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om SEFIZSETEE (2022461 B 1 BH52022512831B% T)
(B« 35 R)

g
ZHHYTHLE 23, 754
% I 4 4 918, 517
AMFERE A 5, 045
A% % 38 U CATEAME CHIE S 5 &Rig e, A oM
2K %3 U CATEMME CHIE S 5 (A SRliE E,/ A E o BT (504, 658)
45 %18 U CAIEAME CTHIE S h 2 RA SRlE pE /A DR FEBHAE OMZEH) (4,973, 903)
IESE Ny (4, 531, 245)
#
(g2t 262, 970
TRAE TR 54, 426
T A P 71,540
EHAGF 388, 936
FHHAE (4,920, 181)
SRt
HUTHE 1,597
Sy Bic 4 761, 835
YRR (5,683, 613)
B 24 45 KOV O BB IR 12 AR 2 PR B (88, 032)
I K D EE TR SRR IR R 3 2 #lE PE OO MY I (5,771, 645)
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an IRERMEALFAHR 0225 12A31BR%E)

i< 45

Tkt i) (B : S8R F)

RERRAF— L

A= V-8 -213,088

(31 December 2021: 280,659) 213,088
252,474 Cordiant Digital Infrastructure Ltd/Fund 213,088

FANSYE -2,261,901

(31 December 2021: 313,692) 2,261,901

6,603 DMS UCITS Platform ICAV - FVC Equity Dispersion
UCITS Fund
267 iShares Core GBP Corp Bond UCITS ETF - ETF
21,171 iShares USD Short Duration Corp Bond UCITS

ETF-ETF
BEH - 263,517
(31 December 2021:209,528) 263,517
161,916 Gresham House Energy Storage Fund Plc/The 263,517
Fund
SERBRAF— LIeH T B BRAH 2,738,506
%
A=A 5V 7 -1,017,015
1,095,000 A(3t1 ?ecgr'?bfr Zozt‘lB: K 3.000% 21- 1,017,015
095,000 Aus ra\awme’ Ten ond 3 291900
o far2007 09 1 A0 525,106
984,000 Australia Government Bond 3.750% 21-Apr-2037
75V- 477,281
(31 December 2021: -) 477,281
4,343,000 Brazil Letras do Tesouro Nacional (Zero Coupon) 477,281
0.000% 01-Jan-2026
TSR -699,675
(31 December 2021: 239,363) 699,675
145,000 Altice France SA/France 'REGS' 4125% 98122
15-Jan-2029
200,000 Credit Agricole SA'144A' FRN (Perpetual) 7.875% 165,150
23-Mar-2171
133,000 Iliad Holding SASU 'REGS' 5.625% 15-0ct-2028 106,982
400,000 Societe Generale SA 'REGS' FRN (Perpetu 320,421
7.875% 18-Jun-2171
RAY-78,917
(31 December 2021:87,130) 78,917
100,000 TK Elevator Midco GmbH 'REGS' 4.375% 78,917
15-Jul-2027
FAIVSY R-162,378
(31 December 2021: 178,087) 162,378
200,000 AIB Group Plc FRN (Perpetual) 5.250% 162,378
09-Apr-2171
ARV 7 -498,198
(31 December 2021: 558,492) 498,198
200,000 Intesa Sanpaolo SpA '144A’ FRN (Perpetual) 151,396
7.700% 17-Mar-2171
284,000 UniCredit SpA 'EMTN' FRN (Perpetual) 3.875% 187,446
03-Jun-2171
200,000 UniCredit SpA FRN (Perpetual) 8.000% 159,356
03-Jun-2171
VoY TIY -150,175
(31 December 2021: 174,638) 150,175
199,000 Summer BC Holdco B SARL'REGS' 5.750% 150,175
31-0ct-2026
AFT3-622,830
(31 December 2021: -) 622,830
16,810,000 Mexican Bonos 7.750% 29-May-2031 622,830
=a2—Y—5 F-1,178,576
(31 December 2021: -) 1,178,576
2,378,000 New Zealand Government Bond 0.500% 1178,576

15-May-2024

HALH

(%)

