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NATFEE B - - . 59,936.45 59,936.45
NATAE 5 % - - - 103,419.24  103,419.24
HoAth 47 45 - - - 202,560.60  202,560.60
MNAHIFESRTE H 2K - - - 5,686,048.27 5,686,048.27
AT F B - - - 1.49 1.49
13,459,649.
Uikrsean - - 4 13,459,649.23
23
405,714,073.1]
F R PR EE B O 31,140,142.62 - 577,600.000 373,996,330.57,
9
FEER
2019412 A 31 14EPA 1-5 4 5 E P &1t
H
IR 7
Uy
BT 18,378,520.94 - - - 18,378,520.94
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FHARES 14,181.62 - - - 14,181.62
. e 246,118,513.6
oM P - 86,700.00 246,031,813.66 6

SRR - - 3,268.75 3,268.75
AL HR D R 11,240.00 - - 1,691,373.31] 1,702,613.31]
266,217,098.2
HrE Rt 18,403,942.56 - 86,700.00 247,726,455.72
8
1 £5t

AT e [A] 3K - 4 3,922,591.57 3,922,591.57
MATHE RN SR - 41 220,867.76 220,867.76

NATFEE 77 - 4 4417357 44,173.57

NATAZE 5 % - 4 75,785.43 75,785.43
HoAt 471 £52 - 4 248,064.02 248,064.02
MATIESFIE H 2K - - 44.87 44.87
A A - - 0.53 0.53
ffit Tt - - 4,511,527.75 4,511,527.75
261,705,570.5

) 22 UK ke 18,403,942.56 - 86,700.000 243,214,927.97
3

T RAPFRAARSE GG KA IAE, %A 20 0E A 3 FHE A H s3] H 2,

BEFLLTK.

6.4.13.4.1.2 F| 2. X R ABURR A AT

T 2020 42 06 A 30 H, AILERATHIAZ HEGTR G A FOME 5 2 5 E A L i

0.14%(2019 4 12 A 31 H:0.03%), Kb iidgF) 2R AR B %f T A3 4 55 7= i E JC 85 K520 (2019 4F 12

H31H: [H).

6.4.13.4.2 AMC R

AN ARG A2 Fi5 < L (1 28 e SRR B it DR AN AR B i A AL e sl A AR . A Sk <

WA B KAt AN R i, BRI IE BRI XU .

6.4.13.4.3 FHAbMHE X
HCAbA M IR R 6 22 < IR <l TR A 2 TR A BOR SR B I 22 R B i 3 M R AN AR DA
TS s DR 2R AR Bl i A AR e B A RS, o A 3k < 32 BB THIE SR A2 5 BT _E T [R) L T3 3 52 5 R i S AT

%, T T R HA A% XU SRS T B AMIE SR R AT AR B B

VR UL T I B AR B B K
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AHe e F IR e Rk, B MRS 98 Bl AL S X A B R I R BB AL G, RS
PR TR RO 1B S FAL R (2 2 i BEAT AR SL R B o (B DRI ARR R AR 0 (U A B AP R it P e
ARG B E T A SRR AR AR A FIAT N TR AN 2 5E) S B Sk i P
NTEEAZ IR A48 By i A B BT RPN, R PR R L A AT itk REFERER

BRIRZE o

I G TR RSB 5 R R I 0y 90—95%, bR AR B n A e X HL A 0 i i
I8 ELIAMIR T ISR 527 1 90%,  HAMIRTAEBLE 57 1 80%. RN 5 H H AAEHIER Bt 1 62
ELTHINZ G RIEE)E » N RFFAME T2 & 5 13H 5% NPl e s 2 H A —4F DL BUR it
77, BUEBBIA m T 3@ 0 FE I 3%, BLAh, ARG M3 48 BENEE WAL G I iR et
RS2, 5 I F 2P E BT R el AT KIS &, B4 VaR(Value at Risk) 5 brai R I A
B < T FOTERAE A R RS, B PR T S g XU 18 AT R R AT 1 o

