T REEF N B H 3k 7 LR

BN SV [2011] 12025
20265F4H 228 ITIE 70013180
AEMERTHENERE
Tt 4A21H 4A20H PN ]
EEEFSI5530 Tk EE 9100 9100 0.00%
E= (BFsI5530E4) 445 410 8.54%
754210 Tk B 9300 9300 0.00%
E= (s14210E#) -155 -190 18.42%
HHEEO0EE 8450 8450 0.00%
Ex (758 595 560 6.25%
A=
&8 48218 48208 EkiE
Fhesy 9655 8690 -35 -0.40%
HH-&E— -20 -15 -5 -33.33%
E—-ET -35 -30 -5 -16.67%
E-EE -30 -25 -5 -20.00%
E=-EN -20 -40 20 50.00%

BEAEEIE (AE)

i HE BIfE Ak hEkiE
SEIVESE 2757 5.42 19.66%
HEITVE>E 16.66 4.32 25.94%
ZEIVESE 1.34 0.15 10.86%
T E™E 0.00 0.09 #DIV/0!

SEFIE 38.02 3.08 8.10%
HEFIE 59.77 19.57 32.74%
ZEFIE 1211 2.54 20.97%
M F I 0.00 8.14 #DIV/0!
FHEDMC=& 17.32 1.99 11.49%
EEETE 7.70 0.89 11.56%
FEEeErE 35.80 24.40 68.16%
TUWEEOE 475 2.03 42.74%

EfFEE

i nE BIfE b7 kIS B
nEl EET (AFE) 13.06 13.11 -0.05 -0.38%
=m EERF (AF) 3.20 3.27 -0.07 -2.14%
mI EER (AF) 2.35 2.36 -0.01 -0.42%
#2EE (BE) 55.90 56.40 -0.50 -0.89%
cEESF (BE) 13.11 12.83 0.28 2.15%
TeEERF (HE) 42.80 4357 -0.78 -1.78%
TN ErE BEMELRS. TFSNS BEE%E. = HaLRIeess7/E,

NETBISTM. NEEERE BEFETR, TREHE LEMERSELE. &
SUZ10MHE TR, HIREEMRLLRE AIFEATE. EXENREEEN. FEEE

LA RRNBTUE~SE . TEEFS T TIRSN>S4E BRERASH
&, EFiHESEmEy, TEIPREMAARNEE. NEEESREENT M. )
= HASEE., FASATSEHEARE TRESERE SEEFH RETLEHARE
TALREW = TEF. EEFKEHEEHOELT. ArHIETENAILENERE. 0N
Bt lFE. ZITIROESELEE. STURENERES SosEE R
RAL, HHENSSRE. HEmHKEERTES. BRETIURESFHRALNUER
FEE. E@ET4E7e000-81007 /M, HAKEESSOMEES#7%E600-88007T /1
. ERAE. SYXOSUSSTRENE FEATLITNERETNERRETN

&, PRETEEARSE. XIFEER. FRERAHESHHEM.

Pl

MRER, KSLFEM, BREL, &R
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BEZAEER: 5T [2011] 12025
20265F4H 228 L3 70013180
A5 EE

S 48210 4H20H PRI

NEEEE - FEHN (B TE) (EH) 35050.00 35000.00 0.14%
NEIEE - TN GoTR) (&) 34500.00 34500.00 0.00%
NESRIEZE (FHH) -7625.00 -7955.00 4.15%
NEJE: B -210mm - FHE (FT/R) 1.2400 1.2400 0.00%
NEE A -210R - FHH 1.0200 1.0200 0.00%
B ETopconiith A -210R - Y (Fo/E) 0.3350 0.3350 0.00%
TopconZBfF-210mm (537 R) - FHN (m/E) 0.7570 0.7570 0.00%
NERIOmmB - EFRIAE - FHHN 0.7430 0.7430 0.00%
e S A EhE
&4 4H218 4A20H Py ]
THEHN 42675 42955 -0.65%
LH-E— -5330 -5010 -6.30%
E—ET 155 125 30 24.00%
ETES -185 -190 5 2.63%
E=-EM -95 -80 -15 -18.75%
E-ER 105 475 -370 -194.74%
ER-EN 190 -275 465 581.25%

