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g RS - - 240,492.19 240,492.19
LA ) JEL - - - -
AR - - - -
A A - - 27.33 27.33
HoA A7 53 - - 89,810.77 89,810.77
frfi et - - | 4,381,726.00 | 4,381,726.00
zi iﬁﬁ@fg 52,483,558.3 496.075.72 272,299,73929. 325,279,36075.
AR
2018 4F 1R 59U E A &t
12H31H
B
AT 7,692,568.18 - -] 7,692,568.18
ol = N 5,377,624.48 - - | 5,377,624.48
17 ORIIE 4 78,420.91 - . 78.420.91
é i P 45 il 20,048,000.3 483.208.36 21 1,553,2564é 232,084,46034
TR 4 50,000,000.0 - -| 50,000,000.0
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B

0

A S

542,846.41

542,846.41

YA

YA HR R

3,966.89

4,376.89

SCIEF33
B

560,866.07

560,866.07

H b ™

R

83,197,023.5
7

483,208.36

212,660,934.
05

296,341,165.
98

1 fot

JSEA I [m] K

281,903.04

281,903.04

IVARKEEEUN
EidL)

382,993.74

382,993.74

R 2

63,832.29

63,832.29

LA UE R i
S

S [ &
AN

JS2AT 4 B A
5%

LAY AZ 5 B
H

294,895.61

294,895.61

REASALE

JEA A

AR B

28.61

28.61

oAt g o

355,000.04

355,000.04

Bt St

1,378,653.33

1,378,653.33

A R PR
48|

83,197,023.5
7

483,208.36

211,282,280.
72

294,962,512.
65

VE R P PR AT G B BRI T EL, SR S 20 0E BRI A JHT 8 fr H B33
LT E.

6.4.9.4.1.2 FZR R KIBURME o7

T 2019 406 H 30 H, AIEEFA WA G MHGFRHTT A R E 5 5 4 5 7= 8 E 1 LL
N 6.29% (2018 4F 12 H 31 H: 6.96%) , K SLTF] R 1 AE % T A 4 U = H T 8 KR
M (2018 4E 12 A 31 H: [&) »

6.4.9.4.2 AN R K
AN X 2 i 4l T L PR 28 SO B B A SR B0 4 VA B TR ANV SR AR B i A 1 30 1) UG o
RIEGHI T G e PN o, R e 8 R AN XU .

6.4.9.4.2.1 HMC R FIBURME DT
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AT S AR T IR TE AN RS () BURRAE

6.4.9.4.3 A HE RS

FARANHE RS A2 45 55 4 T R <k 2L 2 o i BRI 430 2 IR ok T 3 0 e A i
TEZR LM T I A% R 3R AR BT R AR IRl R X o AR5 4 3 4R B8 TR 7728 2 P BT BAR
AT IR DL T 358 2 B B SR AR 27, T T I ) At A ks XU SR U T FRANIE 7 R AT A H B 4
EE DLEURF R S IR 520, 0] B8 RUR T UE 7 i1 3 B AR 30 B 52

RIS RIS E A BN R A AR, W WA B DL S BUR
INT, BEIERTIHIEAT O, MO R E AR R YE s i X MRS B e P
ST RO BT, IR A RS A R A e T B BT AT R B . ARSI R ST A
SEALE B T SRS AR, S SRS R E . R ASTBIE, RESN
XF ] B R AR I T AN A% AR o

AT A 17 B PRI AR A KRS . AR R THA LG AR
B T G B TR I LU BVE L 0-95%. T SCRRIUESR iR, figemle . BT (R
FEAFR S B HER AERAT AR « Mg TR, BUIE. B80T DL 2 A [ UE
2RV RS TR ARl T BEAMK T I & 0 AR 5%. ARIEEFAZ 5 H HALERE
ARIA TR A A TN L Gy RiEE 5, NS R EFAMK T R4 0577 15E 5% I &8 21 H
E—FE LN MBURN s . AL, RIS MR G BN H X AT G BT REA W UE S b S it
%, w2 e &R RS AT E R, A4 VaR (Value at Risk) FEbrasRl
TRASTE ST I (V8 AR RS, B By ] o b o XU g AT BRER A% 1

