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Az NRMoo
AR \ ‘
202046 A 30 H
e
AT 22,173,986.64 - - 422,173,986.64
GEE A4 4,241,491.49 - - 1 4,241,491.49
A7 H PRIE 4 1,325,414.82 - - 4 1,325,414.82
. o 310,029,678.5
e 156,028,839.50) 49,153,665.00 2,173,977.50 102,673,196.55 5
Je N IR 4k 5% 103,400,000.0)
N 103,400,000.00] i - -
e 0
MR R, - - - 5,139,669.89 5,139,669.89
A ER D 3R 82,045,996.00) - - 39,105.42| 82,085,101.42
369,215,728.45 49,153,665.00) 2,173,977.50 107,851,971.86| 528,395,342.8
Rt
1
ik
MNATHESE H 2K - - - 9,805,010.07, 9,805,010.07
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AT 2 [A] 32K - - - 172,553.48  172,553.48
MATE RN SR - - - 300,759.69  300,759.69
MATFEE 7 - - - 75,189.92] 75,189.92)
INERE: R - - - 17,096.40 17,096.40
NATAZE 5 % H - - - 218,444.46) 218,444 .46
A A Bk - - - 21,153.40 21,153.40
HoAth 47 45 - - - 89,537.46 89.537.46
- - 41 10,699,744.88 10,699,744,
UiliidsSan
88
| R R R 369,215,728.45 49,153,665.00 2,173,977.500  97,152,226.98 517,695,597.9
3
TEER
2019412 A 31 14ELK 1-5 5 SEMUE it B it
H
wre
AT 38,119,437.04 - - 4 38,119,437.04
i R S 59,191.47 - - - 59,191.47
B ARIE S 77,371.78 - - - 77,371.78
. e 282,222.602.0)
T oy Mg R e 208,006,358.00) 4,019,200.00 1,054,166.000  69,142,878.04 A
SN IR Gl gE
Fﬁ i 67,000,000.00] - - -4 67,000,000.00)
MRS, - - - 4,340,058.04 4,340,058.04
A ER D R - - - 2,382.39 2,382.39
313,262,358.29 4,019,200.00 73,485,318.47 391,821,042.7
HrE R 1,054,166.00
6
1 £t
NATIESRIE H 2K - - 1 37,086,154.89 |37,086,154.89)
AT 2 [A] 32K - - 4 160,773.48 160,773.48
AT N F - - 41 296,259.05 296,259.05
MNATHEE 2 - - 1 74,064.77 74,064.77
MAT RS R 5% B - - 1 17,606.07 17,606.07,
NATAE 5 % - - 1 44,489.06 44.489.06
A A Bk - - 1 15367.77 15,367.77,
HoAth 471 45 - - 4 110,010.70 110,010.70
Uikrysean - - 4 37,804,725.79 37,804,725.79)
| R B B 1 313,262,358.29 4,019,200.00 1,054,166.00  35,680,592.68 354,016,316.9
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T R PR NI G T R AGIKTTOME, I 1S 29 0E A 3 3087 € 4 H B H 3R
FHTF UK.

6.4.13.4.1.2 R 2R R B BUBRE 4 BT
(5854 B2 AN AN T I KA
X BT = AR H 5 4 BT v E
FA TR E T DA T
W UGS B 5 oA (AL NIRRT
b AHAR R
2020 £ 6 A 30 H 2019412 H 31 H
MR ETF 25 AN FE A T4 50 W2 51
TIHFIR T 25 ML A Bmgy 50 Hmey 52
6.4.13.4.2 SMNC R

NI ARG A2 Fi5 < L 23 SO BOR KRB et B DR AN R AR i A AL e s O XU . A <
WA B KAt AN R T ih A, R JE B R AN XU -

6.4.13.4.3 HARHHE XKL

A A IR 2 i 2 < P 45 < i L 8 2 oA R SR I < 9t 2 R R T 3 R 2 R AT 2 B A
T A0 A% R R AR B T A AR IR Sl R KU o AR 4 1 B4R B TR 28 5 i b in sdRAT (R RV 173222 5
PRI SE A S5, P o s ) AR 6 XU SR T B MUE I3 A AT 4K S 2 A L SR IR S IR 5
AT BE RS T HIES3 17 7 AR S B B2

