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FoRZPITHPREF S NAKE S R

AP E I NP P4 LN E- - P AT T2 A g R D
FE L E T2 €3 AmER ) c A B82837eRH(-)FhFUF A2
R ERCFEE > Ipkgen P RER R ()R BH TR
FrouglFERRIGHFEAIZ (CORFUBF A2 FIRAF (S
wAAED) BALE AR o PR R N ERFHNA 2T
WK B E RS 22,269+ R 0 s A AE R E IR 0,14 R o

ST R ERBAN AP E2 ERE &

,L L ,L 3 ,L L AN =3
L -3z L p L -9z L p
ThE Pz ERE A
B RS Y $ 9,373 $ 12,387
2 b Bz g
BH LY $ 8, 007 $ 2, 167

L4 AL A ERET RPN R EBE IR ERE 522
Zp e AR GARBARFAG AL LR G TP BB R G
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AP L, EEZ L L A ERY AP R EL GAoT

57 IS W o H»op & 0H &£ o (=~ )
Bt m £ &5 43% 100.01.05 RMB 6, 663, 000/USD1, 000, 000
Bt m £ &A% 100.01.17 RMB 6, 626, 000/USD1, 000, 000
Bt m £ &4 3% 100.01.31 RMB 6, 646, 000/USD1, 000, 000
Bty b £ & 4% 100.02.10 RMB 6, 658, 000/USD1, 000, 000
Borigp b £ & 4% 100.02.22 RMB 6, 655, 000/USD1, 000, 000
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iy w FERARR 100. 03. 08 RMB 6, 642, 000/USD1, 000, 000
iy w FERARR 100. 03. 17 RMB 6, 641, 500/USD1, 000, 000
oyt EV- S AR 100. 04. 06 RMB 6, 635, 000/USD1, 000, 000
oyt EV- S AR 100. 04. 18 RMB 6, 626, 900/USD1, 000, 000
oyt EAV- S AR 100. 05. 10 RMB 6, 604, 500/USD1, 000, 000
iy w F AR 100. 05. 10 RMB 6, 547, 000/USD1, 000, 000
iy w F AR 100. 05. 27 RMB 6, 619, 900/USD1, 000, 000
iy w F AR 100. 06. 09 RMB 6, 593, 200/USD1, 000, 000
oyt EAV- S AR 100. 06. 09 RMB 6, 531, 500/USD1, 000, 000
Borgdp et EV- S AR 100. 06. 24 RMB 6, 605, 000/USD1, 000, 000
oyt EV- S AR 100.07. 08 RMB 6, 584, 500/USD1, 000, 000
iyt w F AR 100.07. 08 RMB 6, 518, 000/USD1, 000, 000
i w F AR 100. 07. 25 RMB 6, 637, 700/USD1, 000, 000
iy w F AR 100. 08. 10 RMB 6, 503, 000/USD1, 000, 000
oyt EAV- S AR 100. 08. 10 RMB 6, 569, 600/USD1, 000, 000
oyt EAV- S AR 100. 08. 25 RMB 6, 629, 800/USD1, 000, 000
oyt EAV- S AR 100. 09. 08 RMB 6, 559, 500/USD1, 000, 000
iy w F AR 100. 09. 08 RMB 6, 490, 000/USD1, 000, 000
iy w F AR 100. 09. 23 RMB 6, 623, 000/USD1, 000, 000
Brpdpobw FERARR 100.10. 10 RMB 6, 549, 000/USD1, 000, 000
oyt EAV- S AR 100. 10. 10 RMB 6, 475, 500/USD1, 000, 000
oyt EAV- S AR 100. 10. 20 RMB 6, 463, 000/USD1, 000, 000
oyt EV- S AR 100. 11. 02 RMB 6, 464, 500/USD1, 000, 000
B (84 NP —f L4 oE R

