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FEHRAT W] [V 17 53264758 Gy B S5 Gkt T AT 45 FH VAl FERIHIE 7728 81107 2UEAT BRA| LAFES il AH B f)
15 FH AU o

AREE G PN 75 R E B, I R B i 5 ] S P AR P 2 R AT
NHE IR, HLE 7B Bt DLy BAE FH AU -

T 202346 H 30 H, AF:&RAEHZEMIR LAy 0.00%(2022 4 12 H 31 H: 0.00%).

6.4.13.3 MBI

TN VRS Fig e AEJE AT 5 R U 5% B LS5 I B3 5 A SR A) AU o ASHE BRI S 1 X
ok H IR SRR AL G, BT EINE R, SRR L S 58 AL AR, BUK
SRR T T AR, DT 368 Pl e i P58 A5 WA v 2 A ) P 8 S 7 XU

12023 4 06 H 30 H, A< &S 14 f < il i 1) -5 2 20 5€ B H 33 8 — D H BAN A
B AT R e A (15T ) JE E B HTH BATHEL, PR TR AR AR AT I 20 2 10 5

=]

N
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i

3

6.4.13.3.1 EH N AR SH S F IR S XKL 21T

AT I S B NAE S GG PR b R (AT SR TR S S e R ) I (A
TF ST WGERAE S5 A5 R U Sl XU B AL ) 9 P SR X A e 4 21 A 7 (R A X6 3
ATREEL, I USSR I AR M A A R e R HR R I 2 PR ] (S B AR LA A
J 28 A TE R 8] P AR I B 7 (25 A P Am S5 IRl PR A A TR 2 MR 43 AT

ARG TR IR EUESAE 5 T T, FARIRAIESAT R ENE T35 758 5, #050 Hr BEP= it
FEN SZIR B RS B AL S IUE 6,412, BhAh, AR 4 mTm ks Hh m] g 4t 5 7 7 A N
R G NHR A TR, H RIR— AN R SR R R A R . AR TR T
AN 52 PR B P T A T AE B 4 W= 1B T 15% .
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I, A< (AL 6 N IE N &3 HGY R 22 5 R H 552 5 0 e i, 120 78
JEMIRSAZ 5% 1O 55K 00 AT BE 1 RATAT KPS AT I B (R UR 57 A% v N B, DL
XA IR AZ 5 068 TS A2 Gy A0 8 BRI F AT 20 2 TR B S5 It ™ % B AL o I R 52 5 IS 3
MU AE 55 %0 TRz B4, ACHE G0 B4 5 BN ER AL 1306 (e 28 2 o 410 it A . AR o 419
ool [ BB B RE S PR KT S S B RS IR DL 5 (B A2 3h A DR i1 i 42 2 Fe (et 52
W JHE SR SEIRIETRBUE T i X P EIE I 2 VOE I HAb BN 5 3 TIPSR A S i, ] %
52T R B SR 5 B e 1 R 400 RO BV FR IR 2

><lk

6.4.13.4 TR
T 37 XSS A4 B eI 5 R L A e (i SR R I < BRI I AL T 37 9%- 2R ikis DR 3R AR Bl T
AR IR, BRI RS AN RS AT HA A% XU -

6.4.13.4.1 FI KK

R 23 ARG A i < i L PR 2 SO (B B < R B2 T 8 A )i A sl 1) UG o ) g
S TSI B T i U _ETHRT 0N SO T R R, b Vsl R 28 i T HOETH I
AN S 1] 285 TROARHE 1737 )26 B 7 A X3 AR ORI Bt SEme) ) UG o AR < ) P BE NS IS
AR I ) M R BRI R HEAT IR A%, I YRR SR 2 6 10 A A5 D7 1000 k) e R i AT
Mo AR LUK R SR e R G AT, BIAREE N L2 s TE s B4
TR AEAR KRR L _ERSE T T A . AT G R 2R R B8 77 O HRATAR R, AR ORIIE
& R A AT 5.

