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VAT TR [] 32K - - - 198,889.35  198,889.35
AT N F - - - 607,796.35  607,796.35
MATHEE B - - . 168,832.300  168,832.30
NATAE 5 3 - - - 227,394.59  227,394.59
N AE R B - - - 57,235.20 57,235.20
NATF]E - - - 18,597.78 18,597.78
HoAh A7 £5 - - - 180,024.88|  180,024.88
Uik Na 80,500,000.00 - - 2,049,791.79 82,549,791.79
) 28t P e 11 246,448,842.08)  388,411,893.87 18,164,817.60, 159,575,381.74 812,600,935.2
9
EEER
2019412 A 31 14EPA 1-5 4 5 E AitE &1t
H
%wre
AT 11,254,180.73 - - -4 11,254,180.73
GiHEATE 1,556,644.00 - - { 1,556,644.00
A7 PRIE S 114,341.53 - - | 114,341.53
N o 323,682,697.4
et 179,919,880.70) 39,519,769.55 8,620,929.90  95,622,117.34 9
MRGIEFRIE S 2K - - - 230,114.52  230,114.52
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SRR, - - 3,226,264.75 3,226,264.75
AL HR D R - - 631.29 631.29
Gre Rt 192,845,046.96 39,519,769.55 99,079,127.90 340,064,874.3
8,620,929.90

1

B f5
AT e [A] 3K - -1 59,825.90 59,825.90
MATHEFE TR - 41 256,418.06 256,418.06
NATFEE 77 - 4 71,227.23 71,227.23
NATAE 55 % - 41 151,443.60 151,443.60
HoAt A7 £5 - 41 225,000.06 225,000.086
AT R B - 4 15,806.02 15,806.02
ittt - - 779,720.87|  779,720.87,
) 22 S0 sk 192,845,046.96 339,285,153.4

39,519,769.55 8,620,929.90  98,299,407.03

4

T RN AARSE G KA IAE, %A 20 A 3 FHE A H s3] H 2,

REFLTRK.

7.4.13.4.1.2 F| 2R A R ABURR A AT

R R R R A HoAth T 3 2 A AN AR
X G A i H 3k 4 08 P i E 1Y)
e (s ANRMIo)
HH I XU 28 5 () AR 5
e N PN EER
2020 4F 12 A 31 H 20194 12 A 31 H
T FIZR T % 25 N30 W) 2,882,439.58 114 574,730.50
T FR bt 25 NS W% 2,856,901.79 />4 569,551.85
7.4.13.4.2 AMIC R R

AN ARG A2 Fi5 < L (0 23 SO BOROR B it B DR AN R AR B i A AL e sl A AR . A Sk <
WA B KAt AN R i, BRI IE BRI XU .

7.4.13.4.3 FHAbMHE R

HAbA M IR 2 6 22k < i R < ik T L 1) 2 R A4 BOR SR Bt B R Bk T 3 R SR AN MLV 3 LAS K
T S ks DR 2R AL Bl i A AR e B B XURG: o A 3k 4 T2 AR 0E THIEZR A2 5 T b T AR AT 8] [/ ML 1T 3758 5
IR SE A5, i o s ) AN 6 RUBSE SRR T BMIE I3 R AT AR B B 2B O SR IR S AR 52
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AT REARYR T UL T 37 BEAR B BN K2

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

AT i BB A 0 PG B AR A AN A XS . e IR BT S LU IR 5™
PR 0%-95%; REANAZ S H HAAEFIRRIARE I S A R MM B RIEea, Fi 1l H
FE—4F LN I BUR B AMIE T 5546 50 1A 1 5%, Horb, e ANEFEE R &S F R IRIESFIRN
R AR S o AN, AHE G AT BN AN A G P RS A St i, s s i &
ST BTN G AT KUK B, 4% VaR(Value at Risk)FE b S5 SRl A% 5 4 [H1 i 1AV 7E AN A XU