6.4.9.4.3.1 FLARMHE RS i
B ANRM
AMAEK 2019 4 6 F 30 H R 2018 4E 12 H 31 H
S S S Ao 7 FE A T
ARME HHE LA A OB 1 L
(%) (%)
52 55 e G -
W v 276,533,274.70 85.01 211,553,254.68 71.72
52 5% Ve e -
FEEH T
52 5% Ve e -
Daged ER gAY )
I e 7=
s ey )
fh - : : :
&1t 276,533,274.70 85.01 211,553,254.68 71.72
6.4.9.4.3.2 F AR RE R B BURE S BT
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P 3 e K GG T B IR S IR 12

PR 2019 AR MR

s | BRIPER 300 48ELASM HAh 173728 S AR FEA AR
X AR H 4 B A IS ST (R
. L fir: ANRM7o)
e L AR 2019 4 FAEEER (2018 4F
6 H30H ) 12431 H )
LI 300 BT 5% 14,142,506.21 10,629,490.33
279K 300 TR 5% -14,142,506.21 -10,629,490.33

6.4.10 75 Bh T BB M= THR R T B B K HABSE IR
AFE AR I E T ZE WA BT B AN 2 M 2 TR R B A FH

§7 MEHEGWME

7.1 REEHE=HEHR

SR AR

P 5iH 5% G b 4 B I L
(%)

1| B 276,533,274.70 83.88

Horpe RS 276,533,274.70 83.88

Fe gt - -

Il 5 WAL 2 A5 20,462,075.72 6.21

Hep: i 20,462,075.72 6.21

BErE CFFUESF - -

& AT A AL B - -

SENIRE S bt 20,000,000.00 6.07
e S R0 ) SEN IR 5 4

Al ) )

7| AT E A S AT 12,431,648.90 3.77

8 | HAthwr/™ 234,093.73 0.07

9 | &t 329,661,093.05 100.00

7.2 WMEMIREATIDRERER R A S
7.2.1 HEHRBATI T RETEARER R A S

EREAL: AR

o L ARAHE GE) '5%@%;? {f“ﬁtm

A VSO NN QA1 - -
B P4 195,693.75 0.06
C il gk 220,117,954.22 67.67
D M. T R SOKAE =R RO - -
E e 4 - -
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F LR A 8,550,474.53 2.63
G LI Bl - -
H {15 Aol - -
I SRR RS B HARIR S 6,276,175.66 1.93
J LRl 41,369,869.94 12.72
K i =l - -
L FH BT RA 7 55 MR 25k - -
M PR 2T IE S N & N4 - -
N IR RS R i B - -
o JE R SS  AB BRI AR R 25 - -
P HE - -
Q PRS2 TAE - -
R A AR E R R 23,106.60 0.01
S oty - -
it 276,533,274.70 85.01
722 MEBARZAIT A ROBBER TR EREAE
e RIS AR AR ARG R TR .
7.3 BRI A sothE 5 EE& B = E B KD HE P e B = 1 5 B 4
e | ommem | mEsR | HE (D | Al Go | ra
Eefil (%)
1 | 600872 s B SR 400,041 17,133,756.03 5.27
2 | 600887 Cal)i gl 500,000 16,705,000.00 5.14
3 1002511 T I 22 1,350,006 16,578,073.68 5.10
4 | 000895 XL & 600,000 14,934,000.00 4.59
5 | 601166 PV ERAT 700,000 12,803,000.00 3.94
6 | 300470 H AL & 500,091 12,422,260.44 3.82
7 | 000858 AR W 100,000 11,795,000.00 3.63
8 | 600741 IR 450,035 9,720,756.00 2.99
9 | 000333 LA 177,572 9,208,883.92 2.83
10 | 002867 A K A& 250,087 8,550,474.53 2.63
11 | 002463 VLAY 600,000 8,172,000.00 2.51
12 | 002821 Jl 3k g 80,000 7,846,400.00 2.41
13 | 601818 HRERAT 2,000,000 7,620,000.00 2.34
14 | 600030 S IES: 300,000 7,143,000.00 2.20
15 | 600926 BUMARAT 800,000 6,664,000.00 2.05
16 | 300571 FHRERE 150,098 6,236,571.90 1.92
17 | 002318 AL 800,000 5,848,000.00 1.80
18 | 300232 PHEARH 600,066 5,808,638.88 1.79
19 | 000651 B LA 100,000 5,500,000.00 1.69
20 | 603986 Ik 2 B 60,000 5,202,000.00 1.60

