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dibfitRr (2020.12.28-2021.1.3): BTGt FNEREIRL TR 3.9%

KEGIHER 199 Rithth; HPEEMtE 82 R, ARMAM 48 R, T Atk 64 R, HitbA 5 R, &3
100 SRR RNEmR AT 1692.84 575K, IR EF 6.83%,EEETRRE 3.9%, RitELL T 3.9%,
BEI—ETRE 11.21 MEDR. EP—%. . Z&EHHNERS 5 386.16. 828.9. 477.79 5
K, IREUIEERDBIA 32.26%. 16.3%. —17.62%; ELLIZERSBIA 39.82%. 36.18%. —45.5%;
RITEILCIGIES B/ 39.82%. 36.18%. —45.5%; BRI—EZEEN 0.94. 29.46. -50.01 MEHPHR. &
J& 100 MR 3697 TT/FF5 K IRELTEE 1.47%, B EF 36.93% . Hb—%. "%, =&l
HERISM 2B 9892, 2010, 1488 JT/FFTK, HLLIEIESBEIA 70.76%. —59.52%. 39.46%; EtL
RS BIS 31.47%. —27.54%. 25.78%.

g3z (2020.12.28-2021.1.3); EIEMBRITMKIZAERR T ELL TR 13.32%

KEGITAEE 283 FRitbtk; HApTEmit 112K, MRMAM 36 =, T 121 R, EthBit 14 R,
A& 100 SN RER 2731.58 575K, IREL TR 32.09%, B T 13.32%, RitEELT
P& 13.32%, BEI—AETME 20.38 MESR. HP—%. &% =&HhIHAANERERS B H
223.12, 1623.06. 885.4 HFE5K, HLLIBERD B 131.15%. —24.79% . —49.92%; RELLIZERD B
79 78.24%. 15.39%. —45.33%; RItEIGZERDEIA 78.24%. 15.39%. —45.33%; KAI—EZEa)
62.03. 7.81. -50.83 NMED M. &F 100 MM 2652 TT/FT5K IR TE 4.81%, BT
28.23%. Heh—%, "%, =ZH&MMH RO o500 4990, 2602, 2152 /TR, REIBERS 5
7-75.42%. —19.69%. 68.78%; EILLIEIESFIH-66.57%. —47.62%. 25.04%,

BB

ARIRER 36 KWH—FEATHE 4.46 BE, LT 17.38%, RLLEF 18.94%, RitmELLTHR
21.44%, Bai—AmEL 13.79 MEDR. FEIRERN 11 MEH_FHEHARXETT 0.87 TE, FKLLTR
38.42%, FELLTHE 14.58%, BEitEL TR 99.68%, R LA 103.81 MEDR. BIEAFXRS%IHH,
2E 14 KB EEIEERST 61.66 5, XUEH 29.6 &, RLTH 14.31%, HEp—&. —£&.
=SRR8 -27.17%. 0.83%. —48.19%.

2020 FR"FREMUAISETR, 14 WImBEEMERL LK. ISHRARSERR, FREZERE
IFMSERRE TR, 8E 12 K, BxR 18 MhlR_FHESHERSRINLI TR, BXE8EE 2019
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1. B atariE R —is (2020.12.28-2021.01.03 )
THuEEAT (2020.12.28-2021.1.3): BTGt EARERRITEEL TEE 3.9%

TARE | TAHARER

AEEIHIEN 199 mitbh; Ed{FEmRtt 82 =, MmREH 48 =, T A 64 =, Hitb
At 5 =o

KA 100 N EREIN ST 1692.84 FE5K KL LT 6.83%, BEL T 3.9%, Rit
FELLTRFE 3.9%, REI—E T 1121 MESR. HF—%. &, Z&HHHNERS 5!
79 386.16. 828.9. 477.79 AFH¥K, ILLIBES B/ 32.26%. 16.3%. -17.62%; EILCIZE
7579 39.82%. 36.18%. -45.5%; RitFRILCIEERS B/ 39.82%. 36.18%. -45.5%; &KAI—E
ZEEN 0.94. 29.46. -50.01 PEH .

