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SN 3RS 4 il %
FA Lii Rk 30,000,000.00] - 30,000,000.00)
M SGIE T8 S 2K - -
MR R, 9,145,195.71] 9,145,195.71
IR A K 3,935.24 3,935.24
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RE SRR Bt I

4 2020 FAEEHR

N

wre it 190,557,866.67  373,433,000.00 39,000.000 154,438,996.00 718,468,862.6
7
ik
MNATHIESE H 2K - i - . _
AR IE [ 3k - - - - -
MAT R FE SR - - - 336,852.05|  336,852.05
MATFEE 7 - - - 56,142.00) 56,142.00)
INERE: R e - - - 16,591.25 16,591.25
NATAE 5 %% - - - 171,818.66f  171,818.66
A F T - - - 52,313.34 52,313.34
HoAth A7 45 - - - 180,000.00,  180,000.00
o it - - - 813,717.30|  813,717.30)
GBS YRR N 190,557,866.67,  373,433,000.00 39,000.000 153,625,278.70| 717,655,145.3
7
LEER
2019 £ 12 A 31 1A 1-5 4 SEME AR &1t
H
i
AT 13,192,077.73 - - 413,192,077.73
R4 14,763.68 - - - 14,763.68
A7 PRIE 4 32,474.04 i - . 32.474.04
N . 184,675,701.5
e 108,629,000.00) - 4 76,046,701.51 |
SN IR A 4 b %
. 84,915,607.37, - - - 84,915,607.37
MIBIE 775 52K - - - 2,193,418.23| 2,193,418.23
MR R, - - - 2,199,145.73| 2,199,145.73
A HA D R - - - 4,786.01 4,786.01
e mat 206,783,922.82) - 80,444,051.48 287,227,974.3
0
ik
MNATHIEFE H 2K - - 4 1,096,616.60 1,096,616.60)
VAT T[] 3K - - 41 15,140,577.13 | 15,140,577.13
AT HE N F% - - 4 142,547.18 142,547.18
MATFEE 7 - - 1 23,757.86 23,757.86
INERE: R e - - 4 10,765.49 10,765.49
NATAE 5 %% - - 4 33,018.57 33,018.57
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A F B - - 4 2.881.16 2,881.16
HoAth A7 £5 - - 4 140,000.00 140,000.00)

psen - - - 16,590,163.99 16,590,163.99

GIES N 206,783,922.82 270,637,810.3
- 63,853,887.49

1

T RA R AARIE G KA EANE, %I A 20 00E A 3 F0HE O H B H

HETUSE,
7.4.13.4.1.2 |2 R ) BUBRE BT
(585 B R A A T 3 2 A AR
X B A e H 3k 4 9 P2 1 E 1)
e (AL NRmoo)
& XS AR 5 (1) AR Bl
S HT AR ERER
2020 4F 12 A 31 H 2019 4F 12 A 31 H
FIZRTFE 25 A3 A W) 2,333,087.78 W) 53,932.97
IR ETF 25 AN M%) 2,314,369.20 M%) 53,769.72
7.4.13.4.2 SN X

AN IR i < ik TR 2 SR BOR SR B T RNV R AR S M A AR BB X . AR dE <

RIpT A Bt 7 R St AN R, PR e B AN XU

7.4.13.4.3 FHABHHE R

LA A A% PURSE R 41 2 < P R < i L 2 SO BOR SR B et B R B T S A R AN 2R BASK

RT3 A% DR R AR B T A AR B KU o AN 4 2 B BT TR 28 5 P b Tl BRAT 8 [FDL T 352 5
I ZE AT, i s ) AR M U AU T B MIE S RAT AR B 5 28 DL SRR IR S I 5
AT BER YR T UEZF T 37 BEAR P B 2

ARG IR S BB E IR T H S RS RE T, RACE B R R sREs, Eidxa s

RGO BRI 3T, S5 8RR TZIs AT RO, M B BC B A L S M D E s Il FAMIE SR
HIE kT B e B A, BT G 3 B R 20 € Yo B R R s M AT H . AR e e T BE
WSS & RIS OWA BRI, MBS PO E .. SRS TIEIE, RES R e A
RIS A L o
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AR el BB A ) 7 B B AR LA AN A XU . AR SRR AL A L0y BB Ak <

