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&5 T UK,
7.4.13.4.1.2 FZR XK B EBURRAE AT

fi % B Tl 37 R R DL A HoAth T3 748 B AR AN AR
WEEARER B RER =R ER
[ EmEm (Bh: ARMIT)
i FHR R EE & ZE 3 PR TEER
2023412 A 31 H 20224 12 A 31 H
TR BT 25 N30 -374,109.67 -132,965.42
T FIZ T % 25 A3 AT 375,515.90 133,165.40
7.4.13.4.2 SMC R

AN RS A2 Fi8 < TR 2 SO BOR SR B gt B DR AN AR s i A AL e sl R XU o A <
FAAT DAARCIRAAL T R v (B A G5t DRHAELEAR 2 (0 AN XU

7.4.13.4.2.1 AN KBS i

AL AR

AR
20234 12 A 31 H
i
AH %x T ot
AR e AR o
PSR TR
Bt
;ﬁ’%ﬁ(ﬁﬁﬁ 236,059,386.16 236,059,386.16
wreEatr 236,059,386.16 236,059,386.16
PSR TR
Wiliny
A K 4,900,746.23 4,900,746.23
Uil a=urn 4,900,746.23 4,900,746.23
FrEfARI
TE R b 1 44 231,158,639.93 231,158,639.93
B
7.4.13.4.2.2 AN RS US4 B
‘iz BRICZE DA HAB TR ERFEAZE.
MR AGER HEE R = RER
[ e (Bh. ARFI
e AR XEZEEIZRF) P FEER
2023412 A 31 H 20224£12 A 31 H
W AR AR M FHE 5% 11,557,932.00
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BN | -11,557,932.00 |

7.4.13.4.3 FHAhM#E KK

FoAt A KU B T I A AN 3 LLAM R T 3 R 3 R A AR Bl 7 A A e A e sl XU o A ik
< LA AN R S BN T I A M AR A BRI S T S R RIS 255 B B A AT RETE

AT el BB AL 1) 7 B BT S A B o B4, AR & B AT G B R AT (RS
Ik St A%, 8 Whia ] 2 o A HEAT UG BE AN AT, LUK AR EAT BRER AT il o

7.4.13.4.3.1 HARM#E XS O
SREAL. NRMIT

IR HEEER
2023412 H 31 H 2022412 A 31 H
WH HEE R HEE
ARME FERE L A RME FERMAE L
Bl (%) Bl (%)
AT 5y 1 4 Rl e — W SR AR 4,648,755,694.79 93.13 7,226,938,500.06 93.11
AT 5y 1 4 R B pE— R e R - - - -
AT 5y 1 4 B P — i SR AR - - 458,122,561.64 5.90
L5 réézmﬁﬁﬁ—mﬁ)%&& - -
AT AE Rl P~ — BUIE R F - - - -
&t 4,648,755,694.79 93.13 7,685,061,061.70 99.01
7.4.13.4.3.2 FoABAAE RS I BURAE 73 B
i Bk 5t LR DLAN R AR T R BRI
YT F=HRER H B ER F=EH R
\ [ EWHEH (B ARTIT
. IR AR AR B 2R3 P LEER
2023412 A 31 H 2022412 A 31 H
Ml 253 P L 1 TR BE 5% -269,771,825.80 -540,286,278.64
Mk 25 b 1 BT 5% 269,771,825.80 540,286,278.64

7.4.14 A fehriE
74141 &R TAEARMETERTTE
AN FCMETHE SRR JZ LT X 2 S E TR BRI 5 R 2 U2 R
SANEUEN AR E S0
RN TETHE H RS IS R AH R B 7 B A VS R T 1 B R R (AR A
SR UANE : BREE— R U AL MR O B2 7 S AR i B R T L5 B e AL
SRR AH G B B R AN W] RS L
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74142 DA RETEN SR TR

741421 ZFERER T EKA RMHE

B NRMJG
. . AHIR R
ARMETEERTIRIER 2023412 A 31 H 20224£ 12 A 31 H
2R 4,648,755,694.79 7,199,899,916.06
=) 283,989,420.95 458,122,561.64
FE=EIR - 27,038,584.00
At 4,932,745,115.74 7,685,061,061.70