EAEEE (FF)
bt nE BI{E R ARERIR
BRFE 10.82 -0.50 -4.62%
E2E~E 193 0.00 0.00%

BAEHIR (AF)
&k BifE T BRBKIE

EEETE 7.70 0.89 11.56%
EERHNE 0.16 -0.05 -27.85%
ERENOE 0.22 -0.02 -8.80%

EEESHO0E 0.06 0.03 43.01%
BEhFE 44.27 7.24 16.35%

BR#OE 0.05 0.03 60.08%

EAYOS 0.62 0.82 131.77%
BEARHOE 0.57 0.79 137.45%

EAE%E 37.31 10.45 28.01%

Ei-t o e BI{E fr 353 BRI
SREER 32.10 33.50 -1.40 -4.18%
BRER 27.15 27.45 -0.30 -1.00%

ER2ECE 12960.00 12580.00 380.00 3.02%

HEREt/ G FEREREFTF0ONR. HMREEREZ. THEARF T H42675
T WEEERE. ®ESTTR AEHHENERELRETFEREAEE. £
Rl EFRRETEH—SEN. RARBEKEES. EF2EN. —ESEARR
E CESHeEEN HERE. 2ERIEREKRE. S TARENEEEEEN
g B EM & F. ENENETERE EMEFROIREAE LR FEE DRERNSAT/ME
AR i B. BRAZFEE. SotlHE EelRifrmEd. HEEENFIREEE L.
NEAERE, SERHANZSSAET. EEFERE ETHEFETR. HITREA
HITEOMERE. AELDRIUE EiffdEsimA, BUERZR. dRMNER. 28
IEMENREERTHEN LHCVITEREAENMERENLAATESNRE.
Tl R BRI E AR RS R E.

MRER, KEFM, BFAEL,
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20264 4H 228 G 70015979
hEREE
s BIfE Bk
SMM 1# 28 #25R 102115 102885 -770.00
SMM 1# 88 R R FH I 7K 5 20 -15.00
SMM R 1#4 fE5H 102420 102880 -460.00
SMM [~ 7R 1468 fR4FFH 7K 245 215 +30.00
SMMIB %R 102065 102825 -760.00
SMMiE 3% $FH L 7K -45 -40 -5.00
BENE 1066 1911 -845.00
LME 0-3 -75.46 -65.08 -10.38
HOBES 234 122 +112.51
FRLLE (ER—X) 7.79 773 +0.06
FEEN (E8) 68.00 68.00 0.00
Az

£ BifE Bk
2605-2606 -160 +40.00

2606-2607 50 60 -10.00
2607-2608 90 160 -70.00
HAEHIR

oiE BIE BEd
BERETE (3A) 12061 114.24 +6.37
BREHNOEEA) 23.46 15.30 +8.16
HE BIfE AE
pridmECh < -78.61 -78.04 -0.57
EREREORBTES 64.85 57.55 +7.30
BT LE 77.82 79.98 -2.16 —
BT FTE 4.94 5.78 -0.84 —
B Hi{E BEk FAEREL
BRHSER 26.32 29.98 -3.66 -12.21%
FIREET 457 5.21 -0.64 -12.28%
SHFEEETF 24.05 26.65 -2.60 -9.77%
i Bl BEk BEREL
LMEEETF 39.86 39.84 +0.02 0.04%
COMEXEETF 59.55 59.45 +0.10 0.17% Fignt
SHFEG 12.75 13.06 -0.31 -2.36% T
FERENESIETT. THENRHEI0OR T/ M LES ., EHEAEEFE
WAEHE —E3BALCEERLESTNEL, —RERAEGE
Sk OB R E R O FIA T, ARIEt NS AR G
o BEEAFERNEERPERNUS, IV RREESHSERHE
WiRE, EABERENNET. EONERR (BHAK) HEFH
HREER. BNERSEERRTHEHE, THNFREHEREER
M, PEEEEHESE Hbackisty. BRETS, EMEE0R
LKL, THeWERHNEaE SWATEE BANKERX
KE, HEFENEERE ASDESTK, ZNET, XTREE
KR, FHENFERLESE HY SIXFERELTL. BHR
#, BMNAAENPKIEBEAT, AAFIAMS THHREEROAS
TR ERIUEAIAE PR, R E FHRECE R EE 232

