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At 590,767,584.83 8,061,183.45 | 596,986,728.05 | -1,842,040.23
BE7 RIS - - - -
54 - - - -
FHoAth - - - -
At 590,767,584.83 8,061,183.45 | 596,986,728.05 | -1,842,040.23
AR
i H 2021412 H 31 H
JRA I S ARME A FAMEALE)
Ji 5 - - - -
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O 4 B P -4 2 BT B
EHY
A2 o it 322,568,877.37 - | 324,206,652.00 1,637,774.63
fiize | BTN 449,246,664.33 - | 451,854,420.00 | 2,607,755.67
it 771,815,541.70 - | 776,061,072.00 |  4,245530.30
B SCRRIES
R4
HoAh
it 771,815,541.70 - | 776,061,072.00 |  4,245,530.30

TE: ARG AR T IR G BB A I E A BT 505 10 2 Fe B 05 nl IR B A (A
(2021 4 12 7 31 H: BB IS E A GR35 10 2 SU A E A A & AR B AU M) -

7.4.7.3 fTHEESBEFE/ R
AT AMAE AR N B R B RFRE R b B =6

7.4.7.4 ENREESME
7.47.41 ZFIENRESME AR
ARIEG ARG WK K EEE R ARFFA LNRESRT .

7.4.7.4.2 AR LW E Z 5 EAS I f5
ARSI AR T AR Je A BRI AR K AT SR i 50 [ 22 5 A 65277

7.4.7.5 FHAtHE =
Bfr: NRMT
. RHIAR AR
2022 £ 12 F 31 H 2021 412 A 31 H
o RS, - 6,929,357.72
LAt SRR
5 2
&t - 6,929,357.72

7.4.7.6 HAh 7R
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B NRM
AR EER
T H
2022 4F 12 A 31 H 20214 12 A 31 H
A 3 B A & LT ARIE 4 - -
AT e [A] B - -
AR A 2 4 - -
NATAZ 7 % 3,500.00] 4,375.00
. 25 - -
BRATIE 3% 3,500.00 4,375.00
A F S - -
THAE 2% FH 188,000.00 220,000.00
AT A e 2 36,295.33 44,567.03
&t 227,795.33 268,942.03
7.4.7.7 SZWESE
SRiEA. NRMt
A
i H 20224F 1 H 1 HE 2022 %12 H 31 H
FEEME () T TH] 4 1
AR 6,276,287.00 627,568,650.77
A H 2,500,000.00 249,976,080.95
AHAEE] CPL« "5 3E A1) -4,070,000.00 -406,961,059.60
VNN 4,706,287.00 470,583,672.12
VE: BT EI . TBE[A] R I 4 4 A S R Ea /) HR U R [ ] BT P B ELA
7.4.7.8 RAEFNE
Hpr: NIt
TiH L SEE S 4 ARSI KAy FERE A1
AR 112,759,758.59 53,629,856.16 166,389,614.75
A HHF 21,755,548.52 -6,087,570.53 15,667,977.99
AHAIE S B 5 PR
AFF R -32,550,263.81 -12,376,441.24 -44,926,705.05
Hodr, FEEHEEK 51,015,988.97 20,264,736.52 71,280,725.49
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He B RE (A K -83,566,252.78 -32,641,177.76 -116,207,430.54
1L B : : :
AR 101,965,043.30 35,165,844.39 137,130,887.69
7.4.7.9 FEF BN
Wi NRfE
N b AERE AT EE )
1 H 2022 4E 1 H 1 H# 2022 4512 A | 2021451 A 1 H % 2021 4 12
31 H H31H
TR BN 58,239.33 69,110.14
SE HERRL BN
HobAZ R BN
ST SR RN 126.45 113.81
oAb 316.84 346.97
it 58,682.62 69,570.92
7.4.7.10 BREHHU
A I G AR 1 K b A PR AT LR A oA 2 P TR R R 2
7.4.7.11 FRBFRBRCR
7.4.7.11.1 BB Wi O H MR
Hhr: AR
ENE AR AT A 1)
e 20224F1 FJ 1H Z20224F12 | 20214E1 7 1H Z20214E12
H31H H31H
R —— RSN 19,741,796.56
zziiiﬁim@i;@%ﬁ (e i 4,391,980.81 -4,146,396.26
R4 B —— e Z N 801,358.87 995,182.38
RIS —— I ZE N
&t 24,935,136.24 -3,151,213.88
7.4.7.11.2 BB R R —ERRHEZM N
h: NRMJT
T H A AR AT A 1)
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il

