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LITRBNMI AL Gy RIE &5, A4 OR B8 I B4 B3 1 H A8 — 4 DA 9 IBURF (595 () LU & E A
TG 5= A 1 5%, HAP IS NI E AT S 2B RIE SR MR IR EE . that,
AFEE RS E NG H AR S FriEA MRS A S I 1%, e is H 2 Fhoe & 5 60
AT ARG FE &, A5 VaR (Value at Risk) Fi5bra8 R A I & 100 11 P78 72 A XUz, A
]S KOS HEAT BR R AN )

6.4.9.4.3.1 FARM R XS M

A, NI Mot
AHAK 202346 530 H FEER 2022412 531 H
T H GRS GRS R
PAS AS
AROE | emmmicon] AT oo
;ﬁiﬁi@ﬁ# i 382,220,692.11 37.90 429,254,243 .85 26.68
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EF B

HAt -

it 382,220,692.11 37.90 429,254,243.85 26.68

6.4.9.4.3.2 FCARA RS XU R BURR A 43 BT

R | BRIPER 300 $820 LAAM HAD 1T 37740 AR R A AR
X PR H 3 4 R i E R &8 (R
N fr: ARFI0)
i FIR R A R 250 AWIAC 2023 46 A | FAEREAC 2022 4 12
30 0 ) A31H )
1LY 300 19 5% 17,946,469.17 22.800,570.68
205 300 F & 5% 217,046,469.17 -22,800,570.68

6.4.10 ARMHE
6.4.10.1 &Rt TEARMETEITE
AFME LR IE R, B A e E T E AT 5 B A =S RN E T8
A2 U e
F—EK: MRS A GEER T LRGP R
BRI BRE RN A S M O 7 BN i B B A T ISR R R A
)RR AR B B AN A S A .

6.4.10.2 FFEK DA RMETTEN SR TR
6.4.10.2.1 % EXEM TAEKA M HE

B NRMIG

ARMET B RTRIER AHIFK 2023 £ 6 A 30 H
B 382,815,364.33
BRI 925,937,260.11
FZEIX 1,289,302.74
it 1,310,041,927.18

6.4.10.2.2 A RRHHEFTEERIE K E X2 F)
A H: 4 DL S B 2 R 2 T A i S R AR AR A % U2 I R i A
TS558 5 B b SR, 5 IS KU b . 5 5 0% B LA ik e
(A2 S AIEIR) « BUB T A ATFRATANEIL, AIESA S T8k H 2550 5 Wi ik F 1]
A2 5 AN RS A) B PR SRR AE DG IR E 5T 2 I A SRAME SIS — 2 G FFARSE ft {8 8 %
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T 2023 £ 06 H 30 H, AEEGARRFAARFFEE BLA SO E T B il 5

6.4.10.4 RNUAA RVHETTERSB T ERMHR U
AP soA B TE 5 ) G il 5 2 A A7 A5 T LR RE NSRRI HeAth 4 b A7 £, LRI E 5
N FMEA ZIR N o

6.4.11 7B TEMBM T SRR T E U AR
BETHT AR H, A ETE T E U Al H I

§7 WEHEME

7.1 AREEHHGFNL

SEEA: NRMoT

e TiH S8 Go) 5§ﬁ%§mem
1| B 382,220,692.11 28.57
Hep: B 382,220,692.11 28.57
FEEH Tt - -
Ii] 5 WL s FE % 927,821,235.07 69.36
Hp: figF 927,821,235.07 69.36
B CRFUE SR
SR AT SR
SENIRAE 4 il s
o SEr IR 1 S8 N R S 4l
B
7| WATHERMG R A AT 25,466,492.39 1.90
Hoph g 2,222,721.94 0.17
9 | &1t 1,337,731,141.51 100.00
e ARG AR WA Iy Wk 52 Z AL 0 (s Il (B D N R B3, 716, 398. 76 JT, (4
B IRHE L) 5. 3% 3 1L PRV IE S A LI BE A A T E 9 ARG 24, 101, 525. 28 I,

7 34 B PR B LB AR 2. 39%.

