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494 (20174F11H 24 1) 3,711 60 A 2.7 1.0 95. 4 2, 549
504 (20174F12H25H) 3,748 60 2.6 1.0 95.3 2, 455
513) (20184E 1 H24H) 3,739 60 1.4 1.0 95.5 2,348
52381 (20184E 2 H26 H) 3, 397 60 A 7.5 1.0 95.3 2,101
5338) (20184£ 3 H26H) 3,107 60 A 6.8 1.1 94.7 1,922
54381 (20184E 4 H24H) 3,188 60 4.5 1.0 95. 1 1,965
5538] (20184E 5 H24H) 3,133 60 0.2 1.0 95.9 1,910
5638] (20184£ 6 H25H) 3, 086 35 A 0.4 1.0 94.9 1,855
57H1 (20184F 7 H24 1) 3,132 35 2.6 1.0 95.3 1,832
5811 (20184F- 8 H24H) 3,127 35 1.0 1.0 95.1 1,793
59471 (20184F- 9 H25H) 3,123 35 1.0 1.0 95.0 1,754
604 (20184F10 H24 1) 2,932 35 A 5.0 1.0 95.0 1,610
614 (20184F11H26 H) 2, 856 35 A 1.4 1.0 94. 2 1,559
624 (20184F12H25H) 2,529 35 A10.2 1.1 94.7 1, 360
63381 (201945 1 H24H) 2, 657 35 6.4 1.0 95.0 1,424
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663] (20194E 4 H24H) 2,809 35 4.9 1.0 94.7 1,472
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7431 (20194E12 4 24 1) 2, 766 35 3.9 1.0 95.2 1,342
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76341 (20204E 2 H25H) 2, 643 35 A 3.1 1.0 94.8 1,253
773 (20204E 3 H24H) 1,647 35 A36. 4 1.1 94. 6 775
7834 (20204 4 H24H) 1,743 35 8.0 1.0 94.8 825
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HEREDAR (BA1: . 150570 - Bi3180)
HT6H BETTH 788

2019.12.25| 2020.1.25 | 2020.2.26 | 2020.3.25
l

¢ l l
2019.11.25]2019.12.24 | 2020.1.24 | 2020.2.25 | 2020.3.24 | 2020.4.24

SHASECE 35 35 35 35 35 35
(EEMBELL ) 1.282% 1.250% 1.251% 1.307% 2.081% 1.969%
HHAD N7 35 35 35 35 35 35
SEAD Nz ATt - - - - - -

BHRRH D BCXI 588 3,483 3,538 3,595 3,654 3,717 3,785
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(a) {EEEHHEN = &S BAR O FAIE AR X [REEHREMR () X mpg S Euy

(a) {SETEREM 138 0.511%
RO TSR (EIEE2,525F T,
(BE2H) (6) (0.220) 7»vROEROMIE
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- SHROZOMBER
(b) Z DAt 0  0.006 b)ZOMEA=ghr ) Crmoem
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(20194210 A 256 ~20204 4 A24R)

573 ~ 55784
& i} = f+ 7t f+
=] # & | ] # & #E
= H aNE H T
TCW High Income US Equity Premium Fund
& Currency Select Premium Share Class 168, 800 168, 680 45, 832 65, 130
(1) &BIT=ENE,
(H2) BRI T,
| BRARREMTSORE. ROKR
F T3~ 78]
k7 i B4 i i3 #J
=] £ & il ] % & il
ThH TH ThH TH
RV ¥ R ARERY Y —T 7R 899 1,310 4, 464 6, 540

(FE1) HALARMIZYHE C,
(1 2) @BUTZENSE,

OFZFMFEAN EDEEINRE

(2019410 A258 ~20204F 4 A24H)

UEHIZESWETA,

[FIFBMEA & 13, B R OB AT 2 B LB LEICHUE Sh B RIERIBA C T,

O AEEDAH (20204 4 A24B )
D 77uk- 47 97U EAREARR T 7 Y KO
PHPEIEN BT8R
i s o T 5 H AR T %
u] =] TH %o
TCW High Income US Equity Premium Fund
Currency Select Premium Share Class 913,279 1,036, 248 782, 367 94.8
& it 913, 279 1, 036, 248 782, 367 94. 8
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. BRAERERS
EPAER FT8HIK
# " 0 n 0 & ¥ WA
Fn Fn TH
HRY ¥ R ARESRY Y —T 7 K 9,217 5, 652 8, 230

