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A= N 10,034,505.49 - - 4 10,034,505.49
7 HRIE S 286,312.82 - - - 286,312.82
T4 RE P | 903,136,411.962,438,549,365.26  189,802,534.29 667,420,338.6014,198,908,650.11
SENIREE SR FE| 136,299,424.69 - - 4 136,299,424.69
AL ER A R - - - 151,196.62 151,196.62
TS B K - - - 329,638.69 329,638.69
e g it 1,049,994,562.3 2,438,549,365.5 189.802.53429 667.901173.91 4,346,247,636.2
yilis
AT [B] 32k - - - 56,838.88 56,838.88
AT BN - - 4 1,846,405.16  1,846,405.16
NAST L B - - - 615,468.36 615,468.36
R e 4 mih 125 2
;ﬁﬁ]mﬂhﬁ 880,804, 155.82 i i | 880,804,155.82
Y,
AT Fo B - - - 087,212.13 087,212.13
HoAh A7 435 - - {4 1,707,076.79  1,707,076.75
Uit 9sSnn 880,804,155.82 - 4 5,213,001.28 886,017,157.10
FI 2GRSO | 169,190,407.05 2’438’549’365'2 189,802,534.29 662,688,172.63 3’460’230’479'5
EEER . .
1ERW 1-5 4F 5Pk B it
20214 12 A 31 H
Vidan
RATAEEX 11,703,344.95 - - 4 11,703,344.95
Al D 600,484.13 - - - 600,484.13
1 HARIE S 57,320.27 - - - 57,320.27
T o4 RE S | 328,775,635.10  326,657,740.10  1,894,620.15 141,960,500.80 799,288,496.15
HoAih B p= - - 4 4,747,471.76  4,747,471.76
YA HA D) 38R 3,999,880.00 - - 1,149.08  4,001,029.08
B gt 345,136,664.45 326,657,740.10  1,894,620.15 146,709,121.64 820,398,146.34
i
o7 A+ JBE [ 5K - - - 6,441.46 6,441.46
A B EE N i T - - - 409,238.93 409,238.93
NAS L E B - - - 136,412.96 136,412.96
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{EMREE 25 0 BIF 3 45 (LOF) 2022 4E4E FEE iR 7

N AZ i - 802,897.43 802,897.43

HoAh A7 45 - 573,234.40 573,234.40

Uil 9sSae - 1,928,225.18  1,928,225.18

FIRGURBEER D | 345,136,664.45 326,657,740.10  1,894,620.15 144,780,896.46 818,469,921.16
VE: RAPPFTRAARIEE G MAGA RIME, FEEEE 200 e AR E e H

s B H SR T LI

7.4.13.4.1.2 F| R XSG SRS T

e | BRI LA HAh T 358 =R A AR
X% = A s 3R H k4 5 P2 1B 1Y)
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AH 2R ARG A% & 1) AR )
ZINCER EER
i 2022 412 A 31 H 2021 412 A 31 H
1. RIZ T [F 25 3
i 1,167.00 225.00
2. HZ FF- 25 N3
o -1,160.00 -223.00

7.4.13.4.2 AMNC AR

7.4.13.4.3 FH AR XU

FCAt A XU 2 415 2 < BT i < T B 2 SR (B R R B

I PTA 5 KA BN, BRI E RSN AR .

L& DAL B T S A AN

AT A CLAM T 30400 A% PR R AR Bl T A 2R It A XA o Ak < 2 B BT THES# A2 B B |
T ECERAT TR [FIL T 3732 5y I B SR A5 55 BT T i 0 SEL A A JRURSE SRR MR TR R AT
R E S E G OB IR IR, A] e R IR TIESF T 37 AR B 1 52
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m

M
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N

N
P

N
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B B BNAE R A B B2
A TGO BERI) 78, S5 GUESR I Is AT 1800, 80 B8 7 C B S A5 M 2 1)
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HEATZIE, RESIRON AT A A T i KU o

