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Mg UKL R IR T B MIESR R AT TR B B 2B S OB PR IR 52, ] BESRUE T UE 75 117 7 B A4 U
LR

ARIEGRM R AERNE, RERTPIERIRIESR A REE,  DUS 22 IRAR A48 B0 0 B 24 e S HEAL
B S RHER A A NEN, BT A SRR B o . AL B AL R BB JE ) AR A
(I B R i B AN T 138 B T 3R AT R 2 1 8 o AELAE DRI R AR5 L (i S PEAS 2 55 B 3145 2
B R BCEES, FE A PR 5 A oA 5 R 5 V28047738 24 1 84X

AR BE Rl 5 B2 B 1) 70 WU B A LA AN A UG o AN G 4 58 T (1 18 5 R FIE A 48 2 b i
(8P LA T AR I 4 4 W07 1) 80% HAVIE T JE 4 W= 15 E ) 90%, DRIV RL A B 1 52 R
BB TERR S . HbAh, AREEE M EESE NG O X AT S A FUER i St bn i, iz 2
T BT VR FE 4 AT XU 2, 036 VaR(Value at Risk)$E A5 25 KR A< 5 4 11 I A0 78 76 A0 b XU
S T FEHBE RS HEAT PR A AN A o

6.4.13.4.3.1 F AR R i O
G AR
AR AR
2020 - 6 A 30 H 20194 12 A 31 H
T H B R e
A fhE FEE b ARME T Ll
B (%) (%)
19,734,213,411 13,948,688,92
A o Ve R P — ISR AR B 99.85 99.86
39 3.94
A8 Gy 1 4 BT 7 — B 4 1R
A8 G R4 AT 7= — 51 4 R 3
TR SR — BUIEA
HoAh
19,734,213,411 13,948,688,92
At 99.85 99.86
39 3.94
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6.4.13.4.3.2 FLARARE RURS: F R 23 B
(585 BrHE TR IESR A\l 48 B LA T 358 AR
X = A e H 2 4 3 P 1A
Emam (A NRMAGI)
AH 2 XU A8 & A8 2 A AR
s 2020 £ 6 A 30 H 2019412 H 31 H
HFHIE 4R IE 2 A\ FE 5 " X
% Hhnz
gt 50 HaIn#) 98,402 %y 69,629
HROIE 2 R UE 5 A\ FR 2 X
w2 7D
T 5% T/ 0% 98,402 k%1 69,629

6.4.14 HEH TEMEM M & RRTE UK HAAMER
(1) AfehrE

a) &Rl TR SR ETT R ITE
A AT ELIRPE R B A RO ETHE AR 5 A H2S SCR A E TR 1 R

Ry

~

B MR B G EER T3 ERZ B AR
SR BRER R U AN AN O B 7 B 5 LR B ) % R LS 1 i A\ AL
=R HRB P B AN AT I R A

(b) FFEHILLA SEMETHE R ER TR

() &2 &R TR

F 2020 4F 6 F 30 H, AE:EFA KA RMETHE AT R 865 10 Sl 7= 8+
B RERIARFN 19,729,623,552.28 76, BT H_ZRMIRFN 4,571,963.11 Jt, LHE=ZZRIR
(2019 4F 12 H 31 H, ARIEEGFA B LA b ETHE H AR ST 0 a8 i) SRt 53 b s T 56—

JEIRBIRBUN 13,945,179,460.75 7T, J&T 5 —ZIRINREUN 3,509,463.19 G, T =2 IRMIREN).

(i) 2> FRHHE T 2 UK IA] ) KA 5

XFUETRAE S B LW BSR4 RO RS T R 22 5 AN R (R A B ER A5 I ) 28 5 AN R
BB TARRTFRATEG I, ARG AL TEM H 252 5 IR IEER H IR 52 5 s BRI IR) &% PR 65 300
[ALREAR S IBEER 22 SCOMEAUNER — JR IR FFEARYE Al (B 8 o R (AN ) L A B T2 Se v ELAY
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SOMARESE, 8 AR ORISR 2 SCHMEL R 5 — IR R 5 =R IR

(iii) 55 =2 A SO E AR B AS I AL 5 80
o

(c) FEFFEILL A RME T = 1) Sl T
T 2020 F 6 A 30 H, ARELARFFHIEFLFILLA RMETHFER MBI 2019 4 12 A 31 H:
).