ARE 100 P HEIEREISM 3697 JT/FF K IREL REE 1.47% [ EF 36.93%, Hp—%, —
o = SIS S B9 9892.2010.1488 To/FE 5K, LIRS B/ 70.76%. -59.52%.
39.46%; EECIEERS B 31.47% -27.54%, 25.78%,
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BERIRIR: Wind. KXIESHTER

BRISRIE: Wind, KXIESHTET

A& 100 fFEE T ENZAREmRES1T 867.3 F¥EH K IREL EF 5.44% B EL EF 9.79%,

Heh—%, —%&, =&igmEsR Tt NiER
F5K, RECIEE S B0 108.78%. -16.43%. -0.51% ; E LK IEIE S

MRS58 229.03. 372.73. 265.54 5
B9 150.5%.28.29%. -34.92%,

ANJE 100 H{EERTMIERRIIN 5145 TT/FTTAK IREETBE 21.17% BELTE 17.97%. He
7154

—&. "5 =&HHES

e

& 3. {FEHAENER

BU79-15.73%. -56.12%. 28.7%; EELIZES

E 4. EEEEMN

K HEREIYMNM S B 11285, 3129, 2359 TT/EHF K,
B079-38.96%, -36.21%. 13.8%,
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100% 222323l iiinadddadascdaacaas
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R EE R EEE R EE R EE R E R R R E R EE R
— T HGRRER (5K - Rt —RitE _
R ) A i — R R — SRR
BEEKIR: Wind, KXIESHFERT BRRIR: Wind, RXIESHZET

& 1: Bt Em

HRERRERER (FE5HK) H#HR (e/E5%)
B—AF , : :
2020/12/28  IfLciE FEERHE ) FME  RitFEL  2020/12/28 IRLLHE 0 EHEHEE
-2021/1/3 iR (%) & (%) - -2021/1/3 %)
%

&it 1692.8 6.8% -3.9% -15.7% 1692.8 -3.9% 3697.0 -1.5% 36.9% 96. 3%
— I 386.2 32.3% 39. 8% -33. 8% 386. 2 39.8% 9892.0 70. 8% 31.5% | 141.2%
LT 828.9 16.3% 36. 2% 49. 8% 828.9 36.2% 2010.0 -59. 5% -27.5% 46.9%
=4 477.8 -17. 6% -45. 5% -39. 8% 477.8 -45. 5% 1488.0 39. 5% 25.8% -9.3%
—| d= 0.0 | -100.0% | -100.0% 0.0 -100. 0% -100. 0%

L& 354. 6 59. 3% 741. 7% —44. 5% 10414.0 272.9% 788. 6% 61. 0%
A | 18.5 277. 4% -88. 4% -86. 4% 6820.0 -29. 2% 83. 5% 6. 1%
W -100.0

| 13.1 -100. 0% 535.0

%

Il

R 13.7 ~73.7% -60. 3% 132. 4% 6587.0 6.0% 203.1% | -28.8%

£S5 228.0 86.9% 112. 4% 535. 6% 2455. 0 126. 5% -41. 6% 54. 0%

MIRE 0.0 0.0

K& 0.0 -100.0% | —100. 0%

pyli=! 0.0 0.0

BEFNE
= 0.0 0.0

4

ARE 27.7 -69. 3% =7. 7% 231. 6% 4614.0 114. 7% 557.3% | —50.2%
%

5&xK

0.0 -100. 0% 0.0 -100. 0%
bid
b7
= 10.3 | 2880.1% 0.0 -100. 0%
& T 0.0 -100. 0% 0.0 -100. 0%
R 0.0 | —100.0% 0.0 -100. 0%
) -100.0
FBH 42.1 47.7% | -100. 0% 2557.0 26.1%
%
SR 122.9
KIE 0.2 -98. 5% -99. 7% 2954.0 48.1% 65. 3%
&hE 22.6 | 645685. -59. 4% 0.0 -100. 0%

BHWHIRIEX 2 fFHE B REF IR R EHA 4
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7%

