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Fund name: NEXT FUNDS Tokyo Stock Exchange REIT Index Exchange Traded Fund

Code: 1343

Underlying index: Tokyo Stock Exchange REIT Index

Primary invested assets: REITs

Trading unit: 10 units

Management co.: Nomura Asset Management Co., Ltd. URL http://www.nomura—am.co.jp

Representative: Hiroyasu Koike, President & CEO

Contact person: Satoshi Nagasaka, Head of Support Dial Team, Investment Trust Marketing Dept.
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Scheduled date of submission of securities report: April 27, 2022
Date of commencing dividend payment: March 18, 2022

I 77> ROEMRM
Fund Management

1. 20224 2 AHIOEMRN (2021 4 8 A 11 H~20224 2 A 10 H)

Management Status for Period ended February 2022 (from August 11, 2021 to February 10, 2022)

(1) BPENR (B 7 AR O
Assets (fractions of less than JPY mil. shall be rounded down)
s B4 - 7S - % - .
R e e L A ()

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

BHE FERK L BHH MR L el MR L
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2022 4£ 2 A #j 428,493 (98.1) 8, 304 (1.9) 436, 797 (100.0)
FY ended Feb. 2022
2021 4E 8 A #j 419,434 (97.9) 9,119 (2.1) 428, 554 (100. 0)

FY ended Aug. 2021
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(2) BWE - IR

(T AR EHEO)
Creation and Exchange (fractions of less than one thousand units shall be rounded down)
AR E I AR R E IR R
FATH N s AR H FATH N4
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Exchanged at End of Fiscal
Fiscal Period (®) Period
@ (OREOR®)
T T Th Th
‘000 units ‘000 units ‘000 units ‘000 units
2022 4£ 2 A #j 187, 834 40, 551 17, 232 211, 153
FY ended Feb. 2022
2021 £ 8 A #j 193, 715 25, 377 31, 258 187, 834
FY ended Aug. 2021
(3) FE¥EqAE
Net Asset Value
100 1134 V) HEHAEfIAR
Mg e Alk AL (/B FrE MM AFATHE O£ X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2022 4£ 2 A #j 462, 787 25, 989 436, 797| 206, 863
FY ended Feb. 2022
2021 £ 8 A #j 470, 621 42, 066 428, 554 228, 155
FY ended Aug. 2021
(4) i
Dividend Payment
100 F124 v 5B
Dividend per 100 units
!
JPY|
2022 £ 2 A HA 1, 630
FY ended Feb. 2022
2021 45 8 A HA 1, 610]
FY ended Aug. 2021
2. KEFHOER

Change in Accounting Policies

O KFHEEFEOBEIC E I AR

PN

Changes accompanying revision to accounting standards, etc

@ QLS OEE

No
i

PN

Changes other than those in D No



I M%sE3% Financial Statements

(1) [EfExIz] Balance Sheet
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(HAL : M) (Unit : JPY)

AT
(2021 4F 8 H 10 HEIAE)
Prior period
As of August 10, 2021

B
(2022 4F 2 H 10 HEIfE)
Present period
As of February 10, 2022

4%H Amount

4%H Amount

EREDTR

Assets

)& PE

Current assets

a—)b e =
Call loans

44,579, 805, 049

26, 229, 680, 501

YR e
BHRLS: o 419, 434, 355, 150 428, 493, 827, 000
Investment securities
N [=E=31A =
0§§5ﬁﬁuu?¥ﬁmg$XE . . 26, 135, 61 i
Revaluation of derivatives
'S
EN IO . 2,978, 589, 096 3, 456, 726, 039
Accounts receivable — other
NIRRT
Accrued dividends receivable 2,994, 243, 563 3,479, 334, 662
IAE\
ARILA] . 1, 169, 758 652, 011
Accrued interest
T DAL 195, 504, 362 145, 250, 604
Other accrued revenue
ST A
%Ej\%i"f”iﬁﬂgi 411, 249, 600 981, 952, 000
Margin deposits
SRR TR AN
VRN PE & E 470, 621, 052, 188 162, 787, 422, 817
Total current assets
Uk E AN
HEEERF 470, 621, 052, 188 462, 787, 422, 817
Total assets
Al
Liabilities
ENAE
Current liabilities
N [=E=31A =
0§5Eﬁ§uu?¥ﬁﬁgiﬁE o 21, 824, 00 362, 807, 68
Revaluation of derivatives
S
AL 4, 458, 167, 074 -
Accounts payable — other
/N L
iﬁkhgliﬁzjgajz 3,024, 138, 267 3,441, 800, 126
Unpaid dividends
=z ]
RS RE AN 37, 490, 103 37, 189, 479
Trustee fees payable
AT REA AN 155, 827, 973 154, 714, 679
Investment trust management fees payable
1PsS
AR 39, 498 15, 680)

