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31 H, ARESHETE™ 7 AT ARG KK GHE Y 77,142,420.67 o, #ELHHINK

2 LAl A

7.4.13.4 TiH R
137 ARS8 15 22 < I <z itk T L 1) 2 S B B R I 9 B DR BT AR 7 37 45 SR A0 s DR 3 (1 22 2l T
FAEPEN IR, LA KU L A XU AE A A% RS o

7.4.13.4.1 FIZ KK

R 2 RIS 2 41 < TR 2 o B BROR SR 3 <5 0 B 32 T 3 R 23R AR B T A D sl A RS o ) R
Vi i S ol 1) Y 5 R 7 < A W TITI 5 /A R 1 1= W e e R E i A1 < vt B B BN
i A S5 301 ) 35 RO 7 32 01 23 237 5 A7 IS 0 T AR SR I B I 5 ) ) PRI

R R < ) e < BN 8 TS A S < M ) M) 2R Rk ok 1 AT A%, Pl R R A A
JIAE T o0 bR A R HEAT i B

RIEG A SRR SR B MEm AR R, IR G IIN REE ESIE
MEAEAR KRR EHSL T T AR AR . ANFE G 1R 3R BB B8 7 R ZONRAT AR K. S8

& AR RE S MR 5.

7.4.13.4.1.1 F) 2 X

Hpr: ANRMG
VNN
2020 4 12 A 31 1 AN 1-5 4 5L AR &t
H
%
HRATEK 2,279,585.24 4 2,279,585.24
s S 5,951.12 5,951.12
1 HARIE 4 3,638.95 3,638.95
A Gy M 4 R Bt P 321,000.00 74,862,835.43| 75,183,835.43
NSCIE S5 F 3K - -
IVEA&IPSS 251.52 251.52]
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2,610,175.31

74,863,086.95

77,473,262.26

A2 oy M e R A f5t

AT2E B R f

S th I
Pk

JEAIE S FEak

JSEA e [ml K

LA BN AR T

32,401.24

32,401.24

RATHEE %

6,480.24

6,480.24

JS2AT 4 B iR 55 9

A 32 5 3

27,069.61

27,069.61

AT H B

0.81

0.81

RATALE

A A

I FE P A B 5

Hoph B f5

173,000.00

173,000.00

r¥sSTy

238,951.90

238,951.90

GIES s AN

2,610,175.31

74,624,135.05

77,234,310.36

PR
2019 4 12 A 31

H

1N

1-5 4F

54D E

AR

i

BRATAK

1,958,044.51

1,958,044.51

SiHANE

5,942.35

5,942.35

7 PRIE S

906.46

906.46

2 P

89,326,054.67

89,326,054.67

SCIE S Sk

RS

390.50

390.50

BT

=

1,964,893.32

89,326,445.17

91,291,338.49

B
i

=

S

IR K

AT oy M R 4 £t

ATAE SRl 5

2 H (2] 0 < it %

PR

AT IES 7 5K

IS4 I [
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AT/ 3N Fik 38,055.43 38,055.43
NEASTHEE 2 7,611.09 7,611.09
JREASE 4 5 A 55 9 - !
RATAE 5 B 21,721.04 21,721.04
J A Rt B -

JREASS ) JEL -

AR -

16 2E FIT 1S 971 453 - -
HAh A fiit 188,000.00 188,000.00
Tt 255,387.56  255,387.56

) 2 U P B 11 1,964,893.32 89,071,057.61| 91,035,950.93

T R AARIE ST K AGIIK I, 158 A 2000 IR = F08 E O H B H A
REFLLIK.

7.4.13.4.1.2 F 2 KR HRIURAE 44

12020 5 12 H 31 H, AEGRA KI5 MBI TT A RO &5 2 5 E R EL o
0.429%(2019 4F 12 A 31 H: REFALZHMEFFRER), B ATHA KRS0 T AT S5 3 E
#HOKFM(2019 4 12 A 31 H: [H).