= uooR ulF) # # B on & o3 (=)
pohEdobm F &R AR 100. 01. 04~100.01.14  USD1, 000,000/ RMB 6, 724, 600
FhEdobm FAEA AR 100. 01.19~100. 01.28  USD1, 000, 000/ RMB 6, 730, 000
FEEIEE G I S A N 100. 02. 01~100. 02. 11 USD1, 000, 000/ RMB 6, 745, 900
FEEIEE G I A A N 100. 02. 22~100. 02.24  USD1, 000, 000/ RMB 6, 748, 000
b 2 ER AR 100. 02. 28~100. 03.08  USD1, 000,000/ RMB 6, 738, 400
pohEdobm 2 &R AR 100. 03. 04~100. 03.14  USD1, 000,000/ RMB 6, 721, 000
pohEdobm 2 &R AR 100. 03. 28~100. 04. 06  USD1, 000, 000/ RMB 6, 725, 600
FEEIEE G I A AR N 100. 04. 06~100. 04. 15 USD1, 000, 000/ RMB 6, 709, 500
fhEdobw AR 100. 04. 19~100. 04.29  USD1, 000, 000/ RMB 6, 651, 100
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iy W % wod o B H F & 0¥ &£ o (A~ )
pohEdobm 2 ER AR 100. 05. 06~100. 05.16  USD1, 000,000/ RMB 6, 605, 400
fhEdbm AR AR 100. 05. 13~100. 05.23  USD1, 000, 000/ RMB 6, 666, 000
FREIEE O A AR N 100. 05. 20~100. 05. 30  USD1, 000, 000/ RMB 6, 642, 700
fhEdobme AR AR 100. 06. 01~100. 06. 10 ~ USD1, 000, 000/ RMB 6, 599, 400
pohEdobm F &R AR 100. 06. 13~100. 06.23  USD1, 000, 000/ RMB 6, 661, 600
pohEdbm 2 &R AR 100. 06. 20~100. 06. 30 ~ USD1, 000, 000/ RMB 6, 634, 700
pohEdobm 2 ER AR 100. 07. 04~100.07.14  USD1, 000,000/ RMB 6, 591, 200
FEEIEE G I A A N 100. 07.19~100.07.29  USD1, 000, 000/ RMB 6, 673, 300
fhEdobm AR AR 100. 07.19~100.07.29  USD1, 000, 000/ RMB 6, 628, 300
FEEIEE G A A N 100. 08. 01~100. 08.11  USD1, 000, 000/ RMB 6, 577, 900
pohEdobm F &R AR 100. 08.19~100.08.29  USD1, 000,000/ RMB 6, 668, 200
pohEdobm 2 &R AR 100. 08.19~100.08.29  USD1, 000,000/ RMB 6, 620, 900
pohEdobm F &R AR 100. 09. 05~100.09.15  USD1, 000,000/ RMB 6, 563, 800
fhEdobm FAERA AR 100. 09. 19~100. 09.29  USD1, 000, 000/ RMB 6, 659, 500
FEEIEE O I A AN 100. 09. 20~100. 09. 30  USD1, 000, 000/ RMB 6, 613, 800
FEEIEE G I A A N 100.10.10~100.10.20  USD1, 000, 000/ RMB 6, 554, 000
FEEAEE G I AN 100. 10. 19~100. 10. 31  USD1, 000, 000/ RMB 6, 526, 900
pohEdobm 2 &R AR 100. 10. 24~100. 11. 02  USD1, 000, 000/ RMB 6, 532, 600
TEBRSF 4 L NER