7.2 MEMKRBAT R B ERRLEE
7.2.1 WEHRBEATL A REBEAREZERTHE
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B KAk - R
C il 3 . 207,798,869.08 20.61
D 1. T R SOKAE =R RO 24,087,735.29 2.39
E a0l 5,748,140.64 0.57
F R A EE 69,029.20 0.01
G papliibe e a4 3,607,200.00 0.36
H fEAE Aol - -
I GEAE . RS BEAR RS 8,459,041.66 0.84
J X4 47,840,834.86 4.74
K S i =l - -
L BT RN 7 55 AR 25k - -
M BE2EH FANE A MRS 14,394.48 0.00
N IR IREEAN A S5 it i EE 6,753,740.00 0.67
0 JE B SS  AG FEAD HoAth IR 25l - -
P BE - -
Q TA A2 TAE 23,782.86 0.00
R Ak R E AR R - -
S ZE - -

it 304,402,768.07 30.19

7.2.2 WMEAREAT LS REBRER TR R RS

eREAL: ANRMoT

e ARME (ARF HEESFEFRELH (%)

Re i 11,607,728.20 1.15
ML 5,777,126.68 0.57
Tk 4,906,777.56 0.49
A6 5T P 7,672,717.56 0.76
o 5 B 9,846,746.40 0.98
PR N 1,731,017.45 0.17
4l 7,600,803.12 0.75
Bz 9,088,417.85 0.90
T 11,095,153.42 1.10
NG 8,491,435.80 0.84
5 e - -
it 77,817,924.04 7.72
e DA B R EATI A BhRiE (BICS) &
7.3 BARBARYE S EEF = IHE BRI TR B R B3 A4
e | BERE | BEAK | NE B | ARHE GO Eﬁzﬁ;izf‘ﬁ

1 | 600519 RMF G 9,000 15,219,000.00 1.51
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2 | 601166 PVARLT 800,000 12,520,000.00 1.24
3 1300750 TEEAY 50,000 11,439,500.00 1.13
4 | 000001 P RAT 1,000,000 11,230,000.00 1.11
5 | 00700 ikl 35,000 10,700,499.88 1.06
6 | 000100 TCL Bl 2,573,100 10,138,014.00 1.01
== K N
7 100168 Z\%nﬁ@}ﬁ 150,000 9,846,746.40 0.98
8 | 600690 MR K 400,000 9,392,000.00 0.93
9 |002531 RIBLREE 599,935 9,137,010.05 0.91
10 | 601877 IEZR s 300,000 8,295,000.00 0.82
11 | 600030 HE RS 400,000 7,912,000.00 0.78
12 | 603179 BRIy 180,000 7,900,200.00 0.78
13 | 03908 R /N 600,000 7,600,803.12 0.75
14 | 600886 4% 7y 600,000 7,590,000.00 0.75
15 | 600741 HEIRVR 2R 400,000 7,384,000.00 0.73
16 | 600346 (EWAESYQ 500,000 7,165,000.00 0.71
17 | 600176 HHEE A 499,914 7,078,782.24 0.70
18 | 601985 o E R 1,000,000 7,050,000.00 0.70
19 | 03800 hERH 4,000,000 6,675,135.20 0.66
20 | 002839 KRBT 1,499,940 6,344,746.20 0.63
21 | 600066 FIHE G 400,000 5,896,000.00 0.58
22 | 002179 H 130,000 5,895,500.00 0.58
23 | 03323 r [ g A 1,300,000 5,777,126.68 0.57
24 | 601668 [ 1,000,000 5,740,000.00 0.57
25 | 600887 Al gl 200,080 5,666,265.60 0.56
26 | 000690 FoHTREYAR 800,041 5,616,287.82 0.56
27 | 002466 RFH 80,000 5,592,800.00 0.55
-