6.4.13.4.1.1 F 2= R 0
Bfr. ARt
FN R
2023426 H 30 H
%"
AT K 1,388,945.71 { 1,388,945.71
o R O 173,122.90 173,122.90
FHARIE S 49,871.97 49,871.97
oy G i e 80,593,445.71| 80,593,445.71]
HrE Rt 1,611,940.58 80,593,445.71| 82,205,386.29
Uik

28 30 T4t 45

7



I 2 [EEE B 5 E MR 5 BT G BOIE S5 50 2 4 2023 4F i iRt

NAHE H K - 308,575.92  308,575.92
A TN R T - 36,470.65 36,470.65
MNATHEE B - 7,294.12 7,294.12)
HoAh A7 45 - 323,976.04  323,976.04
et - 676,316.73 676,316.73
) 2R AR B 1 1,611,940.58 79,917,128.98 81,529,069.56
AEEER
2022 £ 12 H 31 1A 1-5 4F ANt R &t
H
P
AT 1,841,539.95 { 1,841,539.95
i e D 54,394.92 {  54,394.92
FHARIE S 295,897.45 { 295,897.45
N e 103,595,009.6
T 5 M G Rl - 103,595,009.69 o
IDAleg: - 57,100.05 57,100.05
o 105,843,942.0
s 2,191,832.32) 103,652,109.74
6
Wik
A TN R T - 45,719.62 45,719.62
MNATFEE o - 9,143.94 9,143.94
HoAth A7 £5 - 124,453.99 124,453.99
Uik sean - 179,317.559 179,317.55
‘ 105,664,624.5
) R AU B ] 2,191,832.32 103,472,792.19
1

T R PR NARE B L

RHF UK,

6.4.13.4.1.2 FI| = X B i1 Busk i 04

T 202346 H 30 H, AL FE 138 1%
12 H 31 H: 0.00%) , KEHimF R s % T A G5 % e LE K
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6.4.13.4.2 SN R
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o
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MR FOOME, FFHZIR G20 RUE AR R EFE O H 5 1 H 2,

o8 FUMME & JE S 1 Eefgl 2 0.00%(2022

My (2022 412 A 31 H:

NN s et MNP/ W T K S I el =R o e s 172 bV [ N e - s

28 31 T4t 45 171



I 2 [EEE B 5 E MR 5 BT G BOIE S5 50 2 4 2023 4F i iRt

HIpT A 5 R st AN R i, R IE FE R AN KU -

6.4.13.4.3 F A KBS

FoAt ks XU A2 PR 5 B PITHF efd CRL 2 Fo 0B BOR SR it i PRIk T3 R A AR LA
(I N A A 3R 2B TR AR S AR, . A3 G FERTE T 58 5 HOUE SR, P I AR A X
SR T B MIES R ARAT AR B B QB G OB IR IR, B AT RESRIR ISR T B s Y
M o

AT il I B AL B L AR AN M IR, P A% 2 R < ] PO S50 BT AH A5 EL AP R
BATHECE . UEAh, ASEERIAEE TN H A S S IR e Mot it , € sl 2
Tt B VRN A AT U P i, A4S VAR (Value at Risk)48 b5 R A 554 Hilfs 178 ZE A A% XU
L2 I R S M RS BEAT R A

6.4.13.4.3.1 F Ak Hrag R O
SasnL: NRMG
ARIAR AR
202346 H 30 H 2022 £ 12 A 31 H
T H R Tt o 4
A E FEIRE b VAP INI] A
il (%) (%)
103,595,009.6
AT G MG R 5 77 — IR AR 80,593,445.71 98.85 . 98.04
A8 Gy PE 4 b 2 — B 4 -
A Gy PE Gt P — S JE A -
TTHE G b % 7= — BRI B -
N ; .
103,595,009.6
&it 80,593,445.71 98.85 . 98.04

6.4.13.4.3.2 FAR S XS ) SBURR S
T 202346 H 30 H, AFEERL AN 5, Joa08 D1 5250 T AR AR XU XT3 4
PRI
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6.4.14 A fahriE
6.4.14.1 &R TR ARMETER HIE