9 31 B 341 W




P 3 e K SO TG B IR S RIE SR B Ak 4 2019 SRP4EREIR

21 | 002916 TR P L% 50,000 5,096,000.00 1.57
22 | 300357 T4 150,000 5,088,000.00 1.56
23 | 600745 P57 150,000 4,983,000.00 1.53
24 | 600643 % M 500,000 4,790,000.00 1.47
25 | 000977 IREEE 200,000 4,772,000.00 1.47
26 | 002311 KA 150,000 4,635,000.00 1.42
27 | 000976 TR Iy 800,000 4,512,000.00 1.39
28 | 002701 WOHE 4 800,000 3,736,000.00 1.15
29 | 603501 FIR WA 67,000 3,678,970.00 1.13
30 | 300009 LRVED) 200,000 3,180,000.00 0.98
31 | 002182 =i ER 400,000 3,044,000.00 0.94
32 | 000932 HEZE ek 600,080 2,862,381.60 0.88
33 | 300142 RRAEY) 100,000 2,836,000.00 0.87
34 | 600282 A XA 800,000 2,800,000.00 0.86
35 | 002110 =N i) 300,050 2,790,465.00 0.86
36 | 002258 FIR A 200,014 2,610,182.70 0.80
37 | 002025 FILR L 2% 100,000 2,438,000.00 0.75
38 | 601128 W AERAT 300,000 2,316,000.00 0.71
39 | 600660 R I 100,000 2,273,000.00 0.70
40 | 002117 R 200,000 2,090,000.00 0.64
41 | 002531 RIRFE 300,000 1,812,000.00 0.56
42 | 002008 KO 50,000 1,719,000.00 0.53
43 | 002415 T 5 AL 60,000 1,654,800.00 0.51
44 | 300124 LESZN 70,000 1,603,700.00 0.49
45 | 603218 H A A 80,030 1,552,582.00 0.48
46 | 300724 FEEAAA 50,000 1,331,000.00 0.41
47 | 600968 TR 55,125 195,693.75 0.06
48 | 300782 5O 743 80,927.56 0.02
49 | 601698 o E i 10,103 39,603.76 0.01
50 | 603863 N Rl 1,612 37,204.96 0.01
51 | 601236 A3 9,789 33,869.94 0.01
52 | 603867 AL A 1,045 26,971.45 0.01
53 | 300788 H A5 H AR 1,556 23,106.60 0.01

7.4 MEHHNBRERRHAESHEKRES)
7.4.1 RiHEANEGHE H HAKIE & =3 H 2%B0RT 20 42 KB S 40

SEEA: NRMox

FE | MERE | AT AMEH TS gfgtﬁ%ift
1 601166 POV ERAT 12,305,115.00 4.17
2 601398 TRRAT 11,423,095.60 3.87
3 601818 FRARAT 10,660,283.00 3.61
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4 300571 FIR1E R 9,530,412.72 3.23
5 000858 TR W 8,569,794.86 2.91
6 002867 Ji K& 7,718,036.11 2.62
7 | 600926 B ERAT 7,257,571.26 2.46
8 002821 gl S T 7,141,699.00 242
9 | 600728 (EXYEE57 6,499,195.53 2.20
10 | 600643 % M 6,488,402.78 2.20
11 | 600030 A EIES 6,432,993.00 2.18
12| 000333 FEIEEH 6,337,078.38 2.15
13| 002463 VLAY 6,319,224.00 2.14
14 | 300232 PHERLH 6,248,913.78 2.12
15 | 002318 AL 6,164,064.48 2.09
16 | 000977 IRWE S 6,043,461.48 2.05
17 | 000666 KAl 5,977,787.64 2.03
18 | 000651 & 7 HL2% 5,425,813.00 1.84
19 | 603986 J& 52 B % 4,808,807.00 1.63
20 | 603181 2R 4,770,547.00 1.62

e KANEFE RN LRSI B B B, B AT ARSI ISR,
TG HHL AT RS e LLRRAZHR) 51, AR RAE 5 A

7.4.2 RITEH S0 B & B3 E 2% BT 20 KRR A
e AR

o . - e ol A 7 R 4 B
Fa | REA Ji 44 R AR T2 H S0 S (%)

