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ffi st - - 4 45,443,148.82 45,443,148.82
156,202,727.8

2R AP B B O 74,371,772.58 - 4 81,830,955.22
0

T R FR AARSE G KA IAE, %A 20 A 3 FHE A H 2] H 2
BT,

7.4.13.4.1.2 |2 R IR ML BT
T 2018 4 12 H 31 H, AIEERIFHLHERFFHRT(2017 4212 A 31 H: [), FibiigHl#
(AR B0 T AR e 4 B P2 A JC K2R (2017 4F 12 A 31 H: A,

7.4.13.4.2 SMC R
BN RS A2 Fi5 < i EL 28 SO (i BOR SR B g DR AN R AR i A AL e sl i KB . A <
HITA B St AN R T i, BRI TS B R AN XU .

7.4.13.4.3 FABMHE R

S A AR ARG 6 5k < TR < kR P 2 Fe (i BOROR B e B A B i 37 R A AMIEIE 2R LUk
(I S A% BRI R AR Bl T A AR BN RS, o AN T < 2 BB TR 58 5 i i O IBEER - v i F LA
Pk U RYR T B ANIETR R AT B B S B S DLBURF PR S A R2 0, B AT RERIR T UEZ7 T 37 B AR i8¢
2 IS o

NI I B NAE M A B AL I RE R, SR B R RS, I8 xR e
DGR BURI 30T, S5 UESR s AT 0L, M 587 Bl B S AL S A kg s JE X B AMIE SR
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GG O TR & BNE R 1 R 54 2018 FEFEERE

I B e Bt IEFEAT & 3L B R 20 € Yo R B ab M AT H . AR e RS BN E
WL & 2SR, R BEBTRS BOFRCE . SRS HATIEIE, SRED R ] kA
RIS IR o

AN IE i BB AL 1 0 O PR AR AR AN A ARG . AR G AL & IR SR 57 5 R e B 1Y
60%-95%; fiir. e LA, Ble. BUE. B SCRAIESR USGE AR EIE N & fovr k&
BT R HABUEST A 7 S 5577 1K) 5%-40%, Jik < R B B < B 1) F AE — SR I LA I BBUR 57 (1 EE
Bl G TEAME T3 & B A 1 5%, H i BLe AN EARSE & AT & A7 L ORAE S AN SR R EE o LB,
AN G (2 S BN W AR B P R IRE SR A S I M %, R S0IE T 22 M B 5 VR0 2k b AT
RS EER, B4l VaR(Value at Risk) 5 b Rl sl A ik < 1 i ) T8 A8 (A XURSE B g v it e PR i
AT BREA AN ] o

)l

H
:

7.4.13.4.3.1 HAhs R D
SERAL NRMIT

AR EER
2018 4F 12 A 31 H 2017412 A 31 H
34 b4
i H
YRR B
N R E AN
18 L A5 18 L1
(%) (%)
T M R — I SRR TR 1,219,265,947.35 93.00 127,081,170.05 81.36
O R it G £ 5 o - - . i
T A — R i - - . i
A G Rl e — BUIE Bt - - - .
&t 1,219,265,947.35 93.00 127,081,170.05 81.36

7.4.13.4.3.2 FoAhA#E XU FR SRR BT

5834 Bl &35 b e v DA A Al 1T 37728 R AR AN AR

X PR A H 3 4 B E I
A Cfr. AR e

e FH A AR & ) AR B PN AR
2018 £ 12 A 31 H 20174 12 H 31 H
MG L R v T 5% %) 55,070,000.00 %) 5,590,000.00
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| | SR R 5% | I /b# 55,070,000.00 | I /%) 5,590,000.00 |

7.4.14 HEITHEBMMT S THRR T Z U AR
(1) AfhrE
() EETAARMMETTERTIL
A FHHETRECRPTENR, B A SROHE TR 5 B A 2SR BT & R A

JERRIE -

R MRS B G TEER 1T3 BRI
BRI BRER — RN A M 9K 517 B f5T LR B R R PO R R A
BRI MRB B AN ) IS A A E

(b) FREEHILAA U E T B R e il TR

() HEREmTHEARME

12018 4F 12 H 31 H, AFEFRFAKILLA uOME T B ARSI 2t H e il 5t o s 1
F—BKMRHN 1,148,611,701.55 76, J&T 55 ZIRMIREN 70,654,245.80 JG, LJE TH =ZX

4341(2017 4£ 12 F 31 H: #5—/27k 127,015,325.14 7T, % JZ1X 65,844.91 75, LH=JZK).

