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SIS, BOREE H ORI B] FE AN 7 AN TR H Al AR B T AR B

RIS AR R < F) 6 < B NG5 & B 20 950 [ M 52 2 ) B3 H 552 Sy FIER T 2 s # R 7
JE 0S5 5 0 T I 55 IR0 A4 BE 0 AT AT /K P85 E 4T 06 B R B 5 5 A TN B, DA
X AN BRI AE 5 5o TS A2 5y 00 8 A B O AT B 285 A B S Tt 7™ A B AR I < A1 [ e 52 5 I B
PR FNAZ G0 AR o AN, AR IR B B BN 57 1 30 [ D 5 5 Jo 419 ot 8 BB B2 AR B 417
oot ) TR 5 ST 36 KT RS M O R £ XU DR 5 470 18 8 5 LA GRS A0 it 4 2 Fe (B B 2
W IHE S FASERUE SR BB 7 i b BRI 2 )€ B HA AR A28 & 0 F-IT R R I AZ ), wl
2T i 1 R SR 4 TR0 5 P AR R Y R (R — B
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RAEWEN RS, BRI RS AN XU AT A A XU o

6.4.13.4.1 FIERKx

M 2 PR 2 i < R 8 2 SO (B O < B 52 T I A R AR sl i A A st A XU o R R U
ezt LT £R T TSR 2 T 3 B0 Se OB T B AURS:, HL rpi ah A R S i T L AT W
AT JEL 30 1) 5 AROAR A T 7078 25 B 5 IR 0 AR ORI B S0 0 XU, o A i i ) e 4 BN S 3910
AN S T W ) ZR AR B T AT M A%, R IR IR AR AR TR AL A 0 A A5 TR B3 R e X AT 4

Bl ARIEGRA KRR B e a s AR,

PRI < RN e i 3 R B <6

TEAEARKREE LIS T 7 AR A o AL EHFAT AR U IR B E EONHRAT AR BRI BE
A7t ARAIE 2 R B LA AT 855

6.4.13.4.1.1 FJZR KMk O

Bpr: NRMG
AR .
1EDIN 1-5 4F 5% iR &t
202346 H 30 H
e
AT 7,985,312.96 - - 4 7,985,312.96
i R S 279,705.97 - - 4 279,705.97
FHAMES 10,485.15 - - - 10,485.15
T o re 2,719,494.02 919,228.17|  39,433,964.99 43,072,687.18
I AT HR D 3R - - 817.67 817.67
AR San 8,275,504.08 2,719,494.02 919,228.17|  39,434,782.66/ 51,349,008.93
1 £33t
ATz [|] 3K - - 39.35 39.35
MAHE BN FR M - - 61,989.70 61,989.70
NATFEE T - - 8,265.30 8,265.30
N AT Fod - - 51.00 51.00
HoAh A7 £5 - - 171,071.85| 171,071.85
ffit Tt - - 241,417.200 241,417.20
R AU EE B 8,275,504.08 2,719,494.02 919,228.17|  39,193,365.46/ 51,107,591.73
EER
2022 %12 H 31 1N 1-5 4F 5 4Pk NS ait
H
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;;j!/:\+
BRATAA K 9,643,875.87] - - 4 9,643,875.87
LhE R4 247,413.19 - - 4 247,413.19
FHARES 9,199.78 - - - 9,199.78
T ot % e 678,042.63 1,765,042.59 3,332,956.60  35,015,069.38 40,791,111.20
AL HR D R 0.12 - - 457.35 457.47
BRIt 10,578,531.59 1,765,042.59 3,332,956.600  35,015,526.73 50,692,057.51

1 £5t
AT e [A] 3K - - 199.57 199.57
MATHE FE TR - 41 65,018.35 65,018.35
AR 3 - 4 8,669.10 8,669.10
N AE B B - - 36.46 36.46
HoAth 71 £52 - 4 163,149.48 163,149.48
it - - 237,072.96] 237,072.96
T 22 UK sk 10,578,531.59 1,765,042.59 3,332,956.60  34,778,453.77| 50,454,984.55

TE: RAPFR ARSI G T KA EANE,  FF% TG 2000E A 3 FHE 4 B s H 2,

BHFLTK.

