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AR S 34,912.95 - - - 34,912.95

A Gy M 4 b Bt 174,238,206.80) 22,230,119.70|  11,572,038.70|  77,552,668.34| 285,593,033.5
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4
MGIEFRTE 2K - - 224,167.37|  224,167.37,
AL HR D R - - 1,135.84 1,135.84
SRR - - 2,828,336.47| 2,828,336.47
295,247,825.3

e it 180,839,358.88 22,230,119.70|  11,572,038.70|  80,606,308.02
0

1 £t

AT e [A] 3K - 4 5,747,829.70 5,747,829.70
MATHE RN TR - 41 376,149.83 376,149.83
NATFEE 77 - 4 62,691.62 62,691.62
NATAE 5 % - 41 144,281.09 144,281.09
A A - 4 13,797.40 13,797.40
HoAt 471 52 - 4 194,445.84 194,445.84
ffit Tt - - 6,539,195.48 6,539,195.48
288,708,629.8

) 22 AU 5k 180,839,358.88 22,230,119.700  11,572,038.70|  74,067,112.54
2

T RPN AARSE G KA IAE, %A 20 0E A 3 FHE A H s3] H 2,

REFLTRK.

6.4.13.4.1.2 F| 2. X A ABURR A AT

5854 R R R A HoAth T 3 2 A AN AR
Kot B = g H 3 4% PE 1 E I
NG A T
e oM g (h. NRMJTIT)
S AR R
2020 £ 6 H 30 H 2019412 A 31 H
M FIZ _ETF 25 35 kb Z) 62 Jik/b%) 43
T FR T % 25 N AT Whn# 63 WhnZ) 43
6.4.13.4.2 AN RS

AN ARG A2 Fi5 <k L (0 23 SO BOROR B it DR AN R AR B i & AL e s A AR . A Bk <
WA B KAt AN R i, BRI e B RN XU .

6.4.13.4.3 FHAbMHE X
HAbAY M JRURSE 2 6 21k < i R < ik T L 1) 2 R A BOR SR B eIt B R B T 3 R SR AN MLV A LAS K
RIS DR R AR Bl i A AR e B O XURG:  AS 3k <p F2 BEHEBE THIE SR A2 5 T _E T AR AT 18] MV T 3752 5

55 39 B3t 54 7T



[E] 7 AR AW A B RS C R 5 BUIE S R B & 2020 47 R &

IS AT S5, i o s ) AR M RUBSE AU T B MIE S RAT AR B B 228 D0 SRR IR R IR 52
B AT BESRIE TR T 37 BEAR B BN I 2 o

R OL R BORI 3 AT, S EIEZR I AT 6 0L, Ok B I B R A SR ke s B X
HIE T B e B, IEFEAT B 3 B R 20 Yo Bl R B ab M AT H . AR e RS T B E
LSS T OB ALAL, SRR BUPACE . BTG RAT B 1L, SREBIRX AT aE kA
R 37 IR o

I Il A BB A I UL BRI AN R U . AT AR B2 & P R B L B B R L
B4 0%-95%, HANAEH H HAAEFIRRIAR B & LM E GO IS AR AN L S RIEE )5, N4
RIFAMET 5 E SW e s BN H A —FE LA MBUF 67, Hd, BleMmas gt
B A ORIE S SRR AR A . AN, AR e < N R AR < T A RDIE S i A% 52 it
Wiz, EWHE 2 PoE BT R el AT K &, 4 VaR(Value at Risk)$5 br S8R IAA S G i
i R P AE A A% RS, B P T S bt Xk RS, AT BR A%

6.4.13.4.3.1 HAhfr#s X0
SEieasr. NRMT

AR bR
2020 4£ 6 H 30 H 2019 4 12 A 31 H
gE| i 5 4 A
AR E 7 EHE b AR E RN
il (%) (%)
A2 oy M 4 R 7 — R 15t 91,826,293.78 22.20 | 77,552,668.34 26.86
A8 Gy M e bR 7 — e 4 4
A& DM R P — S e SR AR R
T HE R 7= — BUIE
Hopt
it 91,826,293.78 22.20 | 77,552,668.34 26.86
6.4.13.4.3.2 FHA A KUK FRIBUR M 2317
1% PREE R BN AR T R AR
ST HIE R A R )y | Xt PR A R H R G B I
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SR (AL NRMJII0)
EN PN FAFEER
2020 4 6 H 30 H 2019 4E 12 F 31 [
VR 300 FEE EF 5% HIngy 749
VR 300 FRECH P 5% W2 749