(i) A SHHERTIR)Z R IE ) E KA S
AFE G DL B R L A A S U 2L H ORGSR UL TR R B e

XFFUESRAE 5 i LT R AV, o B RS R 52 5 AN BR (R K R A5 I 52 23 A
R BUR TARRIFRATEG O, A A S THEM A 255 R IR H YA 22 5 AN ER 18] K&
IR S0 TE) g AH R  ZE AN 57 (R A SCEL SNSRI TR A 1A B R A AN R U 5 g A AELX
TR ERIRERRER, B M ORBCEE M GITR 2 SCHE N IR 2 — R IR =R IR

(i) =R R SOIE AR BRI A Y AL 5 580

T

() FEFEMUARNEITTEN ST H
T 2018 55 12 H 31 H, A4S R FFH ARSI LA oM ETHE R 4R P 7=(2017 45 12 H 31 H:

247 UL 65 I
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[7])

|

(d) AL fehE TR R T H
ANBLZ SEUMETH B K il B A G0 T B AL R NG OTUR HoAt e 0 5, KT v fEL S 2 Fe
TEMZER A

(2) BRASHHESS, BET 6ER H AR G0 5 2 U W HAl 2 T

8.1 HiREE T =HAHEN
GHgsr. NRMG

Fr's T H & A BT (%)
1 EEES e 1,219,265,947.35 85.77

Horp B2 1,219,265,947.35 85.77
2 R IR - -
3 [#] & - -

=
03
F | KE
PN,

y
E
o | =
| 3
t
i
=
3

6 SENIREE G Rl ot 7 - -
Horrs ST = B] A ) SN R
B phE
AT KRG H AT &6
7 X 201,710,061.61 14.19
i
8 HoAh & T %= 579,472.71 0.04
9 &1t 1,421,555,481.67 100.00

8.2 HIREAT W RARERHAS

8.2.1 A HIARFAT b A3 S 55 9 B SR e 2 &
GEh: AR Mot

LA B

Atk (%

(N E] R e AWK IE]

% 48 T3k 65 7T



eI IR S RUE S R Ak & 2018 EAE LR

YISO NN O 4 21,021,000.00 1.60
KA . -
il g 690,065,136.58 52.63
1. ST RO RS 11671.273.70 6 57
eS| 4 98,908,195.20 7.54
LR . -
ZiWiEk. G AHRELLY - -
{E 18 AL - .
=B BRI B AR L 27.301.890.00 5 08
el 128,206,245.80 9.78
e 14 93,747,988.35 7.15
FH AR 55 55l . .
BRI TR AR . -
IKF IREEAN A SR it B, . .
JEEARSS AR HoAth AR 45\ . .
HE - -
AR 2 T AR 21,344,217.72 1.63
A AT R RY 27,000,000.00 2.06
ey . .
Hit 1,219,265,947.35 93.00

8.3 WK A FMME b EE O™ 1§+E L K/ N B BT B B B A 4

SRR NIRRT

i B 4 P i
e | REA JI S5 A4 R HE () AVIIKIED
B 451 (%)

1 000538 =AY 1,609,193 119,015,914.28 9.08
2 600025 HBREKH 35,451,198 111,671,273.70 8.52
3 600176 HEEA 10,479,420 101,335,991.40 7.73
4 603605 HIzEAE 1,936,152 85,326,218.64 6.51
5 002081 &l W 9,570,592 77,521,795.20 5.91
6 600030 S IESR 4,410,000 70,604,100.00 5.39
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7 000069 UGS TN 10,800,000 68,580,000.00 5.23

