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iz LW AR W REBCER N 15%, AR5 HAEEREeERNERN MR RASHE XK L
WA R AT AT TOER SR, A% BT 2 =] Al s R 1 30%.
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A P AP UL AEUETR A 5 B BT, R IR AT AEARAT (8] R 93758 5, B0 3k 4 B it
F Z IR WA BE H LSS WIHE 74120 BhAh, AEEE mT i@ ok Sz B 4l gt 7= 7 S
R G RAIPE TR, H EIR— BB S SR R A et E. TITBONN, A%
S E B TIRAIE R PR B B & T AN L 28 8 B 1 15%.

TIFBIHN, ARG EESE NS XSG T 7 A LR H AT 285 1] R A E
BEAT SIEVEAL SIS, A OR A R DA I8 0] F S AN 7 AN TTAE H AT AR I B AT AR B

RIS, ARk S i)k 8 BT 5 B0 08 (Bl A2 5 O B H 558 5 0 FROSR B #2578
JEUU R 52 5 068 T (0 S5 R B AT BE 0 RATAT KPS AT 6 B R UM 2 57 I I E N B, DL
XA RV R AZ 5y 5k T STt A8 5 00 6 A B PR AT 50 28 U 8 S50 4 Tt ™ e A B A B < AT [ 52 5 D 3
PR ANZE Gy % Tz o BBAh, ARG IR R S BN ZR N7 T 308 (R M58 5 410 i B AR B AR 4
fib PR 8 SR 5 A R KTy R I e ) USSR B85 1 EL AR 50 DUR B B i 42 2 Fe (B TSR A2
Ay IFAE SR SESUESF BUE 7 i S b ENIE I 2 € I HAD B MO EE 50 TP R [ 5Z I, AT 4%
ST A B B R B 4 A TR 20 BBV DR — B

7.4.13.4 T 37 X
T 37 XS A& 15 35 < I 45 g L B 2 S B BOR SR < vt BT T A v 37 45 2R ek DR 3R R 22 3 i
KAEPHII S, AR PR AN RS AT A A% XS -

7.4.13.4.1 FIZR KK

R 2 PR A i < T LR 2 S0 U B BRI <V 52 T 3 R 3R AR sl i R A e sl A XU o ) R A
o O = R 7 1 Sl o T /A Vv R S AN e R e P e SR
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A1 IS T R SR <5 YA 5 e ) XIS

AR < ) 5 < BN A8 B0 A < T M R AR M R AT A, TR R B A A A
FAE 7000 Bl R R R AT B

ARG TR T8 5 T BARAT 1) 11 358 5 0 [ s WA bl TP A7 AT L 3 X o

7.4.13.4.1.1 F| 2 XU i O
. NS
FHR
2022 412 A 31 1EBA 1-5 4 5Ep - iR &3t
H
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%wre
BATAE K 962,153.54 - - 1 962,153.54
i e D R 256,234.57 - - 4 256,234.57
7B ARIE S 15,966.37 - - - 15,966.37
A Gy AR Bt e 19,603,810.15 2,792,057.65 1,130,609.97 1,808,210.00| 25,334,687.77
SN &
x iﬁ e 600,000.00] - - 4 600,000.00
AL HA D R 0.80 - - - 0.80)
asany 21,438,165.43 2,792,057.65 1,130,609.97 1,808,210.00| 27,169,043.05
Uik
MATE B - - - 600,000.000  600,000.00)
A A N i T - - - 13,466.47 13,466.47
MNATHEE 2 - - - 1,122.22 1,122.22
MNAT S R 5% B - - - 1,474.78 1,474.78
N AZ A B - - - 46.77 46.77
HoAth A7 45 - - - 196,559.28  196,559.28
Uil TigsSean - - - 812,669.52|  812,669.52
) 28 fgh B e 1 21,438,165.43 2,792,057.65 1,130,609.97 995,540.48 26,356,373.53
LEER
2021 ¥ 12 A 31 14EUA 1-5 4 SEME AR &t
H
7
AT 2,326,053.32 - - 2,326,053.32
i R S 787,013.22 - - 4 787,013.22
A7 H PRIE 4 41,044.49 i - | 41,044.49
N e 105,843,574 4
T oy e 61,396,700.00] 35,165,872.51 2,861,046.98 6,419,955.00 0
DN &=
. L 4,000,000.00) - - 4,000,000.00)
IR B - - - 2,356.16 2,356.16
HoAh B = - - - 1,237,612.84 1,237,612.84
easany 68,550,811.03 35,165,872.51 7,659,924.00 114,237,654.5
2,861,046.98
2
ik
MATE B - - 1 946,301.90 946,301.90)
A A N i T - - 1 53,560.31 53,560.31
MNATHEE 2 - - 1 446336 4,463.36
MAT R R 5% B - - - 5,436.19 5,436.19
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AT F 5,787.41 5,787.41
HoAth A7 £5 164,179.91 164,179.91
Uil TigsSean 1,179,729.08 1,179,729.08

