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20%. AFEGAL T A AR N St 07 B TH AN I 3 G 5T 7 1 20%, BRI 5 H H A AE
ERAAR IS . E AU B A LRI 5 RER 5, ARG IR E D15 s 2]
HAE— 4 DLW IEUR 57 (1 BB & TF AR T 22 57 31 5%, Kb Ble A as g m &)

+ AF H PRUE AT B AR S o BEAh, AR G AL 8 BENRE H W AR S g I R HRE 247
RS A%, 2 SIS Y 2 o B 7 iR Sk AT XU E i, A4 VaR (Value at Risk) $RFR5F
ORI AS I < T W P PR AE AR RS, B P R S b g XU AT BRI R AT 25 11 o

6.4.9.4.3.1 FAh AR XU M T

mA. NRMot
ZHAK 20234 6 H30 H FEEFR2022F12 531 H
i H A HEE R A HEREE
APIE L Wik O Ve HAIC %)
?\EJ@ SR 547,908,304.71 47.91 417,251,841.84 27.26
Xm
T oS b -
HeRH ) ] ) ]
A2 54 P Gl - ] _ _ _
ARl TR
T4 B P-4 ) ] ] ]
%
HAth - - - -
it 547,908,304.71 47.91 417,251,841.84 27.26

6.4.9.4.3.2 F AR RS B U 43 BT

R | BRIPER 300 Fa2L LAAR HAR T 378 AR FE AR
X PR H A R i E R &8 (R
. fre ARTIO)
i RSP R 22) AR 2023 46 A | FAEEAKC 2022 4 12
30H ) A31H D
LY 300 LI 5% 26,646,693.01 22.581,409.16
29K 300 FFE 5% 226,646,693.01 $22.581,409.16

6.4.10 AR

#
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=i
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o
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6.4.10.1 &Rt TEARMETBITIE
A ST B4 TR 2 UK, 2 S B BT o5 A B S SR N LT
A2 U e
SR AHIE G B G R YR I BT RV RN
R UG B R RN A 6 B2 7 R A 15 P A T P A
R M P BN AT G

6.4.10.2 FFEK DA RIHETT B IEM TR
6.4.10.2.1 &% EXR&m T EKA RME

B ARG

AR ETESERTBRER AHAEK 20236 H 30 H
B 557,384,423.03
=/ 918,158,408.50
F=EIX 1,983,081.85
it 1,477,525,913.38

6.4.10.2.2 A fSRYHEFTE B RIA I B RARS)

A FE G DL S B JZ IR AL 4 R S R A H ORI &2 U TR 4 R R

YT UEFRAE 5y B BT IREEE AN R, A I E RS IR 58 ) ANV R (L35 ok 3% 15 )
IZE G ANEIR) « BB THEA T RAT GO, AEEGA S T2 H 258 5k EE ik H HE
A2 5 AN RS B PR S TR AH DGR SE 5237 ) A SR MBS ER — J2 G X T ST T80 &=
ST, RESASTHIIRARESVINE —Z0 FERYE A E R A%
BB T2 SOAME 52w R L, 7 8 AR O SR AN 27 A oA E N & 28 = R UG8 = 5 =2

6.4.10.3 IERFERHI LA RHHETHE I SR TR U
T 2023 ££ 06 30 H, AZEERFFAT ARSI LA i E TR 1Rk 5™ .

6.4.10.4 ALAA RMETER SR T AU
TR A SO BT 0 4 R 8 7 0 4705 3 T USSR TR G A 4 R 47, LK IR 5
N FRMMEAZEIR AN

§7 BRRAEGWME

7.1 HREEHEF=HEEN

=3 i H &8 (o) S BB (%)
1| B 547,908,304.71 36.44
Horp, fZE 547,908,304.71 36.44

2B 41 T 56 1T




P 7 BRI S  R HE 4r 2023 AR

2 | Beun i R

3| e 929,617,608.67 61.83

Hep: i 929,617,608.67 61.83

LSRRI - -

4 | mEBEET - -

5 | ERfTA SR - -

6 | EANRELEAMTE - -
e W 1 SN IR B

& Rl ) )

7| AT E AT AT 24,383,354.51 1.62

8 | HAhwz™ 1,634,855.81 0.11

9 | Ait 1,503,544,123.70 100.00

T AR AR IR ) A

S

it 2k

FHE LE ) 6. 34% : i it v
SV E LB 2. 83%.

