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F Z IR HIARE A LRI B2 WA 7.4.12, BEAh, ACER G T I8 I 52 Y [0 4l v 7 7 XA N
W NSRBI TET R, H ERR—BASEE SR A G R A i, AR TR
ENPESZ IR T A T AR I B BB 15%. T 2020 48 12 7 31 H, AZEE A IR
P2 BRBE 7 BN R 2k < B (B A L9108 0.81%

ARFE GRS E NS H W EGH G TP 7 A TAE H AR5 1T A B (3R AT o T PP Al
SIS, BOREE HERAR B m] I A 7 A TR H AT 2Bl s i T 2 BAE . T 2020 £ 12
31 H, ARGHET™ 7 AL H 2RI EE ™ IK I A 9 10,248,438.96 76, HITALHHINK
2 L A A

7.4.13.4 TR
T 37 RIS A2 45 22 < P i e 5L (9 2 SR B BOR R B eIt B IR i Ak 1l 47 45 S i LR 3R R A2 Bl
FAEPEN IR, AR KU L A USRI A A% XU o

7.4.13.4.1 FIRR K

M 28 PR A2 415 <t TR O SO BLBRR SR I < B 32 T o ) R AR s i o A sl R UK« ] R i
Vi A S ol 1) 5 S Y 7/ < A TR 5 /A R 1 = P e e SR E i A1 < St i = BN
i A 5 307 ) 35 RO 7 32 01 23 3397 5 A7 IS0 T AR SR I <8I 5 ) ) AU

R R < ) e < BN NS A < T M P M 2R RS R sk VAT A, Rl R BRI S A
JIAE T o0 b a2 R HEAT i B

REEG A PORAE B RER 7> R B Mg R i A TR, IR SR LA EVE s L&
TEAEAR KA EMAL T i M2 AR . AT G RA R BURE 53 R EONRAT AR G A4
B AR PRIE S MBI R B4 .

7.4.13.4.1.1 F| 2 X ML
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Heg2 R 300 AT AR B0 AE 5 BT IGIR BUIE T 5 A 4 2020 SEAEFE R

Hpr: ANRMJG
AHHA
2020 4F 12 A 31 1 DI 1-5 4 5HERLE AR &1t
H
e
BRATAA K 579,541.16 4 579,541.16
o S 14,805.53 - 14,805.53
FHARIEE 4,148.78 - 4,148.78
et 45,000.00) 9,706,244.20, 9,751,244.20)
MIRGIE SR TE S 2 - i _
IVEAEIPSS - 65.04 65.04
B At 643,495.47 9,706,309.24) 10,349,804.71
£t
RGN - i 1
T 5 M G b B A - i 1
et it - - -
S HY (0] ) 4 i %
FEER ]
MATIE SIS H3K - - -
A ] 32K - - -
A HE N FH T - 4,836.99 4,836.99
MNATHEE B - 967.39 967.39
INERE: R e - - -
NATAZE 5 % - 15,359.35 15,359.35
A Fod 7 - 0.20 0.20)
NATFI R, - i i
NAS R - - -
16 A I AR £ £ - - -
HoAh A7 {3 - 138,943.56]  138,943.56
UikTyseae - 160,107.49 160,107.49
GIESE RN 643,495.47 9,546,201.75 10,189,697.22
TEER
2019 4 12 H 31 1A 1-5 4 5HERLE NitE &1t
H
R
AT 4,209,748.40) 4 4,209,748.40
i R 31,585.84 - 31,585.84
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17 HARIE S 10,300.56 - - 10,300.56
TG . - 4 61,276,898.30 61,276,898.30
EYSCIE Z7 9 K - - - 691,566.48  691,566.48

EYSCRI - - 750.22 750.22
ORI S 4,251,634.80 - 61,969,215.00| 66,220,849.80)
11 it

LS R . - - -
2 5 P &b A £ - . - -
T AE 4 £ f5t - - - -

S H (] 4 ik %
NEASFIEZ5795 S K - - 715,948.67 715,948.67

JRLA IR [m1 38 - - - -
A/ 3N Fi T - - 29,164.26 29,164.26

AR 2 . - 5,832.84 5,832.84
AT 5 R 55 - - - -

RATAE 5 B - - 144,916.88 144,916.88
A A - - 0.02 0.02
JREASS ) JEL - - - -
AR . - - -

16 2E FIT 1S 971 5% - . - -
HoAth £ 45 - - 289,033.37 289,033.37
Tt - - - 1,184,896.04 1,184,896.04
2R UK SR O 4,251,634.80) - 4 60,784,318.96 65,035,953.76

T RPFTRAARIE ST K AGIIK IR, 1% 0 A 20 A = F08 E A H B3 H A

REFLLTK.

