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LSS T BB ALAL, SRR BUECE . IR ST, RESIN AT RE A A
KIS0 IR o

AT i BB A O B B AR LA A A% XS . B PATIIN , AFE G Bt A A b 4R i TR Bt
77T 0%-100%; JFHOWN, BB TR B e T 0%-95%. BN, R
Oy H HALENBR AR I S AT RN S RER)5, N RFAMET S RES— B 3E: JF
BOWA, BEANAE 5 H HALESBRIR IS AR RIES )G, F5A ILEs @ H £ —F
CAA FRIBBURF 67 AMI T 2R e B ELIR 5% BEAh, ANIE (38 6 BN AR F N A SE G T AT (1IE S
Ik et gz, e M 2 FhoE BEN S AT M EE R, (045 VaR(Value at Risk) iR 55K 1

ARG TG ARV R AR ARG, BB AT SE BT XU BEAT R EE A4 1) o

7.4.13.4.3.1 FHARM#EXES O
SHiahr. NRMT
TiH NP AR
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[ 22 7 2 58 W8RG BE B R S BSR4 BTk & 2018 4E4E AR 7

2018 4 12 f 31 H 2017 4£ 12 [} 31 H
R4 A4
AR TRt
VA NI 2 fE
{E L4 {8 EL 431
(%) (%)
A o M R — ISR AR BT 28,524,811.80 58.11 204,359,872.85 95.19
A8 Gy M A P — B A 1 R
Ao M R s 7 — Bt SR At
TR SR 7™ — BUIEHE Bt
&t 28,524,811.80 58.11 204,359,872.85 95.19

7.4.13.4.3.2 A XS I BURME BT

53%s BRIPIR 300 Fa B AR T 3 KU AR B AN AR
X BT P AR H 5 4 VTV E
oM (fr: AR
AH 2 XU A 5 1) A8 5 A H AR
Gl
2018 /£ 12 H 31 H 2017 4 12 A 31 [
WA 300 55 E T 5% W n%) 684,234.56
PR 300 2L T % 5% /%) 684,234.56

TE: 12017 £ 12 A 31 H, ARG R 4, To 2P L i Bo vh SO AR XU 2k
CAAVRRELIERi )AL

7.4.14 FBITFEBEN SRR FE U AR
1) AnhE

(a) Efh TR AR
N RAMETHEEIRITERZI, A SSOHME TR 5 B 2 SO BT & R A

JERIRIE -

R MRS B EER TT BRI
BRI BRER — JR U B AMH O B 7 B 4 5 B 1R B TR AT LR (R A\
BRI MRB P B AN AT IS A
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(b) FFE:MILAL Sed(E TR TR

(i) &ZERE@MTAEARHME

T 2018 £F 12 / 31 H, AEEHFA LI A st E vHE B ARSI a8 1) & 5t vh s
B R IRIIARA)Y 28,559,801.30 T, J& 158 ~EIRHIRHN 7,000.00 7T, FoJE T 5 =EIRHIRH.

(2017 4 12 A 31 H: %52k 200,204,710.65 JG, % )21k 4,162,562.20 7T, LH=/ZK).

(ORI =V U SN

AT G DL BUR R UCZ IRV R R S TR 2R F O\ TR U M) e e I

XIS A 5 i LT ISR A SR, 45 B E RS R 22 5 NG ER (B ER R A I (22 3 A
WER) BUR TARAIF AT O, AR A S THEM 0 25 5 R IEER H IR 52 5 ANHER 18] K&
PRAE SO IRDREAH R I ER AT (K 2 SCHHMESUNER — 2R FFARIE Al AR 1A 48 rh R B AN TR S A\ fEL X
TR BRI MR, hE M R & SUUHME N R 28 — R 25 =R IR

(iii) 8 =2 IR A SO E RN A AR B 4450

Teo

(¢) JEFFELAA SR E TR AR T A
T 2018 4 12 A 31 H, AL AR FFHIEFLFI LA R ETHEN £/ 5= (2017 4 12 A 31 H:
Ei)B

(d) ABLA SR ETHER S TR
AL SEHHMEL T B <l B A A 5 T2 AL N SGEROUR FoAt R B e, KT B S 4 fe

HAZER D

(2) At
B SUAES, AT 0GR H AL G0 7 EEUL 1 H A 200
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8 RRAGHRE

