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7.4.13.4 TR
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FAEWEN RS, BRI RS AN XU AT A A A U o
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H
%
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= O 696,073.35 696,073.35
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T o 4 1,191,924,958.33 23
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| R U B Bk 18,080,698.34 - -4 1,188,916,891.79 1,206,997,590.
13

T RAFR AT G T KA EANE,  FFa G 2000 A R FHE 4 B s3] H 2,
HHF UK.

7.4.13.4.1.2 FZR XK B EBURAE AT
F 2021 4E 12 A 31 H, A EFA I3 SRR ER A SO & 3 4 6 E 1 E il v 0.00%,
DRI 7 320 ) SR R AR Bl T AR 4 8 70 TG B K S

7.4.13.4.2 AMIC RS
AN R 2 T 4 il T B A SO B BRI & vt & R AN 2R AR Bl T AR e sl ) KRS o AR 4
IRTA %72 Je st AN R4, PRI TE 2 RSN R

7.4.13.4.3 HAbHrig XK

LA XU 415 22 <5 T4 < i T L ) O 0 (B BRI < 1 DR ok T 3 ) 3R A AV 26 A A
(TS DRl 3R A B T R A S B R o A 4 B BE T LA B SR, BT s (1 LA A X
B RYR T BAMIE SR AAT TR B S 2B G DLEAF PR S U SEE , ] BESR YR THIESF 117 2 AR B Bl ) 52
M o

AR FE Rl £ B2 A ) 70 B BRI A A A XU, PPt 42 B <5 5 () rhon S50 B A5 B9 AR 22K
BAT B E . BUAh, AT G PN AR S IR A FIE i seti a4, s 2
Tl BT R B Gt AT R B, B4 VaR(Value at Risk) A S5 R I 5 1 e RO 78 70 44 AUBSE
SIS T S I RS R AT R R A EE

7.4.13.4.3.1 FHARM#E XS O
SEiA: NRMT

ARHAAR
T H 2021412 A 31 H
A E BRI E L] (%)
A oy 1 < Rl R e — SR R 1,191,924,958.33 98.75
A G P4 Al P — B S P %
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&1t 1,191,924,958.33 98.75

7.4.13.4.3.2 A #E XS FIEURE BT
T 2021 £ 12 H 31 H, AIEE R MATE—F, T2 0 5 200K T 5 H A b XU X FE 4

BEPHFHEL A RE o

7.4.14 A BT BB THRETE UK AT R

1) ARnhE

(a)<fb TH A SR ETHE R T

AFRMETTEZRIEZER, XA RHETHE R T S B A 5 2 S S A E T & 5%
JERIRSE -

R AR B SRR IR T AR AR AN .

BRI BREE— E N B AN 5 587 B A7 o R s ) P R A A

SRR AR R B B G S TSR

(b)FRFB I LA SO B 15 0 < T H

(i) %52 ki T A fudidl

T 2021 412 H 31 H, AFEERA LA RfME T2 RS A S E i em T AR T
BRI ARETUN 1,188,885,231.14 TG, T JRIRMIARHY 1,253,239.55 Ju, HH=JRIRHIREUN
1,786,487.64 TG

(if) 2> SR AR I S VR ] () 2 KA )

AREEE LN T B Z A e B UK AR H TN R O R e i R I R

XFFUEFRAL 5 B BT IBCEEAN 7, A s R SR I R . 58 5 AN TR R (BL AR Tk Bk A5 P R 22 5 AN
TWR) BUE TARATTRATENG I, ARG T H 252 5 TG H a5 5 ANiE BRI &
B U 1) AN AR DR B SR AN 27 B A SEOME AU — 2 I IR At A T R rp R FH B AN T 0 2 N\
X T A SRUME R AL L, T AH RG22 A SO B 38 — R UG RS =2 K

(i) 55 = J2 R A SO M (AR AR A 1% )y 4 550

T 2021 £ 12 A 31 H, AFE S FHA A SRUME IR T35 =2 KRt A 1,786,487.64 Jo. T~ 2021
SERE, ARG R4 M T A 855,350.63 JG, TH A AR A A B (A R {EAE S

mMAETH) M4y 931,137.01 J6, 2021 4F 12 A 31 HABFFA RIS =2 & T 2\ 2021 45
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A 2 AR SEIU G B 2R AR B et (A B sh i as) 4 931,137.01 Jt.