(k1) HACARRITEEC,
HE2) H7 7> FiE, BIPIRICEBWT, HEEE 2T 5HRAR IR T RMERES OMANT I SV ER A,

OB EBEXMEDER (20204 4 A24BHE)
FT8HIK
5 ; W B T 2
TFH %
BB EFE AR 782, 367 92.8
RV Y S ARESRY—T 7K 8,230 1.0
a—)L - m— 2 ZOf 52,151 6.2
BB S FEM AR 842, 748 100. 0

(78) FPAIAE O HAT AL U4 Co

O¥E. Aff. TARUVEEMEBEDKR

. H EAEEIES FETAER EEES E(EUES EEES HTSHIR
- 20194E 117 25 H BIFE [20194E 12 7 24 H BIE [20204F 1 F 24 H BAE [20204F 2 F 25 H BIAE [20204F 3 F 24 H BIAE [20204F 4 F 24 H BifE
A A = = = =
A &E 1,374, 350, 439 1,409, 007, 729 1,337,575, 170 1,297,291, 182 831,021,166 842,748,032
gL @ 87,823, 766 117,717,325 74,841, 226 95,876, 091 88,382, 762 52, 150, 136
BB 55 AR 5 GHAMAR) 1,273, 041, 449 1,277, 867, 859 1,249, 248, 720 1,188,565, 125 733,904, 831 782, 367, 428
BV AV BAEE<F-77 v F EER) 13, 485, 224 13,422, 545 13,485, 224 12,849, 966 8,733,573 8,230, 468
B) &fE 33,670,172 66, 143, 688 23,794,450 43,780, 931 55,108, 981 17, 552, 681
Kb 13,520, 000 32,240, 000 - 24,170, 000 34, 320, 000 -
AL LS 5 B 4 17, 406, 306 16,992, 939 16, 642, 668 16, 598, 566 16,492, 554 16,572, 782
RILEAI 4 1,523, 068 15,812,929 5,978, 820 1,813, 957 3,471, 740 238, 861
ARANE FE A 1,217,517 1,095, 262 1,161,174 1,176,453 807, 344 725, 195
HKILFE 199 212 123 207 - 155
T DAL H 3,082 2,346 11,665 21,748 17,343 15, 688
(C) #EEMRIE(A—B) 1, 340, 680, 267 1,342, 864, 041 1,313,780, 720 1,253, 510, 251 775,912,185 825, 195, 351
JEA 4,973, 230, 526 4,855, 125, 492 4,755, 048, 109 4,742, 447, 613 4,712, 158, 537 4,735, 080, 698
DR 25 4 A\3,632,550,259 | A3,512,261,451 | A3,441,267,389 | A3,488,937,362 | A3,936,246,352 | A3,909, 885, 347
(D) ZIEHRAK 4,973,230,5260 4,855,125, 4920 4,755,048,1090 4,742, 447,6130 4,712,158,5370 4,735,080, 6980
1AO%:YEEMBE(C/D) 2,696M 2,766M 2,763M 2, 6430 1,647H 1,743H

(FE1) MIERRMIR (738 ~784) 12351F % % o A%ES, 082, 601, 009 [, I d B ANFR & & A%E313, 792, 037 [, ] 7 —EF AR 49 70 A %8
661, 312, 348H

(FE2) WRIZB TS 1 0% OMEEREE
T340, 269611, 7410, 276611, FET5110. 27631, FET610. 26431, HTTHI0. 16471, 780, 174311

(HE3) HIRIZB T 5 IeARD RIELKE
7313, 632, 550, 2591, #7413, 512, 261, 4511, FE75H3, 441, 267, 389H, F57613, 488, 937, 3621, H77HI3, 936, 246, 35219, 78
113, 909, 885, 347H]



