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BT 15 4 C e Al 1.0349 ju; e E S IMEE T 1-5 4 A &0 A 4l 3,170,208,286.25

f3 (FHHp A 25 3,170,044,131.02 {7, C 2% 164,155.23 1) -
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QAL AT 2022 43 H 1 HAR, LAFFERTHIAEE 2022 43 F 1 H % 2022 46 H 30
H.
6.2 FiEE
St FR: EE T EBORERAT 6 1-6 SR BOE R R 3t
AIREW: 2023451 H 1 H&E 202346 A 30 H
B NRMJG
0 - 4ERE AT L HA T
T Ws | sgig1EE |CRFIHLE B
202348 6 5 30 H EFEERE) & 20224
6 H30H
—. BB 54,421,314.71 21,443,538.04
LA 1,164,505.75 10,451,561.62
Horb fEREIAN 6.4.7.9 607,967.95 9,209,737.64
eezillsY N ON - -
e SCRRIERALE RN - -
SENRE SR RN 556,537.80 1,241,823.98
WEZ LRI - -
HoAtFLE YN - -
2T AT (FR LA IH S 36,741,638.26 11,325,255.27
Horb RER TR 6.4.7.10 - -
B vt - -
(eszrand &l 6.4.7.11 36,741,638.26 11,325,255.27
P SRR UE SR R U A 6.4.7.12 - -
R BB - -
firdE TRz 6.4.7.13 - -
lireillvE 6.4.7.14 - -
HoAhHE T e as - -
SAYERAME (BURE" 6.4.7.15 16,515,155.51 -333,278.85
S
A s (BR D5 A1) - -
5 H AR (F2K LA« 5 3H %)) 6.4.7.16 15.19 -
W: = BILEXH 6,719,432.99 3,131,805.70
1A EE N FRIH 1,333,813.99 1,052,491.95
2L 444.,604.76 350,830.65
3B T 16.51 0.16
435 Bt 7] 2 - -
5.8 B3 H 4,805,866.81 1,660,727.92
o SEH R R 55 7 S H 4,805,866.81 1,660,727.92
6.15 FH YB3 2% 6.4.7.17 - R
7.4 K B - -
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8. HAth 2% H 6.4.7.18 135,130.92 67,755.02
=, FEEH (THRBHPL«>

47,701,881.72 18,311,732.34
SIEF)
Wk: PRI mLFEH - -

N Y 13 Y= b [T3KIN =)

;H;) BAA GFTRU TR 47.701.881.72 18,311,732.34
F. HALEEWRERIPBE R - -
VAR 3=k s & BT ] 47,701,881.72 18,311,732.34

E: AHEESAFT 2022 F3 A1 AN, EEETRIANE 2022 3 H 1 HE 202246 H

30 H.

6.3 1" (a4l BHE
SR EEEE T EBORMEARIT 5 1-5 FREBUEHR R4
A 202341 H 1 HE 202346 H 30 H

Hpr: NRMoT
AH
202341 H1HZE 202346 H30H
A ol
5 gﬁ ~ N Eﬂ " N, ﬁ' AL
sz s CEA) KA ECFIE #EEa
—. IR
N i 1,290,159,994.81 - 20,502,009.95 1,310,662,004.76
FE(GEEIHED
T AR T
N i 1,290,159,994.81 - 20,502,009.95 1,310,662,004.76
FE(GEEIHED
= AR AR A
BB, =7 1,880,048,291.44 - 91,902,270.39 1,971,950,561.83
S
—). g:\A >4
‘(H ) ERE - - 47,701,881.72 47,701,881.72
peti
(). KR4
i B Gy rE
I 4 v H A5 B H 1,880,048,291.44 - 52,624,748.95 1,932,673,040.39
CHEAR I D> DL
S
L : l.ﬁ{\ I,
iqu B N 2,223,425,640.09 - 62,757,035.81 2,286,182,675.90
M
2.4
" =B -343,377,348.65 - -10,132,286.86 -353,509,635.51
Vi,
(=) AR 3
S HEFE AN
. - - -8,424,360.28 -8,424,360.28
Pic 1 9 = AR Y S

SAFEAR D) GFE
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P EORPEARAT 65197 1-6 SEIRBUIEF BT & 2023 S H IR