NFHHETTEERIURAIZR, XA R OE TR BRI S B B2 RO N E TR RR A%
JEIRRSE -

BRI MRS B G R 3 B REE R AR A o

BRI R BRI ESMEDR B B Rl A n SRR A

=R MHOREE B A R S A H -

6.4.14.2 FE I LA RMETH B SRt TR
6.4.14.2.1 £ ER&R TRKA RME

mi. AR
ENTEES EAER
AN B TS T E I E IR
202346 H 30 H 2022412 A 31 H

FE—ER 80,475,720.62 103,574,168.13
B ER 50,848.66 -
EEEWX 66,876.43 20,841.56

A1t 80,593,445.71 103,595,009.69

6.4.14.2.2 A o B TR EIRIBI E K223
AR FE 4 UL GBS Z R B M S0 A HOARRA % 2 IR TRV (I

XTUESRAE G BT BEEAN G5, U E RIS 38 5 AN R (B FE Bk R4 I 158 5 AN
WK BUR TAEATF RATER I, RIS AL T B2 5 WEIER HIAN . 52 5 A TE R IIE &%
IR 5 3 ) 4 D A 5 (A SO BN — 2 UG AR ik i 8 8 v SR B0 T R s N AED
TS ERIEIAFEEE , 1 AR SR RT3 A SO R 58— JZ IR S = 2
6.4.14.3 JERFEE AT AR NMETHE ISR T A BV B

T 2023 4E 6 H 30 H, AFEGARFFHIERFL: LA O E THE FE: B ™~ (2022 4F 12 H 31 H:

).
6.4.14.4 A PAA e B T E i £m T B B % e
ARLAS O T )4 B 7 AN G 2 B MG A A gt o, HKTEAE S A fe i

TEMZEIR N

6.4.15 H By T EMEN AT S THR R T 250 R AR S 5
(1) K
F 2023 EAAERE, AKE g HIEEE S0 B X S AT 300,873,120.50 76, Hr dlh AR SR SRS

f] BRI K 182,682, 779.49 JT AN LAFG: S2AF ) I 2k 118,190,341.01 JT.
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(2) BrEbe RS, AR R H ARG 0 B B A A 5 2000
7 BREHAGHRSE

7.1 IRESFHEHEN

SRR NRITIT

LS SR B
5 T SR
F5 i H K] Bl (%)

1 A 2 ¥5% 0% 80,593,445.71 98.04

Hrp, 2 80,593,445.71 98.04

2 B s - ;

3 [E] 7 A A3 ; ]
Horp: i - -
PP SCRHIESR ] ]
4 il ks a - -
5 G RATAE S R ; _
TN IR 4 i ; ]
e Sl 2QIE] I SN R B 4Rl
I

7 BATAE ARG HAA TG 1,562,068.61 1.90

8 HoAth 2% T % 7= 49,871.97 0.06
9 &t 82,205,386.29 100.00

o
A

P

T R IRER I A nT R B A A (G E

7.2 |EMRBATU D RAOBER R AS

7.2.1 BEBRBERADL A RM BN RERTHE
SHpA: NRMJT
i 4 U PR E L A
(%)
AR, AR Bl . -
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AR A7k 25 N IeHHE
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4 2023 4 AR

g

68,365,465.20

83.85

R B0 IR SR A At Rl

I

HERFIEE

2,188,160.00

2.68

ALEIE . O EATHEEOL

T |® |m |m |0

¥ 15 F Aol

&R BAAE B HEARRS

[

R4

Jz3: a4

AL SR 7 55 i 5k

BHERT AN EANR 55k

8,380,828.36

10.28

IKA . AN AT

JE RS B PR Ab IR S5

B

DA TR

1,532,128.00

1.88

AR AR E AR R

»w |» O |Tv |0 |2 |Z |r R

ZiA

#it

80,466,581.56

98.70

7.2.2 BB FRREATIL D REE N BEER R A S

SHERA: NRTTT

R KT Aedis RETTIRECD
(%)