7.4.13.4.1.2 F| 2 XUk A B0 43 T

T 2020 4F 12 H 31 H, AEREEFAHNAZGMERTFH

B SUHME 5 B B E R L

0.44%(2019 4 12 1 31 H: RIEFALZ GG E), KU F 3 MR S0 T AR HE 55 E 0
HORFM(2019 4 12 A 31 H: [H).

7.4.13.4.2 AMC R
AN R 2 T8 4
(T 9 72 e At U R TRy, DR b T8 B R AN KU
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H
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Heg2 R 300 AT AR B0 AE 5 BT IGIR BUIE T 5 A 4 2020 SEAEFE R

LA A A% DU R 4 i < T o < i R 2 S0 W BOR SR B g B R B T 37 A R AN 2R BASk
(R TT S A s Rl R AR B T A AR e B R R, o AR < 1 BB TR SR A8 5 i b T IS BT I M ) L A
ks USRS T BANIE TR BAT AR B BB DL BCRF PR S TR AR, th m] RERVR TR T I B A
A

K T BORMUSE a R, B S8 A H AR R4 5Pt P 2L Rl LA vy S e S e R 4 2 4
s FEARIEAR TR KU b e S EBCE AR B BEAT AR R . ARIEAR TR, af et sk, el
H DL 5E A AR I Fe RS o IR 7 VA R A . B A IREAR TR B By, 456 ity IR A
T DL RANTEIRDL  J <5 HR I ANEE (o] () B g B 00 A SR AL 5 B SO A IS 2R, Wit 4l
HBEAT WA AR B, EUIERERbR A 4R £

AFk GBI B A A 0 U BRI A O A KBS . RS G BR AL & rh, BB T AR A48 Bt i
T A T8 AT IR R EE A AMIC T2 4 B 715K 90% IBAh, ARBE G (5L 68 N4 H 0 A B 45 P

fm

A HREZF A St %, € s F 2 Fog B0 2k b AT XU B2 B, B4 VaR(Value at Risk)E
SEE AN X AR S < T W YOOV A% XU, B IS T SR IS HE AT BR B A o

7.4.13.4.3.1 HAbHHE R D
SERAL: NRMoT

AR EER
2020 4F 12 A 31 H 2019 4 12 A 31 H
s e
TiH
B BV
A RME N RME
18 L A5 1H L 451
(%) (%)
T o M a R — ISR 9,706,244.20 95.26 61,276,898.30 94.22
T oVEa R e e R
TS AR — T R
AT S Rl 7= — BOIEFE 2
&it 9,706,244.20 95.26 61,276,898.30 94.22
7.4.13.4.3.2 F AWM XS R BURSE ST
5854 Bl 235 b v LA ) HoAth T 3748 = AR AN AR
i H 2 X AR = (1) A5 5 \ B = A e H 3 4% PE 1 E 0
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M EAT (A AR
EN PN AEER
2020 % 12 A 31 H 20194 12 A 31 H
g b e BT 5% ¥ In%1 470,000.00 ¥nZ 2,670,000.00
PG L T FE 5% /> 470,000.00 /0% 2,670,000.00

7414 FEITEBN T THRE T E U AR

(1) a4 HIER

F 2020 4EFF, AHE 4 oL S AR BATA 7,351,597.65 TE(2019 4E 3 H 7 HEEE AL
RENZE 2019 4 12 A 31 HIEWIA]: 16,462,228.64 7T), Hrh A48 DL 22532 AF i WK 5,325,467.00
TR CABR 4 AT B HR K 2,026,130.65 J6(2019 4 3 H 7 HERE S A R4 H)E 2019 45 12 A 31 Hik

W) HA A DU EE S AT R 11,387,552.00 T AT AT 4 3245 FR K 5,074,676.64 TT).