IFERUXEKKXTILITFL - T7 UK

BEtLY - TLIF7LO—R

OEEDIK;
HT3H FTAH H5754 H764 T T8

H H 2019410 F 25 F ~ [ 20194511 26 H ~ [ 20194512 F 25 H ~ [ 20204 1 A 25 H ~ [20204F 2 H 26 H ~ [20204F 3 25 H ~
201941125 [20194F1224H  [20204F 1 A24H  [20204E 2 A25H  [20204E 3 A24H  [20204F 4 A24H

M = M =] =] M

(A) BRLFINEE 45,117,102 44,640, 972 44,589, 052 45,509, 786 46,951, 308 49,400, 000
= Hfic 4 4 45,120, 779 44, 644, 589 44,593, 145 45,514, 207 46,953, 316 49,401, 056
R A 3,677 A 3,617 A 4,093 A 4,421 A 2,008 A 1,056

(B) FiEFEHTEELE A 20,952, 444 7,324,289 A 28,329,336 A 84,622,225 A 497,678, 643 12,965, 479
TEE A 249, 451 7,699, 150 519,133 307, 902 4,672, 554 13,295, 156

e EH A 21,194,895 A 374, 861 A 28,848,469 A 84,930,127 A 502,351,197 A 329,677

©) ExHENE A 1,220,599 A 1,097,608 A 1,172,839 A 1,198,201 A 824, 687 A 742,117
(D) LHEHEE(A+B+C) 22,944, 059 50, 867, 653 15,086, 877 A 40,310,640 A 451,552,022 61, 623, 362
(E) RIfRHERE A1,894,789, 527 A1,831,322,221 A1,746, 936,610 A1,722, 863,577 A1,742,918,616 A2,186, 928, 005
(F) EBmEEEEES A1,743,298, 485 A1,714, 813,938 A1,692,774,988 A1,709, 164,579 A1,725,283, 160 A1,768,007,922
(Ficd 24 S 4H 24 %8) (1 1,313,650,592) | ( 1,285,333,976) | ( 1,262,161,242) | ( 1,264,401,800) | ( 1,263,056,391) | ( 1,276,963, 839)

7 E AR AR 2 %) (A3,056,949,077) | (A3,000,147,914) | (A2,954,936,230) | (A2,973,566,379) | (A2,988,339,551) | (A3,044,971,761)

@) §F(D+E+F) A3, 615, 143,953 A3, 495,268,512 A3, 424,624,721 A3, 472,338, 796 A3,919,753,798 A3, 893,312, 565
H IEEHEE A 17,406, 306 A 16,992,939 A 16,642,668 A 16,598, 566 A 16,492, 554 A 16,572,782
RERHERE (G+H) A3, 632,550, 259 A3, 512,261,451 A3, 441,267,389 A3, 488,937,362 A3, 936, 246, 352 A3, 909, 885, 347
ENNEFEEHEIE A AL, 743,298, 485 AL, 714,813,938 Al, 692,774, 988 A1, 709, 164,579 AL, 725,283, 160 AL, 768, 007, 922

(Ficd 24 S 4H 24 %8) (1 1,313,650,606) | ( 1,285,333,987) | ( 1,262,161,248) | ( 1,264,401,825) | ( 1,263,056,422) | ( 1,276,963, 854)

7 E AR AR 2 %) (A3,056,949,091) | (A3,000,147,925) | (A2,954,936,236) | (A2,973,566,404) | (A2,988,339,582) | (A3,044,971,776)

Sy Fl (i R N 4 418, 616, 524 432,630,751 447,383, 344 468, 614,423 488, 629,413 515,590, 549
MR 5 A2, 307,868, 298 A\2, 230,078, 264 /2,195,875, 745 A\2, 248, 387, 206 A\2, 699,592, 605 A\2, 657,467, 974

1) AR EESEFHROFIR AL 2 bDEEAET,

1E2) [FREHMEICIE,

£4)

(

( HEBMYEHEZ GO TERRLTRBY £9,
(£ 3) BIMEFEZAEBERE L IX, FtOBMNEEORS, BIREZ LN S ARz 2 LI WS 2 00 E T,
( llA ORI (2019410 H 25 H ~20204F 4 H24H) (ZLLF D@D T,

