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VaR (Value at Risk)$5 1554 I X A 5 <5 10 Wk (107 22 (A% OB, K% I ) St o RS BE AT BR R A2

6.4.13.4.3.1 HAhME R M
S, NRTT

AIAKR FAEER
2021 46 A 30 H 2020 £ 12 H 31 H
T H i 4 Bt i i 4 T
ARME FAEHE L ARME T Ll
Bl (%) (%)
390,721,049.1
AL oy M R B — I SR AR R 506,826,478.19 88.97 - 93.41
A Gy M A R 0t 7 — B P - -
Lo P& R ™ — ot & Bt - -
T SR B — BUEF BE - .
o . ]
390,721,049.1
it 506,826,478.19 88.97 i 93.41

6.4.13.4.3.2 FAWMME XU T BRUR A% 4T

o B I T S ks AU T b 23 L A HE 1R A2 5
B bR FEAE UM AR T 338 B AR AN AR
X AR H 4 B A I
MR (fr: AR
AH DR R AR = (1 AR ) PR S AR
S
2021 56 H 30 H 2020 4£ 12 F 31 H
WG HE E T 5% H ) 4,319 ) 2,348
v G LA 1E R % 5% WY 4,319 W% 2,348

6.4.14 H B TEBEM & HHRETZ R HANEIR

Teo
7 BEAGHRE
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7.1 HIRESHHEHER

SRR ARG
N LE- S Iss i)
P | BiH &5 (%)
1 & X a A 506,826,478.19 86.42
Hope 2 506,826,478.19 86.42
2 BeH T - -
3 ] 7 WAL 7 4% % - .
Hr: figz - -
B S RFIESR - -
4 b B - -
5 S RlAT A SR - -
6 e NIRAE 4 il 5% 77 - -
Forre S T SN R 5 4 ] ]
A
7 AT I &S & 1 69,911,583.75 11.92
8 At 2% T 5% 9,699,869.09 1.65
9 &t 586,437,931.03 100.00
e AREE Gl i HE IR AT By WL 3 55 1 i A o AR 60,997,301.04 76, (HIASRIFHE L

151 10.71% .

7.2 EMARETL RAOBEBRAS
721 EBARBTUSRHRARERRAS

fRF | it G | T
A YO NN N N 4 11,290.28 0.00
LA - -
C gl 227,113,470.24 39.87
D L7 1. RS BOKAE PRI R 13,020.39 0.00
fES7NA 25,371.37 0.00
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F R ZE 5,098,814.04 0.90
G TiEIEH . A HEENL - -
H {15 FE ol - -
I 5 BAE . AEAE B ARSI 253,718.55 0.04
J SR 97,319.40 0.02
K P3| 4 - -
L FH TR 25 MR 55l 49,470.30 0.01
M B2 0 TR F AR S\ 79,215,174.57 13.91
N KA RS AN L i 44,438.33 0.01
o} JE RS . A FRN HAth i 25k - -
P HE - -
Q PAEfMSTAE 133,907,089.68 23.51
R A ARE AR R - -
S Za - a

ann 445,829,177.15 78.26

7.2.2 HEHAREAT L R BFERERERE LS

A5 namE (NRM) b 3G R P E L] (%)
[T PR fid 60,997,301.04 10.71
&t 60,997,301.04 10.71

7.3 BRI Fa B G G B R EL B /N B TR B R 4R Bt A

SRR AR

i B G i
Fe | REAE JiE AR (k) ARME
B LA (%)