1 000786 JeEr st 12,476,266.07 4.23
2 601398 TRRAT 11,617,793.00 3.94
3 600068 oo 10,201,400.17 3.46
4 | 600900 KA HL g 9,970,695.00 3.38
5 | 600728 AR 8,814,267.32 2.99
6 | 600511 ] 24 11z 7y 7,689,823.35 2.61
7 600056 HHE R 6,885,205.08 233
8 | 002511 e I 22 6,852,192.00 2.32
9 | 002311 g REH 6,751,004.20 2.29
10 | 601888 Hh [ [ e 6,442,035.73 2.18
11 | 600872 HRHE T 6,287,730.61 2.13
12 | 601186 Hh ]k A 6,177,048.79 2.09
13 | 600887 PRI A 5,995,003.90 2.03
14 | 600486 Wt L 5,637,775.09 1.91
15 | 603181 R 5,600,033.00 1.90
16 | 000666 KAl 5,549,753.00 1.88
17 | 600271 MIRAE B 5,462,925.42 1.85
18 | 002258 FIRA 5,171,176.52 1.75
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19 | 600996 DV S 4,428,112.00 1.50
20 | 300078 B4 4,254,794.78 1.44

e SEHMAE RN RS RSE N . B RAT N IR S AT BRI B
FH LA e (RSN TR AR EE) 15, AFEMRAZ S A .

7.4.3 TR HIBA BB S HY IR TN B0

A ANRM
SENEE A (AE) & 323,655,488.88
S E Y PG % 323,424,364.28

) E'\%ﬁ

) Eﬁ%ﬁ
T RANREERNA . SEHKR
BREMRIZ S .

7.5 BIRIEGF BA O ROFFREAE

SR SRS A A RS AN SR LA i) 3131, A

SEEA: NRMx

5 B A At Gey | e IR 6
1| Exfig
2| TR - -
3 | &R 19,966,000.00 6.14
Horr: BUORPESRLG 19,966,000.00 6.14
4 | ks
5| Ak R
6 | HHASE - -
7| WA (AR R 496,075.72 0.15
8 | FhkAFH
9 | Hfik - -
10 | Ait 20,462,075.72 6.29

7.6 FIRIEA SOHE S B E BB R/ HEFR R 142 SR B R A 4

SR AR

s s BE (5K . o 34 PR Yl
e | pERE | psan | DR ARIHE Go B
Eefil (%)

190402 19 2% 02 200,000 19,966,000.00 6.14

2 | 128046 F R B A5t 4,874 496,075.72 0.15

7.7 FIRIEA SRYE SRS T FE BN TR B SCRAEZ SR

il

ARFE G AR WIRARFFA 57 SCHRALESR .
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7.8 IREWIRIEA RME SEEF - FE BRI LA B EE N
il

ARG ARG WIRARFFA SR

7.9 WIREE A SR 5 B B 1$E He B AN HER BB T2 AUIE BB B 44

AT AR WA RS A BUIE .

7.10 REMRAEEB B HIBFE R 2 H oL A
7.10.1 R HRFE ST T KB B RF GAH 28 H 4H

Too

7.10.2 AFEEH T BRI AR TR

AIEG AT IR TR T, AR R B ), DAEMIIME N EEH B, KA
WMBENPELF . G TR 54, @RS I R s a B et R, e s
HATR 1 e A TSR A B A (B K, IS B =@ AT LA, @it 2 ke s Sk E A
SRS IATEIOMEEAE . S I8 % 8 M B 0 W as 1 BN A AR PERR
fiE, 3z F AR B0 vh SR Gt IRV o S AR R L T BRI B M XS, , T DR FR Dl I [ 55
FIH G R AT AR S BOAT AR, DA 3 FRAR TS 55 4 & 10 B AR XUz 1) E 19T o

7.11 MEIRAE S B B E R 2 I A
7111 A E R EREBUR

Too

7.11.2 WERRAEE T T K E FUH SRSB4
o

7.11.3 AEAE R SRR TR
T

7.12 BRASREME

7.12.1  FERARSEFEKITEIERKRAT EESHR TS BB RERILR
AE, RERSRHHI—EARBATHER. LKNER. Wk, BN
FRUESF I3 R SRR P Al 4 B

T I 2 AR A AT T AR R AT EARR AR E AL R E, AR
HH A —FAZEIATTETT. LEHTHIEE.