7.4.14.2.2 A e EFT B R R B E KR )

AN 5 AT B 2 UL TR 45 ) 2 TR A H NN A% S IR Z IR e e R e
X T ARSI HESR A 5 Bt BT RES:, S I B RIS R
HIZZ G AHEER) s BB TAE AT RATEM O, AT A2 TR

A GANTEER (BB k5 i
A2 Ty AN R IYI 1A K PR A 4]

RAAHIREZR A AN — R IR . AR LR IS M A B R A AN P S S AR 24 e
IMERIFEMARE S, BE HRIES R 2~ SR EL A= I

7.4.14.2.3 F=EIRA R ERB LR F1FN
7.4.14.2.3.1 EZER AR ERBT A HH

fr: NRIHIT

S

20234F 1 H1HZE20234£ 12 A 31 H

T H

R o ke B~

i BB

it

WA

27,038,584.00

27,038,584.00

ELllaPS

=] H B 4
5

FBNE=ZI

HHE=ZR

27,782,424.00

27,782,424.00

E P RAIE G
K VA

743,840.00

743,840.00

Forlt: AR
RIS
%

743,840.00

743,840.00

AR LR
A 2 FR) A 45 B
Wk CEA)

IR R
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AR R A 1)
5 = R IR
BT AR
4 2k AR R SE B
A 15 B K K
B —Af
R IE N

i H

LWL HATE
202241 H 1 HE 2022412 H31 H

e

e EE BT

it

LIIER

ELillaPs

39,999,996.00

39,999,996.00

2] ) 25
5

BANHE=ZIR

=2

E PR IE
R VA

-12,961,412.00

-12,961,412.00

Hordr: th A
k. ) A 45 B35
K

-12,961,412.00

-12,961,412.00

THAHAN LR S
A 2 1) A 45 B
Wk CGEA)D

IR AR

27,038,584.00

27,038,584.00

R R A )
5 =)= IRl
B AR
i auk AR SE
A 15 B K 1)
BE)—2Af
AR STIE

-12,961,412.00

-12,961,412.00

7.4.14.2.32 FRHEBEATMEMANERNE =ERARMETERERL

Hpr: NRIHIT

TH
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KA EEESR
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AARERANE
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H
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EEERAR
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HRAE RS BBk RN K AR A R A TR A 3 = BRI 2023 SRR RS
PR A SRR R .
THAY % . Al Y
. 27,038,584.00 — T 5 % 42.36% 1 AH 5
7.4.14.3 JERFEEFIUA RMHETFER &R TR K3
T 2023 412 A 31 H, AEESRFHFIEFFSEMUUA RMETER ST,
7.4.14.4 AUA RWE TR &R T AR
ANCAA FUAN B 5 ) 4 i T L o A4S DA AR AR T B 1 4 i % 7 AR DA 4% A T 1) 4 il £
fit, HIKHIMES A RNMEZ HTLEKESR.
7.4.15 BB TFEBRN O &THRER R E Ul AL IR
B T AR H AR &0 75 0 A 1) FL At B B
B REHEMRE
8.1 I REEH=HAEMN
GRiEHAL NRMT
s TiH £/ B S BRI A (%)
1| BB 4,648,755,694.79 92.61
Hrp., = 4,648,755,694.79 92.61
R - -
[ 7 WAL 2 45 % 283,989,420.95 5.66
Hrr: i 283,989,420.95 5.66
T X FFIESF
4 | REERE
5 | &RTAE T
6 | ENRELFER”
Horrs ST R 0] ) ) 2N GRS 4 i 5 72 - -
7| RATHBRMGH & & A 86,735,565.30 1.73
L Ath - T % 89,232.92 0.00
9 | &it 5,019,569,913.96 100.00

M B RGE

L IR E S g

4.73%.