F) R A B 1 68,550,811.03

35,165,872.51

2,861,046.98 6,480,194.92

113,057,925.4

4

e R PRI G B RAGHIKTEOME, I MG 20008 A 3 55 E 4 H B3 H 31
REHEFLTK.

7.4.13.4.1.2 FR R HBURTED B
B | BRSNS A 3 R AR

Sop G P A A e H 4 B PRI )
Mg (hL. ANRMI)
HH 5 XU AR 5 1) AR Bl
b AR EEER
2022 412 A 31 H 2021 412 A 31 H
T LTF 25 NS 0% 16,617.14 kb2 255,541.77
THHRR T 25 AN Hhn#y 16,659.11 W) 257,433.72
7.4.13.4.2 SMC R

AN IR i <l TR 2 SR B SOR SR B T RN SR AR g T A AR B XA . AR dE <
RIpT A Bt 7 S St AN RS, BRI B AN XU

7.4.13.4.3 HARMHE KUK

AR DRSS, R 4 5 FITRF < TR 1 2 o (B B R B < Y 2 R o T I R R A0 AN 26 LA
(T S A R 3R AR B R ARV B (R o AR R B B T RS B E SR, BT IR P LA AR 4 R
B VE T BAMIE SR R AT TR B 2B B DU B R U R, AT e RVE T UE S5 7 3 B 1A 3 ) 72
Mg o

AR B $ 5 A ) A0 B AR A AN A XU, 42 R 4 ) o0 508 2 45 L F) 225K
BATHSEE . MAh, AREREEE I AN HXAIES A MR e, Eiisiz
i 7 o0 3 4 AT KUK B, A93F VaR(Value at Risk)$5 B5 A 12 A 56 4 7 s (0095 72 1 A XU
T AT FE T RS AT ER R A )

7.4.13.4.3.1 H A # R i
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VNN EER
2022412 A 31 H 2021 # 12 A 31 H
b4 i34
i H
YRR ARREs
~aihE N R E
18 EE A5 18 L A1
(%) (%)
T oM e T — R 1,808,210.00 6.86 6,419,955.00 5.68
ToEmMzi s —Rel®
T oMz — e mBR%
T A A s 7= — PO B8
&1t 1,808,210.00 6.86 6,419,955.00 5.68

7.4.13.4.3.2 FoA A AU i 50 A 3 A

T2022 4 12 A 31 H, AESFFA L SRR T A R E SEESHF R A E 20%, K
SR T 320 M 2RI 3R AAM T 320 A% BT 3R AR B0 AR Bk v B3 7 T KRNI (2021 4F 12 F 31
H: [[).
7.4.14 ARME

7.4.141 &R T EA RMMETERTE
AR ETT RS RFERZR, HXA B EBAAT E B A B E U G E AR

JEIRIE -

BRI ARIRIBE P B R AE RERR i3 LR G AR (R AR
SR BRER— 2 U N AL S DG B 7 B A7 i LR B TR T LS P AL
BB )RR ARV P B AR AN T I N AE o

7.4.142 FEKUA RMETERNSHMTA

7.4.142.1 EEREMTANARME

Az NRMT
\ ZR P LARREER
NRMETF RS RTERER
2022 412 A 31 H 2021 £ 12 A 31 H
F—EIR 6,039,381.03 13,641,874.49
BRI 19,295,306.74 92,201,700.00
E=ER
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| T | 25,334,687.77 | 105,843,574.49 |
7.4.14.2.2 A RRYHEFTRZ KA E K]