HiX 28.9 | 475.0% -82. 5%

B 67.3 | -32.7% 69. 7% 75. 1% 2059.0 -75. 9% 84. 0% 2098';
b

ARER 1.1 -91.6% | —80.0% 103. 7% 107.0 -98. 6% -90. 8%

=P 0.0 | —100.0% -96. 6% 0.0

AR 9.0 | -63.5% 3150. 4% 715.0 78. 8% 18. 3%

BT 123.0 | 867.4% | 213.1% -79. 2% 2174.0 298. 9% -27.5% | -47.9%

UM 0.0 | -100.0% | —100.0% 274. 9% 0.0 -100. 0% -100.0% | 236.9%

g 0.0 -100. 0% 0.0 -100. 0%

=M 0.0 0.0

B0 0.0 | -100.0% 0.0 -100. 0%

B 0.0 | -100.0% 79.9% 0.0 -100. 0% -72. 7%

1394.8

& 126.5 | 1146.3% | 556.3% 67.3% 1717.0 -40. 5% -64. 8% .

T 0.0 -100.0% | -100.0% 0.0 -100. 0% _100';
b

R 75.8 37.8% | 3077.8% 124.0 -98. 9% -95. 4%

KiE 6.4 -100. 0% 0.0

BRIRE: Wind. KXUESHRT

2. B AT ER—E (2020.12.28-2021.01.03 )
THBERRT (2020.12.28-2021.1.3): BT MR EFNEERRITEL TR 13.32%

AEEITAAS 283 Rtk ; HepF=Mib 112 =, @EREAi 36 =, T Ak 121 R, E
fhFAth 14 ==,

ARE 100 BRI REFR 2731.58 BFI5HK IRELTFE 32.09%, BELTBE 13.32%,
FRitEIELTBE 13.32%, KEI—E T 2038 MEDR. HP—%. "%, =&tk
KR IRERR DB/ 223.12.1623.06.885.4 FF 5K, IRELIER S B9 131.15%. - 24.79%.
-49.92%; FEILLIEIERS B9 78.24%. 15.39%. -45.33%; RitEIELIEES B 78.24%. 15.39%.
-45.33%; BWRI—REZEN 62.03. 7.81. -50.83 NEDE.

K& 100 BRI 2652 To/F 5K IREL TR 4.81%, B FF& 28.23%, Hefh—%., —
. =2ImTh T RTINS B0 4990, 2602, 2152 T/ K, IRELIEIE S B -75.42%.
-19.69%. 68.78%; RILLIEIESDBIF-66.57% -47.62%. 25.04%,

KA 100 ML 2N 724.28 1270, IREL B 35.37%, EEL ™FE 37.79% - Hoh—% . — &\
=4I R R RN D B 111.34.422.4 .190.54 1275, PREGIEER B9 -43.17% . -39.6%.
-15.49%; BEELIEIERS BUS-40.41%, -39.55%. -31.64%.
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B 5. sk RmEmR

8000 -
7000 A
6000 -
5000 A
4000 A
3000 A
2000 A
1000 4

2016-01-10

3l

2017-01-10 2018-01-10 2019-01-10 2020-01-10
— HRERER (DF5%) 88 —8EEk

BREBRIR: Wind, RXUESFAFRET

E 6. THIAITIIM

E 7. TMpssm
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— B8Rk

BRSEIR: Wind, KRIESHRFR

BRRIR: Wind, KXIESFAFET

ARE 100 WAFEE T MEIZMEIZRNEFD 1324.06 HFEGK KL TR 36.17% EEL &
14.74%, Hep—%, “%&. =& ISR AISINIERETRS B/ 43.35. 825.62.
455.09 XK, IRELIEIE S B -9.99%. -30.95%. -45.2%; B EEE S B9 142.96%. -6.35%.

-30.36%,

ARAE 100 WAF BRI MRLIZIIM 4553 To/FT5 K IREL RFE 6.55%, @EL b 23.79%, He—
%, "%, =& HAERIMEIIIMN DI 15148, 4381, 3855 T/ K, IRELIEGER
2 819-60.64%, -17.9%. 71.03%; [REIELIEIERS B -64.35%. -37.88%. 9.45%,

ARAE 100 WEEE IR SN 602.81 1278 IREL RFE 40.35%, BIEE TFE 35.02%, Hp—%k |
T =E&IHEEEIMIAZRNDBIA 65.66. 361.72. 175.42 127T, IRELIEERS B
-64.58%. -43.31%. -6.29%; [EJECIBIRS BIS-13.39%., -41.82%. -23.78%o

