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FIB S RATRANER R, H LR — A B SR BRI A R . ARESEE R T
TRANTERZ IR (K AE A T AR 4 B 1 E 1) 15%.

AFE G (I G A FENAE O FE LA 0™ h 7 AN AR H AR B 72 1) A AR LA (1 04T o AR PP A
SIS, B H BRI B RS AR 7 AN A H AR AT AR R

(RN, AR <5 ) o <5 A PN B o5 L0 IO R D) 22 2 K BT H 558 Sy TR s 2R 508
SR 52 Gy T 5 IR0« B4 e T3 AT AT /K45 EAT 0 B KRR A 55 P2 IO N B, DA
AR [ (4158 5 ot TSI i 50 0 00 5 B 04T 200 25 R R 5 it P 5 AR i A S 300 Wy 58 5 (0 3
M R FIAE 5556 F R e obh, A 4 (1 J G H N T 1 00 [ Uy 58 S ST 4t A0 4
ot 1 T8 JOFL O 2 KT R A R4 ) XU PR 258 5 (178 30 AR GRS 4 > Se M ELTH B2
Wiy IFTE S RASEICUESF UL it e IR S 2 VA8 (¥ HA 3 44958 5 e T IR JR i [ W52 By e,

STt 0 0T SR 5 i A [ 240 5 T BV L DR — B

it o S TR BN AR A 10 00 25 SR SRl P A A R T 1 S, AN SRR AE AR A B

PEAE L RAF o
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T 37 U A i 2k < i R <l T B 1) 2 0 4 BOR SR B I 22 R Ak 7 37 2% SR A% B 3R (R 22 sl
RAEWEN RS, BRI RS AN XU AT A A U o

7.4.13.4.1 FIRRK

)26 KUK 5 4 il T L1 2 SO R 4 3 A2 T 7 R SR AR B T R AR B (R o R R
Sty o D 1) e R B B S o 12 /A o T =N DN i = e SRR Pl B e S ot I S N 1] R 53
AN S5 ) 45 SRR 117 37 ) 5 B30T A e 35 AR A AL 0 R

R < ) ik < BN S A < T M PR M R BBURR M B VAT A, DR IE I B IR BTAL S I A

R TR R R R R AT B
AFEGHER B FEONATAR . SR AA 8. A RER R BB

7.4.13.4.1.1 FJZRR K HE D

A NRMoT
A HAK
2021412 A 31 14EDA 1-5 4 54D E Nt R 43t
H
B
AT 93,323,905.63 - - -4 93,323,905.63
1 HARIE S 257,463.20) - - 4 257,463.20
N o 1,654,909,897.
oM EEE R 1,329,977,000.00 60,172,000.000  51,080,000.00, 213,680,897.09 0
MR ZFRTE S K - - - 958,725.62  958,725.62
IVEL&RIDSS - - 1 17,771,960.94 17,771,960.94
I AT HR D 3R - - - 103,183.15]  103,183.15
1,423,558,368.83 60,172,000.000  51,080,000.00, 232,514,766.80/1,767,325,135.
wremat
63
i
THHAAE R - - - i 1
2T oy M 4 Rl Ao . - - - -
A ARl A5 - - - _ 1
S H [m] ) 4 R %
= ij e 69,799,695.30 1 1 1 69.799.695.30
S ak
MNATIEF S H 2K . - - - -
AT B2 [] 33K - - 4 16,660,432.45| 16,660,432.45
AT PRSI - - - 1,213,884.500 1,213,884.50
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AT R - - - 303,471.11|  303,471.11
AT B R 5% B - - - 91,557.48 91,557.48
NATAZE 5 % F - - - 983,245.78  983,245.78
N 5 - - - 110,440.01]  110,440.01
AT AR - - - 17,298.02) 17,298.02
AT R - - - - -
I8 E FIT S A A1 A5 - - - - -
HoAth A7 £5 - - - 220,000.000  220,000.00
69,799,695.30) i 1 19,600,329.35| 89,400,024.
UilTisSan
65

