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FTSE Fixed Income LLC
LLC
JP GBI-EM

J.P. Morgan Securities LLC
LLC
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()
13,322,518 1.3450] 17,919,084 1.3649 18,183,904(97.55
)
97.55
97.55
1 )

1 (2016 12 21 ) 67 69 1.0308 1.0508
2 (2017 6 21 ) 34 37| 1.0837 1.1537
3 (2017 12 21 ) 26 28 1.1105 1.1955
4 (2018 6 21 ) 46 46 0.9850, 0.9850,
5 (2018 12 21 ) 43 43 0.9175 0.9175
6 (2019 6 21 ) 40 40 0.9478 0.9478
7 (2019 12 23 ) 37 37| 0.9715 0.9715
8 (2020 6 22 ) 28] 28, 0.8026 0.8026
9 (2020 12 21 ) 25 25 0.9210, 0.9210,
10 (2021 6 21 ) 23 24 1.0157 1.0307
11 (2021 12 21 ) 18 18 0.9679 0.9679
12 (2022 6 21 ) 18 18 1.0160 1.0260
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13 (022 12 21 ) 18 18 0.9781 0.9781
2021 12 19 — 0.9995 —
2022 1 18 — 0.9880) —
2 18 — 0.9837 —
3 19 — 1.0453 —
4 19 — 1.0379 —
5 19 — 1.0446 —
6 19 — 1.0396 —
7 18 — 1.0012 —
8 18 — 1.0210 —
9 18 — 0.9946 —
10 19 — 1.0195 —
11 19 — 1.0300 —
12 18 — 0.9917 —

1
1 2016 6 30 2016 12 21 0.0200
2 2016 12 22 2017 6 21 0.0700
3 2017 6 22 2017 12 21 0.0850)
4 2017 12 22 2018 6 21 0.0000)
5 2018 6 22 2018 12 21 0.0000]
6 2018 12 22 2019 6 21 0.0000)
7 2019 6 22 2019 12 23 0.0000)
8 2019 12 24 2020 6 22 0.0000)
9 2020 6 23 2020 12 21 0.0000)
10 2020 12 22 2021 6 21 0.0150
11 2021 6 22 2021 12 21 0.0000)
12 2021 12 22 2022 6 21 0.0100
13 2022 6 22 2022 12 21 0.0000)
1 2016 6 30 2016 12 21 5.08
2 2016 12 22 2017 6 21 11.92
3 2017 6 22 2017 12 21 10.32
4 2017 12 22 2018 6 21 11.30
5 2018 6 22 2018 12 21 6.85
6 2018 12 22 2019 6 21 3.30
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7 2019 6 22 2019 12 23 2.50]
8 2019 12 24 2020 6 22 17.39
9 2020 6 23 2020 12 21 1475
10 2020 12 22 2021 6 21 11.91
11 2021 6 22 2021 12 21 4.71
12 2021 12 22 2022 6 21 6.00
13 2022 6 22 2022 12 21 3.73
)
100
1 2016 6 30 2016 12 21 69,840,405 4,009,734
2 2016 12 22 2017 6 21 154,140 33,745,890
3 2017 6 22 2017 12 21 1,971,032 10,428,457,
4 2017 12 22 2018 6 21 24,480,679 1,261,055
5 2018 6 22 2018 12 21 945,347, 90,502
6 2018 12 22 2019 6 21 954,325 5,712,632
7 2019 6 22 2019 12 23 4,719,223 9,560,394
8 2019 12 24 2020 6 22 797,011 2,932,577
9 2020 6 23 2020 12 21 788,975 9,702,909
10 2020 12 22 2021 6 21 1,467,834 5,081,687
11 2021 6 22 2021 12 21 445,347 4,409,575
12 2021 12 22 2022 6 21 153,999 1,383,682
13 2022 6 22 2022 12 21 562,189 170,810,
()1
2022 12 30
234,055,987 2.58
848,147,591 9.36
549,836,525 6.07
169,286,091 1.87