ME: 12019 5 12 7 31 H, AEEERA A5 VR a8 FEBHE 2 Fe O A & 56 58 il 1 Ee il A
A 20%, PRIERR T A SR AN R AN T 7 A DR 2R (AR Bl T A HE G B 1 0 BRI

6.4.14 A B T EBEM T THRE TE U K EARF R

(O FASIN El

(a)<fib TH A SR E TR 5%

AFRMETHEZRIEZE R, B A RHETHE R T S B A 5 2SS A E T & B 5%
JERIRSE -

SRR MR B ARV K i3 R G B R AN

BRI BREE— R U E M S B B A 5 B AL PO A A

SRR AR B B G S TSR A

(b)FFB: I LA SO B T 0 < T H

(i) #FERERTRAARME

2020 4 6 H 30 H, AFEEFFAKILLA ROME THE B ILARD)TH N S5 a8 ) e Rl 5t o & T

—JRIRIIARAY 106,477,743.95 7T, J& 58 —JZIRIIARETN 129,185,055.55 74, ToJ& T4 ==K
AH(2019 4F 12 3 31 H: 55— /21K 91,248,112.79 JC, 4 2K 194,344,920.75 Jt., To4 = ZIRIIA
).

(i) 2> Fo i P Jes J2 ) 1 2K AR )

XFFUESRAS S B BTSSR U R . 528 2 AN R (LG TR IR A5 I 52 5 ANV ER)
BB TAEATFRATENG I, AR TR H 258 5 IS ER H ] 58 5 AN R 31 18] A2 PR B 3
RSV PN & FA I RIERZIDNG T =3/ B2 - L (=R S AP S TR NI DY =2 (1PN (=S S RA W =N 2
SUMARERE, B A SRR SO L 56— 2 UGB 2 3 = R

(i) 5 = 2 IR A SO E AR EAN A A2 5 40

o

()AL LA A M E TR St TR

T 202046 H 30 H, ARG ARRAIEFFLERILLA O E T B R ™ (2019 4F 12 31 H:
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7).
()AL Fe i v 0 <k T A
ANCAZY SO B B0 < b B 7 R A7 057 32 LR WSO UM A e ik A £, LK TEIANME S5 A et
EAHZIR
(2) BrasetiEsh, #RE T PR H A3 0 75 2 U W A Ho A R ZE R O
7 BERAGHRE
7.1 BIREES R H A E

SHERAL: NIRRT

3L 4 MOR PRI L
Fg iH S X
N = Bl (%)
1 G A 91,826,293.78 21.89
Hor, g5 91,826,293.78 21.89
2 HEHHR - .
3 [ 72 AL 2 8 % 143,836,505.72 34.28
Hd. fiik 143,836,505.72 34.28
BrESCRRES - -
4 e R - -
5 SRbATA P - -
6 SENIR A 4 il gt e 81,800,000.00 19.50
Horpre S [ g ) SN R 5 4
% ) )
7 AT R FH &AM 51 67,193,759.78 16.02
8 HoAth 25 T 7% 7= 34,893,313.57 8.32
9 it 419,549,872.85 100.00
7.2 MEBRBAT R ERTHE
. JE . L E P e
foin | grdnks At Go | SRS
(%)
A S N S N4 - }
B P4 2,926,880.00 0.71
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28 AR SIS i

1L 57 e LS 75 TR E 5 43 B 4 2020 4F T i o

C il 57,442,976.24 13.89

B0 ) R BOKAE = R b 12,766.32 0.00
E eS| 4 - .
F R FIZ e, 3,931,572.00 0.95
G ASIEIEH g IREOL 3,814,851.25 0.92
H ERERIE G4 - -
| 5 RARH . ARG B IR 5,261,527.91 1.27
J eanly 13,725,396.00 3.32
K B 2,394,760.00 0.58
L LG 25 R 55l - -
M R TR A RS 2,032,611.00 0.49
N KA ISR 3 FE e 282,953.06 0.07
o] JEERSS « AEERA AN R 55 - -
P HH - -
Q PR S T AR - -
R B AN N it 4 - -
S Gty - -