7.2 MEBRBATW A ROBER R A S
7.2.1 REWIRBEATU A REEABRERRAS

L G ML HE B s R T 8 AR T 72, 544, 613. 33 76, /5
R AT 2y WL 4% 0% s i (B IR 32, 402, 987. 10 T,

SEEA: AR

R e ARHHE GB) Egﬁ%};ﬁﬁ“‘m
A £ RS B ol - -
B PRI - -
C il b 368,803,755.12 32.25
D 1. #T7. R ROKAE =R RO 20,584,447.47 1.80
E e N4 8,140.64 0.00
F LR A E N 2,251,651.07 0.20
G ZIIZH . B AEFIIREOL - -
H {15 Aol - -
I SRR RS BRI S 5,483,568.04 0.48
J Ll 41,997,224.60 3.67
K i H =l - -
L FH ST AR 55 IR 25l - -
M AR FEAEA RS5O 14,394.48 0.00
N IR RS o i B 3,793,740.00 0.33
¢} S RARS . BN HABAR S5 - -
P HE - -
Q DA A2 TAE 23,782.86 0.00
R Ak R E AR R - -
S ey - -
it 442.960,704.28 38.73

%42 W
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7.2.2 |EPRETL I REOBRERRERERRAE

EREAL: NRMoo

F7k2E5) AnE (NRF GRS REEH (%)
RE Y 16,975,956.75 1.48
g 13,262,682.30 1.16
Tk 6,331,236.66 0.55
A 06 751 P 6,085,068.00 0.53
WA T TH B b 9,846,746.40 0.86
PRy PR fE - -
Sl 7,600,803.12 0.66
Bz 14,889,977.00 1.30
SR 19,721,152.20 1.72
NG 10,233,978.00 0.89
S Hb - -
At 104,947,600.43 9.18
e DL R R AT Ao b e (BICS) &
7.3 BARIRA RYE & B ST = IFE LB R/ TR B = 3 5 B 4
8| RERE | REAK | HEGD | ARhE Go | DEeno B
Eegl (%)
1 | 600060 BEME 550,000 13,612,500.00 1.19
2 | 600519 DivMESE 8,000 13,528,000.00 1.18
3 | 300750 TAEEFAR 55,000 12,583,450.00 1.10
4 |002531 PN 800,000 12,184,000.00 1.07
5 | 600690 IR K 500,000 11,740,000.00 1.03
6 | 601966 “eyekeha 500,000 11,110,000.00 0.97
7 | 601166 POVARLT 700,000 10,955,000.00 0.96
8 | 000100 TCL %t 2,750,090 10,835,354.60 0.95
9 | 00700 P TR i 35,000 10,700,499.88 0.94
10 | 601985 R 1,500,000 10,575,000.00 0.92
11 | 300481 T FH B AR 500,050 10,281,028.00 0.90
12 | 002080 AR 500,000 10,260,000.00 0.90
== K N
13 | 00168 Z\E"@@H& 150,000 9,846,746.40 0.86
14 | 000858 FRRIR 60,000 9,814,200.00 0.86
15 | 000708 S RN 600,000 9,504,000.00 0.83
16 | 603279 SR A 300,080 9,410,508.80 0.82
17 | 00981 HHEE B 500,000 9,404,196.00 0.82
18 | 002179 G 200,090 9,074,081.50 0.79
19 | 03690 EH-W 80,000 9,020,652.32 0.79
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20 | 603899 ROy 200,000 8,928,000.00 0.78
21 | 300308 H s B 60,000 8,847,000.00 0.77
22 | 000657 SRREETE o) 910,000 8,817,900.00 0.77
23 | 600487 i 600,000 8,796,000.00 0.77
24 | 06865 GEE RS 3 350,000 8,632,037.75 0.75
25 | 600346 IEWAPELES 600,000 8,598,000.00 0.75
26 | 603067 IRAES Ay 700,000 8,505,000.00 0.74
27 | 600176 HEERA 600,004 8,496,056.64 0.74
28 | 002839 KRBT 2,000,000 8,460,000.00 0.74
29 | 03800 haERHY 5,000,000 8,343,919.00 0.73
30 | 601877 IEZR 38 300,000 8,295,000.00 0.73
31 | 002438 TLIR 8 700,000 8,036,000.00 0.70
32 | 601058 Fiekehn 700,000 7,973,000.00 0.70
33 | 600522 R BT 500,000 7,955,000.00 0.70
34 | 03908 SR/ 600,000 7,600,803.12 0.66
35 1002142 TIRAT 300,000 7,590,000.00 0.66
36 | 600741 IR 400,098 7,385,809.08 0.65
37 | 600660 A R B 200,000 7,170,000.00 0.63
38 | 002466 RFFHE 100,000 6,991,000.00 0.61
39 | 605305 HERECE 200,000 6,972,000.00 0.61
40 | 01816 TR 4,000,000 6,970,168.80 0.61
41 | 002318 AL 400,000 6,812,000.00 0.60
42 | 000001 P RAT 600,020 6,738,224.60 0.59
43 | 03323 H ] A 1,500,000 6,665,915.40 0.58
44 | 03668 :ﬁﬁﬁ‘j{ H 300,000 6,596,766.90 0.58
45 | 03998 W) & 2,000,000 6,085,068.00 0.53
46 | 603866 Bk 2= T £ 600,000 6,072,000.00 0.53
47 | 600030 FEIES 300,000 5,934,000.00 0.52
48 | 000333 el 100,000 5,892,000.00 0.52
49 | 002459 B R R 140,000 5,838,000.00 0.51
50 | 688008 TR 100,000 5,742,000.00 0.50
51 | 600887 B 5y 200,000 5,664,000.00 0.50
52 | 600872 R T 150,000 5,518,500.00 0.48
2T
53 | 06869 z;z%% ok 500,000 5,485,781.00 0.48
