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SR, B OREE H DA A9 IBE (0] F S AR 7 A AR H AT AR BB () ] A2 DA R

I, AR G i)k 8 BN 5 B0 3080 (R A2 2 O B H 558 S0 0 FROSR B #2578
JEUMIS 52 55 68 T (K0 5 ARL A BE 7 RATAT KPS AT 6 B (R UR & 57 I IE N B, LK
Xt AN RV FRIAZ 5y 0ot T SIS 5 0 BE A B BEAT 20 25 U B S50 Tt ™ A B I e 8 [ I A2 5 ) 3
PRSI ANSE Zy 5 T XUz o BEAh, AN T Ak < BN N7 1 300 [0l W 52 2 o4 it i BRI R ARl 41
oot P 8 SR 5 A SR KT R I 9 vt ) RS IR B0 55 B AR 51 DUR R B i 2 2 SR TS A2
Wy IFE SR SESUESF BUE T i L b ENIE I 2 € I HAD B MO S 50 TP R [RIIESZ IS, AT 4%

ST 0 B B SR A 4 TR 20 B BBV B DR — B
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6.4.13.4 TR
737 A A2 45 2k 4 IR Sl T EL 1 2 SO BAS SR BN & 98 2 D) B Ak T 3 35 A0 R IR 2% 1 A8 B0 1
KAV AR, AR ZRE RS AN KU AT At A SRS

6.4.13.4.1 FIR KK

R 2 Ry 2 4 i T LA 2 o B RO 4 I 52 i B R SR AR Al i R A sl KU R e Uk
e R T AT e 3 T 3R 3R B TR IS A SR AR B RS, e rh i Bl R 2 S < i T R T W
AN 231 1) 25 RORR 45 117 37 7M) 25 B80T 5 A IS 0] T AR SR B BT 5 ) 18 PRI o

AN 4 10 5 < BN 5 IS AR < T A PR R U P sk AT M A, Rl B R R A S A
LR Rr Il wb i YR v K S e

ARHe G FAAT KORAR IR RHR 2 b 5 Mg A THE, IR R G I Raa imsh il
FUEAEAR KL EASE T AR ARAR M . AT G IR R GUBIE 5™ B ZON BT AR 45 & A
B M AP PRIEEEE .

6.4.13.4.1.1 2R Kk D

A Nt
FN R
2020 4£ 6 A 1N 1-5 4 54D AR it
30 H
i
AT 6,117,338.78 6,117,338.78
i R N 141,576.84 141,576.84
FHARIES 14,319.66 14,319.66
N Ai/\ﬁ
LG 3212054253  32,129,542.53
wre
SENIR S
Rl =
N SCIIE 2535
HEK
INLeil)s) 508.46 508.46
Indldikell - -
AT HR D R 1,743,058.58 1,743,058.58
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)

=
ot
T

HrE Rt 6,273,235.28
- 33,873,109.57|  40,146,344.85
B f5
SEH Bl 4 | | ] |
Rk 2K
AT IIE 25375
- - 976,686.31] 976,686.31]
HaEK
AT B2 [R] 3% - - 1,282,240.19 1,282,240.19
MNATEEN
- - 38,983.98 38,983.98
Eidul
MNATFEE % - - 6,497.33 6,497.33
A A S R . | ] |
% 3k
135 5
&ﬁg%A i . 45,550.38 45,550.38
NAS AL B - - - -
MATF] R, - - - -
NS F 1 - - - -
HoAth 47153 - - 17,185.52 17,185.52
ﬁ ﬁ/lé\-ﬁ‘ 7
- 2,367,143.71 2,367,143.71
| 2 R R 6,273,235.28
i - 31,505,965.86  37,779,201.14
EER
2019 £ 12 A 1A 1-5 4 54 L At B &t
31 H
i
AT 1,207,598.58 - - 1,207,598.58
i S D R 35,723.75 - - 35,723.75
FHARESE 24,204.27 - - 24,204.27,
TN ) V2 A=Y
XE‘L&ME - - 12,614,481.41  12,614,481.41
7
INLeil)s) - - 331.06 331.06
AL FR T R - - 52,965.64 52,965.64
Grr Rt 1,267,526.60
- 12,667,778.11]  13,935,304.71
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1 fiit
A B[] 343,205.14 343,205.14
F%i&@ /k 18,942.33 18,942.33
LR 9 3,157.06 3,157.06
&ﬁggﬁ 42,846.02 42,846.02

