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AN < PR e < BN S D00 A < T e P M) 3 A0 0 1 B AT

R TR L R R AT B
AT GHFA ORI R Rl B MR AT, NIEAR SRR KA & i3 EL S
FURAEAR KL LS T TR R AR . AT G5 IR R GUBE 5™ B ZONBUT AR, A& A

S PRIE G5

7.413.4.1.1 FIZRR KD

7, Il AR

\p\\:’?
o>

A

Bpr: NRMG
AR
2021 412 A 31 1 FEPIH 1-5 4 54D AR &1t
H
e
AT 5,464,895.52) 1 5,464,895.52
GEE At 4 19,508.95 - 19,508.95
1 HARIE S 8,403.19 - 8,403.19
N o 131,237,722.5
oy G R e - 131,237,722.54 .
N ISCIE 5375 S Kk - - -
IVEL&RIDSS - 540.70) 540.70
136,731,070.9
eadoSa 5,492.807.66, 131,238,263.24
0
1 £33t
TR - i _
T o M Eh A AR - - -
A & Rl U5 - - -
SE H (e 0 4 i %
FEEK
N AT UE 537 Sk - - -
AT B2 [R] 33K - - -
AT NS - 57,138.54 57,138.54
AT R - 11,427.70 11,427.70
A S R 2% B - - -
NiATAZ 7 % - 199,805.28  199,805.28




e AiiE 500 AT A PEAR BN A 5 BUOT IR BUiE 7 %

N

v

pa)

F R4 2021 FEAEEMRE

A S - i 1
AR . - -
I JE T A A7 £ - - -
HoAw 7 {3 - 214,000.000  214,000.00
Uikridsann - 482,371.52| 482,371.52
| R U B Bk 5,492.807.66, 130,755,891.72| 136,248,699.3

8
AR
2020 4F 12 A 31 1 DN 1-5 4F 5L At E &t
H
e
BRATAA K 3,185,477.29 4 3,185,477.29
i N 362,058.11 4 362,058.11
17 PRAIE 4 41,884.39 1 4188439
. e 154,219,651.6
T oA re - 154,219,651.60) 0
ISR 517 B3k - - -
SRR - 492.27 492.27

e it

3,589,419.79

154,220,143.87

157,809,563.6

6

ffi

~ DS

I

A2 oy M R A fot

AT A b A5

S5t I o
Pk

LATIESRE HEK

JSZAS B [ 3K

LA N A M

68,058.24

68,058.24

PATFEE 2

13,611.64

13,611.64

A 5 1 55 2

P22 5 B

277,263.60

277,263.60

AZ R B

RASALE

A A

3 JiE FT AR 415

FoAt Aot

213,000.00

213,000.00

ittt

571,933.48

571,933.48
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157,237,630.1
TR B B O 3,589,419.79 - 4 153,648,210.39
8

T RAFR AT T KA EANE,  FFE G 2000E A R FH0E 4 B 830 H 2,
HHTF UK.

7.4.13.4.1.2 FZR XK B EBURRAE AT
T 2021 12 A 31 H, AEERFELZGMUERFRFHRT(2020 4F 12 H 31 H: [[), KL F
F AR T AL G ¥ P13 JC A (2020 4F 12 A 31 H: [A).

7.4.13.4.2 AMICRBS:
AN R 2 Fi8 4 il T B A SO B BRI & vt = R AN 2R AR Bl T AR i sl ) KRS o AR 4
IRTA %7 K st AN R4, PRI TE 2 RSN RS

7.4.13.4.3 HAbHrig XK

LA XU 415 22 <5 T4 < i T L FA) O 0 (B BRI < 1 DR ok T 7 ) 3R AAMIEIE 2 RASE
(RT3 DRl 3R AR B T R A S B R o A3 4 BB RS2 5 B BT (RS, BTl Fr) oA
kg R RIR T BLAMIESR AT B8 B B 2B F OB R IR, AT RSk T-IE 27 i 4 B A4 U8
A