6.4.13.4.1.2 FIZ& XK B BURR A AT
T2023 46 H 30 H, REEFFA ML G PEG IR T A SRANE 2 415 5= LN 7.12%(2022
F 12 H 31 H: 11.45%) , i 2 A8 st T A3 45 95 F= JoE K52 (2022 4 12 H 31 H:

DI

6.4.13.4.2 AMC A&

BN RS A2 Fi5 < i EL 0 28 SO (i IR SR B gt DR AN R AR i A AL e sl i XU . A <

RIpT AT Bt RS AN R, PR e B KA XU -

6.4.13.4.3 HAh A KU
LA A A% DAURSE A 41 5 < P R < L 19 2 S HHE BORR B eIt e IR R i 3 A SR AN R DASH

(I S A% PR R AR B T A AR BB RS, o AN < T B BT T LTSS S HOAE SR, T i s EL A 4% XL
B RYF T HLMIEZR RAT TR H S 2B R DL BURF PR IR0, n] BERIE TIESR T B AR B s K52
M o

ANIE il I P T A R 3 A B AR LA AN RS XU, 7 2 TR i i 5 ) P X 3 B 21 4 B 1 R
BATHRECE . BLAh, ARG RS E NS DX ARG IR MIEF ik sz, Eisi £
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Tt B VN 4 EAT U FE &, 04 VaR (Value at Risk) T Ar S5 el 1 A J 4 T I PR ZE A s XU

S AT A Hx IR AT R B A2 A

6.4.13.4.3.1 H AR #E XS O

o

SRERAL: ANRTT

AHAR AR
2023 £ 6 F 30 H 2022 £ 12 H 31 H
Tl H i HE G R i B4 e
A FHE FEIRE L SE Rl
B (%) (%)

AL oy VR0 7 — SRR B 39,433,964.99 77.16 | 35,015,069.38 69.40
A Gy P4l o e — HE e
Ao PR R G — 5 4 IR AL vt
TR S R0t = — BUIFAR
HoAh
&t 39,433,964.99 77.16 | 35,015,069.38 69.40

6.4.13.4.3.2 A KU A BURAE 2 B

(47 Bl 4 LB B 1 A1 (1) Ho At 7 37 AR B AN AR
X AR H B 4 B B Y
s EE (fr: NRoo)
H IR RS 2% 1 (1) A ) A AR
i

202346 H 30 H

2022 4 12 A 31 H

WG HE E T 5%

Hahn#) 354

Hahn#) 336

AT AEEME N B 5%

T/ 354

k%) 336

6.4.14 ARME

6.4.14.1 &R T EARMETERNTE
ANRMMET RS RNBNZR, BN R E TR = B 5 R S NG T8 I A

JRIRDRGE :

H— IR MEE B A G R T LR E AR AR
BRI BRER — RN B M DR B B f5 L B R R LR ) AL
SRR AHSRER P B AN AT L A
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6.4.14.2 HEMUA RN ETENEMTE
6.4.14.2.1 FER&MTENARIE

B NRM
\ AHIH LAREER
N BT RS R AR IR IR
202346 A 30 H 2022 /£ 12 A 31 H

FH—EIR 43,050,885.36 40,791,111.20
FHEIR 21,801.82
BE=EX - -

&t 43,072,687.18 40,791,111.20

6.4.14.2.2 ARYrERTEEKE M E RS
ARIEE VLTS Z IR 2 RS i Uk A2 H ORI E IR 2 TR e ) s

X TESFAC 5 B L R AGT, A HIE RS Us h . 22 5 ANV R (R4 Bk Bk A5 I 1R 28 5 AN
WEER) BUR TAEATFRATEEI, RS TAEMH 232 HWREIER HIIE . 225 A TEER TR &
B U T A R I SR AN BT (A OMMEFUN B — Z s R ik 4 VA 5 v SR P 0 AN W) S5 i A\ A0
TARMAERRRFREE, 52 MR RGIR A UNME R R 5 = B — =R K.
6.4.14.3 JERESEII A RMETHRIN SR T A3

12023 46 H 30 H, AFGARFFAH AAFELN LA SUUETHE R e/ 53 (2022 4 12 [ 31 H:
[A)
6.4.14.4 AUAA SR ETHE R SR TR A H B

ANCAZS SO B 5 1 4 R 7 R 47057 T B RLSGRIBUR HA b Aot K IEAME 5 2 fo i

EHZERAN.