R R BRI | 1,353,758,673.53 60,172,000.000  51,080,000.00| 212,914,437.45/1,677,925,110.
98

LEER

2020 4£ 12 A 31 14EMRN 1-5 4 5FEMUL AitE At
H
wre

. 204,245,278.6
BRATA K 204,245,278.68 - . i .
i N 4,617,956.24 - - 4 4,617,956.24
1 HARIE S 1,008,605.51 - - 1,008,605.51
N . 4,220,919,742.
Gy S S | 3,535,051,353.18 - - 685,868,388.92 10

111,056,788.0

MIRCIEZRTE S K - - 41 111,056,788.01 |
MCF] R, - - 4 34,952,903.31| 34,952,903.31
AL HR DA R - - - 945,694.52  945,694.52)
3,744,923.193.61 - 832,823,774.76|4,577,746,968.
B mat .
37
1 £33t
IR - - - - -
T S 4 a5 - - - - -
AT G Rb A f5 - - - - -
SE HH [m] ) 4 ik %
L 89,299,746.05 - ] ; 89.299.746.05
oK
MNAFUES517 53K - - - - -
. 192,712,831.0
AT BE [A] 3% - - 4192,712,831.00 0
AT NS - - 4 3,471,849.30 | 3,471,849.30
AR B - - 1 867,962.31 867,962.31
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AT B R 25 o 408,955.45 408,955.45
NASAE 5 B 3,370,497.98 | 3,370,497.98
VAT F B 206,697.81 206,697.81
INERERIDSS 6,152.72 6,152.72
AT
18 ZE T AR B A7 - -
HAth 1715 140,357.20 140,357.20

ffii Tt

89,299,746.05

201,185,303.77

290,485,049.8

2

M R AU EE ke 1

3,655,623,447.56

631,638,470.99

4,287,261,918.

55

T RAPFRNARIE G KA A SCE, IR A L0 i 8 E O H B0 H s

BAT T 03K

7.4.13.4.1.2 F| 2 AR R ABURR A AT

B i% BT 3] 2 LA HAh T 3748 S AR R AR
g e R H B4 8= i E 1
Mg (Rh. ARMI
AH 2R ARG AR & 1 AR B
i AHAR AR
2021 4£ 12 A 31 H 2020 4F 12 A 31 H
AR T 25 NS -1,943,066.88 -1,727,205.61
TTHFR % 25 NS 1,971,568.16 1,730,140.44
7.4.13.4.2 AMIC R R

AN ARG A2 Fi5 < L (0 24 SC A SRR B it B DR AN R AR B i A AL e sl A AR . A Sk <
RIpT A B2 7 S st AN R Tk, BRI T B RO XU o

7.4.13.4.3 HAbMHE X

LA A DRI 2 41 2 < T4 < i R 8 2 A AR SR B <59 2 R o T 3 R 2R R AT 2R B AR
T A0 A% PR R AL Bl T A AR Bl R R o AR 4 1 B4R BT TR 28 & P b i R AT [R] RV 1T 3222 5
IR SE AT, I s A AR AR S RUBS SRR T B MIE SR R AT AR B &
AT BESRUE T IE 25 117 1 BEAR e B ) M

AT G (R B BN E IS B W O R AR A, X R B SR . B ICE . RO A AT
BIE, SKEBRS AT He A A B T H ks XU -
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RN 6 N HFFA BNR S BUEZR R B R4 2021 4F4E AR

AT it BB A ) B PR AR A A AR XU . AR G IR BT A 5 P SR B L B B I B
BIAFET 30%; R B SCRAESE . GoFmlE. AT R, SLmmiy TH R E
e a7 o 2 B A LLBI AR T 500%;  [RIMV A7 LB o 2 587 1 LL AN 200%; REN2E 5
H HAE MBI S A TN REE ), N OREF DG B0E 2 H AL — 4 DL I BUR
FFAMET BT HHER 5%, HhIleE M S aii g e, /7 M ORES NI R RS e bt
S oA <z TR BB BE LUK R A R B VU I UE AT - B4k, AR et 8 AR H
XEATE G PR IE SR RS S 8, 78 W1ia F 22 Mo 5o 2k il AT XU B2 &, B4 VaR(Value
at Risk) iR 38 R 1A 3k < T s PO P AE A IS, B I T 5 0T XU 2 AT R R AT 1 o