EEEAHEN, BEBRMEBEHRP KA SIS, I 5 XE980006
X,

HMiREE, KEEM, BEREL,
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20265 4H 22H

g RN =

SMM O#$$E
FHGK
SMM 0#%%5E (I 7R)
FEK (7 %K)
LMEO-3
tiftfE S

HORBRS
FeLE

i $73

-140.00

+5.00

-160.00

+5.00
+5.22

(AL

GF FUTURES

[ESE Z0015979

BKEX R

/

/
/

-0.58%

-0.66%

ARk

+284.11

+0.05

A=

2605-2606
2606-2607

2607-2608

EAEHIRE
B~ E GA)
BEsEHEAS (3A)
BEsE A2 (3A)

EEAIR

EHFAEATE
FhFFIE

TEFE S ESR

LMEEETF

B

-95
-35
-25

HI{E
50.46
045
039

HIE
57.89
49.89

59.26
HIfE
2588
HIfE

111

e

e

108

AKEE
-10.00

0.00

-15.00

AL
+7.32

+0.99

+0.08

EEN-
+4.24

+3.52
+0.44

E¥REE
+0.12

BERLE
-0.35

AKX
14.51%
220.14%
21.88%
AKX

BKEkiE
0.46%
BKEkIE
-3.13%

g
B
s

REBSMNESIEST, T ABAMIFE240007T/ME LT, NBAERE
BRI H i S AR TIRGHS K5, S TCREURE, BEAKT
AR, DG MG R LR R~ NREE TR~ RS . 3
A ERRMRBUEAREE, AHBEINERKT min SR A
&, ABMAENENTEAZE. BESTFELIRET BRI EAR
1, ERAET FERARS, BRE~ERETKISTES &
NG MILA, WSS, FITTERE O =iE, B8
PELLEf —FESE. MILERIRE, BIMLEFMKGE— PR
FTEA. FRinANRE, MITLFTRERRE, FE2MITk
M ER/ EREFLLEDA TR, ERNFEENESE, BMEED
OHE, FALFAPANRAFREEFENER, FRISFEHEERWE
B, BHRER, EAKMASE. BEFTHNE. BO=EEET
MIET, SME—FRIEBTEREEHER, F13KE230000HE 2

¥IRSKIE: Wind. SMM. X5, BRI ERBRRER.
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FaH22H

SMM A005
SMM A00£8FHRE7K
1T $8A00
T $8A00 FHAZK
BARMIPHGEFK
ZEhFELBDDPEE ARSI
AR -0
FAEB(TR)-TFIIMN
FULER(LL7E)-F9Mn
FULER(T)-Fm
FULEB (R -5
LNz s

ERRERIHORS
SBHORS
PfetuE
RiafizE

AL 2605-2606
AL 2606-2607
AL 2607-2608
AO 2605-2609

EAmHE

sfar-g (38)
EREBBETE (38)
B EBRERTB (38)
ERREHOE (38)
FERRIRLHOE (38)

FHBEATE
REMFTE
(R T
fEatRm AR
AR
BRERESHIE

FEBRIEHEET
PEIEELSER
FERRIRS SIBETE
SHE REF
SHIRBOES

AR LHFCREE

LME{8EF

SRS

FE8iE 20015979

TiE
24670
-140
24660
-150
295
106.50
2645
2670
2665
2670
2755

Py
TC/E
JT/IE
TT/
vl
X oe/mg
K53/
TT/g
TT/Ig
TUIE
TTg
T
EUEES L2112
TUIE
T/

/

-9.6

WE
-75
-55

-5

L33
-85
-50
-5
-126

fa
729.74
383.11
257.25
25.50
1.46
e
76.83
57.0
67.2
73.0
75.0
56.8
WE
1453
29.00
345.73
125.66
23.0
47.20

1]
660.02
346.00
237.17
20.16
1.00
BifE
76.47
57.0
67.6
73.0
75.0
56.3
AlfE
143.4
29.20
346.46
124.30
21.0
47.08