A k. . . i

B [

c |spaw 66,784.39 0.08

D |HJ1. #J1. B BOKAFE Rt ik 35,447.47 0.04

E |&F0k

E [mmsnny

6 |omiz. GHmIEL
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Bl

&R BAAE B HEARRS

8,565.49

0.01

SRk

L el

AT 55 Ak 55l

FBHERT A EANR 55k

9,139.06

KA IR AN A I it B b

JE RS B PIA LA IR SS M

#E

DA TR

6,927.74

A R E AR

»w | O | |0 (2 |2 |r |RX

o

#rit

126,864.15

7.3 BRI RYME GRS R E H /N R TR B BB A

7.3.1 FRIGHSBE A FUME o5 He B HE HUBI R NP B R R A 4R

SHERA: NRTIT

R TR
e | R JI 5 4 R HE (k) A e

{E E A5 (%)
1 300122 BRAED 199,100 8,800,220.00 10.79
2 300142 IRFRAEW) 291,240 7,703,298.00 9.45
3 000661 K& 52,000 7,087,600.00 8.69
4 600196 BREY 228,800 7,069,920.00 8.67
5 603392 JiZRAEN) 62,372 4,164,578.44 5.11
6 002007 g 176,754 3,961,057.14 4.86
7 300601 FRZEHEW) 113,149 2,872,853.11 3.52
8 300760 B R TT 9,239 2,769,852.20 3.40
9 000513 R 41 68,800 2,677,008.00 3.28
10 600276 FE 5t %% 24 54,830 2,626,357.00 3.22
11 603259 2 40,800 2,542,248.00 3.12
12 600739 ST PN 166,400 2,188,160.00 2.68
13 603127 HEATH 2 43,438 1,776,614.20 2.18
14 002252 st 226,300 1,699,513.00 2.08
15 300347 A& Z 23,120 1,492,164.80 1.83
16 688276 B e 20,700 1,295,820.00 1.59
17 002821 EJES 10,380 1,223,386.80 1.50
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18 600161 RIZAED) 41,180 1,118,037.00 1.37
19 600195 AR 92,600 1,081,568.00 1.33
20 300759 RE oAb 27,762 1,062,729.36 1.30
21 603882 SR 13,300 1,004,150.00 1.23
22 688185 R A U 11,700 953,550.00 1.17
23 002603 PAUE 2l 37,062 952,122.78 1.17
24 600812 S| il 2] 144,034 805,150.06 0.99
25 688180 HLEY) 20,594 793,692.76 0.97
26 300832 ek 13,390 790,010.00 0.97
27 300841 A 11,000 724,790.00 0.89
28 600867 WALRE 61,667 643,803.48 0.79
29 300676 TR IR 10,300 617,897.00 0.76
30 300244 1t 2212 Wy 20,600 527,978.00 0.65
31 300009 GRVEY) 51,419 514,190.00 0.63
32 002030 k2 HE R 51,400 512,458.00 0.63
33 300529 R A4 20,600 477,508.00 0.59
34 603658 ZE A 9,230 477,467.90 0.59
35 688331 REEY 8,300 462,725.00 0.57
36 002675 Rl 30,843 453,700.53 0.56
37 002019 fCIREEZ 30,827 450,074.20 0.55
38 000403 TRMRAA) 20,600 411,176.00 0.50
39 688202 i g 4,540 387,035.00 0.47
40 300294 A 10,270 372,595.60 0.46
41 300357 TR 10,300 346,389.00 0.42
42 301207 e LT 10,250 340,915.00 0.42
43 603707 e A 24,700 333,450.00 0.41
44 688520 i &1 5,700 323,418.00 0.40
45 300463 Ly W) 20,600 311,472.00 0.38
46 301047 SR 3,440 294,808.00 0.36
47 300482 Ji2AE 10,300 274,289.00 0.34
48 300685 N pEA) 10,270 249,150.20 0.31
49 300406 JUBRAED) 10,300 240,299.00 0.29
50 688105 R 6,800 207,332.00 0.25

7.3.2 FIRBARBBEHE A SOYE o5 B B B L) K/ INHE B0 T BB 4 3R BA 4

SRR NRTIT

5 B YREd
Fg | BEEAREE % ZE 24 R HE(K) Ny IR K]
EEAED)
1 001286 R VY BEJE 3,767 35,447.47 0.04
2 301488 R H 673 26,771.94 0.03
3 301202 BH BBy 692 17,867.44 0.02
4 301297 & R 406 9,139.06 0.01
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4 2023 4 AR