29/104



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

74,294,021 0.82

189,768,529 2.09

135,064,090, 1.49

506,540,389 5.59

97,551,832 1.08

308,925,670 3.41

250,035,840 2.76

229,474,005 2.53

621,028,972 6.86

85,536,256 0.94

43,357,680 0.48

1,783,967,331 19.69

2,125,639,601 23.47,

35,827,624 0.40

576,509,112 6.36

120,753,408 1.33

8,985,600, 554 99.20

— 72,661,020 0.80,

9,058,261,574 100.00

— 5,390,211 0.06

)

YIHAL KERRY ARAWANA 362,234 932.57, 337,810,757 825.29 298,948,120 3.30

HOLDIN-A

ZHEJIANG SUPOR CO LTD -A 300,024 1,066.94 320,109,743 946.04 283,835,012 3.13

SICHUAN SWELLFUN CO LTD-A 165,890 1,624.83 269,543,494 1,633.65 271,007,189 2.99

HENAN SHUANGHUI 462,831 516.50 239,052,553 483.95 223,989,217 2.47
INVESTMENT-A

SIEMENS LTD 48,639 3,774.19 183,573,249 4,544.06] 221,018,729 2.44

30/104



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

UNILEVER INDONESIA TBK PT 5,458,900 4259 232,506,233 40.46| 220,867,094( 2.44
CHONGQING BREWERY CO-A 90,900] 2,498.14 227,081,247, 2,415.01 219,525,254 2.42)
ENEL AMERICAS SA 12,192,700] 14.914 181,838,049 17.53] 213,839,968 2.36)
ASTRA INTERNATIONAL TBK PT 4,372,400] 57.42 251,067,118 48.02 209,984,510] 2.32
ABB INDIA LTD 45,000] 4,818.37| 216,826,819 4,321.56f 194,470,290( 2.15
KOMERCNI BANKA AS 49,042 4,016.21] 196,963,381 3,869.51]] 189,768,529( 2.09
KUMBA IRON ORE LTD 46,752 3,552.39 166,081,403 3,916.17| 183,089,145 2.02]
NESTLE INDIA LIMITED 5,689 27,442 .36 156,119,640 31,890.87 181,427,216 2.00]
ADVANCED INFO SERVICE-NVDR 238,500 770.314 183,719,145 752.64 179,504,640] 1.98
BANCO SANTANDER-CHILE-ADR 84,194 2,277.94 191,789,028 2,104.62 177,196,545 1.96]
AMBEV SA-ADR 481,022 330.42 158,940,732 364.92 175,536,953( 1.94
HINDUSTAN UNILEVER LTD 42,347 3,588.19 151,949,119 4,134.56) 175,086,233( 1.93]
ANGLO AMERICAN PLATINUM 15,195 10,911.87] 165,805,889 11,377.94 172,887,853] 1.9]]
LTD

MPHASIS LTD 54,785 3,424.93 187,634,841 3,109.87| 170,374,557 1.88
MARUTI SUZUKI INDIA LTD 11,757 12,334.12] 145,012,361 13,581.63 159,679,318] 1.76]
ENEL CHILE SA-ADR 539,047 172.514 92,990,998 294.59 158,800,012 1.75
VINDA INTERNATIONAL 414,000 316.88] 131,191,136 380.39 157,484,358( 1.74
HOLDINGS

BYD CO LTD-H 47,500] 4,839.48| 229,875,715 3,250.82 154,413,950 1.70|
TELEFONICA BRASIL-ADR 160,047 1,151.83 184,347,896 960.74 153,764,835 1.70]
VODACOM GROUP LTD 157,570 1,061.79 167,307,763 970.07} 152,854,087 1.69
BHARTI AIRTEL LTD 114,101 1,063.71 121,370,477 1,321.40Q 150,773,917| 1.66|
GLOBE TELECOM INC 28,620 4,935.61] 141,257,214 5,194.50 148,666,704 1.64
IHH HEALTHCARE BHD 769, 700] 190.17} 146,381,381 187.17| 144,068,879 1.59
ENGIE BRASIL ENERGIA SA 142,650 1,052.28 150,108,055 950.18} 135,544,532 1.50]
SANTANDER BANK POLSKA SA 17,057 7,269.32 123,992,911 7,918.39 135,064,090] 1.49