0.35
0.35

3.75
0.89

0.05
2.81

0.43
0.43

4.53

1.68
0.81
0.87

0.79
0.79

116
016

0.27

0413
013

0.27
0.27

0.83
0.25

0.25
0.25

1.03
1.03

1.95
1.95

15

PSRN BBRAH

AR

o Era (BT @ DR F)

BEREEE)

ARAY -500,861

(31 December 2021:534,766) 500,861
200,000 Banco Bilbao Vizcaya Argentaria SA FRN 171,398
(Perpetual) 5.875% 24-Dec-2171
200,000 Banco Bilbao Vizcaya Argentaria SA FRN 173784
(Perpetual) 6.000% 29-Jun-2171
200,000 Banco Santander SA FRN (Perpetual) 4.750% 156,684
18-Jun-2171
AY x—5/- 159,688
(31 December 2021: -) 159,688
200,000 Swedbank AB FRN (Perpetual) 5.625% 150,688
17-Mar-2171
AA X- 299,036
(31 December 2021: -) 299,036
248,000 Credit Suisse Group AG 'REGS' FRN (Perpetual) 135,402
5.250% 11-Feb-2171
200,000 UBS Group AG 'REGS' FRN (Perpetual) 7.000% 163,634
31-9ul-2171
K -7,728,724
(31 December 2021:4,025,858) 7,728,724
200,000 Barclays Plc FRN (Perpetual) 7.750% 15-Dec-2171 162,123
400,000 Barclays Plc FRN (Perpetual) 8.875% 15- 394,894
Sep-2171135,000 HSBC Holdings Plc FRN 6.364% 16- 122017
Nov-2032 118,000 HSBC Holdings Plc FRN 8.201% 16- 122,400
Nov-2034 165,000 Lloyds Banking Group Plc 'EMTN' 147,241
2.250% 16-0ct-2024
276,000 Lloyds Banking Group Plc FRN (Perpetual) 4.847% 234,60
27-Jun-2171
. ( 5 325,641
400,000 Lloyds Banking Group Plc FRN (Perpetual) 7.500%
~Jun-2171
5,642,600 United Kingdom Gilt 0.250% 31-Jan-2025 5243753
850,000 United Kingdom Gilt 0.750% 22-Jul-2023 838,636
176,000 Vmed 02 UK Financing | Plc 'REGS' 4.000% 137.859
31-Jan-2029
K - 4,988,737
(31 December 2021:1,149,862) 4,988,737
250,000 American Airlines Inc '144A" 11.750% 15-Jul-2025 222,025
186,000 Ball Corp 2.875% 15-Aug-2080 121,914
200,944 Delta Air Lines Inc / SkyMiles IP Ltd "144A' 4.750% 157,446
20-0ct-2028
180,012 Mileage Plus Holdings LLC / Mileage Plus 48,357
Intellectual Property Assets Ltd '144A’ 6.500%
20-Jun-2027
Radiate Holdco LLC / Radiate Finance Inc "144A" 131,489
4.500% 15-Sep-2026
150,000 Sprint Capital Corp 8.760% 15-Mar-2032 148,801
131,000 Sprint LLC 7125% 15-Jun-2024 111,374
United Alrlines Inc '144A" 4.376% 15-Apr-2026 25,465
2,601,100 United States Treasury Note/Bond 0.125% 2137.274
31-Mar-2023
es Treasury Note/Bond 2.600% 485,627
o
1,809,000 United States Treasury Note/Bond 3.250% 1328,875
15-May-2042
18,562,091
F—AF5Y7- 156,634
(31 December 2021: -) 156,634
9,942 0Z Minerals Ltd 156,634
75T - 207,006
(31 December 2021:-) 207,006
99,568 B3 SA - Brasil Bolsa Balcao 207,006
A1 - 95,548
(31 December 2021:476,898) 95,548
18,920 LONGI Green Energy Technology Co Ltd ‘A’ 95,548

MR

(%)

0.83
0.28

0.26
0.26

0.50
0.23

12.81
0.27
0.66
0.20
0.20
0.24

8.69
1.39
0.23

8.27
0.37
0.20
0.26

30.76

0.26
0.26

0.34
0.34

0.16
016
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it i
#R ®iE)
FYR—% -193,011
(31 December 2021: 722,170)
2,541 Orsted AS '144A"

