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=

BT R m) AT RS A AN I R 5 i 1) 10%, H A G 5 AR G5
H A EE IR — R A F AT HRESR A8 I IZIESR R 10%. TIFHOHN, Ak
G 1 4 A BN L 1 At S U 3 R R — 5K LT O R RAT I AT R AR S AN A
Az W AR TRIEBER) 15%, Adke 5 A GRS E I NE MR HSRE % b
A FRAT AT OSSR, AL 1% 1 2 =) ] s R 1 30%.

AREE G PR P IESFEIE SR 5 LT, HeRIFAEARAT (M [RNL 3552 55, 86 70 Fs < B it
HIZ BREIABE B AR S WHHE 7.4.120 thAh, AREEETiE S H B £l e 7= o7 AN
R S RS TR, e BB — NI B S R R R A . FIFROHN, Ak
BB TIRBNIE S PR B 7 B T & v AN i e <5 557 1+ 1K) 15%.

TGN, AREREGE NG HX RSG5 7 A TR B AR B0 ™ f T 2 A E
HEAT SR VAL SIS, W R H R B4 [B] FRE NS 7 N A H AT AR I B 2 I AR BN

RIS AR R < ) 6 < B NG5 & B 23 850 [ I 52 2 O B3 H 552 Sy 0t FRER T s #2738
JEU S 52 5 0 T I 55 IR0 A4 BE 0 AT AT AP A5 04T 0 KR B 1 5 A AT N 2], DAL
X AN BRI AE 5 5o TS A2 5y 00 8 A B O AT B 285 A B S Tt 7™ A B AR I < A1 [ e 52 5 I B
PR FNAZ G0 AR o AN, AR IR B B BN 57 1 30 [ D 5 5 Jo 419 ot 8 BB B2 AR B 417
oot ) TR 5 ST 36 KT RS M O R £ XU DR 5 470 18 8 5 LA GRS A0 it 4 2 Fe (B B 2
W IHE S FASERUE SR BB 7 i b BRI 2 )€ B HA AR A28 & 0 F-IT R R I AZ ), wl
2T i 1 R SR 4 4 TR0 5 P AR R Y R (R — B

7.4.13.4 TR
T 37 XS A& 5 2 < I g L 1) 2 S (B BOOR R < 3t P T A T 37 45 247t DR 3R R0 22 3
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RAEWEN RS, BRI RS AN XU AT A A XU o

7.4.13.4.1 FIRRK

)26 KUK 5 4 il T L 1 2 SO R 4 9 B A2 T 7 R SR AR B T R A B (R o R R
. o D 1) e R B 7S B o 1 ) /A o | =R DN = M SR vy P B S vt S a1 R 57
AT IS 1] 235 SRR AR 117 301 2 T 5 A IR T AR R I G AR A 1) RIS o AR 4 11 2 45 8 LN S JTX)
A < T i )R R UM R AT M A%, i o TR R B 2 5 1 A S5 7 iR bk R 2 R 1 AT
B, ARFEG R BRI o SRl P A Al R AN TS, DRI AR & U 488 i 3 (K B0 4
TEAEAR KRIERE EARST T T M2 AR . AL G4 A AR BBURAE 587 ZONARATAR R B4Rt
FNIBE SR A HIIIE S KT & 8%,