S AT A iR RS BEAT R R A2 A

7.4.13.4.3.1 HAhME RO
SRS NRMIT

ARHEAAR AR
2020 4F 12 A 31 H 20194F 12 A 31 H
I H
E R IRaE 7 S e OReE
N RE N RME
LB (%) LB (%)
152,211,384
T o e e — B TR 18.73 | 95,622,117.34 28.18
.88
I i R o 5
T oM amir:—neEf
?Jg:
R AE G Rl 7= — BUEF B
152,211,384
&1t 18.73 | 95,622,117.34 28.18
.88

7.4.13.4.3.2 AR RS O BURME 2B
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T 2020 5 12 F 31 H, ARIESRAT KL 5 PR EE FABT A LA L 3k & 5 HE AN 2 20%,
PRI R T 3 A A RN R UMK T 32 (A% R 2R AR B T AR B G B0 1B 0 BN, T 2019 4F
12 A 31 H, AZLGHA G MARM—F, JoaisF 2 Rl vk AR A% XU 2 6 5813 EL 1Y

AU

7.4.14 HEITHEBMMT S THRR T Z U AR
(1) ~feiriE

a) il TR SR EIFRINI5TE
A FMHETEEIRTE R, B A SR E TR 5 B 2R SR A E T 1 5

JEIRPGE -

—~

=l

SRR ARRBR S B B IR R T 3 R T B AR
BRI BRER R N B MO B B0 5T LR R R PR R R AL
=R AHSCER P B B I AN AT I A

(b) FFEERILLA AT R SRl T A

(i) %2 RERmTHARNE

T2020 4 12 H 31 H, AFEERA LA i th 2 H AR AN S s i st h s T
S JRIR RN 184,310,498.93 7T, J& 155 2 IRIMARHY 662,702,597.42 7T, ToJ& T4 = /2K
RB. (2019 4£ 12 H 31 H: #5—)ZIK 114,788,186.44 Ji, 55 _JZX 208,894,511.05 Ji, LB T =
JARIIAAE

(i) 2 SLHMETJE 2 UK E] ) EE KA B

A4y LA B 2 IR TRV A S TR A A A 5% 2 U T e R O B

KRB AR LA ot B TR R E R TR A RIMEITE = O R AR F) .

(iii) 55 =R A S EARERI A AL 5 4450

T

(©) ARFFEERILAA St E TR it TR
T 2020 4 12 A 31 H, AEERFFAIRRFLM UL SOME TR M. (2019 4 12 7 31

E[: [a)o
% 55 T3k 68 7T
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(d) ANBLA SR E T R il T H
AL SEHME T B Rl B A 4 5 32 B GO EL Al i f 5t KBS 2 fe

EMHZEIR N

(2) HAih
B SoE AL, BRE TR H AR G0 7 B U A HoA B I

8 BREAGHRE

8.1 MIRESFHEHIL
GRS AR

FF5 i H & G B (%)

1 B2 5 152,211,384.88 17.00

Hrr: 2 152,211,384.88 17.00

2 BT - -

3 [ 7 Wl $5E E 694,801,711.47 77.62

Hrr: fize 694,801,711.47 77.62

B SCRRIESR - -

4 T AR - -

5 S RATA AR - -

6 T N IR A 4 il % 7= - -
o ST R ) SN

& S ' )