Bt
69.72
37.11
20.08
5.34
0.46
AL
0.36
0.0
04
0.0
0.0
0.5
AL
1.9
020
0.73
136
2.0
0.12

BRKEXHE
10.56%
10.73%
8.46%
26.47%
4591%
BRERIER
0.47%
0.00%
-0.59%
0.00%
0.00%
0.89%

XN
1.32%
-0.68%
-0.21%
1.09%
9.52%
0.26%
i Hife ST B
383 38.6 -0.3 -0.77% pa1iH
FERSIBREIMER, FERBELT HOBKYEFNE. BAmE, 6T
MEREREDESKESE, TUHTEREIMELTET6.83%, WAE~S5/"
PR REEIR A DG AR RIEE 166,851, FEFRFME NERF. BOEF
REBSCEEEEH, S3UEM.450, 252450, SHREEIR48HMAY
BEE, TUKBIRIERRN. BHRE, | REAATRNLTF=RERE
i, T /LRIEE IRBERLMSMNAE, MR8, MAEASEER, Wit
F26095£9467£2650-285070/ MK EEEE T, EEHFEMNE, AR
SRS M, A, Bt HEANRENESESIRR, ERE
HRPFRE, BBHERWS56-IRENEULRIZBERNNBNZRER.

ITHEMN RSN ONBNEE S NISIEN, BRAESEEFR—EAREO

{BIERIREPEERAMBES XD, LRIGENKSER, B5E, B

B1505 MBS CMER, IMEFFEMEE383FMAEKR, Bk AZANE
FOKFHRERS, BIMURRORIMSTSCIEBILET. EAAE, REREETE

1, —FEGDPREILLIES.0%, RITRAMELHFERBIIHBNTUAIERE, BRE
LIFREREBTING, BORNOETENHREFRL 14550 EHFRIER

i, TRNBLABHRRBEEEES, PEERSETAHIDE, SkEEF

TEppE. BT RRVTRR TR RRETE. GERE, PIBESIMEE

FRIKSENBEFOMO T ETTSESER, EHRHE24500-255007T/0
XS, BHHRRRSFFENETSAEARBSRISH—E TR,

L2
P10
a1
pa1
P15
AL
g

FMAERE, RLEFM, BEREL, SELR
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B EEE: 8T [201] 12925
w=iasHf Z0021810

HMEMEREE
anfp e aifE
SMM 1#53 395450 391350
SMM 1#EEFHIETK 650 1250
55T #88 395950 391850
LME 0-3FHI57k -171.00 -209.00
RSt RO RS
anfp e aifE
BOEBS -6631.97 -6652.59
iP{EEHE 7.82 782
BiafhzE

a4 B BiIfE AN
2605-2606 -620 -27.42%

2606-2607 -20 150 -113.33%
2607-2608 a0 -220 140.91%

2608-2609 180 -166.67%

BEARME (BE)
Eistan B a8 oKk Fiids3, ]
3R&N N 18502 17144 1358 7.92%
SMMIBER3 A= 14950 11490 3460 30.11%
fEEEIAEO=E 3287 2168 1119 51.61%
fEFmIAEOE 2191 1216 975 80.18%
HEfHE2 ALMOE 3900 2600 1300 50.00%
SMMIBEE3 A T == 55.40 4770 7.7 16.14%
SMMIEEE3 B il Fr T == 75.50 39.00 36.5 93.59%
40% IRl (=B )it 379450 375350 4100.0 1.09%
=EA0%EET ILE 16000 16000 0.0 0.00%
EFE
anfd B a8 oKk Fiids3, ] L::1ivs
SHEFEFEIR 8238.0 8515.0 -277 -3.25%
t=ERE 9741.0 9861.0 -120 -122%
SHEF&®% (HE) 7545.0 7793.0 -248 -3.18%
=

LMEEETR (HE) 8260.0 8445.0 -185 -2.19%
[HEE, —SEEOSTEEHITI00822 BN, SEFTEHIERM 7S, ZER
FEE1R4.00%, EFRMERSHDFEEN 04702232k, RERT5.26%. HiH-35
JFXZZSEEITAIAE1.00TAM, Rk MEEND 40%. BEEE, HEflEksaeiEa
BASiEkE. BAHE, #A3BLEE. TiFESFRIMER. ERthKERTEHET—EK
T A EAEHSTEEEEY. 2R TRESLESSS. AABREHNEER
B FEEREFEE(IRES; FRMIBHTEMEN. EFREEENEE. T
ERETRERNTEENE. BEEnT=RE. SR ZFPEFRE. B
poElEia g, DhEKkRFTE. RNEPRAEICEERGEE. SHEh
FEsfT. SERERE, REXTTRIEinESEE.
fr. =11