6.4.13.4.3.1 HAhfras X0
SEieasr. NRMT

VNN HEEER
2020 £ 6 H 30 H 20194 12 A 31 H
i H ot a R o
o B HE L N R E HE L1
(%) (%)
375,503,406. 246,031,813.6
T o ME s — BER % 92.55 94.01
58 6
T M a R e — e
T AR — T R i
R AE SRl 7= — BUEF B
HoAth
375,503,406. 92.55 | 246,031,813.6 94.01
&t
58 6

6.4.13.4.3.2 FAhA#E XS FBUR MR T
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5854 FRIERAE TMT50 85 LA T 35 B AR
XA AR H A G B A
S (AL NIRRT
AH I R A% 5 [ AR 2 PN IE N AR
AT
2020 6 A 30 H 2019 4£ 12 H 31 H
TMT50 54 -7+ 5% 14 1,840 W 1,225
TMT50 F54 % 5% /0% 1,840 /0¥ 1,225

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

(O FASIINIEl

(a)<ft TH A Se i ETHE R T

AFRMETHEZRIENZE R, XA R ETHE R T S B A 5 2 S S A E T & B 5%
JEURIRSE -

R AR B SRR R T ARG R AN .

BRI BREE— R U EL M S B B A o B AL PO A AR

SRR AR B B G S TSR A

(b)FRFB I LA SO B T 0 < i T H

(i) % )2 k&b TH A Rl

12020 4 6 H 30 H, AFEERARILIA RMETHE H RSN S s~ h s T
B R IRIIARAY 375,466,897.80 JT, J& T4 /R IRHIARHN 614,108.78 7T, L& T4 =JZKHIR
(2019 4 12 H 31 H: % —JZiX 246,025,235.62 Ju, 25 —J={K 93,278.04 74, LR TH=FEIXHIR

).

(i) FE U ELPIT & J= k8] ) B K AR B

AT DL BB E U IRV R S U 2R H O\ & TR U M) e eI

XIS AC 5 i LT R AN, 5 B RS R A2 5 NS BR (BB R A I 28 o A
HER) BUR TARATFRATERE I, AEEAS TEMH EZ 5 WS H I 525 AR E &
PR AR SO IR R A R R AR 0 2 SCHHMESUNER — Rk FFARIE Ak 14 38 b R B AN rTRL S A\ AEL X
TR M ERIRRRRRL, W MR GTIF & S N R 28 — RIS 5 =2 K

(iil) 25 =R A SEUHME R AU A AR Bl 4
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T

(©ARFFEE I LA Se B B K kT
T 2020 4= 6 H 30 H, AEEARFFAIRRFEN LA RMETH =R S

[7])

()AL SEUHME T R i T

AULA S ET B &
TEHZER A

)k fetn s, BT

7.1 MRESHASHRL

7 BEHAERE

F B 7 R 47 15 2 B 458 2 AT IR HL A < £ £5

B f5ieaR H AR ik <10 7 2050 B 1) JH A B R 0

Rl 77 (2019 4E 12 H 31 H:

HI T o (5 2 fe fi

SHERAL: NIRRT

N i 4 S BT IR L
¥ I i Bl (%)

1 ETES A 375,503,406.58 89.58
Horr: B 375,503,406.58 89.58
2 Rt - .
3 [ 7 WLl $5E E 577,600.00 0.14
Hrr: fize 577,600.00 0.14
B SCRRIESR - i
4 R - -
5 SrRMATA LT - -
6 SN IR 4 il - .
Forprs SB[ D 1 S NGR 5 4 ] ]

AV
7 BATAE MG A& & E 31,102,004.45 7.42
8 At 25 T % 11,990,711.39 2.86
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frit

419,173,722.42

100.00

7.2 WEREITW A ROBEERRA S

7.2.1 BEBRFEHRETILDROBREREAS

WAL NIRRT

ez

ik

W W

B HE LA
(%)