54 | 688232 B A 100,008 5,381,430.48 0.47
55 | 600309 Jiteth 2 60,000 5,270,400.00 0.46
56 | 002643 JIE Ay 300,000 5,223,000.00 0.46
57 | 600886 ESE 4z 400,000 5,060,000.00 0.44
58 | 000690 FHREIR 700,000 4,914,000.00 0.43
59 | 603606 RI7 M4 100,000 4,903,000.00 0.43
60 | 600745 2R 100,000 4,890,000.00 0.43
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61 | 000733 PRAERH 50,000 4,792,500.00 0.42
62 | 600585 THIZIK Y 200,000 4,748,000.00 0.42
63 | 002311 g REE A 100,000 4,684,000.00 0.41
64 | 600298 L] 120,000 4,345,200.00 0.38
65 | 00257 HRIEE 1,500,000 4,273,377.30 0.37
66 | 002709 RIGHRL 100,000 4,119,000.00 0.36
67 | 600323 IR 200,000 3,786,000.00 0.33
68 | 002415 I AN 100,000 3,311,000.00 0.29
69 | 00836 A L 7 200,000 3,263,809.20 0.29
70 | 600862 s R 100,000 2,531,000.00 0.22
71 | 300054 SRy 100,000 2,473,000.00 0.22
72 | 002597 GRS 100,000 2,360,000.00 0.21
73 | 688533 AT 50,000 2,336,500.00 0.20
74 | 601318 [ P22 50,000 2,320,000.00 0.20
75 | 002829 EMFIE 50,000 2,196,500.00 0.19
76 | 600153 R 200,057 2,182,621.87 0.19
77 | 00753 H ] [ i 400,000 2,057,859.36 0.18
78 | 688443 MR 29,116 895,840.52 0.08
79 | 688515 PN 4,183 680,783.25 0.06
80 | 301486 R 4,820 277,921.20 0.02
81 | 688623 RoukHE 1,776 162,256.88 0.01
82 | 688249 mn A 7,405 133,734.30 0.01
83 | 688472 (OSSN 6,261 106,687.44 0.01
84 | 301488 SRR 2,618 104,144.04 0.01
85 | 301232 KIRRHE 1,643 99,339.12 0.01
86 | 301358 51 # e 1,947 83,506.83 0.01
87 | 301202 B BB 173 3,060 79,009.20 0.01
88 | 688603 FARHY 1,391 76,505.00 0.01
89 | 301260 ¥ 1 3,121 73,749.23 0.01
90 | 301261 H TR % 1,973 72,803.70 0.01
91 | 688361 R 831 53,740.77 0.00
92 | 688531 H IR 346 47,045.62 0.00
93 | 688146 HERE S 1,011 38,549.43 0.00
94 | 001286 B PV e Ui 3,767 35,447.47 0.00
95 | 601061 HEER 4,016 30,441.28 0.00
96 | 001287 HHHL 1,386 29,133.72 0.00
97 | 688576 [iifiigR%5q 240 28,898.40 0.00
98 | 688352 i Hp R 2,361 28,497.27 0.00
99 | 688507 RIRFHL 222 27,108.42 0.00
100 | 688582 SBER} 648 26,360.64 0.00
101 | 301293 = R 333 23,782.86 0.00
102 | 688570 RIGE 884 22,391.72 0.00
103 | 688543 EARE T 410 21,750.50 0.00
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104 | 301322 iR 391 20,816.84 0.00
105 | 688458 ENE 221 20,057.96 0.00
106 | 301317 Iy 694 18,161.98 0.00
107 | 688478 AEPANi &l 402 17,032.74 0.00
108 | 688562 R R B 726 16,197.06 0.00
109 | 301439 TAREL A7 949 16,038.10 0.00
110 | 688334 = 888 14,394.48 0.00
111 | 688512 B 721 13,814.36 0.00
112 | 301382 W BhF 408 13,398.72 0.00
113 | 301320 VLR 642 13,238.04 0.00
114 | 688433 HERE S A 418 13,167.00 0.00
115 | 688629 R 708 13,161.72 0.00
116 | 688620 = K 1,016 12,537.44 0.00
117 | 301345 B 266 12,406.24 0.00
118 | 301315 Ja i 226 11,553.12 0.00
119 | 688631 FHE R 336 10,036.32 0.00
120 | 688479 RERHS 332 9,790.68 0.00
121 | 601065 LE A 802 9,495.68 0.00
122 | 301376 R 420 9,454.20 0.00
123 | 301355 M ERHY 563 9,430.25 0.00
124 | 301357 e K 190 9,194.10 0.00
125 | 301323 kAR 228 8,974.08 0.00
126 | 688429 N B B Y 346 8,833.38 0.00
127 | 301373 HIHRHL 277 8,822.45 0.00
128 | 688535 g AR 161 8,248.03 0.00
129 | 601133 Fer LI 17y 664 8,140.64 0.00
130 | 301157 IR 150 7,939.50 0.00
131 | 301295 F kS 215 7,755.05 0.00
132 | 301203 ESE SN IS 225 7,740.00 0.00
133 | 301337 AT 232 7,045.84 0.00
134 | 301428 JLERZRY =B 229 7,007.40 0.00
135 | 603125 R 160 3,924.80 0.00
136 | 001328 R 145 3,696.05 0.00
137 | 001360 P A A 177 2,631.99 0.00
138 | 001324 KHERHE 114 2,234.40 0.00
139 | 001367 A2 55 2,171.40 0.00
140 | 603172 ER L 122 1,967.86 0.00
W X T R AE A I BT ESE, SR EARMMES S5HT, FRRBA RIS 23 5E .