20224E1 H 1 H Z20224E12 7 20214E1 H 1H & 20214F12 7
31 31
VB S (R R BB A R
St i UL R RO BRI 2 813,269,022.76 1,701,030,021.08

ke SEH TR (BUFE B A= BT 5L ik

792,188,775.34

1,667,174,038.16

AR
W NTHRE A 16,632,073.97 38,002,379.18
Wik 225 H 56,192.64 -
SESEA IR Z N URON 4,391,980.81 -4,146,396.26
7.4.7.11.3 FHEREFWZE—E R ZHIRN
Bpr: NRMt
AHA AR LR A
i H 20224FE1 A 1H £20224E12 H 202141 A 1H £20214E12 5
31H 31H
R[] 2 4 4 0N 7 S B0 523,168,490.14 488,840,249.94
Pol: B4 S AT TR [m] SR A 198,895.25 1,624,602.63
Pol: L[R5 5 R AN S 0 516,270,736.23 479,335,093.22
Pol: TERIMEE 5 B 1) JE s i 5,897,499.79 6,885,371.71
. 225 WA - .
T[] ZE A SN 801,358.87 995,182.38
7.4.7.12 R T B3
AT AR A I S b AR AT LA 2 AT AR T H R RS .
7.4.7.13 BRI
AFE G ARG THN K A AT L TR 2 TE R AR 2
7.4.7.14 ARWMEZHRER
Bpr: NRMG
AHA AEFE AT 3 A
i H 44 %%
20224F1 A1H E20224F12 A31H | 202141 H1H £20214E12 H31H
1.8 Gt a R % e -6,087,570.53 15,396,895.03
— R - -
g -6,087,570.53 15,396,895.03
B SRR R - -
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—H Ak

247 ETT A

—RBUEH B

3. HAth

Ul: LA SRR 2 SCHME AR
27 A B A G EL

it

-6,087,570.53

15,396,895.03

T AFEEAS IR 2 S E ARSIt — 043 Bt P i AR B A AR 1 A e i A2 s

e (2021 4 [AD .

7.4.7.15 FARBN

. NRMIT
. A s = I
20224F1 H1H %20224F12 4 31H 20214F1 H 1H %20214-12 H 31 H
S BB BRI
ETF #4(#a 93,928.24 123,840.09
it 93,928.24 123,840.09

TE: ETF BB a N R R85 R W] DAL A7 sUHR A IR G, A AR BITR IR 5K
PR SR A F A A EL A 2280, B 3R ) e 5 A AR sl IR KT 55 5 A e A A

EE=E
7.4.7.16 HAhzH
B NRMIT
N AR AT G 1)
| 20224F1 FJ1H 220224F12H | 20214F1H 1H 2021412 31 H
31H
i 2] 68,000.00 100,000.00
Ei=Sid v 120,000.00 120,000.00
EZF & B 245
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RATI X 2 F 6,219.53 5,740.69
Fa Al FH 7% 149,304.32 189,841.50
HRATIEK 7 4E 4 2% 18,000.00 18,000.00
o 74,744.34
&1t 361,523.85 508,326.53

T HR B B O SORTRR A4 E B N bR A4 v AT A B, 4l — H B B HEL Y 0.02%
M ST, B H Rt LTS, SRRSO A 2 T ROV B (A RF )N T

25,000.00 7t

7.4.8 BEHEN. BrEAREHEEFHHUH
7.4.8.1 BEEM
HEH AR H, ARSI TCOEREE A F .

7482 BEFEHHRHFEEHR
BEW SRR, ARSI AR B 1R H RS .

7.4.9 REEHFRR
KR SR HAREMKR
E 2 4 s IR A ) REEEHEN

[ 22 Rk B A IR A T

A INI A

[ e b i BA IR A

AN A

B KR A4 H (Assicurazioni Generali S.p.A.) B EH N AR
[ B W 45 A IR A W BEEH NI AR
W B R RRAT A PR A ] Crp E @B ARA T BEEREA