R, EFETEREE
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

AN el i BT AL 1) 0 B AR LA A IS o AR S < 350 B 2 4 v il i i 2R
R TR AMIR T e S 5877 1 80%, BEER AR a2 i T ANER I 5L 6 537 1) 20%; kiR
B B < B 3 3 H AE — 45 DAY B BURF 27 LU & TEAMIR T 2 537 1 1 5% AT,
AR5 B BE N W AT S TR ISR A% St 4%, e W 2 Mg BTk
XL AT S FE B, G VaR(Value at Risk)F6Fm 55 SR X A I 5 1 15 (1) 98 2E A i XU

SR R S RURS 2R AT R AT 2 il o

7.4.13.4.3.1 F AR X O
SHEA NRTIT

A AERER
2022412 A 31 H 2021 412 A 31 H
T H L 4 L4
e e
JN\ 7 7 JN AN 7
A B L
(%) (%)
5 5 Ve A i 7 —
fg% PES LB 7 — BN A 667,420,338.60 19.29 141,960,500.80 17.34
VAR
2 B S — B4R
ey
W HE A P — BUIEAR R
HAl
&1t 667,420,338.60 19.29 141,960,500.80 17.34

7.4.13.4.3.2 AWM XS FIBURAE ST

R BRyr iR 300 Fa £ LAAM) HoAth T 3 8 AR R AR
X5 P A5t 3R H 26 4 55 7= 1 E 11
AT FE 2 IR A B 1 A5 2 AR (CRRAL: NIRRT
AR AR
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

2022 4F 12 A 31 H

2021 412 A 31 H

PR 300 FEE Tt 5%

2,695.00

625.00

UK 300 FEHCH B 5%

-2,695.00

-625.00

7.4.14 ARME

7.4.14.1 BT AARMETERTIE

NRAMETFRECRITENZ UG B A SehHE T R AN 5 A BEE R AE
FJE W RARZ R R E . 25— JR K AR B BUb e R 1 3 BRI EE IR s 26—
JERR: BRE— R A AN B AMH R B B B B PR AN E: S =20 M
RGP BB A AT SR A\ MH

74142 FERDARMEHTER SR TR

741421 ZEREMTAEKA HE

A, NRMJo
AN R TR 25 R TR AHH AR
22V 2022 /£ 12 A 31 H 2021 4512 A 31 A
F—EIR 749,727,489.65 169,362,833.05
=N 3,449.181,160.46 629.925,663.10
FE=EIR - _
&t 4,198.908,650.11 799 288,496.15

7.4.14.2.2 A seHE TR B IREI R E K2R

XA WIHAE 5 FEFRSE 1 0E, A ML S ANEER ARR T RATSEG L, A4
ANE TG AN ERIYIE] B BRAE S0 R4 A S 5B B 2 S MEL SN ER — R IR, FFARE A EL
B R IR 2 Se U E TR BRI 5 B I E R AT R I BRARZ IR, B R
BB S N & 5 — R IR =R IR

7.4.14.2.3 E=ZRRARMERBLZFIEHR
7.4.14.2.3.1 FE=ZRRARMERFLEZIIFEMR

AHe e T AW EEEEIYIARFFA 2 SR E R T 28 = BRI e T, A
T A S B AT EE R IR AR AL B = SR IR A SR A NS R DL
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

7.4.14.3 JERpEEHI UAA SAPHETHE K SR T A K BN

AFE AR IR S B R ARFFAARRF S LA SR E TR e TR .

7.4.14.4 APAA MHE TR &R T B R < B

AT G RFA I AN B SO E T A0 < T O DA AR A T B PR < Rl 8 7 N <
Tifit, XLl TR IR ARIBREGE, B AT OB 5 2 e AR

7.4.15 HEITEBM etk R T E U PR EIR
7.4.15.1 7R FIN
BB RGR D, AHES TR E U] 17K TSI
7.4.15.2 H A1
BB AR, A ST E U 1 HA B 2T

7.4.15.3 WF 55l 3R AL vE

KW 5L E T 2023 £ 03 H 28 HA A K & 2k 48 # AR M

8 KEAGHE

8.1 WiAEEEZHAERBM

SRR NRTBIT

3 e B [ L A

i i . g

1| B 667,420,338.60 15.36
Hdr: B 667,420,338.60 15.36

2 | e

3 | M B 3,531,488,311.51 81.25
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

