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- RIE & S AT 255

7.4.13.4.1.1 FZERK ML

B KR
AHAR
20224212 A 31 14ERA 1-5 4 54k AitE At
H
B
AT 53,667,107.55 - 53,667,107.55
ol 280,126.69 280,126.69
17 H ORIIE 4 21,558.23 21,558.23
L oy VE G Rl 178,985,571.89 178’985’571'2
JE AT R I 35 1,088.69 12,322.05 13,410.74
B 53,969,881.16 178,997,893.94 232,967,775.1
0
£
JREASHE K 38,578,377.45 38,578,377.45
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AT e [A] 32K - 138,302.69]  138,302.69
NAT RN FR M - 201,100.22 201,100.22
NATFEE 77 - 33,516.70 33,516.70
AT F B - 460,200.00  460,200.00
HoAh 471 45 - 383,390.28  383,390.28
ittt - 39,794,887.34 39,794,887.34
| R B Bk 53,969,881.16 139,203,006.60 193,172,887.7
6
LEER
2021 4£ 12 A 31 1A 1-5 4F B £t
H
e
BT 16,891,584.70 - 16,891,584.70
i N 19,984.04 - 19,984.04
FHARES 53,382.39 - 53,382.39
N I 220,729,811.7
3 S VE 4 Ehg e 600,300.00 220,129,511.74 A
HAh 5= - 29,463.80 29,463.80
S AL F DK 189.45 31,891.53 32,080.98
et 17,565,440.58 220,190,867.07| 237,756,307.6
5
1 £33
A} TBE [R] 32K - 265,964.13 265,964.13
AT N F - 290,484.08 290,484.08
NATFEE B - 48,414.01 48,414.01
N AE B B - 460,279.86 460,279.86
HoAth 47 £52 - 253,606.77 253,606.77
UikiigsSan - 1,318,748.85 1,318,748.85
| 2R B Bk 17,565,440.58 236,437,558.8
218,872,118.22
0

T R PR ARG B KA IME, IF 1%

BHFLTRK.

7.4.13.4.1.2 FIZ XS I BURME BT
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[ 28 4 TR A ANIE R B R A 4 2022 SRAE i

T 2022 12 A 31 H, AFESEAH KGRI A FOE S 418 %=1 L 0.00%
(2021 412 H 31 H: 0.25%) , KT FERFIAL SN T AR G i3 5= LB R (2021 4F 12
H31H: [ .

7.4.13.4.2 SNC R
AN R A& 48 4t T EL 28 Fo A 18 SR KRB &0 B IR AN I AR B R AR sh i U . A4
TR B 7 R it O R Ty, DR T8 B R AN KU

7.4.13.4.3 FHAhM#E KK

FCAd A DA ik < TR < TR P 2 e (i BOROR B e B A B T 37 R RSN 26 LUk
T ks R R AR B T R AR Bl R XU o AN AR T LA Sy IESR, T I s A A A 4% XL
SRR HMIETR RAT EAR B S 2 E R DL BURF PRSI, n] BERIE RS 1 3 AR B B (K52
7R

AN il i BB AL 1) 0 O B AR A AP U, P A% % TR S 4 5 ) PO S B AL B 1 2R
BHTHIE . A, AFEENESE NG A ARSI PSRN se il s, eiiEi2
i 87 VAN G AT RS B &, A4 VaR (Value at Risk) A7 35 S I A J8 4 171 I (078 26 A0 b AU
LIS ] S RS EAT BRER A2

7.4.13.4.3.1 HAhri R0
Sieahr. NRMT

N PN EER
20224 12 A 31 H 20214 12 A 31 H
TiH
E A gRetes o 4 P
N R E N i
A LB (%) LB (%)
178,985,571
T oM E e — R R 92.66 | 220,129,511.74 93.10
89
O R it e = S
T oA — & m ik
7
FTAE b ot 7= — BUIEF B2
ait 178,985,571 92.66 | 220,129,511.74 93.10
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[ 48 o e Tk 5 UL J 4 BE O G 2022 SEAE AR 7