(2) AReHE
() R TEAROMMETRNTE
NRUEITHREERITEZ IR, BRa St E v BT F B A RS SR E TR 1 &I

JERIRSE -

IRk MRS B R T 4 R 2 B AR
BRI BREE — R N AEL AT O 5377 B f5 LR B 1 UL R R R A
=R AR SRBE P B AN AT L L

(b) FFERILAA RUHE TR & TR

() HEREmLIAARME

T 2020 4 12 A 31 H, ABESFFE K LLA M E THE B IS T 25 55 1 S il % 7= 8 1
F— R IRIIRHN 9,668,897.80 JT, JETH JRIRMIARHN 82,346.40 Ju, TLJE T4 =2 AR

(2019 # 12 H 31 H: %F—JZ1X 61,276,898.30 JG, T 828 =ZK).

(i) SO EPT IR DR KA S

ANHE 4 DL B R U 8] e ) < T A A H OB SR I TR 4B fR N A
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USRS 5 B L AR AN 607, A5 B R FH IS R 58 5 AN R (R A5k A I )22 5 A
WER) BB TARAIFRATEN DL, AR A TEMH 22 5 RS R H IR 525 AE BRI IR L
B ST ALK AR O e Z2 A 53 ) 28 SCMEL SN EE — JR s AR At (B TR 28 o SR P F Al L 5 g A MBS

TR RMERIMRERE, M RG2S N R 28 — R

(i) 2 =ZRA A RBNA TN AL B 440

T

(c) ARFFEEM LA R E TR SRl TR
12020 4F 12 A 31 H, RESARFFA AR LLA oM E T 2R SR (2019 4F 12 H 31 H:

(d) ALAARMETFER
ASULZS FoMME 5 1 4 ik % 752 R A7 i 2 A3 I AT I R A 4

TEMAHZERAN.

g

\

=1
A

[}

B A

= E IR

o, HIKENME S 2 et

(3) BRI HIAFAN L SO B A, AR 537 fa 53R H AR 0 7 00 B 1) L A B 2 00

8.1 HIREEFHERHR

8 BEASME

EHEAL: NRMT

s 5K o o 4 B P I LA
(%)
1 &R 4 9,706,244.20 93.78
Hope SR 9,706,244.20 93.78
2 HEERE
3 ] WAL 7 43¢ % 45,000.00 0.43
Hr: figzr 45,000.00 0.43
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4 BRI - -
5 SR AT SRR - -
6 SEN IR Rl 7= - -
e S = R0 1 SN GR
Rt ) )
7 ?Eﬁﬁ%ﬂu ARENEE 594,346.69 5.74
it
8 FlAth 2% 0 5% 4,213.82 0.04
9 &1t 10,349,804.71 100.00

8.2 BIARBATW AR BEREAS

8.2.1 FEHHHWIRILAT W R AR R AL &

s NRMx

R A7l 25 ASE R
Eefl (%)
AR BRG B il 184,123.00 1.81
I 110,250.00 1.08
C |l 4,331,937.40 42.51
D [, #AJ1. B EOKA PR REE R 170,011.00 1.67
E |@5l 453,305.00 4.45
F R FIER 532,614.00 5.23
G |(RiEig%i. GEFMigBol 379,508.00) 3.72
H [fEfE sk . -
1[5 E B ARG B EAR RS 629,038.00) 6.17
I Rl 2,545,047.80 24.98
K [k 370,410.00 3.64
L |[FGEAR %5 R ] _
M (BT S5l ] _
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N KAl IR~ 3L it B

O |EERMRSS. BEAH AR S5

P |HFE

Q |[DAAF&TAE

R |3Cfb. fRE AR R

S %A

it

9,706,244.20

95.26

8.2.2 AL BN AIZAT W R BEE R R A&
ARH G ARG IR AR FFA RS R R

8.2.3 R WIARAZLAT ML 7 P BB 2 B R BB A

o

o>

8.3 BRI futhrE b G B0 1E L K /MR BT B R 15U BE A 4

8.3.1 BIRIBEIEEA A HESH = HE LI/ ERF KA B E BRI

EREAL: ANRMoT

o JE 4 B
e | BEA JE B A4 R () DI IXIES
EEEH(%)