7.4 HREMABRERRAAHERES)

7.4.1 RN HE VIS T 5HE 2% BT 20 2 RBREHHA
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e I EE =
P | BRERE s & AN AHARFEN S BEHH (%)

1 300481 TBERH B R 11,950,220.00 0.78
2 300750 TR, 11,815,029.00 0.77
3 601985 o E R 10,463,512.00 0.68
4 | 002080 AR 9,868,653.00 0.64
5 601966 Bkt ha 9,691,695.00 0.63
6 | 603067 PR 9,571,252.00 0.63
7 00981 S E PR 9,407,623.28 0.61
8 | 000657 A BT 9,385,210.00 0.61
9 | 002839 TR HEAT 9,145,154.00 0.60
10 | 605305 RS 8,521,426.68 0.56
11 | 002438 ¥ i il 8,508,831.00 0.56
12| 03690 EH—W 8,354,183.53 0.55
13| 03668 FEHREBR AT 7,835,236.20 0.51
14 | 601058 Fiekeha 7,335,835.00 0.48
15 | 002318 AL 6,337,784.00 0.41
16 | 600153 R 6,332,885.37 0.41
17 | 000708 HAEREEN 6,148,727.00 0.40
18 | 600030 SRS 6,078,919.15 0.40
19 | 000858 FAR 5,803,043.49 0.38
20 | 002459 mn AR 5,435,420.00 0.36