.89

7.4.13.4.3.2 FHAbM#E XS FRIEURAE BT
fBLis Bl 4t EL e B v A ) HoAth T 3 A0 A4S

X% AR R H 2 4 0V HE I
MG (CRfr: AR o)
AH 2R ARG AR & AR B A AERE
oyt
2022 £ 12 H 31 H 2021 /£ 12 A 31 H
WG EEAE [T 5% % 11,910,590.10 141n%) 8,910,901.27
Ml 25 P L1 TR B 5% /%) 11,910,590.10 /%) 8,910,901.27

7.4.14 ARME
7.4.14.1 BT EARNEWTER T
AN RMET RS RAURZER, BXF A OME T E R 5 B 2 S SR N E TR B R

JERIRIE -

H— 2R MHE BB AETE R 1T B AR TR R AN .
HEIR: BREE— B N B AN OB Bl A i B R nT S N
F=E AHRBE B AN AT S A A

74142 FEKUARNMETENSHMTE

741421 FERERTAKNA fRHHE

Bpr: NRMG
- ‘ AHIH LARRER
N ST E LS AT R I E IR
2022 4F 12 A 31 H 20214 12 A 31 H

F—JEIR 178,677,820.31 209,632,688.00
FJEIR - 0928,589.39
B=EIX 307,751.58 10,168,534.35

&1t 178,985,571.89 220,729,811.74

7.4.14.2.2 A Y ERT)E B KB I ERZRE)

AR I NS EH 2 IR (R U A AR 2 U TR PR T

X FURRAE 5 Bt LT SRR, 4t LB KO B, 58 5 ANV IR (B S TR kA B 1952 5 A
WEIR) BUR TAEATFRATERED, AREEAR T 255 WETER AR 22 5 A TEERIY I K
B SUI T A AR S SR B ) A SR E SN BS — R s AR A B0 18 B v R PR A PO A A 0
TR RMERIFERREEE, A0 R REE A G5 A RNMERLE S — E R R =2 K.

7.4.14.2.3 BEZERARNEKLBLEZHH
7.4.14.2.3.1 FEZERARWEKLBEZEZFHHR
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fz: NRMIT

BH ZS
2022 4¢ 1 )] 1 H% 2022 4£ 12 /] 31 H

5o Rt it
e BBt PSR BE

BRI

10,168,534.35

10,168,534.35

LIPS

AR IA A

BN =JRIR

735,637.47

735,637.47

B =2k

8,304,477.33

8,304,477.33

ERIFIICEIE i S)
il

-2,291,942.91

-2,291,942.91

Horp: TSR
LEE S TS

-2,291,942.91

-2,291,942.91

TEAABER
SN ERESTIR AP
(HA)

IR AR

307,751.58

307,751.58

SRS FFA KI5 —

JE R BB T A
53 2k (4 AR SEBA 49 B 43
RINAZ—0>n fSLhHE
AR o

29,440.68

29,440.68

5iH b4 AT LA
2021 4F 1 1 HZE 2021412 31 H

AoV Rl it
fiTF BB Jh BB

W R

ELIlBE

8,491,774.17

8,491,774.17

LT

HNE =X

B =X

ELIRIEEIE PSS
il

1,676,760.18

1,676,760.18

Horbre TR AR
LEE S P

1,676,760.18

1,676,760.18

T A A 2%
e RS B R
(HA)

AR

10,168,534.35

10,168,534.35

SRR KI5 =
JE R B T AR
9 2 FA) AR S M 15 B 4%
KA ——A fetirld

1,676,760.18

1,676,760.18
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7R RER B AU SR R BT 5 2022 ARAR A
| Ll | |
e 2022 4F 12 A 31 H, AIEEFA I = ZIRNAE 5 WA = BNIESR A8 5 BT
A Gy R A BRAS HH A R B S5 4% 0 . T 2022 4R, ANJk 4 B =2 IR A% 28 ) 1k s 55 77
1R IR S ROn] R 22 5 B I SR 4

TS BRI B R 70 B T ARITRR A e EAR S A . BRI S -

7.4.14.2.32 HHEEATREZMAERNE=EXRARNMETENHEL

A NRMIT
ENCID Ik ~2 9N =
AEARARM |
i H KA SR A . 5o e
R G [ S A
18 4% T8 E BT S R
VI 7 PR SERHM R | TR Eh
I
s 307,751.58 - . 23.19%-247 56% AR
ANTT W= g N
LEERAR |
T H KR WS A 5o e
A R U S A
M1l 4 F T8 E BT S P
LI AZ PR SEIA A I AL _
TEED % sl )
e 10.168,534.35 g | PIBCEIR o pgporaa70s | VR