5 CI W3 o ®»Hop & 0¥ & w (=~ )
oot FER AR 99.01.04 RMB 6, 750, 000/USD1, 000, 000
oot FER AR 99.01. 27 RMB 6, 753, 000/USD1, 000, 000
iy E-3 RS- 99. 02. 01 RMB 6, 738, 000/0SD1, 000, 000
gt e E-3 RS- 99. 02. 24 RMB 6, 682, 000/0SD1, 000, 000
Borpipobe E-3 RS- 99. 03. 01 RMB 6, 656, 000/0SD1, 000, 000
gt FER AR 99.03.24 RMB 6, 741, 000/USD1, 000, 000
gt FER AR 99.04.13 RMB 6, 703, 000/USD1, 000, 000
gt FER AR 99. 04. 22 RMB 6, 759, 000/USD1, 000, 000
g te E-3 RS- 99. 05. 04 RMB 6, 729, 000/0SD1, 000, 000
Borpipobe E-3 RS- 99.05.13 RMB 6, 725, 000/0SD1, 000, 000
Borgpipobe E-3 RS- 99. 05. 26 RMB 6, 754, 000/0SD1, 000, 000
oot FER AR 99. 06. 01 RMB 6, 731, 000/USD1, 000, 000
oot FER AR 99. 06. 11 RMB 6, 757, 000/USD1, 000, 000
gt FER AR 99. 06.18 RMB 6, 683, 000/USD1, 000, 000
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5 CI wo® #H p & 0H & @ (=~ )
§o~ipdp e FER AR 99.07.12 RMB 6, 751, 000/0SD1, 000, 000
g te E-3 AR 99.07. 22 RMB 6, 719, 500/0SD1, 000, 000
oot e E-3 RS- 99.08.12 RMB 6, 742, 000/0SD1, 000, 000
g te E-3 RS- 99.08. 17 RMB 6, 677, 500/0SD1, 000, 000
B~y FER AR 99. 08. 23 RMB 6, 746, 000/0SD1, 000, 000
B~y FER AR 99.09. 09 RMB 6, 720, 000/0SD1, 000, 000
B~y FER AR 99.09. 16 RMB 6, 659, 500/0SD1, 000, 000
gt e E-3 RS- 99. 09. 23 RMB 6, 737, 000/0SD1, 000, 000
g te E-3 RS- 99.10.13 RMB 6, 691, 000/0SD1, 000, 000
i te E3 RS- 99.10. 25 RMB 6, 639, 000/0SD1, 000, 000
B~y FER AR 99.11.10 RMB 6, 629, 000/0SD1, 000, 000
B~y FER AR 99.11.15 RMB 6, 601, 000/0SD1, 000, 000
B~y FER AR 99.12. 24 RMB 6, 753, 000/0SD1, 000, 000

] wR IS - ) e o9 £ 3 (=)
godisggpobw F &84 AR 99.01.04~99.01. 14 USD1, 000, 000/RMB6, 807, 300
g w2 &4 AR 99.01.15~99.01. 25 USD1, 000, 000/RMB6, 802, 800
g w2 &4 AR 99.02.01~99.02.11 USD1, 000, 000/RMB6, 804, 600
g bw £ &4 AR 99,02, 22~99.03.01  USD1, 000, 000/RMB6, 803, 600
godiggpobm F &4 AR 99.02.22~99.03.02 USD1, 000, 000/RMB6, 807, 100
godiggp w2 &4 AR 99.03.16~99.03.26 USD1, 000, 000/RMB6, 807, 800
godigdpobm F &4 AR 99.04.03~99.04.12 USD1, 000, 000/RMB6, 803, 900
godigp b £ &4 AR 99.04.16~99. 04. 26  USD1, 000, 000/RMB6, 803, 800
gl obw £ £ 4 AR 99.05.06~99.05.16 USD1, 000, 000/RMB6, 807, 400
godigdpbw £ £ 4 AR 99.05.14~99.05.24 USD1, 000, 000/RMB6, 803, 900
godiggpobm F &84 AR 99.05.17~99.05.25 USD1, 000, 000/RMB6, 798, 500
godiggpobm F &84 AR 99.05.24~99.06.01 USD1, 000, 000/RMB6, 803, 300
godiggpobm F &84 AR 99.06.01~99.06.11 USD1, 000, 000/RMB6, 815, 000
g obw £ £ 4 AR 99,06, 21~99. 06. 28 USD1, 000, 000/RMB6, 748, 300
g w2 £ 4 AR 99.07.02~99.07.12  USD1, 000, 000/RMB6, 815, 200
g b £ £ 4 AR 99.07.13~99.07.23 USD1, 000, 000/RMB6, 812, 700
podiggpobm F &84 AR 99.08.02~99.08.10 USD1, 000, 000/RMB6, 815, 100
godiggpobm F &84 AR 99.08.06~99.08.16 USD1, 000, 000/RMB6, 740, 000
(&= F)
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g bw £ £ 4 AR 99.08.13~99.08. 23 USD1, 000, 000/RMB6, 812, 300
golgd b £ 40428 99.09.01~99.09.09 USDL, 000, 000/RMB6, 826, 800
gogd b £ 40428 99.09.15~99.09.20 USDL, 000, 000/RMB6, 735, 800
gogd b £ 404208 99.09.13~99.09.23 USDL, 000, 000/RMBS6, 811, 600
gl obw £ £ 4R 99.10.08~99.10.15 USD1, 000, 000/RMB6, 772, 400
g w2 &4 AR 99.10.15~99.10.25 USD1, 000, 000/RMB6, 746, 300
g obw £ &4 AR 99.11.01~99.11.10 USD1, 000, 000/RMB6, 712, 200
gogd b £ 40428 99.11.05~99.11.15 USDL, 000, 000/RMB6, 725, 500
g £ 40428 99.12.13~99.12.24 USDL, 000, 000/RMB6, 730, 000
’L“"’L"I}%—"ﬂ"é%p/}axifﬁ‘r’fg \E}%fgifé?ﬁﬁé’#\%/%"ﬁﬁ
# & 4T
& 9 & %