PN NN NN 4

KBk

il il

259,037,145.10

63.85

HLJJL Ty R ROK AP AR

I

R

ALEB . BRI

I | |m|m|0O|O0 |w|>

(EXTR IR V4

5 RAR . ARG REARR S

92,402,820.14

22.78

[

B4

Pl

LGN 55 A 55l

11,762,118.87

2.90

BHARTTEAEANR 55k

KA PR LB B

JE R ARSS  ABFEAI A AR 55l

A

PA A2 TAE

b RE AR

12,207,744.93

3.01

»w |1 |O |Tv |0 |Z2 |2 |r |X

375,409,829.04

92.53

7.2.2 BB ARET I R EREAE

WAL NRMIT

A

GRS

~RME

SR

W W

&0 R EL
(%)

X
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>

VI N G- X | 2 - .
KA i i
il 81,479.97 0.02
IV AW /S W& Vi K9 A4 - -
fEiS N4 - .
ft R A E N - .
ACIISHT A AEATHREO - .
{E 75 F Ol - -
G ARG BRI 12,097.57, 0.00
|4 - .
Js b - .
FE BT 95 i 55l - .
BFEEAIE TR AR S5 - .
AR T2 3 it i B - -
JE RS+ AS A HAD R 55k - -
HAE - .
PAR 2 TAE - .
AL AR E AR R - -

I | | m|m | OO |@

[

»w |1 |O |Tv |0 |z |2 |r |X

e
o)

93,577.54 0.02

p
:l(_'/

7.3 ARG A FAME G EE ST FHE LI/ I TR BB R 4R

7.3.1 BIRBHEIFE A HE SRS T #E LGN ERF R TR B3 & 4
SRERAL: NRTTT

o B 4 T 7
Fe | KREA JiE B A4 R g (k) A A
B L A51 (%)
1 002475 ATV EA 512,931 26,339,006.85 6.49
2 002415 RN 677,717 20,568,710.95 5.07
3 000725 WRTT A 4,259,983 19,894,120.61 4.90
4 000063 R 490,312 19,676,220.56 4.85
5 000100 TCL R} 2,318,952 14,377,502.40 3.54
6 002410 JTHA 177,692 12,385,132.40 3.05
7 002241 WK A 411,620 12,085,163.20 2.98
8 002027 PN 2,111,691 11,762,118.87 2.90
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9 002230 BRI K 306,243 11,462,675.49 2.83
10 300014 ¢4 R 233,866 11,190,488.10 2.76
11 002555 —LHE 225,400 10,548,720.00 2.60
12 300136 (EE: G 154,832 8,209,192.64 2.02
13 000938 IR g0 185,403 7,968,620.94 1.96
14 002129 RN gy 349,200 7,843,032.00 1.93
15 002624 SEFEH I 131,528 7,581,273.92 1.87
16 000977 TREME B 188,956 7,403,296.08 1.82
17 300253 MEAS Y 953 317,292 7,278,678.48 1.79
18 300413 T 111,350 7,260,020.00 1.79
19 002371 Bl =tol 41,900 7,161,129.00 1.77
20 002456 BRIEG 377,251 6,937,645.89 1.71
21 300454 RAE MR 32,600 6,714,296.00 1.65
22 002384 RIIKEE 216,569 6,486,241.55 1.60
23 300433 W AR 224,577 6,297,139.08 1.55
24 002236 KAy 323,249 6,209,613.29 1.53
25 002008 N3 o 166,588 5,988,838.60 1.48
26 002602 RG] 390,300 5,975,493.00 1.47
27 002463 HL A 229,200 5,725,416.00 1.41
28 002841 PRI Ay 57,300 5,702,496.00 1.41
29 300408 =R 205,593 5,694,926.10 1.40
30 002049 EOLERL 76,978 5,600,149.50 1.38
31 002439 Ja B R 132,900 5,591,103.00 1.38
32 300383 IR 211,033 5,501,630.31 1.36
33 300033 [F] 445 39,800 5,296,584.00 1.31
34 002405 VY 4 < 317,685 5,238,625.65 1.29
35 002916 TRFE HLEE 28,594 4,790,066.88 1.18
36 000066 Hh K 3k 353,564 4,667,044.80 1.15
37 002065 IR 370,550 4,639,286.00 1.14
38 002179 R i 107,130 4,393,401.30 1.08
39 002465 e S GiLE 320,033 4,141,227.02 1.02
40 002600 A 7 B i 379,200 4,030,896.00 0.99
41 300782 LR 9,460 3,838,584.20 0.95
42 002180 gy 8k 111,100 3,656,301.00 0.90
43 300628 GBI 2% 49,400 3,372,044.00 0.83
44 300308 B A 52,700 3,320,100.00 0.82
45 002739 Papr:ih-2 181,488 2,771,321.76 0.68
46 002938 IS 50 4 i 55,200 2,763,312.00 0.68
47 000050 R A 176,121 2,705,218.56 0.67
48 002153 FHEAFE 62,223 2,428,563.69 0.60
49 300251 kALt 199,487 2,176,403.17 0.54
50 002558 [EPNEEES 101,193 1,760,758.20 0.43
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7.3.2 IR IHE A A S E G SR #E LGN TE B3R 4
SPEAL: NRFTT

