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65,660,945.9
9

BB

HAh A

Yz
5t

ot 2 T
HEH

IDALSEEIEN

YA

IDECGIEEN

I
i

HAb 5™

oSNy

63,211,761.

O W

39,031.34

15,329,787.8
2

78,580,580.5
5

i fst

SRUIEEN

A o <
fifit

T il o

f5i

S [ &
AN

JSLAT I K

11,986,974.8
2

11,986,974.8
2

ISP EEN

4,420.38

4,420.38

RATE BN
£

127,621.28

127,621.28
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NEATHEE 2 - 25,524.25 25,524.25

JSLASH 5 45

INERER AT

I 3% ) ) )

R AE A3 - - - 2,858.63 2,858.63

JREASS ) - - - - -

B IEFTARBL

5t

HAh 171 - - - 217,743.50 217,743.50

G ) ] | 12,365,142.8 | 12,365,142.8
6 6

2R UK 63,211,761.3 ) 3903134 | 2.964.644.96 66,215,437.6

7 3u| 9 9

T R TR AR G B AR AN, 4% IR A L0 A 2 308 E O H B39 H
AL TLUE.

6.4.9.4.1.2 F| 2 KRG Rk 2B

i | BRiisg AR LLAMEG A T 378 AR FFA R
XPH P AR R H A A T A I 8 (R
. e fir: NRM6)
pers RSP AR R 225) ARHIRC 2023 46 H | LAEEERC 2022 4 12
30 H O H31H)
LR RPAT BT 25 N SRR -32,820.86 -100,847.53
2. TR PAT R % 25 N B A 33,046.49 101,474.69

6.4.9.4.2 ML R
A IR 2 i 4 T T JEL 19 S0 M0 (B 38 S0 300 490 2 R UMV T SR AR B T R A S 3l ) XU «
REEA RIS % K AN R, BTG 5 RN R .

6.4.9.4.3 FHARMFE RS

A5 AR 4 5 4 i T EL PR 0 (B B SR B 497 PR 4 7T 3 R 2 A
W2 LM 0 K] 25 A 0 T 2 0 0 1 XIS o A 3 4 AR e TE 2558 5 97 i AR AT
1] 0 M 17 3752 5 B P A0 555 O TR 1 Bt s XU SR T BB AMIE S R AT 0 ) B 5
BLERA IR T KRR, T RS T 5 T3 M e 0 P S«

A G B 4 B B\ M N B B 20 F i AR o S e 2 R IR T S BSR4
B, GEEESNRIBIT IO, (5 G P B S MR s SE e BANIE S 1 5 P4
JLE BT, SRR Gy R 2052 0 B PR S R AT HE R o A o ) G B A S 1 45
EE L ORI AS I, XSG B E . SR A U TIEIE, SRESIRON AT AR
7 ) T 7R XU
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Bt 4

ARSI G I BB AL K00 BUL B AR A A4S XS A S 4L 5 P ISR (BRI
BT IO 0-30%; {3t 4% [ e Wi i 2% <k T L3500 o ik i B 7 1 B ANV T

T0%. LAk, A GSE G TR H W AR G T REA FEZR AR SEiti 4%, € i FH 2
ST B N e 4 AT UK FE B, A3 VaR (Value at Risk) 8 bRkl i A< 56 4 I I 0 98 76 4
A RS, R I ] SE ST ARG BEAT BRER A% o

6.4.9.4.3.1 F AR XU O
A NRMG
ZBAFK 20234E 6 A 30 H FEEER2022F12 531 H
biifs n HESWP | S
AROE | emmcon AR | emmmcn
R% B M A B YR S
s ﬁ%mmﬁ}ﬁ 11,579,423.50 24.73 15,329,188.54 23.15
% SR
M 4 Rl -
KoY )
5 5 M A R R - )
nEEEE
T 2 el - A ]
W
Hof - i i i
&it 11,579,423.50 24.73 15,329,188.54 23.15
6.4.9.4.3.2 HARAMRE XS BB T

B | BRYMIR 300 FEEASM AR T 3R B AR AV

SH7

X B G AR H 2 e B E A RS A (PR

A 1 A o fir: AR
RSP R 2] AIAARC 2023 F 6 H | BEEARC 2022 4F 12
30 H O H31H)
LI 300 BT 5% 460,751.96 793,416.36
2.7 300 RF% 5% -460,751.96 -793,416.36