T 2021 12 A 31 H, ERE=ZRER THBONBERRE, AR ey 1,786,487.64 7T, X
FH-F S A ML BB R AT A, ASFTS M NE Y TR Eh %, 5 A et E Z M AR R &R .
(c) AFFRFEERILAA SEOE T B e il T E

F 2021 4F 12 1 31 H, AZEEARFFEIERLMLIA M E TR ISR T

(d) AUAA b E T E Rt T A

ANBLA oM B T 1 4 Rl 8 7 R 67457 2 T B LSO IR oA i 57, JLRTEIMAME 5 A Fe
EAHZIR D

(2)5 4 Btk

T 2021 3 A 1 HEEEEFAERH)Z 2021 4 12 H 31 H ik, AH 5 F 5 447 80 16 s i
N 2,014,312,444.94 JT, H A ESEDUBCE ST HRIEE 1,572,669,995.07 JTAN LI ST H G K
441,642,449.87 7T

(MRS R AT (Al THAENEE 22 5 — R T HAANTHED. (bt 5E 23 5
— R R ) (b TN ES 24 5 — B M) A (et AENEE 37 S -G Rh TR SR )
(AT & FRBr & i THEAEND)AE ST EE, DLRIBE . SRR 2T 2020 4F 12 ] 30 H R (%
Tl —5 BMTE SOHT ik T RIS E N MY, ASHESR TSN M 2022 451 7 1 Hil
AT B S T HAEN . A% 2021 4F 12 H 31 H, AEE OS8R 1 AT B G R T H AR I 55 K7
(ESCMRIPEAL o ST AL S5 PR T, B 4 Rk T B T T AS 2 0 A8 35 4 PR T 55 IR L RN 228 Pl R
7 AR KR

AFEEHE T 2022 4F 1 1 HASEBIBATARDCHHE, TR U SOV S 55 T v, 1R
WIFTA#E AL A, 2021 4R OB F AMEE IR .

(AFRA SOME . Fe e BN HAT B Rl THRAEN AL, B 5 6 R 0 AR G U )
HoAth 2 B I3

8 BRAGHRE

8.1 JRE ST HEHI
Lmh: ANRMT

e TiH G b 3G R FE L] (%)
1 RS s 1,191,924,958.33 98.45
Hrp, JR2E 1,191,924,958.33 98.45
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BB

[ 5 AL 2 $5 %

Hr: fiig

BTSRRI

e E

SRLATA A BT

S

KNI i 57

Forpre KRB IR SR
B

BT (IR E E tr
it

17,164,853.61

1.42

HoAth 4575 58 7

1,572,776.15

0.13

fif

1,210,662,588.09

100.00

M EIRACEERR S IR B AR A E S

8.2 BiIREBAT A RMBERTAS

8.2.1 HEBBFEMARLTUSRKIBRRRHAS

SEERA: AR

(L]

GRS

K RehE

AT THHE R (%)

A

A MRy Bl

510,454,909.78

42.29

R

lbea

677,898,815.56

56.16

LD 3T R KA
A4

s an4

R

BB A HATHEEL

1 RO

SRR RS BRI SS
A
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ol

o)

47
K |k
LRGSR 55 MR 5k
M [REEART SR AR S

N KRS BREEFNA et E
0 |ERIRS. EHEAHARS
P [#HA

Q |BPAMMSTAE
R |Xfh. BB SRI

27
S o

it 1,188,353,725.34 98.46

8.2.2 RRBHMIAREAT L R BRRREAS

SHERAL: ANRMT
v GRIESl VIR G T HRE L] (%)
ARG AR B

B [ RA
C [HliEk 2,634,326.73 0.22
5 CIVANE - VINE /S WS ¥\ Ve 1L 2

N4
E |@ylk 4,713.80 0.00
F R REE) 110,092.26 0.01

G [Rilizki. GAEMHERENL

H  [EEmEmol 4,608.00 0.00
| {5 R RS B EAR R S5 578.819.34 0.05
J o [ERlk

K |tk

L FHGEAIR 55 R 55l
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M |BFEER A A A AR S5 121,159.78 0.01
N KR BB I B #E 52,941.71 0.00
O |ERARS . BHEAH ARSI 1 )
P [#HB 1 -
Q |PAEMSTE 18,161.78 0.00
R [3Cfb. EEMGR R 46,409.59 0.00
S |&e i -