1 300015 IR 627,426 44,534,697.48 7.82
2 300760 LR ST 89,000 42,724,450.00 7.50
3 603259 2 A 267,512 41,889,704.08 7.35
4 300595 i AL 331,275 34,303,526.25 6.02
5 600763 R 68,575 28,184,325.00 4.95
6 300759 ALK 125,800 27,297,342.00 4.79
7 300347 P SRy ) 136,044 26,297,305.20 4.62
8 002821 BB 68,901 25,672,512.60 451
9 603882 SR 135,500 21,648,835.00 3.80
10 300122 BRAEY) 85,311 15,930,123.03 2.80
1 300896 HRE 19,233 15,172,529.04 2.66
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12 02269 2 A 124,500 14,741,420.51 2.59
13 300363 T A 135,500 11,398,260.00 2.00
14 600436 KR 25,300 11,341,990.00 1.99
15 000516 b = 27 569,500 10,712,295.00 1.88
16 601567 = REST 427,700 9,110,010.00 1.60
17 688029 IR 2 28,479 8,876,619.51 1.56
18 300957 B~ 30,324 8,234,130.47 1.45
19 688016 K ERIT 17,524 7,966,585.64 1.40
20 06078 A AV 86,600 7,349,929.06 1.29
21 300171 REk 165,600 6,731,640.00 1.18
22 688202 S| 12,920 6,717,108.00 1.18
23 09926 BT — B 121,000 6,307,707.25 1.11
24 300357 FAEY) 96,406 6,181,552.72 1.09
25 688363 IREE A1) 21,015 5,839,227.90 1.03
26 01801 EPaY) 64,500 4,859,742.44 0.85
27 688677 HRH 41,589 4,553,995.50 0.80
28 06185 ALY — B 12,800 4,394,447 .46 0.77
29 09996 TME;T— B 145,000 4,361,555.34 0.77
30 00853 (el 75,000 4,346,577.90 0.76
31 01951 BRI A5 260,000 4,240,279.68 0.74
32 00460 VU 24 1,416,000 3,911,707.93 0.69
33 09995 REAY—B 38,500 3,792,953.47 0.67
34 300725 ik 23,200 3,686,712.00 0.65
35 600276 TE 5t 25 24 42,100 2,861,537.00 0.50
36 02005 F V24 466,000 2,690,980.00 0.47
37 300143 Pl i hi 98,200 2,529,632.00 0.44
38 603233 KRSk 48,240 2,465,546.40 0.43
39 603939 mFELA 5 41,086 2,304,513.74 0.40
40 300142 RRAEY) 23,400 1,443,780.00 0.25
41 688133 ZRBHY 4,300 1,366,841.00 0.24
42 688179 (e 8,482 1,189,515.68 0.21
43 688131 i e s 24 1,799 622,795.81 0.11
44 688301 25 Fi Bk 4% 2,136 598,080.00 0.10
45 300979 RS A 3,744 416,541.60 0.07
46 688690 INRHE 3,477 408,547.50 0.07
47 688161 R 2,675 283,683.75 0.05
48 688276 HyeAEY) 2,681 280,378.98 0.05
49 300973 RV =Tt 1,776 267,500.58 0.05
50 301015 HYEEZ 4,614 251,115.78 0.04
51 688076 WA 4,673 226,874.15 0.04
52 688601 TN 1,174 216,133.40 0.04
53 688079 ESLE]) 10,622 195,444.80 0.03
54 688136 B2 4,981 184,695.48 0.03
55 605499 RIS CR 632 158,505.60 0.03
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56 300996 AR A 2,410 132,487.34 0.02
57 688621 FH 6 v A 1,485 131,868.00 0.02
58 301006 BRIy 5,051 125,719.39 0.02
59 301016 R 2,747 115,711.58 0.02
60 301004 Fa A 3,115 90,654.98 0.02
61 688456 k4 3,396 89,994.00 0.02
62 688669 A 2,681 86,837.59 0.02
63 688682 IR 820 85,157.00 0.01
64 301011 HST R 1,750 79,474.50 0.01
65 688571 IR e 8,200 73,882.00 0.01
66 301018 HES78 7,811 64,753.19 0.01
67 688355 LR 2,710 64,498.00 0.01
68 601665 FERAT 6,731 62,598.30 0.01
69 301007 G AT 3,022 60,305.15 0.01
70 300998 TP ITIE 2,003 60,075.24 0.01
71 603529 % IR 1,019 59,224.28 0.01
72 688350 & AR 2,552 57,266.88 0.01
73 301012 PR 1,691 56,994.16 0.01
74 688239 W F R 4,926 56,550.48 0.01
75 688087 JRlE AR 2,469 54,219.24 0.01
76 688616 [EpARSEsT 3,918 53,990.04 0.01
77 301010 im 35 1 RE 2,172 50,480.96 0.01
78 601156 ERIKYNi 2,090 49,470.30 0.01
79 301017 WEFR 5,550 49,173.00 0.01
80 301020 R 4,210 44,794.40 0.01
81 300894 KEN 628 42,704.00 0.01
82 688067 % R 1,259 39,520.01 0.01
83 688092 FREHE 1,137 37,759.77 0.01
84 688367 ToRER 1,717 37,035.69 0.01
85 601528 B FERAT 2,230 34,721.10 0.01
86 301021 FEV IO 2,899 27,424.54 0.00
87 001207 RHRHEE 682 22,581.02 0.00
88 301009 CIED Sy 801 22,339.89 0.00
89 688226 Ja LS 2,693 17,289.06 0.00
90 300981 RPN 176 15,908.64 0.00
91 300925 EAREE 600 15,774.00 0.00
92 300982 73R 317 14,356.93 0.00
93 605180 R 384 14,208.00 0.00
94 605319 TR E 764 13,706.16 0.00
95 001208 HSE A 1,754 13,558.42 0.00
96 300940 FA RO 307 13,317.66 0.00
97 300614 ERlLE: 329 13,285.02 0.00
98 300937 2 5 244 13,105.24 0.00
99 300942 Vbilasy) 443 12,634.36 0.00
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100 603171 BRIy 637 12,230.40 0.00
101 300997 MRS 928 12,110.40 0.00
102 301002 TRE A 201 11,581.62 0.00
103 300918 A L 1,063 11,065.83 0.00
104 605287 T 1L Ay 349 11,014.44 0.00
105 300955 RERWL 232 10,688.24 0.00
106 300922 K& 287 9,996.21 0.00
107 300962 Hh & R 576 9,429.12 0.00
108 300952 JE I 22 By 340 9,207.20 0.00
109 300966 FLEZ 286 9,020.44 0.00
110 300945 2Rk 474 8,949.12 0.00
111 300948 AR 324 8,884.08 0.00
112 300931 T8 H HL R 672 8,809.92 0.00
113 300961 RIKIEGYH 394 8,695.58 0.00
114 300950 7 ] 45 219 8,569.47 0.00
115 605162 s 1,377 8,358.39 0.00
116 300958 BITERE 300 8,166.00 0.00
117 300986 RRES Yl 264 8,070.48 0.00
118 300987 J1 A A% 4 301 8,069.81 0.00
119 300978 IR R 593 8,064.80 0.00
120 300926 R RHE 359 7,969.80 0.00
121 300993 T 538 410 7,908.90 0.00
122 300985 oz Hriae 295 7,318.95 0.00
123 300927 TLRA 217 6,531.70 0.00
124 300975 [BE- 3 492 6,410.76 0.00
125 300963 HHN RS 283 6,364.67 0.00
126 300943 F I 4 255 5,867.55 0.00
127 300967 BN {5 45y 507 5,850.78 0.00
128 300972 TiRAEY) 430 5,439.50 0.00
129 300929 HEILIR LR 183 5,407.65 0.00
130 300960 MR 234 5,396.04 0.00
131 605011 PO 525 4,662.00 0.00
132 300995 AT 191 4,454.12 0.00
133 300992 Zeta ok 200 4,064.00 0.00