Ait 91,826,293.78 22.20

7.3 FARIEA FAME G S B LI/ I BT A B B R 4

SEERA: AR

R oA e
e | REA Ji SR AR (k) A E
fE A1 (%)

1 601398 TRRAT 1,369,800 6,821,604.00 1.65
2 600690 MR K 309,500 5,478,150.00 1.32
3 600031 =—&ET 263,500 4,943,260.00 1.20
4 603989 AL 150,498 4,367,451.96 1.06
5 601012 e B Jiz 3 105,300 4,288,869.00 1.04
6 600720 sl 253,300 4,116,125.00 1.00
7 600036 A ARIT 121,100 4,083,492.00 0.99
8 603883 LEHK 39,300 3,931,572.00 0.95
9 600885 TR AR 84,200 3,378,104.00 0.82
10 300035 RS 349,400 3,207,492.00 0.78
11 600845 EECES 52,360 3,093,428.80 0.75
12 601899 KE&n 665,200 2,926,880.00 0.71
13 000725 WETA 619,000 2,890,730.00 0.70
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P 2 AR SR AN (2 R 35 I B VR 2 RAIE 43 4 2020 4 P IR o5
14 601318 Hh [ 22 39,500 2,820,300.00 0.68
15 601877 IEZR AR 103,800 2,735,130.00 0.66
16 603179 R Mt 113,100 2,560,584.00 0.62
17 600383 G HAE 174,800 2,394,760.00 0.58
18 601816 HO Rk 384,125 2,370,051.25 0.57
19 002398 22 HIHE M 192,300 2,032,611.00 0.49
20 300037 FENEEAL 35,500 1,954,630.00 0.47
21 601238 IR 209,900 1,889,100.00 0.46
22 000895 R R 39,800 1,834,382.00 0.44
23 603816 e &€ 37,600 1,692,376.00 0.41
24 002311 tiENeSJE| 35,100 1,670,409.00 0.40
25 002928 HEE M 96,000 1,444,800.00 0.35
26 002918 e TR 48,300 1,444,653.00 0.35
27 002916 TR LR 8,600 1,440,672.00 0.35
28 600585 HFIZEIK Y 26,538 1,404,125.58 0.34
29 002078 IR FH 4R 129,500 1,232,840.00 0.30
30 002942 EAR A 40,200 1,174,644.00 0.28
31 603916 75 TR 41,600 1,046,240.00 0.25
32 603444 = EbE 1,800 988,218.00 0.24
33 002459 mm R 45,400 852,612.00 0.21
34 300674 FERH 18,300 789,645.00 0.19
35 688558 ] % R 8,488 376,018.40 0.09
36 300408 — MR 12,400 343,480.00 0.08
37 688318 =y =k 1,045 248,636.85 0.06
38 688360 1 R 4,582 210,909.46 0.05
39 688189 R T 24 3,789 190,245.69 0.05
40 688157 FAF A 2,165 187,575.60 0.05
41 688178 T 3,704 147,789.60 0.04
42 688466 LRI 3,694 135,163.46 0.03
43 688568 ok E E 7,989 129,501.69 0.03
44 688277 R 8,810 106,072.40 0.03
45 688377 i R 5,993 98,405.06 0.02
46 688528 EINEY/1ES 8,337 94,458.21 0.02
47 688600 AR 5,468 84,754.00 0.02
48 603087 HZE=Z)k 774 77,632.20 0.02
49 605166 KA 1,641 26,009.85 0.01
50 300842 W By 455 18,527.60 0.00
51 600956 R akaE 2,533 12,766.32 0.00
52 300839 I 502 11,751.82 0.00
53 300845 Ry o 470 8,286.10 0.00
54 300843 Y 5 2 A 751 7,517.51 0.00
55 300840 PR & B 1,185 7,038.90 0.00
56 300846 H AL 1,131 3,811.47 0.00
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74 WREHANBRER R A SHERZS)
741 RIFSENSHGE BRI SR HE 2%ERHT 20 4 AR B4
G KR

