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82
2.1
004608
2017 12 7
41,912,392.63
C
004608 004609
39,187,509.77 2,724,882.86
2.2
GDP CPI1
M2
*70%+ 300 *30%
2.3
021-61009999 95559
zhouyg@cxfund.com.cn luzj@bankcomm.com
4007005566 95559
021-61009800 021-62701216
68 9 188
68 9 18
200120 200336
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2.4
www . cxfund.com.cn
68 9
18
2.5
17
68 9
83
3.1
(2022 1 1 -2022 6 30 )
3.1.1
A C
-3,332,335.57 -247,682.81
-4,816,941.26 -317,677.98
-0.1028 -0.0980
-7.32% -6.97%
-5.48% -5.59%
3.1.2 (2022 6 30 )
13,369,427.39 939,332.73
0.3412 0.3447
54,521,589.11 3,800,210.62
1.3913 1.3946
3.1.3 (2022 6 30 )
41.64% 41_95%
1
2




2022

3
3.2
3.2.1
A
3.30% 0.47% 2.83% 0.32% | 0.47%| 0.15%
~0.32% 0.61% 2.70% 0.42% | -3.02% | 0.19%
_5.48% 0.61% ~1.37% 0.43% | -4.11% | 0.18%
~4.93% 0.50% ~0.86% 0.37% | -4.07% | 0.13%
27.09% 0.43% 15.85Y% 0.38% | 11.24% | 0.05%
41.64% 0.37% 23.32% 0.39% | 18.32% | -0.02%
c
3.27% 0.47% 2.83% 0.32% | 0.44% | 0.15%
~0.38% 0.61% 2.70% 0.42% | -3.08% | 0.19%
-5.59%% 0.61% -1.37% 0.43% | -4.22% | 0.18%
-5.16% 0.50% -0.86% 0.37% | -4.30% | 0.13%




2022

26.11% 0.43% 15.85% 0.38% | 10.26% 0.05%

41.95% 0.37% 23.32% 0.39% | 18.63% | -0.02%
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4.1
4.1.1

31.21%

2022
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15.15%
4.54%
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500
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1.65
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4.55%
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FOF
300
FOF
87
FOF
6
30
FOF FOF
4.1.2
2013
2019
5 16 |- 9
1
2
4.2
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4.3
4.3.1

4.3.2

S%

4.4

4.4.1
2022

4.4.2

2022 6 30 , A 1.3913 ,
-5.48% C
, 1.4126 C -5.59%,

-1.37%

4.5
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4.6

4.7

4.8
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5.2
2022

5.3
2022

6.1

2022

86

6 30

2022 6 30 2021 12 31

6.4.7.1 584,531.56 552,880.71
3,662,008.46 5,587,228.55

22,139.93 99,686.93

6.4.7.2 53,773,241.17 80,154,907.28
24,955,904.62 35,140,907.28

28,817,336.55 45,014,000.00

6.4.7.3 - -
6.4.7.4 536,000.00 27,200,000.00
6.4.7.5 - -
6.4.7.6 - -
6.4.7.7 - -

13

54




2022

2021

2022

2022

14

54

491,748.20 611,439.89
297.98 3,706.93
6.4.7.8 - 960,571.63
59,069,967.30 115,170,421.92
2022 6 30 2021 12 31
6.4.7.3 - -
571,889.00 484,779.08
4,197.89 48,514.29
28,196.15 58,241.76
5,169.26 10,677.66
780.92 1,525.78
19.41 -
6.4.7.9 137,914.94 229,774.14
748,167.57 833,512.71
6.4.7.10 41,912,392.63 77,663,272.46
6.4.7.11 - -
6.4.7.12 16,409,407.10 36,673,636.75
58,321,799.73 114,336,909.21
59,069,967.30 115,170,421.92
1 2022 6 30 A 1.3913 C
1.3946 41,912,392.63 A 39,187,509.77
2,724,882.86
2 XBRL 3 <