B 0%-95%; A S H HAEMBRBHEN R G AT RN Z S RIER)E, FiA L3

HAE—F LU FIBUF =AM T2

IVS AR/

INYR S

Solig i

FEI 5% Hrb, Ble MBS REE & F R IRIEEA
BEAh, AL e BNEE HXASE S PR FE I s Seti i 1, E s 2

Foft 5 B VAT e 4 EAT U E B, 04 VaR(Value at Risk) R AR 55 A 12 A% J 6 T I 100785 £E 0 4 XU

S AT A iR RS BEAT ERER AN A o

7.4.13.4.3.1 FHAh i XS i O
SEA N Mt
VNN AEER
2020 £ 12 A4 31 H 2019 4 12 A 31 H
34 b4
i H
YRR AVRREa
~ihE N R E
18 E A5 18 L A1)
(%) (%)
T oM e T — R 145,289,865.05 20.25 76,046,701.51 28.10
O R St i e 5
ToEM%E s — e B %
A AT P — BUE R BF
&1t 145,289,865.05 20.25 76,046,701.51 28.10
7.4.13.4.3.2 H ARG KBS B BURE 547
R BRIR 300 48 B AN HAh 3748 B LR FFA AR
PR TRk e B St G E N 1= RE )
Mg (A NIRMoo)
HH AR 5= R AR 5 A AR
i
2020 4 12 A 31 H 2019 4 12 A 31 H
VIR 300 F8E BT 5% HINZ) 10,820,286.28 N 2,821,868.11
VR 300 FEEUT FE 5% k%) 10,820,286.28 k%) 2,821,868.11

7.4.14 FE T EBAST S HREFTE WA HAMEF R
(D2 fetE
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() fih TH A SEAHE TR 7%
A AT ELIRPTE R B A RO ETHEARARTT 5 A HE S SR A B PR 1 R A

JEIRIE :

B MRS B EER T3 BRI B AR
SR BRER R U AN AN O B 7 B 5 LR B ) % R LS P i A\ AL
=R HSRB P B AN AT I R A

(b)Y RFEERI LA M T &R b LA

()&% )2 &Rl TR R E

T 2020 47 12 A 31 H, AEEEFRA LA RAME T H IS0 NS 66 0 & mh st = b g T
F— B IRIIAREUA 139,649,093.20 76, J& T 5 B RIIRHN 515,201,825.45 76, LR TH=)ZK
AREI(2019 4F 12 H 31 H: SB—2XIRETN 72,249,315.05 76, 52 KIREN 112,426,386.46

76, KR TH=ERERE).

(i) 2> Fe BT T2 Uk T ) B K AR 5

AN A B R UL TR 4 R S TR A H ORI SR IR TR e e (R e e

XIS A 5 i LT ARG, A B R IUT L A2 5 A R (BB KR A I R 52 2 A
HER) BUR TARATFRATEE L, AEEAS TEMH 225 R ERH IR 525 A s ke &
BRAS SO IRDREAH R ZR AR 0 2 SCHHE SN — R R AR Al AE 14 58 P R AN PSR X
TASRPHERIFEMRRRL, #5E HRBCEEA IR A SO E & 5 — R IOE R =R K.

(iii) 55 = JZ R Fe i E A BUNUA I AR Bl 0

To
() AEFFEERI LA e ETFER Sl T A
T 2020 4 12 A 31 H, RS R FFHIEFSALLA M ETERN ST (2019 4 12 A 31 H:

[7]).
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W a3 RIE A E IR A R TR i &

2020 SEEFER L

(DALLA SOHME T RS T A
AL SO BT B A e B 7 A 0

EHMAZEMRAD.

