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§ 2
2.1
00452
2017 6 2
27,670,954.52
A C
00452 00453
15,502,314.71 12,168,639.81
2.2
0.35 4
90%
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5%
0.35
4
x 95%
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010- 6896003 021-606371@
liujing@msjyfund.com.c n lishen.zh@cch.com
400- 8888 388 021- 6063711
0755 2399980 021- 606357B
25
2005 13 13A
1
2005 13 13A 1
518038 100038
2.4
http://www.msjyfund.com.c n
2019
2.5
2005 13
13A
§3
3.1
3.1.1 (2022 01 01 -2022 06 30 )
A C
-953,900.68 -605,981.87
-794,462.66 -400,574.63
-0.0468 -0.0388
-4.659 -3.919
-3.849 -3.969
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3.1.2
(2022 6 30 )
-50,699.86 -192,981.93
-0.0033 -0.0159
15,451,614.85 11,975,657.88
0.9967, 0.9841]
3.1.3
(2022 6 30 )
-0.339 -1.599
06 30
3.2
3.2.1
A
-3.02% 1.06% -4.01% 1.07%| 0.99%  -0.01%
2.63% 1.30% 0.66% 1.31%| 1.97%  -0.01%
-3.84% 1.65% -4.62% 1.64%| 0.78% 0.01%
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-17.55% 1.47% -17.67% 1.48%| 0.12%| -0.01%
7.89% 1.38% 10.02% 1.39%| -2.13%| -0.01%
-0.33% 1.25% 1.90% 1.28%| -2.23%| -0.03%
-3.03% 1.07% -4.01% 1.07%| 0.98%| 0.00%
2.55% 1.30% 0.66% 1.31%| 1.89%| -0.01%
-3.96% 1.65% -4.62% 1.64%| 0.66%| 0.01%
-17.76% 1.47% -17.67% 1.48%| -0.09%| -0.01%
7.08% 1.38% 10.02% 1.39%| -2.94%| -0.01%
-1.59% 1.25% 1.90% 1.28%| -3.49%| -0.03%
= x 95%
x 5%
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[2008]1187 2008 11 3 2012 3
2022 6 30 95
2025
3
FOF
1-3
300 300
39
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1-5 3
6
6
(FOF)
200 3
6 (FOF)
6
9 FOF
500
2040 FOF
800
6
FOFLOF 3-5
6 FOF
50
4.1.2
18
2017 6
5 - 18
2014 10
2016 5
2017
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6
2018 3
2021 12
2016 1 2021 4
2021 3
2022 6 6
17
2019 4
2019
12 300
300
2020 12
2022 2 200
17
28 2021 9
2021
9 800
2022 2
2022 2
2022 2
2022 2
500
2022 6
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2022

2018
11

2022
28

10

10
2012 3

2022 2

2019 12
300

2021 8

2021 8
500

2022 2

2018 11

2022

300

2022 2

2

4.2

4.3
43.1

13
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4.3.2
4.4
44.1
2022
GDP
2022
3
4.4.2
-3.84%
Cc
-4.62%
4.5
2022

2.5%

0.9841

5%

2
5 6
9.53% 6.57%
1 2
A 0.9967
-4.62%

-3.96%
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4.6

4.7

4.8

51

5.2

§5

15
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53

6.1

§6

2022 6

30

2022 6 30 2021 12 31
6.4.7. 2,223,843.57 3,133,432.79
271,205.22 131,520.17
14.84 -
6.4.7. 26,157,142.81 28,108,510.13
25,899,280.87 28,108,510.13
257,861.94 -
6.4.7. - -
6.4.7. 4 - -
6.4.7. - -
6.4.7. - -
6.4.7. - -
401,084.79 57,418.33
758,750.57 -
6.4.7. - 891.08

29,812,041.80

31,431,772.50

16

58




2022

2022 6 30 2021 12 31
6.4.7. 3 - -
537,660.33 557
1,689,112.54 385,515.58
10,674.89 13,204.78
2,135.00 2,640.94
2,117.78 2,588.89
6.4.7. 9 143,068.53 151,008.78
2,384,769.07 554,964.54
64710 27,670,954.52 29,923,547.60
64711 - -
6.4.7.1 2 -243,681.79 953,260.36
27,427,272.73 30,876,807.96
29,812,041.80 31,431,772.50