2022

6.2
2022 1 1 2022 6 30
2022 1 1 2022|2021 1 1 2021
6 30 6 30

-4,767,369.27 12,762,282.01
1. 100,608.24 8,648,064.38
6.4.7.13 62,028.89 105,704.54
- 8,237,565.52
38,579.35 304,794.32

2- “_,,

-3,314,214.84 42,290,780.56
6.4.7.14 -4,230,020.43 42,640,380.58
6.4.7.15 641,279.12 -1,727,882.40
6.4.7.16 - -
6.4.7.17 - -

.4.7.18 - -
6.4.7.19 274,526.47 1,378,282.38
3.
L 6.4.7.20 -1,554,600.86 -38,212,855.99
4- “_,’
5- “_,’
6.4.7.21 838.19 36,293.06
367,249.97 4,275,706.35
1 6.4.10.2.1 212,933.29 2,431,736.58
2 6.4.10.2.2 39,037.77 445,818.44
3 6.4.10.2.3 5,725.55 402,903.09
4 _ _
5 1,570.05 39,340.65
1,570.05 39,340.65

15 54
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6.4.7.22 - -
14.43 7,403.18
6.4.7.23 107,968.88 948,504.41
. -5,134,619.24 8,486,575.66
) -5,134,619.24 8,486,575.66
-5,134,619.24 8,486,575.66

XBRL 3 < >

2021 13 7 13 7
13 ” 2022 “ ” “ 9

6.3
2022 1 1 2022 6 30
202 1 1 2022 6 30

77,663,272.46

- 36,673,636.75

114,336,909.21

77,663,272.46

- 36,673,636.75

114,336,909.21

-35,750,879.83

- -20,264,229.65

-56,015,109.48

- -5,134,619.24

-5,134,619.24

16 54




2022

-35,750,879.83

-15,129,610.41

-50,880,490.24

159,969.59

64,718.92

224,688.51

-35,910,849.42

-15,194,329.33

-51,105,178.75

41,912,392.63

16,409,407.10

58,321,799.73

2021 1 1

2021 6 30

567,730,690.06

255,352,700.48

823,083,390.54

-147,203,189.17

-59,057,796.93

-206,260,986.10

17

54




2022

8,486,575.66

8,486,575.66

-147,203,189.17

-67,544,372.59

-214,747,561.76

1.
191,488,361.24 91,688,551.33 283,176,912.57
2.
-338,691,550.41 -159,232,923.92 |  -497,924,474.33
420,527,500.89 196,294,903.55 616,822,404.44
6.1 6.4
6.4
6.4.1
( £ C ,,)
( “ ,3
“ ") [2017]467
18 54
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A C 206,904,871.45
( ) ( ) (7)) 00490
2017 12 7
(
) (
) (
( )
0%-95%
3%
5% ( )

x 70%+ 300

x 30%
6.4.2
( L3 ’,)
6.4.3
2022 6 30 2022 1 1
2022 6 30

19 54



2022

6.4.4

6.4.4.1
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®

*

6.4.5
6.4.5.1

12 30

2022 1 1

22
24 —

)

22
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2020



2022

99,686.93 27,200,000.00
99,731.83 27,191,420.08
80,154,907.28
81,120,104.53
6.4.5.2
6.4.5.3
6.4.6
[2008]1
9 18
[2012]85
2019 78
[2016]36
[2016]46

2021
0.00
552,880.71 5,587,228.55
960,571.63
554,120.91 5,589,897.75
0.00
965,197.25
2008
[2015]101
[2016]140
[2017]2
[2017]56
23 54
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[2017]90

o ( )
2018 1 1
3%

@

®

1 1 (1) 50%

1 20%

[C)) A 0.10% «C )