6.4.10 A RRYHE

6.4.10.1 &R TEARMETERTE
NRMETHES RETERE R, BXA e ETHE BT 5 BA EEE XA AN E T E

IR AIR)R RRE -

IR MRS B AT R T 4 LR 2 R B4R A
BRI BRES — R AN AELAMH O 587 B (5 B RE BRI R WU R R A\ B
SRR RHSRBE B R A T I A A

6.4.10.2 FEMUARMETEN ST R
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6.4.10.2.1 &% EXR&m T EKA RME

B ARt

AR ETESRITBRER AHAEK 20236 H 30 H
B 12,466,632.40
=/ 33,826,852.57
F=ER R
&t 46,293,484.97

6.4.10.2.2 A fSRYHEFTE B RIA I B RARS)

A F G DL S B JZ IR A 3R 3 R S 0 A H ORI & 2 U TRV 4 I R

XTUEFRAE 5 B BT BRI E RS IR 58 S ANV R (R Aok 326 45 )
A G ANEIR) « BB THEA T RATEG I, RIS T H 258 5k &k H I
AL 5 AN RS B PR SRR AE DG IR SE i 27 A SRAME SIS — 2 G FFARSE ft (A 4 %
K A I 5 NAE T T A SO E B2 F2 L, 0 o AH O I SR A5 25 1 A oA (LN s 28 —
JE IR B = R IR
6.4.10.3 JFEFRFLEFICIA AMETHER SR T AR

T2023 4F 06 H 30 H, AFESARFFE JER L LA RAME T & ) SRl ™= .

6.4.10.4 APAA RMETE SR T AU
TR LA SO BB 04 R 8 7 4705 3 T AR TR A 4 R 47 i, UK TR 5
N FRMEAZEIR AN

§7 BRRAEGWME

7.1 HREEHEF=HEEN

SR AR

B %A S8 Go) i 2 S BT 2 I LA
(%)

1| BEE® 11,579,423.50 24.60
Hrpe I 11,579,423.50 24.60

2 | HEeEH® - -
Ii] 5 Wi 7 A5 % 34,714,061.47 73.74
Hp: g7 34,714,061.47 73.74

B HFUESR

Dk L diiy
& AT A L R
SN IR 4 il
For ST IR P SN IR 5 4 il
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B
7| AT EE A AT 560,149.61 1.19
8 | HAthwtr™ 222,380.80 0.47
9 | &1t 47,076,015.38 100.00

7.2 MEMRBATU O RIBRERRLHE
7.2.1 MEBARBITU A RKBEANRERETHE

SEs: AR

R ks ang g | TEen S

A . RS B ol

B PS4 - -

C il &b 8,219,523.77 17.55

D B 3T IR SOKAE P I RO 238,931.00 0.51

E jEissnA - -

F LR A 202,928.00 0.43

G LIIEH . S AEFIIRBOL

H e Aol - -

I SRR RS BRI S 1,384,667.60 2.96

J Ll 360,355.00 0.77

K s =l 242,358.00 0.52

L FH BT RA R 45 MR 25k - -

M | BEEF A AR IR S 217,556.13 0.46

N IR BRI AN o R i B 713,104.00 1.52

0] JE RS AB BRI At IR 55l

p HE

Q PBAMASTAE

R A AR E MR R

S oty - -
it 11,579,423.50 24.73

7.2.2 MEBRBAT A RKBRBER TR ERRLHE

ARG AR WIRARFFABBOE BB

7.3 IR SRYME &S B E EL RN R I B B R B R A 4

e | RERE | RESE | HE GO | ARhE Go | Doud B
Bl (%)