E 8. BTN

E9: FELHEZEM
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10000 600%
8000 500%
8000 400%
4000 ‘ 222:
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0 |||nI||\I|||\|n||\|||||‘|I|||\||||\I||I|‘||II|\|||I‘|.|I|\I||I\|.|||\III|I\|II|I\mll\||||\||||I\|Im,‘m‘||I|\|’|||\|||||\||||I\|||||\||||||||||||||||||||"u|||I|I||||I|||||||||||II||||||||\|||||\| o 0
2017-01-10 2018-01-10 2019-01-10 2020-01-10 2017-01-10 2018-01-10 2019-01-10 2020-01-10
TR (TTREA¥)  ——2BE m— (FERIET ((Z7T) ——2FRE
BRISRIE: Wind. KXUESHTET BRI Wind. KXIESHZER

& 2; B THIRRAREI

FMYEFER (FEF5K) RN (Z7T)

2020/12/28-2021/1/3 e 2020/12/28-2021/1/3
2 (%)

At 2731.6 | -32.1% | -13.3% | 2731.6 | —13% 2652.0 -4.8% | -28.2% | —12.7%
—&IMmH 223.1 | 131.2% 78. 2% 223.1 78% 4990.0 | -75.4% | —66.6% | -22.0%
ZEET 1623.1 | —24.8% 15.4% | 1623.1 15% 2602.0 | —19.7% | —47.6% -9. 0%
=& 885.4 | -49.9% | -45.3% 885.4 | -45% 2152.0 68. 8% 25.0% | -31.1%

i 70.5 12.7% -7.5% 25. 8% 1922.0 | —93.6% | -87.3% | —11.7%
—H T 0.0 | -100.0% | —100. 0% 96. 7% 0.0 | -100.0% | —100.0% | 161.1%
i 3| 35.2 -100. 0% 7993.0 -100. 0%
RiE 176.9 33.7% | 357.4% | 224.7% 4402.0 | 176.3% 4.0% | —60.2%
£ 118.9 | -54.9% | -23.6% 48. 3% 236.0 | -92.0% | -86.9% 16.8%
K& 137.0 | -45.9% -2.3% | 802.7% 4074.0 | 747.0% 36. 6% 5.7%
AXRE 40.7 | -56.0% | 943.2% 65.7% 4499.0 | 587.9% | 114.0% | -83.5%
R 0.0 0.0
HBH 67.4 | -53.8% 934. 2% 623.0 | —84.7% 22.9%
HE 46.6 | -58.1% 455. 5% 7856.0 | 121.0% 480. 9%
3 XE 142.3 83.0% | 109.3% | 183.2% 1865.0 | —10.6% | 1080.4% | —-34.6%
- g 44.2 -6.2% | -65.8% | -73.1% 9613.0 | 171.2% 17.1% | —23.9%
= R 0.0 | -100.0% | -100.0% | 151.5% 0.0 | -100.0% | —100.0% | 243.1%
:f ERf 0.4 | -98.9% -81. 4% 972.0 | -25.2% ~73. 6%
BN 7.6 | -83.5% | —95.4% -9. 6% 402.0 68.9% | -95.0% | -25.9%
E[= 0.0 | -100.0% | —100.0% | 546.9% 0.0 | -100.0% | -100.0% | -15.8%
=0 2.3 17.5% | -96.3% | -96.1% 12883.0 | 2700. 7% 2.6% | —96.3%
B0 27.1 | 109.1% 158. 8% 2158.0 | -72.4% 3571. 8%
Bi7 0.0 -100. 0% 0.0 -100. 0%
58 55.5 | 224.5% | -49.9% | —47.8% 3388.0 20.7% 46.0% | —42.1%
TR 13.7 | -75.0% | —26.3% 31.9% 879.0 | -79.0% | -90.7% | —62.4%
7 0.0 -100. 0% | —100. 0% 0.0 -100. 0% | —100. 0%

BRIRE: Wind. KRXUESHRA

BHWHIRIEX 2 fFHE B REF IR R EHA 7
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3. AEM=E A TEERER—Y (2021.01.04-2021.01.10)
[ 2677 RAFm SR (T M) BRAT 17.29 12 T5iE 158 X EiMlFX AH040228 HER .