T4VTV R -294,668
(31 December 2021:271,121)
7649 Neste Oyj

75V - 686,740
(31 December 2021: 2,243,887)
515 LVMH Moet Hennessy Louis Vuitton SE
4,630 Sanofi

R -561,679
(31 December 2021:2,326,830)
12,976 Bayer AG

H—>V—E - 50,366
(31 December 2021: 35,653)
133,420 Amedeo Air Four Plus Ltd

8- 780,365
(31 December 2021:902,209)
565,000 AlA Group Ltd
44,400 Link REIT (Units) (REIT)

A/ R -329,070
(31 December 2021:492,928)
12,403 Housing Development Finance Corp Ltd

AV FRYT -232,455
(31 December 2021: -)
438,400 Bank Mandiri Persero Tbk PT

FANVSY F -2,368,650
(31 December 2021: 3,403,783)

342,341 Greencoat Renewables Plc

2,382 ICON Plc

1,574 Linde Plc

5,585 Medtronic Plc

6,446 Ryanair Holdings Plc ADR

3,078 Trane Technologies Plc

H7A- 272,318
(31 December 2021: 1,682,065)
4,300 Sony Group Corp

53 -760,480
(31 December 2021:1,180,298)
755 ASML Holding NV
20,873 Universal Music Group NV

E  -295,407
(31 December 2021:491,842)
759 Samsung SDI Co Ltd

AL X - 1,004,886
(31 December 2021:2,872,366)
645 Lonza Group AG
5,924 Nestle SA
1,709 TE Connectivity Ltd

B8 - 6,607,523
(31 December 2021:6,818,158)

22,134 3iGroup Plc

10,945 Anglo American Plc

9,229 AstraZeneca Plc

80,167 BAE Systems Plc

11,061 Diageo Plc
282,156 Impact Healthcare Reit Plc (REIT) - Class B
64,503 Informa Plc

63,048 Prudential Plc

AT
(et : I )

193,011
193,011

294,668
294,668

686,740
314,859
371,881

561,679
561,679

50,366
50,366

780,365
509,355
271,010

329,070
329,070

232,455
232,455

2,368,650
345,341
393,003
431,245
361,037
402,480
435,544

272,318
272,318

760,480
341,305
419175

295,407
295,407

1,004,886
266,253
574,469
164,164

6,607,523
296,153
354,153

1,087,893
687,031
3,920

401,725
602,891

HIALH
(%)

0.32
0.32

0.49
0.49

114
0.52
0.62

0.93
0.93

0.08
0.08

0.39
0.39

3.92

0.49
0.49

1.67
0.44
0.95
0.28

10.95
0.49
0.59
172
114
0.67
0.50
0.67
1.00

st

HR ®EE)

HE ki)
Relx Plc

Shell Plc
Unilever Plc

22177

KH - 7,382,954

(31 December 2021:15,012,880)
Bank of America Corp

Booking Holdings Inc
CME Group Inc
ConocoPhillips
Cooper Cos Inc/The

Dominion Energy Inc

Eli Lilly & Co
3 Exelon Corp
Goldman Sachs Group Inc/The

2,879
1,963
1,392
2,557
2,342

Hess Corp
Hubbell Inc - Class B
Lockheed Martin Corp
Marathon Petroleum Corp
Microsoft Corp
425 Microsoft Corp
4,151 NextEra Energy Inc
1,176 Norfolk Southern Corp
215 Ryanair Holdings Plc ADR

HRicHd 2 BAE
figisioi

&

A—VV—5 - 1,997,060

(31 December 2021:2,230,900)
132,810 Bluefield Solar Income Fund Ltd
334,750 Hipgnosis Songs Fund Ltd/The Fund
392,207 International Public Partnerships Ltd

148,549 JLEN Environmental Assets Group Ltd Foresight

Group Holdings
577,819 Renewables Infrastructure Group Ltd/The
N7y TNG -221,240
(31 December 2021: 246,440)
141,097 BBGI Global Infrastructure SA

i - 1,758,680
(31 December 2021: 1,762,163)
650,986 BioPharma Credit Plc/The Fund
461,34

