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AT B [R] 33K - - - 199,930.09  199,930.09
AT N F - - - 613,135.05  613,135.05
NATFEE 77 - - - 170,315.31]  170,315.31]
AT B R 2% 3% - - - 15,146.39 15,146.39
NATAE 55 % - - - 180,081.000  180,081.00
AT F B - - - 48,418.10 48,418.10
HoAh A7 £5 - - - 180,006.98|  180,006.98
UiTigseay - - - 1,407,032.92| 1,407,032.92
) 2% e 1 246,621,457.960  407,401,730.32 148,524.50, 161,524,511.59 815,696,224.3
7

EEER

20194 12 A 31 1A 1-5 4¢ 54Dk AitE &3t
H
%"

BATAEEK 2,976,917.40 - - 4 2,976,917.40
i D 1,187,610.96 - - 4 1,187,610.96
FHRES 49,783.36 - - - 49,783.36

N o 373,282,184.9
T ot e 271,169,500.00 - 4 102,112,684.90 o
SENIR A Sl

i
ISR 7T 53K - - - - -

INVEL&iIDSS - - - 3,893,609.61 3,893,609.61

NS R R 99.99 - - 14,674.66 14,774.65

BrE Rt 275,383,911.71 - 106,020,969.17| 381,404,880.8
8
1 £33

S [ D) 4 i %

- if“ . 17,500,000.00 - - - 17,500,000.00
;o aK

MNATIEF S H 2K - - - - -
INZRECAEIF Y . - 4 309,906.86 309,906.86
NATHE RN FR M . - 4 275,355.69 275,355.69
AR B . - 4 76,487.72 76,487.72
AT R 5% B - - - 165.27 165.27
NiATAZ 7 % - - 4 119,870.89 119,870.89
NATFE, - - 4 7,146.37 7,146.37,
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N AE F B - - 4 693321 6,933.21]

HoAth A7 £5 - - 4 140,014.06 140,014.06

B foi L it 17,500,000.00 - - 935,880.07| 18,435,880.07

R R AU B B 257,883,911.71 362,969,000.8
- 105,085,089.10

1

T RAFRAARSE G T KA EAE, %A 20 00E A 5 FH0E A H s H 2,
REHEFLTRK.

7.4.13.4.1.2 R 2R X I GRURR A T
s | BRFIR AN AN TS A AR

X8 A A e HJE &8 P2 1 E 1)
e (BA. NRMi)
HH XU 28 5 [ AR 5l
A AR EER
2020412 A 31 H 20194 12 A 31 H
i3 F) 2 T [% 25BP HIN#y 2,219,106.11 %) 246,993.03
i F)& L7t 25BP T4 2,201,400.24 kb %) 246,092.16
7.4.13.4.2 AMIC R

AN ARG A2 Fi5 < L (1 24 e SRR B it DR AN AR B i A A e sl O AR . Ak 4
RIpT A B2 7 S St AN R, PR T B R A XU o

7.4.13.4.3 HAbAMHE KU

LA A DRI 2 41 2 < T4 < i L 0 2 A AR SR B <59 2 R o T 3 R 2R R AV 2R B AR
(RT3 4 DRl 3R B B T R A B R o A 38 4 2 B B TR 58 2 BT b T 4RAT 18] R T 3% 28 5
B AMGES5,  FT THDI FR A i RS SRR T B AMIE Z3 R AT T4 B B 2 8 1 0 R IR S IO 52

BE RV T-UE S5 T 7 A e B ) B

ARG RS IR BT S0, I e S [ e WA SR B 7 IR RO Rl s, IREE S 5K
SRR AR VP IR Y IR 3, 7 R I B A S T LA T 1 R R b, 5 S 4
B IR A e B A

2% i G T T B R 2L T 4 U B AR LA AR A IR . AR BE S8 8 1 I SR A5 A 2 28 4 i T LA EL 491
AL 30%, FEEHTRARBCETEAMEN . LB S L0E, SitGELETER) SR e TR
) EL AN 30%, 32545 ] s i 2 2 4 i L R AR 1 B BE PR 0 EL B AV T 70%, R/ lk AL
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St i Bk B BT BB I 20%, AUIESCEE L] 3k G B0 7 i 1 BB AN = 3%, Bl e 2
W HAE—F LA RBUR G AME T e 57 @HE ) 5%, H, HeABaEEM. FHRiEs X