7.4.13.4.3.1 HAhfrk X0
Sieasr. NRMT

AR EER
2021 4F 12 H 31 H 2020 4F 12 A 31 H
b4 s
TiH
RPE BrE
A RINE N RME
18 LA 18 L A5
(%) (%)
TG e T — BER R 213,680,897.09 12.73 685,868,388.92 16.00
T oM e TR R -
LA R — R R -
1A S b o = — BUIEF B2 -
it 213,680,897.09 12.73 685,868,388.92 16.00

7.4.13.4.3.2 FAthtirks KUK KSR AL AT

T 2021 4F 12 H 31 H, AFEEFRA RIS 5 AR5 A Rl G2 T E R G
12.73%(2020 4 12 H 31 H: 16.00%), FUIERTTHHFZ SN AN T 00 4% R R AR T
AR B DL B TC B .

7.4.14 BT EBA ST STHRE R E U P HAREIHR
74141 ARME
7.4.14.1.1 AU ROMETE R SR T H
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ANAZ Fe A (BT B AR < R B 7 M A £5 T R DY SRR I DA S He At e 7 £t HL PRI R A

IRAK, 2 FepiE 5K m o EAH -

7.414.1.2 VARt E R ST E

7414121 #)JEERT R R E

T 2021 4F 12 A 31 H, AEEEFFAMLLA R E THE B HARZ TN S8 88 1 S 5 = g T
F— B RERBUNNRTS 211,614,068.46 70, J& T2 R XM RFUN AR 1,441,234,504.49 7T, J&
THZZIRMIKFNANRT 2,061,324.14 56 (T 2020 4F 12 A 31 H, KREEFFHHLLA RMMETE
HHAZ TN 0 5 (K G 57 8 758 — 2 IR R AUy AR T 684,567,678.30 7T, J& T3 )2
RIIRBON NI T 3,532,462,719.06 70, J& T 9 =EXHIRHUNAN R 3,889,344.74 70)

7.4.14.1.2.2 A SRHHE TR I ERAR )

XTSRS 50 BT LTI SR Bt S, 5 L KU M. RS A ANE R BUR TR AT
RATEERED, AT G oy W5 R 4558 SRS 3 K IR 58 5 A% IR 011 e L 40 ) A AR O
SERN TR R A OMEFINGE — 20k FEARAR A (B 14 5 SR A Wi N ABLNS T2 e (i
URSMATRE, AR ORISR TR R A AR B B IR =R IR

7.4.14.1.2.3 H=Z RN M E RN AIIAL ) &80

AREEEFA R LA seOE v B IR SN TN 2 40 1 < T HL B = 2 IR e i B A A2 3 1
DLUNR

FERRRBNRI 3,889,344.74 75, 2021 FFEH N =JZIXR AR 0.00 7T, ¥ HHE=JZRA
[T 1,868,549.24 JT, = ITH N4 fi A5 25 0 S AN T 637,198.36 G, 3K A IR T 1,098,113.88
76, M ANRTD 1,694,783.60 7o, AWIARRBARM 2,061,324.14 70, AWIRFFA G TH A i
2 R SIS 25 K AR B N R T 963,210.26 T

7.4.14.2 FKiEEHIN

BER AR, ARG IO HZU I A U H I

7.4.14.3 HAhZEIR
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PR (2 1HEN 28 22 S5-4 b T A fMiE) (We (2017) 75 .
(M2 ES 24 S-EH4 )

CRAR TR g TR AE

0]

23 -G

=)

9%) N

PREERE)

CAME 2 THAEN SRS 37 5-&x ik T 314 )

(M4 (2017) 8 5) .