AR HE 4 R FH AR R TG P H 08 S, T8 TS A ) D A () i 5 7 AR R s, SE RO SR BE
FUE. ERRHECEREM L, MR, SRS, JHBIdIE AR RS,
K] SR AN F7 05 £ M 58 i e AL B BOR T A5 7™ R XU A fh) Rl b, g 5 ST SRS 10 460 %o
2o

ARBE Gl PR BT A B U B AR A R KBS . SR BT AR B 0%-95%; 55T T 15
F BFEIE. JREHT TR HRAT AR U VEHEd B (R 2 Fo Ve 4 #5081 HoAt b T2 R
AMETFEB T I 5% /MBS 5 IR e B E I LB AN & T 20%: ARG S H HE
TEHIBR AR WA I8 & A RN A S RAIE S 5, R L4 BRI H 7E— 48 LA A BUR 55 AR 2
BB FAN 5% BLAN, AFEG LG E TSR O ARG FTREE IR RS S i g, € s
Z PP B IR A AT G B B, 4G VaR(Value at Risk) b 25K IR A J2E 4 T I 10785 ZEAN A% IR
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[ 29K o R G BLR A RUIE S P &

2020 A HHHR S

K8z, eIt AT R XS 2 AT R EER AT

6.4.13.4.3.1 FAh A& XU T

A .

VNENIEbTv

i H

AR

2020 £ 6 A 30 H

FEEER

2019 4 12 A 31 H

e
1HE LL A
(%)

VRN

i <
1E LL Al
(%)

o PEE RGP — BB

102,673,196.

55

19.83 | 69,142,878.04

19.53

o PEE R B — B e

o e G — S e R B

TR SR B — BUIES BT

At

102,673,196.

55

19.83 | 69,142,878.04

19.53

6.4.13.4.3.2 FLARA RS RURS: O R 23 B

323

BRIER 300 45BN A T80 B R AL

s

FH 2R U A2 B ) A2 2y

b ARG

SO LA

iR H 2 B B I
ART770)

ESUIFS

2020 4= 6 A 30 H

FAEER
20194 12 A 31 H

IR 300 F8E BT 5%

VR 300 FEECT % 5%

T T 2020 5 06 7 30 H, AHee A A 5 VR R RILBT 2 Fo B b 2k e 5™ i I L AN
A2 20%%, PRI R T 37 R 2R ALY SR BLAR R T 37 A 4% DR 3R ) A2 Bl o0 1 A3 4 9 7 (i e K

6.4.14 BB THEBEMITES
(1) ARl

(a) & TR RIHMETTER T
A AT REEIRPTE R B A RO ETHE AR 5 B A H S SCH A PTE # RA
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JRRUSE :

H— Bk MEE SSRGS R T ERZ BN .

SR BRES— E A NAB A DB 7 B A {5 I e i A T LR ) A

BRI MR P BB A AT S A S -

(b) FFEHILLA SEMETHE AR TR

() &2 &R TR R E

F 2020 4F 6 F 30 H, AE:EFA KA RMETHE H DTSR 85 10 Al 7= 8+
FH—ERAAREY 113,907,305.49 76, J&TH ZRMAREN 196,122,373.06 J&, LR TH=ZIX
FIAA1(2019 4E 12 A 31 H, %—2IX: 65,904,047.40 7, 5 "J2IX: 216,318,554.64 G, LHE=F
R AR o

(ii) 2 U E T IR 2 O IE) ) B K AR )

AR F 5 LS BUE 2 R e R S U AR H A& 2 IR TR R 25

X FUEFRAE 5 B LTGR4I R ST i 58 2 AN R (LG TR R A5 IR 52 5 A
WR) BUE TARATT AT O, ARG AL T E 252 5 ISR H WA 52 5 AN s R &
B 5 U T AH DR JBE SR AN 27 B A SEAME SIS — Z I IR Al A8 1 8 rp SR FH B AS 7T 0 5 i A\ ABLXS
TASMERIFE LR, € A R 27 A R E R 58 — B GE R =E K.