i B 4 R P
Fa | WA Ji SR 24 PR HE(K) VADIIXIES
{E EE 51 (%)

1 300824 |l 1,954 26,789.34 0.01
2 300842 W By 455 18,527.60 0.00
3 300839 T ey 502 11,751.82 0.00
4 300847 RSO 1,420 9,854.80 0.00
5 300845 TR 470 8,286.10 0.00
6 300843 U 5 52 A 751 7,517.51 0.00
7 300840 P e 1,185 7,038.90 0.00
8 300846 T HEBELL 1,131 3,811.47 0.00

74 REH AR EEFEASHEAZRS)
7.4.1 BT\ SHUE I P17 E 2980T 20 4 MBI
SEURLL: NIRRT

o AT 4
5 i =S Ji SR A PR Nl N X P EHE L
(%)
1 002415 T e SR, 8,472,033.58 3.24
2 000063 M T 6,514,526.00 2.49
3 002371 675 A 6,379,243.00 2.44
4 002475 S 6,088,272.84 2.33
5 000725 HHETTA 5,276,184.00 2.02
6 002841 PV e A7 4,254,268.69 1.63
7 000100 TCL Bl 3,826,994.00 1.46
8 002230 RN 3,472,967.38 1.33
9 002410 JTBRA 3,435,966.49 1.31
10 000938 £ A 3,325,548.37 1.27
11 002027 PN 3,310,308.45 1.26
12 300782 LR 3,245,956.00 1.24
13 300014 {¢. 481 R 3,075,317.00 1.18
14 002602 RG] 2,749,991.40 1.05
15 002241 WOR By 2,708,764.00 1.04
16 002555 —LHE 2,468,017.69 0.94
17 000977 IREME B 2,388,133.91 0.91
18 002624 SEFE T 2,176,567.04 0.83
19 300136 G4 fE 1,962,615.00 0.75
20 300433 Y REsT 1,940,111.00 0.74

T SBANEHUE RN (RSN TR LRSS EE) 151, A B 5 P
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7.4.2 RIFSEH SHE B IV S B HE 2% 20 4 HIRE B4
GRS AR

R 4 T
F5 i ARG Ji ZE A4 R AH] RS A 7= A LA
(%)
1 002475 SR 2 6,544,504.00 2.50
2 300017 W15 BHL 3,668,338.36 1.40
3 000063 O TH 3,536,855.00 1.35
4 000100 TCL B} 3,107,429.00 1.19
5 002268 P+ @ 2,704,672.01 1.03
6 002027 Iy IRAG 2,640,916.00 1.01
7 002241 WK A 2,488,990.49 0.95
8 002230 BRI K 2,261,931.54 0.86
9 002415 U BE AR, 1,940,427.50 0.74
10 002555 =LHER 1,827,480.00 0.70
11 000725 WRTT A 1,759,134.00 0.67
12 300136 (GG 1,644,325.00 0.63
13 002384 RILKE 1,576,634.84 0.60
14 002456 KR HE S 1,445,491.00 0.55
15 000977 TREIE R 1,393,553.00 0.53
16 002129 HHIR 1,330,410.00 0.51
17 002008 KO 1,312,694.30 0.50
18 002463 VLA 1,228,498.00 0.47
19 000066 SRS 1,153,759.01 0.44
20 300253 T 1,128,133.00 0.43

TE: SEHEPUHESE MR E T RSN LLRAZHR) A, AR S T .