2022 06 30

27,670,954.52

A 0.9967 15,502,314.71

C 0.9841 12,168,639.81
2 XBRL 3 < >
6.2

2022 1 1 2022 6 30

2022 1 1 20222021 1 1 2021
6 30 6 30
-958,463.04 3,431,560.2 4

17

58




2022

3,806.4 2 5,845.14

6.4.7.1 3 3,806.42 5,845.14

-1,328,157.26 1,207,592.8 7

6.4.7.1 4 -1,974,500.8 8 578,755.22

6.4.7.15 1,217.45 -

6.4.7.1 6 - -

6.4.7.17 - -

6.4.7.1 8 - -

6.4.7.19 645,126.17 628,837.65

6.4.7.2 0 364,845.26 2,208,424.9 3

6.4.7.2 1 1,042.54 9,697.30

236,574.25 274,411.45

1 6.4.10.2. 1 68,145.20 43,237.86
2 6.4.10.2. 2 13,629.02 8,647.59
3 6.4.10.2. 3 12,739.75 13,367.19
4 6.4.10.21. 1 - -
5 - -
6.4.7.2 2 - -

6.4.7.2 3 142,060.28 209,158.89

-1,195,037.29 3,157,148.7 9




2022

L -1,195,037.29 3,157,148.79
-1,195,037.29 3,157,148.79

XBRL 3 < >

6.3
2022 1 1 2022 6 30
2022 1 1 2022 6 30

29,923,547.60 953,260.36 30,876,807.96
29,923,547.60 953,260.36 30,876,807.96
-2,252,593.08 -1,196,942.15 -3,449,535.2 3

- -1,195,037.29 -1,195,037.29

-2,252,593.08 -1,904.86 -2,254,497.94
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16,401,659.54 -3,285.58 16,398,373.96
-18,654,252.6 2 1,380.72 -18,652,871.90
27,670,954.52 -243,681.79 27,427,272.73
2021 1 1 2021 6 30
10,384,972.83 -96,118.48 10,288,854.35
10,384,972.83 -96,118.48 10,288,854.35
20 58
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16,217,167.87 5,504,013.27 21,721,181.14
- 3,157,148.79 3,157,148.7 9
16,217,167.87 2,346,864.48 18,564,032.35

1.
84,034,463.23 9,998,638.98 94,033,102.21

2.
-67,817,295.36 -7,651,774.50 -75,469,069.8 6
26,602,140.70 5,407,894.79 32,010,035.49

6.1
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6.4
6.4.1

23
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( [2017] 225

2017

643,819,448.98

2017 8 31

22 58
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2018 3
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x 95%

6.4.2

XBRL

6.4.3

06 30

6.4.4

6.4.5
6.4.5.1

23

37 -

2014

3 <

6.4.5.1

23

90%

5%

( ) x5%

6.4.2

2022 01 01 2022 06 30

22

24

2020 12 30
2022 1 1

2006

(1)
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6.4.5.2

6.4.5.3

6.4.6

[2004] 78

[2015] 101

[2002]128

3)

2022 1 1

2022

[2012] 85

2019 78 [2005] 103
[2008] 16
2008 9 18
[2008] 1
[2016] 36
[2016]46
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[2016]70
[2016] 140
[2017] 2
[2017]90
(a)
(b) 2016 5 1
2018 1 1 (
2017 12
2017
2018 1 1 ()
3%
(c)
(d)
2013 1 1
1 ( 1
1 1 (1)
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[2017] 56
( )
2018 1 1
2017
2018 1 1
20%
50%



2022

50%
13 ” 20%
1
1 1 1
1 50% 1
() 0.1%
)
() 2018 1 1 ()
6.4.7
6.4.7.1
2022 30
2,223,843.57
2,223,675.46
168.11
1 -
1-3 -
2,223,843.57
6.4.7.2
2022 6 30

26 58




2022

28,813,717.41 - | 25,899,280.87 | -2,914,436.54
255,153.00 2,479.44 257,861.94 229.50
255,153.00 2,479.44 257,861.94 229.50
29,068,870.41 2,479.44 | 26,157,142.81 | -2,914,207.04

6.4.7.3
6.4.7.3.1

6.4.7.3.2

6.4.7.3.3

6.4.7.4
6.4.7.4.1

6.4.7.4.2

6.4.7.4.3

6.4.7.5
6.4.7.5.1

6.4.7.5.2

27

58




2022

6.4.7.6
6.4.7.6.1
6.4.7.6.2
6.4.7.7
6.4.7.7.1
6.4.7.7.2
6.4.7.8
6.4.7.9
2022 6 30
9.62
3,387.33
3,387.33
100,000.00
14,876.39
24,795.19
143,068.53
6.4.7.10
A