7.4.13.4.1.1 RS KM O

A NRMoT
AR
2021 4 12 A 31 14EMRA 1-5 4¢ 540k At B it
H
%
AT 2,334,778.28 - - 41 2,334,778.28
FHARES 9,298.24 - - - 9,298.24
N o 171,430,138.0
oGt P 13,909,687.50 - 256,000.000 157,264,450.55 c
NSCIES5TE 2k - - 4 94,935,918.02 94,935,918.02
MR E, - - - 109,372.61]  109,372.61]
e it 16,253,764.02 - 256,000.000 252,309,741.18 268,819,505.2
0
1 £33
AT NS - - - 159,221.27|  159,221.27
AT FEE R . - - 45,491.81 45,491.81
NiATAZ 7 % - - - 6,402.30 6,402.30
N AZ Fod - - - 0.31 0.31
HoAh A7 £5 - - - 180,000.000  180,000.00
ittt - - - 391,115.69  391,115.69
R R AU B B 16,253,764.02 - 256,000.000 251,918,625.49 268,428,389.5
1
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LEER
2020 4£ 12 A 31 1A 1-5 4§ 54D E At B &t
H
=
AT 22,720,631.23 4 22,720,631.23
i D 2,631,428.57, 4 2,631,428.57
HFHRIES 113,759.51] 4 113,759.51
N e 242,358,662.0
e 37,912,000.00 204,446,662.06 6
SR B G il % .
J—)\L#émﬁj 281.500,000.00 | 281,500,000.0
e 0
INVEL&iIDSS - 363,027.62  363,027.62
FrE Rt 344,877,819.31 204,809,689.68 549,687,508.9
9
1 £t
AT N F - 318,171.11 318,171.11
ML B - 90,906.05 90,906.05
NATAZE 5 % - 18,754.37 18,754.37
A A - 702.73 702.73
oAt A7 £5 - 180,000.00 180,000.00
UikTiPSeay - 608,534.260  608,534.26
| 2B B ik 344,877,819.31 549,078,974.7,
204,201,155.42
3
VE: RP PR ARG KA MK TN R, 2 I8 2030 5 iR 28 51387 2 M H 53030 H 31

BE T UK,

7.4.13.4.1.2 FIZR XK B B0 AT
T 2021 4 12 A 31 H, ABEEFA ML G MHEGIFHT A RNE 5 RS T = E M B 5.28%
(2020 4F 12 H 31 H: 6.90%) , KFITiinFZ A8 g5 T A3 4 55 P~ i E o 8K 52m (2020 4F 12

H31H: [ .

7.4.13.4.2 AMC A&

a1

BN RS A2 Fi5 < it EL 28 S0 (i BOR SR B g 2 DR AN R A i A A e st R ARG, - A <

MIpT AT Bt 7 S S AN RSk, PR T B KA XU
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7.4.13.4.3 HAHHE R

A A% SRR 2 H i 4 P75 4 T B 2 S B B SR B 465 90 2 R Bk T 3 R e R AL 6 LA
(TS 0 DR 3R AR B T R A I B R o A 4 R BT i sg B E S, BT TG ) FL AR AN A X
BV T BAANIE SR R AT 14K F B 2B B DL BCR RS U R, AT e SRV T UE S 7 7 A 30 1 32
]

N HE 4 i 3 B 2 A [ 3 B B AR A A A XU, b 42 4 5 ) ok 50 2 45 LA (1 SR
HATH A . WA, ARENFREEHEAG O AR EIRA FIER M Sl EEHZ
Tob i 7 Vo0 e AT KUK B, A3 VaR(Value at Risk) 45 b 25 Sl ik A% 5 4 1 s PO TS 72 A A XU
e i A ST R EAT B A s

7.4.13.4.3.1 HAhfrs X0
SHieasr. NRMT

AR EER
2021 4F 12 A 31 H 2020 4F 12 A 31 H
T H
b 3 G R PR B Sy A gRarE
N R E AR E
fEEB] (%) BB (%)
157,264,450
T o ME s — BEEE % 58.50 | 204,446,662.06 37.23
55
T oM E MR — e HE
T oM E e —m & m ik
%"
A A Rl gE 7= — BUIE R 52
157,264,450
it 58.50 | 204,446,662.06 37.23
55

7.4.13.4.3.2 FARA#E XS FSUR MR T
5834 B 300 A 1) HoA T AR B ANAR

KB G H AR B P E K
ot A AN
e HH R R A B 32 3 AHIE AR
2021412 H 31 H 20204512 H 31 H
IR 300 FEHL 1T 5% $41n¥ 7,856,456.05 1#%1n#) 19,382,785.55
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| | K 300 FHECF I 5% | W) 7,856,456.05 | W) 19,382,785.55 |

7.4.14 A BT BN LUHRE T E U KA F R

DA RHME

()Rl T H A e E T2 R %

AFRMMETHELZERIEIZER, B A RMETHE R 5 B 528 S A & 1 &M%
JERIRSE -

BB MFEG B AR AR T RN .

