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e S Al A2 5 ROT G R BOIE T3 Ak 4 2021 SRR

A 31 H, AEEHGE™ 7 AL H AT AR5 ™ K B 59,636,184.21 Jt, #HILZ AN

2 F 9 B ] 00

7.4.13.4 KK
T 37 RS A8 415 35 < T4 g i R 1) e B BOR SR < vt BT T A T 3 48 2R Ak DR 36 1R 32 3 i
KRAEPENIRSE, LA KU A USRI A A 4% ARG

7.4.13.4.1 FIRRK

230 XU A2 41 <5 i T B 2 PO B SR I 4B 3t B 32 T I ) 2R AR B T A A e s 0 RS, o M 3
i Rt =S 111 I R ER 77l b2 S A TS /Ay 1ok i (A N DR o S W SR ) B s St I =S N
WA A S5 3 0 25 RO 11 357 ) 3 S350 5 A 55— A SR I 4 90 B 0 4 JR G o

AR < PR R < TN NS A < T A P R R ARV e VAT A, JRIE I R B AL S A
AR JT IR E IR Z R R AT

RIS SORAE R SR s - MR A AR, BIARSURA L LEWE s
WA KRR ST TR A . AREE G A B SR BURIE 53 7 R EON BT SR AT
G A7 HRIE SRR

7.4.13.4.1.1 FZRRRKHE O

A NRmoo
A IR
2021 4 12 A 31 1 FEPLAN 1-5 4 54 E AR &1t
H
%
AT 5% 1,727,345.21 - - 4 1,727,345.21
FHRES 59.07 - - - 59.07
oG R P 16,000.00] - 4 57,908,839.00 57,924,839.00
MR 775 S K - -
VLA PSS - - - 170.42 170.42
wrE Rt 1,743,404.28 - 4 57,909,009.42| 59,652,413.70
i f5t
AR
2T oy M 4 Rl A Ao
T7HE G
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FE e S Ak A2 5 ROF G BOIEZ7 4%

N
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H 2021 FFAEEHR

ST th S e
e

AT IS HK

IDAREEIEIEN

A N AR M

25,343.34

25,343.34

RATFEE 2

5,068.67

5,068.67

ISZAS 4 5 1 55 2

RT3 5 B

58,307.80

58,307.80

AT H

0.01

0.01

AT A

A A

T HE P B A5

Hofth B £33

174,000.00

174,000.00

ffii it

262,719.82

262,719.82

) R AU i 1

1,743,404.28

57,646,289.60

59,389,693.88

FAEREER
2020 4F 12 A 31
H

1 LA

1-5 4

54 E

AR

#it

.
v

RAT K

2,279,585.24

2,279,585.24

GiHEATE

5,951.12

5,951.12

A7 HH PRAE S

3,638.95

3,638.95

KA

321,000.00

74,862,835.43

75,183,835.43

JSISCIE SR K

JSZYCA)

251.52

251.52

=

Y it

\g

2,610,175.31

74,863,086.95

77,473,262.26

fifst

SEIEEN

A2 oy PRl At

AT R 7 ft

STt 0 e i
Pk

R IERIE R

IS A e [ K

JSEASH 7 BN\ A T

32,401.24

32,401.24

R B

6,480.24

6,480.24

JS2A B 45 1 55 B

AT 22 5 9

27,069.61

27,069.61

NAZ R B

0.81

0.81

RASALE
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EAE I S AL A 5 B G IR BT B 3 4 2021 SEAEE RS
AR
I8 JE T A 47 £ - -
HoAh 71 52 173,000.00 173,000.00
ffit st 238,951.90  238,951.90
R AFUB B T 2,610,175.31 74,624,135.05 77,234,310.36

T RAFRAARSE GG KA EAE, %A 20 00E A 3 FH0E A H s H 2

REHEFLTRK.

7.4.13.4.1.2 F| 2 ARy A ABURR A S AT

T 2021 4F 12 H 31 H, AREEEFA I G HEGFFHRTE A RAE & 38 5= a1 E A
0.03%(2020 4= 12 H 31 H: 0.42%), KT3I 5 (AR S T A 3 4 0% 7= 14+ o B8 K520 (2020 4F

12 31 H: [H).