& 5 S  ($4&4+~2) 9 = %= F 71 #p 2
Sell USD Put/TWD Call 1,200  US$ : TWD$28. 00 99.01.13

AP, AL AL A ERLAFRFRB LG E AR KT R
ERE LY AU AL EE 5,507+ A% 7,580 F & -

Jis T R A% E FF

4 L 4 - 4 L A 3

4 -3 = 4 §p +t-1 =+ -
s Ttk 21 $ 556, 791 $ 437,590
AR IRAE (o) 15, 355 31, 051
B4 3wl (s ) 5 ]
$ 541,431 $ 406,534

AT EF NP HFMRENERZEHF AT

24 &R 4+ o~ &R

A7 ARER $ 31,0561 $ 45,031
N T - 4,631
AEREFAREY H ( 3,390 ) ( 1,672)
*ERFETA ( 12,183 ) ( 16,979 )
% Bk ( 123) 40
1] $ 15,355 $ 31,051
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AP REH I Rl BB AT

1 + 4 & R 1+ ~ & R

# A7 AR $ ) $ 6,412
ER T - 5,170
E R M - ( 11,577)
& AR $ 5 $ 5
NS
A
L -1 = £ _ E] L -1 = £ _ E]
o & $ 571,072 $ 465, 301
[ 441, 897 370, 232
R i 370, 443 259, 394
2L oh de 1 754 -
$1, 384, 166 $1, 090, 927

1 t4E2 4L A EL - =2 Lo g2 FRFEIEREERFLL LAY
97,313 + ~ %2 169,900 + =~ - 4 + 4 24 - NEREFH MM [ A0
IR T AT

1+ 4 &R 4 - o~ E R

B A $3, 656, 649 $2, 667, 233
FoAFEE L F 778 13, 635
BOEG CAEE RFFE (vEAE) ( 12,953) 37,077
R L 1,355 836
RS (_ 38,183) (_ 29,888)

$3, 607, 646 $2, 688, 893

T2 1 EAFFARRGEY 2 A B GRAFHEF R ARE KRS TR
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RN 2 WSS TS

A A A
€L iy A = <L _ E] €L iy A = <L _ E]
A * 7 = P& I EFERY £ ET N S LA

Rp2br s () Fan
iR EN $ 14,649 4.61 $ 14,649 4.61
E A 1,476 0.08 1,476 0.08
B2 () %
Bright Wisdom Holdings
Ltd. 39, 400 14. 56 39, 400 14. 56

$ 51,525 $ 51,525

ﬂﬂ\./

pll

FOPEP AP AN LA ES ) 24 L E S A X 2 B
AR EF RSP B REHEEE Y 2B 15,400 F ~ 2 20,000 F = 1F
Bright Wisdom Holdings Limited » ™ B @& FArzm s H 5 3 Ao @ > 1}
HUEELRELL FEERNKTFRELA gL YA L A ES T 24 Lo
1P a s B4 4 E RSB F L 14.56%

FAPAP 2P ERT2AERES Y FFEFBIF T4~ ER
WARAE A & 2,220 F &~ o

2V HERERT R RELD HFOREH R o

ARFA FBEFAZAEFA 4@
,L L ,L * ,L L N =
Lt -2 =+ -p Lt -r =4+ -
AT E
I e $ 4,033 $ 6, 912
EQAR IR | 571, 425 588, 860
WEKXA 2, 381, 647 2,407, 543
s’sfﬁi%];fi % 21,137 23, 329
B XA 533, 459 612, 462
$3,511, 701 $3,639,106
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AnPEF a7 SHEIAILFTALRBE  EHLFT A2 FAAT
1 - 1 & R e
LT AT 290 Gl THRE &
EPBEXEFAT) $ 649 $ 1,118
FILF A & 1. 34%~5. 64% 0. 87%~2. 64%