5 301293 = {eE AL 97 6,927.74 0.01
6 301301 JIEREtY) 693 6,209.28 0.01
7 301382 W B T 102 3,349.68 0.00
8 301295 FMWIRHL 86 3,102.02 0.00
9 301428 wa‘ra i} 98 2,998.80 0.00
10 301332 i R 3 201 2,759.73 0.00
11 301323 AR 60 2,361.60 0.00
12 301337 WA 73 2,217.01 0.00
13 301439 IR 127 2,146.30 0.00
14 301345 WG 34 1,585.76 0.00
15 001360 5] 74 1,100.38 0.00
16 001328 BRI i 42 1,070.58 0.00
17 001324 KERE 48 940.80 0.00
18 001367 AR 22 868.56 0.00

7.4 R EHINBRER R A HE AR
7.4.1 BT SHE IR S B HE 2980T 20 44 B W4

EHEAL: NIRRT

of ) 4 1%
¥ JEEZEARED, R AR PN A BN F=VHE A
(%)

1 600196 BEEZ 22,013,760.00 20.83
2 603392 TIZRHEW) 15,873,112.86 15.02
3 603259 24 s 10,500,681.98 9.94
4 600276 18 i [ 24 9,880,321.78 9.35
5 688185 AT 7,872,601.95 7.45
6 603127 HRATH 2 7,359,308.19 6.96
7 600739 ST PN 6,836,559.00 6.47
8 688276 B 4,083,824.53 3.86
9 600195 s By 4,073,303.00 3.85
10 300142 IRFRAEW) 3,427,115.00 3.24
11 688180 S 3,410,341.66 3.23
12 600161 KIEHEW) 3,211,931.00 3.04
13 000513 I Bk 5 4] 3,038,284.00 2.88
14 603882 SR 2,874,726.00 2.72
15 600812 ki 2,773,182.00 2.62
16 300122 R 2,422,501.00 2.29
17 600867 AR E 2,152,971.00 2.04
18 603658 ZE A 2,022,576.00 1.91
19 603707 ey 1,679,906.32 1.59
20 300760 LG RST 1,632,686.00 1.55
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4 2023 4 A B

7.4.2 RT3 G B IR G B E 2908RHT 20 42 BSR4

SHERA: NRTTT

o B R TR

5 J EE AL R A4 R A RS H FEHE L B
(%)

1 600196 HEEZ 21,774,366.60 20.61
2 603392 FIRAE 15,841,690.77 14.99
3 600276 JE 5ty % 24 10,844,580.50 10.26
4 603259 24 B R 10,735,218.55 10.16
5 688185 JRRE A 8,762,522.84 8.29
6 603127 HRATHT 24 7,395,294.09 7.00
7 600739 ST N 6,934,070.00 6.56
8 688276 [EREXY 4,166,421.80 3.94
9 600195 AR 4,110,651.00 3.89
10 688180 S 3,475,133.18 3.29
11 600161 RIZAED) 3,286,510.40 3.11
12 600812 etz 2,820,989.95 2.67
13 603882 IR 2,700,222.28 2.56
14 600867 BUARE 2,167,574.00 2.05
15 603658 ZE A 2,111,603.00 2.00
16 603707 @R 1,785,212.88 1.69
17 002581 KAEY 1,198,574.00 1.13
18 300347 IR 687,260.04 0.65
19 300832 el 609,533.00 0.58
20 001286 B 7t BEJR 459,706.00 0.44

e S R A S S N RS E R 41, A B 5 9

7.4.3 SRR BB H R K B B

SRR NRITTT

KNBERHIRA (R0 A

125,060,762.67

SR R A

115,072,396.93

E: SEABERA . Sz H I SIS 44K

\

MR G B -

7.5 HIRIEBBIIFRMI KM R LS
ARSI G AT IR ARFFAT 67

7.6 AR A Y E S BEE T AN BT T48 B 50 B 4E
AFE G AR WA RFF A
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7.7 BRIE N A G ST HE LB /N HERF BT B SORAIES 0% A
AFE AR WA R R A B SCRFIE SR -