2022 1 1 2022 6 30
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2022

18,180,383.08

18,180,383.08

3,233,445.0 3

3,233,445.0 3

-5,911,513.40

-5,911,513.40

15,502,314.71

15,502,314.71

Cc

2022

1 1 2022 6 30

11,743,164.52

11,743,164.52

13,168,214.51

13,168,214.51

12,742,739.22

-12,742,739.22

12,168,639.81

12,168,639.81

6.4.7.11
6.4.7.12
A
2,835,179.6 3 -2,171,640.13 663,539.50
-953,900.68 159,438.02 -794,462.64
-263,365.34 343,588.66 80,223.3(
335,569.43 -248,652.73 86,916.7(
-598,934.79 592,241.39 -6,693.4(
1,617,913.5¢9 -1,668,613.45 -50,699.86
C
1,677,416.2 8 -1,387,695.4 2 289,720.86
-605,981.87 205,407.24 -400,574.63
31,233.0( -113,361.16 -82,128.16

29
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2022

1,171,484.2 9 -1,261,686.5 7 -90,202.28
-1,140,251.2 9 1,148,325.4 1 8,074.12
1,102,667.4 1 -1,295,649.3 4 -192,981.93
6.4.7.13
2022 1 1 2022 30
3,158.97
551.03
96.42
3,806.4 2
6.4.7.14
6.4.7.14.1
2022 1 1 2022 6 30
o -1,974,500.8 8
-1,974,500.8 8
6.4.7.14.2 _—

2022 1 1 2022 6 30
11,541,202.46
13,466,871.95

48,831.39
-1,974,500.8 8
6.4.7.14.3 —_—
30 58



2022

6.4.7.15
6.4.7.15.1
2022 1 1 2022 6 30
— 121771
- -0.26
1.217.45
6.4.7.15.2 —_
2022 1 1 2022 6 30
0.26
-0.26
6.4.7.15.3 —_
6.4.7.15.4 -
6.4.7.16
6.4.7.16.1
6.4.7.16.2 _—

31
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2022

6.4.7.16.3 —_—

6.4.7.16.4 —_—

6.4.7.17
6.4.7.17.1

6.4.7.17.2 S

6.4.7.17.3 —_—

6.4.7.17.4 S

6.4.7.18
6.4.7.18.1 —_—

6.4.7.18.2 S

6.4.7.19

2022 1 1 2022 6 30

645,126.17

645,126.17
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2022

6.4.7.20
2022 1 1 2022 6 30
1. 364,845.26
364,615.76
229.50
2. -
3. -
364,845.26
6.4.7.21
2022 1 1 2022 6 30
1,042.54
1,042.54
6.4.7.22
6.4.7.23
2022 1 1 2022 6 30
14,876.39
24,795.19
1,355.00
100,000.00
1,033.70
142,060.28
6.4.7.24

33

58



2022

6.4.8
6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.2

6.4.10

6.4.10.1

6.4.10.1.1

6.4.10.1.2

6.4.10.1.3

6.4.10.1.4

6.4.10.1.5

6.4.10.2
6.4.10.2.1

34

58




2022

2022 1 1 2022 6| 2021 1 1 2021
30 6 30
68,145.20 43,237.86
28,668.05 18,984.78
0.50%
= x  0.50% /
6.4.10.2.2
2022 1 1 2022 6| 2021 1 1 2021
30 6 30
13,629.02 8,647.55
0.10%
= x 0.10% /
6.4.10.2.3

2022 1 1 2022 6 30

A C
- 107.30 107.30
- 1,586.2 1 1,586.21
- 1,693.51 1,693.51

2021 1 1 2021 6 30

A C

- 1,742.16 1,742.16

- 1,742.16 1,742.16

35 58



2022

6.4.10.3

6.4.10.4
6.4.10.4.1

6.4.10.4.2

6.4.10.5
6.4.10.5.1

6.4.10.5.2

6.4.10.6

0.25%

X

0.25% /

2022 1 1 2022 6 30

2021 1 1

2021 6 30

2,223,843.57 3,158.97

5,289,817.97

3,975.72

12 31

2022 6 30

131,520.17

36 58
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2022

6.4.10.7

6.4.10.8

6.4.11

6.4.12 (2022 6 30 )
6.4.12.1 /

2022 6 30

6.4.12.2

6.4.12.3

6.4.12.3.1
2022 06 30

6.4.12.3.2
2022 06 30

6.4.12.4
2022 06 30

37
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6.4.13
6.4.13.1

6.4.13.2

10%

10%
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6.4.13.2.1

2022

6

30

2021

12

31

Al

Al

257,861.94

257,861.94

6.4.13.2.2

6.4.13.2.3

6.4.13.2.4

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.12

39

58




2022

2022 06 30
( )
6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
2022 6 |1 1-3 3 -1 1-5
30
2,223,675.4 2,223,843.
- - 168.11
6 57
271,124.40 - - 80.82 271,205.22
14.84 - - - 14.84
25,901,76| 26,157,142
- 255,382.50 -
0.31 81
401,084.7
- - - 401,084.79
9
758,750.5
- - - 758,750.57
;
2,494,814.7 255,382.50 -| 27,061,84 29,812,041
40 58