7.4.3 ENBERIRA BB HBEE R B

Bhr: NRMG
SENBEE A (A SR 121,514,909.64
SEH RSN (R3S B 64,377,946.17

TE: SRNBEREA . S BRSNS S S s e (s S sl USRS 3D 3151, N5 18
FHRAE 5 3

7.5 BRI MF D RE BB A S
GRS ARt

e B HE B
#i(%)

e 5 A AR A

1 H X fii 7 - -
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2 | ST
3 e g
Horpe BUORME: SR
4 Ml fizE
5 A G S Rk 5 5
6 A S 4
7 A (I A #fi) 577,600.00 0.14
8 [F) Ml A ER
9 | Hfth
10 | &it 577,600.00 0.14

7.6 BRI A SRMHE B ST P E LB/ HEF B BT T4 SRS 1 3R A 4R

SHERAL: ANRMT

B S A gRarE
75 (e AR E] 7 2K #iE (5K) NRME
L H1(%)
1 128112 HOURE: 2 5,776 577,600.00 0.14

7.7 FARIEA FAME G EE S B FHE LR/ BB SR SCRAE SR L 3 B 4

ARSI AR T WA ARIFAT B SHF RS

7.8 WEWIRIEA RHME G FE S F 8 BB/ N HEFF BT T4 Bt &R BB B 4
AEEE ARG RRFFA IR

7.9 HIRIEA FMME b ZEE B EHE R /NHEF BORT LA BUES 3 4
ARG AR WIRARFFABGIE

7.10 MEHREEEBRERIBAP R Z 1B RV
AT AR I AR B AR 1 0

711 AR A E S B R B E GO 53X 5 18 0 Ui

AT G I AR H E G0
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7.12 BRHESREME

7.12.1 A WA B BRI AT A4 TR I A AT R AR B s N D S S A A A o g T AT

FERBIATFETT. TG

7122 He e BB IAT T AR, B IR0 T R A RIUE 4 SR A R B

7.12.3 FIR HALZ BB =M B
Bfr: NRMIT
K5 SR &8
1 7 RAIE S 34,615.67
2 R HSCE 537 S
3 JSZ UL Fil
4 JSZ USRS 5,766.45
5 JSZ AT R R 11,950,329.27
6 HoAt RZs R
7 R A
8 HoAth
9 &t 11,990,711.39

7.12.4 JARKFH BT 5 BRI A B i 25 A
ARSI AR T AR FFAT AT 5B 0 e e -

7.12.5 BRAT 48 BEE A AAAETUE Z IR E U3

7.12.5.1 BIARIGEBE T+ 2B R AAETRIE R RS UL

NI AR T AR BB AT A48 I A AR TUE SZ BRI L

7.12.5.2 FARMRRALFE 1T T4 R A FESE SRR 18 5L 9 Ut

ERERAL: NIRRT

TIEZREBH | HEESEE | MEZRE
7 Ji% SEARAY Ji% 52 44
R E 18 EL 151 (%) AL
300847 HR DO 9,854.80 0.00 | M FHZ
300845 ez &Rl 8,286.10 0.00 | M FHZ
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8 ESMBHEAER

8.1 MIARESHIRFENBRFFAENGH

AL

FrE NGH
FYRE ) )
HEAN MR FE T N &4
e B
() N psEhi g B A
i ESERfE ] KB 140
i Eb. 451
EZE TMT 71,194 3,933.25 | 2,217,418.54 0.79% | 277,806,183.89 99.21%
TMTA 711 13,775.24 | 7,053,852.00 72.02% |  2,740,341.00 27.98%
TMTB 1,966 4,981.79 4,834.00 0.05% | 9,789,359.00 99.95%
it 73,871 4,055.88 | 9,276,104.54 3.10% | 290,335,883.89 96.90%
8.2 iRk LHiEERM+R2FEA
TMTA
Fe FE NA R A mE () b T A7 E A
RSl NS e YN =2 TN & oy
1 HRAF] — 2 40— R 3,121,261.00 31.87%
R 77 i
KT PE N T (R J A7y
2 qﬂ.j‘jﬁij\ FREEA 1,984,551.00 20.26%
RN T — 4320 NIy 2L
e N AR ) IN
3 i\ tR ﬂﬁ’jﬂmﬁﬁh 1,446,131.00 14.77%
4 TN 801,620.00 8.18%
Y G N
5 QEB{A&’ . f[ﬁ j 499,900.00 5.10%
a] — BVE R AF— T34
6 T 350 448,836.00 4.58%
7 BB g rp 248,223.00 2.53%
8 2t 186,006.00 1.90%
9 B 119,222.00 1.22%
10 PrNGT 102,740.00 1.05%