&t 3,571,232.99 0.30

8.3 MR A SAMME S E S = i E EL B K /ANHERF B BT A R B 3 4

8.3.1 HIRIBHEBH LA RME HEEH = HE LGN EF TR BRI 4
EBEAL: NRFTT

R T
g | REAE Ji SR A PR (k) ARME
(EERIED)
1 002385 KAk 11,783,665 123,610,645.85 10.24
2 300498 i 6,353,552 122,369,411.52 10.14
3 002311 R 1,610,316 118,036,162.80 9.78
4 000876 i 7,579,000 115,276,590.00 9.55
5 002714 W Ay 2,113,247 112,762,859.92 9.34
6 600201 Ay 4,009,970 65,563,009.50 5.43
7 002299 XK 2,658,917 64,266,023.89 5.32
8 002157 IEFRRHE 5,604,900 54,143,334.00 4.49
9 002124 RHAAR 5,247,304 33,792,637.76 2.80
10 002100 KLY 2,701,394 28,904,915.80 2.39
11 600195 AR AR 2,173,999 28,414,166.93 2.35
12 002567 PN 3,431,544 25,633,633.68 2.12
13 002458 an A A 2,118,610 23,961,479.10 1.99
14 000735 24 3,273,600 23,340,768.00 1.93
15 603718 BRI 1,379,290 21,103,137.00 1.75
16 300119 B i A=) 838,800 20,231,856.00 1.68
17 002746 3z oy 1,824,430 19,138,270.70 1.59
18 600299 2T 1,388,195 17,102,562.40 1.42
19 300761 SLAER A 435,714 16,474,346.34 1.36
20 603363 AR ) 1,222,200 15,521,940.00 1.29
21 603566 S A 689,800 15,244,580.00 1.26
22 603609 RFERAR 1,309,544 13,409,730.56 1.11
23 600975 hE 1,717,402 11,661,159.58 0.97
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24 603477 SRV Ly 728,900 11,297,950.00 0.94
25 300505 ER7S 358,300 10,978,312.00 0.91
26 002234 ARy 614,946 10,552,473.36 0.87
27 603668 REFHE 773,200 9,703,660.00 0.80
28 002548 ot [ 1,476,882 8,669,297.34 0.72
29 002688 S EY) 1,398,500 8,572,805.00 0.71
30 688526 BT A9 274,000 7,543,220.00 0.62
31 001201 IRy 194,116 7,488,995.28 0.62
32 002982 WA A 146,616 7,153,394.64 0.59
33 605296 AL A 156,569 6,311,296.39 0.52
34 300871 =] B A=) 184,000 5,240,320.00 0.43
35 300967 R 1% 17 183,000 4,878,780.00 0.40