JSZVAT F AR5 o

BEAh,  ASHE g 2 B BN HOR AR G I R IIEZ I R st 4, e SIs I 22

FhE BT RN AT UG 2 5, B35 VaR(Value at Risk) i s 55 Al i A< 22 <5 1l F 7 ZEAN A8 XURS:

SIS ) SRS U HEAT BR R A

7.4.13.4.3.1 HAt A% XU i 1
S NIRRT
AHIR BAEEREER
2020 4F 12 A 31 H 2019 /£ 12 I 31 [
. P S
P AR
NRME R E
i Ll i A
(%) (%)
A2 oy M g Rt 7 — SR 150t 150,898,326.33 18.50 102,112,684.90 28.13
A8 Gy VG Bt PR A 4 Bt
A& DM R P — S e SR AR R
T HE AR T 7 — BUIE
it 150,898,326.33 18.50 102,112,684.90 28.13
7.4.13.4.3.2 HAt Ak UK A BURR A 3BT
1% By R 300 F BN HAh T 47 A8 B RAF AR

X B AR H 2 g B
Al Gz NRIBIT)

R XU A8 5 1 A2 3 A AR
e
2020412 31 H 2019412 A 31 H
IR 300 HHL T 5% 3Ny 2,985,299.15
PR 300 FEHCTFE 5% I/ 2,985,299.15

TE: 12020 4F 12 H 31 H, AEEEHFA RO TER G R TE A FROME G 2S5 HER A L
20%, R ER TR AR AN A LLA T 320401 W6 TR 3R RS BI04 2 4 97 1 JE E K2

7414 HE T HEFM T S THER T E U A R R

(1) A fehriE
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(a) Efh TR SHET RN
A FHHETRECRPTERRK, B A SROE T E BRI 5 B A 2SR AT E R A

JERRIE -

R MRS B G ER 1T3 BRI
BRI BRER — RN A A M 9K 57 B 5 LR B R R P R R A
SRR AT B AN AT I

(b)FFSE T LA Fo i v 5 ) < i T

()& E Ik &xmh TH A SR E

T 2020 4512 H 31 H, AFESFFA LA S vH& HIHARZ TN 2 5 55 (6 G i 5 7= v & 1
R IRIARHY 165,210,543.06 7T, JE T EZRIIRHY 619,716,586.59 JT, LR TH =R
f4341(2019 4E 12 H 31 H, %52k 98,023,625.53 7T, # /=K 275,258,559.37 J&, L@ TH =

JRIRIIAER) -

(i) 2 SLAMEL T J2= K 8 [ 2K AR B

AR 5 DA B2 U TR 3 45 ) S T A H N5 S IR T e e R e e

X UESRAE 5 i LT R A, o B RS R 52 5 AN BR (R K R A5 I 52 23 A
R BUR TARRIFRATEG O, A THEM A 2525 R IR H YA 22 5 AN ER 18] K&
B JUITE)g AH R  ZE AN 7 (R A SCEL SIS — SR TR it 1A 2 R A RO AS R U 5 g A AELXT
T RMERIERRRR, W M RBCEEMGITR & SEIHE N R 2 — R =R IR

(iii) 28 =R SEUME R AU A AR Bl 4

o
O AEFFERI LA e BT E ) SRl TR
T 2020 4% 12 H 31 H, AEEEGRFFA AR UL A e TH SR v 72 (2019 4 12 H 31 H:

I7]) o
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()AL SEUHME T R i T
ANBLZ SEHMETH B AR il B A G0 T B AL S SGIOTUR HoAt e b B 5, LK v fEL S 2 Fe
TEMZER A

(QFr > S ESl, BB TR H AR G 0w B W A A B B T

EBHERE
8.1 HiIREESH=HAHFM
&HURAL: AR
75 i H & AL BT (%)
1 B ok $5 5% 150,898,326.33 18.47
Horr: B2 150,898,326.33 18.47
Ben - .
3 [ 5 Wi s $ % 634,028,803.32 77.59
Hrpe fige 634,028,803.32 77.59
BE7 RIS - -
4 R - -
5 G RATAE AR R - .
6 T NIR A 4l e e - -
Fors ST 0 (1 SN
A S ) .
. %ﬁﬁ%ﬂ%%%ﬁé% 20,070.388.2 0 46
Tt
8 A & 1 B8 12,105,739.42 1.48
9 At 817,103,257.29 100.00
8.2 BIRFAT WA R B =R A
SN NRTIC
A5 RIS AVIWINIE] ﬂgﬁ%jfﬁﬁw