1B

MR ELE,
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RREANSS AR T [2011] 12025
20264422 H FEsGE Z0015979

&R ZE

SMM$B&EADCI2
SMM#AEZRADC12
SMMAERIADC12
SMMPARIADC12

JTPFRAMADCI2

IARANADCIZEIFN (38)
STARARMADCI2-A00(H &
B IBRE BN =
BB RINE
BiEnhE

2605-2606
2606-2607
2607-2608
HEAmKIE

PRI
BEEAaRIETE 3A) . . ' 68.16%
[RERRERTETE 38) . ) L 30.91%
EiEEE 38) . . . 41.78%
Kt EasinHOS . . I 28.27%
FEELiEaiEEO=Z (38) . . y 106.02%
FKEKIE
BERAEF1E . . y 71.57%
BEREEFIR (A&D) . . : 69.22%
BAEESFIZE (hEd) . : ! 82.80%
BEEEETIE (NER) . . 5 109.23%
[RERAEF L . . ! 14.33%
FKEKIE
BAESTREELSER . . L 0.72%
TREXIE
BAEeR] KRER . : . 8.09%
BEiEEE XERER . . . 39.02%
PRI
THRTGRER -0.40%
FiEasBlUREREFS 329 1.72%
%&%E%@ﬁ)ﬁafgﬂ?g 33 -0.52%
BAIESE LR OEERS 126 125 1 0.80%

FEEASNHSERBRITEEXY, LHOMELERRTHOBEIMEEFT

RERSSARY, REHUAROHNERLEROFZRERISNRAN TS

BE, SUEMANMADCIAMREM L. BRRURIEL, —ERARALREAE

HEEW, THESOVZEMASRMAT, SENEREZERE SO

gaa a0 E ;ﬂﬁg%rﬁﬁﬁegméra RUT, ﬁxumfﬁ,mﬁ%ﬁ?ﬁ% ftikjllllﬂ“

- B, KEBAESRE AW TERLHE02NE SR E59.2%, Eho e/

SUEHIRBREENERERR S, EEAEANBLIEA SR S RRRELE

00270, XERFEZIRABTRESE EABAESETES. SA%XE,
ADCI2/HI RIAITIE, FTELMRERMRIKA, BT EHHE TXE23300-24300

ISR Wind. SMM. IR EIT5FT. BFARTRERFEERS

FRER, RLE=H, BAEL, SFEHE
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202624522

thrigREE

= |z HA &

GF FUTURES

- Z0020770

BnE AI{E

SMM 1# 5 iR TR

141500 142550

a2 )l]

