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11,871,761,732.84
A B
005134 005135
2,266,154,263.02 9,605,607,469.82
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www . cxfund.com.cn
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2021

83

3.1
3.1.1
2021 2020 2019
A B A B A B
43,434,515. | 295,061,088 | 43,181,149. | 238,400,421. | 71,922,360. | 151,735,357
34 47 96 97 80 .95
43,434,515. | 295,061,088 | 43,181,149. | 238,400,421. | 71,922,360. | 151,735,357
34 .47 96 97 80 .95
2.3372% 2.4806% 2.2032% 2.3465% 2.6420% 2.7859%
3.12
2021 2020 2019
2,266,154,2 | 9,605,607,4 | 1,941,600,0 | 13,378,955,4 | 2,321,033,2 | 8,605,225,4
63.02 69.82 26.07 04.38 71.70 42.42
1.0000 1.0000 1.0000 1.0000 1.0000 1.0000
3.1.3
2021 2020 2019
12.8656% 12.0113% 10.2879% 9.3000% 7.9104% 6.7941%
1
2
3
3.2
3.2.1
A




2021

0.5799% | 0.0026% 0.3456% 0.0000% 0.2343% 0.0026%
1.1579% | 0.0029% 0.6924% 0.0000% 0.4655% 0.0029%
2.3372% | 0.0027% 1.3781% 0.0000% 0.9591% 0.0027%
7.3552% | 0.0023% 4.1955% 0.0000% 3.1597% 0.0023%
12.8656% | 0.0031% 6.0880% 0.0000% 6.7776% 0.0031%
B
0.6152% | 0.0026% 0.3456% 0.0000% 0.2696% 0.0026%
1.2292% | 0.0029% 0.6924% 0.0000% 0.5368% 0.0029%
2.4806% | 0.0028% 1.3781% 0.0000% 1.1025% 0.0028%
7.8074% | 0.0023% 4.1955% 0.0000% 3.6119% 0.0023%
12.0113% | 0.0034% 6.0880% 0.0000% 5.9233% 0.0034%
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3.2.3
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2021

TRAB ARG B3 B 1 i 4 ) A5 2880 AR B o 00 4 19 RS i 38 R L 55 e U ol £ b A 3 g it 38 19 0 L )

3.90%

3.51%

31 _%“!
2

234%
1.95%
1.56%
117%
0.78%
0.39%
oo ... T S o k- o __.. 7014 :""-ﬁfil'- 20214
| et e il B AE S i BB T 1 V2 il U6 T M L 2 e O
2017 9 8 2017
3.3
A
2021 42,610,701.25 789,640.44 34,173.65 | 43,434,515.34
2020 42,765,760.40 448,412.74 -33,023.18 | 43,181,149.96
2019 71,904,985.49 903,750.74 -886,375.43 | 71,922,360.80
157,281,447.14 2,141,803.92 -885,224.96 | 158,538,026.10
B
2021 292,099,239.99 3,200,034.72 -238,186.24 | 295,061,088.47
2020 236,385,351.79 1,678,176.53 336,893.65 | 238,400,421.97
2019 150,289,673.07 1,437,195.58 8,489.30 | 151,735,357.95
678,774,264.85 6,315,406.83 107,196.71 | 685,196,868.39
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§5
5.1

2021

5.2

2021
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2021

7.1

§7

2021 12 31

2021 12 31 2020 12 31
7.4.7.1 5,204,172,234.90 4,203,763,222.91
27,034,545.45 7,580,268.83
23,647.72 13,715.81
7.4.7.2 5,069,099,753.52 8,296,230,695.29
5,069,099,753.52 8,296,230,695.29
7.4.7.3 - -
7.4.7.4 3,546,129,009.20 3,128,727,058.09
200,328,802.27 -
7.4.7.5 40,132,507.86 61,326,020.10
2,850.00 700.00
7.4.7.6 - -
14,086,923,350.92 15,697,641,681.03