Greencoat UK Wind Plc/Funds
54 Sdcl Energy Efficiency Income Trust Plc

RN 5 % BOROAT
JET 1T+ LIGEARER
T A5 K-2,258,069
(31 December 2021: -)
7422 Amundi Physical Gold ETC
5,682 Invesco Physical Gold ETC
33,382 Ishares Physical Gold ETC

V¥ —V—F- 385393
(31 December 2021: -)
4,823 WisdomTree Copper - ETC
33,232 WisdomTree WTI Crude Oil - ETC

TET 1 T+ HFBSAETCH S B BiE AT
P/—}
KM - 815,250
(31 December 2021: -)

9,882 Merrill Lynch International & Co CV 0.000%
24-Jan-2025

P/ — MAAH

ey
i £ HE )

509,870
1,371,396
642,559

7,382,954
467,455

22,279,760

1,997,060
180,954
2! 96
594,686
177,070

754,054

221,240
221,240

1,758,680
515,857
702,168

540,665

3,976,980

2,258,069
446170
829,385
982,514

385,393
136,029
249,364

2,643,462

815,250
815,250

815,250

MAER
(%)

0.64
093
0.41

014
0.48
0.40

0.02

36.92

3.31
0.30
0.48
0.99
0.29

0.37

0.37

2.91

3.74
0.74
1.37
163

1.35
135
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st S
FRPHE
VoY TV -1,144,373
(31 December 2021:890,024)
Ensemble Investment Corp SA

11,600 (WTS) 04-Nov-2024 1144373
EH] - 2,970,127
(31 December 2021: 2,795,889)
Barclays Bank Plc (WTS)
16,740 10-Nov-2023 1,485,123
ays Bank Plc (WTS)
17,217 13-Nov-2023 1,485,004
flusg oy S Rtii=r 4,114,500
AVTFYIAE T 3 -538,395
(31 December 2021:540,005)
7 CBOE S&P 500 Index Call 19-Jan-2023 4, 63,157
175 EURO STOXX 50 Index Put 16-Jun. 348,878
81 FTSE 100 Index Call 17-Mar-2023 7,550.000 126,360
AVTFY IR T a AR 538,395
{245
(iifr - 5
g P K F)
SRR 670,945
(31 December 2021: 29,700)
(5) DAX Index Short Futures Contracts  (1,563,497) 40,083
Exp Mar-2028
(62) E-mini S&P 500 Index Short (0.969,610) 273,527
Futures Contracts Exp Mar-2023
(132) Euro STOXX 50 Index Short Futures  (4,470,560) 122,571
Contracts Exp Mar-2023
6 Hang Seng Index Long Futures 636,706 3,865
Contracts ExpJan-2023
(18) NASDAQ 100 E-Mini Short Futures  (3,299,100) 230,899
Contracts Exp Mar-2023
670,945
SeMERERNAT
SHEABRIC RS RIRARE- 1,037,076
(31 December 2021: 208,957) 1,037,076
FREEU CAEMERG S h 3 K= AT 57,376,965
it A8

i

BRA S 8> - (2)124)
(31 December 2021:)
(7) LYMH Moét Hennessy Louis Vuitton SA Put 20-
Jan-2023 630.000
(24) Nike Inc Class B Put 20-Jan-2023 95.000

#HA Ty a Y a3t

AVFVIRX TV 8V - (274177)
(31 December 2021:(376,900))
CBOE S&P 500 Index Put Jan-2023 3,
EURO STOXX 50 Index Call 20-Jan-2023 4,
5) EURO STOXX 50 Index Put 16-Jun-2023 ¢
) FTSE 100 Index Call 17-Mar-2023 7,750.000
Hang Sang Index Put 20-Jan-: 3 18,000.000

) NASDAQ 100 Index Put 19-Jan-2023 10,750.000

AYTFYIRTTY 9 A

FHITSH
(ks : JEH )

(A PR F)

(1,825)
(299)

(2,124)

9.512)
(1,697)
(184,837)
0515)

(274,177)

HALHR
(%)

010
0.58
0.21

11

HIALR
(%)

17

B 4]
SR ESH - (219,868)

(31 December 2021: (46,560))