®

6.4.7
6.4.7.1

2022 6 30

584,531.56

583,856.41

675.15

24 54




2022

584,531.56
6.4.7.2
2022 6 30
23,755,941.42 - | 24,955,904.62 1,199,963.20
8,810,288.00 110,252.71 8,915,692.71 -4,848.00
19,192,300.00 121,643.84 | 19,901,643.84 587,700.00
28,002,588.00 231,896.55 | 28,817,336.55 582,852.00
51,758,529.42 231,896.55 | 53,773,241.17 1,782,815.20
6.4.7.3 /
6.4.7.3.1 /
6.4.7.4
6.4.7.4.1
2022 6 30
536,000.00 -
536,000.00 -
6.4.7.4.2
6.4.7.5
6.4.7.5.1
6.4.7.6
6.4.7.6.1

25

54




2022

6.4.7.7
6.4.7.7.1
6.4.7.8
6.4.7.9
2022
44,312.38
44,312 .38
9,300.00
24,795.19
59,507.37
137,914.94
6.4.7.10
A
2022 1 1 2022
73,085,311.99 73,085,311.99
69,377.92 69,377.92
-33,967,180.14 -33,967,180.14
/ - -
/ - -

39,187,509.77

39,187,509.77

C

2022 1 1 2022

4,577,960.47

4,577,960.47

90,591.67

90,591.67

26 54



2022

-1,943,669.28

-1,943,669.28

/ - -
/ - -
2,724,882.86 2,724,882.86
() )
6.4.7.11
6.4.7.12
A

30,609,255.38 3,879,909.94 34,489,165.32

-3,332,335.57 -1,484,605.69 -4,816,941.26

-13,907,492_42 -430,652.30 -14,338,144.72

25,259.50 964.72 26,224.22

-13,932,751.92 -431,617.02 -14,364,368.94

13,369,427.39 1,964,651.95 15,334,079.34

C

1,942,479.49 241,991.94 2,184,471.43

-247,682.81 -69,995.17 -317,677.98

-755,463.95 -36,001.74 -791,465.69

36,084.32 2,410.38 38,494.70

-791,548.27 -38,412.12 -829,960.39

939,332.73 135,995.03 1,075,327.76
6.4.7.13

2022 1 1 2022

30

23,603.20

38,038.44

387.25

62,028.89

27 54



2022

6.4.7.14
6.4.7.14.1
2022 1 1 2022 6 30
74,488,334.05
78,531,270.60
187,083.88
-4,230,020.43
6.4.7.15
6.4.7.15.1
2022 1 1 2022 6 30
499,383.84
141,895.28
641,279.12
6.4.7.15.2
2022 1 1 2022 6 30
37,202,922.46
36,260,022.25
800,798.46
206.47
141,895.28
6.4.7.15.3
6.4.7.15.4

28

54




2022

6.4.7.16
6.4.7.16.1
6.4.7.17
6.4.7.17.1
6.4.7.18
6.4.7.18.1 —_—
6.4.7.18.2 —_—
6.4.7.19
2022 1 1 2022 6 30

274,526.47

274,526.47
6.4.7.20

2022 1 1 2022 6 30
1. -1,554,600.86
-1,352,383.11

-202,217.75
2. -
3. -

-1,554,600.86

6.4.7.21

29 54




2022

2022 1 1 2022 6 30
837.45
0.74
838.19
30
30 3
75% 3 6 50%
6.4.7.22
6.4.7.23
2022 1 1 2022 6 30
24,795.19
59,507.37
18,600.00
5,066.32
107,968.88
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1
6.4.9.2
( )
( ")
( )
( )

30

54



2022

6.4.10
6.4.10.1
6.4.10.1.1
2022 1 1 2022 6 30 2021 1 1 2021 6 30
% %
59,289,754.13 41.15 - -
6.4.10.1.2
2022 1 1 2022 6 30 2021 1 1 2021 6 30
% %
19,220,684.00 61.49 - -
6.4.10.1.3
2022 1 1 2022 6 30 2021 1 1 2021 6 30
% %
58,007,000.00 25.61 - -
6.4.10.1.4
6.4.10.1.5
2022 1 1 2022 6 30
% %
55,216.86 55.07 27,197.21 61.38
2021 1 1 2021 6 30