(d) ANCAZ Fe i e it S i) ik T
ANAZ SR BT B A e R B 7 R 1 £5 3 R S SGR IR A R ot KT OB S5 2 e i
EAHZER A

(2) H:&HIEHR

T2020 4F 1 A 1 HZE 2020 4 6 H 30 H kM, A5 rf 5L 4 00 8 1 5 s 4
40,224,673,060.04 7T, b A0 3E DU SCAS O H AR 28,429,206,081.84  TT A1 LAEIL <G SCAT H H YK
11,795,466,978.20 Jt. (2019 4F 1 A 1 HZ 2019 4F 6 H 30 H LW, A3 S ol 3L £ 03 4 i ot
I A 30,416,689,224.83 T, HHELHE DUBCEE SOAS I HIEK 22,681,232,918.04 JTAI LA E S A

HIEFR 7,735,456,306.79 JGo )o
(3) BRA SANME IS F R AL, A 0T A e ] AR 4 TG 75 S 10 B 1 FLAth B B2 0
7 BBEAEGRSE
71 RESFE=HEHEMN

SRRAL: NIRRT

b G RSB ELE
7 T H Rl B
Bl (%)
1 L35 8% 19,734,213,411.39 99.30
He: R 19,734,213,411.39 99.30
2 FH - B
3 [#] 7 YA 2 5 T 2,873,000.00 0.01
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[ 2 PIE AR IE S5 A 1) 32 5 TR R BOIE 5 P i 4 2020 4F rp 40 45
Hr. ik 2,873,000.00 0.01
BrE SRR - -
4 nEEEE } B
5 ST A % } B
6 SENIRE G fl gt 7= - B
o S W= a4 SR NG 5 4 ik
wre - -
7 AT HFM G H &AM 261 86,282,462.43 0.43
8 oAt 25 T % 7= 50,103,136.42 0.25
9 &1t 19,873,472,010.24 100.00
v FIRIRER AR IR S ARG E I E
7.2 MEB|RBATIHBHBRERTHE
7.21 BERRPRZETVIRABRERTHE
S NRM
. B o7 3 4 PR VR L A
15 17k Ny IR AIXIED
(%)
A Zz\ *jii\ q:&\ ?@ik = =
B [REMk - 3
C [HlidEk - 3
D |71 ATy R BOKAEFE RN - -
E |&3lk - 3
F [t fmEE - -
G |Rilisk. oA irEolk - -
H  |[fEmE g - -
I |5 B BAEEH ARSI . -
I |[Enl 19,729,445,794.40) 99.83
K |k - -
L |HERRES IR - -

2B 41 i3k 54 1



H 78 Ik 2R UEF A 1) 22 5 BTG BOE S R i e &

2020 H=H AR

s N &4

IKA S AR 3L i B

JE MRS« AEERA AR R 55

e

PAFHSTAE

S AR E AR

wn |(®m |0 |w |0 |Z |K

19,729,445,794.40

99.83

7.2.2 BRB T ARIZAT I KR E

BAE

SRR NRTT

AR RSl

o < B A LA
(%)

PN NN O 1014

B [k

il i b

4,546,222.90

0.02

HLJJ. O R BOK AP AR

12,766.32

0.00

S|4

LR AT

ALiEIEH . S REAEREDL

T Q@ |m || |TO |0

AT 15 A0

p—

{5 B R4 AEAER

B S5

190,731.77

0.00

—

KA 4

D =l

LGN 55 AR 55l

s NS4

IKA S AN 3L i i B

JE R MRS« AEERA AR R S5l

e

DA TAE

= |0 |7 |0 |Z2 |8 | |~&

e R E AR R
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95}
NN
A
o>

4,749,720.99 0.02

op
:ll-/

7.3 BRI M E GBS T A BB /N TR IR B B A

7.3.1 BIRIEHI R LA AME G B ST HE IR EEF R TE B R 1R 4
SRR AR

R B
Fag | B Ji% S 24 PR HE(K) AV
B L (%)