7.4.14.3 JERFSEIF A SOMME T K S RE TR F Bt B

T 2022 4£ 12 A 31 H, AR RFA JEFFEM LA RN E TR P77 (2021 45 12 A 31 H:
).
74144 RUA M ETHE SR TR

ANCAZ SO AR T B R <0 Rl B 7 A0 £ 3 S0 455 LGRSV oA B b 47 f5, LK T 5 2 foth
THAHZEAR N

7.4.15 BT EBEM V& TR FE U M HE A I I
BBV R HAE S 70 75 B I i i Ath B EE 0

8 BRAGHRE

8.1 JRES T HEHI
ERERAL: NIRRT
Frs T H B B BB AT (%)
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1 &R 4y 178,985,571.89 76.83
Horr: B2 178,985,571.89 76.83
2 B - -
3 [#] 5 WAL 2 45 % - -
Horb: fiigz - -
B SCRHIES - -
4 e BT - -
5 ST S - -
6 SN IR Gl v e - -
Forpre SR 1 SR
% ' '
7 ?Eﬁﬁ%ﬂu%%%ﬁéé\ 53,947,234.24 23.16
118
8 HoAth - 35 55 7 34,968.97 0.02
9 At 232,967,775.10 100.00
8.2 FIRBATW A RNBMERBAS
GHAAL: NIRRT
o 4 BT VA E LA
R A5 A fHE
(%)
AR R B Ll - -
B KA . _
C g b 98,446,743.22 50.96
5 . #T0. SBoK AR
HEROIY ] ]
E eS| 4 1,004,007.00 0.52
Foo| R E L 86,750.00 0.04
G | sk GFmBEoL 9,245,181.12 479
H | EEMERL ] ]
| FEME . A RS BRI
5k 606,525.98 0.31
I | Rk 12,669,855.28 6.56
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K| Gt 56,545,225.82 29.27
L FE G5 IR 55 AR 55l . .
M | BEATF R AR RS 4,017.55 0.00
N IKFI S FREEAN 2 I B HE 10,625.68 0.01
0 J RS A FRAN AR RS - .
P HH 347,220.00 0.18
Q | BAMAETAE 19,420.24 0.01
R A AR E AR R - .
S ey - -