(2) BraFetirash, BEB

A7 fo1 2 B HE NSO L A <

6ot

Do H A S 10 7 215 1 ) L At B B2 T

HIK i e 5 2~ fedh

§8 BEHAEWME
8.1 HAREE R =HEHEM
SEA: NIRRTt
FF5 B gE| X RS BB (%)
1 ETE s e 145,289,865.05 20.22
He JRE 145,289,865.05 20.22
2 Rew® - -
3 ] 5 WA 5 % 509,561,053.60 70.92
Hor: fiid 509,561,053.60 70.92
B SCRAIESR - -
4 Rl ik i - -
5 S RATA AR - -
6 NIRAE G il 5t 7= 30,000,000.00 4.18
Forr s S = [0 1 SN GR
B
7 AR 24,378,409.43 3.39
Tt
8 Hopth % 15155 7 9,239,534.59 1.29
9 it 718,468,862.67 100.00

8.2 HIRBAT U A R B EREAS

SRRAL: NIRRT

R RS ARME SR zf;{)%«atm

AR FR B ik ] _
PR - :
il 89,440,798.03 12.46
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D CEVANE - WANY /S W&/ Ve | _ _
PR
E jEisitn|4 - -
F e FNF 16,322.72 0.00
G LIz B AERTHEEN 19,998.88 0.00
H R ERIE LA - .
. 5 AR AT AME BRI 1713137591 539
2k U '
J SRl 22,944,488.21 3.20
K J55 1l 9,177,559.14 1.28
L FH BTN 55 I 55l 6,496,350.00 0.91
M RIS IE s N R4 - .
N IRF L FREE AN L B 62,972.16 0.01
0 JE RS  ABBRFI AR R 55 - -
P naE - -
Q PARMSTE - -
R B AN EI A4 - -
S Gh - -
it 145,289,865.05 20.25
8.3 HARIZ A AAMME 5 EE & B = E LU KN HEF BB R IR S R B A 4
S NRMt
e | mEmeE | mEak HIRR) A | A
EEEHI(%)
1 600690 WIRBR 253,100 7,393,051.00 1.03
2 300750 THERAR 20,900 7,338,199.00 1.02
3 601012 i 5 147 78,500 7,237,700.00 1.01
4 600036 AT 160,700 7,062,765.00 0.98
5 601888 Hh I A 23,000 6,496,350.00 0.91
6 000568 PN 27,300 6,174,168.00 0.86
7 600570 fH AR T 52,282 5,484,381.80 0.76
8 300037 e 52,448 5,318,227.20 0.74
9 000001 P RAT 272,400 5,268,216.00 0.73
10 600031 =—®ET 147,100 5,145,558.00 0.72
11 000002 Ji FHA 178,600 5,125,820.00 0.71
12 601318 H P22 56,400 4,905,672.00 0.68
13 600276 1H Fiif = 24 43,400 4,837,364.00 0.67
14 002493 AL 171,700 4,740,637.00 0.66
15 002415 I R BN 84,600 4,103,946.00 0.57
16 600885 R 75,300 4,082,766.00 0.57
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002285 HEAT 821,700 4,042,764.00 0.56
601939 BT 635,900 3,993,452.00 0.56
600588 F /2% 89,050 3,906,623.50 0.54
600309 Jitefes: 41,800 3,805,472.00 0.53
000858 R 12,800 3,735,680.00 0.52
300451 NS =355 261,600 3,539,448.00 0.49
600845 EXEE7 ¢4 51,300 3,538,674.00 0.49
002475 SRR 5 61,000 3,423,320.00 0.48
603501 FIR B 14,000 3,235,400.00 0.45
002372 G ) 162,600 3,040,620.00 0.42
688002 E Stk 26,925 2,988,675.00 0.42
000895 RO K & 63,616 2,986,135.04 0.42
300132 RISl 118,200 2,220,978.00 0.31
300760 LR EIT 5,200 2,215,200.00 0.31
002594 Al 11,200 2,176,160.00 0.30
601995 H ] 24,951 1,714,383.21 0.24
688185 R A i 1,866 663,698.88 0.09
688289 KD 5,274 579,296.16 0.08
688256 FERA 3,240 465,069.60 0.06
688686 LS 2,330 397,334.90 0.06
300999 &t 2,620 231,319.80 0.03
688569 PRt iE 6,841 137,504.10 0.02
688500 LBRBIH 3,414 132,326.64 0.02
688379 I 4,950 116,968.50 0.02
300896 TR 180 108,604.80 0.02
688309 (EE=SINFR 2,880 93,686.40 0.01
688560 HH et B A 3,832 87,599.52 0.01
688129 P SN 5,033 82,239.22 0.01
688571 By 8,200 64,944.00 0.01
688215 Hify % & e 1,229 56,681.48 0.01
688618 —HE#E 1,117 51,560.72 0.01
300867 ESIRINTN 1,498 47,891.06 0.01
300926 R 3,584 38,563.84 0.01
300919 w7 610 37,521.10 0.01
300872 REAEHE 871 32,958.64 0.00
300870 e it e 478 31,390.26 0.00
300900 BRI 879 29,147.64 0.00
300927 LR 2,163 28,962.57 0.00
300877 GHE A 569 28,933.65 0.00
300868 ANFEFR 571 24,712.88 0.00
300871 (=] %A ) 618 23,916.60 0.00
300910 Hiy = A4 474 22,690.38 0.00
003026 ERETYE 57 460 21,693.60 0.00
300873 =R 484 19,998.88 0.00
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61 300878 Y2 401 19,536.72 0.00
62 300891 B 1,143 18,745.20 0.00
63 003029 #HOKIETT 716 18,716.24 0.00
64 003028 PRFBE e 432 18,010.08 0.00
65 300908 S 285 17,225.40 0.00
66 300884 Kt v 499 16,721.49 0.00
67 605179 — Ay 939 16,582.74 0.00
68 300898 RE FL 496 16,382.88 0.00
69 300892 i U £ 272 16,322.72 0.00
70 300909 L AE 386 15,698.62 0.00
71 300913 eI HIE 630 15,082.20 0.00
72 300864 R ORISR 166 15,081.10 0.00
73 300889 %Z ety 479 14,427.48 0.00
74 300925 FEARER 353 13,177.49 0.00
75 300876 eSS 350 12,817.00 0.00
76 300879 NSy 466 12,637.92 0.00
77 300882 JilE e 440 11,347.60 0.00
78 605155 (PN 350 10,668.00 0.00
79 300911 f¢. 3 RE 309 10,215.54 0.00
80 300918 B L 1,063 9,503.22 0.00
81 300881 BEER 291 9,402.21 0.00
82 300922 KRB 287 9,063.46 0.00
83 300917 Rk k%5 281 8,975.14 0.00
84 605277 FE NI A 507 8,593.65 0.00
85 003030 HH 4 1y 480 7,286.40 0.00
86 300886 el A KL 147 6,713.49 0.00
87 003031 T 387 5,909.49 0.00