e fizz 3,527,824,769.62 81.17
B SRR 3,663,541.89 0.08
4 | REERTE - -
5 | &RbfTA AT ; ]
6 | ENIRESE T 136,299,424.69 3.14
e S B e ) S Nk B 4 ] ]
A
7| RATER RS H AT AT 10,272,413.40 0.24
8 | Hith %1t 767,148.13 0.02
9 |Ait 4,346,247,636.33 100.00
8.2 MIRIT U RHBEERRAE
8.2.1 MEMARIZTW S RABABRERKHE
SN NIRRT
I NET A S R I
A A RS B Dk 492,375.00 0.01
B | Kbk 336,633,758.70 9.73
C | filidlk 55,392,447.00 1.60
D j_%jj‘ T RS OKAE T R 45.463,285.68 131
E | &% 144,602,500.20 4.18
F o[ #ERAMEE - )
G | iz, SiEfmEk 287,226.00 0.01
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

H | EfE ol
|| 5B A AE BRI SS
NI L 1 4
K | stk 84,548,746.02 2.44
L | FHBTANRG 55 R 55
M | BEETE A AR RS
N | KR BREERN 2 I it 2l
O | /&M BHAH Al RS
P |#HA
Q | DAL TAE
R | b, REMLRIR
S | &A
it 667,420,338.60 19.29

8.2.2 MEMARIAT W EABRERE R ERETHE

ARG IR R FFAT BB R

8.3 IR A A L EE B #E IR RIBTR BRI B 4

SRR NRTBIT

AN ey
E MR | REAR | KR | ARE S%ﬁﬁ(’ﬁﬁ B
1 000983 Ly 7 A A 8,078,460 | 94,114,059.00 2.72
2 600256 ]I REYR 6,658,200 | 60,056,964.00 1.74
3 601668 Hh [ 2 5 10,362,240 | 56,266,963.20 1.63
4 601225 P ea4 2,715,500 | 50,453,990.00 1.46
5 600188 R 1,470,223 | 49,370,088.34 1.43
6 600048 AR & 2,226,554 | 33,687,762.02 0.97
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

7 600383 G AR 4] 3,070,800 | 31,414,284.00 0.91
8 601186 rh [ B 3,772,900 | 29,164,517.00 0.84
9 600803 B By 1,678,200 | 27,019,020.00 0.78
10 600985 MizS| |4 2,062,148 | 26,395,494.40 0.76
11 600938 HH ] i 1,320,000 | 20,064,000.00 0.58
12 601618 W [ R a 6,255,000 | 19,890,900.00 0.57
13 601857 Hp [ A v 3,992,368 | 19,842,068.96 0.57
14 601800 v [ 22 2,460,400 | 19,806,220.00 0.57
15 002271 IR 77 UL 585,100 | 19,641,807.00 0.57
16 601390 Hh ] H Bk 3,502,500 | 19,473,900.00 0.56
17 000002 JiEEA 1,068,500 | 19,446,700.00 0.56
18 600585 HHIZE K 704,300 | 19,283,734.00 0.56
19 600011 HERE [ bR 2,423,688 | 18,444,265.68 0.53
20 601088 Hp ] 1 4 578,700 | 15,983,694.00 0.46
21 600346 (EWALEK4 626,000 |  9,721,780.00 0.28
22 603290 ke 3,500 | 1,152,550.00 0.03
23 603688 Ry 7,500 984,900.00 0.03
24 300724 FEAEM A 6,300 718,326.00 0.02
25 300274 FH Y FL I 5,900 659,620.00 0.02
26 002466 R 8,000 631,920.00 0.02
27 002049 2t E i 4,700 619,554.00 0.02
28 603985 TEE B A 20,000 494,000.00 0.01
29 002714 W Ay 10,100 492,375.00 0.01
30 300850 BEIEEPS 8,800 468,864.00 0.01
31 600348 HERH B Ay 24,800 353,400.00 0.01
32 600487 IS 23,200 349,392.00 0.01
33 603876 o A 8,200 336,528.00 0.01
34 300751 Vil 800 329,472.00 0.01
35 601975 FH 7 e U 72,900 287,226.00 0.01