1 | 688466 SRR 23,900 477,044.00 1.02

2 | 688981 R [ BR 8,540 431,440.80 0.92

3 | 688336 A [ i 22,135 378,287.15 0.81

4 | 601528 i FARAT 74,300 360,355.00 0.77
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5 | 688157 Py 6,800 357,680.00 0.76
6 | 688169 B 1,040 333,507.20 0.71
7 1003010 HRE 13,800 293,388.00 0.63
8 | 300879 K-y 15,200 289,256.00 0.62
9 | 603008 0] 10,900 274,462.00 0.59
10 | 300818 i ™ AL 11,550 274,312.50 0.59
11 | 688060 PRk 4,852 267,345.20 0.57
12 | 688021 AR R 9,904 256,711.68 0.55
13 | 688277 R 13,908 256,463.52 0.55
14 | 688608 18 2 FHL 2,116 256,099.48 0.55
15 | 002992 FEHRH 4,100 255,348.00 0.55
16 | 301063 MERiaY g 9,100 253,526.00 0.54
17 | 688408 i 3,002 253,158.66 0.54
18 | 300068 A AT L R 13,000 251,680.00 0.54
19 | 688456 Bk 4 7,368 246,606.96 0.53
20 | 600048 TRF K 18,600 242,358.00 0.52
21 | 605183 iff By 13,300 240,730.00 0.51
22 | 605090 JUFEREIR 10,700 238,931.00 0.51
23 | 601827 N ES78:) 31,900 236,060.00 0.50
24 | 688059 HEBIRE 2,796 234,165.00 0.50
25 | 688321 WOt EM 10,280 232,739.20 0.50
26 | 688772 B 5 11,434 230,395.10 0.49
27 | 605123 VRS A 2,100 228,165.00 0.49
28 | 300870 K it 38 3,800 227,734.00 0.49
29 | 300850 LIS 6,000 224,280.00 0.48
30 | 300792 AR 8,100 223,317.00 0.48
31 | 688248 A P RH 5,667 217,556.13 0.46
32 | 002993 B 6,400 217,088.00 0.46
33 | 688339 fe.4g8 2,452 208,420.00 0.45
34 | 688777 ERECET N 3,280 205,918.40 0.44
35 | 605136 [EPNTTEL 17,600 202,928.00 0.43
36 | 300845 Pz A 9,300 202,089.00 0.43
37 | 300168 JiiEER 17,000 192,610.00 0.41
38 | 688036 (gl 1,203 176,841.00 0.38
39 | 300791 il 55 ik R 6,000 174,240.00 0.37
40 | 300842 i By 1,900 173,736.00 0.37
41 | 301013 TR0 11,800 168,740.00 0.36
42 | 688050 % HEST 751 154,202.83 0.33
43 | 688550 Fig BT 4 3,891 154,083.60 0.33
44 | 688580 HEEST 2,053 148,431.90 0.32
45 | 688488 Ll 2. 12,032 148,234.24 0.32
46 | 688080 PR 2,916 142,592.40 0.30
47 | 002484 TLHEE AR 6,300 134,127.00 0.29
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48

689009

L5 A H

3,443

126,874.55

0.27

49

301066

ER)

6,100

105,164.00

0.22

7.4 HEHABRERRASHERZS)
7.4.1 RN HE VISR 5HE 2% BT 20 2 RBREHHA
SEEs: AR

. G BRI S B
g | BRERE AR R THEANEH S (%)

1 601528 i EARAT 718,804.00 1.09
2 600859 T 665,603.00 1.01
3 688981 e E PR 523,955.05 0.79
4 603008 A 513,997.00 0.78
5 300725 AaRHY 507,374.00 0.77
6 | 603279 SRR 507,242.00 0.77
7 | 600030 GRS 495,007.00 0.75
8 688466 LRI 468,388.97 0.71
9 | 600837 S ERTI N 454,284.00 0.69
10 | 688777 ERECETY/N 453,793.30 0.69
11 | 301066 JIEA 442,985.00 0.67
12 | 688336 = g 432,827.07 0.65
13 | 300870 W it 36 430,695.00 0.65
14 | 688365 B 426,349.17 0.64
15 | 688608 8 2 RHE 402,130.42 0.61
16 | 601208 R EEEs 383,031.00 0.58
17 | 688060 =IRHL 381,347.41 0.58
18 | 600057 JZ 1505 374,126.00 0.57
19 | 300168 TR 371,786.00 0.56
20 | 300845 A 349,874.00 0.53

e SEANESE R0 LSRR BT el B BB SATBEERAG CE, K
ANEHHE AL G (RS LA R 8], AHBHRIE S

7.4.2 R HSHUE IR G B EHE 2% BT 20 24 FIBE 4
SEA: AR

\ B & v
F5 | REAE =R AH R SEH &8 S (%)
1 002142 T HRAT 1,741,313.00 2.63
2 600519 mTNFE 1,431,355.00 2.16
3 601888 A 1,232,839.00 1.86
4 603279 K 1,162,026.00 1.75
5 600741 1B R 2 928,751.00 1.40
6 002459 R 920,184.00 1.39
7 300014 {04548 R 750,115.00 1.13
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8 002714 W Ay 683,888.64 1.03