8.4 MEHI N B ERRA G ERRS)
8.4.1 Rt LN B HH IHI & T 1#{H 2% BUAT 20 4 IR B4
EEA: AR

o ) i 4
5 Ji% EEARAY Ji% S 24 PR N SN T P A EL A
(%)
1 601939 BT 9,001,327.00 3.33
2 000002 7 Fla 8,601,393.00 3.18
3 601318 Hh [ P22 7,130,301.00 2.63
4 002507 R 6,771,840.09 2.50
5 300674 FERHL 6,719,425.12 2.48
6 000651 AL 6,470,364.00 2.39
7 600036 FARRAT 6,299,694.00 2.33
8 600885 TR LAy 5,973,386.91 2.21
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9 600570 fHA T 5,429,657.50 2.01
10 600720 FRIE 1L 5,353,510.79 1.98
11 601888 Hh [ A 5,331,365.00 1.97
12 000063 HOG I TH 5,168,251.76 1.91
13 600276 TE 5 [25 24 5,135,352.20 1.90
14 002285 HEAT 5,012,060.03 1.85
15 601012 R L 11 1 4,696,347.93 1.74
16 000001 P RAT 4,662,380.00 1.72
17 000961 W 4,495,485.00 1.66
18 600588 FH R M 2% 4,447,078.57 1.64
19 600690 HIRBR 4,419,123.00 1.63
20 300760 LR EIT 4,410,491.00 1.63