AP, e 2 RFEGL AMP2ZHEEN T RGBS 2
‘%7 %j\,&Iﬁ,$,,‘)\ﬁ5—,ﬁ\ bR

e

R
g tw ERRIFTARHFREL 26,120 F = 0 &2

Vow e A4 (YR E) MR G B

=

PGP R

WE2ZITIRF 5 8.0081% A2 4 L4 EAR AP &R Y EIERE A EATH
AR e
TP AR XIS AILFT A AT ERY A BKAFET A A
tRd P wheT !
1+ 4 E 4 + 9~ E
L -1 =1 - L -1z L _p
FEFA
s ERER $ 121,494 $ 100, 431
1 B 11, 138 8,181
H K 633 567
$ 133,265 $ 109,179
B FA—He Y s AP MARS TS (s §E: 23,507+ <)
ErE R L LR LTI MG R ET R RSN T AP
el ¥ %
1 -+ 1, # 1 L N 3
L -z L+ p L -3 =L q
b B4 L4 ARG
0.833%~5.3452% ; 4 + ~ &
B 5 1. 70%~5. 58% $ 534,587 $ 293, 429
FiRgg a5 4 L4 2R
0.91%~1.80%: 4 + ~ & & &
0. 25%~2. 26% 448,573 395, 902
$ 983, 160 $ 689, 331

173



"L N

EW
A T
.L:H:__J-._E] J-:H:__,L._E]
Byt aELr 220z
2L - O0#- 1 4kt %
Topd s ko A Y5
1. 70% $ 200,000 $ 200,000
RS S L 50, 000 -
$ 150,000 $ 200,000
A1 i3k
Er TF IR A T REFIR BB TRED G A2
PERAPFAFERIE T FFFALAAKFIRELF LR G R L B

I TR ARy S L B R L I N S

10,690 + ~ 2 9,431 + ~ -

G TABAEE | 2T RA N ARAETLH T Ry o | 1T
T

fﬂ}‘\ﬁiiffj’r‘*%“%ﬂ?»z}ﬁ?‘i%fﬂﬁ’ﬁxﬂ"T'*%TB’»"i”’l (A #)
FoA2P2 32 sruBll1E) EFREF AT 2 - BRI G
AiE o F13RKEFLEIHFLRENZLAE LR T o BARFLE

2o AP R F P4 L4 E 4 L NERAEZITIRE DAL

LI

AP 23 2P ERASEHIREE L IR AR T ABZ T

(-)Ei¥ kg Az 2AEp

1 + 4 = A 1 -+

PRA% 2 A $ 6,031 $
AN 4,508
kAL FTAFHEFP ( 2,643 ) (

SR D QR AL I T

& e 2,225
KTk & ) F #rsl ik ( 627 ) (
iR gD A $ 9,494 $
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6, 104
o, 187
3,428 )

2,226
754 )

9, 335



(Z)3FhAEHRFRERP BT IREL G20

4 L 4, 3 1 L A -3
L —- A = L _ E] L —- A = L _ E]
B A
ARG I S $ 32,396 $ 18,839
P RENCRC I s S 159, 562 161, 407
AL KA 191, 958 180, 246
AR EF R A2 BB 36, 039 37,579
TR AT 227, 997 217, 825
TRALEFTALSTHE (__131,161) (__126,237)
Feggh 96, 836 91, 588
RIRF| BB E L KA ( 4,074 ) ( 6, 300 )
9k £ 915 A gsl i ( 9,323) 24
IRy R N - N S
Rk E S A) 1, 860 1,189
S~ st E S ( 21) ( 20)
ik g b $ 85,278 $ 86,481
S AL $ 25,000 § 23,899
( )1? 1‘}’\ $ ’H: IFL:
4 L 4, 3 1 L A -3
Fr om o 2% 2. 0%~2. 5%
A REFFREEH A 0. 5%~2% 0. 5%~2%
SRAEFT AR 2% 2. 0%~2. 5%
+ - 4 £ R 1+ + ~ & R
(e )FEBFEIIRAELEFE $ 9,235 $ 7,911
(F)d kA& L &% $ 6,371 $ 2,725
(»)d R 2 B8k g f§
FEE 1] $ 2,133 $ -
ol @4 o @2 PR P2 2k AATFT 19%2 22%#%
HIRA AL IHRAEAERA I F AFA2FT2 EaF LTI IRA
TAEF I RAGIREL RIPKPIFI AL SR AR ITHK