7.4.13.4.2 AMIC RS
AN R 2 Fi 4 i 2L 1A SO B B R I & R AN 3R AR B T R AR Y sl i AU o A 4
HIFTAE B K st PO i, DRI TS 22 R AN XU

7.4.13.4.3 HABMHE XK

A AR A JXURRY 2 8 4 T 4R 4 i L P 2 S R B A SR 3 490 R R T 3 R 2 R/ 26 LA
(T S0 4 TR R AR BT AR B (KR o AR 4 1 SRR TSRS 5 T Bl ROIEEE T ife £ G A
e UK SRR T B8 AMIE SR RAT A 1 B B L R RS TR S ), A mT SR TUF 25 11T 3 AR U
BN o

A4 T EERAUE A EHNE, W58 A4 HERR A Fa B0 Bt e (5 A7 FE AR ) 4 A B AL A g e
SR E, AR FR A HE BRI B A (AR B AT AR R . ARIE AR AR H, S BT A
Wiy, HEEZH LT LT HRIREUR R E AR A S . BRSSPI R B0 s, 4
AR AR TR 0 IR AR« J5= 4 P R SE [ 1y B <5 I A7 00 A B A B B R Ui il T 45 2R
ST A HEAT I AR AR, DR AR (KR AL

e

Sl B R A A 1 BRI AN A S . AR EHTHEF, BiE ks Eosim
% 47 TIFE 65 L
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JC R 25 30 1S 7 IR B SR BB LU BIAMIG T2 B0 7 1AL 90%. BEAh, AL Gk & BENRE H 0 A%
ST ROUESF U A% St 4%, 2 91328 Y 22 il B U7 R0t ik AT KU L i, B4 VaR (Value at Risk)
TR SR I A 5 <5 T s PO TERAE O A% LR, B IR ] St o] XUy 18 AT BRER AT 256 o

7.4.13.4.3.1 HAbHHE R A

s NRMx

AR EER
2020 %12 A 31 H 2019 4 12 A 31 H
e e
TiH
BRI eV
N RME N RMHE
18 EL 51 1H L 451
(%) (%)

B R ot Rl K 5 i 74,862,835.43 96.93 89,326,054.67 98.12
B Rt g R - i g - - - -
LoV e — S A R - - - -
FTAE SRl 7= — BOIEFE B2 - - - -
&it 74,862,835.43 96.93 89,326,054.67 98.12

7.4.13.4.3.2 FABYHE RS B BURYE S BT

2020 4F 12 A 31 H

15 Bae b 2t LU 3 i v DA AR ) HoAth T 37728 8 SRR AN AR
Ko = iR H RS 5= i E
meE (ah: ARMo
FH & XU AR 5 (1) A2 50 A HE AEREE
i

2019 4 12 A 31 H

Mg b v BT 5%

W4y 3,760,000.00

WHNZ] 4,450,000.00

A G B HE N B 5%

/% 3,760,000.00

/b %) 4,450,000.00

7.4.14 FEITEBAST SRR T EU AR HMF R
(1) F&<EH IR
T 2020 4 JE, ANKE 4 H I S A B XN S8 29,044,240.96 J0(2019 41 : 33,335,232.12 J6),

ForP A8 DU S S2A I HR K 27,759,254.00 oA AR 4 2 A5 FR AR 1,284,986.96 JT(2019 4E 7% : 1

FR LR DA ZE SZAS ) H R 32,659,081.00 ST AT AR 4 S7 A5 1 H WK 676,151.12 JT).
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(2) AfehE
(a) <Rt TEA SR ETH T
A FETRERITERRX, B A SSOHE T BB 5 B A 2SO BT & R A

JERBRGE -

F Rk MRS B AR R T 4 R 2R B AR
BRI BRES — R N B A 9% 537 B f5 B B 12 UL 5 R R A
IR FRBE P B G AN AT IR A B

(b) FREEMILLA SRMETHE G TR

() &ZEERTHEARME

T2020 45 12 A 31 H, AEEERA M LLA RMETHE BRSNS 238 10 S st = g T
B B IRHIARETN 74,862,835.43 76, J& T2 “EIXFIARHUA 321,000.00 7C, Toj& T8 =R IR

(2019 4F 12 H 31 H: #—J21K 89,326,054.67 7T, LH 8 =ER).