8.2 MEMIRIEATW R B H A S

ARMEANET 236,059,386.16 7C, 7 BAA I LN

8.2.1 |EHARBAT WA RIFEARERZA S

vk

eS|

AfeprE God

SRS FE A (%)

A
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T : :

izl 3,569,603,149.26 71.51

Ly T R SR A= R R 493,335,352.00 9.88

O - -

LR AN - -

AZIEIE . RSB - -

fEra ol - -

E AR RS BEOR RS - -

St 129,313,822.88

D il - -

AR 55 ik 55l - -

BEHF A H AR 55k 194,625,599.49

KA IR N FE B B - -

JE B ARSS « ABFRAI A IR 25l - -

A - -

PA A2 TAE - -

A ARE R R 25,818,385.00 0.52

DO |T|o|Z|IZ|rAN|«/—|IZI|OMMO|O|m

e - -

&t 4,412,696,308.63 88.40

8.2.2 EWIRIATIL A KRB B R E R RAS

RIE Sl ARHE AR HESFE AR (%)

JE AL} 106,749,375.88 2.14

i 124,221,643.92 2.49

AE H 5 A TG T 2 5,088,366.36 0.10

it 236,059,386.16 4.73

TE: LB ISR RT3 FebritE (GICS).

8.3 WIRIE A FoUME b H & B 15 Hu Bl K/ HR P B B B R 8 R A 2
SR NIRRT

e | BERE AR HE(K) ARME b ST R (%)
1 600989 FEREIR 33,009,400.00 487,548,838.00 9.77
2 300274 FH ' FLYE 5,524,700.00 483,908,473.00 9.69
3 300049 A it I 10,866,567.00 473,673,655.53 9.49
4 300750 TEAS AL 2,781,955.00 454,181,973.30 9.10
5 600161 RInED) 13,837,864.00 428,143,512.16 8.58
6 300573 MR 2,315,640.00 422,187,484.80 8.46
7 600803 BB A 22,785,400.00 383,250,428.00 7.68
8 688658 i B2l 15,218,631.00 317,460,642.66 6.36
9 300887 HE R 16,479,729.00 194,625,599.49 3.90
10 603590 R 2l 4,215,961.00 160,543,794.88 3.22
11 600901 L7534 H0 26,717,732.00 129,313,822.88 2.59
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BRI 2023 AEAEFEH

12 01164 i fﬁr 79,295,000.00 124,221,643.92 2.49
13 01787 TN 7,908,500.00 106,749,375.88 2.14
14 300308 Ry ke 876,600.00 98,976,906.00 1.98
15 603035 g Sl 4,790,780.00 90,402,018.60 1.81
16 600900 KT 3,666,300.00 85,571,442.00 1.71
17 688789 TR 754,801.00 75,412,167.91 1.51
18 300251 He LR AL i 3,167,900.00 25,818,385.00 0.52
19 600867 BILRE 2,300,000.00 24,909,000.00 0.50
20 600886 ESEEE ) 1,859,900.00 24,513,482.00 0.49
21 688333 CEpAL: 140,034.00 16,229,940.60 0.33
22 688484 [ EEsT 381,384.00 15,198,152.40 0.30
23 600150 HH [ AR 342,000.00 10,068,480.00 0.20
24 605077 KRR 262,605.00 5,682,772.20 0.11
25 01361 361 /¥ 1,610,000.00 5,088,366.36 0.10
26 688233 PR TR 143,818.00 5,075,337.22 0.10

8.4 MEHNBREREAGHERES)

8.4.1 RiFTEASHE HAVIE ST ™M 2% BT 20 Z KB HA

SHERAL: AR

5| BRERE BRZAR KHA BT ENEH SRR SR = E A (%)
1 300274 FH ' FLYE 807,448,474.37 10.40
2 600989 EEREIR 696,488,450.69 8.97
3 300750 THER A 601,722,229.63 7.75
4 600803 BB A 495,579,170.94 6.38
5 01024 PF-W 406,705,541.18 5.24
6 688658 it FE 24l 378,078,743.01 4.87
7 600547 R4 260,178,277.10 3.35
7 01787 R4 107,661,444.51 1.39
8 600161 RIEHED 355,792,150.52 458
9 300887 i JE Ik 330,210,282.31 4.25
10 600867 BILRE 319,801,853.73 4.12
11 300049 A Bt A7 319,187,125.53 4.11
12 00762 eSS ] 281,045,289.90 3.62
13 600050 eSS ] 257,925,600.47 3.32
14 00941 o E R 5 236,106,823.35 3.04
15 300573 MIFHR 2 225,674,537.22 2.91
16 300014 fC.4 81 RE 210,458,885.36 2.71
17 600988 TR 4 209,790,223.31 2.70
18 001979 AR e 208,294,915.80 2.68
19 00883 i @ia 204,791,594.02 2.64