A YN N QR N4 - .
B P4 - -
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[ 48 2 B E S

PSCAHR G RUE SR B B2k 4 2020 4E4F R

C il il 101,717,303.70 12.47
b BT\ ) R B OK A= ] ]
HERDY
E eS| 4 - -
F He kA 16,322.72 0.00
G ZIEIEH . CAEF Bl 19,998.88 0.00
H 15 AL - -
| 5 AL AT AME REOR IR 11.189.485.73 137
%k R
J SRl 21,186,629.00 2.60
K JZZE: Va4 3,954,815.14 0.48
L FE B 25 AR 5k 6,863,535.00 0.84
M R IE 7 N & 4 5,887,264.00 0.72
N IKHI L FREEA > F 50t i B 62,972.16 0.01
o] J BB S5  AGEEAN AR 25 M - .
P HAE - -
Q TS TAE - -
R A AR E AR R - i
S mh - i
At 150,898,326.33 18.50

8.3 IR A St H B S E LB /N ERF BT A B B R 4

SEERAL: AR

FE | omEE | sk MR (R) A Sl S
{E EE A1 (%)
1 000858 i W 26,200 7,646,470.00 0.94
2 601012 B S B A 80,200 7,394,440.00 0.91
3 600036 FARRAT 167,300 7,352,835.00 0.90
4 600690 HRER 246,800 7,209,028.00 0.88
5 300750 THERAR 20,000 7,022,200.00 0.86
6 601888 Hh [ A 24,300 6,863,535.00 0.84
7 000568 PN 28,500 6,445,560.00 0.79
8 600570 THAEHF 58,015 6,085,773.50 0.75
9 603259 2 A 43,700 5,887,264.00 0.72
10 600031 =—&ET 167,866 5,871,952.68 0.72
11 688981 R E PR 103,220 5,839,155.40 0.72
12 000001 P2 ARAT 289,000 5,589,260.00 0.69
13 002064 HEIEE 28 542,500 5,473,825.00 0.67
14 601318 o [ P22 59,300 5,157,914.00 0.63
15 002460 R 48,300 4,887,960.00 0.60
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300037 B 46,000 4,664,400.00 0.57
600885 TR LAy 81,900 4,440,618.00 0.54
600845 FEAG 64,030 4,416,789.40 0.54
600276 T 5t R 24 37,500 4,179,750.00 0.51
002285 HEAT 802,000 3,945,840.00 0.48
000895 KUK 83,800 3,933,572.00 0.48
600887 R AR 87,000 3,860,190.00 0.47
002371 JeJ7 44 20,500 3,705,170.00 0.45
002475 SR 2 61,200 3,434,544.00 0.42
000651 & s 52,900 3,276,626.00 0.40
601939 HEBERAT 491,500 3,086,620.00 0.38
603501 FIR 11,600 2,680,760.00 0.33
300760 L EG RS 6,000 2,556,000.00 0.31
002594 EL WP i 12,800 2,487,040.00 0.30
300132 H A 110,300 2,072,537.00 0.25
688408 G 4,450 714,403.00 0.09
688686 LIS 2,330 505,144.00 0.06
688568 HokEE E 11,020 483,778.00 0.06
688488 il 2k 9,934 243,184.32 0.03
300999 &t 2,590 228,671.10 0.03
688579 Ll K Hh 9,617 138,292.46 0.02
688528 EINEY/LES 8,337 136,226.58 0.02
300883 yailkc 8,911 125,199.55 0.02
300896 KR 185 111,621.60 0.01
300867 ZIuIR 1,498 47,891.06 0.01
300926 R EH 3,584 38,563.84 0.00
300919 R A 610 37,521.10 0.00
300872 KEEFHE 871 32,958.64 0.00
300870 KK it 16 478 31,390.26 0.00
300900 JBRAT 879 29,147.64 0.00
300927 TLRA: 2,163 28,962.57 0.00
300877 GHF Ay 569 28,933.65 0.00
300868 ANFEFr 593 25,665.04 0.00
300871 [H] %A ) 618 23,916.60 0.00
300910 EHM 474 22,690.38 0.00
003026 ALY R 5 460 21,693.60 0.00
300873 = 484 19,998.88 0.00
300878 Yr A 401 19,536.72 0.00
300891 Bl 1,143 18,745.20 0.00
003029 i KIETT 716 18,716.24 0.00
003028 PRI He 432 18,010.08 0.00
300908 i S i 285 17,225.40 0.00
300884 K e 499 16,721.49 0.00
605179 — RS iy 939 16,582.74 0.00
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60 300898 REJ L b 496 16,382.88 0.00
61 300892 AR B i 272 16,322.72 0.00
62 300909 MIREIPrS 386 15,698.62 0.00
63 300913 R EIE 630 15,082.20 0.00
64 300864 PN 166 15,081.10 0.00
65 300889 Ry Iy 479 14,427.48 0.00
66 300925 EAREE 353 13,177.49 0.00
67 300876 EE=T) 350 12,817.00 0.00
68 300879 pNURiialis 466 12,637.92 0.00
69 300882 JilEE e 440 11,347.60 0.00
70 605155 (PN 350 10,668.00 0.00
71 300911 f¢. 3 HE 309 10,215.54 0.00
72 300918 L 1,063 9,503.22 0.00
73 300881 BpEE TR 291 9,402.21 0.00
74 300922 REHER 287 9,063.46 0.00
75 300917 FER RS 281 8,975.14 0.00
76 605277 R 507 8,593.65 0.00
77 003030 A4 ety 480 7,286.40 0.00
78 300886 el A Rl 147 6,713.49 0.00
79 003031 LT 387 5,909.49 0.00