28 | 06869 Z%ﬁ ok 500,000 5,485,781.00 0.54
29 | 600660 R 3B 35 150,000 5,377,500.00 0.53
30 | 000423 RGN 100,000 5,345,000.00 0.53
31 | 002126 RE A 300,000 5,310,000.00 0.53
32 | 01816 IR 3,000,000 5,227,626.60 0.52
33 | 002142 TWHRAT 200,000 5,060,000.00 0.50
34 | 06865 SRR 3 3 200,000 4,932,593.00 0.49
35 | 603866 e agah 480,036 4,857,964.32 0.48
36 | 601128 HARAT 700,013 4,774,088.66 0.47
37 | 603279 SRR 150,000 4,704,000.00 0.47
38 | 600941 i [E % 2) 50,000 4,665,000.00 0.46
39 | 03998 Viaiken 1,500,000 4,563,801.00 0.45
40 | 600487 T 300,000 4,398,000.00 0.44
41 | 600309 FiEA 50,000 4,392,000.00 0.44
42 | 002025 RILR L 2% 60,000 3,828,000.00 0.38
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43 | 600803 B B Ay 200,000 3,796,000.00 0.38
44 | 600323 O REEZN 200,000 3,786,000.00 0.38
45 | 688232 B A 68,610 3,691,904.10 0.37
46 | 600521 B2 199,974 3,681,521.34 0.37
47 | 002645 TR 300,000 3,678,000.00 0.36
48 | 002352 Jii =47 11z 80,000 3,607,200.00 0.36
49 | 02382 ﬁ%?% H 50,000 3,602,636.85 0.36
50 | 605305 HERECE 99,918 3,483,141.48 0.35
51 | 002415 I 5 A 100,000 3,311,000.00 0.33
52 | 00836 HEIE 200,000 3,263,809.20 0.32
53 | 600522 HhOREHE 200,000 3,182,000.00 0.32
54 | 000708 R LR 200,000 3,168,000.00 0.31
55 | 002057 AR R 300,000 3,150,000.00 0.31
56 | 02331 A 80,000 3,108,916.56 0.31
57 | 601827 N E780 400,000 2,960,000.00 0.29
58 | 600298 L] 80,000 2,896,800.00 0.29
59 | 00257 HRIEE 1,000,000 2,848,918.20 0.28
60 | 002311 KL 60,000 2,810,400.00 0.28
61 | 300054 SRRy 100,000 2,473,000.00 0.25
62 | 000858 FUARTR 15,000 2,453,550.00 0.24
63 | 600745 PSS 50,000 2,445,000.00 0.24
64 | 002438 TLF A I8 200,000 2,296,000.00 0.23
65 | 00753 Hh ] [ 400,000 2,057,859.36 0.20
66 | 000733 PRAERH, 20,000 1,917,000.00 0.19
67 | 600872 HHAE T 50,000 1,839,500.00 0.18
68 | 002643 T B Ay 100,000 1,741,000.00 0.17
69 | 02269 ZiHAY) 50,000 1,731,017.45 0.17
70 | 688008 TR 30,000 1,722,600.00 0.17
71 | 002318 AL 100,000 1,703,000.00 0.17
72 | 300026 ANEESN 300,000 1,626,000.00 0.16
73 | 600582 KRB 206,500 1,203,895.00 0.12
74 | 688443 R 26,256 807,844.04 0.08
75 | 03690 EH-w 3,500 394,653.54 0.04
76 | 301486 B RS 4,820 277,921.20 0.03
77 | 688623 RTRHL 1,776 162,256.88 0.02
78 | 688249 TEREE S5 7,405 133,734.30 0.01
79 | 301488 R 2,618 104,144.04 0.01
80 | 301232 KRR 1,643 99,339.12 0.01
81 | 688472 B 17 5,802 98,866.08 0.01
82 | 301358 5 e 2,023 86,766.47 0.01
83 | 301202 B 21 17 3,060 79,009.20 0.01
84 | 688603 RARHL 1,391 76,505.00 0.01
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85 | 301260 Al 3,121 73,749.23 0.01
86 | 301261 W 1,973 72,803.70 0.01
87 | 688361 R 831 53,740.77 0.01
88 | 688531 HECRH 346 47,045.62 0.00
89 | 688146 RS 1,011 38,549.43 0.00
90 | 001286 B 7 e 5 3,767 35,447.47 0.00
91 | 601061 HEER 4,016 30,441.28 0.00
92 | 001287 rhHL 1,386 29,133.72 0.00
93 | 688576 YA LR 240 28,898.40 0.00
94 | 688352 fiit Hh R 2,361 28,497.27 0.00
95 | 688507 RIREHY 222 27,108.42 0.00
96 | 688582 BN} 648 26,360.64 0.00
97 | 301293 — R} 333 23,782.86 0.00
98 | 688570 RIGREI 884 22,391.72 0.00
99 | 688543 FERHE T 410 21,750.50 0.00
100 | 301322 iR 391 20,816.84 0.00
101 | 688458 EFuy5 221 20,057.96 0.00
102 | 301317 Ea Iy 694 18,161.98 0.00
103 | 688478 n 4y 402 17,032.74 0.00
104 | 688562 R R B 726 16,197.06 0.00
105 | 301439 TARE ) 949 16,038.10 0.00
106 | 688334 P 1 Bt 888 14,394.48 0.00
107 | 688512 R 721 13,814.36 0.00
108 | 301382 BT 408 13,398.72 0.00
109 | 301320 ST RE 642 13,238.04 0.00
110 | 688433 HERE = Rt 418 13,167.00 0.00
111 | 688629 R 708 13,161.72 0.00
112 | 688620 g K 1,016 12,537.44 0.00
113 | 301345 N 266 12,406.24 0.00
114 | 301315 Ja 226 11,553.12 0.00
115 | 688631 SEHE B 336 10,036.32 0.00
116 | 688479 RERHY 332 9,790.68 0.00
117 | 601065 T4 ] 802 9,495.68 0.00
118 | 301376 BEREH 420 9,454.20 0.00
119 | 301355 A ERH 563 9,430.25 0.00
120 | 301357 Jer Kt 190 9,194.10 0.00
121 | 301323 HSRAR 228 8,974.08 0.00
122 | 688429 61 B Y 346 8,833.38 0.00
123 | 301373 RIFRHS 277 8,822.45 0.00
124 | 688535 g AR 161 8,248.03 0.00
125 | 601133 FErIm I 1y 664 8,140.64 0.00
126 | 301157 HEIRRH 150 7,939.50 0.00
127 | 301295 FhRH 215 7,755.05 0.00
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128 | 301203 ESp SN IS 225 7,740.00 0.00
129 | 301337 NIACSE S 232 7,045.84 0.00
130 | 301428 AR ER 229 7,007.40 0.00
131 | 603125 G R 160 3,924.80 0.00
132 | 001328 FRECE 145 3,696.05 0.00
133 | 001360 A4 177 2,631.99 0.00
134 | 001324 KHRH 114 2,234.40 0.00
135 | 001367 A2 55 2,171.40 0.00
136 | 603172 eSSy 122 1,967.86 0.00