ARF G FECRIGE A G HE, W) 58 44 MEFR I FE B A 1B 2L R S A B g Jd 3 < IR SR AR B 2

, FEARE AR HR B I AR AR B HEAT AN RS . ARIERR IR AL, A ATIARY, BEs
B DL 5E A B AR e B oy B E VA i . BB E IREAR TR B S, 456 it IR A
DL FBNMEIRDGE L F < R AIRE (] BRI < 1 0 DA R AL S 1R SO A IS5 R, xR Bt &
BEAT AN RS, BT EREEAR KPR 5

ARG I H VR 2 A 10 S UL AR A AR A R . AR SR SR A, 3R T AR IR B ik
T H A& 1% Sy I (0 LU ANMIC T B4 BE P2 I HEL Y 90%. IhAh, AFES I G E NG H N AR & IriE
A HIEZF RS el 4%, 5 Wia H 2 P BT R0 FE AT XU FE &, 3% VaR(Value at Risk)fE R
SR A T <5 T M PP FE A% DAL, IS T S b JXU G 3R 4T BRI R AN 11 o

i

7.4.13.4.3.1 FHARMREXES O
Siahr. NRMT
i H AHIA FEEER

% 46 T13L 66 7T



N

v

Fedr 2021 FEEMRE

pa)

'S

e AiiE 500 AT A PEAR BN A 5 BUOT IR BUiE 7 %

2021 12 H 31 H 2020 412 H 31 H
4 i 4
BEE I TRt
A el ARE
15 L 451 {5 L5
(%) (%)
A oy P Rl Bt 7 — IR AR 5t 131,237,722.54 96.32 154,219,651.60 98.08
A Gy PR bt P — R G 4 Y
G PEE Tt ™ — Dt & JB ALY
A SR B ™= — BUEF Bt
it 131,237,722.54 96.32 154,219,651.60 98.08

7.4.13.4.3.2 FAhA#E XS FRIEURAE T

i Ba b gt bl e 1 DA M PR HoAth T 37738 2 AR FRANAR
PR ATRNIE it = B 3 s RarE X AL L)
Mg (. NRMoo)
I XU AR & AR 5 PN AERER
T
2021 4£ 12 A 31 H 2020 4 12 A 31 H
WP G ELAEAE ETT 5% 6,580,000.00 7,680,000.00
Mg EL B S HE R [ 5% -6,580,000.00 -7,680,000.00

7.4.14 HEITHEBEMMHT S THRER T Z U AR

(1) L H IR
T 2021 4FRE, ARG PRS- SR SN 72,718,534.61 J6(2020 FFE: 301,267,402.74

J6), Hed ALFE DA EE S A B3R 43,552,010.00 JGAT LI 4 AT FR B K 29,166,524.61 T6(2020 4F

B P ARG DA ZE S AT B R 141,692,536.75 JCAI LB 4 S A5 HH R 159,574,865.99 TT) .

(2) ARehE
(a) b TAEASRMETRRITTE
A AT REIRPTENRK, B A SO E T E R 5 B A 2 SR AT E R A

JRIRDRGE :

SRR AR P B R IR R T R T B AR Ao

247 UL 66 T
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pa)

SRR BRER — R U B M DG B8 7 B0 £ LR BT AT L O B B
BRI AHSRBR P B BT AN AT S A

(b) FFEERILLA RNE TR R SR T A

() SBEREmT A RN Y

T 2021 412 H 31 H, AESFFE R LLA M E THE HIHARZ) TS5 85 ) S R g 7= 8 T
B RAREUN 131,237,722.54 76, ToJ& T4 “HER = EREIREI2020 4F 12 H 31 H: H—2K

154,219,651.60 76, L& _8(EE —ZR).

(i) 2 SCHUHME TR R X 8] 1 E AR S

AT 4 DL BUR R UCZ IRV R R S IR 26 F O\ % TR U M) e e I

XFFESRAE 5 i LT R AV, o B RS R 52 5 ANE BR (R R A5 I (52 23 A
WK BUR TR RATEG L, AR A THEM A 2525 R IEER B IYIE] . 22 5 ANEHER R &
BB ST g A R P ZE AN 527 (R A SCMEL SIS — TR AR Ak 1A 2 R P AN WU 5 g A AEL X
TR RMERIRRER, R BEE A GTTR 2 SCENLE 28 SR e S =2 IR

(i) 2 =JRIRA AR BN A I AL D) 4
T

(c) FERFLEMILIA RUMETTE 1 LR T A
T 2021 %12 A 31 H, KRS R FH ARSI LA UM ETHE R SR E=(2020 45 12 A 31 H:
).