FHoAth t ot 131,283.88 131,283.88
Tt

539,434.43 539,434.43

GRS @Y 1,267,526.60
G| 12,128,343.68  13,395,870.28

R PR AARIE T KGR IKEAME, IR E M

T,

6.4.13.4.2 AMC X

SE R FHTE A H B3 H 2V

AN IR i <k TR 2 Se U BOR R L S ANV R AR S i A AR B AR . A2 <

IR AT Bt 7 RS AN R, PR B KA XU -

6.4.13.4.3 HAhH & XU

A A ARG 6 ik < TR < ik R P 2 e (i BOR R B e B A B T 37 R A AMCIE 2R LUk
T S ks DS 3R AR Bl i R AR e B B XU o A3 2 AR R THIEZR A2 5 By b T AR AT 8] [/ ML 7T 3958 5
HIREER AN S, T e A EL AR s XURG AU T BAMIE SR AT AR B B 28 5 0 SR R S I i

BERIE IR T 32 B AR BN (K2 o

I N BN E BB R A SR, RA“E LR s, &

DRI OL BRI 3T, S UEIR I AT IGO0, o B8 e B S L A R R R R 5
RIE RS B e BT, BT B 3L BRI 20 € Vo B R R dh M AT 45 0 . AR
WAL S R OB I ALAL, SRR, B ECE . RS REATBIE, REBIR AT RE R A

TS A LS o

¥

X W 4E

X FANIE SR

SEHNE

AT it BT A A A 3 B B AR L A AN AR XU o AR TR G P B 2H 5 o ISR B LB g 3 2 B 7
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f¥] 60%-95%. LAk, K< HEE G BNEE H WAL G P i IIESR Ui S it e 12, 32 s F 2
SE B ITFN I G AT G FE &, G VaR(Value at Risk)Ti b &5 S I A48 25 4 11 s R0 38 7E AN A XU,

SIS ) SRS RS HEAT BR R A

6.4.13.4.3.1 HAhras XA

SRURLL: NIRRT

AR AR
2020 4 6 H 30 H 2019 4 12 f1 31 H
T H ih ik 4 1% i B4 B
DI INIEN PR L ARAE i Ll
il (%) (%)

A2 5y 1 g Rt 7 — ISR 10 32,129,542.53 85.05 | 12,614,481.41 94.17
A G VE R0 7 — B R
A Gy 1 b s 7 — Bt SR At
T R Bt~ — PR BT
FoAth
ait 32,129,542.53 85.05 | 12,614,481.41 94.17

6.4.13.4.3.2 FAhA#E XS FR SR 4T

XF B SR H 2R e 5
gl G NRMGT)

AR A 22 5 (1 A2 3l

i

ZS iR

2020 /-6 H 30 H

AR
2019412 A 31 H

b S Ll B 3 e (B E
7.4.1) b7t 5%

4Ny 200

W4y 80

b % Ll B 3 k(B E
7.4.1) N % 5%

/> #) 200

b2 80

6.4.14 A B TEMBEM I & THRR T ERPIRIFARE R
U B TR H AR SE G0 7R B0 W (10 et 2 2 I

7.1 HiREESHEHEHEMR
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FFg g & G BT (%)
1 ETE A 32,129,542.53 80.03
Hodpe SR 32,129,542.53 80.03

2 B R e - -
3 ] AT 7 43 % - -
Hrpr: fiids - -

B SHFUESR - -

N IR G il 5 7 - -
o SR R ) SE N IR
SRt

WATAHE RS H ST &5
7 X 6,258,915.62 15.59
T
8 oA 25 T % = 1,757,886.70 4.38
9 &1t 40,146,344.85 100.00

7.2 WERETW D ROBEERFAS
7.2.1 REHAREATIL REE AR ESRH A S

e | AR N REON b
A &y R A el ; ]
B P4 - .
C g b 31,064,585.93 82.23

HL3 300 R ROK A P R R - -
E H A ; _
F & ) - -
G IEISH . B AEFI Il - -
H | Aol - -
| 5 RAER . RS BRI AR RS 1,064,956.60 2.82
] Sl : .
K S5 1l - -
L FHLGE AR 55 IR 55 - -
M FHERF SR AR S5k - _
N IKF S FREEAN 2 L5 0t B - -
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o) JER MRS ABEA AR R 55 - )
P UH - ]
Q TS TAE - )
R A AR IR RO - ]
S Lt - )