T R A IR UE A Fl (P )

ANl R

TE: TIRRIKAZ 5y P IR Ml 55V B 9 4% — R i L 26T 37

7.4.10 ARG K LA EAT LA ) SREX T A 5
7.4.10.1 KRBT R 5 BITHAT I 5
ANTE G AR A S P B b AR B AT LA IR 38 T i DRI T 22 B B eI T A 5

7.4.10.2 KBETT RN
741021 EE&EHR

L VAR NN T
AR AT B ]

=

i H A3
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20224F1 H1H E20224F12 | 20214F1H1H £20214F12
H31H H31H
AR A B FE G N S AT R B B 2,239,564.78 2,847,623.47

Hob: ST BN e 7 437 9%

VE: SORHRE RN 280 4 B G TR A 7] (08 BRI i SHEIRE 0.30%F)4E 3
i, BHERIEFHAK, A3 HitEAR:
H A AR = A0 — H 353 X 0.30% / 4R AL
741022 HEHER
hr: ARG
A3 AR AT B ]
| 202241 1 H 220224F12 | 20214F1 1 H £20214F12
H31H H31H
IR R < N SAS AR B 746,521.50 949,207.79

E: ARESIEE NP EE RTINS Rig e — H R &5 13E 0.10% M3k R4, &2 H
RitEHHHIK, #EHAT. HirEARXN:
HILE R =ar—HEESE =3 E X 0.10% / HERE.

7.4.10.3 S5RBHATRAT H LT3 35 (& BIW)RZE &
ARIE G AR N K AR AT A TE] 32 oK 5 e By AT AR AT 8] R T 3 O A3 (2[RI ) 22 5 o

74104 HREEFTBREEEESHHEN
7.4104.1 MEFANEESETHEACHEBERERELAESHBN

AT S R BN T AT AR A I P9 B AR T L R] 8 R da T A 57 < R A .

7.4.104.2 HEPARBRESEHE AN Z S AR B R A ZEEHHIL
NI AR IR Je AR R TR B 8 BN AAM HAd ORI T 5 A

7.4.10.5 HIRERTT RE HIRIT IR RBUR SR £ AL B
Bpr: ANRMIT
A3 AR T LY TR

RIKTT B K
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20224F1 F 11H %220224F12 131 H 202141 H11H 22021412 31 H

JACRA ERUEIISELON JAAC R ELURIDSLCON
Hh A BARAT 11,112,569.38 58,239.33 |  11,491,066.07 69,110.14

e AT AR M SITE NP EEBHRATRE, 18T FNERRTE.

7.4.10.6 AESFERMHHNS 5RBDTAMIEFKIER
I AR AN ) e LA BT IR AR AT A AR 1 1) 25 QIR AR B IE S R 1 D

7.4.10.7 FHABIRERAL 5 H Ui A
AFE G AR W e b4 AT B 3 1A 245 T8 A 8 B 1) oAt SR RS S

7.4.11 FESEER
AFE G AR WA R AT R L .

7.4.12 BR (20224E 12 A 31 H) AEESHFAENTREZIRIESR
7.4.12.1 FRRAGHT R /M RESS T T RIR A KRB Z RiIES
I G ARG HAR TN 37 A 48 A AIE 35 1 T IR 5 A8 I3 A2 FRAE 25