; %ﬁﬁ%ﬁ%%%ﬁé% 38.633.660.63 432

1t
8 HoAt #3057 9,503,970.10 1.06
9 &t 895,150,727.08 100.00

8.2 BIKRBIT A RHBRERRAS

SHERAL: AR

(e

RS

D>
=
=
¥

o ik < E 7 4 B
(%)
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FEl 2 A SR s Wi s RS i B & BLIE SR S 2R 4 2020 AFAF BER
A | R AR AR - .
B | Rk 7,457,083.00 0.92
C |l 102,815,647.68 12.65
5 CEWAINIE < NI S WS N S |
BERLY, - .
E eS| 4 - _
Foo SORME L 6,531,793.72 0.80
G | Zdizk, G AL 10,503,288.38 1.29
H T ol - .
| 5 R BAAE B HOR Rk
Fll 511,685.65 0.06
I | il 24,367,830.21 3.00
K| Btk 8,975.14 0.00
L FE B 25 R 5k . .
M | BEAF AR RS . .
N | CRI. FREERIZA St B E 15.081.10 0.00
0 Ji B SS  AB AN HAth iR 5 . .
P £ 4] . .
Q PAR 2 TAE . .
Ak ARE AR IR . .
S ey . .
&t 152,211,384.88 18.73
8.3 BHAKIRA SMME 5 HE4 = e LK /INHE R IR BT A IR SR R B 4
SEEA: ANRMo
o 4 B
g | B JBE SR A4 R HE () AV IXIE]
B EL1(%)
1 600690 IR R 345,400 10,089,134.00 1.24
2 601012 i) 107,000 9,865,400.00 121
3 600031 =—&T 270,900 9,476,082.00 1.17
4 601318 H [T 2 104,500 9,089,410.00 1.12
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600036 AT ARAT 189,900 8,346,105.00 1.03
002594 EL P e 40,000 7,772,000.00 0.96
600885 TR Ly 142,300 7,715,506.00 0.95
601899 g X4 802,700 7,457,083.00 0.92
002928 HEMHT 564,650 7,142,822.50 0.88
300037 e 66,100 6,702,540.00 0.82
603883 ZHG 103,700 6,515,471.00 0.80
000858 i R 21,900 6,391,515.00 0.79
002415 T R AR 126,900 6,155,919.00 0.76
000001 - ARAT 269,800 5,217,932.00 0.64
600176 FEEA 258,300 5,155,668.00 0.63
002372 HEBM 267,700 5,005,990.00 0.62
002918 e TR 136,755 4,417,186.50 0.54
600563 AR 40,800 4,388,040.00 0.54
603179 R A 124,112 4,207,396.80 0.52
300575 WA 98,600 3,786,240.00 0.47
002600 A 7o Y 1 313,100 3,754,069.00 0.46
600377 T R 362,700 3,340,467.00 0.41
600521 g2l 91,600 3,096,996.00 0.38
601995 4 AT 24,951 1,714,383.21 0.21
688063 IRRERH 5,499 1,040,630.76 0.13
688339 458 2,761 712,199.95 0.09
688390 ] 2 2,585 573,146.20 0.07
688686 L 2,330 505,144.00 0.06
688777 EEECET TN 5,794 446,833.28 0.05
688055 el e 45,228 363,633.12 0.04
300999 &t 2,620 231,319.80 0.03
688595 R 3,190 193,282.10 0.02
688136 B2 4,981 172,292.79 0.02
688313 (IR ED e 7,151 163,900.92 0.02
300880 W R e 3,732 129,612.36 0.02
300896 HRE 185 111,621.60 0.01
688013 KREERIST 3,022 86,670.96 0.01
688698 GEROLER 4,751 72,642.79 0.01
300926 R R 3,584 38,563.84 0.00
300919 R A 610 37,521.10 0.00
300872 KEHFHE 871 32,958.64 0.00
300900 JERAT 879 29,147.64 0.00
300927 LR 2,163 28,962.57 0.00
300877 GHF KA 569 28,933.65 0.00
300910 e H 474 22,690.38 0.00
003026 YR 5 460 21,693.60 0.00
300873 =R A 484 19,998.88 0.00
300878 YRR, 401 19,536.72 0.00
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49 300891 Huehlk 1,143 18,745.20 0.00
50 003029 #H KIETG 716 18,716.24 0.00
51 003028 PRIV HE 432 18,010.08 0.00
52 300908 i S i 285 17,225.40 0.00
53 300884 AR o 499 16,721.49 0.00
54 605179 — Ay 939 16,582.74 0.00
55 300898 RE FLA 496 16,382.88 0.00
56 300892 R B 272 16,322.72 0.00
57 300909 TCAE 386 15,698.62 0.00
58 300913 JK e HIE 630 15,082.20 0.00
59 300864 R ORISR 166 15,081.10 0.00
60 300889 % ey 479 14,427.48 0.00
61 300925 EARER 353 13,177.49 0.00
62 300876 e T 350 12,817.00 0.00
63 300879 KBy 466 12,637.92 0.00
64 300882 T3 R R 440 11,347.60 0.00
65 605155 [ipNN] 350 10,668.00 0.00
66 300918 B L 1,063 9,503.22 0.00
67 300881 BB 291 9,402.21 0.00
68 300922 REH% 287 9,063.46 0.00
69 300917 FER RS 281 8,975.14 0.00
70 605277 R 507 8,593.65 0.00
71 003030 A W 480 7,286.40 0.00
72 300886 el okl 147 6,713.49 0.00
73 003031 ST 387 5,909.49 0.00

