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RHFLITRK.
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7.4.13.4.1.2 FZ RS HBURMESHT
T 2021 4 12 A 31 H, AEERFALHEFFHRT(2020 412 H 31 H: [), KFikiimFl
A BT AT S B 1 L E O (2020 4F 12 H 31 H: [H).

7.4.13.4.2 AN KRS
HINIC AE A& 45 <t TR A 2 Fo 4B 3R R I gt R AN SR AR B A 2L s i RSz . AR Sk <
HIFTA 57 Sttt AN R T i, BRI TS R AN XU -

7.4.13.4.3 HAbH#E X

AR A X 2 4 2 4 T R 4 i TR A 2 SO B AR SR 3 400 B DR Bk T B R SR R A 36 BA ST
(¥ T A 4 TR 3R ARSI T R A B B (KRR o A 4 3 B TR A2 5 B B BUR AT IR RN i 37558 5
(¥ S A5, BITTHI G (0 A AN B IRUR SRR B AMIE 23 RAT £ 1A B B &8 1 L BRIk S T30 5
AT BE SRR TIE SR T 47 B AR B (K 3

ARSI E R NEWEME R EHS RIS, RAH B H5, @dxzEWe
PRE LR BORI 3T, G5 A IE TTIg AT R o0, MO B8P Ie B A MR I e s TR SANMIE SR
(e VeI BT BB B AT, IR G S A R L e Y B A B WA AT 4 Y . ARSI RS I E
BRGSO O B AR A, NG . R ICE . BORA ST IE, RAEBIRIN AT RE R AR
(R T A A SR o

ANFE GBI A BT A 1 B B AR AN A AU o AR 4R E 20 & P BSR4 2 L] Dy i 4 5 7
1) 60%-95%; fii 77 A i [EIHIE W 2 b I o V5 4 50 08 10 oAtk i T 2L BRB Al VT A2 T R0t Ll & it
N 0-40%; I 5 B 7L —4F LA I BURF G712 58 L) 5 T AMIC T2 8 58 77 1A 1 5%, Hr il
SANOIRLE AT G FRIAESRBBCR RS Hhh, AESWESE NG H AR S HTH
B IES ARG St %, 8 WIS F 2 R &7 vE S S Gl A7 UG FE R, T VaR(Value at Risk) bz
5 R A R 4 T W PRV E A A PRI, B B T St o PR A R R 41

7.4.13.4.3.1 HAhris R0
Siasr. NRMT

AR EEER
2021 4E 12 A 31 H 2020 4 12 A 31 H
IH
SR A
AVIMIKIE VRN el
AN AT
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{E LA {8 EL 31
(%) (%)
A Gy PEAE Rl R 7 — IR AR 5,951,025,734.50 93.95 | 5,677,506,925.45 92.36
A G PG R P — R S AR R -
G PEE Rt e — D & B LY .
AT A B Rl B8 7 — BUIE L -
At 5,951,025,734.50 93.95 | 5,677,506,925.45 92.36

7.4.13.4.3.2 FH A #E XS FRIEURAE BT

(423 Bl £ LE B v DLA ) HoAth T 37 38 B AR A AR

X P AR R H 4 0 P 1 E Y
Mg (e AR o)
AH 2 AU AR & 1 AR B A FAEREE
g3
2021 £ 12 H 31 H 2020 4F 12 H 31 H
WG BEE T 5% 359,710,000.00 338,530,000.00
WG LA L R FE 5% -359,710,000.00 -338,530,000.00

7.4.14 HEITHEBMIHT S THRR T E U AR

(1) ARreiriE

() EETHAEARIHMETERIT

A FMHETEEIR TR R, B A SR E TR 5 B 2R SR A E T 1 5
JERRSE «

H— B MR B GHE TR ER TT  ER B AR
BRI BRER R B M DR B B f5 L B R LR ) AL
=R AHSRBR P B B AN AT I

(b) FFERII LA SRME TR i TR
(i) HEXEBITAARNME
T 2021 ££ 12 A 31 H, AZEEHFA ML e E v H ARSI a8 1 i 37 vh s T

H— BRI AN 5,949,540,681.37 7, J& T4 — EREIA4i AN 5,504.49 76, & T3 = BRI EHN
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1,479,548.64 71(2020 4 12 A 31 H: %—J=#X 5,671,020,061.02 7., {5 —)ZIX 6,486,864.43 Ji, TG

=JRIK).