T AT FEIAE A B BT RBEE, SRR A RIMES SHY, FFZ IR F B0 Al .

7.4 HEMABRERRASHERZS)
7.4.1 RFSEASHUE H I3 G R 2%BHET 20 24 BB R B 40
eAURAL: NRMoT

e SR GEIIE- S
e | RERE s &N HARTFENEH BB (%)

1 300750 TR 11,134,274.40 0.69
2 002839 KX IAT 6,788,961.20 0.42
3 601985 % 6,735,116.00 0.42
4 000690 EHTREIR 6,586,045.50 0.41
5 002531 RIBLRFE 5,237,761.50 0.33
6 | 002645 TR 4,410,485.00 0.27
7 | 605305 HHEREC A 4,076,009.52 0.25
8 | 300026 A HZ 3,089,157.00 0.19
9 | 00836 I 3,018,540.91 0.19
10 | 01816 %L 2,584,122.70 0.16
11 | 02269 Zi W) 2,285,801.11 0.14
12 | 600176 HEEA 2,248,786.86 0.14
13 | 600030 G IES 2,113,763.98 0.13
14 | 603279 et R o 1,962,792.00 0.12
15 | 000708 HHAEREEN 1,799,415.00 0.11
16 | 002643 JIE B 1,765,176.00 0.11
17 | 002179 G 1,670,567.00 0.10
18 | 688249 TERER Y517 1,470,454.26 0.09
19 | 600582 KRR 1,021,530.00 0.06
20 | 688443 MR 994,577.28 0.06