8.4 MEMAREREAGHIE AR
8.4.1 RHTN A H HIHIR-S B H 2% BRAT 20 44 IR A 40
SEURAL: NIRRT

o IR BT A
5 Jie AR Ji SR A R N S AN
Eepl (%)

1 002928 R 15,085,944.49 4.45
2 002372 ¥ i) 14,826,829.09 4.37
3 002594 il 12,420,340.06 3.66
4 601899 KE&nlk 12,062,850.30 3.56
5 000895 R 11,882,619.43 3.50
6 601318 S22 11,875,250.00 3.50
7 603179 IR Ay 9,905,835.36 2.92
8 002918 E RS 9,902,327.40 2.92
9 000002 B FtA 9,755,084.66 2.88
10 600176 W E B A 8,825,415.00 2.60
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11 300674 FERHE 8,476,326.03 2.50
12 002916 TR HLEE 8,243,518.30 2.43
13 600585 HFIZIK R 7,980,885.00 2.35
14 600377 T R 7,785,348.16 2.29
15 002398 22 FN4EH] 7,771,345.00 2.29
16 000001 BT 7,746,812.91 2.28
17 000858 i AR W 7,241,955.00 2.13
18 601238 JIREE A 7,087,480.57 2.09
19 300037 e 6,822,094.01 2.01
20 600563 ERH T 6,727,066.87 1.98

T RAGHUL RN M RSN TR SR 5, A B 5 -

8.4.2 RiHSZHi SHGE i HHIR & H ™ #{H 2% BiAT 20 4 IR E 40

SHERAL: ANRMT

o IR 4 BT A
¥ Ji SR AR JIE S5 A4 R ZN R e
Eepl (%)

1 000002 T FLA 14,519,114.99 4.28
2 000895 KU R 12,562,237.70 3.70
3 002916 R FL 12,384,581.40 3.65
4 600585 HRIZEIK Y 12,010,659.00 3.54
5 002372 R 11,678,494.35 3.44
6 601398 TRRAT 10,261,393.00 3.02
7 002459 AR 9,190,482.00 2.71
8 002398 22 FN4EH] 8,619,452.99 2.54
9 600176 HHEEA 8,459,287.89 2.49
10 603444 T A 8,197,850.08 2.42
11 002928 RN 8,004,467.50 2.36
12 601899 gt A4 7,999,809.00 2.36
13 688981 HpEs [ B 7,953,615.51 2.34
14 300674 FERHE 7,809,972.00 2.30
15 300035 RS, 7,658,144.80 2.26
16 002594 EL WP 3 7,567,486.00 2.23
17 601012 I I A 7,541,012.52 2.22
18 603179 BRI A 7,138,662.50 2.10
19 002311 KA 6,537,875.80 1.93
20 300132 B 6,498,826.70 1.92

T J2HH AL R (RSN IR LRSS B 151, AN B IRAE 5) 9

8.4.3 SR BA o BB 3 i A BN S A
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I 2 P SRS YA it 2375 e B R & R IE 43 B JE < 2020 SE4FJE A 75
FNBERA () A 521,555,724.05
FH BRI (58D B 565,021,980.76