(i) 2~ FeUHERTE ) kI 1 KA S

AT 4 DL BUR R O IRV R R S U 2R F O\ TR U Ta) e e ) I

XIS A 5 i LT IR AR, 5 B RS R 52 5 ANE BR (RS R A5 I (32 3 AN
R BUR TARA I RATEENG UL, AR A THEM A 2525 KRR B IIE] . 22 5 NSRRI R &
B ST ) g A R ZE AN 527 (0 A SCEL SIS — SR R ik 1 2 >R P RO AS R OUE 5 g A AELX
T M ERIRERERL, i AR B SR AN G T 2 SCENLIR 28 — R OB 2 S =R IR

(iil) H=E A M AE RN AN AL 5 450

ERE =R RGE TR EN KA SR R AR . T 2021 R 1 1 H, AEEERFEH
BRI . 2020 A RE K = R IRV e 4400 2,103,868.12 JG. T 2021 4F 12 H 31 H, A4
FRA 2 =2 R G = 1K AN 1,479,548.64 J6(2020 4F 12 H 31 H: J&). 2021 4 12 A 31 By
FEA BB TN 20210 47 45 2 IR SEBLMIAS 345 K 1O AR Bl 40 424,220.69 T (2020 4EF2: T6).

T 2021 4512 H 31 H, IR EE = 2GRl R F P B A% M B R EAT A 8, AN P 4%
N AT BN, 52 SRIHEZ AR E R .

() AERFEEMLIA RMMETFE AR T A
T 2021 5 12 A 31 H, AR R FH ARSI LA oM THE R SRl P 7=(2020 45 12 A 31 H:
).

=]

L

S

M

~

(d) AL S E T
ACLZ SEME T B Rk BT A 45 32 B N SGROUM EL Al i 4 T, KT e S 2 Fe

TEMZEIR/N
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i SRR A I S B 36 2001 AEAEREIRGS

(2) MRAEWBERAAG ) (k2 THHENIEE 22 5 — R T REAMTHE) (ke tHENSS 23
oM ER) R THEIES 24 5 — B TE) A (kTS 37 S-SRk T RS
) (CUT SFRBr e TRENMHRERIE, PLUARVEGE. Rk 2T 2020 4 12 F 30 H kA
(1 (Tt — 0 SR SFT it T HARSC 2 THENIRE R » AFEFRIE SN 2 H 2022 4 1 /]
1 HEHATHem THRAEN . #2021 4F 12 H 31 H, AEEG T 58 7 AT B S fh T = AE U0 2%
IRIEAERL M AL . TGV S HIVERT, B g i T RAE N U A S0 A S G (I SR DL 42
BRI

AHEeH 2022 4 1 7 1 HEIBHIPATAIFRUE , IR Fovr ) 5255 I8 1%, 1 483
PIFT A # et 2021 ) LLACEE 1 A HIA

(3) B SLUMEASAT Hr ik T HAENI S, AR B 95138 H AR, 5 J0 /5 2200 W A oAt i 2228

T o

8 BREAGHRE

8.1 HiIREE T =HAEHEN
S, NRMt

o 5H o of 2 4 S B 7 I L A
(%)
1 B A% Bt 5,951,025,734.50 92.60
Hre 5,951,025,734.50 92.60
2 EEIE
3 ] 7 A 45 %
Hrp: iz
B SCRFIESR
4 Dkl L iy
5 SR AT AR R
6 SEN IR G Rl 7=
Forbre SEWr = =00 ) SR NGB
el i
7 BRAT A7 RN 25 5T 2 A < 439,179,569.99 6.83
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it
8 HoAth 25 T % 7= 36,237,029.40 0.56
9 it 6,426,442.333.89 100.00

8.2 JARET W RMBEREA
8.2.1 R A WIARAZAT 7 B W B R AL &

o

SRURAL: NIRRT

RS

R GRlES AR E

EBE (%)