Accrued interest expenses

ATMRESS B IS |32 A4

Cash collateral received for securities

34, 270, 350, 345

21,931, 131, 020
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lent

Z OAILE

Other accrued expenses

98, 960, 884

61,922, 657

mEAEEFT
Total current liabilities

42, 066, 798, 144

25,989, 581, 321

et

Total liabilities

42, 066, 798, 144

25,989, 581, 321

LS E DER

Net assets

TEAGE
Principal and other

JoA

Principal

221, 269, 247, 15

248, 738, 683, 996

4
Surplus

HIARR e SUIHR KBS (L)
Surplus (deficit) at end of period

207, 285, 006, 894

188, 059, 157, 50

(53 Bl (R A L4

(Reserve for distribution) 5,812,229 .
— Az
;zjzfgglzicipal and other 128, 554, 204, 044 196, 9, 511,499
FUEPEAFT

Total net assets

428, 554, 254, 044

436, 797, 841, 496

A PER T

Total liabilities and net assets

470, 621, 052, 188

462, 787, 422, 817

(2) [BEKORES4HHE] Statement of Income and Retained Earnings

(B47 0 ) (Unit : JPY)

GUE:]

B 20214 2711 H
£ 20214 8 H10H
Prior period
From February 11, 2021
to August 10, 2021

B 20214 8 411 H
£ 20224 2H 10H
Present period
From August 11, 2021
to February 10, 2022

&%H Amount

&%H Amount

R

Operating revenue

S UL Y 4

Dividend income

6, 548, 657, 499

7,209, 855, 793

ARES: 78 H S R AR

Profit and loss on buying and selling of

securities and other

45,670, 048, 264

A\40, 943, 823, 033

JRAERE an 15 | SR AR

Profit and loss on dealing of derivatives

1,639, 199, 140

A\708, 338, 570

T ORI L

Other revenue

504, 373, 885

316, 394, 046

HENIEAF

Total operating revenue

54,362, 278, 784

A\34, 125,911, 764

CES -G

Operating expenses

KALFILE,

Interest expenses

A10, 844, 668

Al1, 131,926

SEREAE

Trustee fees

71, 352, 207

75, 053, 978

(1343) 2022 4F 2 A PEEE
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ZERe

296, 557, 528 312, 105, 308
Investment trust management fees

Z O

67,099, 216 69, 090, 783
Other expenses

HEEMEE

. 424, 164, 283 445, 118, 143
Total operating expenses

HENEUTEFEEREK (L)

. . 53, 938, 114, 501 A34,571, 029, 907
Operating profit (loss)

REH R TR L (A)

Ordinary profit (loss) 53,938, 114, 501 A34,571, 029, 907

LIRS SO IR (A)

Profit (loss) 53,938, 114, 501 A34,571, 029, 907

AU AL O Y BRI 2 S EH O Sy BB ST — AR
BUTE S YISO (D)
Distribution of profit loss from partial
exchange

BERRe I E REE (A)

Surplus (deficit) at beginning of period 164, 225, 238, 793 207, 285, 006, 894

TR N ST R AR D4

. . .. 26, 508, 107, 193 39, 954, 864, 473
Increase in surplus or decrease in deficit

YHBBIME RIS A INEE ST R B0
DA

Increase in surplus or decrease in deficit
from additional subscriptions for period