8.4 MEHAMERFH SR EAZES)
8.4.1 R TN\ SR i IHIH & P13 {H 2% BiAT 20 & KB = BI4E
eh. AR

o B 4 %
A=) Ji SR AR JIE ZE A4 R ZN S NG FE A LA
(%)
1 600104 HIREEH 7,925,440.23 2.18
2 600276 E 5 [25 24 7,709,061.00 2.12
3 600258 RS 7,695,103.00 2.12
4 300760 R {Fng 7,464,826.00 2.06
5 000858 iR W 7,274,510.00 2.00
6 600036 A RAT 7,252,601.53 2.00
7 601012 I I A 7,240,001.90 1.99
8 002507 WM 7,219,568.56 1.99
9 000063 R 7,153,658.00 1.97
10 601939 HWERAT 7,127,259.00 1.96
11 300674 FERHE 7,038,906.79 1.94
12 603916 75 HERR 6,254,662.00 1.72
13 600887 PRI 7 6,253,374.00 1.72
14 601336 RN 6,084,633.00 1.68
15 002064 HelgfL 2 5,887,541.00 1.62
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16 000651 & 7 HLA% 5,862,340.00 1.62
17 000568 FMEE 5,837,241.50 1.61
18 601318 Hh [ P22 5,762,924.00 1.59
19 600585 HFIZIK R 5,678,530.00 1.56
20 601888 Hh [ A 5,634,382.00 1.55

T SRAEPHLRNRC S RSN LA HED A, AHREHR S % .

8.4.2 RITSE i SR t HIWI R & B 1#{H 296 BUAT 20 4 HIB = BAZE

SRURAL: NIRRT

AR 4 Bt
¥ Ji SR AR AR AR RS2 S FE A LA
(%)
1 600030 S IES: 10,278,747.00 2.83
2 002507 WS 8,626,172.10 2.38
3 000002 B A 7,954,039.72 2.19
4 600104 IREEM 7,391,907.00 2.04
5 601238 IR 7,376,845.10 2.03
6 000063 G TH 7,178,850.62 1.98
7 603916 75 TR 7,010,354.00 1.93
8 000725 AR A 6,729,831.00 1.85
9 002459 AR 6,662,199.00 1.84
10 300674 FAERME 6,639,415.96 1.83
11 601336 BRI 6,563,775.00 1.81
12 600258 YRS 6,269,747.00 1.73
13 601398 TRHAT 6,164,366.00 1.70
14 600570 H A BT 5,634,088.72 1.55
15 000656 SRy 5,524,359.00 1.52
16 600585 HEIZK e 5,391,557.00 1.49
17 600383 G AR A 5,324,471.00 1.47
18 600036 AR ERAT 5,051,122.16 1.39
19 300760 R {Fng 4,983,803.86 1.37
20 601138 Tolk & Bk 4,817,244.00 1.33