8.1 MIARESHEAGHER

SHERAL: NRTT

5 i H & A BT (%)
1 & Es ay 28,524,811.80 57.88
Hope SR 28,524,811.80 57.88
2 Bewn - .
3 [ 5 WAL e F3E % 41,989.50 0.09
Hrpe fige 41,989.50 0.09
PP RRUE SR - -
4 b4 R AR - -
5 G RATAE SR - .
6 SN IR 4 i % 16,000,000.00 32.47
o s S R 0 11 SN
1 S . ]
. ’fﬁﬁﬁ%’x%n%%ﬁ%ﬁ{i\% 4.604.205.21 0.33
1t
8 A & 1 55 91,342.96 0.19
9 &t 49,282,349.47 100.00
8.2 HIRILT AR BRERAAE
/AL NIRRT
NG LR Aot i
(%)
A VSO NN |2 322,872.00 0.66
KAk 1,094,008.00 2.23
C il il 15,124,697.50 30.81
D 8 T ST 316,962.00 0.65
AR ’
E A 663,096.00 1.35
F e MEE 209,034.00 0.43
G g by e P 4 487,892.00 0.99
H R IR L&A - -
| 5 RAE . A AME BRIk 1,450,464.40 2.95
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k.
J SRl 4,963,686.60 10.11
K JZZE: Va4 1,477,435.00 3.01
L FH GRS 25 A 5k 261,517.80 0.53
M P20 IW Ik N &4 - .
N IR FREE A2 e i 2| - -
o] JE RARSS  AB R RN A AR 55l - -
P HE - -
Q PAAGES T AR - .
R A B AR IR 2,153,146.50 4.39
S mh - .