10.45

31/104



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooooooooooooooodaod

5.39

0.43

6.61

3.13

.15

.75

.86

Wk, |O|F

.63

17.10

8.29

2.43

1.08

11.58

1.97

1.88

13.98

7.01

0.48

99.20,

()

690,000.00 5,395,110 5,390,211 0.06

32/104



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooOoooooooooboood

’ RS 2022% 12A30EWHE

- Jgg (MEB(201 BEBE308)~2022F 1 2A308)
—E::Hllﬂﬂtﬂl LA ] 59178
15,000 | SRR ETEW) 71 7 A L] o

sHESMERAESENG. HES (RIMEMEA

10,000 .—W
‘-_—_a SESMENESANG S (Em) EMRN

2022F6R CRE<EEL,

BF g weEm, BERRRT (EEEN SRE0 170
SENOWTT,

OF | 150@ | OM | 100M | OM | 2,000
"f-m i _ {EMJ\J:EEﬂE} <M A LM ) OSBHE> (BEHREN: 7ORENE) _ =
i sa% | [1] 1o 235w q| THAIKERRY ARAWANAHOLONA | oo | o | BEAW | oo
|3n%wm| 00% | [2] =W 10.7% | || A= rUu—Paor =7 1A 2173
3 | ZHEJANG SUPOR COLTD A e i
i??i?ﬁﬂﬂﬁ v e s | DT S | | mam |
| : SICHUAN SWELLFUN CO LTOA
T T B e | Bk e e L BuE-Rri-
Ei;?:nm A i SWE | Pm 21t |30%
HTY-TrUROTSERESEIL T LENAN SHUANGHU INVESTNENT-A| BE U
RS ST oaA TR | o | PR | “eiq |BE%
{mé‘t s E-g%ﬂ%-gm—-- e (| UK | REM |24%
BEBE5/0 [17.1%| || JHLEVER NOONESI TR FT_|.okavy | .| oA
; e by l i [ T Wz |7 | rerama | 24%
7 ' CHONGQING BR P
‘% il B R e T | 910 [=A4%
Bl 104%)| T ENEL AMERICAS SA
5| mEAR/ -k B.3% # IS 1) G FUAY | FU | BEWR | 24%
WTY-TroATMEERmLL || ASTRA INTERNATIONAL TBK PT |Lr#aep oy ERE
o 3 Fars gt it wer 17| emmms | 23%
ABE INDIA LTD e
FrspETE, JoRi-| fUE | EEm [201%

s = TR R R T,

24.4%

5.2% B.3% 10.4%
a I i .“... i N ;-.D‘z*

L
LB 2%

e e Y

S50 019 2014E  20)SW 2018  2017H  2018% 2019F 2000F 202 20228
STV EOFREERE, SRS (RTM) SR 0L TRBLTE0ET,
MU, A F TSI BNE A
#2001 686, BERANSS0 | EFE TORBRETT,

# 77 /FOERERIZSD EFTREOERTHD, FROEBHARPEFET DO TEDOET Au.
# TP/ ROERIRRIGHLE. & \—=IJTHRLTVET,

33/104



10

11

16

34/104

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

35/104



< E2EEFERE LD
(s) 1SHE{EO@E=7 > FITEM
IhEhTLAEHESLE2 TE

BilELEICLHEFMmLEED

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

HEEE= (a) SEEMEOUEENS

Cb) BEME (7 FMEAICEE

=3 SERRAFDIZF) ZEELEED
[b) BiEiEiE
""""" FEREMIE= TR EE
itREE MEEEEOR T
Bl o fogE
=) {SEEBTE
Mgk E -
FEg ] 2 1A
[a)— (bl
X
www . nikkoam.com/
0120-25-1404
2026 6 22 2016 6 30
6 22 12 21 12 22 6 21