175
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- - - ( 31, 370) - - - ( 31, 370)
- 22,877 - - - ( 570) 14, 477 36, 784
- - - 6,079 - - - 6,079
3
- - - - 8, 481 - - 8, 481
$ 1,568,490 $ 96, 329 $ 3,614 $ 7,235 $ 122,127 3 - 3 - $ 1,797, 795
8 %20 Mt A B AR A - WA o
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TH-00%2 4+ 4 &

- O O & 4 + 4 =
& ] roX & B oy X E B
YEER 2 AR
A10000 g $ 4,223 $ 6,079
BRI P

A20300 FEL 31, 536 33, 255
A20400 sl g o 1,173 4,738
A20500 EEF Y R 722 -
A21101 CEEY- s £ Sk 3 1,769 -
A22300 AL 241 231 750
A22200 AN TR E 3,293 15, 028
A24800 YR AT (20,307) ( 3,925)
A22600 s R AR H R T AL LR 1,008 176
A22400 R A N S 1 (  11,866) ( 9,101)
A22500 SR E AT S 7R EA 12,533 19, 359
A24100 A WA A 1, 354 -
A24300 B i —h A AR R

F ( 702) ( 193)
A22000 AP EiThs 2 A A BB £

2 ( 1,082) ( 1,205)

FHRFTAZ 2 2%b

A31120 e & ¥4 ( 3,210) ( 5,934)
A31130 Tefo & 5 — B 2 4 ( 9, 336) 6, 689
A31140 R E 25,512 (55039
A31150 T e 3 — B 15 4 (  10,932) ( 3, 043)
A31160 H o iR 33 959
A31170 B et — M %A ( 266) ( 528)
A31180 A ( 34,346) ( 118,500)
A31211 Hu b F A 10, 388 (12,089
A32120 T & Py ( 5, 382) 7,903
A32130 B B 3p— M54 2,978 391
A32140 T 1 & 3 ( 6,170) 16, 874
A32150 fis /4B 25— B 1% 4 19,191 ( 1,033)
A32170 B R (  11,704) ( 1,205)
A32190 H W A8 — B (%A 3 142
A32212 Hosjnds i 2, 697 35
AAAA ¥EER 2 ER AR (i) 3, 341 (99,417
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- O O # 4 + 4 £
i ] o o B X & B
PFEB2ZRETE
B01400 B E 2 B YRR ($  9,490) ($  8,163)
B01900 i AT A (15,260 ( 13,692)
B02000 e BT A B AR - 1,125
B02500 W 4 A 4 - ( 346)
B02800 XU F AH - ( 7, 026)
BBBB PR Eb 2 ER A (__ 24,751 (__ 28,102)
RFER 2R AR
00100 el AH 42,418 114, 536
01000 oRE B A (25,000 -
01600 T EEEH A (F) ( 701) 1,191
01701 Ho i — M AR ( 287) -
ceee BT AR ER L 16, 430 115, 727
EEEE MEERS A (4,980 (  11,792)
£00100 94 R & 4R 33,401 37, 664
£00200 B AR & 4RI $ 28,421 $ 25,872
RemEFNLF BB
F00100 R $ 6,883 $ 5931
F00200 BOAIAT AL 76 44
F00300 PERAFAMZ AL $ 6,807 $ 5,887
F00400 AR $ - $ 362
TEERE R BT AR
03300 SR NI $ 23,528 $ 31,370
G00100 - &N DL A 25, 000 37, 500
FRREREZ 2R EIED 2ZHFTEF
100300 B RF A H e $ 18,028 $ 11,784
100500 fe i HAR S (AW M
Lz H s f ) 130 1,908
100500 T & i 4 ( 2,897) -
100800 MY ALFTALAREE $ 15,261 $ 13,692
otz Mk MM AR A 2 - VA
A | . A= v — . 2 7 27 "% p 21l 5 . S 2
TFE D EAR -fyfirﬁzzagﬁ g3 1 p A
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