8.4 MEMNBERRAFHERR

8.4.1 RHENEHE HIIVIE ST 1#E 2% BT 20 44 KB4

SRR NRTIT

HH A IR Y
T mmewm | mman | Amgibsom | SRS
1 000983 Ly P AR S 110,745,713.20 13.53
2 600048 PR R 102,906,004.60 12.57
3 600585 2K e 90,771,932.00 11.09
4 600256 IV RETR 85,133,057.48 10.40
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

5 600188 R 84,175,497.22 10.28
6 000002 JiklA 67,035,597.00 8.19
7 601225 B PE AL 66,991,272.52 8.18
8 600383 G Hh AE ] 62,050,511.90 7.58
9 002271 IR 77 UL 56,996,953.85 6.96
10 600027 AN 55,067,747.51 6.73
11 601668 RNESEE ) 54,130,943.00 6.61
12 600011 HEhe [E b 48,027,257.00 5.87
13 601800 RN RN 42,215 555.44 5.16
14 601618 RNESReaNE 40,216,900.00 491
15 601186 Hh [ gk 39,915,187.00 4.88
16 600803 B By 37,003,688.86 4.52
17 601857 RNES Rt 35,509,241.09 4.34
18 601088 rh [ 1 A 34,506,472.00 4.22
19 600985 iz |4 29,968,432.00 3.66
20 601390 Hp ] H gk 29,947,778.80 3.66
21 300568 = ab g 28,766,257.00 3.51
22 601318 22 25,304,092.77 3.09
23 000893 P [ B 21,523,579.45 2.63
24 600096 PN 20,074,039.00 2.45
25 600938 Hh [ Yy 19,988,832.87 2.44
26 601669 Hh ] H g 19,952,914.57 2.44
27 002244 TEIT 4 19,186,692.00 2.34
28 003816 W% 17,000,110.00 2.08
29 300850 BEIEE DS 16,476,515.48 2.01

H ISR Z P -

T ARRFZI KA GHUE LR R &8 (AR I LA E R H51, A

8.4.2 RitLHEHE MR & B 1#{E 2% BUAT 20 & BB 40

SRR NRTBIT

AL 4 R |

z mEpen | mmasn | Amzismem | 0V R AP
1 600048 PRF R 67,672,718.36 8.27
2 600585 THEIK e 66,805,767.03 8.16
3 000002 Ji%k A 54,386,084.23 6.64
4 600027 HE L [H PR 53,870,154.02 6.58
5 002271 K7 AT 36,330,562.60 4.44
6 600383 S Hh AR 35,159,055.25 4.30
7 300568 YEM R 29,595,575.62 3.62
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{EMREE 25 0 BIF 3 45 (LOF) 2022 4E4E FEE iR 7

8 601318 rh [E %2 28,169,433.20 3.44
9 600011 HERe [ br 27,593,027.20 3.37
10 601800 Hh [ < g 24,447,766.35 2.99
11 002244 TEVTAE ] 20,729,130.80 2.53
12 601669 rh ] H g 20,638,851.00 2.52
13 600188 N REIR 20,000,049.88 2.44
14 601618 o E AR 19,762,188.00 2.41
15 000893 A [ BR 17,848,781.00 2.18
16 601088 Hh ] 1 4 17,771,564.62 2.17
17 600096 VAN 17,749,427.86 2.17
18 003816 RNES) A 16,935,877.00 2.07
19 300850 B om Ik 15,782,975.16 1.93
20 600256 I RE 15,471,830.28 1.89

v ARF RS2 SR RS S S8 (A M R LA SR HY, A

BRI 5 B

8.4.3 SEABEERIRAS B 32 B TR BN B8

Az NRMIT

KNBER A (AE) B

1,800,958,077.91

TR AN (RAZ) BV

1,200,252,223.02

e RERPLEANBEERA (RAD) BAL SEHE BRI (R3S S 4 I S 52 Rl

A RAZ AN R LR H ) 1, ANFEHIRAL S B .