2021 12 31 2020 12 31
7.4.7.3 - -
1,611,439,659.23 372,997,870.49
600,000,000.00 -
- 99.94
1,460,961.21 1,615,714.25
486,987.03 538,571.41
374,642.88 323,450.94
7.4.7.7 136,298.81 148,037.69
12,006.18 58,347.72
107,870.69 56,953.44

21 68




2021

944,192.05 1,148,204 .64
7.4.7.8 199,000.00 199,000.06
2,215,161,618.08 377,086,250.58
74.7.9 11,871,761,732.84 15,320,555,430.45
7.4.7.10 - -
11,871,761,732.84 15,320,555,430.45
14,086,923,350.92 15,697,641,681.03
2021 12 31 A 1.0000 B
1.0000 11,871,761,732.84 A
2,266,154,263.02 B 9,605,607,469.82
7.2
2021 1 1 2021 12 31
2021 1 1 2020 1 1
2021 12 31 2020 12 31
381,216,195.34 320,459, 455.35
1. 376,538,584.65 321,732,712.84
74.7.11 98,985,153.84 90,303,805.88
195,298,808.92 161,880,705.22
- 1,292,415.16
82,254,621.89 68,255,786.58
2. <7 4,677,610.69 -1,273,257.49
7.4.7.12 - -
7.4.7.13 4,677,610.69 -1,273,257.49
74.7.13.5 - -
7.4.7.14 - _
7.4.7.15 - _
7.4.7.16 - -
3. 7.4.7.17
4. 113 _,,
22 68




2021

5. “ o 7.4.7.18
42,720,591.53 38,877,883.42
1 7.4.102.1 21,141,151.54 18,667,112.09
2 7.4.10.2.2 7,047,050.43 6,222,370.75
3 741023 4,061,024.10 4,011,015.64
4 7.4.7.19 103.28 184.51
5 10,129,632.62 9,646,007.06
10,129,632.62 9,646,007.06
6 81,210.82 66,515.42
7 7.4.7.20 260,418.74 264,677.95
. 338,495,603.81 281,581,571.93
) 338,495,603.81 281,581,571.93

7.3
2021 1 1 2021 12 31
2020 1 1 2021 12 31

15,320,555,430.45 - | 15,320,555,430.45
- 338,495,603.81 338,495,603.81
.. -3,448,793,697.61 - | -3,448,793,697.61
1. 55,725,751,882.79 - | 55,725,751,882.79
2. -59,174,545,580.40 - | -59,174,545,580.40
- -338,495,603.81 |  -338,495,603.81
11,871,761,732.84 - | 11,871,761,732.84
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2021

2020 1 1 2020 12 31
10,926,258,714.12 - | 10,926,258,714.12
- 281,581,571.93 281,581,571.93
. 4,394,296,716.33 - | 4,394,296,716.33
1. 52,115,839,491.43 - | 52,115,839,491.43
2. -47,721,542,775.10 - | -47,721,542,775.10
- -281,581,571.93 |  -281,581,571.93
15,320,555,430.45 - | 15,320,555,430.45
7.1 7.4
7.4
7.4.1
( ®~ & ’,)
( (¥ 3
’,) (
< - 2013 11 7
[2013]1411 2017 8 17 [2017]1517
)
A

251,016,200.45
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7.4.4.11

7.4.4.12
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2021

2)

7.4.7
7.4.7.1
2021 12 31 2020 12 31
1,504,172,234.90 3,763,222.91
3,700,000,000.00 4,200,000,000.00
1 - -
1-3 300,000,000.00 -
3 3,400,000,000.00 4,200,000,000.00
5,204,172,234.90 4,203,763,222.91
7.4.7.2