TE: SEHESPULE R E

8.4.3 SEAJ R M A 1o BB S H S TN S

R BN T ARACH D 1, B IEMRAL S A .

pz: NRHIT

NBEERIEAS (REsE) BV

440,030,846.24

ST
*

T BRSO (AZ) Bt

468,168,731.69
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[ 7 2 JEE WSO TR & BUIE TR #2053 4 2020 4R 4R ARk

Ve SRNBEREAR . S BRSNS S s e (A sl LRSS 3R 3151, A% 1€

FREZ 5 9

8.5 MR B MF o RM BB EAE

ERURLL: NIRRT

P55 5 YNNI ib 4 BT AHE LA (%)
1 [ K i 75 91,187,170.50 11.18
2 JAT AR - -
3 b 58,885,900.00 7.22

Horbre BORNE SRR 39,039,900.00 4.79
4 A Ties 66,348,478.00 8.13
5 | AR P 55 30,014,000.00 3.68
6 o 1 S A 364,569,000.00 44.69
7 A CRIAZ#fi) 23,024,254.82 2.82
8 [F) Ml A ER - -
9 ot - -
10 | At 634,028,803.32 77.73

8.6 FIAR A FHME i 2B 15+E L K/ HEF B BT T4 s B

SRR NIRRT

. \ . 4 P i
R BT e 2 ik (3K) ot )
1 451 (%)
1 019627 20 [E 5% 01 894,010 89,392,059.90 10.96
19 7
2 101900054 A 400,000 40,412,000.00 4.95
MTNO0O02
19 £
3 101900253 400,000 40,412,000.00 4.95
MTNOO3A
12 =4
4 1282092 LGk 300,000 30,939,000.00 3.79
MTN2
12 y
5 1280101 EEGEE 300,000 30,684,000.00 3.76

8.7 BRI A St b E S B H LU /N TR 7 SORAE S B0 A 40

I AR AR RFAT B SRS
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8.8 MEHIRLA RIHE SE ST FELFIR DR LA R ERBE A
AEEE ARG RRFFA R SR