it 28,524,811.80 58.11

8.3 IR A FMHE o Zg ™ i5+E b K/ N B BT A B SR 43 R 4
SEURLL: NIRRT

R | mEEm | sk () A St R
fE A1 (%)
1 300144 RIFIEZ 68,900 1,471,015.00 3.00
2 000895 KU R 55,600 1,311,604.00 2.67
3 000338 HeLEzh 7 141,200 1,087,240.00 2.21
4 000002 JikEA 44,500 1,059,990.00 2.16
5 600038 R A 25,000 934,000.00 1.90
6 600760 SRR A 30,000 831,300.00 1.69
7 600309 it 27,900 780,921.00 1.59
8 002410 JTBRIA 37,100 772,051.00 1.57
9 601009 B ARAT 108,900 703,494.00 1.43
10 600216 WTEZ 75,738 657,405.84 1.34
11 601225 B PG A5l 84,400 627,936.00 1.28
12 601318 Hh S22 11,000 617,100.00 1.26
13 000725 AT A 234,000 615,420.00 1.25
14 002152 [z 102,100 572,781.00 1.17
15 000776 JTRAES 43,000 545,240.00 1.11
16 600705 R IRAZN 124,700 528,728.00 1.08
17 600585 HEIEIK e 17,500 512,400.00 1.04
18 002470 &IER 78,200 494,224.00 1.01
19 600373 W AR G 32,150 418,271.50 0.85
20 600183 A i B 40,955 412,007.30 0.84
21 002648 TEAK 42,200 408,074.00 0.83
22 000625 K] 56,200 370,358.00 0.75
23 002025 ALK HL#% 17,000 364,310.00 0.74
24 601997 T FHERAT 33,500 357,780.00 0.73
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25 002304 FER o 3,700 350,464.00 0.71
26 002222 A b R 35,300 344,528.00 0.70
27 000568 FNEE 7,900 321,214.00 0.65
28 000783 KATIES 62,000 319,300.00 0.65
29 601668 SRRt 55,900 318,630.00 0.65
30 601398 TRHAT 58,800 311,052.00 0.63
31 600570 E A BT 5,500 285,890.00 0.58
32 300498 AR b & iy 10,400 272,272.00 0.55
33 601336 BRI 6,300 266,112.00 0.54
34 002736 ESEERN 31,300 261,981.00 0.53
35 300017 W 15 BHEL 32,800 256,824.00 0.52
36 002007 te=2 ) 7,700 252,560.00 0.51
37 600415 /INTE 71,300 248,837.00 0.51
38 601216 HIEER 94,900 248,638.00 0.51
39 000001 P2 ARAT 25,900 242,942.00 0.49
40 002078 IR FH 4R 41,700 237,690.00 0.48
41 002013 HTHLEE 36,000 234,360.00 0.48
42 600170 T 77,200 233,916.00 0.48
43 601601 Hh [ K AR 8,200 233,126.00 0.47
44 600887 R A 10,100 231,088.00 0.47
45 600028 W E A1 45,500 229,775.00 0.47
46 601111 o [ i 30,000 229,200.00 0.47
47 600340 He 5 SEAR 8,600 218,870.00 0.45
48 002411 HE2Z b 10,300 217,124.00 0.44
49 000898 BN A 41,800 214,434.00 0.44
50 000963 IR 7,900 209,034.00 0.43
51 600674 JIFEREIR 24,100 208,947.00 0.43
52 600690 H &R 15,000 207,750.00 0.42
53 601766 [ 2R 22,400 202,048.00 0.41
54 600606 o 32,500 198,575.00 0.40
55 601006 KEEEE 22,800 187,644.00 0.38
56 000983 P LA 32,900 180,621.00 0.37
57 000651 & 71 HL 2% 4,600 164,174.00 0.33
58 002415 T e AN, 6,300 162,288.00 0.33
59 000333 ESEE 4,400 162,184.00 0.33
60 601233 i B A 16,560 161,625.60 0.33
61 600688 A 31,200 155,688.00 0.32
62 600879 LIV 28,300 153,103.00 0.31
63 600893 friREhH 7,000 152,040.00 0.31
64 002236 KA 13,200 151,272.00 0.31
65 002466 RIFHE 4,500 131,940.00 0.27
66 601166 ol ERAT 8,300 124,002.00 0.25
67 000623 T MRAUR 8,400 121,212.00 0.25
68 002424 BINE R 12,000 105,000.00 0.21
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69 002202 G A BHS 10,500 104,895.00 0.21
70 601169 JE R RAT 17,800 99,858.00 0.20
71 000060 o U8 23,600 93,456.00 0.19
72 000728 E JCuESs 13,200 92,136.00 0.19
73 300251 T AL 12,000 91,200.00 0.19
74 002601 e iR AE F) 7,400 91,020.00 0.19
75 600104 R AEH] 3,400 90,678.00 0.18
76 300027 HETH b oR 18,800 88,172.00 0.18
77 002268 LR il 4,900 87,514.00 0.18
78 600977 o L5 5,900 84,488.00 0.17
79 600816 CAEEFE 19,180 83,816.60 0.17
80 601628 o E N 4,100 83,599.00 0.17
81 000423 2R BT ] fig 2,100 83,055.00 0.17
82 600019 Ay 11,800 76,700.00 0.16
83 002008 KO 2,500 75,900.00 0.15
84 600029 T 10,700 71,048.00 0.14
85 300003 R EYT 3,100 64,511.00 0.13
86 601669 Hh ] P A 12,700 61,722.00 0.13
87 600886 ESE 4= 7,500 60,375.00 0.12
88 300053 K L 7,000 57,120.00 0.12
89 002241 ORIy 8,100 55,728.00 0.11
90 601088 SRRESEECS 3,100 55,676.00 0.11
91 002714 SR 1,760 50,600.00 0.10
92 600741 IR 2,700 49,680.00 0.10
93 600820 B T8 Ay 7,800 48,828.00 0.10
94 600900 KT A7 3,000 47,640.00 0.10
95 002460 L LN 2,000 44,160.00 0.09
96 000413 RIS 9,800 44,100.00 0.09
97 600109 [ 4 kg5 5,700 40,812.00 0.08
98 300315 HmRH 9,300 32,829.00 0.07
99 600958 RITUES 4,000 31,880.00 0.06
100 002426 U ) A 13,600 31,552.00 0.06
101 300072 —RIMR 3,180 31,291.20 0.06
102 603986 J& 5 B 500 31,160.00 0.06
103 002294 {5317 1,400 29,246.00 0.06
104 300033 [F] 4615 402 15,356.40 0.03
105 000959 AR 3,500 13,055.00 0.03
106 002027 I3 AR 2,420 12,680.80 0.03
107 600518 RESE 25l 1,200 11,052.00 0.02
108 601881 Hh ] AR 1,400 9,548.00 0.02
109 601555 REUES 1,400 9,380.00 0.02
110 002074 Rt 601 6,947.56 0.01
111 002475 S 350 4,921.00 0.01
112 601288 A ARAT 500 1,800.00 0.00
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8.4 WMEHNBRESREASHEKRZES)