600837 HEIES 6,540,000 57,552,000.00 4.39
9 002415 T FE AR, 2,171,027 55,925,655.52 4.27
10 600276 E 5 PR 24 1,051,400 55,461,350.00 4.23
11 600835 L 3,721,229 54,143,881.95 413
12 600597 FeHFL 4,320,018 36,115,350.48 2.75
13 601966 237 S 2,328,200 31,779,930.00 2.42
14 002262 BAEZ), 3,187,400 28,750,348.00 2.19
15 002595 SR, 1,739,337 27,829,392.00 2.12
16 600718 R EH] 2,363,800 27,301,890.00 2.08
17 601098 HH R AR 2,160,000 27,000,000.00 2.06
18 600623 e 3,120,000 25,209,600.00 1.92
19 002244 VT A 6,108,000 24,309,840.00 1.85
20 000726 & KA 2,352,000 22,837,920.00 1.74
21 600600 5 630,000 21,961,800.00 1.68
22 601117 Hh [ 4k A 3,990,000 21,386,400.00 1.63
23 603882 I 957,999 21,344,217.72 1.63
24 002041 Bl 3,900,000 21,021,000.00 1.60
25 600436 A 187,000 16,203,550.00 1.24
26 600479 T425\ 1,033,400 8,019,184.00 0.61
27 001979 e o 49,461 858,148.35 0.07
28 603185 WL 1,345 66,039.50 0.01
29 601860 KEWIT 15,970 50,145.80 0.00
30 300753 ZMEST 1,055 42,326.60 0.00
31 603629 L 1,051 40,684.21 0.00

8.4 MEMABEB R ASGHE AR
8.4.1 RHTN SR H IR B 15H 2% BRAT 20 44 KR I 40
SRS AR

o JAT 3 4 T
e 5 AR Ji% S2 44 K N N FEHE HE 1
(%)
1 000069 AR A 141,781,971.88 90.77
2 000538 =AY 120,864,591.23 77.38
3 600030 R S IESE 118,226,007.17 75.69
4 600025 HEREK H 107,042,756.43 68.53
5 600176 REEAA 103,910,424.70 66.52
6 002415 T AN 103,596,431.04 66.32
7 601328 A IEERAT 96,080,042.70 61.51
8 600837 B 91,827,309.49 58.79
9 600547 AR 4 84,928,051.75 54.37
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10 601988 W ERAT 83,456,260.00 53.43
11 601336 B R 83,406,007.03 53.40
12 002081 & i W 81,179,013.18 51.97
13 603605 HIERE 76,279,736.80 48.83
14 002262 Bzl 74,708,354.91 47.83
15 601333 IRk 69,002,044.77 44.17
16 600276 TE 5 125 24 68,026,932.39 43.55
17 600835 L 63,706,183.37 40.78
18 600028 W E A1 62,398,556.00 39.95
19 600170 g 57,468,058.25 36.79
20 600718 R EEH 54,358,567.81 34.80
21 002465 e S G 52,477,835.28 33.60
22 600597 FEHA L 43,937,075.86 28.13
23 601117 W E b2 43,199,626.22 27.66
24 600623 HeiHEE 42,486,620.00 27.20
25 601857 Hh [ v 40,237,957.81 25.76
26 600038 W E I 40,125,246.99 25.69
27 600048 PRF Hb = 39,181,949.00 25.08
28 600479 Ta&Zl 34,874,755.73 22.33
29 601098 HH e L 34,755,584.05 22.25
30 601966 34 i) 34,547,614.03 22.12
31 300251 T AL 34,052,320.62 21.80
32 001979 e 0 33,846,312.52 21.67
33 600879 WK T 33,666,823.00 21.55
34 002041 kRN 33,457,698.02 21.42
35 600600 T L gL 30,667,065.70 19.63
36 603882 SRR 29,908,934.82 19.15
37 002244 VT A 29,106,209.14 18.63
38 002595 SR 28,827,036.09 18.45
39 600489 HE e 28,183,440.16 18.04
40 000726 & A 26,849,132.06 17.19
41 002179 R i 25,110,875.16 16.08
42 600583 T TRE 22,323,098.68 14.29
43 000783 LSARTIE 19,518,574.03 12.50
44 603986 J& & B 19,376,913.95 12.40
45 603359 KEAES 19,318,657.30 12.37
46 600436 A 16,861,495.00 10.79
47 603686 yAZEZ A 14,945,472.00 9.57
48 600612 ZRHE 4,515,340.00 2.89
49 000768 HTEAL 3,893,969.00 2.49