1 600030 e 118,199,604 | 2,849,792,452.44 14.42
2 300059 KITME 91,073,980 | 1,839,694,396.00 9.31
3 601688 HBIRIESF 83,331,961 | 1,566,640,866.80 7.93
4 600837 B ESF 114,326,780 | 1,438,230,892.40 7.28
5 601211 E 22 H %% 63,944,432 | 1,103,680,896.32 5.58
6 600999 FARIES: 40,686,021 893,058,160.95 4.52
7 000166 3 25 127,890,930 645,849,196.50 3.27
8 000776 7 IRAUES 42,630,554 601,943,422.48 3.05
9 600958 RITUES 50,382,083 478,125,967.67 2.42
10 601377 PVAESR 65,827,464 450,918,128.40 2.28
11 601788 HRUESF 27,080,039 434,905,426.34 2.20
12 601901 I IEES: 58,097,459 411,330,009.72 2.08
13 600109 [ 4iF % 34,882,221 398,006,141.61 2.01
14 002736 {5 UE S 34,878,846 394,130,959.80 1.99
15 000783 USRS 54,254,159 365,673,031.66 1.85
16 601555 RRIETF 44,568,268 363,677,066.88 1.84
17 601108 o 3 IE S 34,877,210 357,491,402.50 1.81
18 601990 B RS 23,251,802 331,803,214.54 1.68
19 601099 PGS 96,888,641 307,136,991.97 1.55
20 601066 s 7,764,355 305,760,299.90 1.55
21 600061 4R T A 23,247,978 295,946,759.94 1.50
22 601162 RIAUES 46,541,900 282,043,914.00 1.43
23 000728 E ek 29,068,362 244,174,240.80 1.24
24 002797 F—ahlk 34,885,604 241,408,379.68 1.22
25 000750 [ IE 27 54,257,550 235,477,767.00 1.19
26 601198 RIHIESF 19,376,249 211,201,114.10 1.07
27 600155 A% 17,447,706 209,197,994.94 1.06
28 002500 Lt PEESR 31,516,020 206,114,770.80 1.04
29 002926 HEPIES: 19,378,949 205,998,227.87 1.04
30 002673 PUERIESS 25,192,564 205,571,322.24 1.04
31 601881 HH ] ] 17,437,883 200,012,518.01 1.01
32 601878 Wi e 25 19,378,848 192,044,383.68 0.97
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33 600369 PU GRS 40,688,428 186,759,884.52 0.94
34 600909 G 25,186,762 172,025,584.46 0.87
35 002939 KIES 13,572,149 167,208,875.68 0.85
36 000686 HRAGIESR 19,375,500 163,722,975.00 0.83
37 002670 PR e 15,504,942 141,870,219.30 0.72
38 601236 AR 5,813,500 112,781,900.00 0.57
39 600621 R 5,812,500 112,181,250.00 0.57
40 600864 A A 15,503,200 93,174,232.00 0.47
41 601375 iR E SR 19,379,000 91,081,300.00 0.46
42 000712 i le A 5,813,700 72,671,250.00 0.37
43 002961 GBI ) 1,939,512 53,627,506.80 0.27
44 002945 HERRIUE S 3,875,634 53,522,505.54 0.27
45 603093 RSN 1,939,554 41,777,993.16 0.21

7.3.2 BIRBARIF %A RYHE 5 EE T = E LI/ EF R BTE BREE 53R 9 4
SRR AR

i B 4
Fe | REAE JIE B A4 R HE(R) A fpE
HLEHI(%0)

1 688599 REILhe 102,459 1,425,204.69 0.01
2 688106 GFESME 26,075 1,078,462.00 0.01
3 688208 TH@ERHY 14,165 768,167.95 0.00
4 688026 HEREAEY) 4,433 369,357.56 0.00
5 688100 JBHEAE B 11,602 300,723.84 0.00
6 688568 kR K 11,020 178,634.20 0.00
7 688377 T# R 7,894 129,619.48 0.00
8 603087 HZEH 1,076 107,922.80 0.00
9 688277 KA 8,810 106,072.40 0.00
10 688528 Z= 1 Hk 8,337 94,458.21 0.00
11 688600 AR 5,468 84,754.00 0.00
12 300824 |l 1,954 26,789.34 0.00
13 300842 W B 455 18,527.60 0.00
14 600956 R SRR 2,533 12,766.32 0.00
15 300839 I 502 11,751.82 0.00
16 300847 HFREDOE 1,420 9,854.80 0.00
17 300845 R 470 8,286.10 0.00
18 300843 JH: 95 52 Ay 751 7,517.51 0.00
19 300840 PR e 1,185 7,038.90 0.00
20 300846 HHRTEZL 1,131 3,811.47 0.00