&t 32,129,542.53 85.05

7.3 ARG A SAbHE G E ST HE /N B BTA B B R 40

SRURLL: NIRRT

o 5 4
g | REAE Ji SR A PR (k) A A
1B EE A1 (%)

1 300750 THERAR 12,919.00 2,252,556.84 5.96
2 601012 e B JiE 1y 55,174.00 2,247,237.02 5.95
3 300014 ¢4 81 Re 45,921.00 2,197,319.85 5.82
4 002050 —Ae R 95,680.00 2,095,392.00 5.55
5 601689 EZeR R e 70,511.00 1,967,256.90 5.21
6 603659 BERok 18,468.00 1,902,573.36 5.04
7 600438 A 107,070.00 1,860,876.60 4.93
8 002126 R 137,700.00 1,685,448.00 4.46
9 002812 B A 24,726.00 1,626,970.80 431
10 002594 il 16,149.00 1,159,498.20 3.07
11 300037 B 20,300.00 1,117,718.00 2.96
12 002460 EEREE A 20,572.00 1,102,042.04 2.92
13 300496 HRHIIE 13,600.00 1,056,720.00 2.80
14 603786 RHE 13,300.00 1,002,155.00 2.65
15 002475 SEARKE 2 19,239.00 987,922.65 2.61
16 300724 TR 10,800.00 956,124.00 253
17 002850 AR 13,750.00 951,500.00 2.52
18 002028 BIRHEA 41,700.00 853,182.00 2.26
19 300751 1L Rty 2,800.00 831,488.00 2.20
20 300769 1877 4K 7,740.00 753,721.20 2.00
21 300073 E=PARE 5 22,000.00 727,540.00 1.93
22 603666 {¢.5% A0 6,860.00 602,033.60 1.59
23 002129 SEEZ N 25,650.00 576,099.00 1.52
24 603305 JEFH A 14,500.00 555,060.00 1.47
25 002920 1 % 14 5,800.00 355,714.00 0.94
26 002623 AV 3 7,800.00 341,718.00 0.90
27 600885 TR Ay 8,300.00 332,996.00 0.88
28 300842 7 B A 258.00 10,505.76 0.03
29 300839 I A 285.00 6,671.85 0.02
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30 300843 JHE WA B 526.00 5,265.26 0.01
31 300845 ez Em R 251.00 4,425.13 0.01
32 300846 B ARTEZ 1,131.00 3,811.47 0.01

