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T R PR NI G T R AGIKTTOME, IS 29 H0E A 3 5007 E 1 H B H 30
FHTF UK.

7.4.13.4.1.2 FIZ X BIEBURE T
B | BRTa AR DA A T 3% 38 AR AR AR

PR iE i B B St G YN )
M Em (A AR
AH 2 KRG AR & AR B)
s AR EER
2022 %12 A 31 H 2021 %212 A 31 H
MR L 25 M35 ik /#) 31,718.60 k%) 261,629.30
TR T % 25 N30 %y 31,807.58 Win# 266,953.57
7.4.13.4.2 AMC R

NI AR A2 Fi5 < L 23 SO BORSKR B gt B DR AN R AR i A AL e s A X . A <
RIpTA Bt K St AN Rk, BRI T B RO XU -

7.4.13.4.3 HAnMHE RS

HCAbA M IR i 2k < i R < i T B 1) 2 F0 A BOR SR B eIt 2 R Bk T 3 R SR AN ANV 3 LAS K
T S s DR 3R AR B T A AR B B B XU o A 3k 4 2 BB THIESR 22 5 By L T BARAT 8] [ 17 3758 5
FRIBEER AN BT W ) FEAL A DRURS SR T BN UIE SR A AT Ao B 5 8 s DL Ry R 2 T R 52
AT BERYR T UE SR T3 B AR B B 5

AHE A B BB R A SR A b, SR E BRSNS, @ R
Ty B SRR AR AT BE RS ISR 117 37 ) S DR R RO FE AT, JFA 22 WA FE 0T f 2% A i B S Y
TR, AN A FESR 5 T 37 AN 7] < i T B UAc 2 S AURGEARFARE - AR S48 % ] BE A 2 R A
PERG K AIML s DR RE 2 <6 B3 7 AR ARAR HISREDE e ot b AR (5T SRATZEHRSE) 15 F S e Wi i dh
N s N 40 3 7)1 & Sl T ] Lo < A

AR H il i B BT A ) 0 PG B AR L A AN A XU, o AR S PR B AH 5 PP i R B 7 IR B8 LE A1) A
RT RS 80%. Hr, &Rfit. k(ARG EMEEIE. WHRAE. TaRfisr. &
P SRR 73 S5 o R A5 RT SR AT 5240 LAA R4 P IS 1 5 Wi o % 77 50 % b9 Vi B AMAIR T 3 < B8 7 1B
30%:; R Dl EE ) HAE — 4 LA FIBUR 6 AMR T2 & 50713 E 10 5%, HrhIle MaimaiH
fhée fFHRRIES . MU . A, AR G5 &8 BNEE O A & P A AIE SR i 52
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AR, W M 2 Al BN S AT KUK L B, B4 VaR(Value at Risk) 5 b a5 il il A 2
T I FRDHEE CE AN A UL, RIS T S bt o RS 3R AT PR B A28 o

7.4.13.4.3.1 FAbAAS XS
GiEas, AR

AR AR
2022 £ 12 A 31 H 2021 4F 12 A 31 H
b3 4 o
TiH
RPE B
AN RME Ny IR XD
18 LA 18 L 431
(%) (%)
T Gy B P — B L 9,965,820.00 16.34 11,753,290.00 14.53
T oM e —Re %R
T oM e — FIR % 31,262,375.04 51.24
B Rt el v i ol = E 5 1
RTAE S bt 7= — BUIEF Bt
&it 41,228,195.04 67.58 11,753,290.00 14.53

7.4.13.4.32 FAbbrAs RS KBURE AT
TRk Bl & LA fE LLAM ) At T 37 28 B AR AR

X AR R H 4 B HE I
Mg CRfr: AR
AH I R AR 5 AR B PN AR
Pk
2022 /£ 12 H 31 H 2021 12 H 31 H
WG HE BT 5% 1% n#4 2,680,000.00 1% n#4 6,010,000.00
Mr G LA L1 R [ 5% k%) 2,680,000.00 %% 6,010,000.00

7.4.14 ARHHE
74141 &M TEARMETER T E
ANROHET R RAERZE R, B A ROE TR S B A B S N A TR I A

B

BB MR BGRB8 BRI B AR
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SRR RS — R UK BT DG B 7 Bl 7 £57 B 4 ) T W R A B A
BZRIR: OGBS AN T SR A

74142 FHEHUARMET RSB TR

741421 ZFREREMTERNASLHE

Bpr. NRMt
\ ER ) LAREER
N B TR LS R ATE IR IR
2022412 A 31 H 2021412 A 31 H

FH—EIR 41,228,195.04 34,018,872.00
EoJEWR 29,520,871.23 42,546,450.00
FE=FEIX - .