2021 12

31

5,069,099,753.52 | 5,070,559,000.00 1,459,246.48 0.0123%

5,069,099,753.52 | 5,070,559,000.00 1,459,246.48 0.0123%

- - - 0.0000%

5,069,099,753.52 | 5,070,559,000.00 1,459,246.48 0.0123%
2020 12 31

8,296,230,695.29 | 8,305,661,000.00 9,430,304.71 0.0616%

8,296,230,695.29 | 8,305,661,000.00 9,430,304.71 0.0616%

30

68




2021

- 0.0000%

8,296,230,695.29 | 8,305,661,000.00 9,430,304.71 0.0616%
7.4.7.3 /
7.4.7.4
7.4.7.4.1
2021 12 31
1,300,000, 000.00 -
2,246,129,009.20 -
3,546,129,009.20 -
2020 12 31
2,050,000,000.00 -
1,078,727,058.09 -
3,128,727,058.09 -
7.4.7.4.2
7.4.7.5
2021 12 31 2020 12 31
788,903.85 1,134.77

16,007,361.94

29,137,361.09

13,382.05

3,752.21

20,623,303.65

30,328,790.51

2,699,544.71

1,854,974.81

11.66

6.71

40,132,507.86

61,326,020.10

31 68




2021

7.4.7.6

7.4.7.7
2021 12 31 2020 12 31
136,298.81 148,037.69
136,298.81 148,037.69
7.4.7.8
2021 12 31 2020 12 31
- 0.06
9,000.00 9,000.00
70,000.00 70,000.00
120,000.00 120,000.00
199,000.00 199,000.06
7.4.7.9
A
2021 1 1 2021 12 31
1,941,600,026.07 1,941,600,026.07
13,385,642,797.53 13,385,642,797.53
« "" ) -13,061,088,560.58 -13,061,088,560.58
- / - -
/ - -
( ll_" ) - -
2,266,154,263.02 2,266,154,263.02

32 68




2021

2021 1 1

2021

31

13,378,955,404.38

13,378,955,404.38

42,340,109,085.26

42,340,109,085.26

(G ) -46,113,457,019.82 -46,113,457,019.82
- / - -
/ - -
( ll_" ) - -
9,605,607,469.82 9,605,607,469.82
7.4.7.10
A
43,434,515.34 - 43,434,515.34
-43,434,515.34 - -43,434,515.34
B

295,061,088.47

295,061,088.47

-295,061,088.47

-295,061,088.47

33 68




2021

7.4.7.11

2021 1 1 2021 12 | 2020

31

1 1 2020 12
31

832,485.05

45,664.73

97,658,778.64

90,081,180.67

493,483.84

176,791.90

406.31

168.58

98,985,153.84

90,303,805.88

7.4.7.12
7.4.7.12.1 e
7.4.7.13
7.4.7.13.1
2021 1 1 2021 12 | 2020 1 1 2020 12
31 31
4,677,610.69 -1,273,257.49
4,677,610.69 -1,273,257.49
7.4.7.13.2 e
2021 1 1 2021 12 | 2020 1 1 2020 12
31 31

40,079,080,780.75

35,875,191,917.18

39,773,208,692.17

35,663,563,749.21

301,194,477.89

212,901,425.46

4,677,610.69

-1,273,257.49

34 68




2021

7.4.7.13.3

7.4.7.13.4

7.4.7.13.5

2021 1 1
31

2021 12

2020 1 1 2020 12 31

222,486,560.00

220,000,000.00

2,486,560.00

7.4.7.14
7.4.7.14.1

7.4.7.15

7.4.7.15.1

7.4.7.15.2

7.4.7.16

7.4.7.17

7.4.7.18

35

68




2021

7.4.7.19

2021 1 1 2021

2020 1 1 2020 12

12 31 31
103.28 184.51
103.28 18451
7.4.7.20
2021 1 1 2021 2020 1 1 2020 12
12 31 31
70,000.00 70,000.00
120,000.00 120,000.00
35,338.74 38,677.95
35,080.00 36,000.00
260,418.74 264,677.95
7.4.8
7.4.8.1
7.4.8.2
7.4.9