36/104



10

37/104

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



< EEHEOE RN
=
: ig
.
W | eERELLE|
% i
¥

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

v
COEHHE

AR
FHIETELE

AR ER
% g’ﬁﬂj 2k Fh

EELTINES

www . nikkoam.com/

www . nikkoam.com/

38/104

EE S octms AR

U

(=

10



59
133

2022 12 21

193

39/104

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

38
12

13 2022 6 22



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

12 13

2022 6 21 2022 12 21
646,105 648,117
17,760,606 17,628,893
674,350 296,313
19,081,061 18,573,323
19,081,061 18,573,323
183,992 -
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- 1
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€Y)

ALE SA-SP ADR 29,915 16.44 491,802.60,
IAMBEV SA-ADR 481,022 2.76 1,327,620.72
BANCO SANTANDER-CHILE-ADR 84,194 15.62 1,315,110.28
COMMERCIAL INTL BANK-GDR REG 223,872 1.19 266,407.68
TELEFONICA BRASIL-ADR 160,047 7.23 1,157,139.81
TIM SA-ADR 84,240 11.93 1,004,983.20
ENEL CHILE SA-ADR 556,047, 2.16 1,201,061.52

1,619,337 6,764,125.81

(891,376,499)

ALMART DE MEXICO -SER V 277,600 71.89 19,956,664.00
KIMBERLY-CLARK DE MEXICO-A 442,000 33.74 14,913,080.00
719,600 34,869,744.00

(232,511,452)

ATACADAO DISTRIBUICAO COMERC 335,400 15.12 5,071,248.00)
BANCO BRADESCO S.A. 180,000 13.06 2,350,800.00)
ENGIE BRASIL ENERGIA SA 142,650 37.85 5,399,302.50
658,050 12,821,350.50)

(324,593,002)

ENEL AMERICAS SA 12,192,700 114.25 1,393,015,975.00
12,192,700 1,393,015,975.00)

(206,992,422)

EUROBANK ERGASIAS SERVICES A 473,987 1.03 491,998.50,
HELLENIC TELECOMMUN ORGANIZA 48,068 1467, 705,157.56
522,055 1,197,156.06]

(167,506,075)

FORD OTOMOTIV SANAYI AS 19,984 485.80 9,708,227.20

19,984 9,708,227.20

(68,576,975)

KOMERCNI BANKA AS 49,042 654.50 32,097,989.00]

49,042 32,097,989.00]

(185,738,223)
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SANTANDER BANK POLSKA SA 17,057 256.60 4,376,826.20

17,057 4,376,826.20

(131,110,454)

BYD CO LTD-H 47,500 201.60 9,576,000.00
TRIP_COM GROUP LTD 22,950 264.80 6,077,160.00
IALIBABA GROUP HOLDING LTD 49,700 84.05 4,177,285.00
JD.COM INC - CL A 8,250 220.40 1,818,300.00;
ZHONGSHENG GROUP HOLDINGS 96,500, 40.15 3,874,475.00
INDA INTERNATIONAL HOLDINGS 414,000 22.00 9,108,000.00
MICROPORT SCIENTIFIC CORP 210,000 18.50 3,885,000.00]
CHINA RESOURCES PHARMACEUTIC 890,000 6.33 5,633,700.00
1,738,900 44,149,920.00

(747,016,646)

NESTLE (MALAYSIA) BERHAD 28,800, 137.10 3,948,480.00
IHH HEALTHCARE BHD 769,700 5.91 4,548,927.00
IAMMB HOLDINGS BHD 361,900 4.17 1,509,123.00;

1,160,400 10,006,530.00

(297,287,001)

IADVANCED INFO SERVICE-NVDR 238,500 186.00 44,361,000.00
INTOUCH HOLDINGS PCL-NVDR 237,000 75.00 17,775,000.00
475,500 62,136,000.00;

(235,495,440)

GLOBE TELECOM INC 28,620 2,180.00 62,391,600.00;
PLDT INC 25,750 1,190.00 30,642,500.00;
54,370 93,034,100.00;

(221,867,721)

ALE INDONESIA TBK PT 1,930,000 7,200.00 13,896,000,000.00]
IASTRA INTERNATIONAL TBK PT 4,372,400 5,700.00 24,922,680,000.00;
SUMBER ALFARIA TRIJAYA TBK P 3,111,700 2,570.00| 7,997,069,000.00
UNILEVER INDONESIA TBK PT 5,458,900 4,770.00[ 26,038,953,000.00