7.4.12.2 JARFFA B S AR B S PR
ARSI AR T JIARCR KA T I {2 o S5 3 A2 FRUBE SR -

7.4.12.3 JAR B IE WAL 5 rH VR IR 525
7.4.12.3.1 4TI HZRIE B
ARFE G AR WK TCERAT 8] T 35 57 1E B A E N HRIF 1 %

7.4.12.3.2 5 i 3R 1E Bl W
AIE G AIRAE WK TCAZ 5 BT i 375057 1 [91 A 3R 52 55

7.4.13 &R T EXK R

7.4.13.1 XSS R AZH ZE M
IR HONIL S, B IREE LIF 5 FHE GRS, BA R BT RR K525 T AR
RIS RS A, 8 TR 43 98 3 4 v B R R St b o AR I 4 DUAR I 48 B0 A0 [ (50 R 46 328 147 [
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PO E BT R, RAVACHIRE 3%, I 2% sty [ AN 258 R [ 5 S et A s 1 73
B, GRS ERAT I B G AL, IEBIRZHIARIFE R BARSE 5 A B o 4 7E DR R 0 (n
TR U] 1 45 ) 3 SO 20 P AP R 25 R I KB P H A, S B KB O T HAt 5
BOTERICE BRI, 3R A5 AR R FE P B e i 125 P 5 BR B R 22 K /M

AEGHRGERANBTEAGEREE. NESRRIFEP XK E S, BFSEENTT
O3 A B RS B R BB PP R RS F I (R AR LS E LR T RS #2 7
4, AT H W 2E R & KRS B e E B It ARV SRR, — 2k S ER T 50
B BME 55 USRS 15, 2w EAR I XS BT XS B B e iR R I T, 4
AN P S a1 W R 1 P ST Y0 RES RN AN i W N v S W e R v
WIEEE, I I 2 7] 6 TR RS B 22 R 2 1 2 w) RSO0 o RIS 7 P A MR A% 5 S B %
Ko, BCEAEE. Wz, EENEESET LA G,

AN G P e BN < it T L 1) X B B 75 9 T B e e MR M R E B AT (K VA Al
5 Fob DRSS A= (P BEBR SR o ME P MR AR B R R, B RS 40 2 PR ™ SRR PR 1 B[R 24 XU 43
RIS o T ME B HTEIMAE A, RIEAIE S RIBE B s, 45855 friz H e T HRRHE
R E S AR R . B, HE AR, BE RS R R IR AR B A RE L, S T
TR AN KU BEAT W AR PPAL, JFIEII AR R, R PRS2 1l £ vl K 2 90 L Y

7.4.13.2 15 R

15 XA R AR B AER Hy I R PR G0 TR BAT & LA 5TE, B HE S TR BTS2 KAT At
Wik, FELSATRHIARREEN, S BOE S T 5 R AR AR A 1 KUK o

AHE G I FE 4 A T SE 5 WX 22 5 3 I BB IRLHEAT T 78 40 (VP Al o AREE S HOARAT 730 A7
JBCE A B 4 AOFEE N b B EARAT, BRI S 8RAT AR O S (5 R AN K. AR B S AERE 5 BT kAT
(¥ 58 5 ¥41 LA HR L E 25 210 45 B B B AT ) A 58 O ot 5 FE 25 A ORI GR T B, e 240 XU vT it
RN FERRAT T8) R T 54758 5 AT 35 % 28 5 of - REAT A5 FVEAS HE R IE 25 38 #1077 2R T R A1) LA 42 o1
AL F 5 XU <

ARFEG (L G N T 5 P R B B, B I R RIS S GO RAR I S R AT
NG AR, B - 1 8 DA A0S F XU -

T 2022 412 H 31 H, AEEFAEHHEGIFRILEI 0.00%(2021 4 12 H 31 H: 0.00%).

7.4.13.3 Vzhi: XS

TAN T A R TR 2 S TE B AT 5 &Rl 5 O 1 S4B 38 2 58 Rl (1) UG o AR JE 4 3R Bl X
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ok BB SR TTH AN, BT E R Rtz SRR SR e A A, Bk
SRR el A, AT 3 8 2k < 15 5% 4L WAC B At 85 s A 5 80 A PO XL

T 2022 5 12 F 31 H, AEE G HrARH K 2 gl 75 S 2 205E 2 H 08— H L HANE
B, AT [ B <y B AE (19 B ) e i B H AT, DRI i A R D9 AR 3 B 5 2 21 <