%

31

54




2022

2
6.4.10.2
6.4.10.2.1
2022 1 1 2022 6 2021 1 1 2021
30 6 30
212,933.29 2,431,736.58
8,168.67 158,624.73
x 0.60%
= ><0.60%—=
6.4.10.2.2
2022 1 1 2022 6 2021 1 1 2021
30 6 30
39,037.77 445,818.44
x 0.11%
= ><0.11%—=
6.4.10.2.3
2022 1 1 2022 6 30
A C
- 10.99 10.99
- 10.99 10.99
2021 1 1 2021 6 30
A C
- 232,134.09 232,134.09

32

54




2022

- 232,134.09 232,134.09
A C
x 0.25%
= C x 0.25%+
6.4.10.3 ( )
( )
6.4.10.4
6.4.10.4.1
6.4.10.4.2
6.4.10.5
6.4.10.5.1
6.4.10.5.2
6.4.10.6
2022 1 1 2022 6 30
2021 1 1 2021 6 30
584,531.56 23,603.20 3,586,674.24 57,417.40
2022 6 30
2021 6 30
6.4.10.7

33 54




2022

6.4.10.

30

0.00

0.00

6.4.11

6.4.12

6.4.12.

6.4.12.

6.4.12.

8

6.4.12.3.

6.4.12.

6.4.12.

6.4.13

6.4.13.

3.2

3,559,493.22

(2022

6
/

2021

30

1

1

0.00

34

2021 6 30
2021 1 1
2021 6

54

3,625,605.53 2021

0.00
2021 6 30

30

6



2022

6.4.13.2
10%
10%
6.4.13.2.1
2022 6 30 2021 12 31

A-1 -
A-1 -

4,818,533.26

4,818,533.26
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4

35 54




2022

2022 6 30

2021

12 31

AAA

23,998,803.29

45,014,000.00

23,998,803.29

45,014,000.00

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.13.4

36 54




2022

6.4.13.4.1
6.4.13.4.1.1
2022 6 30 6 6 -1 1= 5
584,531.56 - - - -| 584,531.56
3,662,008.46 - - - -13,662,008.46
22,139.93 - - - - 22,139.93
19,901,643.124,955,904.53,773,241.1
4,097,159.45 4,818,533.26 -
84 62 7
536,000.00 - - - -l 536,000.00
- - - - 297.98 297.98
- - - -| 491,748.20 491,748.20
19,901,643.|25,447,950.{59,069,967.3
8,901,839.40 4,818,533.26 -
84 80 0
- - - - 4,197.89 4,197.89
- - - - 28,196.15  28,196.15
- - - - 5,169.26 5,169.26
- - - -| 571,889.00 571,889.00
- - - - 780.92 780.92
- - - - 19.41 19.41
- - - -| 137,914.94 137,914.94
- - - -| 748,167.57| 748,167.57
19,901,643./24,699,783.{58,321,799.7
8,901,839.40 4,818,533.26 -
84 23 3
2021 12 6 6 -1 1-5 5
31
552,880.71 - - - -| 552,880.71
5,587,228.55 - - - -15,587,228.55
99,686.93 - - - - 99,686.93
15,020,000.0 10,212,00/19,782,000.|35,140,907.|80,154,907.2
0 0.00 00 28 8
27,200,000.0 - - - -27,200,000.0
37 54



2022

0

611,439.89

611,439.89

3,706.93

3,706.93

960,571.63

960,571.63

48,459,796.

10,212,00/19,782,000.

0.00

00

36,716,625.
73

115,170,421.
92

484,779.08

484,779.08

48,514.29

48,514.29

58,241.76

58,241.76

10,677.66

10,677.66

1,525.78

1,525.78

229,774.14

229,774.14

833,512.71

833,512.71

48,459,796.

10,212,00/19,782,000.

0.00

35,883,113.

00

114,336,909.