7.8 W EHREA FOMME GRS 5E HFI /INHEFF B RT T4 5t SR #5058 A 40
RIEEAMEWRRIFAR IR

7.9 HRIE A MME HEE ST HB /N HEFR BT T A BUER, B 4
ARSI AR AR AR FFATRUIE

7.10 i HIRAE ST E G538 5 H 0 Ui

ARSI AR I R B I BT

7.11 R AAGREMRE

7001 AR I AR B 10T BT AR TR AT AR B T 3L R R A A AR o H R —
EXBIATFHETT AT HE L.

7.10.2 B AR BT ATT AR, BE R T e A R UE S R R MBI

7.11.3 $R H A TR =

. ARG
1 17 ORI G2 49,871.97
2 SN E N
3 VALl
4 IvAleilbs!
5 JSZHAC E K
6 Hofth B EK
7 T 5% H
8 HoAt
9 &t 49,871.97

7.11.4 BIRFFA R TH BT R H s i 2= A 40
ARSI AR IR ARFFAT AT A 5757
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7.11.5 JARAT+ 4 BER P A AR I8 SZ BRA% U A B
7.11.5.1 JRIGHALF A0 42 R AR VUl PR UL e B

ARSI AR IR TR BE AT+ R SR A A AESUESZ BRI DL

7.11.5.2 JRBIUREH AT F42 R AL Tl PR oL A

SRR NRTIT

TESZIRI A | HIEESEF | RIEZ IR
Fe J% ZEAR A JI% 2244 R ‘
N R E 15 EL 151 (%) 1t B
1 001286 Rk 7 BE VR 35,447.47 0.04 | HrRBIE
2 301488 SRR H 24,066.90 0.03| M FHZ
3 301202 BH B Oy 17,867.44 0.02 | M FH2%
4 301293 =& iR} 6,927.74 0.01 | HFridiz
5 301488 5 BRH 2,705.04 0.00 | #rig®EiE

8 HEHFRFAENMER

8.1 HIRESHBRAN " BLHFENGEH

AL )

R N45H
it GIRAER S < MNANBHEH BS54 et
+ ¥ LA BB AR AYEES ETF %
FRAH e -
) ) S| R | A SR
i SRR SRR
L1 i il
37,462,70 54,489,9 12,438,000.
2,288 45,625.27 35.89% 11.91%
8.00 09.00 00
8.2 MR EESHTEFEA
5 A N FEAMH & bR
1 B UE ST AR A B 2~ 7] 9,145,872.00 8.76%
2 HERIEF I B IR A F] 8,918,749.00 8.54%
3 J7 IEUEFR Bt B IR A H] 8,293,361.00 7.94%
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4 RS B B IR A ] 3,776,802.00 3.62%
5 sk iE 1,650,000.00 1.58%
TR DI B AR e X B
6 A R 2y 7] — At e X = 1,551,000.00 1.49%
1k 8 SR FEIF A4
7 Ji & 1,510,000.00 1.45%
8 VLN 1,210,022.00 1.16%
9 #iH 1,200,000.00 1.15%
10 =y 1,100,000.00 1.05%
[ Z2 [EE P 1 S5 AR
- TG I AT BOE T 1 12,438,000.00 11.91%
A oy A R e
v PR B AR T ERE B0 4 HA IR THEA JliR I A Fe A 4 M il .
8.3 HiIRkESEHAKMIA BFHE EARZSHB
TiH FrE M EURE () o 34 B LA
FHEEHNFITEMN R A A FES 0.00 0.00%
8.4 IR ZEESEE A ML B FE AR TS S0 808 & X [ F15 5
TiH FEEenmamnEEXE i)
AN EHREFNT . FEERHEA 0
TR 11 4 57 N A ARG 4
W e e S NG N 2 W et 0
9 FHMAEEHFES)
Bfr: 4y
HEEEEMNH (2022 48 H 10 H) FE4A545 a4 395,390,617.00
ARG BARAW]FE 4 1) A0 S A5 112,390,617.00

A A B3 < L PR M A

319,000,000.00

Pl AT IR G AR [El 4 251

327,000,000.00

A i IR PR o AR Eh 10

AR AR B S B A

104,390,617.00
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