AR H 2 DL U R UCZ IR e B R ST 2R L O\ % TR U ) e e R I

X FUEFRAE 5 B LTGR4I RS I i 58 2 AN R (LG TR R A5 IR 52 5 A
TWR) BUE TARATT AT O, ARG AL T H 252 5 IR H WA 52 5 AN s ki &
B 5 ST T AH DG I SR A 55 ) FUUTMBEL AN BB — = s AR it B8 8 rp SR FH B AS T 0 S A AR
TARMAMFEHFEE, BE M KRB EA TR A RAME R 5 2 R 5 ==K
7.4.14.3 JERFEEHUA RN ETHEK SR T BB

T2022 5 12 A 31 H, REEGARFFA IR LA o ETHE R GRS (2021 46 12 H 31 H:
[])o
7.4.14.4 RUNA SR ETHE I &80 TR A B8

ANCAZ Fo AR T 0 4 Rl 8 7 R 4745 2 B RESGR IR A b o, UM 5 A i
TEAHZEAR N

7.4.15 FEI T BB S THREFTE U HAMF IR
B BT TUGTR H A SE G0 7 B 0 A 25 2 T

§8 BEHAEWME
8.1 HAREE R =HEHEM
SEEf: NRmoc
JF5 i H I B B L] (%)
1 & X e 1,808,210.00 6.66
He JRE 1,808,210.00 6.66
2 R4t
3 [i5] 5 Wi 2 # % 23,526,477.77 86.59
Horp: it 23,526,477.77 86.59
B SCRAIESR
4 A E
5 SRATAE WP
6 SN IR G Rl 7 600,000.00 221
FHorbrs ST R ) 3K N %
B e
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E 28 2 6 AR A iR BUE R R 4 2022 SR
AT R & AT 5
7 1,218,388.11 448
it
8 HoAth 25 T % 7= 15,967.17 0.06
9 &it 27,169,043.05 100.00

8.2 ARIEATIL 7 RE B R T A S

SARAL: NIRRT

(e

Tl 25

~RMME

o ik <5 BE 4 E EE 41
(%

0)

R MR M il

R L

i

1,401,495.00

5.32

HL B0 VR BOKAE
A

I

RN ZF

ALt A REAHREL

115,520.00

0.44

T Q| m| o

A IOl

—

5 IR A ANE BRI
55k

Rl

92,400.00

0.35

Dt

90,780.00

0.34

BRI 25 R 5l

108,015.00

0.41

BEABEFEAEANR 55k

J& IR S5 A BRI A R 55 b

HuH

DA TAR

A A E A R

wn| @ Oo|wo|Z|IB|C|R| —

=
oia

it

1,808,210.00

6.86

8.3 IR SO o 2 B 7 B LA /N HE P O BT 4R Bt A 4

SRERA: NIRRT

i ER AR

B ZE AR

HE(R) Nt

B Sl ot
fHLE1(%6)
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1 000858 TR 1,000 180,690.00 0.69
2 688518 BemBot 6,000 175,260.00 0.66
3 600519 DivME e 100 172,700.00 0.66
4 002475 LG 4,000 127,000.00 0.48
5 002352 i =47 2,000 115,520.00 0.44
6 601888 Hh [ A b 500 108,015.00 0.41
7 600745 =R 2,000 105,160.00 0.40
8 002415 Vg R AR 3,000 104,040.00 0.39
9 000333 EMEE A 2,000 103,600.00 0.39
10 603799 R 1,700 94,571.00 0.36
11 601658 Wi AT 20,000 92,400.00 0.35
12 600048 TR K Fe 6,000 90,780.00 0.34
13 601012 (5 ER82 351 2,000 84,520.00 0.32
14 000786 JeE 3,000 77,640.00 0.29
15 600276 fE 5ty 2= 24 2,000 77,060.00 0.29
16 688598 ALY e 300 65,844.00 0.25
17 600885 FER A 1,000 33,410.00 0.13