7.4.13.4.2 ANIC R

BINIC X A2 45 < i B ) 2 0 A8 B SR I < B DR A NIV 3R AR i i e 2 3 FR) XU o

RIpT A Bt S st AN Rk, PR T B RO XU o

7.4.13.4.3 HABM#E XS

NI

HAbA M RS 6 22 < IR <k T L A 2 0 A BOR SR B I 22 R B i 3 M) R ANV AR LA
BRI T S A% DR R AR Bl T A AR S sl B KU o AN < 2 SR B8 TR 58 5 i i B IEER v i LA
Pk KRR T BAMIE SR R AT AR B S 2B T DLBURF PR IR, tha] BESRUR T IESR i 3 B AR i

Al

AHe g FEERBUE R, B 52 A1 bR A8 U B I (3 A7 3R FE IR 2 R S B My e A
SRR ALE S FRIEAR I FE HUR 0 e S BRI AR B EAT AR T . AR AR 1 FE L
e, ISR 2B HIAR IR BRI B E T A & . G R PR IRERTR R8s, 45
R B AS T 00 s YRS IR D« Sk < F AR [ PR B eI B i 0 DA SR 2L 5 B R SO PAl (1 46

XA A BT WA R, OB AR R E

AR

AR il i BB A ) B B AR LA A A AR . AR GBS, iR Sk LA SOsA
PRI 25 306 RS A7 BB SR BB LU BIAMIR T2 B P 1L 90% . BEAh,  ARTE i)k o BN A H X A2t
ST R RS A% SR %, 52 12 T 2 Mo BT I ket AT KU R &, A4 VaR(Value at Risk)
R S5 AR A i < T W PRV PR A A% R, B R St o IR 2 AT R B A A
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pa)

7.4.13.4.

3.1 FH A A% XS i O

SRURAL: NIRRT

AHAEK AEER
2021 £ 12 A 31 H 2020 % 12 A 31 H
3 4 e
T H
YRR BRI
AR E Ny I AN
18 L A5 18 L 1]
(%) (%)
TG A vt e — R R 57,908,839.00 97.51 74,862,835.43 96.93
T oG R I S R
TGS — e B
T A AR oE P — BUUE R B2
it 57,908,839.00 97.51 74,862,835.43 96.93
7.4.13.4.3.2 FH A #E XIS FIBURSE BT
5853 Bk 2 Ll 3 3 v DA AN ) HoAth T 37728 8 AR AN AR
X8 R H B4 8= i E 1
EmEE (AL ARMID
AH XA & 1) AR B PN e AR
T
2021 4E 12 A 31 H 2020 4F 12 A 31 H
Mg R E BT 5% 2.,870,000.00 3,760,000.00
b g LU S v R B 5% -2,870,000.00 -3,760,000.00

7.4.14 BT EBAN ST STHRE R E U R H AR
(1) & HIER

T 2021 4FJE, AHE 4 H G FE G A AU B8N 4,328,865.67 J1(2020 £ : 29,044,240.96 JG),

HoA 35 DU S S AT R R 4,112,651.00 JGAT PABE & A HI HR WK 216,214.67 J6(2020 . H

0355 DA ZZ 57 A5 (4 R K 27,759,254.00 TR AT 4 324 T HR K 1,284,986.96 ).

(2) ~fRehiE
SR TR e ET R TTE

(@)

NRAMETHRERITERZIN, A SSOHME TR 5 B 25 SR B PT & R A
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AR K ANEAZ 5 RO TR BOIE T I BT B 6 2021 SE4F B AR

JERRIE -

R MRS BGRB8 B AR IR
BRI BRER — RN AB M O B B f5 L R UL A A AL
SRR AT B AN AT I

(b) FFEPLLA RO ETHE SR TR

() FEXREETENRIME

12021 £ 12 H 31 H, AEEEFRFE KA OME T2 B ARS8 2t f el 5t s T
F— R IRIREY 57,908,839.00 76, J&TH ZIRMIARFN 16,000.00 7T, TLJE T =2 XK

(2020 £ 12 H 31 H: %21 74,862,835.43 G, 5 —J2% 321,000.00 7¢, T3 =/2K)-

(i) 2 SCUME TR KT8] 1 KA )

AN 5 AT B 2 UL TR 45 ) 2 TR A H NS SR IR Z IR e e R e

XIS A 5 i T BRER AN, 35 B E RS R A2 5 NS ER (RS BRER A5 I (22 o AN
HER) s BUR TARAIFRATER I, AEEAS THEM H EZ 5 WEIERH B 58 5 AE ke &
BB JUITA) g A R I SR AN 77 B A SCAM B SN S — 2K FFHRE i 4 VA 28 b SR P AN mDUE 2 i A AEX

TR BRI RRERE, i MR IR A SRHME N R 2 — R R 5 =R K.