A R R ARl - -
KA ; -
g b 3,910,576,509.50 61.74
D VAN S VAN /S W& S sVl 1 VAN 4 ] ]
E PO 11,519.99 0.00
F R AT 136,777.86 0.00
G g iibe i e 7T 4 17,148.00 0.00
H (EXEEIE /44 4,608.00 0.00
I = RAE . B AME B AR S 230,252,763.68 3.63
J S|4 1,029,004,539.17 16.24
K J5 b - _
L RGO 55 R 551 517,685,433.18 8.17
M FHEBE A AR S5 263,312,208.64 4.16
N IKH] A 23 it A B 15,811.84 0.00
¢} JEERRSS A H AR R 55k - .
P HE ] ]
Q TS T A ] _
R AL RE AR R 8.414.64 0.00
S e - -
At 5,951,025,734.50 93.95
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8.2.2 T HIARFLAT ML /r KR BOB B R I R B AL G

o

8.3 BRI A SAMME S ES T FE LR/ HERF B TA B B R 48
SR NRFTT

S S e
Fag | BEA i ZE A4 PR HE(K) VADINIXIES
(EERVIES)

1 600036 FARRAT 8,982,971 437,560,517.41 6.91
2 002142 TIRAT 10,656,264 407,921,785.92 6.44
3 600507 77 KAFFN 48,249,385 376,345,203.00 5.94
4 300767 R 3,523,141 367,639,763.35 5.80
5 002415 T R SR 6,372,118 333,389,213.76 5.26
6 300408 — MR 7,107,052 316,974,519.20 5.00
7 002138 Jiji 2% a5 8,133,368 310,531,990.24 4.90
8 300782 G 845,216 276,216,588.80 4.36
9 603986 Ik 5 G 1,503,705 264,426,524.25 4.17
10 603259 24 I el 2,214,635 262,611,418.30 4.15
11 002027 PAPANE 30,873,040 252,850,197.60 3.99
12 600782 BN 43,758,830 231,046,622.40 3.65
13 600176 o E B 10,847,419 197,423,025.80 3.12
14 601888 Hh [ A 870,338 190,960,860.58 3.01
15 000001 P RAT 11,136,058 183,522,235.84 2.90
16 600519 D) ERE 77,100 158,055,000.00 2.50
17 002088 EFHTTRE 5,616,390 146,026,140.00 231
18 600845 EFEE/ ¢S 2,234,110 135,900,911.30 2.15
19 000932 HESE AN 23,844,071 121,843,202.81 1.92
20 300613 =4 577,664 94,188,115.20 1.49
21 688200 Helgg 42 180,164 92,225,951.60 1.46
22 300662 A [E PR 1,187,500 73,874,375.00 1.17
23 603338 Wit ) 847,564 68,025,486.64 1.07
24 601100 (ERYAT A 812,000 66,421,600.00 1.05
25 301029 iEkee 717,300 66,077,676.00 1.04
26 688789 TR} 248,198 64,980,718.38 1.03
27 603187 WV B 1,369,412 64,978,599.40 1.03
28 000792 SR A 1,829,500 64,746,005.00 1.02
29 002466 R 595,400 63,707,800.00 1.01
30 000333 ek Al 847,200 62,531,832.00 0.99
31 000858 TR 270,368 60,200,138.88 0.95
32 688300 I5CHf A4 402,299 44,602,890.13 0.70
33 000568 VB E 166,200 42,193,194.00 0.67
34 688299 KPFHRH 962,728 31,481,205.60 0.50
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35 688233 o T By 179,601 15,840,808.20 0.25
36 688105 P 6,180 655,080.00 0.01
37 688167 FEOERHE 2,014 441,066.00 0.01
38 300973 SR 2,993 395,315.44 0.01
39 688192 PR 8,926 308,482.56 0.00
40 688733 aplii] 3,409 256,902.24 0.00
41 688269 AL 1,941 242,625.00 0.00
42 300957 Nl 853 164,014.84 0.00
43 301138 HERAS AL 2,849 163,804.70 0.00
44 688212 WAL B 3,496 114,738.72 0.00
45 688107 2R 1,549 111,063.30 0.00
46 688296 A FHL 2,173 107,932.91 0.00
47 301177 1 5 52 792 91,935.36 0.00
48 688038 Wk A 2,132 39,911.04 0.00
49 301035 T =y 644 36,244.32 0.00
50 301166 T4t 328 31,633.50 0.00
51 300896 TRK 52 27,877.72 0.00
52 301039 A ZE A 2,064 25,820.64 0.00
53 301189 L 435 24,629.70 0.00
54 301069 LR E A 539 23,829.19 0.00
55 301096 HKEZ 272 21,360.16 0.00
56 301018 CESIS: 782 20,378.92 0.00
57 301149 EHEHTA 1,214 20,346.64 0.00
58 301082 NS 915 19,699.95 0.00
59 001317 = 200 17,148.00 0.00
60 301190 3 KRHE 575 15,789.50 0.00
61 301118 TEG A 315 15,441.30 0.00
62 301108 TR HE S Ay 280 15,038.80 0.00
63 301179 FTARe 295 14,977.15 0.00
64 301046 REME AL 290 14,207.10 0.00
65 301017 W TR 555 13,209.00 0.00
66 301199 LR AR 402 12,864.00 0.00
67 301020 EAE R 421 12,815.24 0.00
68 301026 EERHY 203 12,734.19 0.00
69 301021 FEE O 290 12,014.70 0.00
70 301092 G 323 11,472.96 0.00
71 301048 S T 843 10,925.28 0.00
72 301028 FRAVALK 733 9,895.50 0.00
73 301045 RERFHE 335 9,503.95 0.00
74 300774 RGN 444 9,359.52 0.00
75 301040 ARl 241 9,280.91 0.00
76 301193 FKELRHY 297 8,654.58 0.00
77 301025 PSS 403 8,414.64 0.00
78 300814 R HLE 328 7,832.64 0.00
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79 301055 kN IR 355 7,731.90 0.00
80 301198 AT 262 7,650.40 0.00
81 301030 R 242 7,627.84 0.00
82 301098 3 el AR 307 6,806.19 0.00
83 301033 6 R 108 6,476.76 0.00
84 301049 AR 196 6,452.32 0.00
85 301032 FSE A 513 6,417.63 0.00
86 301056 FRAHIL 13 572 6,343.48 0.00
87 301036 KSR Sy 205 6,135.65 0.00
88 301041 SHFE 215 6,065.15 0.00
89 301063 MER Al gy 153 5,524.83 0.00
90 001234 ES an 333 5,504.49 0.00
91 301038 R B 266 5,381.18 0.00
92 301059 &= 259 4,998.70 0.00
93 301027 AR A 286 4,761.90 0.00
94 603176 bR SYP | 1,924 4,713.80 0.00
95 301037 RALAE 193 4,682.18 0.00
96 301073 FER= )RS 144 4,608.00 0.00
97 301053 e Tolk 155 4,460.90 0.00
98 301068 KHbFE 144 4,086.72 0.00
99 688206 NEFS B 16 587.04 0.00
100 688246 TR 9 329.04 0.00