7.4 JEHABRERHASHERZS)
741 RSB SHGE RIS T HE 2%EHT 20 4 AR B4
G AR

B T
F5 i ARG Ji S5 A4 R AR SEN G 7= A LA
(%)
1 300496 HRHIIA 2,256,922.00 16.85
2 002129 HHER A 2,239,132.00 16.72
3 600438 T8 U A 2,231,564.00 16.66
4 601689 AL A 2,088,163.00 15.59
5 603659 BEARK 2,018,387.00 15.07
6 002126 A By 1,908,850.30 14.25
7 300724 FELERA 1,832,243.00 13.68
8 002466 RIFFH 1,793,239.01 13.39
9 002050 —Ae R 1,622,855.00 12.11
10 300073 YR 1,589,821.42 11.87
11 600699 Pl T 1,549,558.60 11.57
12 600741 IR 1,540,143.92 11.50
13 603305 JEFH AR 1,538,508.00 11.48
14 002594 EL WP i 1,419,792.00 10.60
15 002475 S 1,396,187.00 10.42
16 300014 fe. 48R 1,351,198.20 10.09
17 002850 BHEF] 1,322,202.00 9.87
18 002460 R 1,300,021.00 9.70
19 300750 TR AR 1,116,711.00 8.34
20 300618 FEBLEY. 1,094,472.00 8.17
21 300037 e 1,026,849.00 7.67
22 601012 I I A 1,004,418.00 7.50
23 600885 TR LA 983,046.00 7.34
24 300136 (EE: G 948,392.00 7.08
25 300751 BN 932,517.00 6.96
26 002709 RIGH KL 932,196.00 6.96
27 300207 JRHE 3K 926,433.00 6.92
28 688388 FaukHE 893,289.42 6.67
29 300274 FH ' FLE 859,721.00 6.42
30 002351 B 838,259.00 6.26
31 002635 G RHY 832,762.00 6.22
32 002028 RS 797,535.00 5.95
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33 002407 EZTEZ 759,897.00 5.67
34 603799 R 749,638.00 5.60
35 300450 Je TR e 734,866.00 5.49
36 603786 BHEA 734,618.00 5.48
37 600066 FIHEE 684,117.00 5.11
38 688037 ST 679,502.00 5.07
39 600406 FH, P ity 675,123.00 5.04
40 603026 VEPNEEIS 674,729.00 5.04
41 600884 Ay 667,340.00 4.98
42 002812 BEER Ay 665,989.00 4.97
43 601865 A SR 656,667.00 4.90
44 603290 Wik & 642,591.00 4.80
45 600733 JLRIER 633,366.00 473
46 002074 ESEE ey 629,743.00 4.70
47 300035 RS 613,380.00 4.58
48 300041 EFN:¥%) 607,349.00 453
49 603527 ANV 585,681.00 4.37
50 002125 HHE AL 579,523.00 4.33
51 688019 RS 577,793.74 4.31
52 000625 KR A 566,199.00 4.23
53 600104 HIREEH 559,108.00 4.17
54 603920 iz HL % 538,162.00 4.02
55 603666 5% 528,351.00 3.94
56 600580 it He X 518,483.69 3.87
57 002975 A AR 504,184.00 3.76
58 603960 TERALH 500,793.00 3.74
59 300001 FRBE 500,559.00 3.74
60 002497 HEALEE ] 492,085.00 3.67
61 002623 DIEZLI 488,685.00 3.65
62 002371 b7 44 480,628.00 3.59
63 300763 FRIREHS 479,853.00 3.58
64 688268 HeRr Sk 465,218.80 3.47
65 688358 FEAEERST 455,894.40 3.40
66 000807 =R 451,968.00 3.37
67 688288 PEIRVIER 447,101.26 3.34
68 600546 Ly A3 [ B 428,095.00 3.20
69 600089 FEAREL T 422,552.00 3.15
70 002182 niFEE 415,801.00 3.10
71 002138 2% L5 409,416.99 3.06
72 002851 g o/ N3 402,149.00 3.00
73 603327 R 395,845.00 2.95
74 603825 AR 381,459.00 2.85
75 000338 HBETN )y 366,314.00 2.73
76 002518 Btk 335,650.00 2.51
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77 600312 PR A 298,353.00 2.23
78 688116 RaEFH 293,845.86 2.19
79 000723 KRR 284,488.00 2.12
80 000970 HoRE =38 273,175.00 2.04