VE: TR ZE A+H B BT,

74 WEHABRER T A G R ERRE)
7.4.1 R TN S B BT $HE 2980T 20 4 KR 4

G EA RIMES S5HT,

FAEIEA [F i 22 73 Sl 45 i

e@ph: NRmoc

o R 4 Bt
T Ji EE AR Ji B2 44 NCE s SN T 7= EHE L
(%)
544 TTHL 53 T
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1 02269 2 AY) 15,945,033.76 3.81
2 300122 BREY) 15,659,010.00 3.74
3 603882 GRIRE 14,718,309.67 3.52
4 300759 JFRAY 14,246,382.63 3.41
5 09926 RN — B 10,700,004.60 2.56
6 300363 T A 10,312,126.36 2.47
7 000661 KI5 = Hn 9,923,346.00 2.37
8 300896 TRE 9,012,208.92 2.15
9 300725 ik 8,576,008.94 2.05
10 00700 s VR 8,222,370.68 1.97
11 601567 =R 7,629,774.00 1.82
12 09996 R — B 7,218,854.68 1.73
13 300957 1B 6,928,735.92 1.66
14 300347 A& EZ 6,882,881.75 1.65
15 600587 BT 6,542,176.00 1.56
16 300171 KE 5,695,591.00 1.36
17 688363 HRER W) 5,616,389.48 1.34
18 603456 IR ESR|4 5,524,693.00 1.32
19 600529 R 25 5% 5,246,871.18 1.25
20 688202 51t 5,161,746.81 1.23