H KNEFE R0 LRI B Bk B, SR ATREE SRS IR, 3K
AN HHE AL B (RN T LA R A, AHEHRIL S P -

7.4.2 RiFSEHEHE VISR HHE 2% BT 20 2R EHA
eRURAL: NRMoT

. GRS T
e | BRERE s AN ZAHA RS2 H & BEHB (%)

1 000776 I RAES 7,411,420.00 0.48
2 603259 2 FEf 6,815,785.00 0.45
3 1300725 AR 6,720,361.00 0.44
4 | 300308 Ry ERE 5,460,284.80 0.36
5 300014 {0454 Re 5,351,248.00 0.35
6 | 603209 Vagclivany 5,246,141.00 0.34
7 | 002595 SIERH 5,141,947.00 0.34
8 688599 REREE 4,845,054.14 0.32
9 | 603806 TR 4,758,023.00 0.31
10 | 001205 REATI Ay 4,332,569.80 0.28
11 | 688246 FEANERE 4,138,941.70 0.27
12 | 000768 LTS K 3,918,970.00 0.26
13 | 300041 EPN:Y Y] 3,903,815.00 0.26
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14 | 600521 g2 3,706,291.55 0.24
15 | 000651 AL R 3,663,706.00 0.24
16 | 300122 BRAEY 3,536,731.00 0.23
17 | 600153 R 3,410,060.00 0.22
18 | 02382 TR 3,293,172.32 0.22
19 | 000100 TCL FH¥ 3,254,867.00 0.21
20 | 605123 IR STHTH 3,245,821.00 0.21

e AR RNy BRI B EAUIE . RAT AR AT R,
S G AUL AL il RS AN IR LLRSSE B ) 151, AN B 5 F A

7.4.3 TR B B0 R 32 HY B SR TN B

A NRMoT

KABEEEA A2 B#

295,712,148.43

FHBEEION (B30 B

154,557,722.26

T SRNBEREA . SE BRI S S s e (RS e LR AZ B D) 3181, A%

JEAIRAZ G B -

7.5 BIREHFLFOROBRFRRAS

eREAL: ANRMoT

Fs BRI ARhE Go) i B B A HL B (%)
1| EXfigs - -
2 | BATER - -
3| &fiigr 225,208,887.97 19.69

Horp: BURME &R 61,261,317.55 5.36
4 | g 384,571,346.30 33.63
5| Ak R - -
6 | "I 307,767,791.09 26.91
7| AR CATAZH D 12,069,583.31 1.06
8 | FhkAFH - -
9 | HAth - -
10 | &1t 929,617,608.67 81.29

7.6 JARIEA SOYME b H S B E EL B R R R R RT T4 B 55 B

SEEA: NRMT

B | S | MRER | WE GO | AnhE Go | Doen PR
Eudl (%)

1 | 102281561 | 22 H H# MTNO21 400,000 41,193,632.88 3.60

2 | 137549 22 #4103 400,000 40,895,644.93 3.58

3 | 185973 22 EE G7 300,000 30,826,200.00 2.70

4 | 102101307 | 21 dbJ5 Tk 200,000 20,777,698.63 1.82
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MTNO001

5

180211

18 FEJT 11

200,000

20,707,347.95

1.81

7.7 JAREE N SRR o e B 1+ E B /N HEFF B BT 3R SCRRIE SR 1R B

il

AFE G AR IR ARFFA B SRS

7.8 MEMREA b E S EEF = FEHFIRNEFRIT L4 RERREN

a

ARHe G ARG WIAR RS A S8 -

7.9 BIRIZA RYME o5 B E EL B R/ HERP B BT A2 SUE R B8 B 4
ASFE AR IR AR A BUIE .

7.10 AESEFBHERR R BEBOR

.