T RANGHUL RN G (A AN TR RA ) A, BB

8.4.2 RTHEH SHHE IR & B 1#H 2% BUAT 20 4 IR B4
EEA: AR

o7 A 4 B
5 Ji EEARAY Ji S A4 PR ASH R 132 A P A EL A
(%)
1 688981 RN ES] N 8,284,617.95 3.06
2 600030 S IESR 7,275,772.00 2.69
3 601318 Hh [ 22 6,404,846.50 2.37
4 002459 RN 6,159,960.00 2.28
5 000651 AL 6,150,140.00 227
6 300674 FERHL 6,093,148.14 2.25
7 002507 PR 5,839,595.00 2.16
8 000002 7 Fla 5,788,225.00 2.14
9 688188 e T 5,531,409.24 2.04
10 600597 FeEA LY 5,177,173.00 1.91
11 688005 HERHE 5,123,386.07 1.89
12 600720 HR I 1L 5,028,425.00 1.86
13 000063 HOG I TH 4,916,097.00 1.82
14 600585 TR 4,868,467.00 1.80
15 002142 TUERAT 4,732,448.00 1.75
16 002311 g REE A 4,641,687.00 1.72
17 603444 7 Lk 4,488,100.00 1.66
18 601939 BWHIT 4,410,240.00 1.63
19 000961 W 4,238,269.99 1.57
20 601628 H [E N 4,207,238.00 1.55

T SEHESPULE RS RECRNR L A E R A, A EHRA S .
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2020 SEEFER L

8.4.3 TR M A B30 R S Hh AR WA N B 3

B ARt
KNBEERI A (AD) VA 395,381,939.85
TR () S 400,038,066.76
e BB SRRSO KSR A A (RAE M DL ) 315, A&
MRS B .

8.5 HIARIEMI P RFHFREAS

S NRM
Fe 555 AP Ny I IXIEN SRR E(%)
1 EEXiies 33,313,668.30 4.64
2 RATEE - -
3 & iz 10,082,000.00 1.40
Hodr: BURYE &R - -
4 b5 123,540,385.30 17.21
5 Al A i E 7 - -
6 R S 342,586,000.00 47.74
7 ARG (AP AE #RA57) 39,000.00 0.01
8 [F] b A7 B - -
9 HoAth - -
10 | &it 509,561,053.60 71.00
8.6 HAR A AME H RSB = E LB K /ANHEF I ET L2 5 R B i 4
Ssf. NRmc
" " . o 3 4 T
e AR %44k Bk (3K) A FAE -
{E EL15(%)
1 019627 20 E % 01 333,170 33,313,668.30 4.64
18 [H e,
2 101801199 300,000 30,276,000.00 422
MTN003
19 &40k
3 101900877 300,000 29,733,000.00 4.14
MTN002
18 g
4 101800278 ok 200,000 20,984,000.00 2.92
# MTNO001
12
5 1280405 %fi& 200,000 20,860,000.00 291
L
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8.7 JARAZ A FRMME o He S B 15E LB R/NHRF BT 37 SCRAE S 80 A4
AFE G AR IR ARFFA B SHFFIESR -

8.8 MG WKL A RME 5 S = HE LB NEFF T LA R &R IR A4
RIEEAR G PRR A TR

8.9 JARAZ A FMME o Fe & B 15E LBl R/ HRAE B AT T A8 BGE S 3 B 40
AIE AR AR R FFA BGIE

8.10 IR ALK S H IR 532 5 15 L it B
AT GART N R ARG

8.11 5 IR A B S 45 B ) B 5 A 52 32 5 1 o 1
AT AR W AR B E G0

8.12 HHFAGIEME

8.12.1 AR WA PN H G4 B (R R+ 44 UE R (K R AT A (el WL 77 B RO ) A ot 8 1 1
B EAE RS i) H AT — 2B AT TS

5] FL R 1 R B P AR O BB AN e, 23 LA A e A O
AEGE NG R A R A TR HEAT T R TR IE, A BB A R AR AE IR R A F]
G R AN G i A P A KA SR, SHZ A T BB AR A SR M . AR A
AREEXZ A FEAT IRERR 7T o

8.12.2 BRI AT T4 b, S 0t T B 4 A TR W A I I 2 P 2 A I 1 V5L

8.12.3 SR HAth % T 58 7= H B

B AR
Fe L &4
1 A ORIE 90,403.64
2 JSZSCIE F57 HL K
3 JSZHA )
4 IV ilDS) 9,145,195.71
5 AT R R 3,935.24
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6 FoAt MR