TH
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20 603589 72 198,096,277.88 2.55
21 000975 RN 196,951,113.80 2.54
22 600325 e ety 191,067,046.28 2.46
23 002020 HOBT 25l 174,533,133.75 2.25
24 601877 IEAR LS 170,061,223.14 2.19

T “SEAEHHERARZ &H (RN E) H5, AHEMRZ S

8.4.2 RT3 &HE HRVIE &)™ FMH 2% BRAT 20 & KIBR A
SRR ARTIT

5| RERS BBk A S wmjﬁ%if{%ﬁ%
1 300750 TEEAR 545,837,888.59 7.03
2 06098 el R 55 535,071,174.34 6.89
3 000001 P AT 477,931,337.82 6.16
4 01024 PF-w 440,633,206.10 5.68
5 00700 R F2 i 425,800,486.16 5.49
6 600519 CivliE e 418,455,663.72 5.39
7 01999 e I 347,767,666.53 4.48
8 03759 FEAL K 327,760,152.48 4.22
9 600867 WL RE 295,017,435.87 3.80
10 00941 i E# 3 277,551,150.37 3.58
11 300059 RKIME 275,371,268.61 3.55
12 00762 Hh [ 1P E 267,403,235.19 3.45
13 002340 M E 262,972,738.37 3.39
14 600050 Hh [ 1B 262,567,242.89 3.38
15 600547 2R3 4 261,611,482.01 3.37
16 603589 17 260,341,816.74 3.35
17 300274 FH 't FLE 250,489,163.87 3.23
18 600079 N ) 240,709,322.08 3.10
19 00883 Hh R A Y 238,778,283.09 3.08
20 002262 R 218,348,644.27 2.81
21 600989 FEFAIH 211,566,257.26 2.73
22 01368 R0 [ b 210,570,551.42 2.71
23 600988 TrlG 4 193,412,100.40 2.49
24 601877 IEZ s 191,317,050.59 2.46
25 001979 EEnEL AN 186,967,457.48 2.41
26 000975 WEHE 183,638,069.03 2.37
27 300014 fe. 4R 174,983,577.00 2.25
28 02359 2 A 120,529,550.41 1.55
28 603259 24 I el 53,076,713.26 0.68
29 688005 K EFHE 172,677,910.10 2.22
30 600711 B 169,896,804.65 2.19
31 002020 ¥ 2N |4 166,051,302.03 2.14
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32 600325 R Iy 165,760,492.49 2.14
33 300476 7 B 156,717,396.48 2.02

T “SEMEPUIEE MRS E B (A R R URACHED 3181, ABEMRIL S .
8.4.3 LNBEERI A S AL HEE KN B4

Bhr: NRMG
SEANEEERI AT (AL ) R 12,284,565,784.89
SEHBEERRON (%38 R 14,547,375,061.57

T CSRNBEERAT S <SRN BHE S A il (RS sl LRSS #3131, A
FREMRZ Z M o SEMBEE A SRR 1B B T G (B AL A R

8.5 WIREL M MM R BB A S
SHURLL: NRTITE

5 ey ARYE AR B A H R (%)
1 | Exfiigr 69,786,042.31 1.40
2 5'%1]*2?})3 - -
3 | &RLfiFF 213,001,332.54 4.27
Horb: BURME SR 213,001,332.54 4.27
4 | Ik - -
5 | kiR S - -
6 | R - -
7| W (AR HfD 1,202,046.10 0.02
8 | EhlkAFH - -
9 | AT - -
10 | HuJ7fif - -
11 | Em LA - -
12 | HAth - -
13 | Ait 283,989,420.95 5.69