84 MEWNRERTHEHEKRES)
8.4.1 RiFENEHE B BV E £ B 7= 1E 2 % EAT 20 4 R S B4
SEas, AR

o ) 4
5 Ji SE AR JI B A4 R EN L S DN FEHE LA
(%)
1 688005 A HRHE 2,257,947.44 2.00
2 600885 R Ay 2,014,078.00 1.78
3 000786 Bl ee /5y 1,873,988.00 1.66
4 002091 YRS 1,722,281.80 1.52
5 600521 2 1,631,317.00 1.44
6 601012 FE L2k RE 1,623,646.20 1.44
7 300750 TEAR 1,603,711.00 1.42
8 002415 T E AR, 1,202,320.00 1.06
9 002475 LG 1,146,774.00 1.01
10 600519 DivliEaE) 1,030,104.23 0.91
11 300059 KT E 1,009,162.00 0.89
12 000002 JikkA 1,006,449.00 0.89
13 002126 HRES 977,833.00 0.86
14 601778 e RHRHE 971,030.00 0.86
15 600741 IR 2 941,553.00 0.83
16 601888 Hh [ A b 853,812.00 0.76
17 300014 ¢4 R 842,493.00 0.75
18 002028 BYRHA 835,267.00 0.74
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19 002241 R By 829,525.00 0.73
20 000858 TR 819,180.00 0.72

E: EANSHHENRAL SR (A AN T LA HE) A, AFEHRAZ S T .

8.4.2 R THEH SHHE IR & B 1$H 2% BUAT 20 A IR B4
EEA: AR

o ) 4
5 Ji% EEARAY Ji S A4 PR A R 132 A P A EL A
(%)
1 688005 HERHE 2,337,055.83 2.07
2 000786 JeE 2,189,565.00 1.94
3 600521 N4 2,083,772.00 1.84
4 600885 F R AR 2,075,512.00 1.84
5 601012 [ FL LR RE 1,879,656.60 1.66
6 300750 TR AL 1,685,889.00 1.49
7 002091 YRS 1,420,106.16 1.26
8 002475 DATY 1,417,729.00 1.25
9 600741 HIFIREE 1,273,300.00 1.13
10 600519 DivME e 1,236,794.00 1.09
11 002126 HES Iy 1,225,136.00 1.08
12 300059 KT E 1,078,302.00 0.95
13 000858 TR 1,010,699.00 0.89
14 601778 mnBHREHE 959,900.00 0.85
15 002415 Vg AR 933,171.00 0.83
16 000002 JikkA 877,504.00 0.78
17 688388 FETuRHE 863,382.28 0.76
18 300014 ¢4 RE 852,369.00 0.75
19 002028 A 836,227.00 0.74
20 600660 A B 5 809,840.00 0.72

T S EAUL S R EA (RS HAN IR LA D 151, A B 5 -

8.4.3 E BRI A BB 3 Hh IR BN S 3

Bpr. NRM
SENBEEERIRA (RAS) S 41,513,517.05
EHBEERIURN (3D BAT 43,965,063.16

Ve SENBERA . S BRSNS S S e (RS S s DL 3 ) 181, A% &
RIS 2 -
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8.5 IR GRS P RO FHFREAS
SRR AR

g fii g5 i AVININIE] ob 4 B P E LU B (%6)
1 K fii7 9,678,880.82 36.72
2 P47 AR
3 b i 77 9,237,799.73 35.05

Hordre BURME SR 9,237,799.73 35.05
4 A Tiess
5 Al R
6 HOH SR
7 AR (AT RS #f57) 4,609,797.22 17.49
8 ERIZea
9 Hopt
10 | &it 23,526,471.77 89.26

8.6 JRIZ A FMME o F & 587 15 B LB R/ HEFF B AT T 48 151 35 B R B 4
SRR AR

e | mmam | mEek | MR A | AT
fH LA %)

1 018008 7T 1802 90,000 9,237,799.73 35.05

2 019629 20 [H 13 03 45,000 4,585,201.64 17.40

3 019666 22 [H 5 01 40,000 4,080,838.36 15.48

4 019674 22 [H 3 09 10,000 1,012,840.82 3.84

5 127049 T EE 2 5,000 556,663.01 2.11

8.7 BRI A SO B o e S B i E LI R/ N B BT 37 SCRAE SR 3R I
ARSI AR T AR RFAT B SRR SR

8.8 MEMIREA RIME S EEF R ELLFIRNMEFRT LA SRR A
AIEEAR IR AR A SRR

8.9 JARIZ A FMHE o F & 587 15 E b R/ HEAE AT T 48 BUE B 3 B 4
I AR AR AR A BGIE
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8.10 & HIRA K S B KR H 532 5 1H L it B
AT AR JI N AR B AR IO