26,508, 107, 193 39, 954, 864, 473

PR IR RS T R AR IR

. . . .. 30, 754, 739, 916 17, 523, 903, 936
Decrease in surplus or increase in deficit

B RS AN E B SIP S 15 A B VSt
PAIEE

. . . .. 30, 754, 739, 916 17,523,903, 936
Decrease in surplus or increase in deficit

from partial exchange

SyBoa:

. 6, 631, 713, 677 7, 085, 780, 024
Dividends

IR RS SUTHR KA (A)

Surplus (deficit) at end of period 207, 285, 006, 894 188, 059, 157, 50

(3) [#Eizk]
(225t AR D FHHEICE 4 575D

1. G PE ORI IEE K O 1k R RES

FHI & U CREMECREME L TR0 £,

RFI LA 2 80 72 - Tk, TR 0 & 2 A AlFESR IS DWW Cid 2 O R &S GHE R

ICEHEFRG D 72 AT, HITD H ORKEIEE) TEHMliL TR Y £,

S |

BT ORET D E I OBEMEEZHVTEY £7,

2. B - IS0 R =7 B D 2 4

FHI & L CRLEE D BICB W T, MEEE Y A4 I TR Y &2 EL TR0 %

D

BEEEFEZASFERIC OV TIE, FRIE LTINS EE D HITB W T, YEZINEE

Bl&sEz s EL TR0 £9,

Al RE: 7 B A R AR

HWIE HEETH EL TR £,

URAE PE LIS | SRR AR

HWIE HEETH EL TR £,

3. AR T ORI 2B 2 FEOMEEME S ORMEO R EICE W I —EORIREMHFSERA L T\ D 2n, R 50|
SR REMHICL S T2GA, YHMEN R b H Y ET,

F7o. TUANAT 4 TEBINCEAT 2 ST, HETHLT U AT ¢ TEENICBIT

54 BRREREEISEHE LORBEXRARATH Y . BESHBERT VT 1 THY

_5_
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SlOTHY A7 OREEERTHOTIEL Y /A,

4. Z DAt
B0 ET,

W B R OREHIRIL, 2021 4F 8 A 11 AA5 202242 2 A 10 AETL 25T

(HEARRE Lo RV IZBET 215D
U FEHIIH Y FHA,

(BRI B3 5 1ERD)