(i) A FCHHEFTIR R KT8] (1 H KA S

AN G DA B R U R 49 ) 2 TR A H ORGSR IR T e e R e e

XIS A 5 i LT RN 60, 45 B RIS R A8 5 AN R (L5 R R A I ) 28 5 A
HER) BUR TARA TP RATEGOL, ARG TEMH 225 R IE R H I 525 A e L
IR B ST TR DR B SR AN G555 (0 28 SO EAUN GRS — JR IR AR Al (2L 8 R A T A A A
TR RN ERIEMRERE, M REEMGTIR A SCHHE N R 2 R IIE R 5 =R IR

(i) 5 =JR R S E AR BURIA I A2 2h 5 40

T

(c) AFFREEM LAA SUME T = SRl T A
12020 4 12 H 31 H, KRS AR FFAIEFRE R DL A o ETF S5 =019 4F 12 A 31 H:
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(d) ALARMETTRM LR T A
ANPLOA SR T 5 00 4 R % 7 AR B £33 A 55 I ATk IR At 4 g 47 £5%
{EAHZEAR N

HIK B 5 2 feth

(3) BRI HIAFAN L Fod (B A, B 537 G 53R H AR Sk 0 7 00t B 1) L A 2 2 00
8 BAWAEHRE

8.1 HIREEF AR

SHRAL: ARt
o 5 o o A R P I LA
(%)

1 ETEs ey 74,862,835.43 96.63

Hope SR 74,862,835.43 96.63

2 Fe Bt - -

3 Ii] 5 WAL 2 $3 % 321,000.00 0.41

Hr: figz 321,000.00 0.41

B SCRRIESR - -

4 B - -

5 G AT A AL R - -

6 SN IR 4 il - -
e S = [ 1 SN GR

BT ) )

7 ?E$?z?§k$ﬂé§§ié&{jé§é§ 2,285,536.36 2.95

it
8 At 25 0 5% 3,890.47 0.01
9 At 77,473,262.26 100.00
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8.2 IRBITU LM B ERRAS

s NRMox

j o 4 B A E

R A7l 25 A SHE

Eefl (%)

ARG R B D ] _
I 3,847,870.27 4.98
C [Hli&k 26,214,706.41 33.94
D | I R ROKA AR RO, 2,845,460.00 3.68
E &5l 1,823,543.22 2.36
F R MEE 8,683,227.40 11.24
G [l AERmEl 2,776,769.45 3.60
H (g Aol 1,786,038.00 2.31
I {5 EfE. AEAE B EAR RS 6,426,752.41 8.32
T R 11,063,909.93 14.33
K |FHk 2,716,796.34 3.52
L [ HLBEANR 55 55l 1,299,270.00 1.68
M [RHERETERIE AR R 55 1,172,064.00, 1.52
N KR BRI it i B i .
O |BRMRS. BHEAH ARSI ] ]
P |HAE _ .
Q |PAEMMZTAE 2,442,584.00 3.16
R b RE MR 1,763,844.00 2.28
S |ZAE - -
=ann 74,862,835.43 96.93

8.2.2 AR FUNAIZAT W R BEE R R A &
ARF AR AR R A BB

51 713k 65 7T
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8.3 BRI FuHrE o 2B i E LI KNP BT R B =43 3 A 4
S ARG

R T
Fa | REA J 28 A4 R HE () A RE
B LEB(%)