8.4.1 RTFENSHE i HIHIEEE R ¥E 2% BLAT 20 44 KB

=48

SRERAL: ANRMIT

7 Wk 4 Bt
5 i SRS Ji SR 2 PR AR SEN G 7= A LA
(%)
1 600216 WTEEZ 8,294,785.38 3.86
2 000725 AR A 7,348,900.00 3.42
3 601009 AT 4,132,175.81 1.92
4 300144 AR Z 3,497,404.00 1.63
5 002152 T HLZ 3,190,183.00 1.49
6 000776 I RAES 3,181,885.08 1.48
7 601225 [Sqip A4 3,049,027.00 1.42
8 000002 JikLA 3,021,475.00 1.41
9 000338 HELET)) /) 2,973,270.00 1.38
10 000625 KR %E 2,928,094.00 1.36
11 601318 ] 22 2,701,533.00 1.26
12 002222 A b R 2,539,910.79 1.18
13 000895 R R 2,325,518.43 1.08
14 600760 PRy A 2,295,516.00 1.07
15 002648 BEA 2,257,937.38 1.05
16 600373 WAL 2,226,218.00 1.04
17 601997 STRHARAT 2,197,106.26 1.02
18 002078 N EEIR4 2,132,107.00 0.99
19 000783 KAITUES 2,020,993.00 0.94
20 000568 PN 1,979,104.00 0.92

TE: SRANEPHL RN RS RSN LA HRD 35, A REHR S T .

8.4.2 BIFEHEAUE HHAVIEE T =3 2% BiET 20 & IR A4
EHURAL: NRMIT
b Wk 4 Bt
5 JE A Ji SR A PR AHA RS S FEHE LA
(%)
1 600216 WLE=zy 10,346,968.75 4.82
2 000725 WA A 9,608,549.00 4.48
3 601318 Hh [ 22 8,394,232.00 3.91
4 601336 LRI 7,250,859.00 3.38
5 300144 AR 2 6,904,020.55 3.22
6 300498 I EC AR 6,744,004.67 3.14
7 600036 A RAT 6,606,365.14 3.08
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601225 o P 6,041,835.86 2.81
000776 JRAES 5,950,208.00 2.77
10 002152 I HiE 5,858,287.07 2.73
11 601398 T REARAT 5,736,117.00 2.67
12 002222 fE A 5,719,052.00 2.66
13 000338 YESES)) 7 5,449,623.00 2.54
14 000002 JikEA 5,405,526.50 2.52
15 000625 KR 5,335,853.92 2.49
16 601601 R PR 5,226,714.22 2.43
17 002001 A, 5,079,938.92 2.37
18 000001 P ARAT 4,962,995.92 2.31
19 600373 TR AR 4,564,152.14 2.13
20 601668 Fh [ 23R 4,005,056.00 1.87
VE: SRS H AL S8 (A AN T LU E R B, ANHEMRAZ G FH .
8.4.3 ENBER A BB E H R E RN B8
v NIRRT
SENBEEERI A (RAS) B 145,292,307.67
SEH RN (822D B 299,374,431.65
VE: ENREE AR, S SN S A S RAZ RN R LU B &) HA, AHEE
FHRAZ G % o
8.5 HiK#EMSF MM ERRIHFRTAE
SREAAL NIt
Fe 515 fh AP AR E o 34 B PR v B (%6)
1 E K - B
2 AT - -
3 SR - -
Hrdr: BURYE SRR - -
4 iz - .
5 b f R % - -
6 I S - -
7 AR (AT A Hefsi) 41,989.50 0.09
8 [ VA7 B - -
9 HoAh - -
10 | &if 41,989.50 0.09
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8.6 IR FaMME b ZeE B 5 E b R/ R B BT 142 B B R A
P NRTT

b7 G R PR
Fe (esav gz 24 (k) Ny IR XN
EERIED
113020 il B 3 £ 350 34,989.50 0.07
110049 W IR 15 70 7,000.00 0.01