o AR L 4
F5 Ji% SR AR JI B A4 R AN R ENEH P HE LA
(%)
1 601398 T HRAT 14,054,526.00 4.87
2 600720 A% 1L 6,041,053.46 2.09
3 603444 7 LehE 5,150,638.00 1.78
4 601238 IR 5,028,061.00 1.74
5 600031 =—®HT 4,724,730.00 1.64
6 002916 R T L 4,408,174.00 1.53
7 600383 G AR ] 4,348,798.87 1.51
8 603989 AR 4,265,143.96 1.48
9 300119 Kt A= 3,565,603.00 1.24
10 002809 AR 3,262,610.03 1.13
11 600176 HEEA 3,022,238.00 1.05
12 601318 S22 2,999,878.00 1.04
13 600845 FEAG M 2,930,445.02 1.02
14 300760 L EG RS 2,854,088.15 0.99
15 300035 RS, 2,756,481.00 0.95
16 601899 Sy N4 2,740,779.00 0.95
17 000725 WRTT A 2,735,951.00 0.95
18 000895 XK 2,735,686.00 0.95
19 601877 IEZRHLAR 2,733,322.73 0.95
20 688388 FaukHE 2,688,116.61 0.93

TE: SRANEHUE RN M RSN TR LA EE) 151, A B 5

7.4.2 RS SAGE H TIPS B FE 2%ERHT 20 4 IR B4
eh: AR

o A 4 T
¥ JE A Ji SR A PR AHA RS2 S FEHE LA
(%)
1 601398 TRARAT 12,688,861.00 4.40
2 603444 i LegE 6,744,811.00 2.34
3 601138 RA=2iS 5,758,915.00 1.99
4 600887 R AR 5,007,165.60 1.73
5 600104 REEH 4,895,924.28 1.70
6 601688 HFRIESR 4,674,378.00 1.62
7 000002 B FtA 4,045,417.00 1.40
8 688111 EAIPAYN 3,779,212.12 1.31
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9 600383 G A 3,718,508.00 1.29
10 600585 HFIZIK R 3,711,151.50 1.29
11 002809 AR VI 3,603,518.00 1.25
12 600309 JiEA 3,602,001.09 1.25
13 300119 i A= 3,547,019.00 1.23
14 002916 R T FLi 3,438,379.00 1.19
15 300760 LR EIT 3,329,416.08 1.15
16 600885 TR WA 2,956,179.00 1.02
17 600176 HEE A 2,648,817.00 0.92
18 300133 RN 2,630,297.00 0.91
19 688388 FTuRHY 2,570,788.65 0.89
20 603987 R 2,533,023.70 0.88

T S EAUE S Rl (RSN IR LA EE) 151, A B 5 A

7.4.3 TSR A o A0 B S HH R BTN A B
GRS AR

SENBE LRI RRA (RAE) A 179,585,926.44
SEHR RN (RAE) B 182,917,685.02

TE: SRNBEREA . S I BER NI S Sl e (s i BLRSAC 3R 3051, A58
RIS B -

7.5 BIREBIF AP R B REA S
SRR ARG

o 4 B P B L
75 i3 2N E
#il(%)

1 [ K it 5 - -
2 AT Y - -
3 SRl g7 15,413,059.50 3.73
Horpe BURME SR 15,413,059.50 3.73

4 Ml fiig 57,996,433.80 14.02
5 i b J SR 55 - .
6 HOH R 51,475,000.00 12.45
7 Al (Rl A2 #f5t) 18,952,012.42 458
8 [F VA5 - -

% 46 TUHL 54 71



]

2R RAR S B A0S IC BR & BSR4 B L G 2020 4F I 7

9 | Hfth

10 it 143,836,505.72 34.78

7.6 HIREA RYHE 5 ST E LI RT LA s BRI
P NRTT

N N i Bk 4 Y P 1
F5 figr Ay i 4K KR (5K) A
B LA (%)