8.4 MEHARERHASHERES)
8.4.1 RIFLN SR HIHIHE B M 2% BRAT 20 4 KB R BH40
SEURAL: NRTTT

o ) 4 Bt
P Ji SRS JIE 2 A4 R EN - DN P A LA
(%)
1 600519 BN G 1,246,421,237.39 20.28
2 000858 TR 1,138,234,147.92 18.52
3 000568 VI 1,112,053,293.57 18.09
4 300750 TR AL 978.,819,806.55 15.92
5 603259 24 B el 952,891,557.51 15.50
6 601888 Hh [ A 774,398,209.70 12.60
7 600019 A 651,582,844.71 10.60
8 002812 RER AR 605,194,825.18 9.84
9 600176 HEEA 558,989,354.89 9.09
10 000333 EOE Y| 534,323,044.53 8.69
11 000002 HFA 516,749,977.25 8.41
12 000786 e it 512,827,737.33 8.34
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13 601899 He 467,077,813.59 7.60
14 300782 LG 441,840,984.97 7.19
15 600507 J7 REFN 408,867,311.60 6.65
16 000001 P RAT 395,459,576.39 6.43
17 300408 — MM 387,117,192.69 6.30
18 002138 Jiji £ H 381,471,781.23 6.21
19 601012 PR A 376,985,241.57 6.13
20 000516 ST = 322,058,484.93 5.24
21 002714 W 3 316,879,279.26 5.15
22 600845 FEAG WA 309,906,563.10 5.04
23 600782 BNy 308,231,924.84 5.01
24 601865 SRR 291,095,100.57 4.74
25 601166 POVARAT 286,651,445.23 4.66
26 000932 HESE AN 277,700,147.78 4.52
27 002352 =47 i 274,283,320.33 4.46
28 600563 ERL T 272,569,979.73 4.43
29 600908 THHRAT 266,982,503.54 434
30 603986 Ik 5 G 258,082,906.56 4.20
31 300015 % KR} 255,082,185.39 4.15
32 300760 LR ST 247,961,930.75 4.03
33 002027 PN 243.669,642.37 3.96
34 600298 G ER] 232,769,532.57 3.79
35 300014 eG4 RE 232,160,297.45 3.78
36 300274 FH 't FLE 225,129,199.84 3.66
37 000739 A 2l 223,143,891.25 3.63
38 600036 A RAT 210,686,077.25 3.43
39 002415 I R 210,315,551.84 3.42
40 600809 Ly PG 3 199,952,093.88 3.25
41 601601 HH [ R PR 199,944,731.09 3.25
42 002821 E|E & 193,238,655.77 3.14
43 000157 HpCE R 190,174,630.62 3.09
44 000338 HELETN 188,436,785.99 3.07
45 600066 FIHEE 184,016,312.78 2.99
46 002241 HROR By 183,501,608.95 2.99
47 601100 (ERYAT A 183,208,250.22 2.98
48 600048 A 180,373,268.25 2.93
49 300759 AL 169,527,071.07 2.76
50 300124 N FEA 154,330,797.57 2.51
51 002142 TWERAT 150,454,591.67 2.45
52 002088 EFHTRE 149,739,167.07 2.44
53 603806 GRS 146,836,563.30 2.39
54 000825 KINAE 141,816,392.29 2.31
55 300767 R R 138,295,143.70 2.25
56 600801 HEH KV 137,539,702.18 2.24
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e RIS VR & ANIE TR R BT AR 4 2021 fEAFE AR
57 300613 =4 137,516,310.53 2.24
58 002706 RAE A 137,169,949.82 2.23