(iii) 5 =R SO E AR BN A AL 5 B4
.

(c) FERFEMILLA RAME TR 1 Ll TR
T 2021 %12 A 31 H, AR SR FHIEFSMI LA M ETHERN ST =(2020 £ 12 H 31 H:
[A)o

(d) AUURASHET R e T A
AN Fe A (BT B AR < R B 7 A 4 £ T A B SGRROUR oAb e £ 5, FLIK T ELS 2 Fe i
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pa)

EMZEIR/N.

(3) MRAEM BB AAT 1 (il TS 22 5 — e THRAIATHED. (k2T HENIES 23 5 —
SSRGS THENES 24 5 — BT A (b 2 THEES 37 SRt T ARSI (KA
N EFRH B TN AR, LRI RORIE ST 2020 4 12 H 30 HARAR (58
Tt T ST T EAH SR ST HEN B R ), ASHIEFRSRRFEGN Y E 2022 4F 1 H 1 Hil
PATFr<efit THAEN . A5 2021 £ 12 H 31 H, A% O 1 AT Hr Sk TR AR IV 55 1 3R
TESCMI A o B8 T AL GV S5 AR BT, 3 <e ik T B T T AN 2o 0 A5 3 G I 55 IR AN 2 8 il R
e N AR

I H 2022 4F 1 A 1 HEIBHPATAISHIE, F RN Fovr K 555 i i, 14 3)
IR B, 2021 10 HBER R A E A

(4) BRoFepiE s S HIWROMSAT B e T AENAF, 3 B0 0 B3R H AR G Jo 7 U] Y
oAt B BT

8.1 HiIRFEEH=HEHEMN
S, NERMT

i 5H o o G L TR P R EL A
(%)

1 TS 4 57,908,839.00 97.08
Hodre B2 57,908,839.00 97.08

2 BT

3 Ii] 5 Wi 2 F3E % 16,000.00 0.03
e fiigz 16,000.00 0.03

PSRRI SR

4 DRI LS aAy

5 S RbATAE AR

6 DNt
o ST R 1 SN
Bt
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R4 2021 AEAERER S

pa)

WATH R E RS &5
7 . 1,727,345.21 2.90
it
8 HoAth 25 10 5% 7= 229.49 0.00
9 fann 59,652,413.70 100.00

8.2 WIARBATW A RHIBEREAS

8.2.1 fREIB T HIRIEAT I R AR BB A &

SHERAL: NIRRT

i 4 U P HE

AT (&S] ARE

el (%)

VN SN NN O A 4 548,912.00 0.92
S 2,631,181.05 4.43
C [HiliE 26,594,096.65 44.78
D [HJ). . R EOKA AR 2,201,851.00 3.71
E @5k 2,222.234.20 3.74
F R MmEEI 4,409,971.00 7.43
G |z, Qi EEEl 1,102,155.50 1.86
H |[EmE g 1,213,043.00 2.04
I [SEAEN . BAAE BHARMRS 3,908,187.38 6.58
4 6,462,963.41 10.88
K |5k 1,049,871.81 1.77
L BRI S5 R S5k 1,678,136.00 2.83
M [BHER TR AR R 55 474,320.00 0.80
N PKFL PR AL it FE 1,664,199.00 2.80
O RS, B HAbIRS . -
P [#HF . }
Q |RAAH&TAR 579,124.00) 0.98
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R4 2021 AEAERER S