[PZ+EE6) ] 1 B 4 B, IWIgmmmhEdEiL 2 =ik, SWitmiR 31458 &, S
RERR 48.75 BT, M 24.14 1270, =&, HR+EABILL 26.14 {27T518 2 =ik,

[#BEien] 1 8 4 B, NEEEMNHUN EERAXEIIHIE—REER. 84, &
YBEEFERAT (Bt ) LL 4.58 12755218 GP2020-50 bR, MM 0.22%,

[H2£iR] 1 B 4 B, EEHMRIIHI—FEER, &%, THESREBXEVERA
B (L £RIREER ) LUEMN 9.36 {ZTTHEEINIRE 15510201 BT 24-10. 25-07 R,
@ 5006 TT/n .

[ BRL] BRL 406 2R ER—RETELE, BN 29.71%.

[ 175 ] 5% 1742 2SN T I TR — R,

[ 5688 | 5_E% 4387 ZERBMMNTRIR—FETHAM, N 29.91%, ZERF 2%.
[ ‘ET&EH | iRTER 8.86 1ZTTiB M mtEX — Rl A,

[ LIBF=S+1RTa R | BE(S+1RTeR 6.68 {20288 FER—RE{T A, M
R 34.95%,

[Im¥&EHF ) 1 B 5 H, IN'Ra@LUmIMEREDEII—FBEEa R, &2, mE
HFILA 3.7 1275518, @INE 7.56%,

[‘ET1EH | '=ITER 2036 ZnREMMmIFX—=ElLBit.

[ H7% ] ;S BEWESBERAT (11X ) LURM 17.42 Z=E8nMN i I TR AR
IT JG0601-B/R/S2-15 bR, #EEN 11392 TT/nt s

[ B& ] EBEWVERAT (BR) LALRMNE 406 {Z=E8mMNmizu#Fisc
C-R21-02 #b3R, #E@EMN 28674 To/m’, BN 29.71%, =BcEFZHFEFRELAE] 3%,

[ SABH ] 5ABA 5.045 IZTTRBHMTBE—REEREUE, BN 122.74%,

[ it | B8R0 15.62 ZnREHRMNT—RETHEM, BN 132.10%.
[RITER | IRIIER 49.08 Z7TREMMRL 1 RIETHEM, #ENE 29.91%,

[ FRERRIR | PRERRIR 4.52 1ZT=SmBIEI] 1 Rea(tAth,

[ Efeibr= | Ehtter= 27,51 {Z7TF B RHL 1 5= TOD Hbk,

[ FEEBHEAEE | LABMBEE 4031 ZTTRETI 1 RAEmits, N 11.48%.
[ 535 | 48% 11.23 IZuRBRE T RER —RETHAKE, BN 14.93%.

[ BEXRRE | BXRE 427 ZiBREaTEMKX 2 RETAl,

[#% ] 2% 159 2R EREmEEX —RETAi, BN 14.17%.

[ %% ]| % 8.73 {ZREMEAHRIXK —REEHEM, BN 14.29%.

[ plERIEIS | BREBIEIE B 10.05 {ZTTRBAE T EF XK—REEMBM, EHNE 14.81%.
[ ER | BEE 1635 ZnRBRTHRR—REEAM, EN=F 25.7%.

[ £IBE5H | £FB%ER 23.78 ZTRETRMEM X—REEAKE, RN 40.04%,

[ Fripid=hg | #ripiizhg 6.6 (2 TR SRmEBHINAE— R XA, &N 8.92%.

B | B 457 ZREREHNAE—RETHEM, N 8.71%,

i
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[ RF) ] {RF) 15.92 ZTHSSHLERKX 1 e, @M= 76.06%.

[£7% ] £7% 11.698 ZRBEXTREE—RMETHM, BN 3.93%.