8.7 BRI A FaMME b HeE B HE b K/ N R BT 37 SCRAE SR BRI A
AT AR AR I B SHF IR TR

8.8 MMEHIRIEA FYME o ZeE B =138 PR/ NP BT 48 S R BRI 4
REEEARIRERRFFA R SR

8.9 HIRIEA SRMME 5 Z S 7= E b K /NHEAS IR T4 BUIESER B4
AT AR IR ARFFARGLE

8.10 MEHIARAESHHKIBARI T 5 1E Ol i B
8.10.1 & MIRATE ST HIBIE I FF S AR 2 I 4

ARSI AR T IR ARFFAT AR M 0

8.10.2 AEGEF BRI KB FBUR

AFEGAEFAT AR WIS, K@ X IESR di s A i s AT 3 w7t JFas SR
BRH e A T SR LA B A E AT

AT G BERE T8 05 PR AR I B AU 2 VE L SN S RRRFAE, I B RO E . AR,
VENOREAT ST, B R AR I S s AL & XU i 8 R A H A

TR T2 B BB B I B I B 0 SRS S A E 1), AN TR R A i R L E $RAT

8.11 MEHIRAZESHF I E BRI E 0L
RIEAIE SR G EF, ATESARER T T MU 1T

8.12 HHA SIS MHE
8.12.1 A i N I S B MR+ A AE TR A RAT A8 CBReB sURAT A o BT AT RSN ) A i
B BT S SR A B T G H AT — SR B AT RE DT, AR ST
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MR 2018 £ 1 H 30 H R RURAT AATKIA R AT, B UHAT B0 70 A7 WA o B RRAT b B A B 2 7
SVLIF I RATEUR Tl vsE 15 (ORAR IR T e [2018] 1 5) |, XHEVL /T iE A0 70 B 54 55 i
2 E S 4T 9 11K 3230 ST TE AR .

IR E, AREEHNM LA R 2T HEFRAT 1T R AT, YO8 LR A F AR
A I R A T 28 R AL iR R P AR ORI SE U, X% F BB A AR A SRR
AT G RO AR B0 % 2 FEAT BB

8.12.2 B G BIMIRT+ A B, A BB T 2 e [ S S SR P 2 AR DL

8.12.3 JHA LAt - B 7 I B

0

B NRMIT
Frs e B
1 7 H PRAE 48,815.10
2 R HSCE 537 B
3 W A
4 IV EilDS) 42,527.86
5 2 H IR
6 HoAt RZHRK
7 st
8 HoAt
9 &t 91,342.96

8.12.4 JARFFA KA TH B T R B3 B
ARSI AR T AR AT b T 5 B 0 AT e e o

8.12.5 FARHI 44 B = s A AE Uit i 32 PR L A i A
AT AR AR R+ 2 B AR UE SZ RGO -

9 ESHFRFAEANER

9.1 MIARESHTRFEN S BRFENGH

AL fr
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[ 2 s M R B & TR BV 4 2018 44 R 4
P NG
| AP | s BUFR v N
() S Rt et
FEBE e | TP
T 2
R MEIC EIR & 187 294,078.81 54,417,166.81 98.95% 575,569.78 1.05%
A
2 2 e
R MEIC EIR & 133 32,278.32 1,721,170.40 40.09% 2,571,845.84 | 59.91%
C
&1t 320 185,267.98 | 56,138,337.21 94.69% 3,147,415.62 5.31%

9.2 MIRESEHAKMYA RFFEEZEESHHFRL

i H e B asas () i 3 4 A A )
[ 28 7 2 2 P ORI
5,543.08 0.01%
BLERES A
REETHNITE M 7 HF
[ 28 7 2 2 P ORI
HARES 1,276.66 0.03%
Bl EIRE C
&1t 6,819.74 0.01%

9.3 IRESEHAR M RFFA A HAZESHBUS B X F KE R

it H 1 B Al R B A AU B R IX ) (i)
[ 527 s WP 10
EN/NEIR=ES S-S YN AN - BLERA A
SR ATTN | BT MR 0-10
R AT AR & BLERE C
&t 0~10
ST ERITH R 1o
BCEVRA
REE GBS R PR AT Z%Tﬁﬁﬁ,ﬁﬂﬁﬁﬁliﬁ 0-10
T HE < MCERG C
&t 0~10
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80 FFRAZESHFRS