1 601633 KIRVAZE 38,500 1,455,685.00 1.88
2 601888 Hh [ A A 4,600 1,299,270.00 1.68
3 603882 SRR 10,000 1,281,200.00 1.66
4 600438 T8 AR 32,400 1,245,456.00 1.61
5 600276 H I < 24 10,786 1,202,207.56 1.56
6 603259 24 B Rk 8,700 1,172,064.00 1.52
7 600763 HIREEST 4,200 1,161,384.00 1.50
8 600519 BN G 555 1,108,890.00 1.44
9 600546 LR [ B 125,700 1,069,707.00 1.39
10 600887 PRIy 24,056 1,067,364.72 1.38
11 600031 —=—HL 30,200 1,056,396.00 1.37
12 600309 FEA 11,600 1,056,064.00 1.37
13 600827 BB A 72,300 1,055,580.00 1.37
14 603605 HISEAE 5,900 1,050,200.00 1.36
15 600570 fHA4 B 10,000 1,049,000.00 1.36
16 600690 IR K 35,742 1,044,023.82 1.35
17 603501 FIRM AR 4,500 1,039,950.00 1.35
18 603195 WM 5,000 1,026,450.00 1.33
19 601899 Kl 109,500 1,017,255.00 1.32
20 600739 LT HCR 41,700 1,014,144.00 1.31
21 601985 [ % 203,600 1,001,712.00 1.30
22 603833 MR 2K & 7,340 987,230.00 1.28
23 600104 RAER 39,626 968,459.44 1.25
24 601138 Tk & BB 70,400 963,776.00 1.25
25 600196 HEEKZ 17,800 961,022.00 1.24
26 600522 HR R 88,600 960,424.00 1.24
27 600754 MRS 18,600 958,458.00 1.24
28 603719 R andi+ 16,300 956,321.00 1.24
29 600036 FHE AT 21,700 953,715.00 1.23
30 600028 W E A1k 234,766 946,106.98 1.22
31 600030 HEIES: 32,152 945,268.80 1.22
32 601857 HH [ 7 9 227,589 944,494.35 1.22
33 601088 Hh [ e A 52,194 940,013.94 1.22
34 600705 HT A 214,434 939,220.92 1.22
35 688029 Al = 2 5,100 938,451.00 1.22
36 600729 ENEN 32,466 938,267.40 1.21
37 601816 R 165,500 936,730.00 1.21
38 600655 Tl 105,200 935,228.00 1.21
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39 601288 LV HRAT 297,800 935,092.00 1.21
40 600900 KL H T 48,700 933,092.00 1.21
41 601066 WS 22,200 932,400.00 1.21
42 600390 A HEA 133,320 930,573.60 1.20
43 601318 Hh ] o2 10,670 928,076.60 1.20
44 600741 IR 32,200 928,004.00 1.20
45 601398 TR4RAT 185,895 927,616.05 1.20
46 600584 KR 21,751 925,940.07 1.20
47 601319 EHES NS 140,900 925,713.00 1.20
48 601006 KR 143,167 924,858.82 1.20
49 600048 PR Hb = 58,387 923,682.34 1.20
50 600588 FH A W 2% 20,999 921,226.13 1.19
51 601668 Hh [ 30 185,226 920,573.22 1.19
52 600585 TR e 17,800 918,836.00 1.19
53 600977 Hh [ L R 73,700 918,302.00 1.19
54 600755 JZ T 137,300 917,164.00 1.19
55 601111 Hh [ [ 9 122,187 915,180.63 1.18
56 600383 S AR A 67,700 913,950.00 1.18
57 601698 W E i 50,300 912,442.00 1.18
58 600703 G 33,780 912,397.80 1.18
59 600859 S5k 28,000 912,240.00 1.18
60 600886 45y 105,400 910,656.00 1.18
61 601688 HEFRIESF 50,300 905,903.00 1.17
62 600637 ARI7 R 101,216 904,871.04 1.17
63 601186 Hh [ 2k 114,300 902,970.00 1.17
64 603160 TCTRHS 5,800 902,190.00 1.17
65 600050 Hh [E G 201,882 900,393.72 1.17
66 600183 A R 31,900 898,304.00 1.16
67 601360 SNE 56,800 892,328.00 1.16
68 601628 EHE PSS 23,064 885,426.96 1.15
69 603986 J& 5 B 4,480 884,800.00 1.15
70 601933 TR RE BT 123,200 884,576.00 1.15
71 600606 o 150,800 879,164.00 1.14
72 600745 P57 8,700 861,300.00 1.12
73 600120 ANy 143,200 854,904.00 1.11
74 600315 xR M 24,500 850,885.00 1.10
75 600804 s te 125,966 846,491.52 1.10
76 600373 WA 83,800 845,542.00 1.09
77 600258 TR S 39,000 827,580.00 1.07