201910 A 25 H ~

2019F11 26 H ~

2019%F12 25 H ~

202041 A25H ~

202042 A 26 H ~

20204 3 A25H ~

A H 20194E11 250 [20194E12 240 [20204E 1 H24F  |20204E 2 25 |20204E 3 H24F  |20204E 4 A 24H
a. B 455N (e HIERRTR) 43,904, 241 43, 704, 618 43, 423, 472 44, 318, 999 46,131, T19M 48, 816, 504
b. AR SRR (B PR ) 0 0 0 0 0 oM
c. [FIERFICHET 2 T4 |1, 313,650,606 | 1,285,333, 987M | 1, 262, 161, 248 | 1, 264, 401, 8259 | 1, 263, 056, 422 | 1, 276, 963, 854
d. ERERICHET 2 R ERf A | 392,118,589 | 405,919,072 | 420, 602, 54019 | 440, 893, 99019 | 458,990, 248F4 | 483, 346, 8271
e. XIS (a+b+e+d) |1,749, 673,436 | 1,734,957, 677 | 1, 726, 187, 260 | 1, 749, 614, 814FF | 1, 768, 178, 389F | 1, 809, 127, 185
£ ER BN (1 N %720) 3,518H 3,573M 3,630H 3, 68911 3, 752H 3,82014
g. il 17, 406, 3064 16, 992, 939H 16, 642, 6681 16, 598, 566 16, 492, 5541 16, 572, 7821
h, Zfi4 (1 i %7-9) 35M 35M 35M 35M 35M 35M

14 —
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DAFIZ, FERENEZOVEDTHHIRE(EFIFS [The TCW Funds — TCW High Income US
Equity Premium Fund) DOM&EiEHR %= EHiLSHICTHRE - FIRR L= DT,

BEEAEHEE
201844 1 1 AN 5H20194£ 3 A31IH £ T
TAY T Ry
12 FAUR £
U4 -
2 B X 4 355,350
& DI AE 4,506
aFt 359,856
ER -
By S e 119,277
(gt 86,149
NGIE= 936 52,700
REFH S 44,260
REE M 40,151
Bl 15,818
O A 14,891
At 373,246
iV EUIEAVESS N (13,390)
BHEHDERICKIPEREFLS SURERESLHE -
FHREELS
AR LE 238 U CATEMME CRIE S h 2 RlErE - Ak (1,287,785)
2R (5,291)
RIFLUIIHE AR A B
MRS 28 U CAIEAIE CHIE S 5 &RlEE - Alf 1,045,535
AMEHFOEAICK HERMIBERS S URERMBHELEEE (247,541)
HEIRTaER & (260,931)
ik 87,267
BIEFIE (348,198)




WAEAE E DB

20194F 3 A 31 HBUE
i U & 0 U C AT CIE & 1L % GtV oo
TA)A
Applications Software (#i¥ EE L3R 5.9%)
6,200 Microsoft Corp 731,228
Banks (6.8%)
2,600 JPMorgan Chase & Co 263,198
12,200 Wells Fargo & Co 589,504
Total Banks 852,702
Computers (6.1%)
2,460 Apple Inc 467,277
4,200 NetApp Inc 291,228
Total Computers 758,505
Cosmetics/Personal Care (3.5%)
4,200 Procter & Gamble Co/The 437,010
Distribution/Wholesale (3.9%)
9,600 KAR Auction Services Inc 492,576
Electric (4.3%)
2,750 NextEra Energy Inc 531,630
Home Builders (2.4%)
7,300 DR Horton Inc 302,074
Insurance (4.7%)
13,700 American International Group Inc 589,922
Investment Companies (4.4%)
32,000 Ares Capital Corp 548,480
Machinery-Diversified (3.6%)
5,700 Xylem Inc/NY 450,528
Media (3.0%)
3,500 Nexstar Media Group Inc 379,295
0il&Gas (4.9%)
9,200 ConocoPhillips 614,008
Pharmaceuticals (8.1%)
3,400 Johnson & Johnson 475,286
12,700 Pfizer Inc 539,369
Total Pharmaceuticals 1,014,655
Real Estate (1.5%)
3,700 CBRE Group Inc 182,965
Retail (9.3%)
1,800 Home Depot Inc/The 345,402
4,155 Target Corp 333,480
4,900 Walmart Inc 477,897
Total Retail 1,156,779
Semiconductors (3.4%)
8,000 Intel Corp 429,600