(d) ALLASHE TR S T A
ANCLZ SEHME T B AR Rl BT A 45 32 B AL NG OTURT HoAt g B e, KT B 4 Fe
TEMZEIR/N

N
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(3) MRAEMBER R AT (b2 tHHENEE 22 5 — &b T AR (Al EEE 23 5 —
SRR ) (M THHENNES 24 5 — 21D 1 (b2t ENSE 37 S-&Rt T HAHRD) (DA
BB R T RN RS, AR, RS T 2020 4 12 30 HAARR (<
— D TITE S b T ARG THE IR ), AFHESRR TSR M E 2022 1 A 1 Hilg
PATHT e R T HAEN . AR 2021 5 12 H 31 H, AHkeG 258 BT AT H7 <5 R T B o oS I 95 4 i

[EFCMR I VRAG o % T ARG S5 ORI, 8 <t T L v U AT AN 0o AR 358 <3 1) I 5 IR VB0 R 2278 R
=P N-2 R

H A
&

AHERE 2022 4 1 A 1 FEIEFHFATHIPE, FHRAAEN Fovr v se 55 f 7%, R
PIFT A # M aE, 2021 S LA A HIA

(4) BRoFeti e S HIWROMSAT B e T HAENAb, 3 B0 1 B3R H AR G Jo 7 Z UL Y
oAt B BT

8.1 HiIRFEEE=HEHEMN
S, NERMT

e 5iE o o i G L R P R E A
(%)
1 &L i 131,237,722.54 95.98
Hodre B2 131,237,722.54 95.98
2 ey
3 ] 5 WA 2 5 %
Hep: figF
PSRRI SR
4 DRI LS aAy
5 S RbATAE AR
6 DNt
o ST R Y SN
BL
7 ‘fﬁ TS AN 5,484,404 47 4.01
T
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Az HpIE 500 AT AR 30 38 5 BUTF G R BIGIE 5 $ BE E 4r 2021 ARAF R
8 At 2% T 8,943.89 0.01
9 &t 136,731,070.90 100.00
8.2 MIREAT WA RWREREAE
8.2.1 FRHFLEWIARILAT o H M N I S R &
&AL ARt
‘ o o 4 B
e TS ARE
tefsl (%)
AR AR B i 2,206,019.00, 1.62
. 5,790,461.00 42
B XAk ’
C [fliEk 76,726,888.11 56.31
D |[HJ1. #T7. R SOKA =R R 4,539,776.00 3.33
E |30 2,841,655.00 2.09
F [RMEE 6,637,319.19 4.87
G WIEH . AT EL. 3,674,667.44 2.70
H (EEAEDOL 961,040.00 0.71
I [EEAEY . BATAIE BRI S 8,370,681.00 6.14
I Rl 10,990,834.00 8.07
K [p ik 3,064,280.00, 2.25
L |[FB AR S5 RS5O 1,060,439.10 0.78
M [BHEREFERIEAR AR 55 . -
N PKRFIL BN AL 5t 1,841,597.70 1.35
O [ERMS. BEMHARS _ -
P |#HFE - ,
Q |DAM&TAE . -
R [t EEMGR 2,532,065.00 1.86
S |&E . -
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ez ik 500 ATk A AR B A8 5 BT BGRB8 A 4 2021 SRR AR
it 131,237,722.54 96.32
8.2.2 AR BT ARILAT WA KRR N I R BT &
A HE G AR T AR R R A AR i
8.3 BRI A SuMHE b & B AE He il K/ NP I BT A IR R A 4

EHhr: ANRM

S e
P | REA e SR AR HE() A pE
fHLEHI(%0)