(4= (2017) 14 5)

(bolb 2 THHENI 2R

(4 (2017)

W) A (Rt — 2D SR SR e i T RAR S TR RaE R (W4 (20200 22 5) HIRLE A
FIFEHEMMER, B 2022 4E 1 H 1 Hilg, AEEEIHRHATHE T = AEN.
AR AR, ARG I HA 75 2 U] A A E I

7.4.14.4 W5k L
AM AR FC 2022 4 3 H 25 HAA TS 1)L S8 B JbHE .

8 BHEAEGHRE
8.1 HIREEH=HEHN
LA NRToT
e 5H o o 3 4 L T 1 Ll A
(%)

1 & 4y 213,680,897.09 12.09
Horpre 5 213,680,897.09 12.09
2 e a iy - -
3 li] 5 Wi # % 1,441,229,000.00 81.55
Hr: fiigz 1,441,229,000.00 81.55
B SRR - -
4 DAk LS aAy - -
5 S RbATAE IR - -
6 SEN IR 4 il % - -

o ST R0 R SN
e ] ]
7 ?Eﬁﬁ%ﬂu%ﬁ%ﬁﬁé 93,323,905.63 5.28

118

8 oAy & T B 19,091,332.91 1.08
9 At 1,767,325,135.63 100.00
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8.2 IRET WU RNBEEREAE
8.2.1 R A WIARAZAT L 7 B W B R A &
G KR

R oy ATRE
L] A7k 251 AR IIKIED
fHELE (%)
A Y-S N QR4
KAl
] 141,701,692.20 8.45
D B #00 BRARBOK AR = AL R
E eS| 4 11,519.99 0.00
F RN 123,016.70 0.01
G b ibe i e 7T 4 713,036.00 0.04
H (EXEEIE 4744 4,608.00 0.00
I EESY i TN G T ENSE s & N Eall4 14,977.15 0.00
J il 27,815,804.00 1.66
K S5 Hi =l 17,047,951.00 1.02
L FBRTR 55 AR 5510 2,435,451.00 0.15
M PRI W IE S N R4 45,710.34 0.00
N KA FREEAN A S B it 2 455,371.84 0.03
0 JE RS A HAD R 55k
P HE
Q DRI TR 23,273,826.56 1.39
R Ak R AR IR 37,932.31 0.00
S e
&it 213,680,897.09 12.73

8.3 BRI A St E L E S H 7 E LI KN HERF BT A B B 4
P NRTT

SR At

HLEH1(%)