A4S 208 U CATEME CHIE S b 4

i pE Al A

(T A Y B
TEBt (S
TAUHN EE)
Telecommunications (10.1%)

10,000 AT&T Inc 313,600
8,700 Cisco Systems Inc 469,713
8,000 Verizon Communications Inc 473,040

Total Telecommunications 1,256,353
T A hEE 10,728,310
LB EE 10,728,310
FEIERERET (11.9%)
TA)A
4,000 American Tower Corp 788,240
1,500 Equinix Inc 679,740
7 A hEE 1,467,980
FHEREETSH 1,467,980
S ABEGIFHEE (0. 4%) 48,908
MEDEELC TAEMETRE SN ERMEERE (RIGEEE:11,272,9907 A 5 L) (98.2%) 12,245,198




N IEATE

ok HlHE LR 2 08 U CAEME THE S o mfalE (FAY B FL)
FTEF T ay
TAYAH
#RXATrar (-1.2%)
(2,500) American International Group I (487)
(4,000) American Tower Corp. (31,400)
(2,000) Apple Inc. (7,450)
(8,500) AT & T Inc. (4,505)
(6,500) Cisco Systems Inc. (1,885)
(6,500) Conocophillips (2,307)
(3,700) Dr Horton Inc. (1,776)
(800) Equinix Inc. (3,840)
(1,300) Home Depot Inc. (9,977)
(7,000) Intel Corp. (2,975)
(2,500) Johnson & Johnson (5,063)
(2,000) JPMorgan Chase & Co. (100)
(8,000) Kar Auction Services Inc. (18,600)
(4,000) Microsoft Corp. (4,200)
(3,000) Netapp Inc. (4,740)
(3,500) Nexstar Media Group Inc. (6,825)
(1,500) Nextera Energy Inc. (2,250)
(10,000) Pfizer Inc. (6,250)
(3,500) Procter & Gamble Co. (9,013)
(3,000) Target Corp. (10,200)
(5,000) Verizon Communications Inc. (8,975)
(3,500) Walmart Inc. (1,295)
(6,100) Wells Fargo & Co. (427)
(3,000) Xylem Inc. (2,700)
’AA T3 vEEH (-1.2%) (147,240)
BEA T ay (-0.2%)
(2,300,000) USD Put BRL Call @ 3.78 OTC Opt (1,992)
(2,300,000) USD Put IDR Call @ 14,195 OTC Opt (5,035)
(2,300,000) USD Put INR Call @ 69.45 OTC Opt (8,726)
(2,300,000) USD Put MXN Call @ 19.23 OTC Opt (6,171)
(2,300,000) USD Put PHP Call @ 51.95 OTC Opt (398)
BEAF T3 AR (-0.2%) (22,322)
S BZEGIFHER (0. 7%) (85,473)
MBREE L CAEMETHE SN OEMAREE
(S €%5E : -138, 1727 A YA FJL) (=2.1%) (255,035)
#1828 % 38 U CAIEMHIE TAE éhé%mﬂﬁf* aRE
(ER1S£%8 : 11,134, 8187 4 1A KJL) (96. 1%) 11,990,163
ZTOMBERBBEE Q. 9%) 483,960
#WEE (100.0%) 12,474,123