SRR BRES—JE A NAB AR DR B A7 5 B A B P LR (A A

BRI MR B A AN AT S AR -

(D) FRFEERT LA SO T B < T H

(i) #EREMTAARME

T 2021 4F 12 H 31 H, AEEEFA 1A A T B H AR TN SRR 10 S s 8 T
F— R IRIARHUY 154,605,118.94 T, J& T4 R IRAIRHUN 14,565,683.19 7T, B TH=ZIRMIR
#iy 2,259,335.92 75(2020 4 12 H 31 H: % —/Z{X 199,829,969.57 G, #f _J={K 42,528,692.49 TG,
TH =R

(i) 2> FO M EL AT J2 YR 18] ) 2K AR )

AREER LN T B Z LA e 1 UK AR H TN R O TR i R I R

XFTUEFRAL 5 B BT IR AN 7, A s R SR I R . 58 5 AN TR R (BL AR K Bk A5 P R 22 5 AN
TEIR) BUE TARATT AT I, ARG AL T H 252 5 IS TER H WIE . 52 5 AN s R IR &
BIR A TR A SR ISR AN TR R 2 SCME AN ER — 200 AR Al (6 18 8 o SR FH A AN TR g A BT
TARMMARFEATEE, 5 M R BRI A Fo 8 & 28 — 2 L /2 55 = = .

(i) 55 = 2 R A Fo M (B AR AR A 1% )y 4 450

T 2021 4 12 H 31 H, AFEESRA A RUMEIRE T35 =2 et TH 2,259,335.92 75(2020
12 H 31 H: k). T 2021 4Ff, ARFEEEMEE = ZREmH T H 1,764,103.30 7(2020 F/E: G),
TR R A AR R (A SUHHME RSN ad S5 0UH D) K40y 495,232.62 J0(2020 4/%: ),
2021 4 12 A 31 FBRFA 158 = 2 kG T RN 2021 47 B4 i (¥ AR SR A5 B R X AR Bl 42 40
(A RINEAEEHIZE) N 495,232.62 76(2020 EfZF: ).

T 2021 12 A 31 H, LFRFBE=2 W& T HBARERE, ARMEN 2,259,335.92 76, K

FF2 a8 I BB R AT A5, AT NME A TR B %, 528 o B2 [RA SR G R o
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(©)AEFFEL I LL 2 Se i (T B ) <k T

T 2021 5 12 31 H, ARIESARFA AL A SO E TR 85 (2020 4 12 A 31
H: [ Do

(A) A LA Fe e v 5 <k T

ANBAZ SEH BT B A < il B M A 2 AL HE ISGEOUN FoAt <R B e, KT B S A fe i
TEMAZER D,

(2) ARAEMEBCR AN (b2t HENEE 22 5 —&m TEMIARTFE). (ke tHENE 23
— R A ) . (b TS 24 5 — B IS TH) A (b 2RSS 37 S-SRk T AR

(BA N & FreBr b T EAEN A R AT eg, DARABGES . rh B ARAT OREG B B D 1 2020 4F
12 F 30 HARATH) (STt — b S S8 et THARSC 2 THIENI @A), A SHIETF R R N Y
H 2022 £ 1 H 1 HiE@Hram TRMEN . #2021 £ 12 H 31 H, AEEG 58 7 AT B 4l
RN W 55 4R RIS AE R I PPAl o 38 T AR GV 5 HOVE BT, 37 < T B HE U PRI AN S 0 A 4
(R 5 RGN B ™ A B KR

I H 2022 4F 1 A 1 HEIBHPATAISHIE, IR Fovr R 555 i i, 143
WA E R L, 2021 S LERCECE R AME H IR

(3)ER 2> Fe A (ELAN AT B e fith T HLAE S, 383 B 7 7 o3 H AR ik e T e B0 ) ) L At B