25
Vi

M

7.4.13.3.1 &G HN AL H A MRS XKL ST

AFE G N B AAE I GE E AR PR AR IR (A TP BRI R SR AR S ia B HINED) (A
TFEEAE TG 77 45 58 S sl P XU I E ) S50 B0 S SR AR 5 21 5 B 7 I 3 e IR 2
AT, ERERT 0 AR BRI A S A S A BE TR AR . LI 52 PR A B4R BT i e A8 A
LA AR RIS 8] N AR IR 70 R 255 AR PR SR s ML R b dE AT 45p 22 10 M U A 234

ARG PR IESFEIE SR 5 LT, HRIRAEARAT (W [RNL 558 55, & 70 Js < Bt it
P Z BREIAGE B LB S IMHE 7412, SbAh, ARKE ST i@ sk H B W & alivt 7= 7 2
RLBATE S RO R AIME R, H IR — A B SRR MG R I A OB AR 8B T
AN SZ RGBS TH AN 2R 8 5 1B 15%.

2534

7.4.13.4 TR K
T3 R A2 F8 2 4 ke 4 @ T 2 10 A oM (B B R R 4 5 K] BT b 73 37 25 2800 4% TR 25 19 AR By i
KA EN X, LG AR . AN XU A A A7 XU

7.4.13.4.1 FZ R

R PR 2 i < L (9 2 SO B B e B 52 T I A R AR gl i A A sl R XU, o R R U
<l TR T SR AR TR S A SO T B AR AR, H rh R R S ik TR T e
AT S S0 18 445 ARORR A T 37 0] 2R e A7 B 6 AR ORI g 5 i 14 XU

AN < 1025 < BN 5 IS AR < T s PR R AU P sk AT M, Rl BRI
SUIRE TR I R AR AT B

AT 2 BB TS 5 B B ARAT W) T 3758 5 AT e WALl At e, R I R 2 R ) 20 XU

7.4.13.4.1.1 FZRRK RO

Hfz: NRMIT
FHIEK 14EDAA 1-5 4F 54Uk RitE &3
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2022 4£ 12 A 31

H
%
YT 11,112,569.38 - - 4 11,112,569.38
i K S 50,024.75 - - - 50,024.75
FHRES 24,072.78 - - - 24,072.78
. e 596,986,728.0
oM LRt e 4 547,576,747.13  49,409,980.92 - 5
IV - - - 18,898.00 18,898.00
B Rat 11,186,666.91  547,576,747.13  49,409,980.92 18,898.00 608,192,292.9
6
Uik
NATHE FE N FR M - - - 187,074.78|  187,074.78
NATFEE 77 - - - 62,358.26 62,358.26
A F B - - - 504.78 504.78
HoAth A7 £5 - - - 227,795.33|  227,795.33
UikiigsSan - - - 477,733.15  477,733.15
) 26 fgi kP2 e 11 11,186,666.91  547,576,747.13  49,409,980.92 -458,835.15 607,714,559.8
1
FEER
202112 A 31 14EPA 1-5 4 5FEME s &1t
H
%wre
AT 11,491,066.07 - - - 11,491,066.07
17 HARIE S 24,401.53 - - i 24.401.53
N o 776,061,072.0
T o re 4 776,061,072.00 - i .
HoAh B = - - - 6,929,357.72 6,929,357.72
Grr Rt 11,515,467.600  776,061,072.00 6,929,357.72 794,505,897.3
2
£t
AT FE N TR - - 4 209,017.32 209,017.32
NATHEE B - - 41 69,672.45 69,672.45
HoAh A7 £5 - - 41 268,942.03 268,942.03
et - - - 547,631.800 547,631.80
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| R U B B 11,515,467.60 793,958,265.5
776,061,072.00] - 6,381,725.92
2

T RAFRANARIE G KGRI EANE, %A 20 00E A 5 FHE A H s H 2
REHEFLTRK.