2021 4£ 8 A 10 HEIE 2022 4£ 2 A 10 HBIE
1. FEMMOEKBICBT 22 AHEOREL 1. FEEHoORBIZET 5 ZEHEORE
187,834, 675 1 211, 153,382 ™
2. FEHMOKBIZBIT D 1 AN 720 OHEREDOFE 2. FEEHBORRBIZBIT S 1 ALY OMEEDOHE
1 A4 72 i e 2,281.55 M 1 A4 72 i pERR 2, 068. 63 1]
(100 124 7= 0 i pE%H) (228, 155 1) (100 124 7= 0 i pE%H) (206, 863 1)
3. AMMREROWREHEROC L VLT A RS (3. AR OMR R £ V& U A R
31, 983, 441, 490 M 21, 591, 209, 850 M
(4% B Ol a5t EEIT B 2 15D
AT ELY
B 20214 2 A 11 H B 20214 8 A 11 H
F 2021 4F 8 A 10 H & 20224 2 A 10 H
1. Zfic4 O ER 1. Srfid4: OFHEE R
2021 4F 2 A 11 A5 20214F 5 A 10 HE T 2021 4F 8 A 11 A7 5 2021 4F 11 H 10 HE T
HH HH
EpEENE ] A 3, 813, 346, 275 [ Epi[EEIEaY il A 3, 869, 543, 740 [
53 B i F Sz 4 B 11, 658, 806 [ (53 B T P S 4 B 8,812,226 [
EEI e Ea ] C=A+B 3, 825, 005, 081 [ IR e C=A+B 3, 878, 355, 966 [
(S D 207, 182, 303 | B34 D 229, 363, 703 1
28 53 i FTREAR E=C-D 3,617,822, 778 [ N 4% 23 B wT REAR E=C-D 3, 648, 992, 263 [
IS 2 53 i 4 F 3,607, 575,410 [ IS 2 3 il 4 F 3,643,979, 898 11
A (4 PR AR N7 4) G=E-F 10, 247, 368 [ U1 4 (5 i HEA 5T 42) G=E-F 5,012, 365 [
1% H 189, 872, 390 [ SE~3 H 193, 828, 718 1
100 [12472 0 53 fd 4 T=F/HX 100 1,900 100 [12472 0 Syhid 4 T=F/Hx 100 1,880 M
2021 4F 5 A 11 A5 2021 4F 8 A 10 HE T 2021 4F 11 H 11 A2 5 20224 2 H 10 HE T
HH HH
EpIEENE | A 3, 250, 529, 773 [ Epi[EEIEsY il A 3,667, 838, 025 [
53 B i F Sz 4 B 10, 247, 368 [ (53 B HE i P S 4 B 5,012, 365 [
IR E e ] C=A+B 3,260, 777, 141 R EAE AT e C=A+B 3,672, 850, 390 [
e g D 227, 826, 648 1] e g D 226, 886, 366 [1]
15 %5 53 mTREAE E=C-D 3, 032, 950, 493 | IS 225 53 i vl REAE E=C-D 3,445, 964, 024 [
N 45 53 B 4 F 3,024, 138, 267 [ U 55 4 i 4 F 3,441, 800, 126 [
R (4 B AR A N 4) G=E-F 8,812,226 M U1 4 (5 i HEA 57 42) G=E-F 4,163,898 [
% H 187,834, 675 [ S8 H 211, 153, 382 [
100 [12472 0 53Hd 4 T=F/HX 100 1,610 1 100 [13472 0 Syhid 4 T=F/Hx 100 1,630
2. T OffE M 2. T OME M
ZOMBH D S5 B 44,615,076 L, EIRHUT DN T O ZOMEHD 5 % 47,420, 866 1%, XIRIEHIZ OV TOR
BB THY £7, EFEREITHY 7,

(e fh s it (2 B89 5 TERTD)
(1) 4P o DIRI B4 5 S1

AT
H 20214 2 H 11 H
% 20214 8 A 10 H

H 20214 8 H 11 H
% 20224 2 A 10 H

L. &R R SR 2 BUL 7 #

_6_
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77 v N, BEREROREENCET 2 E#E 2 &5 [FL
4AHHIZED HAERREEFETH Y . Bt ET 51EH
DEATTENIHE AMFESRF OGRPHN I L THRE L L
THEMTLZLEZEME LTEBY £7,
2. R ONE K O ORISR D U 2T 2. R ONE K O ORISR D U 2T
W77 RMEET D4R SMOREIT. AWk, 7V R |FELE
T4 TG, AL m— U EOSREER ORREE TH
DET,
W77 v RPRET 2HEMAEROFEML, (ZoMhoizt) o
2 AMMEEARERICHEE L TR £,
TAUHIE, REIT DTS ERY Y 2 7 I E oz Y 27 (MY
A7 BROVRBWEY 271236 3NTEBY £7,
M7 7 NiE, EFEMEICET 2 EEORRMREMNICE T
52 &xAME LT, REIT HREUEMEGG | 21T > TR D £7,
BT VAT ¢ TWGNE, HER LT 5 REIT FEEE IR D1l