8.1 HIRFEEH=HEHEMN
SEiaA: NRMT

5 i H & GRS BT (%)
1 &L ay 157,264,450.55 58.50
Hodpe R 157,264,450.55 58.50
2 Bt
3 ] AT 7 43¢ % 14,165,687.50 5.27
Hrr: fiige 14,165,687.50 5.27
BE7 RIS
4 R
5 G BT AR SR
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Il 2 [ = [l WA R G e R A RUIE 3 40 R 4 2021 AR 4R s
6 SRR 5 - -
Hrp: }Eﬁfﬁ@ﬁ!@ﬁ@%)\ﬁ ] ]
EEmE”
7 {éﬁﬁﬁ'ﬂ A E S 2,334,778.28 0.87
it
8 HoAth & 1t 95,054,588.87 35.36
9 it 268,819,505.20 100.00
8.2 HIRBATW A RNREREAE
S NIRRT
i 4 U P e L £
RAG RIES N FHHE
(%)
ARG Bk A ik - -
B | Rk . .
C il 106,246,175.67 39.58
5 LA B R BOKAE =R
HER - ]
E eS| 4 4,713.80 0.00
F oo tRMEE 43,479.82 0.02
G CIEISH . B AEFI IOl 25,722.00 0.01
H 15 ol 4,608.00 0.00
| B RS R AR
bk 1,273,320.05 0.47
| Rl 42,433,204.77 15.81
K | sk . -
L | BRI 25 a5l 5,134,194.00 1.91
M | B AR RS 106,239.08 0.04
N | KR PRI A LB B 21,351.71 0.01
0 JE R MRS BB H AR R S5 . -
P |#H ; .
Q | AT 1,925,032.06 0.72
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R | e, EMER 46,409.59 0.02
S “GiE . .
it 157,264,450.55 58.59