02

21

6.4.13.4.1.2

2022

6 30

31

2021 12

378,306.05

475,302.25

-378,306.05

-475,302.25

6.4.13.4.2

6.4.13.4.3

54




2022

VaR (value at Risk)

6 30
6.4.13.4.3.1
2022 6 30 2021 12 31
% %
24,955,904.62 42.79 35,140,907.28 30.73
28,817,336.55 49.41 45,014,000.00 39.37
53,773,241.17 92.20 80,154,907.28 70.10
6.4.13.4.3.2
95%
2021 12
2022 6 30
31
VaR 2.06%(2021
12 31 VaR -1,202,852.98 -2,625,984.34
2.30%)
VaR

39 54
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2022

2021
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2022 6 30 2021 12 31
24,955,904 .62 32,504,497.40
28,817,336.55 45,019,504.49
- 2,630,905.39
53,773,241.17 80,154,907.28
6.4.14.2.2
(
)
6.4.14.3
2022 6 30 (2021 12
31 )
6.4.14.4

40 54



2022

.4.15
87
1
%
1 24,955,904.62 42.25
24,955,904.62 42.25
28,817,336.55 48.79
28,817,336.55 48.79
4 - _
6 536,000.00 0.91
7 4,246,540.02 7.19
514,186.11 0.87
9 59,069,967.30 100.00
.2
2.1
%
A - -
B - -
o 14,796,702.32 25.37
D
573,180.00 0.98
E 2,714,305.00 4.65
F - -
G 2,498,410.30 4.28
H - -
I
J - -

41 54



2022

K 4,373,307.00) 7.50
L - -
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -

24,955,904.62 42.79

7.2.2
7.3
%

1 | 300481 91,100 2,140,850.00 3.67
2 | 002372 84,300 2,026,572.00 3.47
3 | 000002 92,000 1,886,000.00 3.23
4 | 000858 8,700 1,756,791.00 3.01
5 | 002304 8,500 1,556,775.00 2.67
6 | 601668 290,700 1,546,524.00 2.65
7 | 300286 55,300 1,501,395.00 2.57
8 | 600233 62,600 1,276,414.00 2.19
9 | 600048 71,300 1,244,898.00 2.13
10 | 688326 8,357 1,228,980.42 2.11
11 | 601975 303,200 1,221,896.00 2.10
12 | 601117 124,100 1,167,781.00 2.00
13 | 600519 500 1,022,500.00 1.75
14 | 603606 11,500 880,900.00 1.51
15 | 603688 6,500 861,965.00 1.48
16 | 000921 46,400 657,952.00 1.13
17 | 600383 47,100 633,024.00 1.09
18 | 600325 80,500 609,385.00 1.04
19 | 600481 35,300 594,805.00 1.02
20 | 600025 82,000 573,180.00 0.98
21 | 300750 1,000 534,000.00 0.92
22 | 601089 1,578 33,216.90 0.06
23 | 603128 10 100.30 0.00

42 54




2022

7.4
7.4.1 2% 20
(%)

1 000002 4,012,110.00 3.51
2 600233 3,932,550.00 3.44
3 600519 3,637,612.00 3.18
4 000858 3,300,759.00 2.89
5 300481 2,873,138.00 2.51
6 600383 2,339,485.00 2.05
7 000333 2,275,425.00 1.99
8 300750 2,259,716.00 1.98
9 601155 2,059,308.00 1.80
10 002304 1,986,212.00 1.74
11 300286 1,964,920.63 1.72
12 001979 1,856,204.00 1.62
13 601668 1,787,786.60 1.56
14 601117 1,755,802.00 1.54
15 603259 1,720,264.00 1.50
16 002415 1,718,186.00 1.50
17 600153 1,706,879.00 1.49
18 600256 1,483,510.00 1.30
19 600438 1,360,361.00 1.19
20 002120 1,249,791.00 1.09

7.4.2 2% 20

(%)