IEEEN Y 27 2 L THEY 7,
3. GRLFE SR D U R 7 BRI 3. GRLFE SR D U R 7 B

HRESRICB W TE, M L72BE Y A7 EHICET RS (FE
DEBRT, RT A= AOBERNER Y X7 OEEETT
o TR FI,

OmitE ) A7 OEH

Hith U A7 I L Cid, BERSSEORILE W, o8-t
B L., BB > T DA NEDEREZ1T/2>TEY £
B
O Y A7 OEH

(EH Y A 7B LT, BITIRCBE e ki & B4
DIE MR - T & W R, AkBE L. SO REICR LR
HAAHIIRE DB Z (T2 > TR £77,
OFEIE Y 2 7 DR

GRENE U A 7 (B LTI, MBI Ui ok &
e L, B &CHMALREDEHZIT/>CTBY 7,

(2) =P i ORFLE B9 5 HIH

AT W
2021 4% 8 H 10 HBILE 2022 4 2 H 10 B BILE
1. SERTERFREE B4R, Bl R OVERE 1. SETERFREE B4R, Bl R OVERE

BRI Lo SR ITRAlE LT TR CRME L | WA
TS T, FERIRFKE LA L Rl & OEMHITH Y £
A

2. W B Sk 2. WO B Kk

RS Rz
(BFEARLFSEHARD T BT 5170 (L <

BYET,

R A

FUNRT 4 TWBNZHOW T, (FofoiEid) o 3
TURT 4 THRBIBRICEE L TBY £7,

)b - b= RO SR R AR

I HOR EIZEIF T SN AT, IREMEEILR
&AL TS Z LD, YELREMAEZ FEHE & L TR

UES
(BhE Y HE L oW 2R3 5 ERD)
(EE:] By
H 20214 2 H 11 H H 20214 8 H 11 H
% 20214 8 H 10 H I 20224E 2 A 10 H

MGl € DM S FEIG AR D N IE Ml 2 B LT, —#% (A4
DERGI S & 570 2 PR 58 & OB 3T 2 b Tnn
7. EFHITII SV EE A,

(Z D DER)
1 JEAROKH)
(EE:] By
H 20214 2 H 11 H H 20214 8 H 11 H
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X 20214F 8 H 10 A

X 20224F 2 H 10 A

T AR

228, 196, 703, 504 [ & e A%H

0 B NRR AE JC A
b — B AR AR

29, 894, 695, 000 [
36, 822, 151, 354 [

0 B NRR A E JC A
b — B AR AR

221, 269, 247, 150
47,769, 784, 800 [
20, 300, 347, 954 [

2 AftEESBIAR
seH H A RES:

EIE:] EE
\ H 20214 2 H 11 H H 20214 8 H 11 H
EE] 7 20214 8 H 10 A 7 20224F 2 10 A
HIICE ENiMnZEEE (M) HBISICE ENiMnZERE (M)
BB R 13, 940, 419, 547 A\24, 960, 607, 126
e 13, 940, 419, 547, A24, 960, 607, 126

3 T UAT ¢ THGIBAR
T URT ¢ TG OFFIEE, Wl e O AR

A (2021 4= 8 A 10 A BIfE) W (2022 4F 2 A 10 A BIAE)

o Bo%ass (1) BokEE (1)

FE
5% 1 4 e (1) FHIHERE (1) 51 1 4 e (F9) PR (F)
i@ i@
neEZaiel
RETT 45405E 15 |
g 9,102, 908, 100 - 9,107, 691, 500 4,311,610 8,608, 160, 000 - 8, 245,824,000  /A\362, 807, 680
ARt 9,102, 908, 100 - 9,107, 691, 500 4,311,610 8,608, 160, 000 - 8, 245,824,000  /A\362, 807, 680

(1) Wil D FE S ik

1 5eis|

EINEEE 22\ T
S OFMIZB N T, BEIFTORET 25 H A OEREEZ AT £7,
¥ EFRRG TNy PEHAEA SN TV DRI S 0NERE A,

(4) [KEmHE]

1

A GFEEZR A M

(D) B (2022 45 2 A 10 A HIAE)
U FEHIIH Y FHA,

(2) kLA O B MhEES: (2022 42 2 A 10 A EAE)