&t 70,749,066.27 76,565,322.00

7.4.14.2.2 AR ERRERERE RS
ARF S VL FIEZ IR R TR A H OB S 2 R T 4 i A

AR B A B LA T AR5 1 LA SRR T 0 i TR 2 SO ELFT IR S R R A B
KAZE).
7.4.14.3 RS LA SOt E VB SR T R B

T 2022 £ 12 A 31 H, ARE G RFFAARRFS A o E TR 19 gl 37 (2021 £F 12 A 31 H:
).
7.4.14.4 AUA ROHE TR SR TR KA

ANCLA SO v B AR < b B 7 A0 A7 £33 A 3 SO WSOR UM Ay it fof,  FLIK OB 2 fe i
EAZR N

7.4.15 G BT BRI AT S vHR R T Ul B B AR
B BT DR H S G0 i B A S A 2 2 T

88 HWHEAAHE

8.1 MIREEH=HAHENR
AL NRMT

P45 i H & GRS S E IS (%)

1 B 4% 5% 9,965,820.00 13.80
Hope R 9,965,820.00 13.80

2 Fe 4wt

3 [i] 5 Wi Al # % 60,783,246.27 84.19
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e oA s £ 7 IR Z 4R BT R 4 2022 AFEAE AR
Hp: figz 60,783,246.27 84.19
B HFUESR - -
4 HE B - .
5 SERIATAE R BT - -
6 SN IR 4 il % - -
s S B e ) SNk
& S ' )
WRAITHRME T &M &6
7 + 1,238,463.59 1.72
8 HoAth 25 T 7 209,507.40 0.29
9 &t 72,197,037.26 100.00
8.2 MIREATW A RIBERTA S
8.2.1 MEHIRIATW A RHIEAN B EREAE
SEA: NIRRTt
R L A i %Zf@%m
A Y-S N SR\ 4 563,500.00 0.92
B KA, 660,000.00 1.08
C il 3 4,703,100.00 7.71
b BT\ ) R B oK A= ] ]
(LITA4
E jeisn4 956,120.00 1.57
F LR 608,400.00 1.00
G AS@IEH B AEATIEEOL, - -
H R ERIE LA - -
| F AR AT AME BRI 1.060.400.00 L75
£l AN
J SRl 1,405,300.00 2.30
K S bl - .
L FH BTN 55 M 55l - ;
M P20 Wk N &4 - -
N IR FREE I 28 5 i e 2| - -
o] Ji B AR 5% BB RN H A AR 55, - -
P HE - -
Q AR TAE - -
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Ak ARE AT R

=
ey

it

9,965,820.00

16.34

8.2.2 MEMIRIAT W REB BB R MR REAS

T

8.3 JIARI A FAMME o e 3™ 15E L5 K/ N B B A B R4 A 2

SRR NRTIT

e | omEEm | sk M (1) Al AR
fE LB (%)
1 002555 s L 38,000 687,800.00 1.13
2 601899 KE&H 66,000 660,000.00 1.08
3 000963 HEREY 13,000 608,400.00 1.00
4 000831 w5 18,000 591,840.00 0.97
5 300087 R 35,000 563,500.00 0.92
6 300059 RITWE 27,000 523,800.00 0.86
7 600919 TLIRARAT 70,000 510,300.00 0.84
8 600893 Wik 12,000 507,360.00 0.83
9 601669 Hh [ g 70,000 495,600.00 0.81
10 600760 EPIRY A 8,000 469,040.00 0.77
11 601117 b5 58,000 460,520.00 0.75
12 600989 FEF R 38,000 458,660.00 0.75
13 603019 HRHIE 20,000 442,800.00 0.73
14 002389 AR AT 20,000 411,400.00 0.67
15 300308 Hh s fiE 1) 15,000 405,450.00 0.66
16 000301 IR UL 30,000 391,200.00 0.64
17 002414 AT 4 35,000 385,000.00 0.63
18 002624 SEFRMF 30,000 381,600.00 0.63
19 601628 i [E N 10,000 371,200.00 0.61
20 002430 B A 9,000 354,240.00 0.58
21 002241 ORIy 17,000 286,110.00 0.47