it 178,985,571.89 92.66

8.3 HIRAZA SMME G E S = E LU KN HEF I TR B R A 4R

SRURAL: NIRRT

i B 4 T i
ey | REA JIE 2 A4 R HE (k) A
fE EE A1 (%)
1 600276 fE 5t R 24 401,400 15,465,942.00 8.01
2 002475 ATV A 435,783 13,836,110.25 7.16
3 000002 JiktA 624,549 11,366,791.80 5.88
4 001979 e o 870,568 10,995,273.84 5.69
5 002415 T e AN, 311,842 10,814,680.56 5.60
6 600048 PRA K F 710,078 10,743,480.14 5.56
7 600036 AR RAT 278,628 10,381,679.28 5.37
8 600383 G AR A 980,948 10,035,098.04 5.19
9 002352 =42 1 160,062 9,245,181.12 4.79
10 000333 LA 176,750 9,155,650.00 4.74
11 688036 feE 1 112,901 8,977,887.52 4.65
12 688302 RO EZIN| 4 201,819 8,137,342.08 4.21
13 002244 RIS 882,400 7,791,592.00 4.03
14 600325 KR WA 484,000 4,385,040.00 2.27
15 688082 RBEE i 47,363 3,784,303.70 1.96
16 002371 67744 16,700 3,762,510.00 1.95
17 688072 IR 17,297 3,749,124.75 1.94
18 688019 RS 20,818 3,747,240.00 1.94
19 688120 SR 16,578 3,722,589.90 1.93
20 300957 D221 24,600 3,671,304.00 1.90
21 601318 Hh [ P22 33,425 1,570,975.00 0.81
22 601058 FEReRh 123,500 1,237,470.00 0.64
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23 601155 Bz 59,900 1,227,950.00 0.64
24 601668 S HssEEzsit 184,900 1,004,007.00 0.52
25 600521 E N4 42,700 933,422.00 0.48
26 000739 2l 35,200 758,208.00 0.39
27 300408 = EH 23,900 733,969.00 0.38
28 300737 RNy A 58,200 732,156.00 0.38
29 688111 EAIIPIYN 2,015 532,947.35 0.28
30 002472 XL ) 19,900 506,455.00 0.26
31 002180 g Bk 9,400 487,766.00 0.25
32 300782 LR 3,600 411,480.00 0.21
33 300633 FFLEST 7,300 400,259.00 0.21
34 002508 EHR AR 14,300 396,968.00 0.21
35 603596 [SEEE 4,600 367,080.00 0.19
36 002092 WAk 47,700 355,842.00 0.18
37 603377 R IT I 1 54,000 347,220.00 0.18
38 600933 g4 pliil 18,000 327,780.00 0.17
39 002920 1 2% 7 3,100 326,554.00 0.17
40 601628 EHE PN 5,000 185,600.00 0.10
41 603986 JK 2 Bl 1,800 184,446.00 0.10
42 601336 BRI 6,000 180,480.00 0.09
43 300285 ESRSy g 6,500 179,205.00 0.09
44 601601 Hh [ K AR 7,300 178,996.00 0.09
45 600519 DVMERE 100 172,700.00 0.09
46 601456 FE CUE 27 15,300 172,125.00 0.09
47 603236 i IEAE 1,700 171,394.00 0.09
48 603501 TR Ay 2,100 161,889.00 0.08
49 688371 FEIRTR 4,601 90,225.61 0.05
50 605189 [EE3 S 4,800 88,704.00 0.05
51 300394 KFHE 2,900 73,515.00 0.04
52 001301 iR R 1,164 68,722.56 0.04
53 688035 IR 1,394 68,055.08 0.04
54 600655 4 el Ay 7,000 53,270.00 0.03
55 601233 el B 473 3,600 52,020.00 0.03
56 600612 Z A 1,200 51,360.00 0.03
57 600346 (EWAESEE 3,300 51,249.00 0.03
58 000301 IR UL 3,900 50,856.00 0.03
59 688008 R 768 48,076.80 0.02
60 600511 24 A 1,200 33,480.00 0.02
61 301153 HHRH L 189 20,117.16 0.01
62 603055 EE=F ) 1,700 17,170.00 0.01
63 301239 = Hi AR A} 178 12,403.04 0.01
64 301269 HERIVK 131 11,520.14 0.01
65 301175 HRFA R 1,768 10,625.68 0.01
66 301220 A M A 285 10,496.55 0.01
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| 7% 4 RE VR A RNIE S5 4% 0 3k 4 2022 AE i TS

67 301095 IS 117 10,119.33 0.01
68 301286 Bl A 404 9,982.84 0.01
69 300558 TRzl 200 9,854.00 0.01
70 301238 Hi 22 WA 417 9,378.33 0.00
71 301327 HEEHRe 49 8,671.53 0.00
72 301302 R 133 8,515.99 0.00
73 301301 J 744 1,104 8,313.12 0.00
74 301267 R IRF 106 7,017.20 0.00
75 301367 L EA 4 38 6,679.64 0.00
76 301363 EUFRST 174 6,585.90 0.00
77 301273 Hify R IR PR 134 5,063.86 0.00
78 301391 KR 60 4,858.20 0.00
79 301316 B 338 4,840.16 0.00
80 301313 JLIEEL A 160 4,662.40 0.00
81 301379 Kl HF 182 4,482.66 0.00
82 301219 it 7 A L 65 4,480.45 0.00
83 301277 R 168 4,331.04 0.00
84 301328 YU LT 56 4,309.76 0.00
85 301270 DA A 147 4,170.39 0.00
86 301377 SRR 236 4,160.68 0.00
87 301306 FE I 95 4,017.55 0.00
88 301171 V=PI 214 3,792.08 0.00
89 301197 TORFRHAE 171 3,433.68 0.00
90 301319 MR 64 3,409.28 0.00
91 301265 BRI 285 3,249.00 0.00
92 301318 Y g1l 72 3,005.28 0.00
93 301282 ST 117 2,954.25 0.00
94 301349 G A 27 2,795.04 0.00
95 002555 —tHE 133 2,407.30 0.00