74 MEWHRERTHE I EKRES)
7.4.1 RIFEANESTGE H BAVIEE S 5= E 2% 30T 20 2 HI =4
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SRR NRTT

i B 4 Bt
5 Ji SE AR JI B A4 R EN L S DN FEEHE LA
(%)
1 300059 KT E 2,967,324,804.68 21.24
2 000776 IR UESF 1,360,084,546.73 9.74
3 000166 3 2R 1,324,513,622.30 9.48
4 002736 E{FiEF 911,007,472.46 6.52
5 000783 KATIESR 827,950,958.30 5.93
6 000728 T UESF 560,683,787.19 4.01
7 000750 ESREATE S 534,150,486.81 3.82
8 002797 F—ahk 519,807,900.66 3.72
9 002673 PUERIES 492,373,364.01 3.53
10 002926 HEPEIESR 450,122,576.44 3.22
11 000686 RALUES 393,594,986.28 2.82
12 002500 Lt PEiESs 387,038,092.91 2.77
13 601688 HFRIE SR 349,056,786.58 2.50
14 002670 ] K 4 g 343,510,900.46 2.46
15 002939 K UES 280,082,435.06 2.01
16 601162 RIS 237,473,037.82 1.70
17 600030 H S IES: 186,148,984.05 1.33
18 000712 e A 165,675,056.80 1.19
19 000987 T a5 139,087,898.11 1.00
20 002945 HERIES 118,141,487.93 0.85

E: SRAESPHL RN S (RSN LA E R A, A EMRA 5 .

7.4.2 RitSEH S8 IR S B 1 E 2%BET 20 4 KRR B4
EHA: AR

i B 4 Bt
5 Ji SE AR JI B A4 R A RS A P HE LA
(%)
1 300059 KITME 2,696,777,532.63 19.31
2 000776 I RUESF 1,190,743,957.48 8.52
3 000166 3 2R 1,164,003,895.63 8.33
4 002736 E{E IS 796,957,889.63 5.71
5 000783 KATIESR 734,130,529.21 5.26
6 000728 T UESF 494,424,078.57 3.54
7 000750 ESREATE S 470,126,981.69 3.37
8 002673 PUERIESS 434,283,834.60 3.11
9 002797 F—ahk 423,001,576.60 3.03
10 002926 HEPIES: 387,347,989.91 2.77
11 000686 RALUES 353,164,882.09 2.53
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12 002500 Lt PEiESS 333,354,699.49 2.39
13 002670 ] K A g 294,520,132.02 2.11
14 600030 e 221,669,413.83 1.59
15 000987 e et 205,173,542.73 1.47
16 002939 KIAE S5 162,538,992.60 1.16
17 000712 e A 141,561,335.07 1.01
18 600837 HEEIESF 131,335,820.35 0.94
19 002945 HERIES 101,789,480.55 0.73
20 601211 A% 87,673,056.32 0.63

T SEHESPULE RS (RSN LA E D A, A EMRA 5 .

7.4.3 TNBLER ) BAS B8 R S H AR RN B 3

SARAL: NIRRT

SOREIRA (RE 1 H

13,158,561,040.21

T BEERIUON (AZ) S

11,347,581,236.08

T SRNBERARA . ST BN 4% S

MRS 9

7.5 BIRIEGI R RN GFREAS

RN

2

S (RAZHAN IR

LA

A KD 3], AR

SRRAL: NIRRT

i B G B P E L

Fr 5 5355 i ol N RME

(%)

1 [ K 197 - _
2 JeAT IR - -
3| &R - _
Horr: BURMES Rk - -
4 ki 77 - .
5 AV SR 5 o - -
6 o ) S Al - -
7 AT (AT A2 #f50) 2,873,000.00 0.01
8 [ b A7 5 - -
9 At - -
10 | &t 2,873,000.00 0.01
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7.6 SARIZ A FMHE o 3 & 57 1 E LB RN HEFF A 48 451 35 B R B 4
Eh: AR

o R IR E
Fs IR iz 2R HEK) nRME
{E EEBI(%)
1 128116 it 1A B £ 28,730 2,873,000.00 0.01