(i) 2B =2 RN SO E AR BN A AR 5 4

o

(c) AFFELHILAA SUHHETHER SR T A

T2020 5 6 A 30 H, AFEGARFFAIERFEM LA R ETHE R SREE (2019 4 12 A 31 H:
[7])o

(d) ANBAZR sep B THE R il T H

ANBLA OB T A < il 8 7 R 67457 2 0 LSO IR A i 6757, JLRTEIMAMAE 5 A R
TEAHZEAR N

Q) FUMESS, BEL P 738 H AT 470 7 B0 W i HAth 88 ZE 070,
7 BRERAEWE
7.1 HREEE=HEENR

SRR NRT
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[ 2R 2 RV B R A BE SR 2 4 2020 S IR
b4 R PR L
g TiH A b

N ’ e Bl (%)

1 T RS s 102,673,196.55 19.43
Hrep, g2 102,673,196.55 19.43

2 HEHE - 3

3 [i] 5 UL 2 207,356,482.00 39.24
Hrep, iz 207,356,482.00 39.24
RPESCFRIESR ; 3

4 mE R % - -

5 SR A PR - -

6 SEON IR G Rl 103,400,000.00 19.57
Hodr: SEr R A ) SE N IR B 4 il %
=

7 AT RS AT &A1 26,415,478.13 5.00

8 HoAth 25 I % 7= 88,550,186.13 16.76

9 &1t 528,395,342.81 100.00

7.2 MEWRIEATW RN ERRHE
JRN H eGP L
R | I Ao Goy | SRS EHS
(%)

A Y 7 N | - B
PRI - -

C b4 67,008,644.86 12.94
1 T AR SO A= RIE R 12,766.32 0.00
S|4 2,834,878.00 0.55

F R IR 2,170,868.00 0.42

G TEZH . AL ENY 1,538,394.00 0.30

H {E 15 MOl - -

I R ARG B HAR RS 11,789,038.37 2.28

J Saml 12,910,931.00 2.49

K F =l - -
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LSRR 2R 20k i ]
IR e A AR Rk 2,285,556.00 0.4
KR FREGRIASE RO R 2,122,120.00 0.41
FER RS TR A 5 ) i i
B i i
AR TR i ]
STAE. PR AT i i