ﬁ/[\uc ”Di—éﬁj)

HHH
% 2|_< ey 3,170,208,286.25 - 112,404,280.34 3,282,612,566.59
7= ( {%ﬁ)
LEEET L HA )
20223 H1H (E&EFAERH) 2202246 A30H
AH YTy
SE S - 3 HRTEET
S W25 CEAD R ECF)E HEEAT
—. ARG ) ) )
PR (REETED
o AR
N i 3,970,196,891.98 - - 3,970,196,891.98
PR (REETED
= ARG IRAEF)
BB =7 -2,570,089,466.90 - 13,201,120.96 -2,556,888,345.94
SIS
. 422 Alhr 2%
(A, s ERE - 18,311,732.34 18,311,732.34
LA
(D). AR 4
i AL 5 77 R
S R E IR I -2,570,089,466.90 - -5,110,611.38 -2,575,200,078.28
CHFAE 92> DL
S
o, 1.3E4E
%b\q: WA 1,336,662.25 - 10,974.76 1,347,637.01
V.
2. H L0
" 22l -2,571,426,129.15 - -5,121,586.14 -2,576,547,715.29
Vi,
(=) AR 3
S A N
Jic A 3 7= AR 3 - - -
SIMEAZE) GRE
?}&//[\ u“'”%‘iﬁﬁ”)
PO, AHAHAAR 5 %
1,400,107,425.08 - 13,201,120.96 1,413,308,546.04
PR VED
E: ARSAFT 2022 43 A 1 HAEXN, RFEEATHHIRIE 2022 4 3 H 1 HZE 2022 4 6 A

30 H.

IR I S5 AR R AL BB 2
A 6.1 £ 6.4, MR R TIHTTNEE:

HEEHANTIN: B, 38

6.4 R ML

6.4.13L 4 T ARE

e 5 21 B R R

St TSN R

HERIT SR 1-5 FEFRENrER Rt
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IS B R G S (LUNRIRR BREM &) IER YA [2021]1912 550 (GRFHETFHEIZIEE T
b EBURMEARIT 695 1-5 FAREGES B R LS M IR ), mEE RS A RIKIE (hiE
NRIEAEIEFF B RFEGVE) . (AT HFRIEF R R RSB E SR INE) . (AIFSEEIER K
RRGIBEEHINE) . (EEZE DR EBERMERIT MY 1-5 FREGERFRRESREEE )
Je H A A ST AT IR . ARG NIRRT, FEER A E . A4 2021 4
11 H 26 H% 2022 4 2 H 25 H3L5E4E 3,970,004,555.00 & (A INWHE R, W& KkER 2
TSR CRERIFE Ak k4R (2022) 3555 60739337_A05 S H iR T LARIE. 2217
HENE 28 R, (R D wOR T EBORIERAT 677 1-5 FRB0ERF R R RS E SR T 2022
F3H 1 HIERAER, FEea R HRESMHUS ST 3,970,196,891.98 3G 34, H A AT
SAEHTE 192,336.98 Mk El. AESHESERNNEERSGERARAR, EEEEAN
PR RIT IR AR AR . IRIEEERGEBARAT 2023 4 5 H 27 AN (R IESEHAR
A E) R T AL AR S v S HECRTERAT 6 15 FIRENE R R R SRS ARIH BN G
R A%, H 2023 45 H 31 Hid, HE G ok EECRIERAT 6% 1-5 FIBUER R0 &
) < A0 PR AR B Ry R S 1 vh [ BUR P BRAT i 27 1-5 SRR BOEH RS,

R (A NRIDHEIER R R A S0E) MARGES S RINA KM E, AESRMTEECY
21 v s b E BRI ARAT 5125 1-5 4545 %0 (Bloomberg Barclays China Policy Bank 1-5 Year Index) .
ARFE R TG T AR ISR RS M F7 S it 77 o N T AP SE AR B B AR, AFE SIS AT AR T
BARIFRAENSM TR, aFEENKE ETWEG. BORMESRGT. HTBUFRT. SA7 52,
SRR SR TR, BT AR B BN 2 RV S R A SR TR
RIEGABB TR . ATESHE THFH L BIAMK T I 57 1) 80%, 55 T AR B FREU8 6 77 Al
B AR I I LL BN T IR IR G 4 W 7= 1) 80%: N3 5 H H 2 TEH1 W B £33 301 B & 20 75 S 1 22
SIRIEGE G, ORIFAMICT R R 587 158 5% A I & 83 B HAE —FE AN I BURF i 27 . Hordr, BeA
EUAR G A AT G A7 H ORATE G R0 2T H 55
6.4.2 2> TR 2 B g ] L il