1 600519 GivliE e 200 399,600.00 3.92
2 603288 N 1,160 232,626.40 2.28
3 600887 Gl gi 5,200 230,724.00 2.26
4 000858 iR W 700 204,295.00 2.00
5 601933 FHEE T 26,300 188.,834.00 1.85
6 300498 IRy 10,100 184,123.00 1.81
7 603156 FEILIR A 7,100 183,464.00 1.80
8 601988 Hh [ R AT 53,100 168,858.00 1.66
9 601288 LV ARAT 52,900 166,106.00 1.63
10 601328 ZIWARAT 36,000 161,280.00 1.58
11 600436 AKER) 600 160,506.00 1.58
12 600919 TLIARAT 27,440 149,822.40 1.47
13 600177 HEIR 20,180 145,094.20 1.42
14 601398 TR4RAT 28,500 142,215.00 1.40
15 600016 AT 26,900 139,880.00 1.37
16 600015 R ARIT 21,000 131,250.00 1.29
17 601169 L RAT 27,100 131,164.00 1.29
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18 000333 e el 1,300 127,972.00 1.26
19 601229 AT 15,960 125,126.40 1.23
20 601006 KZ8k 18,700 120,802.00 1.19
21 601658 R A 4R AT 25,000 119,500.00 1.17
22 600276 T 5t % 24 1,060 118,147.60 1.16
23 002032 7 R 1,500 116,985.00 1.15
24 002179 TG 1,480 115,869.20 1.14
25 601998 S RAT 22,600 115,486.00 1.13
26 601939 FEBARAT 17,800 111,784.00 1.10
27 600104 IREEH] 4,500 109,980.00 1.08
28 600000 THREUT 11,200 108,416.00 1.06
29 000651 AL 1,700 105,298.00 1.03
30 600655 4 b Iy 11,600 103,124.00 1.01
31 600637 RITPHBR 11,200 100,128.00 0.98
32 002024 T 5 12,800 98,688.00 0.97
33 600066 FIEEE 5,800 98,136.00 0.96
34 601166 MVARLT 4,600 96,002.00 0.94
35 688009 ERNEShEERS 16,000 93,760.00 0.92
36 601916 W HRAT 22,900 93,432.00 0.92
37 002841 PG Ay 800 92,024.00 0.90
38 600019 KA 15,400 91,630.00 0.90
39 601009 FA L ARAT 11,300 91,304.00 0.90
40 600085 A4 3,700 88,430.00 0.87
41 002558 [EPNES 5,000 87,150.00 0.86
42 601318 P22 1,000 86,980.00 0.85
43 601077 AR THAT 19,300 86,850.00 0.85
44 002230 BRI K 2,100 85,827.00 0.84
45 601818 FERARAT 21,500 85,785.00 0.84
46 600271 MRAERE 6,700 84,420.00 0.83
47 601766 o [E R 4 15,700 83,367.00 0.82
48 601577 KIPRIT 8,700 82,824.00 0.81
49 002415 T S AR 1,700 82,467.00 0.81
50 600010 FLAN Iy 69,900 81,783.00 0.80
51 000538 =A% 700 79,520.00 0.78
52 600036 AR HRAT 1,800 79,110.00 0.78
53 600332 Hz il 2,700 78,975.00 0.78
54 002410 ]I 1,000 78,740.00 0.77
55 600848 I 3,900 78,078.00 0.77
56 600018 IR 17,000 77,690.00 0.76
57 000002 7 FlA 2,700 77,490.00 0.76
58 601600 i E R 21,300 77,319.00 0.76
59 001979 FH P e 5,800 77,082.00 0.76
60 002493 AN 2,700 74,547.00 0.73
61 300408 = AEH] 2,000 74,500.00 0.73
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62 002624 e 2,500 73,750.00 0.72
63 600570 fEAE LT 700 73,430.00 0.72
64 601607 gy 3,800 72,960.00 0.72
65 002008 NS S 1,700 72,675.00 0.71
66 601668 Hh [ A0 14,600 72,562.00 0.71
67 601618 W E G 26,400 72,072.00 0.71
68 002422 BHE 2k 3,700 71,928.00 0.71
69 601211 2 % 4,100 71,873.00 0.71
70 002001 oA Rk 2,100 70,728.00 0.69
71 601360 ZAE 4,500 70,695.00 0.69
72 002146 REK R 10,800 70,524.00 0.69
73 000703 (ERUPEEd 5,400 69,120.00 0.68
74 600998 FUIE 3,800 69,008.00 0.68
75 601390 Hh [ gk 12,900 67,983.00 0.67
76 600340 5 AR 5,200 67,236.00 0.66
77 600585 HERZIK 1,300 67,106.00 0.66
78 600299 S UiD)) 5,800 66,758.00 0.66
79 600362 TL VG4 3,300 65,835.00 0.65
80 002236 KERA 3,200 63,648.00 0.62
81 601186 R Bk A 8,000 63,200.00 0.62
82 601989 Hh [ 8 T 14,900 62,431.00 0.61
83 601117 Hh [ 4k 2 10,600 62,222.00 0.61
84 002252 st 8,300 61,420.00 0.60
85 600029 g R 10,300 61,388.00 0.60
86 600900 KL HL T 3,200 61,312.00 0.60
87 600352 WL e % 4,500 61,290.00 0.60
88 601816 P sk 10,800 61,128.00 0.60
89 600028 W E A1k 15,000 60,450.00 0.59
90 601669 Hh [ Fp A 15,300 59,364.00 0.58
9] 600050 Hh [ 13,300 59,318.00 0.58
92 600115 KITAT 12,500 58,500.00 0.57
93 600795 L) 25,500 57,375.00 0.56
94 601727 FHA 10,500 56,700.00 0.56
95 601800 Hh [ 52 7,700 55,902.00 0.55
96 003816 W 18,200 51,324.00 0.50
97 601857 HH [ 4 ¥ 12,000 49,800.00 0.49
98 601138 Tk & B 3,100 42,439.00 0.42
99 600487 T 2,800 39,172.00 0.38
100 300628 LR 2 400 29,248.00 0.29