= - -
oie

©n |(m |0 |" |0 |Z2 | |

&t 102,673,196.55 19.83

7.3 AR S E o5 3 B A LB KN R I BT R TR R AR B A A
SRR AR

i B 4 i
e | REAE JI B A4 R HE(R) A fprE
fHLEHI(%0)
1 600690 IR K 257,300 4,554,210.00 0.88
2 600031 =—®ET 229,400 4,303,544.00 0.83
3 600036 R HRIT 120,200 4,053,144.00 0.78
4 000895 RO & 79,100 3,645,719.00 0.70
5 600885 TR LAy 86,500 3,470,380.00 0.67
6 600887 Gailliadis 97,400 3,032,062.00 0.59
7 002463 VakiN gl 118,500 2,960,130.00 0.57
8 601318 Hh [ P22 40,100 2,863,140.00 0.55
9 603799 R 72,800 2,829,008.00 0.55
10 603881 B s 25,700 2,777,399.00 0.54
11 000425 R T 455,700 2,693,187.00 0.52
12 601238 IR 278,500 2,506,500.00 0.48
13 600745 =R 18,900 2,380,455.00 0.46
14 600585 IR KR 44,100 2,333,331.00 0.45
15 603259 2 A 23,660 2,285,556.00 0.44
16 600298 G HLRERE 45,800 2,266,184.00 0.44
17 603179 IR Ay 99,080 2,243,171.20 0.43
18 300451 Bl R 120,500 2,228,045.00 0.43
19 300059 KM E 108,100 2,183,620.00 0.42
20 600845 FEIEHM 36,800 2,174,144.00 0.42
21 603883 THG 21,700 2,170,868.00 0.42
22 603588 R REM R 182,000 2,122,120.00 0.41
23 600030 H S UES: 87,300 2,104,803.00 0.41
24 000725 WHRKFA 448,900 2,096,363.00 0.40
25 601186 Hh [ 247,900 2,077,402.00 0.40
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26 002475 SLARKE 2 40,039 2,056,002.65 0.40
27 000063 HOG I TH 50,100 2,010,513.00 0.39
28 603987 JREfE R 111,600 1,931,796.00 0.37
29 300395 E[RAlEeS 57,900 1,903,173.00 0.37
30 300146 SR e 94,600 1,862,674.00 0.36
31 603019 HRHED 47,280 1,815,552.00 0.35
32 300760 LT 5,600 1,711,920.00 0.33
33 601939 BWHIT 270,400 1,706,224.00 0.33
34 002028 RS 83,200 1,702,272.00 0.33
35 603369 Attt 2% 42,600 1,695,054.00 0.33
36 002601 a2 =l 91,400 1,690,900.00 0.33
37 000997 oK B 105,400 1,684,292.00 0.33
38 600183 A R 56,600 1,656,682.00 0.32
39 002120 FIE Ay 62,920 1,538,394.00 0.30
40 002563 AR i 212,000 1,494,600.00 0.29
41 688018 IRERH 6,871 1,412,677.60 0.27
42 002100 RERED) 87,500 1,408,750.00 0.27
43 300383 T 50,700 1,321,749.00 0.26
44 603686 YA 40,000 974,800.00 0.19
45 601668 Hh [ 5 158,800 757,476.00 0.15
46 002675 Rk 28,400 594,980.00 0.11
47 688189 B ET I 24 6,149 308,741.29 0.06
48 300702 KT 2,900 308,328.00 0.06
49 688568 ok E K 11,020 178,634.20 0.03
50 688377 iR 7,894 129,619.48 0.03
51 603087 HA=2jlk 1,076 107,922.80 0.02
52 688277 KA 8,810 106,072.40 0.02
53 688528 ENEY/)S 8,337 94,458.21 0.02
54 688600 AR 5,468 84,754.00 0.02
55 300842 W B A 455 18,527.60 0.00
56 600956 Rk 2,533 12,766.32 0.00
57 300839 Iy 502 11,751.82 0.00
58 300845 ek 470 8,286.10 0.00
59 300843 VS Ay 751 7,517.51 0.00
60 300840 Pt 4 e 1,185 7,038.90 0.00
61 300846 HHATEL 1,131 3,811.47 0.00

7.4 HEH B ERRA SR ERRS)
7.4.1 RiH LN SHE RIS T 1#E 2% BT 20 4 KRR B4
AL NRMT

\ SRR
. s g 42 7 Uy s
e | Rz IS4 TR TN P
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(%)
1 601238 JREEH] 7,322,664.00 2.07
2 600887 GaEilliadis 4,772,406.00 1.35
3 000425 R T 4,600,735.00 1.30
4 600885 F R A 4,574,059.90 1.29
5 002601 A ER] 4,271,721.95 1.21
6 002463 VakiN gl 4,222.232.00 1.19
7 000725 WRTT A 3,846,580.00 1.09
8 600438 T8 A 3,717,827.00 1.05
9 600298 ZILEELE 3,570,573.92 1.01
10 600741 HIFIREE 3,491,955.39 0.99
11 000895 RO 3,473,157.80 0.98
12 601939 ABARIT 3,461,120.00 0.98
13 603308 LI 3,230,201.00 0.91
14 601555 RRUES 3,221,572.00 0.91
15 603738 Ze i 3,186,950.00 0.90
16 600487 Tl 3,168,184.99 0.89
17 600845 FEIEHM 3,032,084.00 0.86
18 603079 Ik 3,021,782.20 0.85
19 000997 oK B 2,798,496.00 0.79
20 600522 R R 2,781,366.00 0.79

E: SRASPHLRNRECEH (RSN LA E R A, A EMKRA 5 .