8.4 MEHARERFHSHEARZS)
8.4.1 RN SHE i IHIH &P 1$#E 2% BiAT 20 4 B = BI4E

ERERAL: AIRTIT

A A B 1A
¥ JE A Ji SR A PR AR 1T LN
Eegl (%)

1 000656 SR 32,496,637.96 13.74
2 001979 FA v e 23,792,855.82 10.06
3 600383 G AR A 22,098,706.00 9.35
4 600048 AR 22,071,511.05 9.34
5 002475 SR 5 18,776,096.75 7.94
6 600276 THHG S 24 17,994,278.62 7.61
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688302 A2 15,824,464.20 6.69

002244 TV AEH] 15,443,691.00 6.53

002415 T FE IR 14,129,352.00 5.98
10 002555 —LHE 14,081,654.37 5.96
11 000002 JikkA 13,763,238.00 5.82
12 300394 PN ik 12,877,894.00 5.45
13 688036 =Rl 12,700,004.28 5.37
14 600036 AR ARAT 11,954,945.97 5.06
15 000333 E 1M 11,281,561.80 4.77
16 600325 e ity 10,503,428.05 4.44
17 601668 SHssEEzsit 8,452,341.00 3.57
18 002352 =42 1 7,065,426.00 2.99
19 601009 A RUERAT 6,060,573.56 2.56
20 688019 R 4,099,919.64 1.73

T RANGHUE RN (RSN TR LA E ) 51, A B 5 -

8.4.2 RiHZHi SHGE i HWIR & B 1#{H 2% BiAT 20 4 KRR 40

SHERA: ANRMT

o WA 2 4 B P A
5 i =S SRR AHA RTS8
tefsl (%)

1 000656 SRV 26,514,232.24 11.21
2 000002 JiEtA 24,003,056.28 10.15
3 002555 —tHR 22,675,651.30 9.59
4 002475 SLARE 18,865,676.31 7.98
5 000333 e IEE 17,673,729.94 7.48
6 002415 T e AN, 17,647,465.62 7.46
7 601318 Hp [ 22 16,934,397.00 7.16
8 600741 IRIR L 16,032,097.63 6.78
9 002372 i8I 15,873,829.32 6.71
10 688036 fE &3 15,600,483.13 6.60
11 600036 FARRAT 15,076,490.50 6.38
12 002352 i =47 1 14,228,914.00 6.02
13 300394 RFHE 14,045,348.00 5.94
14 001979 FA v e 12,792,145.64 5.41
15 603444 i LeE 12,659,458.85 5.35
16 600048 TRF R Je 11,153,702.26 4.72
17 600383 G A A 10,797,382.28 457
18 688302 AN 25 8,616,949.03 3.64
19 002244 TV ] 8,476,408.00 3.59
20 600325 e ety 8,340,509.00 3.53
21 601668 Hh [ 2 30 7,010,254.00 2.96
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[ 22 4 VR & BUIE S B BT 0k 4 2022 R4 iR 2
22 601009 B RUARAT 5,788,418.00 2.45
23 603160 TR 5,721,475.00 2.42

e SR SRR H A

0 CBAZ A SR LA B ) IA1, AFH B RS B -

8.4.3 LRI A B8 K S AR IR B AR

Bpr: NRMG
SENBEEERRA (A A 426,498,080.34
SEH RN (32D B 428,571,852.00

e RANBERRA . BRI 123K

FHRAE 5 9

8.5 HIREMIFMF RN MFREAS
AFE AR WIRARFFA 657

S S

8.6 HIRIEA SRMME L ESH = FE LI K/ HEF AT I B2 80K B
ARG ARG R ARFFA 677

8.7 HIRAEA SRWME L E SR = E LI K NEF IR TR B 7 SCRRIESR 3R 4
ARSI AR T WA ARIFAT B ST RS

8.8 MMEIRIEA FYME T H S 1HE LB/ NP BT 48 3 SR BRI 4

ARIEEARERARFFA SRR

8.9 HIRIEA FMME b ZE B 5 E LB K/ HERF B AT TL48 BUEB 3 4
AFE AR IR ARFFABGLE

8.10 REMIRAZE BT KB H3Z 5 oL Ui B

AT AR I AR B AR 0

8.11 AR A E S B i B A 52 32 5 1 O 1 B
A HE AR ST P R 5 B [ 5 0 6

8.12 BmAAIEME

WAL A R 81, AR

8.12.1 AR5 I N LA B IR+ A UEZR B0 RAT AR (BReFHRERAT RSN ) B B & AR 1L SR
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B AR T g H AT — 2 B AT 8 DT, AT