7.11 MEWRFEETR T K E AL 5 B0

7.11.1 AR E AR H R BUR

T

7.11.2 AHE AR BE P

T

7.12 AREHBRBERZESHER
7.12.1 BHEBUORE KL

Teo

7.13 BEHAEREME

7.13.1 FEHREESRBR 2 ESR K RT EARR T W IR E R
FAE, ERGHREHIT—FARBIATER. LTNREE. W, B

FRSRUESR L B D SRR it DA

ARSI AR A AT+ A4 USRI RAT AR R, B RS B A7 BR 2 W AE SR 5 il H AT —
2 B E N RARAT B AT ROAL TS TR BOIESR e A PR wIAE R G 1) H AT — 4

o
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P B2 B N RARAT AL 11 o B IR UESR M RAT EARSE, ARG M RT+ 4 U2 1 RAT
FERAIIRAT WS BT R, AR S H il H AT — SE N 2B ATHE ST AT TS T -

Xt EIRUETF B R SRR 7 (MU E AN g Bt B IR TR SR (M3 B8 R SRR P 445 5 A ORI
RN 23 7] ] BE R K

7132 FHEERBEHE+EREREENEE S FME N EEREE W,
VBRI AR S SR BB B SRR U R

AN AR A A ISR A R 2 4 5 TR E 0 95 R B e S A < TN DA AT
Wik L EOREE LA N RN

7.13.3 BHRFEAD S THE =1 R

A ARt
s ZHR &8 (o)

1 17 H AR UE S 53,677.57
2| MEEK 358,411.96
30| RS A] 1,220,301.21
4 | MUEHE -
5| RO IEER 2,465.07
6 | HAMYGKR
7| FERETRH
8 | Hfih -
9 &t 1,634,855.81

7.13.4 BIRFFAE KA THBOR R AT #8557 A
SR AR

F5 fzFAAG FIFFLR ARME G | FEEEFIFEEI(%)
1 110059 T R B fit 12,069,583.31 1.06

7.13.5 BRAT+42 B TP AR T8 52 FR 15 L Y 1 3
AT AR IR BB AT 42 B AU SZ BRI L -

§8 EERFRFAENER

8.1 MIREESMBHFE AN HRFEANEGH

L Ay

FEANGH
FABH ' Bl RHE BB ‘ Bl
EESA 5181 | 135,648.39 | 2,492,377.5 0.35% | 700,301,905 99.65%
% 50 7T FL56 7T
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A 2 .94
R SR 64,319,671. 386,438,570
LR 2,585 | 174,374.56 14.27% 85.73%
&C 42 .55
. 66,812,048. 1,086,740,4
&1t 7,766 | 148,538.83 5.79% 94.21%
94 76.49

TE: HURBBBEE /A NBRE A O SO B slv5d, S Eagdtke, tplrn

K% B G 4 A

AT U 7 BER AR & 7 0 e B & T H 0 CRIVIIR 2 4

WHUSAD PR IR S0 B & TR B S BB IR R N 8Gt

8.2 HIREEEHEAKMLARFHAEEKFI

T H e FrEmaLSE () | HIE 8@ s
" MU ERREA A 1,085,342.39 0.1544%
EEHEAFA ML ’
= M ERIRS C 454,152.79 0.1008%
PNV EEZE W N e
it 1,539,495.18 0.1335%

o RESE NN REFAGEE S F g, xR gk S, g

BER A& B G0 43 3

SR

XA LEBIR 73 BER AN 8 2 S e B & v 0 CRIDIIR 2

8.3 WIRESEEAKMWA RIFEATFEAZESH TS BXEIFR

5iH o %ﬁ EEMHREREEX
| Cap
RAFFEBEEANR e | MTERRES A 0
WHERAB AT 1A TAREE | MTEHRIEE C 0
AT K4 it 0
KIS GBI ATIH LI A ~10
R4 MAERIREAC 0
it >100
§9 FBAESHHT)

B
i BHFERRSA EFERERAC
HEEFAMH Q022 4 6 H 28 H)X: &4 Al 4 1,000,982,363.16 | 829,210,264.23
AH R B AR 225 4 0 e i 880,761,383.85 | 666,072,796.01
AFRAE HABL & 5 R 4 B 3,691,338.64 3,056,361.52

U A I < 5 B BT

181,658,439.03

218,370,915.56

A3 5 ST A 22 e % 03 AR Bl 4 8 A B D AR
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