36 68



2021

- )
- )
- )
7.4.10
7.4.10.1
7.4.10.1.1
7.4.10.1.2
2021 1 1 2021 12 31 2020 1 1 2020 12 31
764,070,233.98 88.32% 373,077,106.85 82.20%
7.4.10.1.3
2021 1 1 2021 12 31 2020 1 1 2020 12 31
69,561,800,000.00 98.58% 25,000,500,000.00 | 93.86%
7.4.10.1.4

37

68




2021

7.4.10.1.5

7.4.10.2
7.4.10.2.1
2021 1 1 2021 12 2020 1 1 2020 12
31 31
21,141,151.54 18,667,112.09
1,677,814.10 1,084,961.61
x 0.15%
= ><0.15%—=
7.4.10.2.2
2021 1 1 2021 12 2020 1 1 2020 12
31 31
7,047,050.43 6,222,370.75
x 0.05%
= ><0.05%—=
7.4.10.2.3

2021 1 1 2021 12 31

A B

967,314.64 992,908.82 1,960,223.46
13,011.03 - 13,011.03

980,325.67 992,908.82 1,973,234.49

2020 1 1 2020 12 31

38 68



2021

B
A

1,710,848.27 937,347.93 2,648,196.20
2,956.32 - 2,956.32
1,713,804.59 937,347.93 2,651,152.52

A 0.15% B 0.01%

A = A ><0.15%=+

B = B =<0.01%—+
7.4.10.3 ( )

2021 1 1 2021 12 31

498,226,278.08 | - - - - -

2020 1 1 2020 12 31

51,021,086.89 | - - - - -

7.4.10.4

7.4.104.1

2021 1 1 2021 12 31

39 68




2021

2020 1 1 2020 12 31

A B

61,412,499.96 -

/ 321,316.31 -

61,733,816.27 -

0.00 -
0.00% -
1
2
7.4.10.4.2
A
2021 12 31 2020 12 31
98,622.15 0.00% 15,611,147.52 0.10%
7.4.10.5

2021 1 1 2021 12 31 2020 1 1 2020 12 31

1,504,172,234.90 832,485.05 3,763,222.91 45,664.73

2021 12 31 27,034,545.45 (2020 12 31

7,580,268.83 )

40 68



2021

7.4.10.6

7.4.10.7
7.4.11
A
42,610,701.25 789,640.44 34,173.65 43,434,515.34 | -
B
292,099,239.99 3,200,034.72 -238,186.24 295,061,088.47 | -
7.4.12 2021 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2021 12 31
1,611,439,659.23
2022 1
2103689 21 689 99.83 500,000 49,916,425.48
2022 1
219951 21 51 99.86 1,500,000 149,792,587.73
2022 1
210206 21 06 100.04 1,900,000 190,072,055.49

41

68




2021

21 2022 1
112118275 99.71| 1,798,000 179,283,571.72
CD275
21 2022 1
112103019 99.57 | 5,000,000 497,854,126.86
CD019
19 2022 1
101900629 100.95 888,000 89,645,482.60
MTNOO3
2022 1
219955 21 55 99.73 | 1,000,000 99,731,215.12
2022 1
210201 21 01 100.01 | 1,200,000 120,010,690.13
21 2022 1
112115396 99.37 | 3,000,000 298,118,063.80
CD396
21 2022 1
112108077 99.31 | 1,000,000 99,310,387.11
cbo77
17,786,000 | 1,773,734,606.04
7.4.12.3.2
7.4.13

7.4.13.1

42

68




2021

7.4.13.2

10%
10%
7.4.13.2.1
12 31 2020 12 31
A-1 0.00 420,337,268.96
A-1 0.00 0.00
609,522,973.95 499,238,388.87
609,522,973.95 919,575,657.83
7.4.13.2.2
7.4.13.2.3
2021 12 31 2020 12 31
A-l 0.00 0.00
A-1 0.00 0.00
3,894,740,695.02 6,542,849,643.35
3,894,740,695.02 6,542,849,643.35
AA+
7.4.13.2.4