6.4.15 7 BT EBEM & TR FE UL A HAh 31

A B TR H AR B 0 7 B A A
7 BRASRE

7.1 HARESTEAHEHRL

ERERAL: AIRTIT

P | BiH &8 ﬁgﬁgf‘f% 't
1 ETE e 39,433,964.99 76.80
Hope R 39,433,964.99 76.80

2 Bt
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3 [ 7 AL 2 5 % 3,638,722.19 7.09
Hr, iz 3,638,722.19 7.09
e SCFRIESR - -
4 DIkl LS a - -
5 SRbATA B - -
6 SR G il 7 7 - -
Forfre 2] I ) SN IR 5 4
#wre - -
7 AT B AT &A1 8,265,018.93 16.10
8 HoAth 25 T 7% 7= 11,302.82 0.02
9 &1t 51,349,008.93 100.00
7.2 WEBRBATL R EREHE
. P . HER P
R | Al ARAHE GE) Mij(; f” bl
A 3N NN QN N[ 4 387,700.00 0.76
B TR 516,500.00 1.01
C il g M. 28,318,174.79 55.41
1. 8 T7. BRAR SoKA = AL R 960,523.00 1.88
E A - 3
= R FIE e, 1,372,516.00 2.69
G TiBIsH . OB ATIEENY 377,647.00 0.74
H s ROl 88,914.00 0.17
I 5L ARG BRI S 1,355,424.20 2.65
J SEml 2,872,679.00 5.62
K B HRE 360,403.00 0.71
L AL G AN 55k 55 504,951.00 0.99
M R s N E 4 1,212,183.00 2.37
N IKF . FREEAA S B Tl 655,844.00 1.28
o} JEERIRSS . 1BHURHAD AR 55 - -
p WH 129,444.00 0.25
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Q PAMA 2 TAE i i