8.4 MEHABRESRTASHERZES)
8.4.1 RIFTASHE AR S B 1$#{E 2% BHT 20 & KB4

SRR NRTT

i ER AR

e

HFR AR TN

PRI Sty
PR E LB
(%)
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1 301071 JIEE A 4,964,416.00 6.14
2 601088 Hh [ pih A 4,297,898.00 5.31
3 000519 L4 4,077,279.60 5.04
4 600048 TR K e 3,638,513.00 4.50
5 300059 KT E 3,499,748.46 4.33
6 603185 A 3,431,931.76 4.24
7 601699 NS SINEI 3,324,892.00 4.11
8 001979 LA 2,245,416.00 2.78
9 600809 ULy 7 739 2,180,244.00 2.70
10 600011 e [E b 1,913,682.00 2.37
11 000568 PINEE 1,787,444.00 2.21
12 002920 1 % 7 1,524,605.00 1.88
13 601899 N4 1,480,753.00 1.83
14 600085 [ 4= 1,394,027.00 1.72
15 000625 KR % 1,358,190.10 1.68
16 300438 TS A% fi Y5 1,313,963.00 1.62
17 600893 Wik 1,187,824.00 1.47
18 002050 —Ae R 1,135,544.05 1.40
19 603606 RI7HLR 1,123,049.00 1.39
20 600188 FOY 1,073,765.00 1.33

T AT SR GA 5 TS A e (RS AN IR LSS B 3181, AN EAORAS 5 9 M -

8.4.2 RIFEH &HE i IAIE S B {E 2% BHT 20 4 KBB4
SRR AR

e EIE Sty
F5 Ji SE AR JIE B A4 R A RS A P HE LA
(%)
1 301071 JIREA 5,252,990.52 6.49
2 601088 H ] i A 4,418,395.13 5.46
3 000519 L4 3,988,908.00 4.93
4 603185 AL 3,641,628.09 450
5 600048 TR e 3,536,089.54 4.37
6 601699 i 7S NI 3,400,527.00 4.20
7 600011 HRe E b 3,210,778.00 3.97
8 600809 Ly v 39 3,167,912.00 3.92
9 000568 FINEE 3,133,705.00 3.87
10 300059 KT E 2,559,975.90 3.16
11 001979 LA 1,988,502.00 2.46
12 605337 ZE |l 1,770,880.00 2.19
13 002603 NIEEZN 1,666,853.60 2.06
14 002920 1 3% U 1,661,270.00 2.05
15 600519 wMFE 1,464,017.00 1.81
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eI i ALIE TR R BT B 4 2022 AF AR SRR
16 300438 JiCha 1,419,884.00 1.76
17 600085 [ 4= 1,273,851.00 1.57
18 300181 e I35k 1,258,315.00 1.56
19 000625 KR % 1,176,843.00 1.45
20 600188 AR 1,159,470.00 1.43