8.4 MEHNBEREHENERTE
8.4.1 BEit+TAE&HHEHBIVES R = 13E 2% IAT 20 £ KR Z 4
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EHEAL: NRMT

o A B 4 %
¥ Ji 2 AR JE SR AR EN ) YN X FE A LA
(%)
1 600546 LR [ B 1,418,100.99 1.56
2 600745 AR 1,367,705.96 1.50
3 603605 HIZEME 1,292,905.00 1.42
4 601816 JV/al=T 1,258,449.00 1.38
5 600120 WL R T 1,128,121.60 1.24
6 603882 Eoec S 1,079,112.00 1.19
7 600031 =—HT 1,075,959.00 1.18
8 600845 KA A 1,066,033.46 1.17
9 601899 HKeH 1,045,039.00 1.15
10 603501 FIR A 1,044,947.00 1.15
11 600177 HEXUR 1,032,655.00 1.13
12 601155 B 1,018,387.00 1.12
13 600570 EERT 1,015,373.00 1.12
14 601066 W 981,653.00 1.08
15 603195 AN 967,815.00 1.06
16 603259 2 e q 961,998.00 1.06
17 600827 [ER5iEy 958,539.00 1.05
18 601633 KIR 4 950,077.00 1.04
19 600383 G AR ] 946,786.00 1.04
20 600606 o 942,224.00 1.04
T ARTSENEGH L T LA M (L e LS H gD Y, AF BT %
H .

8.4.2 RIS S H B2 ST 5E 2% BUHT 20 4 BRI 4

Gesr, Nt
b7 HAW) A 4 %
F5 Ji S ARG % SE 4R AHA R &R PEIEHE B
(%)

1 600570 EE 1,655,480.80 1.82
2 600859 FIFFH: 1,536,909.00 1.69
3 600522 Hh R B 1,432,757.10 1.57
4 603708 EE 1,322,324.29 1.45
5 600438 JH Ry 1,304,313.00 1.43
6 601238 JREEH] 1,125,184.00 1.24
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601888 v [ A 1,095,473.00 1.20
600837 B SR 1,060,029.00 1.16
600845 FRERMH 1,033,722.00 1.14
10 601828 EX1y)2 1,028,954.00 1.13
11 600763 HRETT 1,014,370.00 1.11
12 603983 AFEAT 1,013,605.00 1.11
13 601698 e NES AR ] 997,531.00 1.10
14 600177 SR 967,127.00 1.06
15 600011 1EBE[E bR 928,384.00 1.02
16 600519 DigAE e 904,242.00 0.99
17 601155 BT I 897,956.12 0.99
18 600332 Hz 1l 890,903.99 0.98
19 600487 TG 885,253.60 0.97
20 600196 HEEZY 878,703.00 0.97
VE: ARIUSE S0 TS A SR (A RN e LU E &) A, AFEFEAIAL T o
o
8.4.3 LNEE B BA BB SE H IR EE RN S8
AL NI Mot
FNBER M RA (A 42,208,444.94

FHBEERIUN (AL S

41,237,091.66

e AT TN (BESBABERA)

AL (R BN R LLEAZ B ) A, ANHIEMRZL S 3.

8.5 HIR&ERF MM RMBHRBEAS

M EHT (B BRI B SRR

EHRA: ARMIT
SR A
Frs i Al e e
EEEHI(%0)
1 [ X 7 -
2| RATEE -
3 R -
Horp: BORME SRR -
4 | ki -
5 Al R S R % -
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6 A S