8.3.2 FIRMRMIF A RYME HESH = FE LI BIBTA B 153 B 4
EBEAL: NRFTT

5 4 T
ey | REA JI 2 A4 R HE (%) NVIRIED
1B EE A1 (%)
1 688176 AT 2524 37,990 873,010.20 0.07
2 688779 Kz R 21,697 495,993.42 0.04
3 688262 ELCRH 7,129 299,275.42 0.02
4 301221 HREE B 2,791 264,566.77 0.02
5 688766 o 704 241,281.92 0.02
6 301100 R A7 5,985 218,204.16 0.02
7 688236 FALEST 4,052 107,094.36 0.01
8 301136 FBFRBA 7,172 75,449.44 0.01
9 688622 ENELNE: 1,204 68,543.72 0.01
10 301155 7R H 691 66,854.25 0.01
11 301177 16 R s 47 429 49,798.32 0.00
12 301029 ke 462 41,519.94 0.00
13 301050 HH 170 39,905.80 0.00
14 688701 LR A 2,340 31,590.00 0.00
15 603230 REEEE 1,141 29,517.67 0.00
16 301087 A RIT 372 28,026.48 0.00
17 301166 ey o 253 23,908.50 0.00
18 301069 LT 539 23,829.19 0.00
19 301096 HIEZ 272 21,360.16 0.00
20 301018 HE378 782 20,378.92 0.00
21 301149 B AR 1,214 20,346.64 0.00
22 300994 M A 420 19,089.00 0.00
23 001296 KA 310 18,376.80 0.00
24 301060 22 PR 587 18,161.78 0.00
25 301168 TR A 329 17,150.77 0.00
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26 301101 HHS A 371 16,086.56 0.00
27 301190 HKEHE 575 15,789.50 0.00
28 301108 AR 280 15,038.80 0.00
29 301179 TR 295 14,977.15 0.00
30 301089 Wzl 220 14,944.60 0.00
31 301180 TIFERHE 654 14,858.88 0.00
32 301046 REERHEL 290 14,207.10 0.00
33 301015 HEERZ 462 13,998.60 0.00
34 301111 BFE 379 13,901.72 0.00
35 301017 R 555 13,209.00 0.00
36 301199 BRI 402 12,864.00 0.00
37 301020 Pk 421 12,815.24 0.00
38 301026 HE R 203 12,734.19 0.00
39 301013 FIFNL 471 12,104.70 0.00
40 301021 T O 290 12,014.70 0.00
41 301092 EPInien 323 11,472.96 0.00
42 301048 &IEE T 843 10,925.28 0.00
43 301028 RAVATLK 733 9,895.50 0.00
44 301045 REREHY 335 9,503.95 0.00
45 300774 REASEE 444 9,359.52 0.00
46 301078 FE 756 9,177.84 0.00
47 301193 KB 297 8,654.58 0.00
48 301052 Rk 252 8,477.28 0.00
49 301025 DS 403 8,414.64 0.00
50 301066 JiEEA 344 7,856.96 0.00
51 300814 W LK 328 7,832.64 0.00
52 301055 kN IR 355 7,731.90 0.00
53 301133 Eidirgry 286 7,707.70 0.00
54 301198 = RS 262 7,650.40 0.00
55 301030 (AREY SE53 242 7,627.84 0.00
56 301016 R 275 7,128.00 0.00
57 301033 T 108 6,476.76 0.00
58 301049 BB 196 6,452.32 0.00
59 301032 B 513 6,417.63 0.00
60 301004 5% B A 312 6,389.76 0.00
61 301056 FRAFIAD 572 6,343.48 0.00
62 301036 XU Bt 205 6,135.65 0.00
63 301041 EHPE 215 6,065.15 0.00
64 301072 CRER N 181 6,047.21 0.00
65 301083 H R 416 5,911.36 0.00
66 300854 H 22 IR 203 5,539.87 0.00
67 301063 TR I Ay 153 5,524.83 0.00
68 001234 P 333 5,504.49 0.00
69 301038 R 266 5,381.18 0.00

% 58 U3t 67 T




[ 28 ik & 40OR B 52 5 ROT TSGR BIE = 50 B 2k & 2021 SR AR 7

70 301027 HELER 286 4,761.90 0.00
71 603176 MIEE Pl 1,924 4,713.80 0.00
72 301037 R AE 193 4,682.18 0.00
73 301073 H = WE 144 4,608.00 0.00
74 301053 S =R |4 155 4,460.90 0.00
75 301057 TCBEHTH 218 4,146.36 0.00
76 301079 ARRH R 140 3,474.80 0.00

8.4 IEHAREBR R ASHIEARZ)
8.4.1 RITTNSHBHHIRES T 1#E 2% BiAT 20 4 KB E 40

ERURLL: NIRRT

i HIRE 4 0 = i4HE
=) Ji SR AR JI S5 A4 R ZN S N
tefg (%)

1 600201 Aty 161,450,337.42 13.38
2 002714 W I 95,122,079.38 7.88
3 002311 MR AR A 77,955,794.54 6.46
4 000876 e IR e 64,520,372.48 5.35
5 300498 & 59,847,360.73 4.96
6 600195 HHHUR 59,029,931.73 4.89
7 002385 Kbk 50,176,442.89 4.16
8 603718 R A 44,997,229.05 3.73
9 002157 IEFRRHE 41,160,947.58 341
10 600789 BhiEZ 39,273,340.45 3.25
11 002299 XK 34,937,041.50 2.89
12 603609 KFEe A 30,807,397.82 2.55
13 603566 S 30,513,990.75 2.53
14 603363 A 28,503,484.27 2.36
15 600975 Ge[e = 25,881,233.14 2.14
16 002124 KA 25,465,787.42 2.11
17 600299 K-S libiN 21,710,114.10 1.80
18 603477 SRV T 17,728,491.00 1.47
19 002567 JE A 15,587,821.23 1.29
20 300505 JIERS 15,135,128.00 1.25