A F5 5 (1 W 55 A0 3R Hc BRI G ATAT AAE T (K] Ciolb 2 THAE ) — JEARHE ) . S5-I EL Ak 2 1o
(PP AR ST EE ) AR RRE (PR SRRl 2 THER) A EREZ= 4 2
Sk 2 (CLR i RRe s BB a2 )i i) GEF R B ST S5, ERER 2K A
) (UEFR 3BT HE (5 B PR XBRL MR 3 5 <SRk S A P iRk 5>) A EEN 2. E RS
Bhax SRV U S5 R PVE 6.4.4 FTA 7R B FE AT W52 S5 48 (AT S5 S«

AN 55 40K LA S22 Al ] o
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6.4.3 LG A b 2 v ) K HLAh AT SR RE FR 75 B
KW SRR A AN THEN A EESR, S, TE R SO T AR B AR A AR PR I S5 R 150 DA
AR W IE) B 2278 R AN B P AR B I LA B R .
6.4.4 Akt IR S THEOR . St livh 5 foll— W14 AR 15 AH — B i
AEEG AR W2 THREI RS THECE . Sttt 550 —WE R S THRR TR - 2t
BUR. it —3
6.4.5 = THBURFI 21l TH28 5 DS ZE 48 50 IR 1 B
6.4.5.1 2T BUERA TR ULH
I G AR WITC TR .
6.4.5.2 2x TG 128 K U B
P SN U A i e

6.4.5.3 Z= 5 5 IE 11 i B
RIS ARG T E RS NS HE IE 44,
6.4.6 Fi7

RHEAR[2008]1 5 (R T MV A TOL BRI E AT WHi[2016]36 5 (kT4 HIHEIT
BV SAER R S A IE RN W BL[2016]46 5 (O Ta3E— 0 B 4 I HE T O 1 4 oLl A5 0%
BURHIEAD . HHi[2016]70 5 (& T @R LA RIME AR RSB BLBUER A 788 7). W Fi[2016]140
T CRTHIhER b IR BB MRS S B BCR A E ) . WBL[2017]2 5 CRTHRE™
A B BLBOR A 5% A R AN FE B ) . A BL[2017]56 5 (56T B = dh MR o 1) LK@ )y T
Fi[2017]190 5 (& T AN [l g B3 7 U AR 0 S5 G (R B BRI N ) N2 HAAH S 9512 AN 52 55
B, TEBIOBIRWT .

1. DURATHS T REER S AR T EFIESGE R, AERYHEF -

2. BWE IS E R R A I ERN BT, LR P E O EBI BN . B
N E S IR R A BB N AT y, EE I S BT, 1R 3% AR R SN 1

3. B LEATF M ZEMRN RAERGER, B AL TS L.

4y AFRE SN AESCEE DL -

5. Hfit. #ITBUFFALEN, b FNAERFE BN AR -
6 X I BT A 27 RS SN S AR, S AMEYL b T 58

7o RIS SRR GAN G AR 7%, 3%. 2%454N IR T 4E 4 @Bl 20 2% i flHh
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Ji#CE .
6.4.7 HLEN S54RI H 3L

6.4.7.1 AT K

B NRMJG
5H PN N
2023 46 H 30 H
H AR 4,136,270.99
FT: A& 4,121,276.26
hns N 14,994.73
& WIAFaK -
ET: AE -
e REEFRLE -
Horb: AR LA H B -
1E AR 1-3 4 H -
1R 3~ AL E -
HoAhAE K -
ET: AE -
e REEFRLE -
&3t 4,136,270.99
6.4.7.2 A G 4R v e
Hhr: ARG
AHIR
i 202346 H 30 H
[DZN RETHFIE, ARME A M EALS)
i 5 - - - -
DR R A
g a4 - - - -
5 i
i 44,998,245.84 1,240,950.07 46,482,953.67 243,757.76
fiigz R AT [A]
i 4,130,876,108.14 67,455,279.94 4,212,619,359.94 14,287,971.86
it 4,175,874,353.98 68,696,230.01 4,259,102,313.61 14,531,729.62
AR & e ol - - - -
& - - - -
Fopth - - - -
At 4,175,874,353.98 68,696,230.01 4,259,102,313.61 14,531,729.62