14,873,000 72,854,702,000.00

(619, 264,967)

POSCO HOLDINGS INC 1,606 281,000.00 451,286,000.00
S1 CORPORATION 6,184 62,300.00 385,263,200.00
7,790 836,549,200.00
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(85,829,947)

IN SEMICONDUCTORS CORP 71,000, 137.00 9,727,000.00]

71,000 9,727,000.00

(41,756,065)

ACC LTD 26,991 2,592.50 69,974,167.50]
IAMBUJA CEMENTS LIMITED 140,037 560.10 78,434,723.70]
JSW STEEL LTD 27,736 745.80 20,685,508.80]
IABB INDIA LTD 45,000 2,924.85 131,618,250.00
SIEMENS LTD 48,639 2,955.75 143,764,724.25
MARUTI SUZUKI INDIA LTD 11,757 8,524.35 100,220,782.95
ITC LTD 109,888 340.15 37,378,403.20]
NESTLE INDIA LIMITED 5,689 20,135.55 114,551,143.95
COLGATE PALMOLIVE (INDIA) 38,525 1,597.15 61,530,203.75
HINDUSTAN UNILEVER LTD 42,347 2,674.55 113,259,168.85
KOTAK MAHINDRA BANK LTD 18,471 1,847.10 34,117,784.10]
HDFC LIFE INSURANCE CO LTD 66,855 579.80 38,762,529.00]
ICICI PRUDENTIAL LIFE INSURA 162,785 454.35 73,961,364.75
MPHASIS LTD 54,785 1,950.70 106,869,099.50
BHARTI AIRTEL LTD 114,101 828.95 94,584,023.95
INDUS TOWERS LTD 325,517, 191.90 62,466,712.30]
IADANI GREEN ENERGY LTD 9,400, 2,061.65 19,379,510.00
IADANI TOTAL GAS LTD 16,000 3,614.20 57,827,200.00;

1,264,523 1,359,385,300.55

(2,175,016,480)

IANGLO AMERICAN PLATINUM LTD 15,195 1,442.06 21,912,101.70Q
KUMBA IRON ORE LTD 48,152 467.74 22,522,616.48
MULTICHOICE GROUP LTD 72,972 114.60 8,362,591.20
ODACOM GROUP LTD 157,570, 124.20 19,570,194.00;

293,889 72,367,503.38

(551,440,375)

HUAXIN CEMENT CO LTD-A 354,700 15.07, 5,345,329.00
GUOXUAN HIGH-TECH CO LTD-A 128,700] 30.47 3,921,489.00
ZHEJIANG SUPOR CO LTD -A 300,024 49.10 14,731,178.40
CHONGQING BREWERY CO-A 90,900, 121.95 11,085,255.00
HENAN SHUANGHUI INVESTMENT-A 462,831 24.75 11,455,067.25
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SICHUAN SWELLFUN CO LTD-A 165,890, 75.13 12,463,315.70,
YIHAI KERRY ARAWANA HOLDIN-A 362,234 42.95 15,557,950.30,
BANK OF BEIJING CO LTD -A 537,214 4.27 2,293,903.78
BANK OF NANJING CO LTD -A 245,221 10.02 2,457,114.42
BANK OF NINGBO CO LTD -A 110,199 30.68 3,380,905.32

2,757,913 82,691,508.17

(1,564,010,647)

SAUDI BRITISH BANK 87,651 38.05 3,335,120.55

87,651 3,335,120.55

(117,062,731)

38,582,761 8,864,453,122

(8.864,453,122)

D @)
2 @)
)

7 100.0% 10.1%
2 100. 0% 2.6%
3 100. 0% 3.7%
1 100.0% 2.3%
2 100.0% 1.9%
1 100.0% 0.8%
1 100.0% 2.1%
1 100. 0% 1.5%
8 100.0% 8.4%
3 100. 0% 3.4%
2 100. 0% 2.7%
2 100.0% 2.5%
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4 100. 0% 7.0%
2 100. 0% 1.0%
1 100.0% 0.5%
18 100.0% 24 4%
4 100.0% 6.-2%
10 100. 0% 17.6%
1 100.0% 1.3%
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2022 12 30