142600 143600

V& IIEFREK

1950 1750

108

140250 141450

1 OEFIEK

-400 -400

LME 0-3

-209 -209

HHRENRS

1283 272

PEELE

778 773

S-12hEREHME (BT

1089 1085

BIREHA

#nE AIfE

—EMMHPET BREEE

119802 113324

—F G ERREBRENA

147995 141713

#nE AIfE

ShEREmEEETBRENE

156537 153539

SFEMHPE = BIRERLAR

158525 156358

SPREHBLEFBRERE

151860 149773

HECEM AR

HE HIfE

B AR R

32400 32400

AR BER N

172000 172500

WiBRSh( = 20 50/ B ) HM

95250 95300

A=

nE AI{E

2604-2605

2240

2605-2606

-440 70

2606-2607

-90

R AT

HE HIfE A%l At

HEBEESE

37337 32600 4737 14.53%

BlEgfog

220686 233094 -1328 -5.68%

#nE AI{E BTk ALt

SHFEEETF

67843 66042 1801 2.73%

HaEF

94090 91830 2260 2.46%

FIEFT

1700 1700 0 0.00%

HnE RIfE Bk =E>"4

LMEEEFF

278166 278586 -420 -0.15%

SHFEG#

66243 64083 2160 3.37%

HEEPREMESTERY, AREEREEE, HERAEE. 2UHE
HHREFLHEER_EHREKEAPR. FEREEEHRINEE RS
AEH. HEELE HNRSY. RMEAARSNTH LHFEE SxaE
B, FEFSHARREESTEENS. EAZTCEN TR EHD
EHFEESHEITHPM, ST TR EOEHBRELE. SMEMEMHPR =
HEERE THEERE. AXMIOCERT B LRL- 3L, BEVENHAE
STHRHERME, BErlRNEERAEES, L0KRET LHIEEE
L. BERUEEELTE. THEERE EEETERAEELAAES.
SRESMRESRTRE, G EHEFEERELE, EERITEN
2 RERERGAZEL FRSTEALAASTRY ETH=IEREE
PE HERIEREES. TRETERRIEE EEETHERNEER
&, Wi SREEMLEEMER SHEfGEEaEESEn =
TEEERERANEVITEXLAZHE. IERMAE. EFAE. T8
BAMNETIRE BRESZLE OSAEAMENEREE. 2t UM
YRR, #TRESEESH TRAASTHhHES ENLHEENE
MEFEETE. xEtEfdcTRER SRRTEEREET. £hE
#138000- 146000317 -

(74 RERREFRFEH




M am &5

EEEa SR ESFel [2011] 12925 70020770
20264F4H 228 <

rigREE

304/28 (FEREHE20%)
304/28 ({HLLEEE2 0%)
Bh=
ERE

IEFEREL LEF 1 EH(CIF) AT ESp e
B AE40- 2% T 1 TT/0
-12vEmBEEHRE B TT/EA
A= T S8 % FeCrC1000531) TT/S0EE
BN 304EFFEWM—FEHNE
RBialffrZ

LG nE B #kEk
2604-2605

2605-2606 40 25 15
2606-2607 -10 20 -30

EAEESE

HE BI{E A% BELE
FE0FEFFHAWN=E (43%) 193.70 132.03 61.67 46.71%

ENJE300FRAFHIMN™=F (T ) 44.00 37.00 7.00 18.92%
HE BI{E A% BREE
TENHEOE 1362 10.92 2.7 24.72%
TENEQE 31.02 26.00 5.0 19.29%
TEHENREOE 17.40 15.08 2.3 15.36%

HE BI{E BEd Bt
300FIE (5+6) 50.82 50.70 0.13 0.25%

300FAELHE (85+) 32.12 32.20 -0.08 -0.25%
HiE BI{E BHEd HEFEE
SHFEGE 497 471 0.26 5.59%

HEETENAETEREIAE. EETHIEEHEELES. NEMESS TAE.
ERBHTE. THAZFERE—H. NEFETRIHPMITEARIEE,
TESRALZERRRL. ATHOHENAEZENES, SREAHI
REEMRFHBRTERRAL, MERTIMBLEL-3%E, BEFENRE
STHEMENE, EMNIMEEERAE LS. REMEEHRRERE TH
TEARTERRETRENERAES, EESIERIATHRT A Wit
7[:%%1@}5 M REEMOERMER, XIREXIRAEEL. FERLABEFSRT
PETTERE, EERERA E RN TRS KT, THEERARE.
THRAETFREEENE, FRESEHIENEFRE. SMLakRE, %
SHRPERFEETNERER. LATERLENEEE, tREk. &1
b, FEETHRHAMNASE —EoE, AREEEE EELEHETES
MEREFHEE. SWRENRE. ERZEETERRHTEZRRE. ThE
#14600- 152003517 -

ARERR, k=B, EREL AfEE
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mEREE

#=iE Z0020770

e FifE

SMM B th B BRER 42T

172000 172500

SMM TV ERERER<E 1M

167000 167500

SMMEE R S F L EHN

158250 158250

SMM I EEFHESN

146750 146750

P HAESCIFE DR mEE

20.35 2035

h HECIFE B S T v e

18.75 1875

SMMEE Bk - TRt =

5000 5000

E= (SMMEREE)

-2260 -7700

ERTREY CIFESN

2461 2462

5i-5 SHEERR T E R HSMh

16525 16525

2h-2 SEZ EE R EHMN

5510 5575

AlEfrE

nE AifE

2605-2606

-880

2606-2607

-700

2607-2609

-2400

EAE IR

nE Ai{E AL BRRKIE

BEErE (37)

106620 83090 23530 28.32%

EMEBEETE (3

77940 60930 17010 27.92%

28680 22160 6520 29.42%

BEEERE (3
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