H KNEFEZRA RSN B B B, SR ATREE SRS IR, 3K
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7.4.2 RiFSEHEHE VIR SR HHE 2% BT 20 2R EHA
SRR NRMoT
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. SR GEIIE S
P | RERE s AN HH RS H S BREEE (%)

1 603259 24 B 4 6,815,244.00 0.42
2 000776 IR UESR 6,028,081.00 0.37
3 | 603806 e TR 5,878,248.00 0.37
4 |300725 AR 5,598,340.67 0.35
5 |002032 TR 5,102,229.76 0.32
6 | 300101 PROFHH 4,834,180.00 0.30
7 688303 KAREIR 4,646,844.76 0.29
8 | 300438 IS A% fie Y5 4,305,237.50 0.27
9 | 688408 S 4,207,469.50 0.26
10 | 601139 RIS 4,125,288.00 0.26
11 | 688598 Sy 3,791,444.90 0.24
12 | 002705 BrE Ay 3,717,021.00 0.23
13 | 300601 RRAED 3,423,577.40 0.21
14 | 300593 e Ae 3,180,897.00 0.20
15 | 688599 U NEwini4 3,130,990.70 0.19
16 | 002345 b 3,081,963.00 0.19
17 | 002192 R A7 2,944,450.00 0.18
18 | 002126 REE A 2,827,401.00 0.18
19 | 600399 E7ALERR] 2,665,475.00 0.17
20 | 300014 fe.4: 81 fe 2,005,981.00 0.12

e LHASE R ERE RS Bk, AW, RAT NI S AT AU JR D RS

S AR A e (AN IR USSR B, AFIEMRZ S

7.4.3 SENBERBIRRAS SR 2 BB BTN B

AL NRMTT

SKANBEREA (AL B

82,674,859.70

FHBERION (BRED) B

118,281,765.39

T SRR S I BRI S S s e RS afe LR AC B 31181, A%
JEARAZ 5y B o

7.5 WIREFIF WP R GHF R AE

e AR

s BRI ARME o) i B B A HL B (%)
1| EE g - -
2| RATER - -
3| &Rz 172,805,924.93 17.14

Horr: BURME &R 60,833,580.82 6.03

4 | g 577,758,632.32 57.29

5| Ak R - -
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6 | HHASEHE 174,762,319.72 17.33
7 | ATEAR (A 2,494,358.10 0.25
8 | FENkAFH

9 | HAth - -
10 | &it 927,821,235.07 92.01

7.6 IR SRYME &S B E HLR/NER P BT T4 2 B W 4

e AR

e | BERE | REER | BE GO | Arhe Go | TR0 B
Hl (%)

1 188859 21 @E 14 400,000 41,129,939.73 4.08

2 185384 22 HBE 04 400,000 40,521,865.20 4.02

3 185285 22 Vi 01 400,000 40,519,357.81 4.02

4 188109 21 & 02 400,000 40,443,156.16 4.01

5 155510 19 {E{# 01 300,000 31,233,177.53 3.10

7.7 AR R 5 2 & T 1E HBI /N HE P BT R SRR 3R B
7

AHE AR WIAR K FA G HFES
7.8 REFIREA SRME 5B SBT3 E K/ AT L4 Bt SR BB
4

ARG AR R IR

7.9 RIZA SOYME o Zee B 7138 LB R/ N HERR B BT 42 BGIE R 3 A 40

ARSI AR AR AR A BUIE

7.10 AESEFBIHER RN BHRBOR

ARSI A B AR W SR AR Y RS B SR 0, DA ORME DN I, R B SRRl AT
G R I B AR I BL 5 20 o AT 70 M BRI BT IOALAHE A, BRI SR B A2 TR B (1
A5 A CAIE B BRI B AL A AR KU H A

7.11 WEHRAZE S BB B E MR HF oY

7.11.1 AR EFEHREERBOR
AR I FAT 5 B D 5 Bk, B AR b U HE A ), LB RE A EEH B, AR
SN A2 GIE R EG TR A 2, X R T I A A B i s AT AR R, 4E E 6
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WS E AT SR LG PR AG(E KT, S ELEE 5™ BEAT ILAC, i 2 Sk el Sk B IR E 55
SRS HEAT B ORE 3R AT