12 Euro-Bund Long Futures Contracts
Exp Mar-2023

26 SFE 10 Year Australian Treasury
Bond Long Futures Contracts Exp
Mar-2023

51 U.S.Treasury Bond Long Futures
Contracts Exp Mar-2023

SR ERRan

SHE BRI 175 R HBURY - (608,741)
(31 December 2021:(180,785))

PeE i U COEMEANE 3 SR RAE

PETRBLRE

MoEEAF

AR
Ea)

1,421,014

(34,550)

1,698,726 (95,188)

5,316,467 (90,130)

(219,868)

(608,741)

(1,104,910)

4,076,494

60,348,549

(AT © B8 AR
(%)

(1.01)

(1.83)

100.00
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{SEEEAR SR GREH 12012467 A27H)
ERAE FEELT, MEETOEMANTED X OEHSRRELICREL,. ZELENROMEZ EL £7.

JFRNE LT, RO R L OEMHO BALRN I T, RFMBELATERR L TWEY, 272l B
AR DEAEZ SN T INEERLET 2HE03H Y £,

= 53 5 HAD:EARE
H ¥ (i &8 A
I B % Be | B @
= % % BAH
7H (20193 B 1 H) 10, 002 AO0. 1 72.4 75
8HA (20203 H 2H) 9, 996 AO0. 1 74.9 75
9HH (20213 A 1 H) 9,987 A0 1 75.9 72
1058 (202243 B 1 H) 9,979 A0 1 76.9 61
1154 (202353 B 1 H) 9,976 0.0 74. 1 34
YT 7 v ROEHFEHIRT LN IR T 2N 02, XU F~—2 BLUSBHMIH Y A,
mn HEAPOBREMEE L HREDHE
E % m & 3 # @&
v A E [ ®E ® | @ AW =
(HA =) M % %
20224638 1H 9,979 - 76.9
3B% 9,979 0.0 82.0
48X 9,979 0.0 82.0
58X 9,979 0.0 78.5
FEES 9,980 0.0 87.2
78X 9, 981 0.0 87.2
8AX 9, 980 0.0 87.1
9A% 9,979 0.0 81.2
108X 9,978 A0.0 81.1
1MAX 9,977 A0.0 81.1
128X 9,974 AO0. 1 77.1
2023F 1 BX 9,976 0.0 77.1
28X 9,975 A0.0 74.1
(58 =)
202338 1H 9,976 A0.0 74. 1

KR TT,
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EEMBZFDH

10, 000 , :

9, 990 (—=%m@EM) : £#)

9,980 El 9,979H

0,970 x 9, 976
MEERE(BLA) Al B & = —0.0%

9,9

60 0
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P IRERIBICOWT (2022463 A2AH 520233 A 1 HET)

HHEMIMETLX U

- /

HARICA VT ULNSLETRD 2t fcZ &P BORPRIRITICK 2 KIELF LT Ok ZzE R
ICAZAET LS. BERTOEAMERERMERL, CP 137 (AEREEREEEY
MIE%) FRIFELL+4%BETTERLUE L, LHL. BRIEZIXA N7y 2 BHOYM LR IS
AN TRWEDRANS, "RESHIBEMESERN - BNSREN BORZMEL. HIRYERSE
D—ENDY A F AZFMF) ZH#HFE LU X UTco

EERHEES 3 » BYAIED 3. FRBIER=Z—XD0BREDHNS—KMNICKELETIZHE
HbHHIRUEN, HREVPFHRBRAZEEL. RPEGOBEANBEZRE LI NS, HEBE
ULy IR ERD I U,

»IR—KT7AUAIRDODVWT (20223 8281520233 A 1HET)

T SEUTORBRIMRTZ2EDRBLOT. AFOENS 1FE3 s BETOMAEETR
HERSSLCERPEMBR CTEEVOR— N7 A UAZERLE U, Eeo YA FXFEDHDE
EzHTEEICEBULBNS, AN HEDOHEANZITVWE U,