8.5 WIRILGIFF MM RGBT EFEAE

SRR NRTBIT

lig e o U b 3 4 T P v E LL AR

%. 1ﬂ3§‘nnﬁ' L\fm')lfﬁ (%)

1 | ExRf 168,320,655.06 4.86

2 | AT - -

3 | &R 470,884,377.20 13.61
193,466,636.38 5.59
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

4 | iz 605,417,256.45 17.50
5 | Ak R B IR 160,046,256.44 4.63
6 | PR 2,037,761,736.49 58.89
7| AR (R E D 85,394,487.98 2.47
8 | FhkAEH: - ]
9 | Hith - -
10 | &t 3,527,824,769.62 101.95

8.6 AL A FOMME i 2 B 7 15HE Hh 5 /N e O I T 42 5 3R A 4

SRRAL: NRTIT

3 o A 4 B
j e AN fii 57 PR B (k) Ay EIEL HHE LA
N (%)

1 220014 22 [t S E {5 14 1,400,000 | 141,001,863.01 4.07
2 220211 22 EHI 11 1,100,000 | 110,592,282.19 3.20
3 | 101900081 | 19 Fd & #L2 MTNOO1 900,000 | 94,542,859.73 2.73
4 018008 [E - 1802 807,410 | 82,874,354.19 2.40
5 | 102280217 22 ¥ 77 MTNO0O01 600,000 | 61,326,295.89 1.77

8.7 JARIZ A SOMME i 2 B 7= 1A H I K/ N HE R I BT B 72 STRAES L B W A
SRR ARG

. R N

g e ES 44 Bt (1) A RYHE V{1 L4
(%)

1 180107 22 i fii 41 200,000 3,663,541.89 0.11

T AREGAME IR A LA RS SRR .
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558 LA RUIE T R B0 2 (LOF)2022 SE4F AR

8.8 MEHREARME SESRF=HEHFIRDHEF R EE R SR B H HH
AIEG AR ERRFTE LR

8.9 HARHEA S E 5 & B 7= 1B LU ) KN R BT FLAR A UE 4R 58 B 4
ARFEG ARG AR RFFEBUE.

8.10 AZESHF MM EBOR
ARIEG RS G RBRAR I B2

8.11 MG WIRATE SR BT i BT 3E 5 oL vt B

8.11.1 A EBIHRREBUR
AE4 RS 5T E G

8.11.2 A E M SRR PP
FEES RS 5 R E G

8.12 BHA G EMHE

8.12.1 ARESHHE WA T ZIEFHRTERREWARBER I TVLRAE, REREH
HIHA—FENZBATESR. LTHER.

AR G BRI R AAETR AT BRI GE A BCA PR E I LR R E, BiRafE
e gl H AT — AR ATFHEDT. TS

8.12.2 AREEGHE AT+ R REF, RREHEE AR EFEREENEE.
REES BB TR E T, oA RO RS A FIHUE S R R .
8.12.3 HAR HAt & IUHE 7= H ),
. AR

F5 Z K A
1 HFHRUES 286,312.82

2 A SR 329,638.69
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

3 | MHUBA -

4 | NHCHLE ;

5 IS YA R D) R 151,196.62

6 | HAMYGK ;

7| A -

8 HoAh i
9 &t 767,148.13

8.12.4 HIRFFA HIALT#2 B 0 vl 82 852 3 A 20
EEAAL: NRMTT

T wmim | ok AR R ALY
=] (%)

1 113059 S FE 15 5,801,930.14 0.17
2 127018 AN A 5,358,149.32 0.15
3 113622 & 4,574,706.89 0.13
4 113053 W& 22 15 4,572,329.86 0.13
5 113605 Kot 4,499,824.66 0.13
6 127052 Y- ot 4,325,113.15 0.12
7 113549 1 HL % ot 3,864,858.22 0.11
8 113042 AR AR 3,674,927.12 0.11
9 113060 W 22 #: A5t 3,623,943.29 0.10
10 127032 TIAT Aot 3,568,543.56 0.10
11 113505 R 3,547,120.22 0.10
12 113632 9 21 # Aot 3,481,900.89 0.10
13 123083 BB % 5t 3,350,208.22 0.10
14 113647 ARF Aot 3,126,527.18 0.09
15 113641 R Aot 2,965,018.85 0.09
16 113563 W24 % 5 2,940,152.00 0.08
17 132018 G =k EB1 2,618,472.93 0.08
18 113050 R R ot 1,989,862.90 0.06
19 113048 mm BHE i 968,526.72 0.03
20 127042 56 R Aot 964,690.39 0.03
21 113623 R 21 #4ik 712,554.04 0.02
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

8.12.5 HIREI 4B HFFERIEZ R LK WA

ARSI AR R AT+ 44 B ARAFAESUE R PRI L o

8.12.6 HBA ARG HERIFAI TR 7

T & DRI, 72T A5 & T TR] REAFAE R 22 .