7122 FHESERENIHERERTBEHES SR ENEEREE. Wi,
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B RLX AR SR IR 4L BT PR SRAR P i B
ASFE AR AT A4 BRSO B 5 TRTOE O S e IR, AR < TN DA J3E
AL B E SRR AU N RN

7.12.3 FR A E TR AR

g

Bhr: ANRmot
e EA s & (o)
1 17 H R IE 85,299.44
2| BGIESFIE A K
30| RS A) -
4 | BRI 144,284.64
5 | ROk 4,509.65
6 | HAhMYGR
7| FERETRH
8 | Hfih -
9 &t 234,093.73

7.12.4 BARFER B4 TR A T H e R 25 vH 40

EREA: ARMoT

HES R E ] (%)

75 A R F7 BHR ~RME )
1 128046 /R e f5i 496,075.72 0.15

7.12.5 BIARHT+44 R P AL SUE 52 PR 1B DL A Ui B
AT AR IR BB AT+ 2 B AR SZ BRI L -

§8 EEMPFAEANFE
8.1 WIREEHBRAE N BEFFH NG

AL

e N
TR NN
Ef P W RviE BCA
i \ R " g
U Skl i R e B
4,57
0 86,133.56 988,458.96 0.25% 392,641,920.72 99.75%

8.2 MIRESETEAKMWAN RFFHREEHIHNR

EE

R

| e SR
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I NN
EES

289,537.77 0.0736%

8.3 WIRESEEANKI ML ARE AT HAE AT B X E R

it H

FrA RS M PR EEEXE I

KA BRI S o AT ]

13 N AT 3 4 0
R H 4 e G TP AT AT IR I 4 10~50
§ 9 FHRESHHTH)

W

HEHFAEMHQOI6 4 8 H 17 FHEE 4
AT

1,302,378,380.08

A F A A 3 4 4 A0 A 434,290,320.36
AR WAL 4 5 R 47 0 2,689,702.31

Pl b A S B ] 0

43,349,642.99

AN ST ) 2 AR o AR A B (O >
LA"-"IRA)D

AR T I R e AL 0

393,630,379.68

§ 10 EXFHHER

10. 1 EEHFRAEANRSHN

AR AT RS H BT AKRE.

10.2 EE&EEAN. ZSTEARENEESRERTHERAFZS)

AAREHIN, AREGHESERARKEERANFZD).
2019 4£ 5 H, BRIUESEAER TR, & krp ERATIR A RS 7 E R KIS, Lk

NFRZ O RME SRR A

10.3 BRESEEN. Z&W™. ZE&TELFHIFR

AAREWIN, T REESE AN EE SRR,
AN, B KRR EeE SR .

10. 4 HEFREIEAIHT
AR W 4 BT RS LR
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10. 5 AFEERAT H IS THT S5 AT R L
A A G HAE M  THIF SS T R R A AT .