7.4.2 RitSEH SR IR S B 1 E 2%BET 20 4 KRR B4
EEA: AR

i B 4 Bt
5 Ji SR AR JI B A4 R A RS A P HE LA
(%)
1 601138 Tl & B 5,068,700.74 1.43
2 600887 Gailliadis 4,500,482.12 1.27
3 600438 T8 R 4,146,405.00 1.17
4 600048 LRF = 4,061,340.00 1.15
5 688012 Hi A 4,037,513.73 1.14
6 601238 IR 3,920,897.80 1.11
7 603079 ESsvNas/) 3,638,808.74 1.03
8 603308 N L 3,634,418.00 1.03
9 601939 BWHIT 3,558,114.00 1.01
10 600309 Jitet 3,526,797.56 1.00
11 601398 TRRAT 3,349,294.00 0.95
12 603738 Z= i 3,235,038.00 0.91
13 600522 R RN 3,146,682.00 0.89
14 600487 FIELH 3,087,133.59 0.87
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I 28 7 2 35 T LR & IE S R 2R 4 2020 4EH IR
15 601688 HFRIE SR 3,028,649.00 0.86
16 600741 HIFIREE 2,948,033.55 0.83
17 600900 KL 2,879,396.00 0.81
18 601555 RRUES 2,780,822.40 0.79
19 002601 T g ) 2,671,295.00 0.75
20 600496 ¥ TR 2,590,142.00 0.73

T SEHESPULSE RS (RSN R LA E D A, A EMRA 5 .

7.4.3 SRR BUA B S R AN B A

Az NRMoT
SENBEEERIRA (RAS) S 253,303,037.17
SEH R ERRN (3E) B 239,544,457.37

s RN RA S SN $ 3K
HHRZE G e

7.5 BIRIEGIR R RN GFREAS

SERAZ

ZN

S CRAZ BN R VLA KD 15, A&

GERAL: ARG
Jr 5 15355 i o A FtiE R
fil(%)
1 K fi g 13,759,876.50 2.66
2| RATER - -
3 ERiTE 5,508,250.00 1.06
Forpre BURVESRb 5,508,250.00 1.06
4 Ak iz 111,576,500.00 21.55
5 A VAT R 5 5% 10,049,000.00 1.94
6 o ) S A 50,916,000.00 9.84
7 AT (AT A2 #f50) 15,546,855.50 3.00
8 ENZe - -
9 oAt - -
10 | &it 207,356,482.00 40.05
7.6 SARIE A FMHE o5 S B E LB K/ NHERR AT T4 1R 25 B Bt A 4
GRS NRTG
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E S Y REd
5 TG 57 PR HEGK) Ny IR IXIED
EEEA(%)
17 Jiibk
1 101758053 | ,. s 200,000 20,308,000.00 3.92
S MTNO002
2 122440 15 8% 01 200,000 20,096,000.00 3.88
019627 20 [E 15 01 137,530 13,759,876.50 2.66
14 Hp
4 101453011 sl 100,000 10,308,000.00 1.99
MTNOO1
19 &-fE s
5 101901019 ek 100,000 10,204,000.00 1.97
MTNOO1

7.7 FARIEA B o B B A LB R/ NHE R B BT B SCRFE S B R A
ARSI AR T AR RFAT B SRR SR

7.8 REWRE A RIE S EEF R ELFIR MR LA SRR A
AIEEAR B IRARFFA SRR

7.9 FARIE A SO E o F S B A L R/ HE AR AT 48 BUE B 3 B3 4
ARSI AR AR AR FFABGIE

7.10 $REPIRAE S B BB 3L 5 0L B
7.10.1 R E FARAF S BT 9 B 1639 B 8- A0 4 25 B 40

JN\ AN iy
forg P, BeR | sl Aﬁ;ﬁg R
1F2007 1F2007 10.00 '12’354’000'3 -174,000.00 | Z{#
N RMER S B AE T -174,000.00
JEH5 1 % 505 AR A 2 -
F R A DR B R A A oA E AR 5 -174,000.00

e ST SR VT O S 75 2 F R SR SR T 5 S TR e
SO IR G R WG AE  SEVETU 00 S 5 AR A S O (4 SEPTAI0RE ©3)
HHEH R 005509 0.