(BN )
FRAH i 4 R IHIRR B AR 6%
& EEE |[HARH T2y — NERE 8,075 1, 109, 505, 00054+ A fiti7iF %
A RS 1e
VoA T AT — MEER 12,701 1, 455, 534, 600[E -} A Ml AEA:
BN BEERES 119 1
SOS i LAY — &L 18, 655 2, 841, 156, 500(E4+ A i 3iF %
A RS 2°5 1
EhE U — MEEEAN BEGE 3,071 340, 266, 800[EH /A i ZIF 42
P 39 M
HR7 25—y ar 7y R 13, 846 8, 639, 904, 0004 A il fiF 25
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BegiE N BEERES 157 A
HE LR Y — NEEEAN G 47, 155 6, 677, 148, 0004 A i fiF 25
R 1,889 O
PE T 72 RN REGE 56, 929 10, 349, 692, 2004 A il FE 4
Bin 829 I
T RN R - LUF ARG 40, 094 13, 231, 020, 000(EA+ A fiti 3iF %
N P& 2, 544
FRF LT A LT Ty 27, 388 5, 436, 518, 000/ A L4
L R A MREIEN  BERE 2,978 M
5
TIOT 4T e Fang 4 —X 21,372 8, 463, 312, 000[S 1 A liFE 2
BegiE N BEERE 214
GLPEEEN BEIH 129, 875 22, 806, 050, 000[E - A i FIE A
1,470 O
A I7F VT - LIOFrTxL 18, 654 5, 922, 645, 000/ A L4
BeEIEN BEERE 414 1
AR Y2 — MNEEEA 65, 608 22, 831, 584, 000/ A MhiFE2%
BEE AL 2,252 M
28— b - U — MEEIEA 6, 720 4, 448, 640, 0004+ A i 3iF %
B RIESR 1,214 1
OnelV— MEEEN REIE 6, 959 2,105, 097, 500[S 1 A iRk
5 127 1
A AU — NEREEIEAN BEERE 47,159 6, 941, 804, 8004+ fiti7iF %
Bin 680 1
ta—U w7 U— MEEEA 37, 410 6, 150, 204, 000 Al FE 25
B AL 10, 033 1
AARY — MEEEN BREES 12, 374 4, 869, 169, 0001+ A liFiE
257
FEAKANT A« U— MNEEIEA 121, 722 9, 482, 143, 8004+ fti i %
B RIESR 14,611 [
h—tA - U— MEEEN 8, 378 1, 083, 275, 400/ S A i FIE 25
G RIESR 71 1
TRT AU APHEY — N EEE 16,011 4, 345, 385, 400(E A iliFIE %A
VNS e 96 1
NILVATT & AT 4 INEEIE 9, 823 1, 389, 954, 500[E - A A
N BB 1,138 11
AT - LUT LU UG 9, 084 1, 076, 454, 000/ A k-4
BN &R 116 O
WA KRB A X — T 7 R 129, 676 20, 981, 576, 800/ A MhiFE2%
EIEN AR 1,909 11
WHIHRT NV — MREEAN 6, 643 552, 033, 300[E A fliAEA:
B RIS 39 1
SH—m UR— M EEEA 49, 090 8, 684, 021, 00044 fiti 3iF %
P R P71 H
AR =T DT R FEREEN 41, 441 2, 569, 342, 000 A lFE 2%
B RIESR 5, 438 1
~ U EHIITAIAE Y — MEREEA 4, 696 595, 922, 400/EH /< A i FIE 5
BEE AL 64 1
SHABET AT 4 7 A— 15, 796 8, 877, 352, 0001+ A liF Ik
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JEEIEN BERER 2,277 1
KILFIR Y — FMEEEN B 6, 472 439, 448, 800/ A M FE 2
G RIESR 8 I
BEIENA BV B 48, 574 2, 3717, 697, 3001+ A liFiE
3,731 1 (1,512 1)
R T AL AT — MG 9, 408 1, 206, 105, 600 A ffiFE 2
BN BEERES 223 [
ZZEMPTR Y — MREEAN 10, 191 4, 529, 899, 500 Al FE 2%
P R 960 H
CREGVAF AV AT7 R 15, 530 3, 119, 977, 000/ A M L4
BegiE N BEERE 197 A
A~y 7 A J— MEEEAN 5, 820 735, 648, 000[EH 4 A i ZIE 25
B RIESR 74 1
B H T L —_ REEREEN 15, 813 1, 886, 490, 900+ A fiti 7iF %
BEE AL 3,814 M
FHERT RNV R - 0 P RT ¢ 15, 636 2, 420, 452, 8004+ fiti 3iF %
I AFEEIEN FEERESR 108 [
HARENLT 7o REEEN 46, 750 31, 042, 000, 000/t A i FiE- 2%
G RIESR 1,971 1
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