1 002185 “ﬁf:ﬂﬁz 233,100 2,962,701.00 2.17
2 002156 I E 132,600 2,576,418.00 1.89
3 600885 RSBy 27,800 2,074,992.00 1.52
4 601179 Hh [ 75 H 357,100 1,981,905.00 1.45
5 600517 EE YN 244,100 1,779,489.00 1.31
6 002028 SRS 35,000 1,722,350.00 1.26
7 000400 YRk S 65,000 1,696,500.00 1.25
8 600528 HEk Tl 196,000 1,609,160.00 1.18
9 601992 SRR 500,000 1,420,000.00 1.04
10 603228 SeHEHLT 39,700 1,370,841.00 1.01
11 600718 R 100,000 1,356,000.00 1.00
12 600967 MZ—HL 109,700 1,310,915.00 0.96
13 600820 i T I 234,700 1,262,686.00 0.93
14 000050 HTRE A 95,900 1,248,618.00 0.92
15 002203 Eze gl 99,347 1,234,883.21 0.91
16 600062 M XU 92,000 1,230,040.00 0.90
17 002815 IR 72,300 1,218,255.00 0.89
18 000997 N 65,100 1,179,612.00 0.87
19 600118 W E T2 43,200 1,172,880.00 0.86
20 002302 PUEB I 143,600 1,153,108.00 0.85
21 600566 AIEZN|4 40,500 1,147,770.00 0.84
22 002925 BERH 33,300 1,133,199.00 0.83
23 600968 MERTH Y 385,800 1,130,394.00 0.83
24 002440 ] 4= i 1 116,400 1,116,276.00 0.82
25 000553 ZIEE A 130,100 1,098,044.00 0.81
26 002465 A% IS 99,300 1,084,356.00 0.80
27 600482 [ 5 ) 54,900 1,081,530.00 0.79
28 000021 KR 68,200 1,080,288.00 0.79
29 600487 TG 71,400 1,079,568.00 0.79
30 000988 TR 38,700 1,078,182.00 0.79
31 002065 IR 137,800 1,074,840.00 0.79
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N

F R4 2021 FEAEEMRE

32 600879 LN 130,200 1,072,848.00 0.79
33 600446 LBy 72,500 1,038,200.00 0.76
34 600764 Hh [ Y7 25,500 1,036,830.00 0.76
35 600056 Hh [ R 2 87,299 1,031,001.19 0.76
36 600435 677 3 96,000 1,025,280.00 0.75
37 000563 B [E % A 315,600 1,019,388.00 0.75
38 600871 Ve A:)il 475,600 1,017,784.00 0.75
39 600498 KK omfE 56,300 1,012,274.00 0.74
40 000970 HRE =3 62,400 1,001,520.00 0.74
41 600271 MiRAEE 74,600 998,894.00 0.73
42 002281 JEREHE 42,600 992,154.00 0.73
43 000778 WO 229,100 992,003.00 0.73
44 601568 Bl epve SIEi 121,900 991,047.00 0.73
45 600339 vl TR 321,600 990,528.00 0.73
46 000729 FHE 33 ML 116,600 987,602.00 0.72
47 600728 FHEFRH 118,500 987,105.00 0.72
48 000581 JBCF R 45,500 980,070.00 0.72
49 600959 LA 2 292,600 962,654.00 0.71
50 600754 BRI S 16,400 961,040.00 0.71
51 600572 R 187,200 936,000.00 0.69
52 600637 R BR 98,000 926,100.00 0.68
53 000999 = 26,900 921,056.00 0.68
54 600157 7K Z& BEYR 504,200 917,644.00 0.67
55 002511 Hh I 2 54,700 914,037.00 0.67
56 000728 [ TGRS 118,200 910,140.00 0.67
57 601958 SAHAD 132,300 906,255.00 0.67
58 600535 Kt 56,100 889,185.00 0.65
59 000623 T AMRAUR 48,110 888,591.70 0.65
60 002155 WP T 4 85,600 886,816.00 0.65
61 000060 H IS R 176,300 865,633.00 0.64
62 000090 KA EE ] 146,700 861,129.00 0.63
63 000975 WS 97,800 858,684.00 0.63
64 000401 HRIKIE 71,400 853,944.00 0.63
65 002926 HEVEIES 86,200 849,070.00 0.62
66 002085 PAE 154,300 847,107.00 0.62
67 002373 TIRHE 56,600 846,170.00 0.62
68 600598 BN 58,100 845,936.00 0.62
69 000598 MR 133,300 842,456.00 0.62
70 002221 FRAEREIR 66,700 839,753.00 0.62
71 600835 L 52,600 837,392.00 0.61
72 600195 WA Ay 64,000 836,480.00 0.61
73 600909 o225 153,400 829,894.00 0.61
74 002056 YRR 43,900 828,393.00 0.61
75 000686 FRAGIESR 94,200 827,076.00 0.61
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pa)