T AT S G 3 S A e (RS BN R LRSS B ) 3881, AN B ORAS 5 9 A -

8.4.3 LB H A S RS R TN B A

MAz. NRMIT
SENBEERI A (RAS) M 81,174,435.47
SEHBEERIURN (3D BT 80,838,641.10
Er RTENBEER A (%A BA A sE BN (R3S ) BRI 1444 S SE AL 4280
(RAZ B IR AR A B ) 3841, ANHEMHIRAL 5 HH .
8.5 HAK#EMF M RMBFRELAE
SHih. NRMT
75 i3 i Fh o S E 7 38 & R PR E EL (%)
1 E X i F 13,329,580.00 21.85
2 AT 2 b - -
3 S RfiTE 10,131,060.27 16.61
Hdr: BURYEE R 10,131,060.27 16.61
4 A - -
5 v B R % 5 6,060,230.96 9.93
6 A S - -
7 A ER (AT AE i) 31,262,375.04 51.24
8 [F) MY A7 5 - -
9 HAth - -
10 | &if 60,783,246.27 99.63
8.6 R A RMME 5 FES T 7= 1HE LB K /MNEEFF BT T4 R 3 R B4
SGwirahr. NRMT
i 3 4 R PR
o e T i PN
7 gAY 4% B (k) Ny IR LI
200202 20 [EFF 02 100,000 10,131,060.27 16.61
019663 21 [E {5t 15 56,000 5,646,759.23 9.26
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e am AN S (ot g RUE FR 8 B A 4 2022 SFAEEE R TS

3 113044 KI5 28,000 3,074,664.66 5.04

4 113052 MV B AR 30,000 3,054,431.51 5.01
22 RIS

5 012281611 séﬁéozx 30,000 3,050,335.07 5.00

8.7 JIARIE A FMME b Ee B 5E L KN B BT B SCRAES B3R A
AFE G ARG IR ARFFA 77 SHFIESR .

8.8 MEMARE A AYHE SEEFFE AR DNEFREI LA SRR HA
ARG ARG AR RFFA ST BB ATL

8.9 JPARIE A FMME oy Fe 4 ™15+ H HB R/ R4S B AT T8 BUES 3R 4
AIE AR WRRFFABOERH -

8.10 R EMIRAZEEE TR KB AL 5 oL UL
8.10.1 HREMRAZ ST MBI AR A

ANH AR AT BB B 0

8.10.2 AEEHHBISHR OB T ER
T

8.11 M HARA TS B E M 538 5 o Ui B
8.11.1 AHAE A HRBUR

o

8.11.2 &G WIRAEE S 10 E B Stk SRR 22 W 40
7B G AR A A 4 T 5 0

8.11.3 AHIE AR BE P4
o

8.12 HBHAAMEMIE

8.12.12022 4 3 A 21 H, EZIFRHUT IR ETR SR (EAST) RGBT M B kI A7 AE
ARARIEE I 90 KA ESTHAREN EAST Hudl « Il 54 By b B0k 55 EAST Hdl el i I, e (&
BUTIRE I BB R 2 GRORIE TR (2022) 8 '5) 45 T HilK 440 3 u AT BUL T .
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e g sm i as g RUE T e A & 2022 SFEAE AR

2022 4 3 A 21 H, MOVARITRIEEbRHEEE (EAST) REUEHE I & S BRI % A7 e TR 52 5 il
BEk55 EAST Hdfi . IR OTAR L 55 EAST Bdle=5idi ol I, b (R ARAT ORRS T B A5 B 2 7
2 GRS (2022) 22 5) 45T %5k 350 AT B sii. 2022 429 H 9 H, Mll4RAT RIfit
AR 25 B 3 S R R N, Al PR AT (R M B PSR S AR T Vet (2022) 41 5)
45T 1K 150 FIuHATBUL T . 2022 42 9 H 28 H, Mol ARAT R BRIV 55 A7 AE 22 77 it IUASLAE 5 40 ik
ISR RAZ e T R ERIUY 25 P 3 B TSR RS I I, b B ARAT IR I B R R S (R
PRI T tRT (2022) 50 5) 25T 13K 450 J3 JCHIAT UL 1 .

2022 4F- 5 J 23 H, BUMRAT RIARIGHUE AT % 5 IR 5 St U I, [N RARAT
UM 34T (BURAR ST (2022) 30 5) 4T3k 580 Ji AT UL .