MR H -

8.5 MIRZEFF M RN MFREAS

SERRAZ el (RSN SR LA RSAC HE) 51, ANEE

s, NRMit
7 575 A A N RN E b7 3 &R PR E EL (%)
1 E xR i - -
2 AT - -
3 S fige 45,901,500.00 5.65
Horr: B 4Rl 45,901,500.00 5.65
4 ks 152,896,000.00 18.82
5 Al A R 2 134,996,500.00 16.61
6 2L 322,377,000.00 39.67
7 Al (CATAZ Hefoi) 38,630,711.47 4.75
8 ENZEa - -
9 HoAh - -
10 | &t 694,801,711.47 85.50
8.6 HAKIRARWHE 5 ESF e LB K/ NEF BT L2 RS ER B4
SREAAL NIt
o 3 R PR
Fe gy T A AR B (5K) ~ihE
EERITED)
20 WisZ
1 102001947 s 500,000 50,040,000.00 6.16
MTNOO1
20 ¥ A2
2 012003300 et 500,000 49,930,000.00 6.14
SCP009
19 13
3 101900253 400,000 40,412,000.00 4.97
MTNOO3A
20 ik
4 012003380 350,000 35,108,500.00 4.32
SCP007
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20 HA %

MTNOO1

5 102000533 350,000 34,664,000.00 4.27

8.7 HIRHA FMME b He B E LB K/ N BT 37 SCRAE S B A
AT AR WA AR I B SHF L TR

8.8 MEHIREA RIHE SE ST FELFIR DRI LA R &R A
AIEEAR G IRAR A TR

8.9 IR FMME b Ze B 5 E b /R B BT T 48 BGIEB 3 B A
AT AR IR ARFFABGLE

8.10 MEHIARAESHHKIBARITI 5 1E Il i B
AFE G AR I R BCR BARIITL

8.11 B MR AR E S B i E A 532 5 16 L i B
AT AR N AR B E G0

8.12 BRAAMEME

8.12.1 AHR 45 A Py e B B (T T 44 TE IR T R AT A (B[R P RARAT AN ) B Bl M 1)

FEVR A BAE R T S ] AT — RS2 B AT E T AR TR L.

B F IR BRAT TR SV BEIE A E . REEEATIRDTSE B, 22 27 RIR R T &

THILPPEEAL I .

ARFEGE TN EIR A T AL TS AT 1L A AR TE, Ay IR A WA AE BB AR R R 2

L8 RN R AR BRI SERTER, N2 A AR BB AR AR SE BT . AR B 30K
XA E AT ERER T TT .

8.12.2 BRI AT T AR, WA R T H 5 (R % e JB S P A R 1 L

8.12.3 MK HAE B =14 K

Hpz: NRMHIT

F5 &R S
1 FHARIES 90,181.45

2 IESCIEZ39 Sk
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3 JSZHAC ]

4 IVLL@RINSS 9,365,722.53
5 IR HA HR K 48,066.12
6 Hopth RS

7 T 3% H

8 Hofih

9 Hit 9,503,970.10

8.12.4 HIARFFA HIALTH I A AT R #5157 A A

SHERAL: NIRRT

b G
75 gAY iz A Ny INI(EL

1HE L 151 (%)

1 128032 KU AT 5,080,796.87 0.63

2 113504 ARG 3,989,317.80 0.49

3 128048 FRATH AT 3,641,400.00 0.45

4 113559 KB 3,261,620.00 0.40

5 110057 AR 5 2,531,887.80 0.31

6 113535 Kok # A5 1,960,871.40 0.24

8.12.5 HAKHI T4 B EH A RESZ R BN
ARIE G ARG AR AT+ 4 B =P AFAERE S PR D
9 EEMTFEANGE
9.1 HiREESMTRFE NP B ETFENGEH
frAnsea: Ay
FrE NGER
FEEA IR AEv e e N e
A ANPE()
i b B A P SE Al
B % 4
EL. 451 Ek. 451l
1,677 353,002.92 547,867,468.04 92.55% 44,118,430.93 7.45%
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9.2 MIRESEHEANMLNRAFAEEESHR

i H

FrARHUEE ()

oby i <5 3 A L 451

4 AT DL g
A4

268,582.89

0.05%

9.3 MIREEEEARALN RFFA AT AZ S A B E X HE

i H AR ML ENSEXE T
P N/NEIF =7 A= SN AN S g I 0
WEFET] 57 57 NP AT Il 4
AIEG ISR IFFA AT K4 0~10

80 FFHAZESHHRS)

AT A
HEAFAEMH 2019 4 7 A 20 H)HE & 0400480 1,371,932,869.36
AR JA A 4 B AT 308,428,975.69
AR A A 4 i R 47 A0 327,615,431.07
e AR S 4 B (Bl 473 01 44,058,507.79
ARG SR BB
AR T AR 3 <5 4 0 e 591,985,898.97