R AL AR AR IR - .
S g 321,062.00 0.63

ait 39,433,964.99 77.16

7.3 BRI A SMHE G B E IR/ B BT B R4 B A 4
SR NRMTT

i B 4 R P i
Fa | WA i SR A PR HE (k) 2N E
{E L1 (%)
1 002266 s 5K 158,800 655,844.00 1.28
2 300636 Gk 4 49,600 608,096.00 1.19
3 605196 SSiES2) 73,000 519,760.00 1.02
4 600489 HE S 50,000 516,500.00 1.01
5 003011 ER By 15,200 490,200.00 0.96
6 002138 2% H 5 19,800 473,418.00 0.93
7 688160 R AR 5,600 467,600.00 0.91
8 600674 JIFEREIR 30,600 460,530.00 0.90
9 603158 iy aiv & 57,900 443,514.00 0.87
10 600741 IR R 23,900 441,194.00 0.86
11 688687 LR 14,400 424,800.00 0.83
12 601555 REIUES 61,000 423,340.00 0.83
13 688011 oot 16,200 418,284.00 0.82
14 688218 SN 18,100 398,381.00 0.78
15 300012 LS el 20,200 393,900.00 0.77
16 002632 LD R 52,900 385,112.00 0.75
17 688667 75 HL L 5,100 380,613.00 0.74
18 002025 AR HL2% 5,900 376,420.00 0.74
19 603520 i ava 22,200 370,296.00 0.72
20 600803 BB A 19,100 362,518.00 0.71
21 601336 Fre RS 9,400 345,638.00 0.68
22 601766 Hp [ v 4 53,000 344,500.00 0.67
23 002410 TR 10,500 341,145.00 0.67
24 300553 L A 5,900 335,002.00 0.66
25 688588 7B 21,500 334,325.00 0.65
26 300879 FH- Ay 17,500 333,025.00 0.65
27 002481 KU 74,600 332,716.00 0.65
28 000009 Hh [ 5 2 26,600 321,062.00 0.63
29 300193 FEL R 42,000 320,880.00 0.63
30 300095 At A 33,400 315,964.00 0.62
31 002879 KA 19,000 312,930.00 0.61
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32 603966 P ) 24,500 309,435.00 0.61
33 300936 HgeRH 9,100 307,034.00 0.60
34 688093 LRIV 15,300 306,918.00 0.60
35 002568 HE A 8,400 305,340.00 0.60
36 603351 R 2l 11,300 303,066.00 0.59
37 002074 B =it 10,500 290,010.00 0.57
38 000060 SRR CaE] 60,600 287,850.00 0.56
39 002947 ELZAV 13,700 285,508.00 0.56
40 688166 1 H R 24 12,800 281,472.00 0.55
41 000739 RN 15,800 280,292.00 0.55
42 300452 LLiym] 245 16,000 279,040.00 0.55
43 603385 HIL D% 36,500 274,845.00 0.54
44 605066 KIEHS 29,200 274,772.00 0.54
45 002870 A o 8,000 265,360.00 0.52
46 002334 LB 20,600 262,444.00 0.51
47 300900 IR 9,100 262,171.00 0.51
48 600801 MK 21,200 261,820.00 0.51
49 300726 FIEHET 5,800 259,376.00 0.51
50 002184 HEEES AT 15,800 259,120.00 0.51
51 300347 &Y 4,000 258,160.00 0.51
52 601137 A% 16,500 256,740.00 0.50
53 601688 HEFRIETF 18,500 254,745.00 0.50
54 003002 A A 16,000 253,120.00 0.50
55 300861 Lt 5,700 247,209.00 0.48
56 002727 — L 9,200 242,880.00 0.48
57 002179 TG 5,340 242,169.00 0.47
58 000783 KATIES 40,400 234,320.00 0.46
59 002594 EL WP i 900 232,443.00 0.45
60 002997 T AR L 7,800 231,894.00 0.45
61 300838 ANy ARY 12,500 228,375.00 0.45
62 600918 W ZRIESF 32,300 223,193.00 0.44
63 688696 AR 1,600 223,024.00 0.44
64 603883 ZHEH 7,400 220,890.00 0.43
65 002714 W I 5,200 219,180.00 0.43
66 603040 B ALAR 8,200 218,038.00 0.43
67 600919 TLIVERAT 29,400 216,090.00 0.42
68 300357 FRAEY) 6,400 215,232.00 0.42
69 600926 B ARAT 18,000 211,500.00 0.41
70 601607 iRz 9,400 210,654.00 0.41
71 603267 P 5E HL 1 3,200 208,960.00 0.41
72 002065 IR 29,400 207,564.00 0.41
73 603059 s 9,000 204,660.00 0.40
74 002843 Z5w e 9,600 201,216.00 0.39
75 688390 7] 12 3, 1,200 200,232.00 0.39
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76 688029 R 2 2,400 195,744.00 0.38
77 605177 ARIZk 7,900 194,656.00 0.38
78 603859 ReRHRH 3,800 194,294.00 0.38
79 688077 Kb RE 6,400 193,344.00 0.38
80 002833 5L K3 9,800 192,668.00 0.38
81 000338 ISSN | 15,400 191,884.00 0.38
82 300280 HRBH 4,000 191,080.00 0.37
83 688155 e HEEOR 3,500 189,910.00 0.37
84 601211 E 22 % 13,500 188,865.00 0.37
85 300001 FEgiE 9,000 187,020.00 0.37
86 603259 2 A 3,000 186,930.00 0.37
87 600197 (AaLss 6,800 184,756.00 0.36
88 603456 JLMZgk 6,700 183,446.00 0.36
89 002270 M £ 16,700 182,865.00 0.36
90 600511 24 A 4,700 182,595.00 0.36