7 FrER

8 HAth
9 &1t

9,239,534.59

8.12.4 JARFFA H 4L T B 0 0y P B i 5 35 WA A
ARSI AR T AR AR FFAT AT e et 7 -

8.12.5 AR HI 148 B = rh A AE Ui 32 PR L A i B
ARSI AR T AR HT A4 RS2 A AETEIE SZ BRI DL

§9 BEEMBRAENGE

9.1 HIREEHHRFENBRFFE NG

Brgepis: 4y

FE Nk
[ HEANF | PHFEEN IR Ak e N =
53 H 2 ) . - . .
B F G0 I R - A
SR A Pl
ALk ] 4 L A
| 781 2 2R v AT 3,301,871.1
i 118 389,344,597.93 | 99.93% 276,200.41 | 0.07%
BRAA 7
[ 28 25 RIS
X 209 630,668.90 | 130,216,703.50 | 98.79% 1,593,095.58 1.21%
BiRE C
X 1,594,588.9
it 327 g 519,561,301.43 | 99.64% 1,869,295.99 |  0.36%
9.2 HiIRELSETE AWMU RFFEERESHIER
TiH R ) B mass o 3k 4 B A EL 5]
E 2 28 RIS EIR A
3,526.26 0.00%
HEEHNTA ML G EF A
HAKES E 2 28 RIS EIR A
1,227.15 0.00%
C
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2020 SEEFER L

=

4,753

41 0.00%

9.3 MIRBEESEHEANMLA RFE ST RAZEESHHEEXRHFLR

TiH B & A RenPaEnEEXRE i
E &5 RIG B RS 0-10
KANFEHPAEFNG . FE A
SREM I AN | ERE R RIGHERS 0
B ATt 4 C
fann 0~10
E 258 RIS EIR A 0
A
AIGHEZHFGAT | BHREHRRAGHERS 0
IS C
f=ann 0
§10 FRRELEHILH)
BT A
T H FE R RIERERA A E R R ERA C
HEERAH (2016 4 12 A 23
70,329.34 200,146,856.79
H) FE& 08 a5
A FH AW 3 S 0 AR A 122,323,990.43 114,855,220.28
ASH A HH A 4 e ER A A A5 455,738,733.56 115,025,975.64
Poh: ASHRAE HH 2L 4 0 6L B4 0 188,441,925.65 98,071,396.84
AHR A HHIE G 47 2 AR B 40 0 - -
AR HH A AR 3 4 4 0 i 389,620,798.34 131,809,799.08
§11 EXEMHER

11.1 EEMHRE AR RN

AN, AT TR I BRA ARSI
112 ZEEHEAN, EESTEANENESITERIRERANERS)

£ 45)

WIN, AR EHENERNHZIT:
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2020 4F 2 H 15 H, AREGEHNRA T (HRESEHAMA /] SPEHARZEAE)
ZABSEMANLCEERERE )R SWHEUGEL, 2 AL DA F AR SE AR BE
M,

2020 4F 12 18 H, ABESEHMARA 7 (HRESEHARA A MAEHARLEAE) |
GARBESEEANE )\ BEFLE RSN EY, BREREENHIEARSE AT K, &
EREN, EL L EARSEHARRK, FEREAN.

WA, AESIE NN LRSI IR R EERANFLT).

13 B RESEEN. BEM™. Z&EELSHIFL

WA WA, AFEE T B A RIS S8 B IR IEE P E R ARG H I a0
P SR SR VA I
11.4 F S5 5 RIE B

WA AN, AH SR g .

115 REESHTHE TSRS FER

AH S AR R AR SR IS E & K E b RSB CRREE S0k $ROEH THIRSS
A BE I S AR AT 22 VT 55 BT (R4 60,000.00 TG -

1.6 EEA, FEALERAEEARAZEERLTTFHER

AARAE WA AR AEFE S AT S s PO PN T2 R Al T 00 . AR 0 P e I )R
XA B BAT R IR A B RAR N DL B T I

AEEGFEE N I P8 BN AL AR S 1 4 TE G A B T A5 1R O
11.7 BEEH AR AF 5 BITTHIA RGN
11.7.1 ZEEHFUES A R 32 5 BTt T R E B R & ATE R

e ARG

W EEAE N SCATZ SR R B 4
T 5
N s 2 i 24 A4 ‘
J5 Pl A4 PR BT . . %
AL A BLRRAL M4 SN
e
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