59 002493 A 135,685,457.45 221
60 002353 ANHf 4y 135,466,349.57 2.20
61 000661 NEERET) 128,360,847.86 2.09
e AT ENGE (BEENR A “SEHER (B2 BN B3 LS
SR RN LU H R A, AFEEMKRAZZ %A .
8.4.2 Bt &40 IR S 5= E 2% 50T 20 & MR E R
EHsr: NRM
o )k 4
P Jie ZE AR i ZE AR AR A 7 A LA
(%)
1 000858 TR 1,343,680,310.03 21.86
2 000568 VMR 1,310,186,608.99 21.31
3 600519 D) ERE 1,243,226,497.71 20.22
4 300750 TR AL 1,212,808,181.76 19.73
5 002812 BEEA 961,498,380.25 15.64
6 601888 Hh [ A 952,939,967.87 15.50
7 603259 2 A 716,137,675.64 11.65
8 000002 PARE VN 700,603,973.29 11.40
9 000333 EOE Y| 649,524,272.88 10.57
10 600019 A 617,885,173.68 10.05
11 601012 PR A 579,069,733.24 9.42
12 000786 e it 570,679,392.44 9.28
13 600176 HEEA 506,679,806.64 8.24
14 601899 HEH 449,669,261.32 7.31
15 300760 LG EST 444,041,250.24 7.22
16 000516 ST H = 398,886,309.70 6.49
17 300274 FH 't FLE 394,802,708.11 6.42
18 600048 TR Je 391,076,335.12 6.36
19 601166 Pl AT 370,206,027.50 6.02
20 600563 R T 360,055,677.94 5.86
21 601865 i SEARE 342,213,452.41 5.57
22 002714 Wy 306,892,690.60 4.99
23 300015 % IR IR} 278,499,409.33 4.53
24 002027 PAPAN S 275,452,258.34 4.48
25 002821 YL 257,983,107.37 4.20
26 300014 fe. 4R 249,704,311.60 4.06
27 600908 THHRAT 235,577,068.34 3.83
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28 002352 JiE =48 i 228,420,616.33 3.72
29 000739 s 2l 224,515,619.55 3.65
30 600298 I RE 222,991,099.90 3.63
31 300767 =B 213,970,945.14 3.48
32 000157 W E R 211,389,216.52 3.44
33 600809 Ly 7 39 204,493,453.92 3.33
34 002241 ORIy 201,482,731.92 3.28
35 002511 b i35 2 193,823,940.57 3.15
36 603806 GRS 188,214,683.83 3.06
37 600486 RN T 187,624,919.15 3.05
38 601100 (AT TE 185,386,697.33 3.02
39 000338 HELE T ) 185,173,166.10 3.01
40 601601 Hh [ R PR 183,466,529.15 2.98
41 600031 =—H®HT 182,085,092.53 2.96
42 600845 EEE¢ES 181,175,378.06 2.95
43 300759 REeAL K 174,917,768.66 2.85
44 002967 IR 159,333,786.34 2.59
45 600066 FIEEE 158,112,803.37 2.57
46 002475 ARV 147,333,765.75 2.40
47 300012 SV el 146,381,682.25 2.38
48 300124 A 141,953,835.02 2.31
49 600887 Gl gry 139,135,104.90 2.26
50 002706 RAZ A 138,441,448.51 2.25
51 002299 EREE 135,849,128.34 2.21
52 002493 A1 134,821,067.25 2.19
53 000001 P AT 133,780,000.00 2.18
54 600690 IR R 133,405,331.06 2.17
55 603187 R B 131,923,397.94 2.15
56 600801 HEH KV 129,203,320.30 2.10
57 300628 C I IR 2% 126,013,371.58 2.05