TE: AT TN A % SRS AL (A A R LRSS B 3181, ANBREHR A 5 9

7.4.2 R ESHE BHE ST HE 2%BRHT 20 4 BRI
GRS ARMIT

AR AL 4 B
¥ JE AR Ji SR A4 PR AP RS2 A 7= A L
(%)
1 600436 AP 22,737,406.00 5.44
2 300601 A 19,121,972.24 457
3 000661 K& = 16,766,368.04 4,01
4 600276 TE 5t 25 24 14,585,897.46 3.49
5 600521 g 2yl 11,655,719.40 2.79
6 300122 BRAEY 10,841,997.18 2.59
7 600529 R 253 10,087,071.34 2.41
8 300896 TRE 9,930,883.00 2.37
9 002821 K 9,716,440.00 2.32
10 300677 BERHEST 9,313,309.00 2.23
11 600763 BRI 8,141,210.69 1.95
12 600079 NAEEEZ 7,901,442.00 1.89
13 600587 BrieEyT 7,458,182.46 1.78
14 00700 J# A I 7,294,065.04 1.74
15 603456 JUMZGk 6,721,961.00 1.61
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16 300595 KA AR 6,513,542.78 1.56
17 603658 2B AEY) 6,415,846.13 1.53
18 00853 (el 5,655,618.02 1.35
19 000739 % 2k 5,566,184.00 1.33
20 603520 Gily.NaA 5,298,264.20 1.27

TE: AT A P45 SRS A i (A B R DRSS B 381, ANBREMIR A 5 9

7.4.3 TNBERHI A 280 R 32 IR AT S
SHRA: AR

SENB R A (A BA 311,371,792.37
SEHBZERON (R3S R 319,672,255.46

TE: ARITSRNBER A (A A AN S BRI (RRAZ) B P4 4% SRS A8 < 0

CRAZ AN TR LRSS B 351, ANHREA RS 5 9 .

75 MIRER MM RO BFBREAS
AR GAIRE IR AR A IR B

7.6 BIARIE A FHE G 2 B HHE LU /R AT LA B BOR A
AIE G AR AR R R 557

7.7 BRI SR E G e B HHE LU N R F TR B SCRRES BRI
AT AR IR AR FFAT B SCRHIESR

7.8 REHAREA RPE G ST EE NIRRT A 5t &R B A
AFE G WIRARFFA ST

7.9 BRI S E o 2 B HE LU /N B AT AR BGE B R A
AT G AR AR R R BOER -

7.10 REFRAEESRE KRB RZ R BRIHA
7.10.1 MEFARATE SBLH KBS B K7 A 157 20 I 41

ARF GAIR G AR AR A BRI 0

7.10.2 AE SR BRI K BB BUOR
AR SR AR S B IR U, DAEIORAE DY H B, APt sest Timah i ir . A2 5 iR i
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LU SEEP

ARFEGAEBAT AR I DRI BT, 1 SR FE T 0 RS 117 3 SRR AT 155 10 40 W7 R 2 5 IR WA 2 £ 70 A
i E BB AL UL L E IR R (2 SR B R B S B AR (B, FFIRIE AL ZE R B - 508 (Bl
Bev) AR RN RS R 80 B A BT BBt el s HRk, AL KRR 525 RE RS 11T 37 A Y
i isiTas LRI SRR ah e . deai by XURHRFAE AN (4 (B K- B R Al _EEAT 5058 A ik %,
LIS 28 S 587 AL 1) 2R G B AN e sl 1R AU