T PAEAR B AR b EIE SR BAC 45 A PR STE 2 mI RN 73 24w SR AL 4% 0 2 i
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TMTB
FF5 ESREPNEZY A mH ) 7 b T A A L A
1 & B 1,100,000.00 11.23%
2 A e 190,000.00 1.94%
3 Rl 165,089.00 1.69%
4 T4 146,505.00 1.50%
5 5k o i 128,300.00 1.31%
6 S 127,932.00 1.31%
7 2 121,385.00 1.24%
8 B4 113,401.00 1.16%
9 e [ AL 110,337.00 1.13%
10 iy 110,000.00 1.12%

TE: PAEAS B AR b IR TR BAC 45 5 PR ST 2 mI RN 73 24w SR AL 4% 2

8.3 MIRESEHEANMLNRFAEESHBIR

T H By FEAEMEUEE () o J G A0 A L 451
EZE TMT 393.18 0.00%
EEEHNITA NN TMTA 0.00 0.00%
ARSI S TMTB 0.00 0.00%
it 393.18 0.00%

8.4 MIAESEHEANMLN RFFAFFEAEE LTS B X MEHER

i H 1 B FHREemPEEBEX N i)
e _ E#&E TMT 0
KAFEPEFN R, FE TVTA 5
Ercran el PN T™MTB 0
Fra Ak 4 -
&1t 0
EHZE TMT 0
TMTA 0
VN e S AR E W NI D
MRS TMTB 0
fann 0
9 TR E S HiAR S
AL Ay
| EZE TMT TMTA TMTB
HEERARMH (201543 H 26 1,056,599,913.83 - -
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H) BE&maiag

AR B B 3 4 A S 214,571,531.48 11,312,652.00 11,312,652.00
AR W 4 0 H e 317,832,489.01

P AR B 4 S B [ A 260,194,583.86 - -
AR R SR 2 B i A 7,814,165.80 -1,518,459.00 -1,518,459.00
AHR A AR L A0 B 280,023,602.43 9,794,193.00 9,794,193.00

10 ERFHER

10.1 EEHHHFRFE ARSI

REHIN, AT TS HHTA N RS R
102 ZEEHEAN. ESEEANEIEZSHERIIRNERNERS)

AN, ARIESERANERANFZIYUT:

2020 £ 2 15 H, ARSEHNIA T (HRESEHGRA A SEEHANALEXE)
SARGEHENG CRHEF L /RS WHF TGN, 2K L BB EAREE AR L2
M,

AR AR SILE N LTI EE TR R AEERAFED).

103 WRAESEBA. E&M™. E&HEWSHIFRA

WEWIN, ARIEETOW B~ mla S8 B LA e ia A R S AR & E BN el
P SRR S ORI IR A H I
10.4 SR R KRR

RN, AT S PR HE TR
10.5 NZESHAT H IS THTES AR

ANFE G B e A AR R DOR IS I A GE Th R TR 55 CReR il & 00 SR e vh S .
106 HEA. FEEALEREEEA G ZBERLTIFHERL

ARG, EEEHN e N LR BE BN GORZAEEBAb .

10.7 ZE M AIESR A TR 5 R ITHA RE LR
10.7.1 EEHRIESS A AR 5 B Ie#HAT R SE KRS SAHE L
G NIRRT

o ) ST R 4
| 27 e R |
L I S R T 4 puf |

= i e fal H 41
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