91 688260 W ZE R 9,900 181,962.00 0.36
92 688636 B IA 3,300 181,500.00 0.36
93 688121 ELAR A 4,800 179,520.00 0.35
94 688133 ZRIRHY 2,100 178,899.00 0.35
95 688157 AR A 3,400 178,840.00 0.35
96 600312 A 14,400 178,416.00 0.35
97 000990 WE A 23,400 178,308.00 0.35
98 600826 A 17,300 177,671.00 0.35
99 603533 H R 6,400 177,408.00 0.35
100 003025 Bk RE 10,875 175,631.25 0.34
101 601128 i AT 25,600 174,592.00 0.34
102 600377 TV IR 17,700 173,991.00 0.34
103 603822 TR R 5,300 172,515.00 0.34
104 603613 i3Il 4,640 171,355.20 0.34
105 601500 T8 A 41,800 170,962.00 0.33
106 002169 BHA 20,600 170,774.00 0.33
107 688028 TRIRTH 7,600 170,240.00 0.33
108 601997 STPHARAT 32,900 169,764.00 0.33
109 600519 HINFE 100 169,100.00 0.33
110 603037 LA A 12,350 168,824.50 0.33
111 002299 XK 8,800 168,520.00 0.33
112 002815 FIEEOR 13,500 168,075.00 0.33
113 002570 PSES 39,200 166,992.00 0.33
114 688622 N EEE 4,700 166,850.00 0.33
115 000878 PAgeak: N4 14,900 164,645.00 0.32
116 600908 TCHHARAT 30,700 164,552.00 0.32
117 300876 eSS 6,300 164,115.00 0.32
118 603787 B H A 9,700 163,057.00 0.32
119 300218 R By 17,200 162,024.00 0.32
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120 300881 BRI 4,900 161,455.00 0.32
121 600061 % 22,600 160,912.00 0.31
122 688026 ERAEY) 8,800 160,776.00 0.31
123 002084 RS T 40,800 160,752.00 0.31
124 002798 7 B = 23,700 160,449.00 0.31
125 002942 AR By 8,800 159,720.00 0.31
126 688488 RS RSN 12,800 157,696.00 0.31
127 603506 Rk N4 13,300 157,339.00 0.31
128 688098 HECAE D) 21,300 157,194.00 0.31
129 002419 RMT 4y 26,300 153,855.00 0.30
130 300510 G e Iy 22,000 153,560.00 0.30
131 600750 LRl 7,000 153,510.00 0.30
132 002275 AR =4 8,400 151,284.00 0.30
133 002456 BRIE 26,300 147,280.00 0.29
134 688049 yERVY TS 3,986 146,684.80 0.29
135 688557 il S 4,000 141,120.00 0.28
136 600875 RITHA 7,500 139,875.00 0.27
137 300661 IR AR 1,690 138,799.70 0.27
138 002859 HEERRHE 5,000 138,500.00 0.27
139 601126 VY5 Ay 9,100 138,229.00 0.27
140 601985 % 19,500 137,475.00 0.27
141 600563 P 1,000 137,300.00 0.27
142 300951 AR 2,500 136,575.00 0.27
143 002027 Iy AR 20,000 136,200.00 0.27
144 002705 = et 7,500 135,225.00 0.26
145 300802 R 5,600 134,792.00 0.26
146 600315 A 4,600 133,446.00 0.26
147 688519 R 5,500 132,165.00 0.26
148 300408 —IREEH] 4,500 132,075.00 0.26
149 603599 IS 4,800 129,984.00 0.25
150 603377 KI5 I 16,100 129,444.00 0.25
151 000026 KIIE 10,600 127,836.00 0.25
152 301263 ZeBURE 6,100 127,368.00 0.25
153 002459 PR 2,980 124,266.00 0.24
154 600271 RAE B 9,000 123,210.00 0.24
155 002152 Lz 10,500 123,060.00 0.24
156 600597 HeFLL 11,800 122,720.00 0.24
157 002129 TCL h3f 3,625 120,350.00 0.24
158 000860 i 5% A Ml 3,500 117,915.00 0.23
159 600760 HATIL K 2,520 113,400.00 0.22
160 603811 WE A 8,800 109,384.00 0.21
161 601966 BRI 4,900 108,878.00 0.21
162 002402 HUES 6,400 108,672.00 0.21
163 002311 R 2,300 107,732.00 0.21
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164 603233 KZHk 3,800 106,438.00 0.21
165 300033 A 615 600 105,168.00 0.21
166 601111 rh 1 [ i 12,700 104,648.00 0.20
167 603043 IRELRILE S 3,700 104,562.00 0.20
168 688050 ZHEST 506 103,896.98 0.20
169 002675 Rzl 7,000 102,970.00 0.20
170 601600 Hh [ £5 L 18,600 102,114.00 0.20
171 600199 LTI 4,300 102,082.00 0.20
172 001979 e 0 7,800 101,634.00 0.20
173 002244 TRIT A 11,500 101,430.00 0.20
174 603369 At 2% 1,900 100,320.00 0.20
175 600887 BRI A 3,500 99,120.00 0.19
176 600233 (5] 36 3k s 6,800 99,008.00 0.19
177 000596 T 400 98,952.00 0.19
178 603444 i LeRE 200 98,222.00 0.19
179 688266 BB 24 2,100 97,755.00 0.19
180 300705 JULi 24 3,500 92,505.00 0.18
181 600754 RV s 2,100 88,914.00 0.17
182 603195 NFEEH 576 55,330.56 0.11
183 600845 EE7CS 500 25,405.00 0.05