AL DIRTESR (K30 USR5 44 A 2 7 B W o1 FE A R

AN, RIS T T4 HAESR R RAT FARBA BB T IS A R, MRAERS
HlH BT —FEANZBATFEDT. LTI RIS D

8.12.2 AL AT IR+ SRl ATEAERTT Tl k5 & [F) R A6 e I S P Z AR BB

8.12.3 MK H A B =14

B ARt
FFg EN B
1 A7 PRAIE & 13,000.01
2 IVLLCL K E 193,690.96
3 S HC R il
4 IV EilDS)
5 ST R 2,816.43
6 HoAt 2K
7 e 9%
8 HoAt
9 &=t 209,507.40

8.12.4 HIRFFA M4 TR BIH I AT R 85t 37 A 40
Eh: AR

FPs (EEZINE (EEZR N NRE i R
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1 L1 (%)

1 113044 K& AR 3,074,664.66 5.04

2 113052 Mok AT 3,054,431.51 5.01

3 110067 ez B 2,912,164.52 4.77

4 110079 PR A5t 2,364,745.82 3.88

5 127032 AT AT 2,331,448.46 3.82

6 127061 ezl 1,970,034.08 3.23

7 110081 5 Ze e A5t 1,723,501.15 2.83

8 128136 DATEEZ 1,525,283.12 2.50

9 113053 W 22 #:15 1,314,544.84 2.15

10 110082 TR 1,308,974.79 2.15

11 123107 I IR 1,307,312.66 2.14

12 123099 ) A5 1,304,585.84 2.14

13 127049 2 1,224,658.63 2.01

14 127031 FEE AR 1,077,990.41 1.77

15 113605 KB A5 1,012,460.55 1.66

16 132018 G =k EB1 929,478.22 1.52

17 113045 B7 IR 913,222.58 1.50

18 128119 TR E A5 814,078.90 1.33

19 113634 FASE AT 662,286.25 1.09

20 110086 i Lo 436,508.05 0.72

8.12.5 HAKHT 14 B ZE i e TRl 32 PR B L i B
ARG AR A WHAR FT 1 42 1% 52 A AN A7 A It 18 52 PR A7 400 D I 22
89 EEMAFAAER
9.1 HiIREEMTRE NP HETFENGW
BT Y
B N&5H
< WA I % A %
- %ﬂﬁ {\F‘ J ﬁﬁffi 0] IR Ak e W En
B FEE ——— o B o A
S A H T A .

i L 5] 4 L 451

e s AN 3 5 100.00
y 2,450 13,143.63 0.00 0.00% | 32,201,884.64
% A %
M2z B A 25 15 100.00
y 1,207 18,893.50 0.00 0.00% | 22,804,453.28

% B %
it 3,657 15,041.38 0.00 0.00% | 55,006,337.92 | 100.00
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%

T D REEEHA NIBEE R O S BBt 5 v, PR RS, LBl B

K BLON G E, X

%ﬁ)o

THEG EEBIHR 7 BER R & PH A e A A

9.2 HIRESEEAKMYNRFFEEESHHFRL

L CRIREE G B

IiH D& ) Fra s () i 3 4 B 441 Ll A5
a5 A 1,161,631.37 3.61%
B ANTE ML B
eI 795 B 558.66 0.00%
HAKES
f=ann 1,162,190.03 2.11%
9.3 HiIRELSEE AWM RIFE AT HRE LS OHUE 2 X B HIER
RAFEPEHN G FESRTTRE T 6000 NIFFE Z R S0 Hs & AR X N 0.
AREH ISR TIFE AR S MR ERBEX AN 0.
8§10 FFAEESHFLH)
BT A
T H ez s b IR 5105 A ez b IR 15 B
HEERARH (2009 44 H 13
1,433,106,240.88 1,321,762,427.92
H) 4080
AH A A AT 3 4 4 B i 41,070,365.90 24,914,851.33
A A 4 i R A 5 5,470,197.01 2,548,820.75
Poh: ASHRAE HH 2L 4 0 8L B4 14,338,678.27 4,659,218.80
ARG W LI 5 A2 B 47
AR A A HA AR 4 1 U A 32,201,884.64 22,804,453.28
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112 E&FHEAN, EE&HEARENEEHERMTHERANFERS)

1. ARG INAESEHNERNFEZFWT:

2022 4F 4 30 H, FEEBN KA 1 (ERIESEMERAFRTHFEEEEENAE) ,
WS EREAREREEHANERERE

2022 ££ 12 7 30 H, FE BN KA 1 (2B HARA R R T HFEGEE LR AE),
EES AR EARSEERANEREEE.