8.3.2 JIRBRIE A YA HE ST #E BN B BTE B 3R 4
Teo
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8.4 MEHIARERRAGHERZS)
8.4.1 RIH LN SHHE H BN ST 15H 2% BLHT 20 4 KRR B4
SRR AR

o A B 4 %
JF5 Ji ZEARRY i AR EN L N X 7 EE 5
(%)
1 002304 PR A 960,113.00 1.48
2 600436 A% 789,405.00 1.21
3 600519 DivAE s 739,083.00 1.14
4 603156 FEILIR 697,398.92 1.07
5 601658 WA 4RAT 390,507.00 0.60
6 000538 Pl S ] 374,801.00 0.58
7 603288 R R 368,934.00 0.57
8 002032 75 WM IR 348,475.00 0.54
9 600655 4 b 5y 329,887.00 0.51
10 601577 KIPHAT 326,198.00 0.50
11 002841 PRIE A 322,663.00 0.50
12 601916 W ERAT 319,545.00 0.49
13 601077 A AT 301,819.00 0.46
14 600276 T i [ 24 298,103.00 0.46
15 000166 A R 287,742.00 0.44
16 002422 BHE 25k 284,651.00 0.44
17 002415 T R AR 263,485.00 0.41
18 600299 21l J5 251,421.00 0.39
19 002024 75T 250,286.00 0.38
20 002236 KAy 248,207.00 0.38

8.4.2 RIS H IR 2B 5E 2% BUAT 20 4 HI BRI 4
SRS ARMIT

b7 B 4 Tt
Fs % ZEARAD % SE 4 FR AW RV H &0 PEIEHE B
(%)
1 002311 5 REEH 2,081,032.00 3.20
2 002304 VET Iy 1,204,916.00 1.85
3 600519 GigAE e 971,572.00 1.49
4 002602 LRSS ] 943,027.60 1.45
5 002410 JBRIA 780,630.94 1.20
6 000538 =AY 758,474.00 1.17
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002179 HE 750,054.00 1.15