7 G QB ) 321,000.00 0.42
8 [F] VA B

9 ot

10 | &it 321,000.00 0.42

8.6 BRI FMME 2B 1 E LB R HEFF B RT T4 B S B B 4

EHEAL: ARt

7 34 B P 1
= ARG i3 44 7 HE(K) nRINE
{H ELf (%)
113044 RZEHAG 3,080 308,000.00 0.40
2 113616 IR A5 130 13,000.00 0.02

8.7 IRIEA FotrE o B 5E L KRR BT B SCRAIES B A
I G AAR T IR ARFFAT B SCRRIE SR

8.8 MEMIAREA RME SESFHEHHIA/ NP R LA SR B A
AFE G WIRARFAT St BB -

8.9 JARAZA SMME o F & 57155 LB K/ PP B B 4% AUIE BB A
AFEEAR T AR R FFATBOER -

8.10 MEMAR ARSI ERBHEARZ R BRI
8.10.1 REFIRAR SHF KB BT M B4

ARF GAIR G AR A B0

8.10.2 AFEEH B BAEHI I BBBUR
Teo

8.11 MEHIRAE S B K E AL 5 o i A
8.11.1 AHAEFEARIR TR

RIEARIE GGG, RSN T E G
8.11.2 FREHIARAEESH B ) H G341 b Hr A4 25 B 40
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AT AR AR K AT [ G 0
8.11.3 AHIE AR BE PP

T

8.12 BFHAME M

8.12.1 AR I, ATE GA B AT+ A2 UER (A AT AR BCA B ]

Gl H AT — A B ATFEDT. AT IS

SLEMAR), MEAERE

8.12.2 RGBT MIRT H A MR, AAFAEBT 1 A 1 R 4 e IR SR P MR

8.12.3 HAR HAh & WU F= 1 AR

Hhr: KRBT

55 E i G

1 A7 HARIE & 3,638.95

2 JESCHE i Sk

3 ISsdeil

4 JSHCH] 251.52

5 JSZHSC R R

6 Hofth RS2SR

7 2

8 At

9 Fit 3,890.47

8.12.4 FARFFA HAL-THe B w4 5035 A A
ARF G AR AR R 35 A7 Ak T I ) T 4 555

8.12.5 HIRAT & BEHHFETREZ RIE S
8.12.5.1 HIRIGEBF AT 4 MR HAFEFUE Z IR & SLHI L A
ARSI AR T AR B B AT 44 e S R A AE I 52 BR G D«

8.12.5.2 JHRBURSL B AT T4 R P A7 FE LB SZ IR & L Ut A

ARG AR W R AR A A7 AR I I8 52 PR A7 0 O R 2
% 57 TFL 65 L
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8 HEHHRFANMER

9.1 WIRESHBHFENBEFENGH

WRRALL: Ay

FE N
PRI IRk ey W a e
FE NP E()
ALl R A 5
R 4 FEA 50
Eb 31l Eatl
1,063 17,545.43 14,003,968.00 | 75.09% 4,646,828.00 |  24.91%
9.2 iR EWEERTRFEA
e FEE N4 HK FeEmH () &R L A
1 WS U TF A  BR A 731,692.00 3.92%
2 fir 4 [ 372,300.00 2.00%
3 TiES 261,100.00 1.40%
4 ZENN 120,000.00 0.64%
5 2510 94,900.00 0.51%
6 I TT 83,400.00 0.45%
7 b 371k 76,641.00 0.41%
8 IR B 75,400.00 0.40%
9 BLSLE 56,900.00 0.31%
10 I 55,780.00 0.30%
HE TRIRAT IR AR AR — 4% |
11 E e Sk ARV 22 7 R TR BOIEZ7 45 13,272,276.00 71.16%
e S

9.3 WIRESEHARMA R FFH EZEEHF R

i H

FrA AU ()

o 2 < A EL 1)

HEEHAIA ML R
AHe g

0.00

0.00%

9.4 IRESEEA E%Uk}ul% FASTRAE &M P B X EHHL
RN BE BN A SSRGS T 7 5T AR 12 A R e s E AR X E Y 0.

IR G LT RA AR S0
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80 FRAEEHHER

AL Ay
HEEFARHEQI0 4E 11 A 18 H)REE M E A% 1,130,345,823.00
AF A4S SRR 3 4 1 A5 A0 26,150,796.00
A F A5 3 4 5 HR 4y 4 7,500,000.00
Dol AR A HH I 4 R VB [m] 477 40 15,000,000.00
AAR S WIFE & PR 22 s 1 A0 -
AR I A A 5 Sy T A 18,650,796.00
81 HEXEMHER
111 B HBHRFA ARSI

I T B i AR N K2 e
112 ZEEFHEN, ESTEEANENESTEERTRERANERZ)

Lo AR N A A PN R N ARSI T
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