2. ARG BN AR GIEE NP LTI RESIEE I TERANSERIT .
o
113 YRESEEA. B&U~. E&EEVEHIFR
AN T ATE I TS IR A . RS WA R BN TCW AT &0 77 1Y
ISR
11.4 FEEBRRIE ISR
AR W P9 TS A S P SR
115 AIREMEA HELS R ENEREHFM
o
11.6 AEEHATHE TS THTEH S FTE
AR P AR R O A e H ) S T S 45
0 A I S A 2 HEAT 2 T 55 T 4R D9 A R 1T 40,000.00 TG
AT AY S TR AR S o T iRk 95 SR IR H B e R A H R 25
117 BEA. B ARAREETENRZEERALTEHMR
11.7.1 FEARHBHEEN R ZHEERLTEFER
AR W P TR R S R BN AR RS A B T S
11.7.2 EEARHBHEEA R ZHEERLTEHE R
AR W P TCFERE AN S R BN A 2R B 1 S
11.8 ESHMAESA RIS BITA RER
11.8.1 EEMFESA TR 5 BITHAT REHR R A &5 AT
SR NRM
s 25 A5 EERAE 5 82 S A AZ 7 e AR <8 .
LT JRAE 4 iy )i 14 i 22 4
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e RIRAZ R C85)

B L EL 1l

1]

e

R E 32,435,914.40 20.60% 29,868.00 20.50% | -

PSS 25,932,493.12 16.47% 24,150.86 16.57% | -

HERIESR 25,676,757.88 16.31% 23,913.32 16.41% | -

28 kg7 10,664,979.52 6.77% 9,751.56 6.69% | -

[ S 1iE 7 10,385,766.60 6.60% 9,586.74 6.58% | -

7 IRUESF 9,663,624.50 6.14% 8,852.45 6.07% | -

R /A 8,438,541.00 5.36% 7,859.26 5.39% | -

R IR 7,235,856.81 4.60% 6,738.81 4.62% | -

Fin RIE SR 6,600,256.29 4.19% 6,080.74 4.17% | -

RAIES 4,481,753.60 2.85% 4,173.93 2.86% | -

18 FRE 5 4,384,702.00 2.78% 4,083.47 2.80% | -

R 4,189,704.00 2.66% 3,860.03 2.65% | -

RS IESR 3,819,218.10 2.43% 3,556.90 2.44% | -

IS 2,014,871.30 1.28% 1,856.33 1.27% | -

TS 1,532,155.00 0.97% 1,396.28 0.96% | -
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Urimiez | 1] | | - |- |
TSNS R
TN SR FERZ RN, JE I 5 e AT G ST, SRR

(L WEPERERTE. i, B @er bR, JFaeh et mERE mER, ",
WAE, BN PX R A %

(2) WHFLs s, A B E BT TN L T IR AN R, RE A XA S Gl 55 75 2, 1R At
TR AR AT AR 55 5

(3) BA g MIIAENL, REM BRI 21000 556 4F, BORIREEHRBI 8RBT, sk
BB

(4) oAby M T HE & A AR 25 Bl A E % R

2. FFHL A TR R T -

(1) X525 B TeAsik 75 e (1 43 5 AR 55 1EAT VP A

FER EPSHINEES PR AR S P YNIAL S/l b a7 e ivvios £ 2 AR MUK )i & R VAR PRI FSrim'a
Dy BTG R AR 55 o R AN 45 S AT VA

(2) G (Pl o HooiFHiZR)

SRR X SARIE S 5 e T R SR e PRI S5 R, BROLGE LB s, S CGRriisc %
FICHIE B A% RD, XHUUHTIE 2 7 B TC ) b B E A S AR REAT 13

(3) BIEAE Hy 1 Tu 40 B AT 73 A3 v 41

NEIYE R RIBIIIRAZN (HHE 5 BITHIE %K) RN TR Ek I I 45 Rt AT
%, FEEHEHREN.

(4) Pl R SABFFLE N

HEEHANSEAERMZFEIT GEFRZ S PO A, s EtE .

3. RN LS R 25 R 2 B BT I AR T R
2022 F 9 A 5ERGB FFCE 1R L RIERAT I B DL FHIRAS AT 392833 A2 7 HL TG o
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