8.9 HIAR A Fu A b 2 B 1 E b K/ RO BT TLA42 BUIE B 3R A
AFE AR AR R FFABGIE

8.10 EHIRAZESBIE KIBARH AL 5 O UL
8.10.1 #HREMRALE ST MBI A ARSI

AT AR W R B AR

8.11 B MR A E S B i E A 53 5 16 L i 3
AT AR N AR B E 0

8.12 BEASMEME
8.12.1 AHi iy HA Ak P08 (R AT A4 AE SR O AAT A N B 1) S 58 A A A A o il I T —
FERBIATTETT. TG

8.12.2 B BRI T A R, AR T ik 5 TR A e JB 2 e 2 A R 1 DL
8.12.3 R HAt & T =14 B,
Bfr: NRMT
5 RS ]l
1 A7 PRIE S 72,521.24

2 SCIESS 5 5K
3 ISR

4 INVEA&AIDSS 11,647,597.81

5 AT B ) 2R 385,620.37

6 FoAds BHCER

7 FEpESR
8 HAh
9 fann 12,105,739.42

8.12.4 HIRFFA KA TR IR R B8t 37 FA 41
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[ 28 22 B WA AR & B 2 % M ik 4 2020 “E4EFE RS
SRiA: NRMt
b FE L
Fe gy gz 24K N R E
HE Ee ] (%)
1 113009 | R AT 5,589,241.90 0.69
2 110063 Ji 19 Ffi 5,301,035.70 0.65
3 128048 AT FE A 3,931,488.00 0.48
4 128035 PN 3,622,941.00 0.44
5 110053 T EEAT 3,471,898.20 0.43
6 128032 KU A5 959,125.52 0.12
8.12.5 #AK AT +4 B B A 1E A SZ PR B S Ui B
AT L AR A WK BT+ 44 B 22 AR IE 2 PR 1
DEEMEFRFENER
9.1 HIREESMTRHENPHEFENEGH
Py gL Ay
FrE N0
F : EBSES TSN AL EA A %
S hﬂﬁj‘\F‘ F'ighﬂ'ﬁ:ﬁﬁ LINAEv S e ‘ (NS e ‘
() H L . A - B
TEEE ke | T | i
[ 28 22 B =
) 4,363 79,412.57 | 327,558,583.78 | 94.54% | 18,918,466.93 | 5.46%
fHEA A
] 2% 22 B e 57
) 49,602 1,121.22 | 49,461,012.51 | 88.94% 6,153,555.16 | 11.06%
HEE C
&t 53,965 7,450.97 | 377,019,596.29 | 93.76% | 25,072,022.09 | 6.24%
9.2 HiIRESEH AN N REFE AHEEKFER
TiH B2 ) B masag o7 3L 4 B A EL 451
[ 28 22 B 8 AR &
32,620.95 0.01%
A
HEEHNTA M R
[ 282 B e SR &
HARKES 32,464.49 0.06%
C
fann 65,085.44 0.02%
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9.3 MIREESEHANMN RFA AT A S A B E X HE R

T H By ) AR e maa BENEEXE i)
[ 2% 22 B s i SUAHR & 0
ARNTEHPEFENR ., H A
el S ARG [ 2= % B w B R A 0
R A3 4 C
it 0
[ 25 22 B 2 AR & 0
A
AIGIEARTFAARIT | ERZFE A ATRE 0
R4 C
&t 0
80 HFRARESHFED)
BT A
T H [ 28 22 e S AR & A E 22 e i AHEA C
HEEREAEMH (2014 4 H 30
206,276,995.18 -
H) L5 a4l
ARG B A 4 10 A A 233,911,998.14 702,507.04
A H A AL G S H A 45 126,387,490.62 56,278,692.07
Tl AHR S I 4 RBE B 47 5 13,822,438.05 1,366,631.44
AR WIS 37 2 sh A0 - -
ARG HHHA AR 2 4 1 A0 A 346,477,050.71 55,614,567.67
81 EXEHER

11.1 BE&MFRFAE AKRS RN

AN, AT TCH G HBHFA ARSI
112 ZSEHAAN. ZSREANENESTEERTHNERANERS)
WA IAN, AIELSEHEANERANFEIUT:
2020 £ 2 15 H, AEGEBANLA 7 (HRESEHARAF SHEENALERXE) |
GARGEHNE CEERSE /RS WHBGEL, KM L AR EARE S B R B4

M.
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2020 12 1 18 H, AFESEHAKA T (EREGEHA WA A &mPE N RZHEAL)
KA EHNE N\ BEFSE RS GEY, BRE M AR EAESEHARTRHK, &
EREN, HEL LHEAESGERARTERK, HEREAN.

WRE N, AIESEE AT TSI E T IR K EERNFALS).
3P RESEEA. BE&W=. EL&EEWEHFR

AN, AT SO A nlia B8 H RSB E T EE K S ARG E N £
77 FEGARE LSS AR R VR A FI .

11.4 EES R RIEHKR

REHIN, AREGHRE (FRRIERIT S5 ERING GT) ) BEEEGR, ARG
WEAREE, PRI G BT A RIE SRS th i) S B AR S 2.2 S i .

115 AEESHTHIHRHSTHTES FriE

ARHL AR A TR AR R LA RIS 7l T R S TS5 T CREBRIFIB S0 SR 06 TR S
R 4 S A 4 HEAT 25 T 3 55 T 4R B4 79 60,000.00 7T
116 FEA. EEALERREEN R ZEERLTTSHEN

AR A IR R A TG BN ML m BE PN A A s A T A5 1 0 . A N BRI R
XA FRATR A IS A 7] SR N SRR T R

AT GFEE NI PO BN RAE AR 5 3] A J0 A6 18 sl A $1 45 4% L
11.7 ESHAIER AR5 B ITHIA R
11.7.1 EEMFUESSA TR 5 BTt 7 B R &5 AT B

SRR NRMt

N &S N SEATZ SR R A 4
L5
5 o 07 2 A 724 B ‘
B EETH N N %VE
‘ AT 4 BT 4 4 ME
=
A Bl Et 3]
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