43 68




2021

2021 12 31 2020 12 31

AAA 564,836,084.55 383,391,222.78

AAA 0.00 0.00

0.00 450,414,171.33

564,836,084.55 833,805,394.11
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1
7.4.13.4

44 68




2021

7.4.13.4.1
7.4.13.4.1.1
2021 12 6 6 =1 1-5
31
4,504,172,234.90, 700,000,000.00 - - 5,204,172,234.90
27,034,545 _45 - - - 27,034,545 .45
23,647.72 - - - 23,647.72
5,019,921,579.66] 49,178,173.86 - - 5,069,099,753.52
3,546,129,009.20 - - - 3,546,129,009.20
- - - 200,328,802.27| 200,328,802.27
- - - 40,132,507.86 40,132,507.86
- - - 2,850.00 2,850.00
13,097,281,016.93 749,178,173.86 - 240,464,160.13  14,086,923,350.92
1,611,439,659.23 - - - 1,611,439,659.23
- - - 600,000,000.00 600,000,000.00
- - - 1,460,961.21] 1,460,961.21]
- - - 486,987.03 486,987.03
- - - 374,642.88 374,642.88
- - - 136,298.81 136,298.81
- - - 107,870.69 107,870.69
- - - 12,006.18 12,006.18
- - - 944,192.05 944,192.05
- - - 199,000.00 199,000.00
45 68



2021

1,611,439,659.23 - 603,721,958.85 2,215,161,618.08

11,485,841,357.70, 749,178,173.86 -363,257,798.72] 11,871,761,732.84
2020 12 =1l 1-5

31

4,203,763,222.91 - - 4,203,763,222.91

7,580,268.83 - - 7,580,268.83

13,715.81 - - 13,715.81

8,296,230,695.29 - - 8,296,230,695.29

3,128,727,058.09 - - 3,128,727,058.09

- - 61,326,020.10 61,326,020.10

- - 700.00 700.00

15,636,314,960.93 - 61,326,720.10, 15,697,641,681.03

372,997,870.49 - - 372,997,870.49

- - 99.94 99.94

- - 1,615,714.25 1,615,714.25

- - 538,571.41] 538,571.41

- - 323,450.94 323,450.94

- - 148,037.69 148,037.69

- - 56,953.44 56,953.44

- - 58,347.72 58,347.72

- - 1,148,204.64 1,148,204.64

- - 199,000.06 199,000.06

372,997,870.49 - 4,088,380.09 377,086,250.58

15,263,317,090.44 - 57,238,340.01] 15,320,555,430.45
46 68



2021

7.4.13.4.1.2

2021 12 31 2020 12 31
27 2,237,118.22 4,978,631.43
27 -2,237,118.22 -4,978,631.43

7.4.13.4.2

7.4.13.4.3

7.4.13.4.3.1

7.4.14

@
@

(b
Q)
2021 12 31

5,069,099,753.52

47

68

(2020 12 31




2021

8,296,230,695.29

(i)

Gii)

@
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§8

8.1
%
1 5,069,099,753.52 35.98
5,069,099,753.52 35.98
2 3,546,129,009.20 25.17
3 5,231,206,780.35 37.14
4 240,487,807.85 1.71
5 14,086,923,350.92 100.00
8.2
1 - 3.81
2 1,611,439,659.23 13.57
20%
8.3
8.3.1
59
71
44

120

49

68



2021

120
8.3.2
% %
1 |30 55.14 18.63
397 - -
2 130 ( )—60 11.34 -
397 - -
3160 ( )—90 22.79 -
397 - -
4 |90 ( )—120 14.32 -
397 - -
5 (120 ( )—397 14.73 -
397 - -
118.32 18.63
8.4 240
240
8.5
b
249,523,802.85 2.10
611,782,840.96 5.15
359,999,171.10 3.03
4 161,624,234.62 1.36
5 - -
6 151,428,180.07 1.28
7 3,894,740,695.02 32.81
8 - -
9 5,069,099, 753.52 42.70
10 397 - -