711 WEBRAELSRE N E R R S B LA
7.11.1 AEAEGEA B EUR

MIEAIE SR G EF, ARG ARG T E AU
7.11.2 R IR G B 0 6 SRR A4 28 B 40

AT G AR WIRAFFA E G0 5%
7.11.3 A E A BB

T

7.12 BRHASWEIE

7.12.1 AAREWIN, AESEENETZIERER AT BARRA B E T LREER, MRAER
g H AT —E N Z B AT, AT O,

7.12.2 AFEGBRIIRT T2 BEE D, ATEAESR T T8 IR G O [F) R E w6 e S S P 2 A IS

7.12.3 BRH A B IHT=H R

A AR

75 e S

1 17 ORI 124,720.49

2 JSCIE J537 FL K

3 MLV el 10,460.29

4 IV @RIBSS 5,890.98

5 IVLV RN AFN 9,558,797.33

6 Hofth 2SR

7 2

8 HoAth
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9 ann

9,699,869.09

7.12.4 JAREFA HIAL T3 B0 B m Bt 57 B A
AT AR IR AR R AT b+ F IR i w] 34 555

7.12.5 JARET 8 B R P AT FRAE LB DA
AR HE S AR A AR AT+ 42 B T ARAFAE AL B2 PR o

8 HEHFREAEE

8.1 MIRESHBRFAN B EFFENEN

BEAL: B

EREPNZT 1
\ FIFFA PR BT W Ni'sie)
AN
e H it R A i e A
ERERGE ERERGE
L4 Et 1
61,195 5,152.85 1,342,956.11 0.43% | 313,985966.27 | 99.57%

8.2 HIRESEHAKM A RFFHEEEKIEN

T H

R AU (6

ok 3 < A AT EL ]

>

HEEHANITA MW REFE AR S 267,102.84 0.08%
8.3 HiIRELEHAMMIA ZRFE EFHRAELS LTS EX E B
ARATEPEBNR . EERFEMF TR AFFEIZA LS Ha 2R HEX AN 0,
AL WIEE LA AR SN HS EMNEEX AN 0.
9 FBRELENFLH
Bl 4y

2% 48

\_—._H

14 53 1
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REEeAFAEKH (2020 4E 4 H 15 H) F 4050050 1,209,317,106.54
A BA AR 3 200 A A 300,479,440.53
A A I 4 HR T 47 374,463,098.54
P AR IR 4 S [B] 3 0 359,613,616.69
AAR 5 R SR A B 4y A -
A B A AR J5E 4 3 00 A 315,328,922.38

10 EXFEHER

10.1 ESHHRFE ARSI

5 N TG AR A K2R

102 ZE&EFHEAN. ESREANENESIEERITHERAERERS)
1. RGN AL S EEANERXNFLHT:

20212 H 6 H, HEEHARAM T (PRESEHARAL
AR S B E B K.

RKEPEHEREEN AT » BE%

|

2. ARG N AIESIEE NP L T RS E ST HERANFE W T
T
103 BRESEHA. EEWF=. BEEELEHIFA
WG WA TEW AR FE S 7= AT S IR - RS A RS AT MR & P2 VR IA .
10.4 =& H 7 TR IR
AHR A P T 4 T S (5
10.5 R EHFA MES R ENERP w4
T
10.6 AZEEBAT BRI STHTE S FTE R
ARHR A I P AR R O B 4 R T I ST 5 BT
10.7 HEAN . EARHBREEAN R ZHESL T EH
AR AN TE TN FBE AR I PEHN ROZ R A sl 51 5 0
10.8 E&H FHUESF A 735 BITHIA RIENR
10.8.1 Z &M FUEF A R 5 B AT IR R &S B R
G NRMT

s ey R L
N o R T
5 44 g
HEEH gg REAH | mRses 4 pugy |
1 He LB
VU iES 1

\;_H
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FHRIES 3 - - - .-
27 ik 77 2 214,332,336.68 | 34.35% 190,926.36 | 34.73% | -
HHZRUE SR 1 173,213,490.30 |  27.76% 148,000.60 | 26.92% | -
KATIES 1 107,561,319.03 17.24% 95,374.44 17.35% | -
GAFUESF 1 88,087,308.29 | 14.12% 78,473.07 14.27% | -
HEVHIE SR 1 26,601,537.45 4.26% 23,905.70 4.35% | -
E{E RS 1 14,087,360.68 2.26% 13,119.74 2.39% | -

E: 1. 770 LRI 5 Tk B bk

HEEHANGUEFIEFLENN, B S Poufi AR SIS KT M, IEFAREN:

(1 WHEVEBEME, i, BaM@er)NEmE, JFaei e B mE I ER, i,
WA, B AT XA %

(2) BWRFTSEIreas, AR E T RS TR AN G, BERSEH R ARGk 55 T2, 1Rt Rt
TR T A AT AR 55 5

(3) BATEMEIRIAERL, RENS RIS Z 0L 55 6 4F, KRR REAR BN, st E
RPLZ;