TE s AT GBI % S A B A ol LU Hei) 3181, ANERE AR A 5 9

8.4.2 RIS S IS B 1+ 2% BLHT 20 44 KB I 40
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SREAL: NRTIT

b W 4 Bt
F5 Ji SR AR JIE B A4 R EN L P HE LA
(%)
1 601328 CIERAT 100,853,292.41 64.57
2 601336 W RIS 91,832,795.58 58.79
3 600547 R4 81,539,215.48 52.20
4 601988 Hh [ AR AT 79,217,483.00 50.71
5 600028 W E A1 64,223,763.14 41.12
6 000069 HEHFIR A 62,899,007.24 40.27
7 600170 g 52,928,479.51 33.88
8 601857 HH A 52,875,487.71 33.85
9 601333 Rk 51,032,748.46 32.67
10 600048 LRF Hb 7= 45,118,233.97 28.88
11 002465 RS 44,903,154.19 28.75
12 002415 T RE AR 43,415,554.80 27.79
13 300251 L AL 38,930,215.16 24.92
14 600038 W E A 36,594,348.71 23.43
15 001979 e 31,896,465.28 20.42
16 002262 Bzl 31,111,532.21 19.92
17 600030 S IES: 29,036,564.47 18.59
18 600489 e 4 28,483,945.66 18.24
19 600879 LIV 28,323,979.00 18.13
20 002179 TG 26,450,142.50 16.93
21 600718 PRE 25,021,346.48 16.02
22 600479 425\ 21,830,709.26 13.98
23 600583 W A2 20,719,947.58 13.26
24 603686 yAE Nt 19,909,601.85 12.75
25 603986 Ik & B 19,734,669.75 12.63
26 603359 KEAES 17,864,750.90 11.44
27 600837 IR 17,001,672.63 10.88
28 000783 KAITUES 15,789,769.47 10.11
29 601117 [ 4k A 14,151,041.44 9.06
30 600600 T L 12,058,940.14 7.72
31 601098 HH e A 12,027,523.45 7.70
32 603882 I 10,096,675.18 6.46
33 600835 AL 8,170,261.00 5.23
34 000726 & RA 6,049,763.84 3.87
35 002244 TS 5,670,746.00 3.63
36 000895 KR 5,575,092.47 3.57
37 000768 HL AL 5,557,606.00 3.56
38 600795 GV 5,289,882.00 3.39
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39 600623 HEHEEH] 4,641,019.61 2.97
40 600612 2 R FE 4,532,458.39 2.90
41 002041 B 3,359,654.50 2.15

T AT S G s S S e (RS BN IR LRSS B 3881, AN A ORAS 5 9 M

8.4.3 TN I A B8 K S AR TR B AR

B, NRMIT
SENBEEE A (A A 2,617,995,820.36
SEH RN (832 B 1,298,261,326.07

T AT RNBERII A (BRAD) AU ANSE BRSO RREE) A HA% S 52 A 4
(AT AN T AR HE) B, AHFEMRZ S

8.5 HIREMIFMF D RMMFREAS
AT AR WIRARFFA G

8.6 HIRAZ A SRMHE 5 EE S 7= E LB /N EF I ET LA SRS SR B
AFE G ARG RARFFA IR -

8.7 BIRIEA B LB SR = E LI K NEF I TR 57 SCRRIESR 3R A 4
AT G ARG AR AR FFA B STFRFIESR o

8.8 MEMARE A AYHE SEEFFHE AR NEFRET LA SR REHA
AFE AR WIRARFFA St & mBLBL

8.9 SARIE A FMME o F S B 15+E BB /MR B BT T8 BUIES 3 4
AFE AR IR AR FFABOERH -

8.10 MEHIARAEESHH KRB 5 16 oL i B
8.10.1 MEMRATE ST KBTI S ARSI A

AT G AR IR ARFFAT AR M52

8.10.2 AEEFHBIFHRHBFEIR
T
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8.11 R E AR AE SB B i H Y 5232 5 R Ol v A
8.11.1 A H A BB R BUR