18,659,196

18,382

18,640,814

18,796,401

0.9917

9,081,084,165

22,822,591

9,058,261,574

6,636,681,227

1.3649
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866 229,546

807 193,694

318 9,773

489 183,920

59 35,852

46 1,158

13 34,693

38 59
19
52
52
38 38 57
193 63 2021 2022
31
193 64 2022
2022 30
( )
62 63
(2021 31 ) (2022 31 )

24,698 42,427
17 170
785 932
225 96
24,738 25,193
3 891 3 1,048
2,403 5,005
930 1,056
2 361 2 998
55,053 76,928
1 245 1 244
1 190 1 153
436 397

241 335
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241 335
22,903 23,969
25,987 22,366

678 652
1,845 3,678
51,414 50,667
52,092 51,399
107,145 128,328
( )
62 63

(2021 31 ) (2022 31 )
844 651
9,834 9,693
8 7
71 71
8,956 8,783
798 831
4,660 5,572
1,090 2,354
775 3,669
3,034 3,958
55 5
7,847
643 1,330
20,938 35,083
1,456 1,395
156 423
544 390
2,157 2,209
23,095 37,292
17,363 17,363
5,220 5,220
5,220 5,220
61,956 68,901
61,956 68,901
2,067 2,067
82,472 89,417
1,461 2,350
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115 731
1,577 1,618
84,049 91,035
107,145 128,328
( )
62 63
2020 2021

2021 31 ) 2022 31 )
78,975 94,938
3,973 4,743
82,948 99,682
34,050 42,026
953 987
1 1
17,813 23,000
966 1,042
16,825 21,932
22 25
545 598
1,053 1,014
174 143
331 308
51 52
11 13
483 494
54,419 67,628
10,383 11,759
243 156
55 5
6,766 7,229
159 143
3,158 4,225
14 22
30 29
57 66
485 429
939 937
388 394
10 169
138 172
1,084 1,171
4,286 3,888
17,817 19,042
10,711 13,010
( )
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62 63
2020 2021
2021 31 ) 2022 31 )
75 71
2,555 5,257
14
1 1
1,548
62 58
2,710 6,936
122 177
804 49
25 9
59
42 39
1,054 275
12,367 19,672
774 253
1,445
0
774 1,699
237 132
5
0 0
125
7,847
369 7,980
12,773 13,391
3,722 3,435
329
373 1,851
3,348 1,255
9,424 12,136
62 2020 2021
( )
17,363 5,220 5,220 55,395 55,395 905 77,073
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9,424 9,424 9,424

1,161 1,161

6,561 6,561 1,161 5,399

17,363 5,220 5,220 61,956 61,956 2,067 82,472
60 389 329 77,402
2,862
9,424
1,161
1,521 273 1,247 1,247
1,521 273 1,247 6,647
1,461 115 1,577 84,049

63 2021 2022 31
( )

17,363 5,220 5,220 61,956 61,956 2,067 82,472

5,191 5,191 5,191

12,136 12,136 12,136

6,944 6,944 6,944

17,363 5,220 5,220 68,901 68,901 2,067 89,417
1,461 115 1,577 84,049
5,191
12,136
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62 63
2020 2021
2021 31 2022 31
2,498 5,194
62 2020 2021 31
197,012,500 197,012,500
1,454,500 1,405,500 2,860,000
2020 25 594,300
2020 17 811,200
)
( )
2011 o 1,184,700 752,400 432,300
2016 D 1,346,000 330,000 | 1,016,000
2016 > 2,394,000 622,000 | 1,772,000
2017 P~ 2,939,000 332,000 | 2,607,000
7,863,700 2,036,400 | 5,827,300
)
2011 (1)432,300 2016 (1)1,016,000 2016
(21,088,000 2017 (1)874,000
2016 (2)684,000 2017 (1)1,733,000
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