76 002500 Ll PG UE SR 124,800 823,680.00 0.60
77 601077 A TAT 211,100 812,735.00 0.60
78 688065 ILIEED) 4,400 810,832.00 0.60
79 603638 R 25,300 807,576.00 0.59
80 000685 Hl 90,800 803,580.00 0.59
81 002250 AR 44,500 799,665.00 0.59
82 600500 4k [ Br 90,900 778,104.00 0.57
83 000028 24— 21,000 776,580.00 0.57
84 603858 K24 36,600 771,894.00 0.57
85 000709 TN I 3 311,700 766,782.00 0.56
86 000559 T ek 119,500 761,215.00 0.56
87 600998 U@ 51,600 759,552.00 0.56
88 600297 IR E 282,400 754,008.00 0.55
89 600597 eI F 51,000 740,520.00 0.54
90 000528 M T 95,700 737,847.00 0.54
91 600867 HBWARE 67,200 736,512.00 0.54
92 600649 WA B 179,100 736,101.00 0.54
93 002595 SR 26,400 732,864.00 0.54
94 002507 TR 19,300 729,540.00 0.54
95 002690 EEH 19,400 726,724.00 0.53
96 000156 HERAR 85,700 725,022.00 0.53
97 000990 WE 45,800 724,556.00 0.53
98 002831 1o E R 21,400 720,966.00 0.53
99 600170 iFE T 199,400 717,840.00 0.53
100 002458 an A2 A 63,300 715,923.00 0.53
101 600567 ULy & [ B 217,100 714,259.00 0.52
102 600298 2 HLERE 11,800 712,248.00 0.52
103 601200 IR 55,630 700,381.70 0.51
104 600008 [ERUEZNP 203,200 692,912.00 0.51
105 600642 FRE AR 92,200 679,514.00 0.50
106 600126 BN AR 128,800 660,744.00 0.48
107 002399 Y B 38,100 651,510.00 0.48
108 601928 SR A 1 80,500 651,245.00 0.48
109 600377 TV IR 75,400 649,948.00 0.48
110 600282 FA AN Ay 174,700 646,390.00 0.47
111 601118 MEaEa Yo 122,000 644,160.00 0.47
112 600022 Ll ZR ARk 348,400 623,636.00 0.46
113 002110 =X b 90,300 614,040.00 0.45
114 603866 L SREN 21,496 610,486.40 0.45
115 600167 eI 67,000 603,670.00 0.44
116 600729 ENENS 23,000 598,460.00 0.44
117 002038 X 2l 55,300 597,793.00 0.44
118 601997 T PHERAT 91,200 593,712.00 0.44
119 600373 WS AR G 46,900 579,684.00 0.43
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pa)

120 601098 Hh e AL 60,200 576,114.00 0.42
121 000967 B IR LS 78,200 573,206.00 0.42
122 601333 IR 254,500 570,080.00 0.42
123 600839 IPHES I 172,200 569,982.00 0.42
124 600153 Ry 62,800 569,596.00 0.42
125 300070 KR 79,000 568,010.00 0.42
126 601828 EC1V/4 63,610 560,404.10 0.41
127 002966 73 M ERAT 81,800 553,786.00 0.41
128 600901 TLIR AL 108,300 551,247.00 0.40
129 600928 VG 2 ARAT 124,900 537,070.00 0.39
130 600177 IR 77,300 532,597.00 0.39
131 600717 KR 124,776 522,811.44 0.38
132 600657 fFis = 137,100 511,383.00 0.38
133 600415 /N 103,100 500,035.00 0.37
134 002223 NN 13,161 497,485.80 0.37
135 601228 IS 149,300 497,169.00 0.36
136 600064 R R 52,700 492,218.00 0.36
137 603515 W - HEL B 23,600 489,936.00 0.36
138 601880 LA 281,500 486,995.00 0.36
139 603868 CR g 11,100 481,962.00 0.35
140 000089 EHNNLZ 65,100 476,532.00 0.35
141 600208 B E 159,500 475,310.00 0.35
142 603708 Fx M 28,500 474,240.00 0.35
143 600511 Il 24 4y 15,000 472,950.00 0.35
144 601298 H 82,800 471,132.00 0.35
145 600705 H i 114,700 455,359.00 0.33
146 600643 % A 66,300 448,188.00 0.33
147 600266 W KR 96,044 432,198.00 0.32
148 002244 TEIT AR 89,500 417,070.00 0.31
149 601718 FrAegE 4] 129,900 387,102.00 0.28
150 600648 VAN 27,300 361,179.00 0.27