1 143650 18 %% 07 250,000 |  25,410,000.00 6.14
17 &REJ5

2 101760062 ol 200,000 |  21,132,000.00 5.11
MTNO0O01

3 018007 [ 7T 1801 103,730 |  10,388,559.50 2.51

112432 16 31 02 100,000 |  10,126,000.00 2.45
19 {6 T

5 101901168 100,000 |  10,126,000.00 2.45
MTNO003

7.7 BRI A MHE L E R FE BN BT B SCRAES BRI
ARSI AR T AR RFAT B SRS

7.8 WEHIREA RPHME SR ST HE NP R LA SRR A
AIEEAM G AR TR

7.9 BRI A A LB FE LI /R B BT LA BGES 3 4
ARSI AR AR FFATBGIE -

7.10 MEHIRAEGBR KA HIZ 5 H LU
7.10.1 WEMRAE ST MBI F M0 I A

. o N R EAE N
] A5 R HLTE 2 XU 1 B
-11,118,600.0
IF2007 IF2007 9.00 0 -155,160.00 | Eff
AN FRME A BB -155,160.00
J% Fi A 07 4% 5 A A A 2 -
58 M TR B R A A oA E AR ) -155,160.00

7.10.2 AESEREB IR HIBEER
ARSI AR AT BRI BB, K@ XHIEZR T AU S i gis AT B mt e,  Jt4i & BedE i
DR E AR TSR A B A A KT
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I GE PR T BRI B AU i e« B IE S RS AFAE, W 5 I E . Lk,
VETEM AT IODE, B AR I BB B S A o XU il A B E A
IR T2 S BB BRI BT A B B SRS S A E 1), AN R i i R E $RAT

711 REFRFE SRR IE R R A B R U
A AT T 31 PN R 5 [ 5 4 B

7.12 BEHAEGWEME
7.12.1 AR I F AR BT AT IR RAT AR (BRE SO0TRARAT . TRRAT SR A

AT SR A AR AR T g ) AT — 2 B A THE DT AL TS L
EFIFRBRAT R Z K 0 SR EEE . REEATH RIS RE, 200 217 RO
JRI TR
TRERAT MR Z K 0 SR ERAEE . 5 B E BRSO E iR P IERRIR . RUIEJEATHR 5T
RGBS AR 4 i v WA A L SRR R AR R 45 B B AR SRR, 2 U2 B AT R LR AL
TTRR R TR B BBCEES . T IIE. ATFRPFA TR T .

HRA N, AIEGE BN LR A F 2 AT F AT 7 &N AT T, DO B A EAEAE R
TR RN 2 T 2278 ORI B I R AR FOR ST R, W12 o w] SRR BL AR 7 A S R B
AR BN Gk S0 1% T AT BRER BT 7T
7.12.2 FEGBRAT AR, B TR < A R E o5 ade JI SR P 2 A R 1 15
7.12.3 AR HA F- TB =M B,

o

Hfr: NRMT
75 L FR S
1 1 H AR IR 1,147,032.36
2 JESCIE F5 77 F K
3 S F)
4 IV 3,430,506.30
5 JS2 AT FR K 30,315,774.91
6 Hofth SR
7 T2
8 Hofth
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o | #il

34,893,313.57

7.12.4 JRFFH KA TH BRI #8555 A

SRURAL: AR TIT

o JE A T
55 fiizr ARG fiizr 24 PR o~ RE
1B LL A7 (%)

1 128048 TKAT FE A 3,419,512.20 0.83
2 128035 PNz 3,117,587.20 0.75
3 113009 R Ao 2,509,985.70 0.61
4 128032 KU FE A 2,387,162.60 0.58
5 113508 B A Aot 1,670,822.40 0.40
6 110053 TR EL A5t 1,488,176.00 0.36
7 110063 J& 19 #: A 1,274,577.20 0.31
8 128023 oK it 1,258,811.32 0.30
9 113535 Kolk # A5t 725,254.40 0.18

7.12.5 BIRAT 8 BEHAAAETE Z R B O3
AT AR AR B+ 44 B R A AR GE SZ BRI -

8.1 MIRESHIFA N BEIFHNGH

8 EEHFRAEANEE

AL

B N 5iH
N GRAES T NS
PN
S R 5
FEAT G HEA
L) L)
1,880 173,818.25 139,896,152.01 42.81% 186,882,150.59 57.19%

8.2 HIRESEEARMIWN RFFHEEESHHFRL

R AL E ()

o 3 < AR A EE 451
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N UNTEEP N INAEE TSN 5 80,550.23 0.02%
8.3 HAREESE I A MNA REFH AT T &0 U B X 8] 15
i H AR ML ENHEXE )