600859 ENSEis 672,989.00 1.02
10 | 300122 BRAEY 593,368.00 0.90
11 | 688365 Kk 580,621.08 0.88
12 | 688095 e T A A 533,966.14 0.81
13| 000733 PRAEFHH 532,951.00 0.80
14 | 600837 TS 505,462.00 0.76
15 | 000708 HAE RN 466,725.00 0.70
16 | 300725 HARHEL 447,372.00 0.68
17 | 601012 BERLaRfE 440,458.00 0.67
18 | 600030 GRS 434,640.00 0.66
19 | 601899 Kk 423,758.00 0.64
20 | 301066 iR 409,286.40 0.62

e SEHMAE RN RS RSE N . B RAT N IR SAT R B
F AL A e (A AN IR AR HE) 151, AHIEMRAZ S

7.4.3 LB A BB K S H BRI BB

A NRDIT

KNBEERA (AL

26,612,773.96

FHBEEION (BRED) BB

31,274,796.98

T SRNBEREA . ST I BRI S RS el RS B sfe LRSS B 31131, A%

JEARRAZ H B -

7.5 WIREFF P RN GF R EE

SEEA: NRMoT

s % ARHE (o) SR PE ] (%)
HE K 77 25,185,440.02 53.79

2 | RATER - -
3 | ERbfiF 8,641,412.55 18.46
Ho: BUOEMESRLG 8,641,412.55 18.46

4 | kg - -
5| Ak R - -
6 | HHASEE - -
7| WA (AT AS D) 887,208.90 1.89
8 | FhkAFH - -
9 | Hiik - -
10 | Ait 34,714,061.47 74.14

7.6 JRIZA SOYME oG ZeE B 7 13E LU RN HER B BT 42 B 8RR A 40

&
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H
©
p=i

EREAL: AT




P LRI G RS 3BT & 2023 4F I &

| RERE | MEER | BE GO | Antl Go | Daun
HAl (%)

1 019670 22 [H 1% 05 45,000 4,541,046.16 9.70

2 018008 [EJF 1802 42,000 4,355,875.23 9.30

3 019638 20 E {7 09 42,000 4,298,428.44 9.18

4 108615 E 2105 42,000 4,285,537.32 9.15

5 019663 21 E % 15 42,000 4,284,607.56 9.15

7.7 FREE~ MR S ZE T 1 B /N R BT B SCRAESR IR
i

I G ARG IR ARFFA 5™ SCRHIESR .
7.8 WMEWIRE AN FOMHE G2 B E BN R RT L4 Bt 2 B 33
il

ARG ARG WIRRFFA SR

7.9 IR SRYME G H & B 18 HL B R/ R R BT T 48 BCIE S5 B 4
AT AR IR S A BUIE

7.10 FEEH IR EHIBEBOR

AT SAEBEAT R A BT BB, R RS XS BRI, IEIRE N EZH I, SRR
BNVELF A8 G EERIIA A 2, ISR T AU B T s AT A IR 7, 45 G IR A 3%
(€ PR SR LS B AR KT, SELRL B BEAT LG, I8 2 Sk mas Sk 2 0 DR A 45 S s
BAT B ORERRAT . BB BN TS5 BRI B R 1« sk S KU PR AL, 2
AR BN o R G AR X RS R L RS PR RS, An KA R I [ 45 R Y < AT
AR IIATATAE A, DLIK B BB BT 2 & A B XU ) Ao

7.11 |EPRFE ST T K E A 5 B0

7.11.1 AR EBEBARRRBOR
T

7.11.2 A E AR T TR
T

7.12 BRHASWERE
7121 FHEAREFEFRNE+RIEFR KT EEREHLE S HIHBER L
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RiAE, REREHFHI—FNZIATES. LHKER. W, &N