(1) TCW Thiy b v%T AL b Ao R_m—inbDF — X422 TIER L T Y £,
(FE2) fEREERIZBWT, AFAREREL RN OME#HREHNTEY £,




BROvy\UBREEYY—T 7R

BROYN\NVBEREEHEIY—T 7R

ERHESE
F198 GREB 201947 A16H)
<FHEHR 20185 7 A18H ~20194 7 A16H >

BRS v SUBARESHTF—T 7 FORIMOERKRE CHER LEFET,

B0 70 FOHBEAIRDEY TY,

15 &t # F

E A A &

FICERDAHBIZREZTL, NOMURA—BP | R8EHZTRPMICERZZREREXBIELET,

EERANS | BAQ IR
: Bt (FHG RIS H S URRTREILE £84 57 .) ~ORABNAE . ERUEDHAERED 5 %5
EHMAHR
mELET,
O3k 5 Y DEARE
g NOMURA—-BPI
T L R R &) %l W
, T T T TR A bR | a
B % B %
b % % % Fi
1581 (201547 A 15H) 13, 265 2.3 362. 40 1.9 98. 5 15,172
1641 (201647 A 15H) 14, 398 8.5 391. 12 7.9 96. 8 13,522
171 (2017427 A 18H) 14,031 A2.5 378. 67 A3. 2 98.7 14,742
1841 (201847 A17H) 14, 251 1.6 383. 26 1.2 98.4 15, 831
19391 (20194 7 16 H) 14, 642 2.7 391. 86 2.2 97. 4 16, 860
() FEMERAEIE 1 Y720 (BLFRIL),




BROyN\VAREEIY—T72F

OLHhDEEMEE & TRFOHRS

Es e il w | NOMURA B P L %
E A H The = =] j;k P 5
W % = w & w|m A F
# B\ & % % %
20184 7 H17H 14, 251 - 383. 26 — 98. 4
7THE 14, 186 N0.5 381. 98 0.3 97.0
8 AR 14,112 A1.0 379. 89 A0.9 96. 4
9 HE 14, 085 AL 2 378. 99 Al 1 95.6
10K 14, 104 AL.0 379. 64 AN0.9 99. 2
1LAR 14, 182 NO0. 5 381. 24 AO0.5 97.6
128K 14, 296 0.3 384. 13 0.2 98.7
20194F 1 AR 14, 350 0.7 385. 58 0.6 95.6
2 A% 14, 383 0.9 386. 43 0.8 93.7
3 AR 14, 497 1.7 389. 14 1.5 98.2
4 AEK 14, 449 1.4 387. 94 1.2 96. 8
5 HK 14, 561 2.2 390. 32 1.8 99. 6
6 AR 14,673 3.0 392. 69 2.5 97.6

#
20194 7 16 H 14, 642 2.7 391. 86 2.2 97. 4

() MEVE=RITHE L,
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O:ER#B (20184 7 H18E ~2019% 7 H168)

W EEMEBDHRS

(M)
15, 000

— R #(HEE
----NOMURA—BP [ #4&f5%
14, 800 -

14, 600

14, 400

14, 200

14,000 -

13, 800
(2018.7.17) (2019.7.16)

iy - 14,2510
HAK : 14, 6421
xR 2.7%
s Ry Fw—27 (NOMURA—BP [ #REIER) OHBIZ, 20184 7 H17H OMEUEMAHZ b L ICE LI TR L- b2 LT
B0 ET,

WEEMBOELGCEHERA
EHORIE D 2MET (kT ER) Lz 2 &b Busfligid BA LE L7z,
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) H 52018410 A & T3 flE v 13 E &I
FTHERE LE L=, 20t%, R RxE
BRSO E E D 0, Bk O H I ERIT 04 filEfn
MR~ OREL % 5217 T, BCKEF] & FIEEICE
WEZRFIE 0 MR TR & 720 £ Lz, FRICH]
F D AKEOFHWVEBER Y — O TRNEE T
L7z,

EE FECHIE D MR T35 7eh, FEED
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£72. A=V KO —7 EOMGENCEI 2 24
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BAES (1056 FEY D#R

(%)

0.2

0.1+

0.0

0.1

-0.2 \ |

18/7/11 18/11/11 19/3/11 19/7/16
(&) #IFR)

(HFRr : Bloomberg)

R— b7+ A D

RY— | RUF =

27V k| ==
FiEFFIE Y 0.149%| —0.05%| 0.19%
Fyy—RY 0.77%| 0.93%| —0.16%
TR () 11.02 9.68 1.34
BET1L—av (&) | 10.16 9.38 0.78

(1) ~F—7 7 RIEEHRRER, X F~—7 13201946 H
KR OEMEZFEHL TBY 97,

(H2) a—n - m—UEEROCTEHLTEY £,
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