PRYFIY—TEDERICDWT (202238 2HM52023FE3H 1 HZEX T)
NYFN—IVBLUOSEREHERITTVWEETADT, COEBICEEHISFEIEIHD XA,

A SEDERGH

FAminOEEYPABROHZZERIC. YEHIEIYELEROFLEEOMEEEIH,. HEERFD
ANy Y2 BOYHLERIERENTHRWEDRAZHIEL., Y1 FRAEFBERZH#IET 2 RIA
HTT, > T, EHEGHNODOPI—/ILO0—y (£REERLTO K EHOELDOER) 2H
MEARE, TERENRTHIEPATES L EHSREROAED (E. FIEHETIF R
BoOHEBEEELE I,

BEOENS 1E3HAFTONEBEYEHESMER THED DY A1 F ABHNT WIRETR
ZREL. NAFAFEDOEEZINFHTE I EICEB L TERZITVWET,
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am 1 AON=YDERBH(020E38 28052023538 1HET)

E B P H= BEEOBE
(a) DT 0F3 0.003% | zgpgm=mrhonzOMmEmR,/ MO TS EEON
(% a),fm) (O) (O 003) F Ot EEEEOUEBHEICET I ZFOMER
& = 0 0. 003

[ERR D EEMEEIS, 978 T, |

K OB GHBEFLD 0% b OIXHEB 2 &) 13, B0 - SIS K> TSN EICEB N H 5720, MfEEICLVFEHLTHET,
MR 17 0472 0 022 oM EH Z Y th o EHEMRAR TR L T100& 3k L2 b DT,
AT I ARRIZUE LA L TWET,

an SEAPFDFERVIGIDIRR 202253 A 2805202338 1BET)

D&
B & = = o &
FH FH
o & Ela % 9, 056 2 514
& % & % 29, 242 10,010
(47, 000)
MARITZIE LA, (BaEf o3& En sy F8a, )
S O)WIIERSIC L 2T, EBEOBTFITIFEERTEY T8 A,
am FIEBRAEDESIIRRE 2022553 5 2 A7 52023538 1 HET)
FIEBZRAEDERFIHRR
X 4 HitEE [S5M=EEA B mitES [S5H=MEHA| D
A EOMEIRRB| A c EDEGIRRD|
=5 = % =l &5H %
2 3 = 38 - - 12 10 79.9

FIFBRA &1L, HEEEL IOEEENCET A2 EEEIEE 1HICHE SN 2FIERRATHY . YHIcRIT5Y
77 v FIRDFIEREA L1E, SMB C HBGEERHASHTT,

nn F-ESMERMGIR, ETESHMERNG XNIHRNIIREREERRL TV IEXIHOBCHEIRR

(20223 B2 AM 52023 E3 A1 HET)

U FHIZISWETA, FEEESHICEREEETFEENII DI TR Y $H A,
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an SHANEE DA (20235 3 B 1 BTE)

NE
A ESEHERIFTR
BN GRER) N tE
7] e
K 4 S BBRRLT B AR AL
REE® ¥ R BAEE T W BENE | 2&8NE | 25FR
e e % % % % %
& T o= 6. 500 6. 535 18.9 - _ - 18.9
(—) (—) (—) (—) (—) (—) (—)
B % @ B 19,000 19,074 55. 2 - - - 55. 2
(B<SBES) | (19,000 (19 074) (5. 2) (=) (=) (=) (55.2)
= 25,500 25,610 747 - - - 747
& (19.000)| (19, 074) (55.2) (=) =) (— (55.2)
S O)WITIE EBEcNEE T,
SCHA LS 1T, I PERRKAIC X D RHIAH O F A,
B {ERIIRETR
BN GRER) A&
& = % " - e
i | mEe®m | % @ @ | BEFAR
% e s
B & = % | 332 10EEHE 0. 6000 6, 500 6, 535 2023/12/20
NN Hi - 6, 500 6, 535 -
% % & % | 2 BURHFEAMmEE 0. 8820 10, 000 10, 031 2023/06/27
(BR < ERIES) 200 BUREREE 0. 8010 9, 000 9, 042 2023/09/29
N £t - 19, 000 19, 074 -
a Hi - 25, 500 25,610 -
am IR EETHMEDIBE (20235 3 B 1 BIR%E)
7 *
R B T @ = I =
FH %
N i & 25,610 74.1
T — I O — > % . %z o 8, 946 25.9
B = E = M B # =® 34, 557 100, 0
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