7.10.2 AFE R BRI R B BOR
AR S AEAT AR I BB, K@ X HIESR T A S i gis AT B mt e, R4 & eda i
TR RE R A TR S A Al AE AT

ARIEGEINB T H A IR R as T sl S XS AE, i PP~ B . A,
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VEIHEAT IR, DARRRE B 4L & B A XU
TN T2k AR BB I B R P SRS A E 1) AT R A I R R E AT

701 e IR A EE 15 B ) B 5 52 32 5 1 L 1

AT AR W AR B E G0

7.12 BHERHAEMEME

7.12.1 AR A FE BB B AT A4 UE SR B AAT AR B A ) 7 S U A B AR i ) H AT —

FERBINTFETT AT

7.12.2 FEH MR 2B, BT BT 2R e RS S R A A L

7.12.3 AR FAth & B 7= B
Hhr: NRMIE
e P BN
1 17t RUE <R 1,325,414.82
2 IS WSCIE 2577 S K
3 W )
4 R B 5,139,669.89

5 JSZHAT F K

82,085,101.42

6 FoAt MR

7 R

8 HAth
9 fann 88,550,186.13

7.12.4 FAREFFAR H40 T3 B 0 FT e S i 55 I

SRERA: NIRRT

5 N 5 FE S R
7 A R 44K N E
18 EL151 (%)
1 110053 TR AT 4,726,150.40 0.91
2 113020 il B2 5% A5t 3,529,776.20 0.68
3 132013 17 %t EB 3,383,813.00 0.65
4 128017 G ARAR 1,733,138.40 0.33
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2k o RIS G B S BUE S R s

4 2020 4

7.12.5 FAARET+ 4 B R P A RS R PR B O A Ui

ARH AR IR AT+ 4 B SR R AR L

B2 BRSO

8 EEHFRAANER

8.1 WIREEWHRFAENSBEFEANGH

Rt 4

B NG5t
FAENF | PYFEER Bk ¥ % NN E
1 B )
() FEE 0 RePsy o Ay
B 140 ESZER A
) 5 LG A5
[ 729 28 R 7% Aid
1,973 117,746.82 | 219.857,752.55 | 94.64% | 12.456.714.83 | 5.36%
BRAA
[ Z8 9k a8 RIS BT
421 215473.05 | 87.403.132.99 | 9635% | 331102068 | 3.65%
BiRE C
&t 2394 134.932.59 | 307.260,885.54 | 95.12% | 1576773551 | 4.88%
8.2 HIRKEEEEANMNYARFEELARZSHIFEMN
Ui H 3 EZR ) A WS () o 3 G A A L A5
BES o
[ 73 I’Rﬁni‘A{ﬁ@ BiRE 8,422.9 0.00%
SEHNTE ML
BES o
R AR .*Wm%fgﬁ&“ 10,901.11 0.01%
. 19.324.03 0.01%

8.3 MIREESEHEANMLARFEFTRAZEESHHEEXRHFL

i H 132 ) FFAEESMHDENSEXE )
2k ot RIS E IR G 0
AAFEPENG, F A
SREAPAIIRTTN | ERKE RS EREG 0
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A I IS B PR AT A
iGN 5 FE i 2 R IC B VR & 0
C
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f=ann 0
9 FFREE M)
BT Aoy
i H E 7k RIGHCEREA A EZk s RIGHCERA C
HEAFARH (2014 423 A 4
ié”;m\ \f,k‘EIA 3 A 416,064.316.18
H) FEE 05 a5
A HH AR ) 3 4 4 0 i 112,392,910.89 84,782,396.37
AHAE BASE 4 S HR A 5 125,110,648.60 7,814,080.06
Pl ASHR A I 4 B [B] 47 5,189,092.11 1,882,322.76
AR WL SR s 140 - -
AH A HH HA AR B 4 40 B i 232,314,467.38 90,714,153.67
10 EXFHMHER
10.1 ZEEHTEFEFAKRSHRIN

REHIAN, AT TR BT A N RS R
102 Z&EHEAN, E&HEANENESHERIRNERAFRS)
REHIN, AT SEBNE R NFRZT

2020 4E 2 3 15 H, ARGEHNEA T (BRESEHARA A mMPE BN AEEAE)
LARGEHNS-CREFELE /RS UGEN, 27K 2 A EA R G PR E 2

M,

AR A AT SR AL TR SRR BT IR R AE RN HAR ).

103 B RESEEN. HeW™. E&EEWFKIFL

WA WIN, AIEEGTEW S A w88 B I F A R S ARG BN HE &

7R AT S R R A I

10.4 ZEEHHRIEHHR
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10.5 AESHITH TS THTESFER
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