10.6 HEEAN. TEALERHZEEN ARBERLTFRER

AR N, e R S BN PRS2 M AR T 1A s

AR IN, ARG IE NHTENL S5 B0 TS HAOC  E BEN A TC A8 A Bl At 11155
Bl

10. 7 ZEEMRESF A TR Z B IuA RIBEMR
10.7.1 EESMAIER AR 5 B IuHITRERE R & AHER

SR AR

o AL 5 I SCAS 1257 i R AR 46

< 4T
TR | BT _ I NS | RE

yg | CREL | RARE RBE e

LilalaRl

REIESH 1| 209,230,139.18 32.58% | 190,672.17 32.58% -
7 INAE S 1 119,289,381.10 18.57% | 108,709.26 18.57% -
HAEIES 1 48,560,233.88 7.56% 44,252.89 7.56% -
KA 1 48,181,646.74 7.50% 43,907.78 7.50% -
5 UE S5 1 40,679,169.42 6.33% 37,070.93 6.33% -
JIRRES 1 38,206,116.44 5.95% 34,817.83 5.95% -
JERAUES 1 34,837,057.41 5.42% 31,748.87 5.42% -
KATIESF 1 32,398,061.31 5.04% 29,524.18 5.04% -
oS A 2 31,710,984.66 4.94% 28,895.34 4.94% -
RAGIES 1 31,640,610.32 4.93% 28,833.69 4.93% -
JTRUES: 2 7,534,223.00 1.17% 6,866.16 1.17% -
HRITIE SR 2 - - - - -
HEFRIESS 2 - - - - -
RAEIES 1 - - - - -
IR/ 1 - - - - -
PEHAIESR 1 - - - - -
PVAEFR 1 - - - - -
KRITUESR 1 - - - - -
RS 1 - - - - -
KIBIES3 1 - - - - -
Al 1 - - - - -
FREIUS 1 - - - - -
W & IS 1 - - - - -
KIRAE S5 1 - - - - -
HR LIRSS 1 - - - - -
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| AR b

1

T 5 R ITIE AR AEARE PR EE I & (T BiEs#
5 ) FBL AR JE )
HICH R BEARE IR

A: IEFEbRE
1. AFLETHNMIE, MR AL E RN B

2« N BABERIWITRE ST, REAN . Aty RE SR pt R R R M T AT

AT K TIE [ AN MR S AT T TR 5
3. AT WEEEAE, AEl
i

4. BT TR IIME M

B: EFFIE

[AREMINESE Sei Jh A

I IRSSHIEBIE . B EEXHESR A RO S B PhBh 2 fF L 2w AT

LB IAT R B (R FUAt o AU 2 5
2« WEFURE R R . EERIRIES A R i i Fo ik 2 VRS, SR U 5 R ;

FEFE B HRAT A OR T K
&SI AL HERT A5 2
N F I FCER TR RS I3 7 AR 55 B BT L5 T AT AL PP L, TR

BIARSS

e Szl Ana dliZe)
GUEMEHE 7 [2007]48 5) B RME, AFIMIE FALAHER AR5

3. BRSO A S P A A . BB IRIES R A R IR AL BRI Rk iR DL K g
PEBLRRIE A A SR SIS B 7e 2 2T

10.7.2 ZEHHES A 7R 5 BITHAT EARES SR 1B O

SR AR

AT 177 B 5L 5 BUIEAE 5

S 47K i 24 A5 ;EE; A
FRE 40 I AL FRE 40 S it FRE 40 UERAE Je

A LA B 451 B Ll

KRS 101,053.40 | 100.00% - - -
I PES 375,000,000.00 |  23.66% -
S IES: - -
RIRUEF - -
EMEIE - - -
FiRNES 165,000,000.00 |  10.41% -
HERUE SR 310,000,000.00 19.56% -
KATIES - - -
WS 700,000,000.00 |  44.16% -
RILIES 35,000,000.00 2.21% -
I RAES - -
BT - -
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RIS

RAIES

GER

PO HRIE S

PoVAIE

RITUESF

RVUESF

RIEUESF

5k

RS

W & IESF

KIRIUESF

R ESF

R [ B

10. 8 HAhE KFHF

5 AEHT B |
e T I R MR A |
1 g 2019-01-24
e S
KT R KRR A R |
2 AT I A FHIFERR 2019-03-16
e e T M B B R AL
3 | TR R R T MR AT | SR 2019-04-01
A
A T T AR T E LT |
4 V] 2019-04-02
A TR G R s A | IR
A R IR A A T L AN
5 BNV ERAT M B IR A B KA E AR AT E | _RHEHESRHR 2019-04-03
TR A A
e T A R |
6 i 2019-06-06
L B AR Sl 5 A HRERR °
R B A A T A |
1H] 2019-06-2
T | Rt A A AL A PR 019-06-25
AR ARA TS TR |
y 2019-06-2
S| B i T B A A HIREFHR 019-06-25
‘g/\‘ LAY PAVAN > K%;i ‘%
; Tziﬁ%%%%5%$mm%wﬁ ETTY - 1 0me
: =
YT AT T R |
10 S 2 FIEAR 2019-06-26
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