111 EE&HFRFEARSRIK

81 EAEMFER

WAEHN, AR TRE M HRA AR SR
112 Z&EFHEAN. EEREANENEESTERIIRERANEZES)
AN, AR NE R NFZZ I

2020 £ 2 15 H, ARESEBAKA T (EREGEHARA A mPEHNRLEAE),

%

FIEGEHNECREFLH )/ \IRSWEGE, L EAEEARR G AR B2,

2020 £ 12 H 18 H, ARGEHANLA T (HRESEHAGRA A S AE A RALE LS,

GARSEHNE \EEFE - RUHEGEY, KBS EAFREAREEEAERK, &
ERRN, BELZLAEEARGEHAE S, EEREN.
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REHIN, AESIEANNL TR SE TR EERANFZS.
113 W RESEHEAN. EE&EW™. EZ&EEWSHKIFL

REHIN, ARIEETW S AR E B RGP R E M S AR E A el
7R EEAREL S MR YRR S
114 EeBHREHEER

WAEHN, ARERGE FRRIERAT SRS EHINE GMD) BEEREGF, W RIH
A, VEREESF. BIT)ERBERIE R ] 2 AR 2.2 2™ ah i ] .
115 AEESHATH TSN AER

NI B HE 1 TR AR R LIRSS W SR AGE R R 2T 55 i CRRR i A 10 SROE s TR S5
7 4 NS AT R B 2 1T 5555 BT3B 60,000.00 Tt
116 BEA. EEALREREEN G ZEERLETEHIL

AIME AR ER ST AL S PE BN 2R TS0 AR A LRI R
XA T AT R B IS AT AR RN SR T R

W%

&

o0

A EFE NI IE BN B A JE SR8 B B 115 15 L
117 BRI AR5 B ITHA RGN
11.7.1 ESMMUESS A RIZE 5 BIn#AT R BB S ER

SRR NIRRT

ISR 5 N SAT SR R A 4
5
5 o b 7 24 AR ‘
IF R AR FLIT N . Uk
A 4 AT 14 4 MR
=
HUr) Ee e
[ 4 F 1
RS 1
HEBIESR 1 - - - -
R 7R 2 331,109,505.42 31.66% 308,369.53 33.91%
J5IEiES 1 218,058,268.48 20.85% 159,467.54 17.54%
PV e 2 164,369,544.50 15.72% 151,239.02 16.63%
B 2 146,200,898.97 13.98% 136,157.13 14.97%
MAVAIF R 2 77,003,781.94 7.36% 71,713.76 7.89%
RS 1 64,526,390.01 6.17% 47,189.70 5.19%
YRR 1 29,040,673.11 2.78% 20,656.88 2.27%
FRIATIES 1 15,585,838.73 1.49% 14,514.06 1.60%

TE: AL R AL I AR A -
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(1 BHMEE, 52 R

(2) WFIRBLRGF, ST 55 FRbn o 2 /] 2 B DU E 5

(3) GEATNIE, ERIE—FNIEEIENLETN;

(4) WEPEPRE. i, R @efNiEhliE, JFaei e i Sia i i R i 2R

(5) AR AABERIIFTFLRE ST, REMIN . A 2 IR Bt BAT AR 2 R 1 o8 T2 MR B i 70
ks SAESF i€ . AT IEFeR i DAL R & A 5 B SS s REAR PR 4 B i
Frog ZoR, SRML T TS -

EPERE A ARPEXT UL 2 AR ALA S TR . AT AU TR UL VRAE R, 15638 5 I AiAL
FIRRHERS, 1O R 5 B 113 A FIE SR 24 =58 5 Jo (L ) iR A i L CRU A T R 47 B K T R TR A
), I mltiE.

11.7.2 ESMRUESS A RZ 5 BIT# AT HAESR 8% B L
AL AR
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