1 000002 6,403,566.00 5.60
2 600233 5,713,429.00 5.00
3 002415 4,451,558.00 3.89
4 603128 3,676,092.47 3.22
5 000998 2,759,606.00 2.41
6 600519 2,669,384.00 2.33
7 000858 2,438,012.00 2.13
8 002372 2,396,403.00 2.10
9 002120 2,244,420.00 1.96
10 000333 2,185,758.00 1.91
11 300750 2,164,157.00 1.89
12 600383 2,078,148.00 1.82
13 600153 1,933,929.00 1.69
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2022

14 002088 1,875,038.00 1.64
15 601155 1,758,376.00 1.54
16 001979 1,755,473.00 1.54
17 300286 1,747,899.00 1.53
18 601728 1,643,025.87 1.44
19 603259 1,622,915.00 1.42
20 600309 1,497,235.00 1.31
7.4.3
69,698,651.05
74,488,334.05
7.5
%
1 8,915,692.71 15.29
2 - -
19,901,643.84 34.12
19,901,643.84 34.12
4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 28,817,336.55 49_41
7.6
%
200404 20 04 200,000 19,901,643.84 34.12
019674 22 09 48,000 4,818,533.26 8.26
019641 20 11 40,000 4,097,159.45 7.03
1.7

7.8
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2022

N~

N~

.10

.11
1101

.11.2

.12
.12.1

EAST

EAST

EAST

EAST

EAST

90

EAST

EAST

EAST

EAST

45

EAST

EAST

EAST

54

2022

2022 10

EAST

EAST

EAST

EAST

21

EAST

480

EAST



2022

7.12.2
7.12.3

1 22,139.93

2 491,748.20

3 -

4 _

5 297.98

6 -

7 -

8 -

9 514,186.11
7.12.4
7.12.5
7.12.6

88
8.1
% %

A 231 169,642.90 38,355,296.25 97.88 832,213.52 2.12

c 710 3,837.86 0.00 0.00 2,724,882.86 | 100.00

941 44 ,540.27 38,355,296.25 91.51 3,557,096.38 8.49
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2022

8.2
%
A 20,305.97 0.05
C 7,487.05 0.27
27,793.02 0.07
8.3
A 0
C 0
0
A 0
C 0~10
0~10
89
A C
2017 12 7
100,083,888.78 106,820,982.67
73,085,311.99 4,577,960.47
69,377.92 90,591.67
33,967,180.14 1,943,669.28
39,187,509.77 2,724,882.86
810
10.1
10.2
10.2.1

2022 2 21
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2022

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

Q) D)
73,187,880.54 50.80 38,884.87 38.78
59,289,754.13 41.15 55,216.86 55.07
11,590,043.09 8.04 6,158.11 6.14

RPlRrlRrRr|Rr|Rr[(R[(N|R
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2022

N Rr|RPr(Rr[RP|RP,IN[R|R|~

10.7.2

1998 29

2007 48

(%)

(%)

(%)

19,220,684.00

61.49

58,007,000.00

25.61

49 54




2022

12,037,200.00 38.51 168,500,000.00 74.39 -
10.8

1 2022 1 13

2 2022 1 24
2021 4

3 2022 1 24

2021
4 2022 1 26
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2022

5 2022 2 8
6 2022 2 16
7 > " 2022 2 16
8 2022 2 23
9 . .. 2022 2 23
10 2022 3 3
11 2022 3 17
12 2022 3 31
2021
13 2022 3 31
2021
14 2022 4 22
2022 1
15 2022 4 22
2022
16 2022 4 25
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2022

17 2022 1 2022 4 28
18 2022 5 7
19 2022 5 11
20 2022 5 11
21 2022 5 25
22 2022 5 26
23 2022 6 8
24 2022 6 13
25 2022 6 15
26 2022 6 15
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2022

27

2022 6

30

11.1

8l1

20%

20%

%

2022

1
2022
30

1

38,355,296.2
5

0.00

0.00

38,355,296.25

91.51

11.2

12.1

812
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2022

12.2

12.3

2022 8 31
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