8.4 MEMARERRAGHIE AR
8.4.1 RHFTN S tHIHIHE - B H 2% BUAT 20 4 KRR I 40
SR AR

b A3 4
F5 Ji SR % 22 44 5 NG SN T FEHE B
(%)
002185 ERBHY 3,557,962.00 2.26
002156 B E 2,720,469.00 1.73
600885 TRy 2,103,273.00 1.34
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4 2021 AR

4 601179 Hh [ P H 1,875,874.00 1.19
5 600517 EEPN 1,807,688.00 1.15
6 002028 R 1,789,239.97 1.14
7 300482 PAREE ] 1,778,027.00 1.13
8 000553 LA A 1,739,250.00 1.11
9 000400 VRS 1,695,007.00 1.08
10 002180 g IRk 1,663,562.00 1.06
11 002458 i AR A 1,622,747.00 1.03
12 002302 PRI 1,498,731.00 0.95
13 002065 R 1,419,203.00 0.90
14 000988 TR, 1,380,952.00 0.88
15 002926 HEVHIES 1,373,573.00 0.87
16 002268 ER S i 1,371,401.00 0.87
17 002233 P ek 4[] 1,360,215.00 0.87
18 000401 HIRIKTE 1,330,374.00 0.85
19 300146 DA 1,300,406.00 0.83
20 002815 FIEFAR 1,286,434.00 0.82
e RISENSRC L TR S8 (R AN LS A E ) Y, AHEMKZ G o
A
8.4.2 BRiILHE&HE H IR F = E 2% 50T 20 & R EHM
GHEAL: NIRRT
o ) 4 Bt
P Jie ZE AR i ZE AR AR A I A LA
(%)
1 002223 NN 2,695,139.00 1.71
2 002268 ER S i 2,549,851.00 1.62
3 002180 g Bk 2,521,300.00 1.60
4 000825 KENANE 2,430,779.38 1.55
5 600460 i 2,307,830.00 1.47
6 000301 IR BT 2,305,798.00 1.47
7 000898 B I Ay 2,127,293.00 1.35
8 600673 FRIED 2,115,968.00 1.35
9 300244 it 22 2 2,109,792.00 1.34
10 000629 ZENPLER 2,099,384.00 1.34
11 002434 PPt 1,914,277.00 1.22
12 600039 Vg )11 B 1,897,171.00 1.21
13 002266 W' 15 1,891,688.00 1.20
14 600623 iR A 1,888,185.00 1.20
15 000488 R4 1,875,985.00 1.19
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16 000718 T T IR 1,826,482.55 1.16
17 600171 it g 1,813,238.00 1.15
18 002299 XRKE 1,751,771.00 1.11
19 000960 Bl By 1,676,140.00 1.07
20 000039 AR EE ] 1,670,568.20 1.06

TEe ASTRSE G 0L KSR A Al (RS BN IR LSS B 151, A B 5 9%
Ao

8.4.3 LB BA B K S H SR W N B A

Bfr: NRMG
SE N ZEI AR (A A 157,392,372.83
SEHBEEERRON (32 B 175,845,673.82

T AT KNSRI A (BRAD) AR BRSO RS A P42 S 52 RS 4
AT AN TR AR HE) B, AHFEMRAZ ST

8.5 MIREMIFMF D RMMF AR
AT AR WIRARFFA G

8.6 SARAEA FMME o F S B 15+E BB /MR P B BT T 48 R 27 B B W A
AFE AR WIRARFFA 657

8.7 WK FMME b EE B §+E LA K/ R B BT B SCRAE S B0
ARSI AR T WA ARIFAT B SHF RS

8.8 MEMARE A RYHE SEEFHE AR DFRET LA SR BE A
AT AR WIRARFFA St & mBLBL
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