FRSRUESS B3 BE B SRAZ M8 HH D B

0T A JE e BB BT A4 RS R AT AR RA B 8 AR T IS S &, A AEAE R G )

H AT —E N 22 ATTHET

b I o

7122 FHEESRBENITERERLRTENHES S FAMENEIERERE. M,
I RIS AR SRR BB D SRR PP HH i B

AN FE AR R AT 44 ISR A R B 4 5 TR E 1A 45 U RS 5 AR i 4 TN M1 2 A
TR B BRI ZE A N TSR

7.12.3 BRI S IB=Fd

Bhi: ARt
Fs LR &8 (o)

1| fFHRIESE 18,894.63
2| MEEAK 202,886.89
30| RBEF
4 | BRI -
5| RO IR 599.28
6 | HABREK
7| R
8 | HAth -
9 | Ait 222,380.80

7.12.4 BRFEH AT R R T e f5 35 B 40

eHEAL: AR

5 ARG BRI ARME Co) | SEEFERZHREEI(%)
1 123151 JRE R fiit 230,960.00 0.49
2 | 110076 g i 230,356.08 0.49
3| 113059 A SR fiit 229,039.61 0.49
4 | 113061 P o 159,328.68 0.34
5 | 113661 1 22 ik 37,524.53 0.08

7.12.5 BRI+ B E P AR RE 2 R A A

AN AR RS B+ 42 B R A AR iUl SZ BRI O o

§8 HEMPRFHENMER

8.1 IRESMHBFEANSBEFEANGH

AL

| #H | PURENESHE |
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AP Pt HE MABBE

i Y=Y i

) g Bt e BitL sl
100.00

1,303 35,425.96 - - 46,160,025.39 "

8.2 MIRESEHAKMNLA REEEAESKFIRL

RAFRIPTA M R (BE R RE BN R B G BBABE T 57 ANMA IR S5
M) WA AR M.

8.3 WIREEEHANMLARFELTRAESR DD E X EFIL

AN T I E BN G JE R BRI FE AR ] 91 S NAAR L G Ik 2 BB R A Sk

G

§ 9 T EEHHESD

B 4y
i;éﬁiﬂﬁ@mﬁfﬂ@6&%$%ﬂ 278.830,087.99
A B AR Jk 4y 0 A A 66,023,884.93
A A 4 HR ) 3 8,171,165.96
P R AL 4 e e (B 47 i 28,035,025.50
AAR 5 BT R SR o AR B A (A s>
DA -"IE )

AHRAE JHI A S A0 B 46,160,025.39

§ 10 EXFEHE R

10. 1 ZEMBRFHARS R

AR AT RS BTFAE AR .

10.2 EEFHEAN, ZEREANENESHERITRERAEES)

AAREHIN, AREGHESERARKEERANFZD).
AN, EEREANRL I RSITE MR REERNERLD,

10.3 BRESEEAN. EE&W™. E&ERE VIR
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BT R IRIRA BHIE3  E 4 2023 FE A B

AIREWIN, T RS EENEEN SRR
AAREHIN, W REEEW P B S IR

10. 4 FEEHH RILHTHER
A I A B SRS T

10. 5 AEEHATHITHSTHITEFZFER
ARG AL GRS I 2 T 55 PR R A AR T

10.6 HEAN. FEAREREAEEARZEESRLETTFHERL

ACHRANIP, 35 B B BB 0 S GRS U R TR A
ACHRANIN, 36 TR A B BRI GRS UL I TR A

10. 7 EEHAIESRA T 5 B uHA KB
10.7.1 ZEHAIER A TR 5 BT BER R R & SAHE R
eREA: ARMo

IR 5 L SA R T AR

2 o AR
FEEHK | Ho = HMHEE | &

ok A& ERRAT A & LG ]