8.6 IR A AME 5 EE T = 1§E LB/ M HEFF BT L s R A
SRR NIRRT

Fg | mHEE RFF 2R HE(5K) A RME h S B IE LB (%)

1 210218 21 EHJT 18 1,400,000.00 141,204,573.77 2.83
23 G [ fi

2 239953 *'55;’“.1’ 700,000.00 69,786,042.31 1.40

3 210202 21 EFF 02 600,000.00 61,765,709.59 1.24

230216 23 EHIT 16 100,000.00 10,031,049.18 0.20

5 111018 1 R AT 12,020.00 1,202,046.10 0.02
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8.7 JARIE A S HME ik & = 1 H K/ ERFF BB B SCRAIES R 3R B
ARSI AR T AR RFAT B SRS

8.8 MEHARIEA SLUHE HHEEF = E LLBHIR/NFFRIRT LA R R RE VA
AIEEAM G RAR AT EIR

8.9 JARIL A FoHME i 2 & B 1 Hl KNk 48 B T T 48 BUIE BB B 4
AFE AR AR AR FFABGIE

8.10 FEEHR R BIEH I BB BUOR
ARSI AR IR T AR W B %

8.11 EMIRAESHTHIEH AR HH OB

8.11.1 AFEBHARBFBOR
AR FE AR IR TC [ I e vt .
8.11.2 AAE BRI T
AR HE B AR AR T [ T D 4%t .

8.12 BEWASMEME

8.12.1 EWHR KA+ RBIEFRRITERT, HRZERRAHRA R HIER SR H 6
—ENZBMERTATER LT HREL . ZRBEX LT AR NEENY FEAERRM,
ZIESF IR R RSRRE P R A REREM A A ZE & A R R R,
8.12.2 RSB H KA+ BBRERBEHEES S FIME K2 EREE.

8.12.3 JH7R HoAd & IR B =4 R,
A NRMoT

5 B £

A RIE S

IDALSEIEN

YA

PSR

I IR FR D 3R 89,232.92

Hopth SR

~NjojolR~lOIN|F

]
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8 | Hih -
9 | &it 89,232.92

8.12.4 BIRFFA KA T WKW 3 e f5i5 BA 40

AT AR AR R T AT AL T F I ) AT R 4 555 o
8.12.5 RIRAT BB EHAERE R FRIE ST

ARSI AR T AR AT A4 I 2 A AETIE SZ BRI DL
8.12.6 FEHEFIREMERIFAM I FHIR I

VU IR SR AL, 70 T2 A 5 T2 8] ) BEA7 AR R 22

D HEMFRFENE R

9.1 MIREZEHBRAAN S BLEFEANEGH

AL

HEANEH
A 5 ] % AN AEEE
BT HEAP | PHIRE VIR & N AR
HP) S e Pt e BB
B 25 K45
TR
E{Al PR 5,069 | 151,018.62 84,642,472.97 | 11.06% | 680,870,935.70 | 88.94%
TR
E{Bl PR 43,820 46,161.31 63,589,811.94 3.14% | 1,959,198,987.45 | 96.86%
TR
E{Cl A 6,415 30,945.43 663,732.54 0.33% | 197,851,231.86 | 99.67%
&1t 55,304 54,007.25 148,896,017.45 4.99% | 2,837,921,155.01 | 95.01%

e AP SO E S, N TR, IR EER A& E SO IR AT X
FiHEL B EER AT B RS MBS T (VPRI S ALEED .

9.2 IRZESEEANKMWN BIFHARESHIIE

IH B H| FEGBRE (1) | SEESLAHHHH
S ISR B A - -
BEEHAFTAMAR | PEIER K B 938,851.29 0.05%
SR N HEIEZF SR C - -
it 938,851.29 0.03%

T FRARELS S ELLEI TS, R R gk, HBIR o BRI S B 2O B, Xt
FHEL B EER AT B R MBS (RUIPRIE S ALEED .
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9.3 HIRESEEANRMLA RFFH AT HAEE AL EX R K HER