6.4.7.3 fiT A= G R 55 P2 14 A5t
6.4.7.3.1 ATAE ST ATHIR AT
o
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1 b [ EORTEARAT 6157 1-5 SFIRBOIE T $e v 3 & 2023 4 1Rk &

6.4.7.4 L NIRE 4 mh g e

6.4.7.4.1 £5- 15 2 N R B 4 il 0 77 A R 42

T

6.4.7.4.2 R Wi ik [R5 A2 5 vh AR R i 75

T
6.4.7.5 HAh %=
T

6.4.7.6 HAh 1715t

pz: NRMIT

i H

IR
2023 46 H 30 H

AT 77 7 58 5 HLC RIE <

O A+ 5 e 2

N ATIES H A X 6

A 32 5 B

63,495.84

b Z5

AT T 37

63,495.84

A

s 2t

99,178.95

it

162,674.79

6.4.7.7 L4

TR E B 15 F A

SHEAL: AR

A
i H 202341 1H £202346 30 H
FHE A K T 4 %0
AR 1,290,158,982.79 1,290,158,982.79
A H 2,223,118,582.60 2,223,118,582.60
AHANEE] (PL« 53585 -343,233,434.37 -343,233,434.37
AHAR 3,170,044,131.02 3,170,044,131.02
PR IMEE 15 4 C
SR NRMt
AHA
sl 202341 H1H £20234E6 H30H
FHe G K T 40
TAERER 1,012.02 1,012.02
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A H 307,057.49 307,057.49
AHAEEE] CPL«-" 5385 -143,914.28 -143,914.28
AR 164,155.23 164,155.23
6.4.7.8 K4 HCF )
B G 1-5 4 A
Bpr: NRMG
TiH O SZ B4y A SEHLE Ao EeAE A
EER 19,950,872.92 551,121.08 20,501,994.00
A HHF 31,185,937.57 16,515,124.77 47,701,062.34
N N R ey
#HT brasz s e 43,583,420.84 9,036,081.94 52,619,502.78
AR ZHL
Horp, F4HIEER 51,757,472.58 10,989,672.78 62,747,145.36
F 4 I A K -8,174,051.74 -1,953,590.84 -10,127,642.58
A 24 B A -8,424,010.95 - -8,424,010.95
ZINCER S 86,296,220.38 26,102,327.79 112,398,548.17
e G4 1-5 4F C
Bpr: NRMG
TiH ESL 4 E NS S Aol AE A
TAERER 15.44 0.51 15.95
A HHF 788.64 30.74 819.38
AL & B3 5 7 A
Z'K#H‘, S5 3.925.85 1,320.32 5.246.17
B
Hordr: HgHgER 7,633.90 2,256.55 9,890.45
FE 4 T2 [R] K -3,708.05 -936.23 -4,644.28
VN TR R TSI -349.33 - -349.33
AEAAR 4,380.60 1,351.57 5,732.17
6.4.7.9 fE A U
A Nt
H
HiA AHA
202341 H1HAE 202346 H 30 H
P e (EIISNIPN 109,513.82
7€ WA AR SN -
HAl A7 2 BN -
=R N | SU PN 498,410.42
HoAh 43.71
H1t 607,967.95
6.4.7.10 B =R UL RS
960

6.4.7.11 {5 ¥ RIS
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6.4.7.11.1 i Z5 ¥ Ul a3 I H 44 i