WRIEATE SIE A, AR TE G
8.11.2 & HIR AT ST 1 B i S5 A5 25 B 40

ARSI AR T AT BB [ 5 B
8.11.3 AHE T B H PP

T

¢

8.12 BFAFIREME

8.12.1 AMREMIN, AREHHE AT+ HAUETF A ARAT R SIS F TR AN, BRa R
H g H AT —ENRZBIATHEDT. AT

8.12.2 AL GBI AT T A R R, PR Tl 2 e 15 R HLE S ISR P 2 AN IBESR
8.12.3 FARFLAA- TR = I AR

B ARMIT
Frs ey i B
1 7 H PRAE 337,160.91
2 FEHSCE 537 B
3 Mgl
4 INLLEIIDS) 48,244.60
5 JSZ AT FR 194,067.20
6 HoAt RS
7 59 21
8 HoAth
9 &t 579,472.71

8.12.4 JARFFA KA TH B T R B35 B
ARSI AR AR AT b T 5B I AT e e i

8.12.5 FARHI 44 B = s A AE Uit i 32 PR L A i A
SRR NRMIT
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LI 2 PR ER A B o e B
7 5 SEARAY Ji% S2 44 Fx LI 57 BR 5 450 15 B
eE 1 L1 (%)
1 600030 PSSR 70,604,100.00 5.39 | Bir-E A
9 EEMFTRFENER
9.1 IRESEMTFEAPBLEANEWH
Py g sanL: Ay
¥ Nt
FYEE R IRk d NS e
FEANPE()
e b S A & i
FEE 4 ERER X
Ee 4l Lb A5
18,760 51,007.87 | 861,713,920.17 |  90.05% 95,193,776.82 9.95%
9.2 HAREESEEARMMEAN RFEELREERER
I H A mELSE () g 34 S A )
REEENITA M REFE
283,641.30 0.03%
VN
0.3 HIRESEHEANMIANBRFAEFBRZE SN TR X A KB
RIS RS LA AL S HH S =R X AN 0.
80 HFRARESHHEE)
AL
He 44 AR R H (2008 4F 10 H 22 H)HE4H a4 813,446,720.65
AR T IR I 4 4 A0 i A 72,223,035.13

AT 5 R < L R A

1,132,079,203.29

Tl ASHR S IR 4 R BE [B] 47 247,394,541.43
ARG I S 53 A2 B 1 40
ASF A A AR 3 4 4 A A 956,907,696.99
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81 EXFMHER

111 EEHHRA ARSRIL

I HIN R S B ARSI
N2 HEEEAN. ZEAEANLNIESHERITNERAERS)

1. ARG I AR G E BN ERNFRZ T

2018 4E 2 13 H, RGEHANEAM T (FRESEHARAFRTRSBAHEERNAL), &
JARRSEE S SRR B RIR L A e N IR 2 P

2. AR A AT SIEE N L TR E E =R NFZS T

.
N3P RESEEN. W=, BESHEEWFHFL

WE N RAR G BB SRR, RS ARSI N L LAR S 7 1)
R/
11.4 HE BRI

AT 30 A T < P R N Y AR
11.5 NEEHAT H TR STHRF S FriF R

AR S A AR T R DSOS D B < TR S IR S5 T

TR NS AR AR 2 1T 55 B i 9 ARG T 88,000.00 .

AT TR IR B T IR SRR . RS ARERHEES.
N6 EEN. TEARERFEEAN R BB T FHFR

2018 ££ 4 H, Abxf RHFIEMRIA A~ 7] H AR (O T X 223k S48 B IR RER L D12 U 1 i
MIRAED, ArlEEEY, B V8 LR UREDR, A vE e . SCii B i i, 23— PRI AR
BRI AT XU B B RE /7. 2018 4E 5, v A Ll id bk =) iR A 4e

B LR DU, AN EE A T8 AL @I BN G SR B A 1 S O
11.7 EEMA IS A R R 5 BITHIA RIE I
11.7.1 FE &M FESRA T2 5 B ITHAT IRE B R &S BN