TEe AT RN EHT (BTN BERRAT) “SEHEH (B2 BRI % L2l
S (A AN IR LARSCCHED 1, A REA A S P

8.4.3 LNBER R BA B8 K 32 H B R BN BB

v

pz: NRMHIT

23,603,664,440.40

FNIEEMIEA (A A
FHBEERIN (BRAD) BV

23,636,528,515.26

TE: AT EANEH (BERNBEREAT) SEH AT (B2 MR 3% LR AL
B (RECERAM TN D IS, AE B 5 W .
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8.5 WIARIEMIF MM IR BAFREAS
AFE AR AR ARFFAT B

8.6 JIARIEA FAMHE b e ™ 5HE L K/ BB A48 B B3R A
AFE AR AR ARFFAT 557

8.7 AR A FMHE b Eee B i5HE L K/ N R B BT B SCRAES B3R A
ARSI AR T AR RFAT B SRS

8.8 MMEWIRIELA AYME HES T E BRI BT T4 St SR BRI
AIEEAM G IARRFFA T EIR .

8.9 AR FMME o ZE< ™ i5+E LA K/ BB TLA2 BGIES 3 B A
AFE AR AR AR FFATBOER -

8.10 MEWIARAZE S B KR B35 1F 0L i 3
8.10.1 & HIRARE ST MBI A S AR I A

AT AR IR B R T

8.10.2 AEESHFBIHHRHOBFER
T

8.11 WG HAR AT SR F I E A 5232 5 B ol Ui B
8.11.1 AHE IR EBUR

Teo
8.11.2 EWIRAZESHF K B M R A5 25 B 48

AR AN A S BB G B
8.11.3 A H A BB

Teo
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ARSI & RESF B Sk & 2021 SEAF AR

1
W

8.12 BEHAEAMEME

8.12.12021 4 5 H 17 H, FHRHRAT I RENE BB St 58 =J5 (5 FHAE0R . JyARORATEI 7 it th B AR
AR, B AR E THR KR I 55 7 Sk AT Oy, b B RAT IR B B R ey CRRR IR
Ty (2021) 16 5) 45 Tk 7170 J3 uHIATEUAL T .

2021 5 6 F 10 H, T PBARAT AR RIS ARV, e T PR IR IR CRRARER 4 oy (2021) 36
T BT IERANRT 25 ACMATEBUL T, I 5T 1 ZAT AR B TR N R 45 T A0 AL 7). 2021 4F 7
A 13 H, T BHRAT B RO e I B I H AN 55+ 3 SOE B AT H R G, il &4
T PR T 3 R CRIAME 1T (2021) 7 5 S4B IE, 45 T 411k 100 J37C. Wik TS 1048476.65
TCHATEUL TG . 2021 4F 7 13 H, TBEUT RIS RN Z LIPS RAT 8 5K P . 5 R BUE
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