74 REH AR EE A S HEARS)
7.4.1 Rt TN SHUE I HIREEFHE 2980T 20 44 KBB4
SRS AR

o A 4
¥ Ji SR AR JIE 2 A4 R ZN S N FE A LA
(%)
1 000568 FINEE 1,060,841.00 2.10
2 600674 JIHEREIR 1,038,297.00 2.06
3 603259 2 A 1,034,580.00 2.05
4 002318 ARSI 1,005,555.00 1.99
5 603158 s e i A 986,818.00 1.96
6 000425 AU 937,354.00 1.86
7 600519 pivMiEaE 870,160.00 1.72
8 002603 PAUS 241l 861,534.00 1.71
9 600377 T EE 823,459.00 1.63
10 603283 TN L oy 814,214.00 1.61
11 603613 IR 1y 791,501.00 1.57
12 688667 35 752,694.11 1.49
13 601688 HEFRUE SR 726,973.00 1.44
14 300636 [ A1 25\, 722,705.00 1.43
15 605388 Y BA RR 704,879.00 1.40
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16 002048 ERESE 691,200.00 1.37
17 002410 JTBRIA 683,882.00 1.36
18 002938 S 5 4 i 679,167.00 1.35
19 600741 IR 671,341.00 1.33
20 002986 TRy 667,335.00 1.32

TE: SRAEPHL RN EH RECRNFe LRAHED A, AFHEHR S % .

7.4.2 RTSEH SR I YIRS B E 2980T 20 4 BRI

SHERAL: ANRIT

R 4 T
5 i SRS Ji SR A PR A B3 &0 P HE L
(%)
1 002594 Eb WP i 1,748,463.00 3.47
2 002085 Ji B, 1,638,646.00 3.25
3 600519 DVMESE 1,601,921.00 3.17
4 300856 BHE A 1,418,309.50 2.81
5 000425 R THLIk 1,151,910.00 2.28
6 601012 B atfE 1,041,656.00 2.06
7 000568 FINEE 984,132.00 1.95
8 002318 AL 975,390.00 1.93
9 600993 A 963,400.74 1.91
10 603283 FENG I 1 932,310.00 1.85
11 300796 RIS 915,928.00 1.82
12 603118 Easidi 896,117.00 1.78
13 601231 BT 890,281.00 1.76
14 002603 NEEZNI 888,983.00 1.76
15 300438 IS K2 fi YR 831,467.00 1.65
16 603129 FHX5h 77 824,381.00 1.63
17 002965 FEERH 773,176.00 1.53
18 601038 — Ry 770,072.00 1.53
19 300575 FHE I £ 765,252.00 1.52
20 002169 A 734,216.00 1.46

TE: SEH S BUHESE RS e

W ORAZ AN SR AR A KR B8, A IEHRAL 5 B -

7.4.3 ENBER I A B B S R BTN BB

SHERL: AR

SEANBEEERI A (RAS) A 158,888,800.85
SEHBEEERRON (822D B 156,036,957.11
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