7.7 FARIEA FOME o B B A BB R/ N R B TR B SCRFE S R R A
ARSI AR T AR R RFAT B SRR SR

7.8 REWREA RIE S EEF R ELFIR MR LA SRR R A
AIEEAR G RARFFA SRR

7.9 FARIE A SO E o F S B A L R/ HE AR AT 48 BUE B 3 B3 4
ARSI AR AR AR FFABGIE

7.10 R E IR AR S B 532 5 1F L i B
ARSI AR T W N R B AR B

701 R IR A 45 B A 5 A 2 52 B 1 L 1
ARSI AR T W R [ G 6

7.12 BHA G ME

7.12.1 AR AP S SR AT RUE SR RAT 0 (BRFRITIESR" “RAME” T RIUEH “H
RHER . ERUESR . HHRIUER “PEIERAS H S50 SMERS) Ba g1 %
VA EAE IR ) H AT — 2 B A TR T AT AIE B

RITUESR O A G T AR S IR 5T 5 KIS X 7, 30 SN A R A B 3 4RRLE
MRTAELS, #orG M RFMICT A/ BZO K, N REFARRGERaERL, X
R RO PP o R IR T PR RN 0 BEAS /R S I, 52 BINIE M 2 DT 4 U M A 1 e

FRIT W @IS A R 2R T W B IE SR B S A R A R B T E TR RAE SR B s ) b 5 AR e
RS 53 P08 A AT 1 4 PR VPG B & 2 VT RC R I SR BIE SR 4R 5 i) e 55 i AR 5 AN 9l 2% 7 4%
ITUEF BB U IR 25 W X2 Pt AT A s, RS IEE R AL . WiEhAME 2SR, ZINER

2 D I JR) BT IR A5 I i
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J7RAESS A R AR B B AEARAT AP R S RO AR B R BRI S ) i R R, A ORI
SRRSOk, RIS EEAE I, RS RBUE A RSN, 2502 Hh i 5
7 BRI S A e

K] 28 e PR YN L 75 VG A J5 B0 0P o e 8 S E 25 5 e R R 2 B S B B AT 4 AL 47
NIRSE 4 NHARIER E#RE, FESEZSREABINE RS, 2325 R ERE. 5
A BUE S IR .

TR F5 A A AR B BT RIGE JBAT 2 7 G0 5%« Rl iz v 52 Skt . 580 AH
7 P AT 38 5 S TR 52 3 vh BN RARAT TR, B4 SUE S I AL 11

RS KB N KBRS B B T ARG BRUE BAT R B U0 55, 230 b [E N RARAT 23
SCAT SRR W M

HBIESR ) MR B JTIAT IE R ELE . AL RT3 5 Ml E oK Je bl 48 i 2 ) K 0,
S ENER 2T AR AR R T A UE S M

EERRAEG, ARG IR A A2 AT H AT T RS TR T, IR LR A AR
SR ) X 2 ) 22 PSRRI 4 I A 7 A K ST, R w43 AN (R 7 A S
A B G TN W AR SR Z A B AT BB AT

7122 FEE G AT TS, B R T RS A TR T S I B A

7.12.3 SR HAth & T 5 = H

48

AL NRTIS
i e G
1 A ORIE 4,353,456.62
2 T WCAIE 25 17 R K 45,723,646.30
3 JSZHA )
4 IV ilDS) 26,033.50
5 JSZYAT FR R
6 Hoft SEHSCER
7 T2
8 HoAth
9 At 50,103,136.42

7.12.4 FAREFFAR B 40 T B 0 FT e e i 55 A
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AR AR AR S A AL T H O B AT F 4 57