[ EiBtis | £igmh 11.68 {Z7oitiil 5 RAEGEEFAM, LB 1.58 ZTEE—=.
[ BRIBXEIR | BRIBXEK 8.20 (27T M — Rk BEAT A

[ 5TEER ] L8 14.02 1Z7ciiit 5 RESEERM, KITIER 7.9 {Z7THEE 3 Ro

[ 218 ] #658 11.27 2= BRMNB—=ESHEME, &N 121.85%,
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BHWHIRIEX 2 fFHE B REF IR R EHA 9



o) .
TR | FFLHSSEIR i" KPS

TF SECURITIES

SHrImrEER

KAREBZPWITELER: RNEFFEIESIHSETIIESRESTRIEEIAESETWMELES, NREMFRARN
PN ER R IR T BANIRIGESIR T ARNNATE. BIFAERMOEEABIFES, 75, BEF5FREF
R RN AE B EEEKR

—REHA

BRIESRBENE, MMREFIFMEMEIRREBRNIESROEIRAT ( BRPEIEERIFIANESREENWSEE ) REK
B (LAITSIR “RNIES" ). RERKIESFABEEN, FELUEAHERER. REHESFHFREREMB IR0
RE. MERREFERIER. RSTRMATSHARNIESIER. REITRRIFCS.

MMREZNER, MHFNINEFER, RKIESAEWRH AR R EMREARKIESFNER . SMREFRERISRIRT
HAVAATENEATTER, EXRNIESTXLEERERIER SEEMEEARIE. MREFHES. ERSFHRMERS
E, FARFMRESIEZNHENSBENBBEREN . ZFER . EUHREBIREAREARNEKRKEBN. MK
REFEFER, AEARHRETEHIHEIARNDTAES . ERNANARETHOEBHMNBERH TR, FRENEESE
IRBRER. MBSRRHSERK, CEMFER. B, US. RESHTEESOERNOEL. SKIENEERRNRSMER
M—tIER, RRIESR/EEXBRARSFEBEHTERSRE.

NREMHNER. HERFRNATREHE B RAMART . ZEFE0 . HERFUNAT @R IR EN . TERIRTR
TARNAER HERAOTURTER. £ARRRE, RKIEBSTRESRKESMRERMEEL. AR —HHRRRES
RRIEBSHHEEAR . BARUREMEWATAIRSMKIERRRIRIINE. RAARNSHTSEMALSBEARS AR
HENRENA—HTIZTHET/ESRZ 2 MR . RNIEBSREHITERREN R EFEEEERTENNINS . RXIESH
BEEEERT). BESNIUREMRRSER TR MBS MREPHENHENA—HAHRRREK.

1B

EXFEFINERT, RNIEBSTRESFEARETRRABMAITINESHHTRS, AR AXEARRESFIIRMHR
BIRMT. USHEMNEmnESMERRS. B, REENSEBERNIESN/SEBXARATEFEEZNARENRE
MHREERZNR, REFBEDBIREMNARBIEMRENE—SEKE.

BEFHRFEEA
251 ] VLR TR
SN FRERRS MM FE XTI ER 20%LA £
BRI TR BiREHEN 6 NEA, BRI 1% FREARZANAERTULZR 10%-20%
iR 300 FEELATBKEXIE ¥E FRERRANFEIRT UL 2 - 10%- 10%
SEH FREBBE AN FEXTULER - LO%LAT
RSB 6 A, TR mF A i‘ﬁ,ﬁﬁﬁﬂﬂaéﬂﬁtﬁm? 5%LAE
TR IR — e oo ’ 2l FRERTT WS EUBNE - 5%- 5%
R 300 SEERAIRRENIE BFAT TREB/T AL AR SHL T
KNUEE T
b= HiX i 3]
R AR X EEERK 36 5  HItHNTHEXFREK 9 LEHHEERIXK=®IE 333 HIhEBXZARK 5033 5
mB4®: 100031 SR A E 37 5 333 tHEEKE 20 1% FRErAPD 71
HBfE: research@tfzq.com HB4R: 430071 HB4R: 201204 HB%s: 518000
FEiE: (8627)-87618889 FEiE: (8621)-68815388 FEiE: (86755)-23915663
fEE.: (8627)-87618863 fEE: (8621)-68812910 fEE. (86755)-82571995
MRFE: research@tfzq.com BRFE: research@tfzq.com BRFE: research@tfzq.com
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