8.11 i 5 IR A B 45 B 1) 5 A 2 32 5 1 o 1
AT AR S N R 5 [ 5 0

8.12 MHAAIME M

8.12.1 AR i I BB AR B AT+ 2 UEFR I R AT AR (BRe[EITHAT. %R AN BH R E
IS SR B BAEAR S g H AT — 2B AT TT. AT

I ST R ARAT B IR 43 SRR B8 R TS 5 57 D R VA 92 S PR A R s B akolk 45 7 d it e e 4R 2
BRI RAS AT AT RIGEIRERHE R WET SR (EAST) RGHE R
B R AR RE AT s I R G By A DEREAE s BN STk =B A BINL, RAEA AL
SIS DY R A s SR DU A4 00 55 =T H RSO K BB BRI A SRk & AN
ERMEFRE, 2B HE A A TFALT .

I 2R UE S5 AR A BR A 7] % J 43 SEHTUR BRI 67 5T A AT S MR . NGB BER . A0
RIEIN BEIPE KM F 2 P IF 7 BORMEAEAN e 8 . ANHERA: RENRS 530 K47 N E 2
B ORI R JBAT 8 R B R I & IR AR O B VR LR I 7= i G AT I B A — 3
HZ 5 R R RAT NAHRFUKZ EAFAERBURAT NI LR X 87045 & [0 75 0 128 b 14 P B 25 20 452
PEEARBEAT IV SR 7E 52 BIE SRR I AR 55 I R, AR AL I UM% B A B T 5 R A
RFUERRR AT NEE R, 2R B REN A TFAL .

ARBEEE PN R A ) AT FEAT T K TR T, A EIR A R AEAE 3 0 ) J e A )
28 RN AR AR BRI SE BT, 2 A SR E AR AR ST . ARG B K
AR BN LA w AT EREEDT AT

8.12.2 FE G B HIRT T A2 B2 oh, WA TRBT 1B 3k & B [A) I 28 e FB 52 P 2 AN 1

8.12.3 HIAR HoAth & TR 7= H B

i

H

3
N

Bpz: NRMIT

75 e &

1 A7 PRAIE S 15,966.37
2 IS SR
3 IvAldiell
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4 JSZYC R -
5 82 AT R 0.80
6 Hoft SR )
7 T 2 -
8 b -
9 &t 15,967.17

8.12.4 JIRFFA HAC TR O B AT R A5t 37 FA

SRERAL: NIRRT

e e
e fii gAY GieaE i A E

118 LL51 (%)
1 127049 A 2 556,663.01 2.11
2 113013 7 e ot 525,551.37 1.99
3 113049 KR 506,134.49 1.92
4 110043 Tt fiit 443,909.48 1.68
5 113053 B 22 it 294,915.28 1.12
6 113059 S % 269,209.56 1.02
7 113050 PR ELfiit 234,930.68 0.89
8 113641 R i 221,352.66 0.84
9 110081 AR it 161,578.23 0.61
10 110082 TR 138,533.17 0.53
11 127030 JERAT 5455 125,549.86 0.48
12 113048 mn HE it 121,827.26 0.46
13 113631 fie R fiit 114,737.34 0.44
14 127005 KAE % fiit 108,833.84 0.41
15 123107 I IR it 62,312.33 0.24

8.12.5 JAARHI 148 B IR AP A FE VA R PR B L B i B
ARHe AR AR R+ 44 B S R AR s SZ PRI -

§9 EEMBRFENER

9.1 MRBEESHFRHFEANSBETEANGEH
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S ESPNY
- FAENS | PYFAED GIRAEs 47y IN's e

HOD | e prem | CE0 | g | DD

ilaa Liladl]l

ERFEErME 6 10000

AN R FA i 213 89,510.61 0.00 | 0.00% [ 19,065,760.53 o
% A

EREZfME6 100.00

AN IR FA i 80 85,177.96 0.00 | 0.00% 6,814,237.02 o
75 C

At 293 88,327.64 0.00 | 0.00% | 25,879,997.55 10&2?