P N/NEIF =7 A= SN AN S g I 0

W SR 97 57 N A4

KIS LRI AT K4 0~10

9 FBRARELEHHLS
B iy

HEEAFARH (2019 4F 3 H 30 H) HEL&maiasi 304,147,614.45
AR W) 2 &0 AL 245,782,569.73
AR W5 4 ey 226,557,720.93
T AR R B A SB[l A0 145,561,988.06
A AR SR o AR B A -
AR IR AR Ty B0 326,778,302.60

10 EXRFEHER

10.1 S MHHRFAE AR RN

REHIN, AR TSR ARTA N RS R
102 £ EFHEAN. ESTEEANENESTHERTHERNNERS)

WA AN, AIEESEEANERANFZIUT:

2020 £ 2 A 15 H, ARSEHNEA T (HBEESEHAWRA A S EEHANRALEAE)
GARESERNECREFLSE /) \RSWEHBGEN, 2k L LA EARESE AR S22

M.

AR WA AT SIS AL TR SR BT TR R AE RN A,
103 WAESEEAN. E&M™. ESFHEWSHIFR

MWW, ARETW I ArlisEE A

FAL FEEFEE LSS M R R IA FH I
10.4 FEEE 7RI %2
WA, AV RIS .
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10.5 AESHITH I STHHES B
AHe g B e A R AR DORISHE KB R 2 THIMH ST CREREIE G SR OEH TR ST
106 BEA. EEALERZEEN R ZEERLTFHIL

AREHIN, HEEFN. HEHEANLLEIETN QAR ZREESAT .
10.7 &M AR AT 5 B IuiA RER
10.7.1 EEMFIEHR A TR 5 B TR =R E RS AAHER

ERURLL: NIRRT

5 PSS IS A% 55 v AR 46
BRsH | Bt | R SEI

s FRAE 4 LS 14 &R

A el E 451l

KRS 1 - - - -
TERIIE S 1 - - - -
& &R UESS 1 - - - -
RIGUESF 1 - - - -
SIARR 1 - - - -
TAFUESF 1 - - - -
L PEESR 1 - - - -
JIBRIESR 1 - - - -
KILIES 1 - - - -
J5 1EiESR 2 180,907,065.59 | 51.77% 132,299.53 |  47.72%
R 2 50,843,984.46 |  14.55% 43,192.44 | 15.58%
HRTIE 7 1 39,323,972.95 | 11.25% 28,755.98 |  10.37%
HERIES 1 37,534,935.33 |  10.74% 34,958.01 | 12.61%
KIiES 1 28,259,662.13 8.09% 26,318.26 9.49%
Wi R IE 7 1 6,373,878.18 1.82% 5,936.08 2.14%
E = %% 1 4,515,565.00 1.29% 4,205.32 1.52%
AN 1 1,683,719.18 0.48% 1,568.02 0.57%
HERES 1 - - - -

TE: AR AL I FEAR T A -
(D B, FE R
(2) WEARDLREF, ST 55 Fabr B A m 2 BB E 5

(3) &EAT AL, ERiL—FNEEKNEME

s —

EAT

(4) WHEHEMTE, %, B mNaEnmliE, JFagm et &ialk m B R 1 2R,

(5) A BABHRKIBI TR ST, REAUN L 4t g WIS A A 2 BRI 5 T 2 A BF I 20 #
ATV S BT e A . A B ORI Fe ity DL 32 6 A i (015 IR 555 REARESE 3BT
R DR, SROEE IS .
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WAL AR BAESR A FHR B S 05T . WETIRSIEILHIE PRE R, 77 &35 5 W ALl
FIRRTERS,  H1 28 SB35 B 113 AL P IE S 24 W28 5 J A2 AR TR A i L Rt 1 R A4 B R iR R i A
%), g mtiE.

10.7.2 EEHMUESS A R 5 BIT#HAT HAESR B3R 50
G AR

e ] B WA 2Z 5 BLIEAE 5
24 B b 24 1A (A b7 24 AL
B AR
WA G | BT R | AL | A R AT 40 UERRAZ A
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