TR ARAT SN & 70 SOURE DAL 0 PR v o [N ERERAT OB K P TP AL BERE: MBSO S0 ORA%R
E AT B IR 55 RIZIEHE SCBEALAE 0, e Rl Pl ad Ry B T T80H 2 K 4
SEHFRE AR RIEHE M N RAATHOXRK 7 Pz, BT RS TR RIHE BT R - S i)

X5y XM H s S EANRT; PRENE S EBAII, B, ACHE ORIl 55 A7 £ 1R S 4

B, PEEEARG, PR =E AR, W PR AE RO B W EUR B B, RAZ TR UE B AT

SRR XSS RIZIRIUE ORI R B, SRS S EN, EHAE FBEMYFTIE
BRSO R P ERE BAE SR, 2B EANRRAT. RRER. IERRAIHETT . AT, 1

A B STRBUESEAL .

A E BN LR AR AT FAF AT 1 K AT ST, A IR WA AR A R 2
2078 BRI AR A RSB, XA BB ME R P AR SR . AR 8 B K

AR 22y F] AT BRER T T o

8.12.2 B SR BTHIRT+ BT, B BB T I < B R A B RS A S L

8.12.3 JAAR LA - BE 7 H4 B

I

B NRMIT

Frs e B

1 7 H PRAE 8 21,558.23

2 VLSRR

3 W A

4 IV EilDS)

5 JSZ AT FR R 13,410.74

6 HoAt REHRK

7 R 2 H

8 HoAt

9 =it 34,968.97

8.12.4 HIARFFA B4 TH IR AT R #5137 A 4N
AT AR AR AT AT e et 77

8.12.5 FARHI+ 44 B = sh AFAE Ui 32 FR B UL A i A
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ARSI AR T AR AT A4 I 2 A AESIE SZ BRI DL

o EESHFHFENMER

9.1 MRESHIHFE AN BEFEANGH

AL fr

EEREPN] 14
JARSEERENih! DA BE SN
FAENPET)
He G i A p A it A
EERE REERE
Etfil tL
7,308 13,909.90 32,793,585.68 |  32.26% 68,859,953.28 |  67.74%

9.2 MIRESEHEANMLNRFAEESHHIR

i H

FrA BB ()

o B A A LA

e S A VNG N INAES
AR

3,729.33

0.00%

9.3 HIAESEHEANMLN RFFAFFEAEE LTS B X MHER

i FA S B RIS T6D
A AT EA G IS HVERI 1o

ST 160 A S AT A 2 4

FES RS LI AT AL S 0

80 FERAZEEHFRS

AL
LA FEN (2019 48 1 7 15 H)E4ER B 167,829,705.47
AHR A HH ) L A B 103,557,392.14
ARG HABE S 5 4 44,354,947.45
P AR AT 4 S e [H] 473 200 46,258,800.63
AR A S 5 4 A BN
AHR A AR T A0 B 101,653,538.96
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81 EAFMHER

111 EE&MBHRFA ARSI
WA, AEES IS B A AR L
112 HEEHEA. BEEEANEIEESHERTNERAFRS)
WA, ASE A E A E K NF ST
2022 fF 8 F 16 H, AEGEBNKA T (HRESEHEFRAF SHAEHANAZEAL), &
ABESEHNE )\ JEEFLH NI UGB, RS N T AT AL 44\ J S 220
AN, AFESIEE AL TR SIE IR A ERANFZD).
113 BRESEHA, BLEU=. E&EELEHIIFR
REHIN, AREGTW R A FIEEE B N EEGIa e A R ) SAZE S E TN B
v IR FEE ST R YRV SR
11.4 FEGBEH L MAR
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