T KNG (BESEANBERRA) | <L (e HEEON) 4% S 32 s e (il
AN IR ECR) 351, AHIBMRAZ G5B

7.4.2 RHEH SAGE BRI SR HE 2%EHT 20 4 AR B4
GRS AR

o AR L 4
¥ Ji ZE AR JIE 2 AL R ZN S e FE A LA
(%)
1 002129 HHIR 1,825,178.58 13.62
2 002466 RFFH 1,696,981.26 12.67
3 002475 SR 5 1,654,723.59 12.35
4 300496 HRHaIA 1,571,067.96 11.73
5 003816 W E % 1,557,045.66 11.62
6 603305 JEF R A 1,478,359.23 11.04
7 300724 FEEAAA) 1,471,616.45 10.99
8 002709 RIGH KL 1,320,983.38 9.86
9 603799 R 1,304,030.78 9.73
10 601865 A SR 1,302,813.34 9.73
11 300618 FEBLER 1,285,938.54 9.60
12 300136 E4E@fE 1,246,027.23 9.30
13 600741 IR 1,238,329.45 9.24
14 002351 80 1,199,111.25 8.95
15 600699 1 1,178,509.20 8.80
16 002407 EQ E2 963,181.00 7.19
17 688019 RS 942,498.78 7.04
18 688388 FaukHE 899,422.43 6.71
19 600884 A2 Ay 894,582.00 6.68
20 600438 T8 R Ay 852,916.25 6.37
21 300073 YR 843,115.00 6.29
22 300450 VR i 837,284.48 6.25
23 300207 JRHE 3 832,749.00 6.22
24 002460 e LN 831,801.14 6.21
25 002635 I RHY 818,339.00 6.11
26 300274 FH ' FLE 798,576.78 5.96
27 688037 TOUS/L it 725,951.59 5.42
28 603290 Wik T 700,161.00 5.23
29 600885 TR LA 670,556.00 5.01
30 300035 RS 661,167.48 4.94
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31 002126 BE A 655,711.73 4.89
32 002074 FE#F =k 646,117.26 4.82
33 603026 VEPN|ixc2 641,812.00 4.79
34 600406 FH, 7 B 621,765.00 4.64
35 600066 FIHEE 621,563.00 4.64
36 300041 EFN:v) 618,043.00 4.61
37 603527 ARV A 595,458.00 4.45
38 002850 B F| 580,605.86 4.33
39 600733 JLRER 578,977.74 4.32
40 688268 ek 557,204.57 4.16
41 300001 RS 554,054.26 4.14
42 002975 A AR 550,044.00 411
43 603659 BEARK 549,268.40 4.10
44 300014 e R4 R 546,580.71 4.08
45 603993 YIEEZENI4 545,867.98 4.07
46 603960 FLRALH 529,388.20 3.95
47 002125 HHE AL 511,664.00 3.82
48 603920 iz % 505,043.00 3.77
49 000625 KR 504,390.90 3.77
50 601689 A 503,498.23 3.76
51 002371 675 A 497,522.20 3.71
52 300763 FRIREHE 494,189.00 3.69
53 600104 R AEH] 483,270.45 3.61
54 002497 HEALEE ] 479,895.00 3.58
55 600580 it He X 478,270.00 3.57
56 688288 P SRR 472,542.42 3.53
57 600546 LA ] B 465,655.00 3.48
58 002050 —Ae R 459,646.00 3.43
59 000807 =R 445,120.00 3.32
60 688358 FEA YT 422,081.24 3.15
61 002594 A 420,815.61 3.14
62 603825 AR 419,327.00 3.13
63 300750 TAERAR 413,015.47 3.08
64 002138 2% L 411,600.00 3.07
65 002851 g ¥ N 383,448.00 2.86
66 603327 fE AR 376,184.26 2.81
67 002182 =~iEE 374,420.00 2.80
68 600089 FRAR T 367,192.00 2.74
69 000338 ML) 349,139.00 2.61
70 300751 LA 347,419.00 2.59
71 000723 BRI 339,610.00 2.54
72 002518 Btk 333,742.00 2.49
73 002812 BAER A 321,051.11 2.40
74 300224 IE A 309,960.43 2.31
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75 600312 FEHEA 283,290.00 2.11
76 000970 Rl =38 272,440.00 2.03
77 688116 KEFRH 270,810.03 2.02

T SRNEAT (BESRANBERRAT) <2 @0 (2 SR MON) % K 32 lss e (ke
AL SR AR KR RS, A REHIRAZ 5 B

7.4.3 FNBERII A 280 B 32 S RN
SRS ANRMT

SENBE I RRA (RAZ) A 73,280,759.01
SEHR RN (A2 BT 60,164,548.41

T SENGAT (BB RAT) <2 S0 (2 I EEHON) % K 32 s e (ke
AN LA A EE) B, AHEHRAZ G

7.5 BRI P REIBF BB A S
AFE AR WIRARFFA 657

7.6 HIRIEA SMME G ZEE T HE RN BURT T4 B B A
AFE AR WIRARFFA 657

7.7 FARIEA FMME G EE S B EHE /N BB B SCRAE SR B3 B 4
ARSI AR T WA ARIFAT B SHF RS

7.8 WEWIRIEA RHME G FE S F 8 BB/ N HEFF BT T4 Bt &R BB B 4
ARG EWIRRFFA R SR

7.9 BRI SMME G FEE B HE IR/ BTRT T4 BUES 3 A
ARG AR WIRARFFABGIE

7.10 MEFIRAZEEET I KL 5 oL UL
7.10.1 RERATESETE KB R S A5R S I 4H

ARG AR WIRAR A AR

711 REHREEES R IE R R 2 1B U
7111 MEWRASE S E YRR M m A
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AT AR AR R AT [ 62