A NRMot
AHA
TiH
202341 1H 5202346 130 H
i BT 2t ——F S U 32,250,747.87
iR W —L e i (iR &
4,490,890.39
i B A ZMmilN
RPN A —IE [Al ZE A N -
55 3 U i ——H T ZE N -
&1t 36,741,638.26
6.4.7.11.2 3R B S —— L SR 2 IO
wAz: NRM
5iA AHA
202341 A 1H % 202346 A30H
T fES (fE % 5 I A S04 ;
f”uﬂjjﬁ (i B R o5 23 A & 4,407 685,661.80
K
W SEHETRE (U IR i B3 5
ok B 4,341,681,342.11
Pl NETHRE A 61,443,399.80
W A5 H 70,029.50
SESfrtgR ZE T IRON 4,490,890.39
6.4.7.12 TP RFUE SR T I AR
T
6.4.7.13 fiTA T Rk i
6.4.7.13.1 fi74E T BN 35— 2 RBGIEZE MU
T
6.4.7.13.2 fi7A4E T Hl i ——HAh ¥ B2 Ui 2
T
6.4.7.14 BEH|W A
T
6.4.7.15 A oA E AR U 2
B ARt
AHA
i 7
TH A 202341 H 1 F 202346 /130 H
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M6 R E BURVE R AT %5 1-5 FRE S0 530 54 2023 4E P RS
1A Gy e e s = 16,515,155.51
— BB -

g5 Lot 16,515,155.51
B RIS -
— e -
Ra RN -
2ATET R -
— BUIE B -
3. HAth -
D: A 4 R > SO E AR B AR Y ]
T 38 B
ann 16,515,155.51
6.4.7.16 HAhW N
A Nt
S AHA
X 20234F1 H1H %202346 H30H
4 e A SR IN 15.19
ann 15.19
6.4.7.17 {5 FHRE 1%
T
6.4.7.18 HoAth 2%
Bpr: NRMG
g A
A 20234F1 H1H £20234F6 H30H
19 H 39,671.58
5 Bk 5 o 59,507.37
WETF HAEIE 24 -
AT 17,351.97
ERAT [A)K ;- e 47 9k 18,000.00
HAth 600.00
&t 135,130.92
6.4.8 BLAFHI. T MR H G S0l B
6.4.8.1 B H FH I

BETUMGERH, AT AT HI

6.4.8.2 B £tk H i

AW SRR AMMEN , ARSI T R H G FI0.

6.4.9 KEH KA



e EBORMEAAT 67 1-6 4R HUIE R IR & 2023 i i

6.4.9. 1A 75 A A2 47 1] 5% 8 B H Ath B KR T 5% AR A0 SR K7 R A2 AR AL FA 17 1L

IRYE R I

EWMAMRATT 202341 H 6 HRAKA

\ 2
=

e 5 I B PR m A S5 40 A

HoydEiEs: () 62.2%). MACKENZIE FINANCIAL CORPORATION (i % sl 27.8% ).
FEHEIE R S AR AR CHZHE] 10%).,
6.4.9.2 A5 W 5 3 4 2B SRBRAE B I 4 R BT

KB TT 4K BARIENFZR
e A A PR A H FEEHA
HERATRDERAT CHEBERIT) EEHEN
FEIERRMAERAR CREIESR) S k=g PN
TE: NI SCIEAE 5 A 15V 55706 BBl N 4% — R b 26 kT oL
6.4.10 AR 75 BA fo b4 B mT bE BA ) i R B 7 A2 5
6.4.10.1 B SREL T A8 5 I TINAE 5
6.4.10.1.1 22 5
T
6.4.10.1.2 53535 5
SHaA: NRMT
- A AT 3]
7Y PAN 75
20231 H1H £202346 H30H 2023710 (RaaFERE) 2
—— 20224F6 H30H
2 115 St il e
RAL R I AL JMAT 4 FRAT S A
A E A1 Eb. 1]
RIS 140,979,780.00 100.00% 64,320,400.00 100.00%
6.4.10.1.3 fiiF [HIHAE &)
SHiaAr: NRMG
- AR AT BRI
’ 20224%3H1H (EEEFRAEMEH) &=
202341 H1H 202346 H30H 2022456 130
RS AL 9
Rt ;gmggi %
RAL R e RS 4 [B] ) e A2
ST i e
e 1) ”
SIS 255,000,000.00 100.00% 1,140,000,000.00 100.00%
6.4.10.1.4 N SZATSRBRTT I 4
Tco
6.4.10.2 JHE 7 i
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B NRMJG
A A AT B A 1]
TiH 2023 1 H1H £20234E6 A | 202243 1H (G4 A HAR
30H H) %20224£6130H
2 R A R 4 N SAT ) B 2R 1,333,813.99 1,052,491.95
Horbs ST BN R P i ok 33,826.08 44,970.96

T OO BN BRI AT — H 2R e 5% E 0.15% 4R 3R 1THE, BHR
THERA AR, % H 3T,

@RS E NI ANy RS IR = i — H 55 57148 >0.15%/ 4 F K 4.