e | BREA B S22 K () NRME
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1 300733 [ESHIPA 1,516,600 39,856,248.00 2.38
2 300143 'R A 1,648,288 23,273,826.56 1.39
3 600398 I 2 5K 2,045,825 13,113,738.25 0.78
4 601567 =R 792,500 12,925,675.00 0.77
5 600690 MR K 422,300 12,622,547.00 0.75
6 600869 T8 AR Iy 1,619,600 11,142,848.00 0.66
7 000977 IREMEE 288,700 10,344,121.00 0.62
8 601166 MVARAT 529,200 10,075,968.00 0.60
9 603229 L3 =0pzepN 4 272,960 9,938,473.60 0.59
10 600036 AT 196,200 9,556,902.00 0.57
11 600383 SR ] 720,700 9,347,479.00 0.56
12 000002 Ji FLA 389,700 7,700,472.00 0.46
13 600315 i FEk 170,400 6,885,864.00 0.41
14 000538 Pl S B 52,500 5,494,125.00 0.33
15 000792 SRy 113,400 4,013,226.00 0.24
16 600919 L ARAT 618,700 3,607,021.00 0.21
17 002236 KAy 145,100 3,406,948.00 0.20
18 600958 RITUES 172,300 2,539,702.00 0.15
19 601888 Hh [ A 11,100 2,435,451.00 0.15
20 000858 FUARI 9,208 2,050,253.28 0.12
21 600030 S IES: 77,100 2,036,211.00 0.12
22 002025 RLR HL 2% 20,800 1,746,160.00 0.10
23 600519 HINF G 800 1,640,000.00 0.10
24 000733 PRAERI 11,900 1,478,932.00 0.09
25 300566 WO R 49,700 1,412,474.00 0.08
26 300979 HEF L A 9,246 823,356.30 0.05
27 688110 RO 14,044 566,956.28 0.03
28 601111 Hh ] [ 49,100 448,283.00 0.03
29 000888 WJE LA 66,600 439,560.00 0.03
30 688789 AR 1,400 362,404.00 0.02
31 688167 JECRH 2,014 355,813.38 0.02
32 301189 LOEEIES 4,345 259,307.90 0.02
33 600029 FTI 35,100 239,031.00 0.01
34 301190 HKEH 5,741 171,802.70 0.01
35 300957 D21 853 164,014.84 0.01
36 603678 DCEL S 2,100 158,865.00 0.01
37 605499 RSOk 632 114,922.88 0.01
38 301177 1 B Ay 740 85,899.20 0.01
39 688511 NG 1,490 81,234.80 0.00
40 603027 FRERY 2,691 64,799.28 0.00
41 688272 & i i 1,263 49,370.67 0.00
42 300973 B 360 47,548.80 0.00
43 301035 THFE WA 644 36,244.32 0.00
44 603230 RES RS 1,141 29,517.67 0.00
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45 301039 R SR 2,064 25,820.64 0.00
46 001317 —F4 300 25,722.00 0.00
47 301166 T4 253 23,908.50 0.00
48 301069 C R 539 23,829.19 0.00
49 301096 HEZ 272 21,360.16 0.00
50 301018 CESI8: 782 20,378.92 0.00
51 301149 RSB 1,214 20,346.64 0.00
52 301082 NS 915 19,699.95 0.00
53 001296 KATH R 310 18,376.80 0.00
54 301118 TE A 315 15,441.30 0.00
55 301108 T HE I 1y 280 15,038.80 0.00
56 301179 TR 295 14,977.15 0.00
57 301046 Re R 290 14,207.10 0.00
58 301017 WEF R 555 13,209.00 0.00
59 301199 SUER iyl 402 12,864.00 0.00
60 301020 R 421 12,815.24 0.00
61 301138 RS AL 285 12,785.10 0.00
62 301026 hERHY 203 12,734.19 0.00
63 301021 FEEEOL 290 12,014.70 0.00
64 301092 Gt 323 11,472.96 0.00
65 301048 LEET 843 10,925.28 0.00
66 301028 R 733 9,895.50 0.00
67 301045 RixB 335 9,503.95 0.00
68 300774 A 444 9,359.52 0.00
69 301040 Rl 241 9,280.91 0.00
70 301193 FIRH 297 8,654.58 0.00
71 301025 PSS 403 8,414.64 0.00
72 300814 W 328 7,832.64 0.00
73 301055 kMR 355 7,731.90 0.00
74 301198 AT 262 7,650.40 0.00
75 301030 (AREY 557 242 7,627.84 0.00
76 301098 G 3l el Ak 307 6,806.19 0.00
77 301033 A PR 108 6,476.76 0.00
78 301049 AR 196 6,452.32 0.00
79 301032 SRy 513 6,417.63 0.00
80 301056 FRAH I 572 6,343.48 0.00
81 301036 KR A 205 6,135.65 0.00
82 301041 EHF 215 6,065.15 0.00
83 301063 R I A 153 5,524.83 0.00
84 001234 et 333 5,504.49 0.00
85 301038 RAKFRBE 266 5,381.18 0.00
86 301059 =T 259 4,998.70 0.00
87 301027 1 R ] 286 4,761.90 0.00
88 603176 B 1,924 4,713.80 0.00
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89 301037 PRALAE 193 4,682.18 0.00
90 301073 pEE AT 144 4,608.00 0.00
91 301053 75 Tl 155 4,460.90 0.00
92 301068 P): LN ERED 144 4,086.72 0.00

8.4 WMEHINBRER T A HERZES)
8.4.1 RIHTN S HE Hi RIS T 7™ E 2% BUAT 20 42 HIRE 40
G KR

R EIE Sty
e Ji B AR JE SR AR EN S DN FEHE LA
(%)
1 300143 Vol 3a ] 81,641,757.11 1.90
2 600887 aeallivehis 70,328,489.38 1.64
3 002008 N2 58,963,062.81 1.38
4 601601 Hh [E R PR 54,952,458.76 1.28
5 601318 Hh [ S22 42,229,900.75 0.99
6 603290 ﬁﬁiﬁé%& 39,983,929.92 0.93
7 600690 IR 37,871,326.28 0.88
8 601166 /\ik%Eﬁ 37,515,863.00 0.88
9 300748 4 717K Mk 35,704,634.30 0.83
10 002878 JoRE K 35,551,038.98 0.83
11 603799 RN 34,501,925.11 0.80
12 000977 IREEE 34,201,247.36 0.80
13 603456 JLM 25 31,195,383.59 0.73
14 600456 R A 30,372,041.00 0.71
15 300733 [ESSIVA 27,678,425.00 0.65
16 300059 KITME 26,226,098.00 0.61
17 601688 HEFRIESF 26,204,216.00 0.61
18 600711 R RN 4 26,116,799.12 0.61
19 600536 Hh [ A A 25,360,348.54 0.59
20 000002 Fi FLA 25,302,981.19 0.59