AL
. AT 2 WP R G E R | B AT f e W i R A T B R
a A & C

BeAFENH (2017 £8 H 1

182,680,914.01 22,768,786.52
H) E&man

AR S A 4 0 A e A0 182,680,914.01 22,768,786.52
AR i S 4 e R 3 88,837,641.04 1,721,179.72
e AR ) <5 S B[R] 47 0 216,525,818.46 20,196,950.00
ARG SR BB - -
AR A R ke < 3 B 54,992,736.59 4,293,016.24

81 EXREMER

11.1 ESHEEE ARSRIL

WG, AFES DUBIR AT 7B S MR A AR, REBERR UG IER H v H 2018 4
10 J 17 2% 2018 4 11 5 19 H 17: 00 ik.

SINA RIS R AR SRR R AT S TS A N AR FTHE 5 S /N T4
HEE MG BIL H S BBHI =z —, RIES] (BEEEF) L i T LB Hd &0 4
FEA NK AR IR (R4 A GHEM (EE&ER) A RLAE, BEeEHKE
HUE I ) P9 AR K 2 B U R T A AR e T N K 2o BUAART 4 ) AR BE 44 N T- 2018
11 A 21 HEEFEN (EZR T 5w HFBOR S Il B R A BN R R S S R S AR A K& &
BN
112 EEEEAN, ESEEANEIESTERTNERANEES)

WA, ARESEHANERXANFLIHUWF:

2018 £ 7 H 28 H, AEGEHANKM | (HEEGEHARA AR LEEFRAE) , 24K
HEFHMASCMERSB T ANRSWHERBGER, TS LA A E A,

20184 12 A 13 H, AEESFHALRA T (HRESEHAWA A SHEHARNLEAE) ,
SAESEHMANE CEEFSE RS WHE A, PREMEGAEA AL R RIS S,

AR N ARSI AL T ESFTE MR RAERERANFLS).
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113 BRESEEAN. EEM=. E&EEWEHHFR

AN, ARSI SO Anlia B E B RSB E T EE K 5 ARG E N £
77 FEGARE LSS AR R HIVR A FI .
11.4 FeGH 3 RuE M

WP, ASFE S SR LS .
11.5 RESHTHISTHTES FER

AR I 4 e TR AR AR LR IS T I Sk B T R IS 55 e CREIRE B A4k SRt THIRSS
A 4 B LS 2R R AT 2> 1 I 55 4 29 60,000 TT
116 HEA. FEARASREEN R ZEERLTTERHMR

RGN, HEEEHA, EEE AN EEE N R ZE ST .
11.7 BESHFAIESA R 5 B ITA RENR
11.7.1 HEH RS A TR 5 BT B R8RS AHE I

SRS NIRRT

. e a7 ST 2T I 4
%
o 5 = ==l
77 T AR LV HIE
JRAC 4 ST i< EASS AL
R
W LA EL 41
EONES 2|  443502,404.31 | 100.00% 328,706.19 | 100.00% | -

TE: AR AL I FEAR T A -

(1) TR, F25 R

(2) MR GF, ST 55 FRbR o A ml 2 B IR BURR € 5

(3) @EATNIE, ERIL—FNILEIENAETN;

(4) WHEHEME, 2%, B e NaEnliE, JFRgm L sk eia B IR 1 2R,

(5) A BABHRKIBI RS, RN L 4t g WIS A A 2 B R i 5 T 2 A BF I A
ATV S R AEZF e A . A B ORI Fe ity DL 32 6 Al (015 IR 55 REARESE 3BT
FEE DR, ROEE I TS .

WPEREF A ARPEXT S UETR "R BLAO S TR . WU R OLI B P AE R, RF &5 5 AL
FAFRAERT, 23 RIS 55 30 13 AR ATIE SR 2 w58 5 T A (R A i L LA TR e 42 B o 1 3 i A
), G FHHE,

11.7.2 EEHMRUESS A R 5 BIT#AT HAES B3R 560
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SRURLL: NIRRT

i34 5 [0 A ZZ 5 BAIEAS 5
2 15 24 34 [m] 24 1AL
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