R L, AR 1,168,593.00) 1.97
S |&E . -
&t 57,908,839.00) 97.51

8.2.2 FIMBL IR IZAT ML 7 R BT N I R T &

ARSI AR T AR AT BIRIER I

8.3 WKL A SAWME S ES T FE LR /NHERF B BTA B B 48
8.3.1 HIRIMHEBHE LA RME HEEH = HE LGN TE B3R 4

SHERAL: ANRMT

R
Fe | REA Ji A4 R (R AVIRIED
fHEEAI(%)

1 600900 KITH S 38,200 867,140.00 1.46
2 600011 HERe E bR 72,900 706,401.00 1.19
3 603833 BRIR K & 4,340 640,150.00 1.08
4 603444 5 HLr 1,500 632,775.00 1.07
5 601985 Hh [E % 75,700 628,310.00 1.06
6 600373 WSO 50,800 627,888.00 1.06
7 600588 F R M 4% 17,099 613,512.12 1.03
8 600754 MRS 10,400 609,440.00 1.03
9 600258 TR 23,100 603,603.00 1.02
10 603899 JROGCHR 9,100 587,041.00 0.99
11 601718 FrAeE 4] 196,700 586,166.00 0.99
12 603195 AN 3,500 585,550.00 0.99
13 603568 (LEEZN TS 16,000 584,480.00 0.98
14 603605 e A 2,800 583,268.00 0.98
15 603882 I 5,200 579,124.00 0.98
16 600655 4 b 5y 56,000 576,800.00 0.97
17 600346 IEWAESESd 25,100 576,547.00 0.97
18 601607 iRy 29,000 576,230.00 0.97
19 600138 T ik 55,100 571,938.00 0.96
20 601012 e B 6,620 570,644.00 0.96
21 603733 LS A 13,900 567,259.00 0.96
22 601138 Tk & B 47,500 566,200.00 0.95
23 600887 Gl Ery 13,556 562,031.76 0.95
24 601390 Hh [ gk 97,000 561,630.00 0.95
25 600511 ] 24 5y 17,800 561,234.00 0.95
26 601688 HEFRIES 31,600 561,216.00 0.94
27 601877 IEZRHEE 10,400 560,456.00 0.94