8.3 IR A FaMME b Z @ B E L /IR O BT B R4 Bt A 4

SRURAL: NIRRT

i Bk 4 T i
e | REA JI B A4 R B (K) A
H LA (%)
1 000858 TR 82,900 18,458,514.00 6.88
2 600519 FMFEE 8,600 17,630,000.00 6.57
3 002415 RN 238,650 12,486,168.00 4.65
4 002142 TUERAT 263,560 10,089,076.80 3.76
5 601318 ] 22 196,717 9,916,503.97 3.69
6 600276 T Hif % 24 157,800 8,002,038.00 2.98
7 600030 S IES: 285,200 7,532,132.00 2.81
8 601628 EHE PN 227,200 6,836,448.00 2.55
9 000333 E MR 85,632 6,320,497.92 2.35
10 600436 FAF 13,670 5,975,840.50 2.23
11 601688 HEFRIES 332,000 5,896,320.00 2.20
12 601888 Hh A 23,400 5,134,194.00 1.91
13 000651 I T HL 2% 133,700 4,950,911.00 1.84
14 000895 WK & 151,308 4,773,767.40 1.78
15 600660 A 33 97,600 4,600,864.00 1.71
16 002508 LR R 76,613 2,759,600.26 1.03
17 601100 (ERYAT/ AN 27,419 2,242,874.20 0.84
18 603288 R 20,930 2,199,952.30 0.82
19 600036 FHRHRIT 44,400 2,162,724.00 0.81
20 300015 IR} 45,101 1,906,870.28 0.71
21 600585 HEIZK e 35,300 1,422,590.00 0.53
22 000860 i A Ml 36,290 1,385,552.20 0.52
23 600438 T8 A 30,400 1,366,784.00 0.51
24 600305 1B IS M 80,284 1,280,529.80 0.48
25 002271 AR WML 23,250 1,224,810.00 0.46
26 601728 rh [ HLAE 272,777 1,164,757.79 0.43
27 600104 R AEH] 55,500 1,144,965.00 0.43
28 603899 RIECH 15,400 993,454.00 0.37
29 600887 PRI 23,800 986,748.00 0.37
30 603338 WriLs ) 11,810 947,870.60 0.35
31 600486 7KL D 7,000 918,400.00 0.34
32 600690 IR K 29,100 869,799.00 0.32
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33 601012 e L A7 9,145 788,299.00 0.29
34 600298 L] 10,000 603,600.00 0.22
35 002032 IR 8,200 510,368.00 0.19
36 688176 AT EE 2 9,859 226,559.82 0.08
37 688772 BRI et 5 4,492 175,592.28 0.07
38 688107 2R 2,576 144,487.84 0.05
39 688276 HIinAEY) 1,528 104,820.80 0.04
40 688697 AR 5,837 93,567.11 0.03
41 688262 R 2,203 92,481.94 0.03
42 301136 FHAR R A 7,172 75,449 .44 0.03
43 301056 AR 5,716 65,653.80 0.02
44 301087 AR RIT 669 52,301.70 0.02
45 688255 IURIA 1,348 51,048.76 0.02
46 301029 IEREP2 448 40,261.76 0.01
47 603230 REEEE 1,141 29,517.67 0.01
48 001317 S 300 25,722.00 0.01
49 301069 LT 539 23,829.19 0.01
50 301050 ERC WA 90 21,126.60 0.01
51 301018 ST 782 20,378.92 0.01
52 300994 AR A 420 19,089.00 0.01
53 301155 71 R H 194 18,769.50 0.01
54 001296 KITHR 310 18,376.80 0.01
55 301060 PR 587 18,161.78 0.01
56 301089 ELY (b4 220 14,944.60 0.01
57 301180 FIHERM 654 14,858.88 0.01
58 301149 B et 852 14,616.96 0.01
59 301101 B H 48 330 14,308.80 0.01
60 301046 REME R 290 14,207.10 0.01
61 301111 B 379 13,901.72 0.01
62 301017 WE R 555 13,209.00 0.00
63 301020 FERHE 421 12,815.24 0.00
64 301138 HERREHL 285 12,785.10 0.00
65 301026 HERHE 203 12,734.19 0.00
66 301177 T ] 5 £ 106 12,304.48 0.00
67 301021 PV O 290 12,014.70 0.00
68 301048 SEET 843 10,925.28 0.00
69 301028 R 733 9,895.50 0.00
70 301100 KA 311 9,684.54 0.00
71 301199 LA 300 9,600.00 0.00
72 301221 HEEAE B 108 9,581.76 0.00
73 301045 RARRHE 335 9,503.95 0.00
74 300774 FEANH 444 9,359.52 0.00
75 301078 %1 E 756 9,177.84 0.00
76 301168 I8 R A 171 8,914.23 0.00
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77 301166 T4k 93 8,788.50 0.00
78 301052 Rk 252 8,477.28 0.00
79 301025 BRI 403 8,414.64 0.00
80 301066 JiiA 344 7,856.96 0.00
81 300814 e LR 328 7,832.64 0.00
82 301055 jk /N IR 355 7,731.90 0.00
83 301133 Sy 286 7,707.70 0.00
84 301198 AT 262 7,650.40 0.00
85 301030 R 242 7,627.84 0.00
86 301081 PR AR 403 7,028.32 0.00
87 301193 FHFRH 238 6,935.32 0.00
88 301092 G 194 6,890.88 0.00
89 301179 FETFRRe 128 6,498.56 0.00
90 301033 IRV 108 6,476.76 0.00
91 301049 R 196 6,452.32 0.00
92 301096 B 82 6,439.46 0.00
93 301032 E i a i 513 6,417.63 0.00
94 301190 HKFHE 230 6,315.80 0.00
95 301036 KR Ay 205 6,135.65 0.00
96 301041 EHPE 215 6,065.15 0.00
97 301072 HREERS T 181 6,047.21 0.00
98 301083 H R R 416 5,911.36 0.00
99 301108 T HER A 104 5,585.84 0.00
100 300854 H 22 IR 203 5,539.87 0.00
101 301063 W ER A 153 5,524.83 0.00
102 001234 P 333 5,504.49 0.00
103 301038 RIKF B 266 5,381.18 0.00
104 301027 HeTEEH] 286 4,761.90 0.00
105 603176 MG E]| 1,924 4,713.80 0.00
106 301037 PRI AE 193 4,682.18 0.00
107 301073 H=)E 144 4,608.00 0.00
108 301053 b =4 155 4,460.90 0.00
109 301057 TC BB 218 4,146.36 0.00
110 301079 AR PHWBUE 140 3,474.80 0.00

8.4 IEHARER R A HE AR
8.4.1 RHFTN S tHIRIR G P H 2% BUAT 20 44 IR I 40

SHERA: AR

b HATI 3 4 B P v
e Ji EE AN s TR A4 FR AR TN G R
Ebil (%)
1 601728 o E LA 1,765,254.93 0.32
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2 600585 HFIZIKR 978,927.00 0.18
3 002142 TUERAT 478,481.20 0.09
4 688819 Rees 290,565.87 0.05
5 688606 B 270,949.09 0.05
6 688176 AT 524 226,559.82 0.04
7 688183 AR T 214,741.80 0.04
8 300979 R AR 181,215.10 0.03
9 688680 TR FA 172,821.74 0.03
10 688232 B R 171,800.07 0.03
11 688660 A A 166,866.56 0.03
12 688317 ZALAY) 159,481.80 0.03
13 688082 B i 153,085.00 0.03
14 300957 D21 146,675.67 0.03
15 688083 W ER R A 144,179.00 0.03
16 601825 VAT 137,772.00 0.03
17 688187 AR 134,588.82 0.02
18 688696 AR 133,997.46 0.02
19 688739 NG| 129,030.00 0.02
20 301087 Gl g 127,440.21 0.02

TE: SRAEPHLRNRL S RECRNFe LLRAHE) A, AHBREHRL S .