(4) HAAR TR AR m KL & 1E 5 RE

2. FFHE A ) TR AR -

(1) X525 BT I3 R I 5 5 iR 55 HEAT VP4

R PSHINEES SIS EAY PN/l bR 7 L vbvink £ 2 A 2 U o 1) &2 R S AR PV P K 57
52 5 0 (R 25 T 55 TR B AN 456 S T HEAT VA

(2) T (P s BTG H %R

SRR TR BRI AT 5 B e IR i SR G VPAS AR, FOLE AU s, S O s
FICHIT I AZR) XTI AL 5 T i BRI HEAT A

(3) MRILEAZ H FhoC AL AR AT 7 i 3 v it

NI ESE IS RER T TIRAC ) CHTi s 5 o g s % R) SO I i 4 e P Al 1 4l R AT
HiZ, AR,

(4) P& Sl AL E A

REEHEANSEIERNZFREZ QRS Bl i) , JHEmEETE Ao

e
>

3. AN I SR 2R R 2 O BT AR A
2021 5 5 A 5E A RS 15 b B AR AT I AETEE S B A2 Ar 50624 28 5 %ot
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2021 4F 6 H 5e R HFEE 72 b EARAT I E 22 8 22l 7 L AC BT 50822 A28 55 ¥t
10.8.2 EEHMAIESR A T3 5 B o7 HMIEF BT KB

SAURAL: NIRTJT

e [FI I AE ) BUIEAE 5)
i 2 H 5t i 243 =] i 2 AL
FF T AR
WAL | AL | AR | TR JR AL 4 HERR A A
A At A el
Ph R IE R - - - - -
RIS - - - - -
A ks - - - - -
HZRIESR 492,200.00 |  45.80% - - -
KILiES: - - - - -
TAFUESF 582,369.30 | 54.20% - - -
EPGIF S - - - - -
ERENSS - - - - -
10.9 HAhEKEH4
HE R H
e A I 2 P 7 .
1 g BREEHARAF KT T ESRER | PEIFR SR 48 7 2021.01.12
R AR N AR B IE S (A 15 (B 24 0) A A b
) ez g7 O ENR S ANE S #E 3E 4 2020 255 | P EE I & & 1 3% 2021.01.21
4 FEERE A A b
3 g EEHARAF KT FERSRER | PEIE K S48 i) 2021.02-03
IBE T AR 3 N AR B IE S5 1 2 (DB ) 25 Il 1 ) R 3
A G EMARAR R T EEKAEMA | o EE R 257 3% 2021.02-06
= 7 P 3k R 2 ) 9
. g EEHARAF KT FERSRER | P EIE NS4 i 2021.02-19
IBE T3 AR I N AR B IE S5 1 2 (2R BT ) 25 IR i 1 ) R 3
6 g EEHARAFRT AR BRARBER | o EE W2 S i) 2021.03.09
N 72 [ 3k R ) R
; KTETHREESINE KL TR EE | b EAER SRS 8T8 2021.03.24
AR Ay A b
8 e BT BENR G RAE % 7 3 4y 2020 4E4E |t EE M &3k & T3 2021.03.30
FEHR 72 P 3k R ) (R
9 R HGEMARAF RTIE FESHREX | PEIER S5 S B 75 2021.04-20
BT AR IE S A (RN 78 [ 3k 12 ) 9 iy
10 | BLETORA ISR IS 2021 45 | hEIEM SR & 7 | 2021-04-21
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1 &= A A N R A
1 g EEMAERAT RTE FELSHTER | PEIER S SBT3 20210421
B AR IE R I (AR R 72 ) iy 1 ) R 3
1 e IE G EHARAF R TIE TSR E R | PEIEM S4BT 2021.04.22
B AR IR B a2 (IESZHA) 72 ) i 2 ) A 3y
13 eI E G EHEARAF R TIE TSR E R | PEIEM S4BT 2021.05.31
B ARSI A (B8 IRE) 72 IR i 1 ) A 3
14 e IE G EHARAF R TIE TSR ER | PEIEM S4BT 2021.06.09
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