B el

SRR 2 37,269,605.11 64.47% 34,339.15 64.48%
EEUEZF 1 8,488,190.11 14.68% 7,820.37 14.68%
JTRUESR 2 5,294,753.10 9.16% 4,878.37 9.16%
HEFRIETF 2 2,118,112.00 3.66% 1,951.50 3.66%
TAFUESR 1 1,293,782.50 2.24% 1,191.91 2.24%
eI E 1 1,251,973.52 2.17% 1,152.24 2.16%
HERIESR 1 858,876.37 1.49% 791.42 1.49%
KATUESR 1 641,956.00 1.11% 591.43 1.11%
MAlVAEFR 1 497,421.80 0.86% 458.26 0.86%
A EIES 1 91,356.00 0.16% 84.22 0.16%
E R H % 1

bEE: x%%mﬁ’]ﬁ?ﬂﬂ’ﬁﬂﬁﬁffﬁﬁqﬂIlE"”fE (G ﬁa'?fﬁ’ﬁ% x%fﬂ%ﬂf*ﬁa@
B AT GIEMHE e T [2007]48 5) M RME, FamflE 7 AHIER AR5 5
TCH AR HEAIFE Y -

A IEFEARAE

I AFGEAT L, WS IROAZ BRI R 4T
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10.7.2 F& M FHUESR A 732 5 BT REAT HABESR L3 BR 5L

2. AR BABSRKIBIFRE 1, BE SN Aty R GAR Bt SR A AT AL AT
WEFE R i3z s AN A 5 A [IF T T 5

3. AT AERE MG, AE AR BRI R K
4. AL T HIE B, Be S R AHER A5 B B IHIR S .

B MEPFUURE 2N A TC BT DA T I3 10 i 55 o B U R L5 T AT B AL PP LE, JFARTE PP
bL i 4 RAEFE AL :
1o RS LM FEEXHESR A AR DRSS PhBh 2k bii A =T
PR A 5K B (IR T4 5 RO U AR 5
2« WETRE OB . T ERARIESR A 7] g bt Foi R B VRS, BP0 Sk
3 BUINGROLI S PR AR . T2 B FRUETF 2 m] SR AL Rk S 1 DA SR
BEBLHA RIE R A SR BN B 7E 2 2

Ce T I 2 AL 757 i 2 5 BT (AL B 1 DL«
WAL 5 Hot:
T RAESF
KILIES
POlVIESR
HANESF
HZRH %
ZAFUESR
HEIES
5 e
TSR
FEWE
IBALAE 5 TG
p5

SR AR

RHFZ 5 25 EIE3E 5 BLIEAZ 5

e 40 lelud 43
B & FHA B & B 2 G B & B UE AT Jah

linlnd] ‘ B A

=]

B R 45,704,351.22 86.39% - -
ESEER S 3,501,085.00 6.62% - .
I RUESF 904,986.33 1.71% - -

&
5
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R - - -
TAFUES 1,093,472.45 2.07% B
&0 - - -
HERIIESR 100,035.00 0.19% -
KATUES 201,174.75 0.38% -
PV IE S 1,400,169.00 2.65% .
FEIES -
EZE % .
10. 8 HAhE KEH
e AEHD WERER | T
A 5 B 4 0 T T B 2 a3 I 07 1EAIE S *Eﬁ%ﬁ‘%éﬁ
L . NN St BNk T ELERE | 2023-03-01
ML ST 38 AH S0 45 1R A 4 A 4ot T
~ 2S5 =
MRS E RN ARAF X T REEE Of | PEIEFR . e
2 | D ESHEARARLIERBEHEARLAE | BEAMLE, FHEIER | 2023-03-13
TEREHAY B G I T PR R
MRS E RN ARAR X T REEE OF | PERIEFR . EE8E
3 FD EEMEFRARZIEREHEARLAE | AR, FEER | 2023-03-16
TEREMAE S 4 VLT R I il
R T M A e gy | e SR
4 e L T2 TR 5 H A 25 BN EREL | 2023-05-04
LG W T PR R

§ 11 M ERRNEMERER

111 REPAN B —ELREFEES A HLFIE R T 2090 F 5

T I A 2 e B L

T IR R A S O

SRR
=Rl
e
T 20%
(PRI ] X
[

It FA I 47 5

B[] 3 551

FEA

G
b

IR 1

20230101-
20230130

21,746,232.64

21,746,232.64

7 R R

AIEGAFAERIAT R O BT 20% I RE G AR AT N, FERFRE IS [l LU R i3 26 AF T i iy BENOR B LA B A% S IS

FIRGH", H2F

BO AN E XSS AN 5 E DB RS o

TE: HE G A & L0R BB A BT 5
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11. 2 MBHEERKNELERRFL
.

§12 FEXMHEFR

12.1 #EXMER
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