8 HEMBFEANGEE

9.1 MIRESMBIFAENSBEFENEGH

B Aoy
Frf N&5t
s JaPSES XS RiIE" LIRS e N e
=N AL ((al "
FAATOY e
N 7 A N A
\i: 7AN ﬁ A d: o\ ﬁ e
Fra 0% 31 B 14 L
643 | 5,415,179.33| 3,476,136,083.13 99.83% 5,824,228.64 | 0.17%
9.2 IR FHiEESH+E2FEA
Gk
=
i A NS Y RUSEE
5 (G
el
1 | G5 85,600.00 19.49
%
2 | EfE 42,700.00 | 9.72%
3 | EAHE 34,370.00 | 7.82%
4 | REBY 28,901.00 | 6.58%
5 | R 27,203.00 | 6.19%
6 | 5kir 24,072.00 | 5.48%
7 | SKIEE 21,984.00 | 5.00%
8 | fE 20,000.00 | 4.55%
9 | AU 20,000.00 | 4.55%
10 | £+ 19,200.00 | 4.37%

73




(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

T ARG B R G+ 2R NN A .
9.3 MIRESEEANKMLN BRI ARESHIELL

— 54 3

A FEAT VB S () i ﬁ%fw e

e RN N INECEEE 11820105 o
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9.4 MRESEEANNMWNRFEAFBAE S S EXERHER

s R3S ML ERBEXE T36)
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AT FEHR 19 DT NFFAT A TP 0

e

AF G T o 24 PR AT S 0
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810 FRRESHHZEE)
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gﬁi ARIAERH (2015 45 A 7 H)HE 4% 112.342.067.20
A A B HA]HE 447 A0 A 675,429,465.76
ARG BAFE 4 5 R 4y 4,084,423,630.93
P AR S BAEE 4 08 [E] 47 40 1,277,892,784.92
AR A AT S P40 A8 B 7 0
AR 2 1A A AR F5E 44y A A 3,481,960,311.77
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81 EXEHER

111 EEHFRFEARRK
RGN, RATFREEHIFRFA AR, RAMAKRIL.
1.2 ZRSEEN. ZSREANENESTHERTHEAANFEZS)

AEA, AESERANLHE LREFIH=-LRSBRE, H 2022 42
&, &NREHEARR S AR REN SRR A I A F A
e 2 BT FUE BT S 5T

RGN, FESEEANGLFE N REFLB RSVRE, B 2022 F 11 Fik,
ARINBESS A ARAE 2 w BB 2

RGN, AESEBRANLE N REFH NSRS WIE, H 2022 £ 12 ik,
T AR A w B 2

AN, AESFEANNE TSI IR R EERANFLD),
11.3 BRESEEAN. BEM™. BE&EEWEHIFL

WA, RRAESLESEHEAN, BEMr=. B 1S HIFA
11.4 FESHRFRHHE

AP, R A P T MR S
115 ANFEEHATH I STHIESFT R

MBI, AREEEHNGRSLIME KB TS 55f CRREE G0 AR
EMIFNEREH TN o I A N SAS 45 2 TS 55 BT 2k 42 B 7 3% I O 80000.00 Tt .

116 BHEA. REALREEZEHEANRAZEESRLTEB R
11.6.1 BEARESEEEANRZBESRLISER
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(B EE 725 TUE 5 B 42 (LOF) 2022 SR 4R 2

11.6.2 FHEEARERBHEEN R ZEERALTEFHRL

p

11.7 BE&HAEFRA TR B EITTHE RBR

11.7.1 EES MR AR GBI TRER B A& AR
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