6

9.2 IR EEEEAKMLN RFFEFEEHIHL

i H 1 B2 Fra s () o 35 G B 5 41 L AR
EZEZEERE e MHIER
1,124.31 0.01%
A A
HEEHNFTA M R
E&RZEEREe MR
HARHS 10.00 0.00%
BEFE TR C
f=ann 1,134.31 0.00%
I3 HRELSETEAMMIANRFEEFBRNELS LT EXEFRIER
T H 1 B ) B e Es g EE X CI)
E&EZEEREe MR 0
KRANEESPAEFENG . AR A
SR A IR 4 5T E&RZEEREe MR 0
Fra A4 BEFA g5 C
f=ann 0
EZEZEERE e MHIR 0
FEFE TR A
AIGHEALBMIFEATT | BREZRME 6 MHER 0
)G BMEFE T C
f=ann 0
§10 FBEAEEHHES)
AL Ay
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T H

EREERE 6 NHRshFE
fiid: A

ERETRME 6 NHRshFS
fii# C

H) Ze e

HEEREAEMH (2021 F5 A 19

133,693,975.67

102,859,708.32

AR S SYIA] e < A7 A

84,120,092.41

24,833,026.75

11.1 E&MHFRFEARSRIK

WEHIA, AR T S ARFA N RS R
112 ZEEFHEAN. EESTEANENESITERNIHNERAERS)
AN, AHESEHNERNFRZUT
2022 8 A 16 H, AEEEHANKA T (FARESEHARA R HPEEANALLEAE) ,
LARGEHENGVRHEFE LB /NRSWEBOERD, KE A A EAR L S AR B A
REHIN, ARESIEE AL TR SRR R IR R AEH RN,
N3P RESEEAN. &M=, Z&EEWSHIRL
REHIN, ARIEGTCW S AR E B IR R S AR S E BN e

PR AT LS R RIA I

11.4 EEHRRIEHER

WA, AFE SV RIS A .
11.5 AEEHTHEITHSTHIHELHER

NI B e R AR AR

M= S 72
VRiRE

45 4 P N ST AT A AT ST 355 BT R A 60,000.00 JT .
1.6 BEA, TEALERHEEARZEERLTIEENR
11.6.1 B ALK BHEEN R ZEESLA T EEN

AR I A S e N R v S BN R SR A AL T S I O

1162 TEARKEBREEAN R ZEESLTEHR

2 67 T1IL 69 7T

AR A B 4 S HH A 45 406,659.07 70,904.35

Vol ASHRAE HHIE 4 RRE [B] 43 A0 65,460,990.95 18,089,694.08

AR A5 WHFE S 47 5 AR S 03 0

ASH A HH HA AR B 4 4 B i 19,065,760.53 6,814,237.02
§11 EXFMHER

IR RSTHMFES T R E SO RO RS,
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ARG W P G N B G BN DA TG S A A A T R
11.7 EEHAIEFARR 5 B ITHE KB
11.7.1 BEEHM RS A 7 5 B oitAT R 3 KA & ATHER
GERAL: ARG

. G2 LS R 4
o R 5 24 10
BEAR | %50 HIE
RS | ERAA 4 SRR
A
b Ll
RS ! : : : -
R ZRIE SR 2 83,756,298.41 100.00% 61,251.18 | 100.00% | -

T HE AR AL FE bR 2

(1) BAMEE, B2 R

(2) WEIRDLRLF, HIUM 55488 R 8 7] 22 EDIRDUAR SE 5

(3) LEAT ML, FERAL—F NI E R MAET A

(4) WEEERTE, 4%, B EemNaEnmliE, JFaen e it stk m B IR 1R,

(5) N BABERRIN TR ST, REAN « 4T 2 WIS (R A M 2 BT R 50 T 2 A 5F 20 Hr
Ik e ass b w3 AT R TR DL R AT S IR SS s BEAR L AR B 10
Frg 2R, REL TR

WEERER T RPN S UESR A FRAER) & TR Bt . AT USRI B IS R, T &2 5 Al
FIRRHER S H1 2 RO 5 B 1 T3 AL FTAIE S 24 W) 58 5 B AL AT B T L (RO d i 42 o 2 8 T )
), &N AEtHE.
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