2022

4.60

.80

1,689,112
54

1,689,112.
54

10,674.89

10,674.89

2,135.00

2,135.00

537,660.3

3 537,660.33

2,117.78

2,117.78

143,068.5

3 143,068.53

2,384,769
.07

2,384,769.
07

2,494,814.7
0

255,382.50

24,677,07
5.53

27,427,272
73

2021
31

12

1-3

1-5

3,133,432.7
9

3,133,432.
79

131,520.17

131,520.17

28,108,51
0.13

28,108,510
13

57,418.33

57,418.33

891.08

891.08

3,264,952.9
6

28,166,81
9.54

31,431,772
50

385,515.5

8 385,515.58

13,204.78

13,204.78

2,640.94

2,640.94

5.57

5.57

2,588.89

2,588.89

151,008.7

8 151,008.78

554,964.5

4 554,964.54

41
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2022

3,264,952.9 27,611,85| 30,876,807
6 5.00 96
6.4.13.4.1.2
2021 12
2022 6 30
31
1. 25
338.83 -
2. 25
-338.19 -
6.4.13.4.2
6.4.13.4.2.1
2022 6 30
25,899,280.87 25,899,280.87
25,899,280.87 25,899,280.87
25,899,280.87 25,899,280.87
2021 12 31
42 58



2022

28,108,510.13

28,108,510.13

28,108,510.13

28,108,510.13

28,108,510.13

28,108,510.13

6.4.13.4.2.2
2021 12 31
2022 6 30
1.
1,294,964.04 1,405,425.51
5%
2.
-1,294,964.04 -1,405,425.51
5%
6.4.13.4.3
6.4.13.4.3.1
43 58




2022

2022 6 30 2021 12 31
% %
25,899,280.87 94.43 28,108,510.13 91.03
25,899,280.87 94.43 28,108,510.13 91.03
6.4.13.4.3.2
2021 12
2022 6 30
31
1.
1,380,261.07 1,500,016.7 4
5%
2.
-1,380,261.07 -1,500,016.74
5%
6.4.14
6.4.14.1

44 58



2022

6.4.14.2
6.4.14.2.1
2022 6 30 2021 12 31
25,899,280.87 28,108,510.13
257,861.94 -
26,157,142.81 28,108,510.13
6.4.14.2.2
6.4.14.3
2022 6 30 (2021 12 31
)
6.4.14.4
6.4.15
§7
7.1
%
1 25,899,280.87 86.88
25,899,280.87 86.88
2 - -
3 257,861.94 0.86

45

58



2022

257,861.94 0.86
4 - -
5 - -
6 - -
7 2,495,048.7 9 8.37
8 1,159,850.20 3.89
9 29,812,041.80 100.00
25,899,280.87
94.43%
7.2
7.2.1
7.2.2
7.2.3
%
4,421,197.90 16.12
1,015,206.3 1 3.70
3,439,539.9 7 12.54
3,698,841.2 8 13.49
826,934.52 3.02
8,959,828.00 32.67
1,100,372.97 4.01
2,437,359.9 2 8.89
25,899,280.87 94.43
GICS
7.3
7.3.1
%
0063 244,500 3,529,505.9 6 12.87
01378 203,000 1,539,863.6 7 561
46 58