Q% YA TR AR R B PN S R G A LM 20 52 I T UL 1) 3 S B B LM SO 2% 7 AR 55 s B
W PRI, %3 L A M LR T AU 2 & I B R AT BV E O MO AT T 5, Mk
BRI B E B AR P BISE, ANE T IR E B 5 SR S I .

6.4.10.2.2 F&FEE B
Bpr: NRMG
A AR LY 3 ]
i H 20234F1 H1H F20234F6 7 | 20224F3 H1H (FE4 & R4k
30H H) %20224£6)H30H
AR A B FE G N S AT AT B 444,604.76 350,830.65

TE: OSAHEEIE NS EITE AT — H 250 1A 0.05%MFE R, BHRIFE
THRIE, 3T,
QESIEFF AN HEEIE =11 H &5 15{H>0.05%/ 1 F R

6.4.10.2.3 HYHE RS 2

ffre ARG
e A

. 20234F1H1H %20234F6 H30H

4 R 51 055 T 55 9

s

#1)

B {1 H SIS I 1-5 4% AT S 1 16 4 O it

7

47

0]

N 3.44 3.44
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B
I
I

At - 3.44 3.44

) A A AT ]
202243 H1H (RERE&AFAEMH) 202246 30H

il SR AR I 2 e I SAH R B A 55 B

5%
i
HR MEE GBS 1-5 4 AR E SIHBE i 1-5 4 C &t
°]
K

it

T O AT EESHEN I EE B EIRSS ik C KES M BT — HEEE T ™A 0.10%I1F 7%
Fitig, BHREEFAAK, HAMNSESEHAN, BREGEHRNHRI TS SR HE
HLAE o

@EEHEMS T EARXN: CHROAESHE MRS =01—H C F LT 1#15>0.10%/ 4
RHEL.
6.4.10.3 5 R IBTT HEATARAT 18] [F) b i 32 ) 5 27 (25 [l DY) 52

Hfr: AR
PN
202341 H 1H %202346 7 30 -
HRATE] T 51975 5 48 B 410 [A] ) F 4 1E [
o FLE
HREETT FEFTN BELH | &R ;\ L5 & FUECH
2 FK
AT - -
A AT A A
20224F3H1H (HE&AFAERH) 3202246 H30H
HRAT H) T 5 AL 5 & B4 [ml ) HE 4 1E [
o FlE
HRTT FE&FIN BEELH | o8 )“\ PR FIE S H
E
FARRAT - - - - | 1,054,353,778.47 | 315,668.32

6.4.10.4 575 I A e BB HE S HH Al 55 28 HOR SR IR 5 S 15t A
6.4.10.4.1 5 SRk U5 3 249 5 FR ARy FEAT Y93 FH ] 0 PR B 3 (1 IE S HH Al 55 1R 1

960
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6.4.10.4.2 5 3G 7@ 1 2058 BT 2UHEAT 038 FH T 3 A R 98 26 (R3IE 25 A5 L0 25 A 100
T

6.4.10.5 % KIS FATE S 1150

6.4.10.5.1 H5 & JH A A 8 TN FH A 98 4 S50 B AR B T 1 100
¥

6.4.10.5.2 75 WA B A & BN Z AN HAR ORIy #8 AT S I 1

e H U EE 1-5 4 A

AL fr

EHPMBGTISFARER | PEEMEEHISEA LR
202346 -1 30 H 2022412 H31H
S R . R KGO . FEAT KA 0
;f;@ﬁ i B ;ﬁiﬁ RSt
28 S DT 08 H ] Zes S DT AR H 1]
AR RAT 600,022,333.33 18.93% 700,022,333.33 54.26%

T BREEEEHENZIMNIHAR RO B AR SRR SRS ERI R, X5 &
AN AT RIE »
6.4.10.6 H1RIBT PR IUHRAT A7 R B P AR AL N

Hpr: NRMoT
. A AT ]
- 202243 H1H (EE&EFRAMH)D
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