TE: SBNEHUE RN (RSN TR LRSS EE) 151, A B 5 P

8.4.2 RIS S RIS W™ FH 2% BUAT 20 4 KRR I 40

SHERAL: AR

i S

e ER A R ARV S H 80

IR I B B 1

et (%)

%5 59 3t 67 T



[ 28 ik & 40OR B 52 5 ROT TSGR BIE = 50 B 2k & 2021 SR AR 7

1 600201 Iy 87,967,653.29 7.29
2 300498 T IRy 41,051,843.20 3.40
3 600789 BhiEZ 38,395,569.63 3.18
4 600195 TRy 33,717,188.83 2.79
5 603718 R D) 25,842,112.95 2.14
6 002311 TR A 17,265,272.00 1.43
7 603609 RFE 17,210,220.86 1.43
8 603566 S 16,465,231.74 1.36
9 603363 A A=) 16,296,744.02 1.35
10 603739 B AW 14,897,673.23 1.23
11 600975 WhE 14,249,473.98 1.18
12 688098 A1) 12,748,214.12 1.06
13 002714 W SR 12,020,695.13 1.00
14 000876 A 10,011,682.00 0.83
15 603477 SRV L5 8,917,530.00 0.74
16 603668 REFHE 8,914,686.92 0.74
17 300106 iRty 5,712,825.00 0.47
18 600299 Gl T 4,741,462.00 0.39
19 000702 IESTRH 4,366,681.00 0.36
20 002385 KA 4,109,824.00 0.34

T S SAUL L A A (RN IR AR 1A, AH B 7 9 -

8.4.3 TNBRHI A B8 K S IR M BB

A NRMoT
SENBEEEI A (A LA 1,129,629,292.01
SEHR RN (A2 BT 452,516,092.24

TE: SRNBEREA . S BRSNS Sl se e (s e BLRSAC B 3151, AN 18
RIS B

8.5 HIR&EFFMP RN MR EAS
AIE AR AR RFFAT 557

8.6 BRI A St HE S F 7= E EL I /N EFF BT LA B SR A
AIE AR AR RFFAT 557

8.7 HIREA ot E b Z B HHE LB /N B BT B SCRAES - B A
ARSI AR AR RFAT B 7 SRS
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8.8 MMEFIRIEEA RYME G EE B 1H#E LB/ NP BT T4 B SR R 4R
AEEE ARG RRFFA R SR

8.9 IR FMME o ZE B 1 E b /R B BT T 48 BGIEB 3% B A
AFE AR AR R FFABGIE

8.10 REHIRAZEES BT MBI HI AL 5 oL
ANHE AR T Y R BB AR I B

8.11 B MR A EEHH i E G535 16 L i B
AT AR N AR B E G0

8.12 BHEAAIMEMIE

8.12.1 AHR A5 A Py B BB AT T 2 TE SR IR AT A (B R RSB A B 80 SIHLIE RS ¥
AR IS R A AR S g H AT — 2 B AT, AT

AR IR R ML G T 45 SRANHE R O S S5 SR B, 52 BITRYIRIE S22 5 BT I DR S Ak
NEUR TR, ATEG I LR RS2 AL T F AT T R AT AT, A LR A RAETE R
R o) RS 2 ) 28 B AN I i R T AR K SRR, X m) B R AR R R AR S R
AR FE G BN GRS 1% A T AT BRERIT 7T

8.12.2 FEG BT AT 44 M o, oA B T R G 45 IR E A IR P 2 A 1 0

8.12.3 HIRHAh & T =14 B,

jurd

A ARG
5 4R T
1 A ORIE 915,844.73
2 ISR Z7 9 Sk 654,950.93

3 JS2 WL A
4 2SR S, 1,980.49
5 IR H
6 Hofth SR
7 54 2 H)
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8 HAth
9 f=ann 1,572,776.15

8.12.4 HIARFKFA HAL-TH B P e B f5i 37 A 41
AT AR AR ARFFA A Helii 77 -

8.12.5 HIRAT 44 B AP 7E T I 32 PR R 0 A 15
8.12.5.1 HIARIGEBH B+ B E P AAERIBEZ REFSLAI VLA
ARSI AR T IARAR B B AT 4 I S A AETIE S BRI Do