Wi H g el FEEESMPLENEEXE (G4H)
SHE% B AR K A 0
AT RS, g [

o e v b H SR Hil K B 50~100
SRR e -
e N %/\ E]

SRS =ann 50~100
RS IESR R A 0

ARG EEHFEAF | PEIEF K B 0
G RS IES: HR K C 0
&t 0

94 IRMERFR - EHEITRBREENESEHAALRKLERRBRFAEELANEHER

FEmiE
HELH L PR FAEARNEBKE A ERNEEXE CF6)
NGRS >100
oK RSB R 0
&1t >100
810 FAE S HEZE)
AL Ay
TiH AR K A HF{EIESs K B AR 2K C
HeAFREMH
(20206 H 1 2,647,088,148.85
H) B85l
A HA AR
. 932,817,093.56 3,165,020,020.87 284,495,168.58
B IIsE
A AR 4
46,236,261.54 13,369,372.59
B D) 47 %
Pl A S
. N 167,303,684.89 1,188,467,483.02 99,349,576.77
S IBE (8] 473 5
VNI B R ST
4378 B4 i
A A HHHAAR 3
. 765,513,408.67 2,022,788,799.39 198,514,964.40
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111 BE&MPFRFEARSHIK

AREHIN, BEERETHHIFRAANKRE
112 BEEEAN, Z2ESAEANENESHERTNERANEET)

HEIER IR A IR A B 5 EIE R R B AR AR AT (CGRT  EIES B A BR 2 7] & HE)
RPEH R AN A S, RYE Ch N RILH EIER R R R GER), AR S S RAE,
L5 ANIE 2 AESHREEANE 2023 4 11 H 1 HEBPEUEF A RA 72T yhE
B E AR A A .

WMENANREGERANREZE, FERKENFEZES) . BHHLENEHENET WAL
(http://www.citicsam.com) .

AREHIN, FEEEE AT TIRGREIT IR AERERANFZD),

113 BRESEHN. EE&EM=. E2E&REVEHIFR

AARE N, T RAFEGEIN . W™, EERE SRR,
11.4 FEH 5 R R

AR < A T SR TR S R A A A
115 AESHATH IR STHTESFTE L

AR AR A SN STA 45 B R IR 2 TSR 55 BT CR R 08 5 (KO RO 9 40,500 T ARG
Za T4 AT H 2023 4 10 A 30 HE A NASE S 1S .

11.6 BEAN. FEARERZEEANRZEESALTEER

1161 BEALRRRZEEN R ZEERLTERR
ARG A, Hee B BN Lm0 BN 51K A BIRE A A 11
11.6.2 FEE ARERZEEA R ZEBEBRLTIEFER
AN, EeFEE N EPE BN SR RIS A s 11 .
11.7 MRS A R 5B IuHA RIE 0

11.7.1 EEMAESR A IR 5 BT BRI B KA H L
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%5 BEX 5 S BRI
BELH | o SRR RS | A
wg | OXEH summs | E | uEmsl
F{ZES 4 26,833,511,528.71 100.00% | 20,307,176.43 100.00% | -
T (DA 1 oA AT T 5 e (P, UL i & o K
B4 fri

@5 5 BT MR FEARHERIRE 7
(1) @B T NE, L —FANJCEKERAT N,
(2) AR SIRDL BT
(3) A RIFNFERIEL, A BRI,
(4) HEGREWITRES), ReAN . &, @RI EREZEN. 17l AFANES1
WEFEIR T, I REMRYE L A R AR IR R, 1R AR TR TR 5 5
(5) AL T iZHME R, RE KSR ALHERIHLLE B BT 5%
e S T NARARE LA bl HEAT 2558 S il 1 I 93 B (K52 5 # e

11.7.2 EE MR A R 5 B ndk 7 HAEF R B KB
SERAL, NRMIT

R 5 (5 32 55 BGER 5
FHH B i 2 HAR 5 AR HXAEIMER | R | b SHIBUER
RS pdstil:laai] RS REFHILG | &8 | ZEHHHE
I 25 601,661.52 100.00% 36,000.00 100.00% -
11.8 HAmEKSHMH
FF AEHED EEMKELTN | BEHEEH
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