EREAL: ARt

77 T A4 PR 25 JBe S22 5 2 SZAY 257 e B < ik
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BT =t i i 24 A

= FRAZ 40 SERAZ S 4 & REN

A b t A1
WA UE S 1 - - - -] -
HHEIES 1 - - - - |-
ESEERN 1 - - - - |-
I MES 2 - - - - |-
AT 1 - - - - |-
BEHIE SR 1 - - - - -
W B IE S 1 - - - - |-
JIBRIES 1 - - - -] -
Wl ESR 1 - - - - |-
RIS 3 - - - - -
Wik UEZ 1 - - - - -
HHER [ B 1 - - - - -
HBIRIES 1 - - - - |-
HRALIESF 1 815,422,911.80 |  20.84% 759,397.77 | 20.97% | -
WS 1 665,718,412.74 |  17.01% 619,981.97 | 17.12% | -
JTRAESR 1 641,288,708.73 |  16.39% 597,228.86 | 16.49% | -
N 1 410,137,770.90 |  10.48% 381,961.12 | 10.55% | -
7 25 2 390,099,195.13 9.97% 355,497.81 9.82% | -
KRS 1 343,937,966.83 8.79% 313,432.32 8.66% | -
HiHRAE SR 1 146,571,216.18 3.75% 133,571.40 3.69% | -
RAIEF 2 132,613,587.92 3.39% 121,209.07 3.35% | -
J5 IEUES: 1 67,821,004.38 1.73% 61,804.94 1.71% | -
] B IE F 1 65,152,723.25 1.67% 60,676.17 1.68% | -
iR 2 49,801,973.88 1.27% 45,384.49 1.25% | -
B ARIESE 1 44,822,351.11 1.15% 41,743.10 1.15% | -
KT 2 40,221,786.30 1.03% 37,385.32 1.03% | -
MV AES 1 25,144,410.52 0.64% 23,417.13 0.65% | -
HRIMIESR 1 20,950,740.16 0.54% 19,511.86 0.54% | -
ek gs 1 19,114,900.42 0.49% 17,801.35 0.49% | -
A% 1 13,469,573.09 0.34% 12,274.74 0.34% | -
75 e IE S5 1 10,771,177.98 0.28% 9,815.65 0.27% | -
HHZRIESR 1 9,697,730.29 0.25% 8,837.63 0.24% | -

T 1s FRiT A5 i dbei:

REFHASSUERIESF BN, B S e AR AL IR TS T, RN

(1) WEEHEMTE, i, B EemNEhliz, JERem et Sialk mB RS 1R,

(2) WHIESEIIH%, A E BT AL TN BT, e AT X A el 55 /R 2, SRfitmn
B T TR AN AT AR 55 5
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(3) AA S RIAERL, REMERINHES) 2100k 55 515, ORBREEHRZN AR BN, ke
I 2 5

(4) HAbAT R+ R SR NP 2 H A F 5 R -

2 FRiH T A5 BTk AR -

(1) XF32 5 B ITMRIE T ISR 5 IR 55 EAT PG

HIAR SRR 12 S R UG RN Sk B3R 2E 5 B eiE BAREAN (R B AR S5 PN IM%D, X sg
5y BT 25 T IR 55 DL AN SR S EAT VAl

(2) HE P o) BT H TG HZR)

F BT TR SR AZ 5 BT s IR S VP S5 R, FRIE g o, 1S Crbic s
FATC T H A% AR D, XHUHTE AL 5 ST 1 e B AN S R AT A

(3) MRILAT 5 FICA, FAPREAZ I A H 4l

NE P E GRS IBI IR CHriE A2 5 BT s B A% R ) SO TR I SR e VA (10 45 R AT

REEHANSEIERNZZREZT QRS ol i), JHEREEEA.

3. RGN RS A IR 58 2 BT AR A O
201844 H 5 R FHHE 8 78 28 W ARAT IV IEIE Z2 78 31100600442 5 5.7t

11.7.2 ZEEMAHIESR A AR 5 B Iui# T HALIESR 8% KB
Siahr. NRMT

o (5142 5 BLIEAZ 5
EE=El i = 4[] EEEl
EEZY N

JRAZEA | RO | S | TR JRAZ 80 TE A

WU LAl WU LAl WU LAl
WIHIESF
HREIESF
[HEIESF
7 MHIESR
g
PR
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e ORI TR & BUIE I3 43 BT Bk 4 2018 AR A FEAR
W& IS - - R
JIBRUES - . R
HHLHESR - - -
RIS - . R
W ikES - . -
HAR [ bR - . -
RIS - . -
RILIES - . -
G R - i
JTRAESR - . -
S - . R
3 25 - . R
HRIEFR - . R
H R IR - - R
K IRAESR - - -
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