7.12.5 BIRHI+ 4 R E A AETE R PRI SLH BB

7.12.5.1 BIRIEHEFE AT+ B BREPFERIBEZ REL U
ANH AR IR TG R 5L A 144 ISR AP AN AE T 32 PR DL o

7.12.5.2 FARBIRS T B 142 R A AR T8 SZ BR 17 5 A i B

SRERA: NIRRT

MIBZEEHETH | HEEESE | R

75 Ji% EEARAY Ji% 52 44 K N
~RiE EERIICA) R

1 688599 FKERe 1,425,204.69 0.01 | Frixsie
2 688106 & FEEME 1,078,462.00 0.01 | Frixsie
3 688208 TEIBRHY 768,167.95 0.00 | HEBE
4 688026 TERR ) 369,357.56 0.00 | SHIREE
5 688100 BHEAE B 300,723.84 0.00 | HTRBE

8 EEHFRAANER

8.1 WIREEWHRFAENBEAFAE NG

Rt 4

EREPN
| R DIRGE ST A
AN
He G i A i A
FEH DA FEA
bt 1l tt 1
219,619 88,855.21 | 5,424,111,416.00 27.80% | 14,090,180,066.00 72.20%
82 WK EWMEERTHFAA
5 A NG FA M () i b T AR LA
% YN I\

1 j RIS G AT A 543,999,700.00 2.79%
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B e A EHRE —RERT
2 — Q&5 EHEE 2 5ES 537,342,201.00 2.75%
G
3 2E%ﬁkﬁ%@ﬁmﬁ 501,347,803.00 2.57%
5T N RIS A A PR A
4 2 . 1.04%
A BRI 03,760,000.00 04%
A R AR S EE T TR
5 A A TR — R [ 190,841,613.00 0.98%
TR ERAT A A IR A
=8 23 HLIR N
6 j%awmﬁ@fﬂﬁﬁ%ﬂﬁz 189,851,300.00 0.97%
7 E SiEF R AR AF 103,214,100.00 0.53%
H HEAR LA PR A A 102,220,000.00 0.52%
2E ww A
9 ga@%ﬁﬂ&ﬁﬁ@z 84,900,000.00 0.44%
NRG P2 —BEHRIT— A
10 PR P22 L gt 18 5 88 75,445,800.00 0.39%
B
8.3 MiIAREEEANWMNYARFEEEARZEEHIFNR
TiH A maeas o 3 4 B A EL )
HEEHNTE M G A AR S 33,300.00 0.00%
84 HRELSETEANMMIANRFEEFBRNELS LT EXEFRIER
TiH FERenPaEREEXE i
RAFEPEBEAN G, FEESRTEA 0
WIS 16 57 N AT 4
RIS A A4S 0
9 FFAREEHHEED)
BT Ay

HFEEFAMH (2016 £ 7 H 26 H) FE40 4

429,291,482.00

AR SR e < A7 B

13,423,291,482.00

AR AR 75 I < i R 1 A

40,783,000,000.00

Pols AR T A S R B 473 0

34,692,000,000.00
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AR A R A B A

AR A HH A AR 3 4 4 0 i 19,514,291,482.00

10 EXFEHER

10.1 EEHHEFE AR R

WA I, AEES I G AR AR Sl
102 ZSEEAN, BEREAREIESRERTNERANFRS)

WA, AREEEE A E R NFEST:

2020 4F2 15 H, ARSEHARLA T (ERESEHARA R SEEHNALTEAE) |
ZARBSEWMNECIEEFLHE TR U GET, 2k DA AR S AR R E
M,

RIRE N ARSI NN L TR SIEE IR R EERANFLD).

103 BRESGEEAN. EEW™. ESTELFHIFR

AN, AREGTW S A a8 M LS A R S AR EHN, £
P FESFEE S AR R A I
10.4 Z G BB RIS R

I, AL B SRS TO R
10.5 AESHITH TSI FER

B4 G A A AR R LUK I I A K T h R 2 THITEE S5 B CREBRIIE A& 00O R AL TH R S5
10.6 EEA. EEALEBRAEEARAZEERLTIEFHER

AN, BESEIA S AL AP A SR Z R AL T .

10.7 B&HHUES A 73 5 B ITHIA KIE 5
10.7.1 &M UESS A R 32 5 BT T REER B K& ER
S ARG

. s ; miﬁﬁ#ﬁﬁfﬁﬁ
y = SR g y
i gg BAEH | ERAR 4 G| T

i el LB

ESp= s 1
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