7.11.2 A E R R EE P
.

7.12 BEHAEREME

7121 FEHAESEE N TEIEFNRT EREHRET WO RE I
KFE, BERSHH HIT—ENZIATTER. LATNEE. mE, &Rt
FRSRUESR 4L Bt D SRR i H P

ARSI AR A AT+ A4 U R AT AR R R UESE B A7 BR 2w AR AR 5 il H AT —
N 2B E O RARAT AT ROAL T . BR_EIRIESR M RAT BARSN, AR EBBRTT 4
UEZF HRAT ERARWIRA R E AR E, AR S ) H AT — £ N 2 B A TFE 5T
AT IR -

XF EIRAESF B R SRR MU, AN AR 0t LR TR MR BR R SRAR PP 75 S A i
RN 2 7] 1 BE R EK

7122 FHESHRRHITLRELSEHES S RN EERRE. W2,
R DL AH SR R $ B BT R Ffi H  BA

B e 5 T 44 RSP R 0 e RO 01 46 PR 2 » AN e B Ml FE A
VKA SN E Y IN I DIN

7.12.3 FREAR S I H

Hfr: ARt
s 2R &8 (o)
1| fFHRIES 32,551.48
2| MSEEK 1,103,410.06
3| ROfUERA 1,076,290.34
4 | BICRLE -
5| ROfCHIEER 10,470.06
6 | HAmREK
7| fERETRH
8 | HAh -
9 | &t 2,222,721.94

7.12.4 FIRFFA HILL T B0 0 T e #5137 B 20
SEA: NRMoT

5 | BrRE BB ARPE GO | HEEFEHEHEI(%)

1 113062 AR AT 1,747,961.21 0.17
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2 123145 SEaE i 333,183.51 0.03
3 113661 22 Aot 275,986.88 0.03

7.12.5 BRI 46 BRI AEGLIE S BRE D A B A
AEE G AR A ARG A1 44 IR TP A AR LI S PR

§8 ZEMFRANMER

8.1 HIRESMBFEANSBETEANGH

AURLL:

BEAGH
R FAEANFE | PR PGS e AR
G2y ¢ !

I EEHH R = ngﬂﬁ HE B = BZ%I:B

fﬁi s 7474 | 131,656.24 PRI 100.00%
oA 03

fﬁ% St 1,169 | 2948151 HAGEL ] 10000
g 40

arit 8,643 | 117,836.71 RIS 100.00%
53.43

T HURBBEBTE /A NBRE A O SO BBl 5d, W Eagdtke, tolfntt
RS BEAAGE, MG IR EER AT B RS OB & 8 (BRS¢
WHUSAD P ERA RSO S THEEIAR B & BB IR RA N 8E it

8.2 WIREEEHAKMLNRFALEESHHIR

TiH AL ) AR () | HHEES BN E )
- MAEERA A 2,549,226.02 0.2591%
G EEAFTH I e i
JU T MAEERAC 31,133.83 0.0903%
DARS = N
g - - 2.580.359.85 0.2534%

H B RESE AN REFE RS S pltE b, RIS, HE
BRI B AL XSG BB o> BRI T8 20 5 A B & vk i (RIS

SR

8.3 WIRZEEEHEANMLARFEATRAEESRT S EXFFL

2 HEeMmaREalHEX
5 H ] %ﬁij}t{ﬂ JUSS—{iuE e {Pe
|
FARGHERAR . £ | MIEERS A 100
BERRIDFE M 19 RASE | s R B IRE C .
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BT S = >100
FEERA A 0
RS GBEEARTIY [ T
rﬁﬁia‘/ﬁlﬁn C O
Rt ~ -

§ 9 T EEHHESD

B

=] MHEEBREA BHEERAC

REEAFEKLH 2022 41 A 20 H)REE M EUE 4l 2,103,995,038.87 84,201,736.04
AHR s B AR J5 4 20 A 1,582,789,837.03 42,185,874.71
A A 4 R ) 3 A 8,677,066.10 4,472,706.15
T R AL 4 e e (B4 i 607,468,130.10 12,194,700.46
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