8.12.5.2 HHRARMRFL BBl T 4% I i A AR I 38 52 PR 100 A U B

SHERAL: NIRRT

TEZ R EIA T | HEEE = B
s % SEARAY Ji% 52 44 FK AL 57 PR AR I 1 B
(I 18 EL 151 (%)
1 688176 T BE 2 873,010.20 0.07 | M N
2 688779 KA R 495,993.42 0.04 | #Hrigdie
3 688262 ESpY SE53 299,275.42 0.02 | M N
4 688766 oy 241,281.92 0.02 | #Hrgdie
5 301221 HfEE R 24,841.60 0.00 | HTBiE
9 HEMBFREANEER
9.1 BIRESMITFEAPBEFENGEH
a4y
IS EPNE 1|
ARG INAEYd e NS e LY ez
- JRAEs &4 | % & ETF B
RS e
() X B S CRvrs
i FEA 04 ES Rl FEE
EL. 1 Clea ! Ek. 451l
234,548,19 702,307,464 408,600,00
23,250 57,869.06 17.43% 52.20% 30.37%
5.00 .00 0.00
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9.2 IR EMEEHH+AFAAN

e A ALK FrEma (4 BT R A EL ]
B R — T RHRAT— @

1 FZEig e Mﬁ’%ﬁ‘j REiE 40,000,000.00 2.97%
HIEVC 1 53 B

2 HEIEFE R AR AT 22,412,862.00 1.67%

3 A S 16,414,900.00 1.22%

4 ERBITHRAT —BHAER S 16,027,000.00 1.19%

5 KIIEF A B IR A 13,000,000.00 0.97%

6 ¥ H 12,197,700.00 0.91%

7 TrKiz 10,659,600.00 0.79%
N 2 ﬁ{\— N /RN 2

8 {ﬁ%ﬁégji b%f?fi ,Ff%i&ﬁ‘ 10,063,300.00 0.75%
R 2 5 FOF 454 ¥ 78 #it-R)

9 HRAE IR A B PR A 7] 9,623,014.00 0.72%

10 J7 IEUEFR A A TR A F 8,364,768.00 0.62%
RHiFE& T 5B AR

: o \TWT%X BTG 408,600,000.00 30.37%
BOE T 0 3 4 e e 4

TE: PAEAS B AR b IR TR BAC 45 A PR ST 2 mI RN 73 24w SR 06 424 A 2

9.3 MIRESEHAKMWA RFFEEZEESHHFRL

T H FEE M aRas () 7 3 4 474 EL A6
HEEENFTA ML R FE
0.00 0.00%
HARES
9.4 HiIRELSEE AN BIFAE LT HRE S0P E X B H1ER
TiH A RS nHUSEREEXE i)
RNFEHPEFN R FEEREM 0
TR ot N AT i 4
ARG SAEHFFA AT AR S 0
80 HFRARESHHEEY
BfL: Ay
HEEAFARH 2021 4 3 H 1 H)IE S0 44 513,455,659.00
Fe 4 A IR AR 2 H S 2 4 2 I R 3L 4 0 FR A %0 2,497,000,000.00
P FEE A TR AR R H i 2 S R R 4 R [ 47 00 1,665,000,000.00
Fe LA R AR H RS A R S S 97 0 AR Sl 4 A -
AH A A AR B 4 40 B s A0 1,345,455,659.00
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81 EXFMHER

111 EEHRBRA ARSI

WA, RESTHEMHFRA ARZTIL
112 HEEHEA. BEHEEANEIEEHERTNERAFRS)

WA, ASE 4 E A E K NFES T

2021 E 3 1 31 H, ARGEHAKA T (AREGEHAMA R SPERNMERAE), &
ARG NS F BRI H GBI, SRS R EAR S AR B2,

2021 4 4 1 H, AESGEHANKA T (BRESEHARATERLENY), EARESE
PR S SGOE, RAIE G PN H S A AT TR,

2021 4 10 H 26 H, AFRESEHAKRA 7 (HRESEHARA A SBEHLN ZAEIRAE),
ARFGEHNE )\ FEFSH RS WHBCED, 5KIEEAE . ok i e AR A L G BRI
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