5% 52 T3t 65 7T




FAE e S Al A2 5 RO IR B T 5

N

R4 2021 AEAERER S

28 600522 H R R 33,000 559,680.00 0.94
29 603501 FIR WA 1,800 559,386.00 0.94
30 600606 LS LE i 128,630 558,254.20 0.94
31 601828 Eolk 63,300 557,673.00 0.94
32 601933 TMERE T 137,600 557,280.00 0.94
33 601360 =AE 43,800 557,136.00 0.94
34 601668 Hh [ 2 4R 111,426 557,130.00 0.94
35 600299 S QUibiN 45,200 556,864.00 0.94
36 601100 LERYAT/PEN 6,800 556,240.00 0.94
37 600585 I KR 13,800 556,140.00 0.94
38 600309 Jitete s 5,500 555,500.00 0.94
39 601200 378 44,100 555,219.00 0.93
40 600048 A 35,487 554,661.81 0.93
41 601006 KR 86,267 552,108.80 0.93
42 600176 HEEA 30,300 551,460.00 0.93
43 601919 Wz s 29,430 550,046.70 0.93
44 600741 HIBIR L 19,400 549,020.00 0.92
45 600598 LR 37,700 548,912.00 0.92
46 600276 TE Ff %5 24 10,823 548,834.33 0.92
47 601888 Hh [ A 2,500 548,525.00 0.92
48 601318 Hh [ P22 10,870 547,956.70 0.92
49 600705 HH = 137,934 547,597.98 0.92
50 600390 EIRAN 102,920 547,534.40 0.92
51 600739 ST I'WN 28,000 546,560.00 0.92
52 601628 i [E A7 18,164 546,554.76 0.92
53 600019 A 76,300 546,308.00 0.92
54 600038 W B 6,800 546,040.00 0.92
55 600487 FILH 36,100 545,832.00 0.92
56 600030 SRS 20,652 545,419.32 0.92
57 601186 Hh [ 2k 69,900 545,220.00 0.92
58 600104 HIREER] 26,426 545,168.38 0.92
59 600438 T8 BBy 12,100 544,016.00 0.92
60 600827 AP 40,800 543,864.00 0.92
61 600745 P REF 4,200 543,060.00 0.91
62 601088 Hh [ pip A 24,094 542,596.88 0.91
63 600567 ULy & [ B 164,700 541,863.00 0.91
64 600028 o E A1k 127,966 541,296.18 0.91
65 601098 HH e A 56,500 540,705.00 0.91
66 600801 HEHKIE 28,000 540,400.00 0.91
67 603986 J& 2 B 3,072 540,211.20 0.91
68 600498 K KBS 30,000 539,400.00 0.91
69 600050 Hh [ 137,182 539,125.26 0.91
70 601288 LNV ERAT 182,700 537,138.00 0.90
71 601857 Hh [ A 109,389 537,099.99 0.90
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72 600120 WL TT 121,370 536,455.40 0.90
73 600690 IR K 17,942 536,286.38 0.90
74 600031 =—®HT 23,500 535,800.00 0.90
75 601398 TRHAT 115,595 535,204.85 0.90
76 601728 [ FLAE 123,600 535,188.00 0.90
77 600966 gl 51,700 534,578.00 0.90
78 600737 HOR B 56,800 533,920.00 0.90
79 601766 [ 87,400 532,266.00 0.90
80 601601 Hh [ R PR 19,600 531,552.00 0.90
81 605009 SR 9,600 527,904.00 0.89
82 600893 Rk h 8,300 526,718.00 0.89
83 600916 G REE 38,300 525,859.00 0.89
84 601995 HH 4 ] 10,700 524,621.00 0.88
85 688981 HHCs [ B 9,900 524,601.00 0.88
86 600323 R PR 25,000 524,500.00 0.88
87 600519 HINF & 255 522,750.00 0.88
88 600704 Y/ SN 88,200 522,144.00 0.88
89 600010 B A 186,500 520,335.00 0.88
90 600362 NN 23,300 520,289.00 0.88
91 601698 W E TiE 36,100 519,479.00 0.87
92 600845 FEAG A 8,400 510,972.00 0.86
93 601899 KEk 52,600 510,220.00 0.86
94 600315 g FEk 12,600 509,166.00 0.86
95 600196 HEERZ 10,400 508,976.00 0.86
96 603288 ROk 4,800 504,528.00 0.85
97 600782 BNy 95,200 502,656.00 0.85
98 600143 G RBHE 39,900 501,942.00 0.85
99 600036 AT 10,300 501,713.00 0.84
100 603993 & FHER Y 89,600 499,968.00 0.84
101 688036 =gl 3,164 496,431.60 0.84
102 601155 B i 17,000 495,210.00 0.83
103 600760 TR R 7,100 483,084.00 0.81
104 603259 2 A 4,000 474,320.00 0.80
105 601633 KIRIRE 9,500 461,130.00 0.78

8.3.2 HIRBRBF LA SO E B ST #E LI RN EF R TE B3 40
ARSI AR AR A BRI TR L -

8.4 MEHARERTHSHERZE)
8.4.1 RIFLASHE RSB ™ FH 2% BRAT 20 45 KB R BI40
SRR NRTIT

Fr5 i 2R AR i 22 R AR TN EH o YA 4 BT
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P A EL A
(%)
1 600438 T8 BBy 1,112,436.00 1.44
2 601919 oz s 944,552.00 1.22
3 601012 R A 889,627.00 1.15
4 605168 = NAT 874,427.00 1.13
5 601155 Bz 849,304.00 1.10
6 601098 R AL g 843,624.55 1.09
7 605009 e R 842,139.90 1.09
8 603392 JiZ=HW) 836,680.00 1.08
9 603288 5N |4 832,081.80 1.08
10 600845 EXEE/CEH 831,971.00 1.08
11 603708 Fx M 827,589.00 1.07
12 600011 1EREE PR 823,032.00 1.07
13 601231 7N 810,173.00 1.05
14 603658 27 AP) 805,518.00 1.04
15 601186 Hh [ 2k 668,932.00 0.87
16 601100 LERYAT/PEN 597,610.00 0.77
17 603899 RIGCAE 593,341.00 0.77
18 603444 i LURE 587,534.00 0.76
19 601828 Kol 581,210.00 0.75
20 601995 H 4] 578,079.00 0.75