7.4.13.4.1.2 F| 2R AR BB AT
B | AR LA I 2 A

PR ORR N iie. A e ek GRaE X =R
EmeE (Ah. ARMID
HH S XU 28 5 () AR 5
e AR TEER
2022 412 A 31 H 20214 12 A 31 H
TinFR Lt 25 NS k%) 6,218,557.58 Wb %) 8,294,504.64
T FR T [% 25 NS W) 6,302,302.25 #1n%) 8,408,376.64
7.4.13.4.2 ANIC R

AN ARG A2 Fi5 < T L (1 24 Se A SRR B it DA AN AR B i A AL e sl i AR . Ak
RIpT A Bt S St AN Rk, PR B RO XU o

7.4.13.4.3 HAbMHE R

LA A DRI 2 41 2 < T4 < i R 8 2 A AR SR B <59 12 R o T 3 R 2R R AT ZR B AR
(TS 4 DRl 3R A B T R A S B R o A 4 B BE T LA B SR, BT T I £ LA A X
B RS T BAMIE SR R AT TR B S 2B G DLEAF PR RS2, A] BESR YR THIE YR 117 7 AR B B ) 52
M o

AR FE Bl 5 BT A 1) 7 B BRI A A A XU, PPt 42 B <5 () whonS #5058 A5 B AR 22K
BAT B E . BUAh, AT G PN XA IR A FIE S i st s, s 2
b T VAN I A AT UG FE 2, LG VaR(Value at Risk) 8 25 SR A J2 4 [ I 10 78 78 A0 JXURG:
S R FE O RS HEAT EREE AN o

7.4.13.4.3.1 HARM S KBS O
T 2022412 A 31 H, ARERFFELZHMERGERHT (2021412 H 31 H: o) , Kk
HAmAN RS R i (2021 4F 12 H 31 H: [ &

7.4.13.4.3.2 FH AR RS R BURME 2B
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T 2022 12 A 31 H, AEGRFFALZHVERGERILTE, IR T I A RSN LA T
i A% PR 2R KA B T A G v 9 7 JC KSR (2021 4K 12 J3 31 H: [A])s

7414 ARHHE
7.4.14.1 SR TEARNMETER T
ARMETTESERITEAZIR, B5HA ROHE TR S B A B2 A E TR 5K

JRRRGE -

R IR: ARG P B RAE R IR i FoR G R (R AR
B )R BRER— 2 U N AE SN DG B 7 B A7 5 LR B TR T LS A AL
BRI ARSRBE P B AN AT N

74142 HFERUAARNETEHSH TR

741421 ZREREMTERNA RIME

A Nt
\ A LAREER
NRMETHRES RTERER
2022412 A 31 H 2021 %12 A 31 H

F—ER - -
FJEIR 596,986,728.05 776,061,072.00
=34 - -

ait 596,986,728.05 776,061,072.00

7.4.14.2.2 A RWEFTREKE K EKZES)
AFEE LN SRR B i S 10 R A H ORI 2 IR T S (R I

AT A N b AR AT LU IR A (Y DA SR BT R R TR A SRMELRTE E OOR K AR
KAZEH).
7.4.14.3 SRR DLA SoHE TR K SR TR i B

T 2022 5 12 A 31 H, AEEGRFFAAERFELNI LI ot (B TR Rl B (2021 4 12 A 31 H:
).
7.4.14.4 AR RME TR SR TR KA

ANCLA SO v B AR < il B 7 A0 A7 f5 2 AL 38 SR UM Fe A <t ot FLIK T B S 2 fe i
AR ZEAR N

7.4.15 A B TEBEM I &R T E R AR IR
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T 2022 FEFEE, ARFEE HIGFE S BRI SAUA 321,256,806.44 JT(2021 4E /% : 208,061,707.13
J6), HAERE LA AT H WK 17,362,582.11 JOAT LA 452 A7 B R 303,894,224.33 J1(2021

TR, HPh A dE LU AT R H K 9,767,468.41 TG AN LAFILG: 2 A HE gk 198,294,238.72 7T).

(2) BRI HAEAL, AT TR H AN G 7 0 1 L fh 2 2 T

8.1 BiIRELEE=HABN
S, NRMT
b 3G BB ] (%)
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1
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Bk
W
2
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+
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i
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oy
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=
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=
Bk
F | KE
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F
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o
H
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s
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AT A A 1R - -

6 DN 785 v - -

a1
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WATF I & &5

7 . 11,162,594.13 1.84
1t

8 HoAh & T % 7= 42 970.78 0.01
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