8.4.2 BRTSEHI S HHIIREE P = 2% BRAT 20 45 IR E A 40
eh. AR

IR A B I
¥ Ji SR AR JIE 2 A4 R PN R
tefil (%)

1 600048 PRA K F 6,762,915.00 1.23
2 600068 BN 2,875,468.50 0.52
3 600660 e B 2,193,543.00 0.40
4 601012 B S M A 2,022,276.60 0.37
5 601995 R/ 1,136,608.89 0.21
6 002311 R A 920,521.00 0.17
7 688686 LI 586,070.10 0.11
8 688680 A 571,196.36 0.10
9 601728 rh [ HLAE 541,940.40 0.10
10 300957 e/ 506,342.56 0.09
11 300979 MR 4] 491,906.85 0.09
12 688608 TH Z Y 477,021.02 0.09
13 688696 WK R 468,978.23 0.09
14 688065 JLIEAY) 460,979.90 0.08
15 301029 A 446,724.80 0.08
16 688819 Ruetr 437,216.32 0.08
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17 688083 R A 416,715.00 0.08
18 688076 R 387,705.36 0.07
19 688183 A T 366,614.33 0.07
20 688131 G EE 24 363,877.00 0.07
i SR EHH AL &8 ORAZ AN e AR E =) A, AHEMHARAL G .
8.4.3 L NBEK A B8 & 2 H B E KRN B8
B NRM
SENBE IR (RAS) A 18,592,354.93
SEHBE RN (RAZ) B 57,996,868.86

T SRR S BRI IHZ K2 S el (A i R DLRSOSS B0 3151, A% &

MR 5 9

8.5 HIREMIFMF RN MFREAS

SRURAL: NIRRT

Fre 355 i il N FHHE i B 4 U P L AR (%)
1 | Exfr 13,909,687.50 5.18
2 | RATEE
3 | &Rlfii%
Horp: BUORME SR
4 | flkfiEFz
5 | kAR IR
6 | PIIEE
7| ATEf (RIS 256,000.00 0.10
8 | [Fhkfrs
9 | Hitk
10 | &it 14,165,687.50 5.28

8.6 BRI A St HE S 7 H LB K/ EEFF I ET LA B SR A

SHERA: AR

Fes RS fiFF B B (5K)

~RE

i 4k

IR
SR

PR
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{EEEBI(%0)
019641 20 [Efii 11 138,750 13,909,687.50 5.18
2 113052 2ol e ot 2,560 256,000.00 0.10

8.7 FIARIEA FMHE b Eee B i5HE LA K/ N R B BT B SCRAES B A
ARSI AR T AR RFAT B SRS

8.8 MEIRIELA YME G ES BT 3E LB R/ MR BRI T St SR B 40
AIE AR WRARFFAT 5t

8.9 IR FMHE b Z<e ™ i5+H LA /IR BB TLA8 BGE S 3 B A
ARSI AR AR FFATBGIE -

8.10 MEMIARAZE ST FHIBAE B35 1F L i 9
AFE AR N R ARG

8.11 B HIAR A FE S F ) H A 53 5 15 0L i 9
ARSI AR P R B [ £ 6

8.12 FHAAME Mk

8.12.1 A4 MY B AR AT+ S AEH I RAT 4 (BReeq BRATs <R E A, < EiEd b
A1) B NS ZR A A SRR g H AT — R B AT ST AT R

TWARAT I FIBZ F o S PFIEM A E . B RRBEERIE . RIKEBATIR TS E N, 22307
ARG R . SATIR MU TR T4 BE. B ATFAL T

T E AT B R @ o S R A R AN e ERAE L (5 RIER R ™ E iR SRR . Rk
JEATHATE DI VES . A IE S TFBEVS VFANE WHis RIFEEMSE N, 202 2R R 2 A
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