TE: ARTURN G B LI SE R &8 (A AN AR ) 3151, AHEHRAL S B
Ho

8.4.2 RIS S HIHIRE - B H 2% BUAT 20 4 KRR I 40
SRS ARt

ok IR 4 BT
PR E LB

e | R M 5 42 7 ES L SR
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(%)
1 601601 Hh [E R PR 96,321,350.75 2.25
2 601318 Hh [ S22 92,347,485.82 2.15
3 002878 JoREHER 63,356,760.80 1.48
4 601166 PVARAT 62,228,593.14 1.45
5 600887 Al Ery 60,729,922.09 1.42
6 002008 KIEHOL 55,753,072.02 1.30
7 002739 Yape:ih-2 54,022,850.02 1.26
8 000933 oK A7 49,197,317.10 1.15
9 002507 MR e 46,307,324.68 1.08
10 603799 BRI 45,692,098.83 1.07
11 601233 A B 13 45,563,925.63 1.06
12 603612 RIBKIE 44,854,899.92 1.05
13 002531 FIF R EE 44.,132,098.92 1.03
14 600116 I KF 43,916,261.91 1.02
15 300143 Vol 3a ] 41,584,940.48 0.97
16 002487 KEEL 41,187,739.83 0.96
17 300733 (eI 37,061,327.76 0.86
18 600398 TR 2 5 36,741,672.60 0.86
19 000576 HAR T 36,608,427.20 0.85
20 002043 R OEE 34,802,757.56 0.81

TE: AT GBS SE A & (A AN R AR ) 51, AHEHRAL S B
Hle

8.4.3 LN HI BAS B K S H A ER FRTWR N B A

A NRmoo
BEEEF A (RS A 1,588,782,467.76
SEHBEEERIRN (A ) B 2,167,302,593.16

TEe ARTTNBER A (RAD) SATASE BRI (RS BT 942 K S A 0
(A AN TR AR HE) 151, AFIEMRAZ S P

8.5 HIRIEMIF MM RFAFREAS
SHUERLL: AR

i B B I E
EEA51(%%)
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2 JAT YR

3 SRt fiF 201,295,000.00 12.00
Horr: BURE SR 151,140,000.00 9.01

4 | A e 10,017,000.00 0.60

5 A Ml A g % 2 1,208,454,000.00 72.02

6 SRR 20,190,000.00 1.20

7 AR ORI RS g5t 1,273,000.00 0.08

8 [F] VA7

9 Hotn

10 | &it 1,441,229,000.00 85.89

8.6 HIARIEA FMME b Z<e ™ i5+H L K/ BB A8 B B 38 B A
EBEAL: NRFTT

SE Rl I RE
5 gAY B 77 4K (k) AR E
fH A1 ( %)
21 j—\‘éb%:k
1 012101670 e e 1,000,000 100,420,000.00 5.98
& SCP003
21 5
2 012101602 FIRS 1,000,000 100,400,000.00 5.98
SCP001
21 5%
3 012102323 1,000,000 100,300,000.00 5.98
SCP001
21 HH,
4 012102501 . Fe 1 1,000,000 100,250,000.00 5.97
£ SCP009
217 %
5 012102484 700,000 70,203,000.00 4.18
SCP004

8.7 BRI A St E b Z B i5E LB K/ N R B BT 37 STRAE S B A
ARSI AR T AR RFAT B 7 SRS

8.8 MEHIRIEA YME G EE B 13#E LB/ NP BT T4 5t SR B 4
AFE AR AR FFAT St R BT
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