T ARTESENGHU LI E A &8 (A AN R AR ) 151, AHBMRAL 5 B
Ao

8.4.2 RIS SR IR E B +H 2% BRAT 20 4 KB R B 40
SEHUAAL: AR

b HHA) 3 4 E
Fe Ji& ZEARRS % Z2 44 K AIA R H A P VA LA
(%)
1 600763 BT 1,629,771.00 2.11
2 600438 T8 Ay 1,609,657.00 2.08
3 601633 KR 1,332,868.00 1.73
4 688029 A 2= 2 1,139,726.52 1.48
5 600804 e e 1,087,365.66 1.41
6 600703 =22GH 990,056.40 1.28
7 600886 ESEstd=EWa] 976,132.00 1.26
8 600183 B AR 955,876.00 1.24
9 600546 L ] s 943,548.00 1.22
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10 603259 24 B e 936,944.20 1.21
11 600011 1EREE PR 911,306.00 1.18
12 600309 Jitefe s 904,199.00 1.17
13 600729 HKH 899,039.98 1.16
14 601111 Hh [ [ 896,245.45 1.16
15 601888 Hh [ A 887,476.00 1.15
16 600755 JE T THE R 882,595.08 1.14
17 601066 WS 875,955.00 1.13
18 600637 RI7HBR 871,398.91 1.13
19 603392 JiZ=HW) 824,026.00 1.07
20 601186 Hh [ 2k 822,593.00 1.07

TE: ATUSE S H IS & (A BN R AR R ) B, AHEHIRA S B

H

8.4.3 LRI A B K S H AR W N A

Bfr: NRMoT

MNBERII A (RRAZ) A

50,950,889.64

&
FHUBCERION (BRED) BV

49,537,914.77

TE: ARTR RN G (BERNBEREAT) L S e (B2 BRI B4 32K
AL (A B R LLEC B ) 188, ANHIEMRAL 5 3.

8.5 HIR&EBFMF RN BRREAS

SRR NIRRT

o B G B 1
FFs 55 fit i NRME

TEEA(%6)
1 K 5 - ]
2 P47 IR - -
30| &Rl - -
Hoh: BURME SRR - -
4 A bieis - -
5| AR 25 - -
6 Hh 1 S A - -
7 AR (A D 16,000.00 0.03
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8 [F] MY A7
9 HoAh
10 | &if 16,000.00 0.03

8.6 JIARIEA FAHHE b E ™ 5HE L K/ BB L4 B 3R A

SRURAL: NIRRT

o 3 4 U
75 GeA L iR I %R o (5K) RME
fELEA1(%6)
1 113634 FASE i 160 16,000.00 0.03

8.7 HIRIEA FMME o Ze ™ i5E LB K/ N R B BT 37 SCRAE S B A

ARSI AR T AR RFAT B SRS o

8.8 MEWIRIEA YME 5 EE B 3#E LB/ NP BT T4 5t SR B 4

AFE AR AR RFFAT St &R BLBL

8.9 IR FMHE o ZE<e ™ i5+{E LA K/ BB TLA8 BGIES 32 B A

AFE AR AR FFAT BGOSR

8.10 MEWIARAZESHH KR L5 15 L i B
8.10.1 & HIRATE SR BB SRR S AR 25 0 4

AFE AR WIRARFFA AR

8.10.2 AFELSHT MR HIBFEBUR
T

8.11 A HIR AR S H B I B G 73 5 1B O B
8.11.1 AHE AR HRBUR

RIEAIL GGG, RIS ARG T H UL

8.11.2 WEMIRAZESHH K H A S+ A5 25 B 48

AT AR WIRARFAT E G5
8.11.3 A H A BB B

.
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8.12 BHAAIREMIE

8.12.1 AR I, AFE B HIRT T UESF AT EHREA PR E T I LR AR, A RS
Gtk H AT —E R ZBIAFF T, AT

8.12.2 AW HIRT T4 B2, ARG LR E SR
8.12.3 FAAR A& TR B 7 M B

g

WURE SR ISR P 2 AN SR

AL NRMIT

Frs EARiN X1

1 A7 HARIE 4 59.07

2 JSISCIE 73 Sk

3 JS2SEBEA]
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