7.12 AREHBEESHIL

7.12.1 REFIRIEA SOHE b ST 1 E E A K/ B 2 S B A

AIE AR WIARAR AT RS

7.13 HBFHSHREME

7.13.1 AFEGHGHIHTHAAUETRARAT EAAIR MBS SIS S8R A, BE SR & 4 H AT —

FARBIAIEDT. LTI,

7.13.2 4R 5 S A AR T e B R PRI+ 42 BB P R R R < B R U A B ISR B AR

7.13.3 AR H A FTH =M B
Bfr: ANRMIT
FF5 E B
1 A7 RIE S 14,319.66
2 IS S8 S
3 2 A
4 IV Eilps) 508.46
5 JSZHAT FR K 1,743,058.58
6 Hofth BESCEK
7 st
8 HoAt
9 &t 1,757,886.70

7.13.4 BRFFH KL TR I B B 85 27 A 4

ARSI AR AR AT b T 5O 0 AT e i

7.13.5 BAKAT T4 B = e il 52 R B L U B

AT AR AR R+ 2 B AR UE SZ RGO -

7.13.6 HBFAGIRE ERHAN S TR E
W& AR, BRA GG P AW &R E R 2.
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8.1 MIARESHIRFENBRFFAENGH

8 ESMBHEAER

AL

R AR
| ‘ ‘
F A TR0 B B AN
St

FGE | SSGELE | FEOE | A
24,350,692.

3,859 6,310.10 0.00% 100.00%
99

8.2 IRESEHARMIA GFFHFESHHRL

i H

FrA Oy Bl ()

o A < A A L A1

A YNGR N YN EE SR 792.84 0.0033%
8.3 IRESEI A MW BRI AT B E S0 B B X [ R F 5
i H A ESmELENHEXE i

AAF P EENR LR TN 0

WFFEER I 147 97 N A2 4

PN B S AR L R S A i G 0

9 HHNELSHIES)
AL iy

HEAFAERH (2019 41 H 29 H) EEHEUEI 225,220,896.77
A HR R B A S A i i 11,152,547.91
AR BRI 4 R ) 3 A 41,927,197.72
W AR U1 G B3 28,729,052.64
A5 WL S PR AR B A0 -
AHR A AR I A0 B 24,350,692.99
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10 EXRFMHER

10.1 E&HBRAARSRI

AR A TEIE S AR A AR S R

102 Z&FEAN. Z&REANENESHERITNENAEES)

HEEEN,

1. FE4FHFAT 202045 1 H 18 HA, [ 20204E 1 A 17 Hilg, KESRARFHITARESE
i,

2. FESEFAT 2020 451 H 23 AA%, 2020 4F 1 A 22 Hild, X4 B4 FFAAEAT A R LS

FEEINT 2020 4 6 H 20 HAT, H 2020 4F 6 H 19 Hilg, AR LI BEEA A HEE

10.3 W REESEHEA. EEUF=. ZEAEVEHIFA

A AN T RS E N = IRA .

AIEIAN, T IARTESFEE S VR

10.4 FEHHRIR

AR A N TE 3 4 R SRS A R

105 AEEHATH ST ES G

IR W, AE G AR A O FL A T 2 TS 45 BT

106 HHEA. HEALHEREEN R ZEESLTTEFHB

WG, EEA TTEARZEEST, IMRRIEEA. FE8 NS A A28 E s

‘ﬁc

10.7 ESHAIESA TR 5 B IUHA XL
10.7.1 EEHRUESS A AR 5 B Ie#HAT R SE KRS AHE L
SRS ARt

5 5 EAL 5 S A Z 27 A 4
I3 T 24 PR BT - 5%%& E%%ﬁ ESEH
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