002142 TIRAT 736,838.00 1.13

002841 PG Ay 735,132.00 1.13

10 002024 T G 729,140.00 1.12
11 000002 hi FBhA 721,789.00 1.11
12 001979 LA 708,442.35 1.09
13 002558 EPNEE-S 693,570.00 1.07
14 300408 — MM 667,564.00 1.03
15 300144 AR 2 651,192.60 1.00
16 000069 LGS TN 636,547.97 0.98
17 000725 WRTT A 608,319.00 0.94
18 000333 %ML 603,822.00 0.93
19 002230 BRI K 596,680.00 0.92
20 002624 e 545,217.00 0.84

8.4.3 ENBRER A B E H BRI S8

Bfr: NRM

20,339,542.34

29,559,678.68

8.5 HIRE&LRR WA O RKBBHAE

EREAL: ANRMoT

A VPR
h] 555 b Al N E
fE LB %)
1 P iies i )
2| RATEE - -
3| &RbfTE - )
Horr: BURMEG R - -
4 A Ties - -
5 ANl J5 400 Rk % 75 - -
6 S A - -
7 QI QRS ) 45,000.00 0.44
8 Al A7 5 - -
9 oAt - -
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10 it 45,000.00 0.44

8.6 JPRIEA MM o H & B 13 E B K/ EEFP B R T4 2 5L DA
SRR AR

b 3 G B PR
Fs (e Db HEK) nRihE
EERED)
1 113044 RZe A5 450 45,000.00 0.44

8.7 BRI ot b B 1E L KR B BT 37 SCRPES B3 A
AHE G AR T R AR A B SHHESR

8.8 MEHIRIEA RME G E ST FHEWHIR/ NPT LA RSB RE R
AFGAMEHIRARFFA SR/

8.9 HARIE A SLMME o 2 & B 13 E b R/ HEFP B R T 48 BUIESE B B A
A GAMR T RARFFABOLERH -

8.10 MEMARAREERHEHIBIRM I BB U
8.10.1 #REFHIRATE TR KBTI R @ AR B4

ARH AR AR A e 0

8.10.2 AE R B B KB B BUR

AR GAM G IR BB AR B A AL SRR LT, ARG s s W SO AR b X
BRI, DAEMIOME Y H 8, EEEFERAN R . AR BRI S 2, DR R R AL
BMZ WA, SRR AR, NI A RS 4R A, SEBLBR B A

8.11 REFIARAE SHH 9 H G 5238 5 L it B
8.11.1 A E G SBR R

RIEAIE SR GG, RS AR TE G
8.11.2 AR ESH IR 10 H G S #F G458 25 B 40

AT AR AR K AT [ 1 B
8.11.3 AHIE AR BE PPH

x.
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8.12 BBAAGWMEME

8.12.12020 4 4 H 20 H, FEARTHEEFRELENE (EAST) REUEIE I & K& AR HOE A E BT
PR BRI RS E BRI AT A, B E AT R I R R S GRIRE
TR (2020) 4 5) 45T HECAE T 270 CHATEUE T . 2020 4F 12 A 1 H, o EHRAT <R b %
77 ity R R AR DB VR B R G I0T, e R 4R AT ORI M B A B T 2y CRRER I 311 p 7 (2020) 60 5
25T 15K 5050 J3 TG ATBUL T .

2020 7E 3 H 9 H, AV ARAT RIAT [ il FEBAT A BIAL. AT [ B A B BN B F8 0 AT [ AN A o
Tor 4 AR S i 4 ORI A W) SV I 0, 48 b (R RAT ORI e B8 P 2 1 2 CRROR B T k5= (2020)
35) 4T HEK S50 JiuMAT UL T . 2020 4 4 H 22 H, RAVARTTIRIGE PSR (EAST) R4
B i SR HORAFAE R S 5 5 IR (5588 i S R iR SR ATy, b
HRAT IR I B A TR fl 2 GRARIE Ty (2020) 12 5) AT Ta0A 1 230 JIJCHIATEUE ST . 2020
422 H, RWHATH P —Z 5 E B EIRA B [ ) KRS ER AN T 2 M R 5
VREMET R AR R I B E R A S GRS (2020) 115) 4 FHEKAL 200 75
JEIATEUL T . 2020 4F 7 F 13 H, RVARATH AR NRBUE ISR, MLELEA R =R A
SEBVEEMREI, e EARAT R RS R R R T (2020) 36 5) 4 TRUSUEVERT
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