2022

3 02338 196,000 1,367,756.6 8 4.99
4 01313 262,000 1,180,795.0 4 431
5 0138 53,000 1,006,216.55 3.67
6 00390 242,000 1,003,736.50 3.66
7 00868 59,379 955,685.75 3.48
8 0133 458,000 940,024.85 3.43
9 00322 78,000 896,512.78 3.27
10 01044 28,000 882,385.04 3.22
11 00151 147,000 857,362.18 3.13
12 0218 82,000 830,286.87 3.03
13 00867 79,000 826,934.52 3.02
14 00914 28,166 818,967.57 2.99
15 01816 500,000 812,430.50 2.96
16 06881 208,500 807,731.23 2.94
17 00288 155,000 803,279.97 2.93
18 0383 84,000 790,195.56 2.88
19 0083% 52,000 720,412.06 2.63
20 00148 27,000 685,776.86 2.50
21 0188 39,000 668,715.82 2.44
22 03998 156,000 649,704.95 2.37
23 0688 HTE 58,600 583,328.52 2.13
24 03868 154,000 529,431.03 1.93
25 02890 62,644 514,831.94 1.88
26 00968 40,000 414,596.11 151
27 011 12,000 375,086.33 1.37
28 0033% 71,000 366,739.68 1.34
29 0199 50,400 365,501.36 1.33
30 0058% 12,000 175,484.99 0.64
7.3.2
7.4
74.1 2% 20
&
1 0063% 1,409,382.8 2 4.56
2 06881 967,604.44 3.13
3 01313 899,711.56 2.91
4 03838 875,584.05 2.84
5 0188 864,647.47 2.80
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068& HTE 745,261.02 2.41

0133 652,581.36 2.11

0118 570,659.07 1.85
9 0133 489,388.31 1.58
10 00968 460,349.90 1.49
11 005& 417,683.99 1.35
12 00914 416,067.01 1.35
13 02338 387,798.81 1.26
14 01044 257,312.10 0.83
15 00288 246,442.17 0.80
16 00390 228,575.42 0.74
17 0014 183,850.06 0.60
18 00151 154,914.10 0.50
19 01378 113,775.94 0.37
20 00322 67,444.64 0.22

7.4.2 2% 20
(%9

1 003 635,231.16 2.06
2 000G 600,695.72 1.95
3 00270 599,936.44 1.94
4 00017 573,671.57 1.86
5 03998 540,916.19 1.75
6 006%A 487,071.76 1.58

0033% 478,655.07 1.55

02890 459,059.89 1.49
9 0198 456,683.88 1.48
10 0079 IGG 444,090.12 1.44
11 00867 424,635.26 1.38
12 0063% 407,701.95 1.32
13 01313 400,334.10 1.30
14 001= 386,549.12 1.25
15 0138 366,960.29 1.19
16 01378 365,753.24 1.18
17 03868 334,053.47 1.08
18 0088) 318,779.27 1.03
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19 008& 271,409.90 0.88
20 00014 234,722.86 0.76
7.4.3
10,893,026.93
11,541,202.46
7.5
%
257,861.94 0.94
2 - -
3 - -
4 - -
5 - -
6 - -
7 - -
38 - -
9 - -
10 257,861.94 0.94
7.6
%
1 019665 22 01 2,550 257,861.94 0.94
7.7
7.8
7.9
7.10
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7.11

7.11.1

7.11.2

7.12

7.12.1

7.12.2

7.12.3
1 14.84
) -
3 401,084.79
4 -
5 758,750.57
6 -
7 -
38 -
9 1,159,850.2 0

7.12.4
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7.12.5
7.12.5.1
7.12.5.2
7.12.6
§8
8.1
% %
4,444 3,488.37 3,283.51 0.02 | 15,499,031.20| 99.98
A
3,581 3,398.11 - - 12,168,639.81 | 100.00
C
8,025 3,448.09 3,283.51 0.01| 27,667,671.01| 99.99
/
8.2
%
A 99,684.35 0.6430
C 1,042.71 0.0086
100,727.06 0.3640
8.3
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0~10

A
0

C
0~10
0

A
0

C
0

§9
A C
2017 6 2 40,760,716.95 603,058,732.03
18,180,383.08 11,743,164.52
3,233,445.03 13,168,214.51
5,911,513.40 12,742,739.22
15,502,314.71 12,168,639.81
§ 10
10.1
10.2
1 2022 3 26 2022 3 25
2 2022 6 23 2022 6 22
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10.3

10.4

10.5

10.6

10.7
10.7.1

(%) (%)
1 12,100,581. 53.94 8,470.53 53.94
56
1 10.333,647. 46.06 7,233.64 46.06
83
2 - - - -
1 - - - -
2 - - - -
2 - - - -
4 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
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10.7.2

(%)

(%)

(%)

58
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255,153.00

100.00

Vi

Vil
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viii
iX
10.8
1 2021 2022 1 24
2 2021 2022 1 24
3 2022 2 28
4 (A 2022 3 2
5 (C 2022 3 2
6 2022 3 2
(2022 1)
7 2022 3 30
2021
8 2022 3 30
2021

9 2022 4 19
10 2022 2022 4 22
11 2022 2022 4 22
12 2022 5 28
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58
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11.1

11.2

§ 11

20%
20%

12.1

12.2

12.3

§ 12

58 58

2022 8
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