50

68




2021

8.6

) %
1 112103019 | 21 CD019 5,000,000 497,854,126.86 4.19
2 112108064 | 21 CD064 4,000,000 397,697,699.09 3.35
3 112111003 | 21 CD003 3,000,000 299,988,039.17 2.53
4 112115326 | 21 CD326 3,000,000 299,170,443.86 2.52
5 112115396 | 21 CD396 3,000,000 298,118,063.80 2.51
6 1928005 |19 01 2,500,000 251,783,669.86 2.12
7 112110041 | 21 CD041 2,500,000 249,542 ,883.85 2.10
8 112115323 | 21 CD323 2,500,000 249,326,436.55 2.10
9 112118275 | 21 CD275 2,000,000 199,425,552.52 1.68
10 112173315 | 21 CD319 2,000,000 199,421,051.00 1.68
8.7 [14 ” [1} ”
0.25( )-0.5% -
0.0718%
-0.0199%
0.0387%
0.25%
0.25%
0.5%
0.5%
8.8
8.9
8.9.1
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2021

8.9.2

275

52

68

2021 36

2021 57

2021 81

2021 6
25

2021 7

2021 12

30

2021 7

2021 26

10

30

29

13



2021

11450
2021 5 28
2021 34
210
2021 5 17
2021 19
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2021

19

420

9830
2021 1
2021 1
2021 12
2021 38
1
150
2021 3 17
2021 5
450
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2021

8.9.3
1 23,647.72
2 200,328,802.27
3 40,132,507.86
4 2,850.00
5 -
6 -
7 -
8 240,487,807.85

8.9.4

55 68




2021

§9

9.1
)
86,565 26,178.64 | 1,656,338,257.36 73.09% | 609,816,005.66 | 26.91%
A
28 | 343,057,409.64 | 9,605,607,469.82 100.00% 0.00 0.00%
B
86,593 137,098.40 | 11,261,945,727.18 94.86% | 609,816,005.66 5.14%
9.2
1 841,261,593.25 7.09%
2 803,449,607.81 6.77%
3 731,390,358.38 6.16%
4 603,217,812.48 5.08%
5 563,936,359.44 4.75%
6 502,686,312.44 4.23%
7 500,086,906.30 4.21%
8 412,063,167.25 3.47%
9 403,604,847.70 3.40%
10 402,453,408.03 3.39%%

9.3

68




2021

A 301,669.31 0.01%
B 0.00 0.00%
301,669.31 0.00%
9.4
A 0~10
B 0
0~10
A 0
B 0

57

68




2021

§10

20179 9 A8H

251,016,200.45

1,941,600,026.07

13,378,955,404.38

13,385,642,797.53

42,340,109,085.26

13,061,088,560.58

46,113,457,019.82

nn

2,266,154,263.02

9,605,607,469.82

58

68




2021

§11

11.1

11.2

11.21
2021 1 25
2021 4 28
2021 8 9

2021 8 19

11.2.2

11.3

11.4

11.5

70,000.00

11.6

11.7
11.7.1
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2021

=

RN |IRPr|Rr|RPRP[RPr[RPR|RP, |, |

60

68

[2007]48

<1998>29




2021

11.7.2

764,070,233.98

88.32%

69,561,800,000.00

98.58%

61

68




2021

101,054,767.12 | 11.68% | 1,000,000,000.00 L42% - -
11.8 0.5%
0.5%
119
1 2021 1 14
2020 4
2 2021 1 22
3 2021 1 22
2020 4
4 2021 1 26
5 2021 1 2021 1 28
6 2021 2 5
7 2021 3 16
8 2021 3 26
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2021

2020
9 2021 30
10 2021 30
2020
11 2021 30
12 2021 31
2021 1
13 2021 21
14 2021 21
2021
15 2021 27
16 2021 30
17 2021 7
18 2021 8
19 2021 22
20 2021 2 2021 30
21 2021 5
22 2021 14

63

68




2021

2021 2
23 2021 21
24 2021 21
2021
25 2021 22
26 2021 29
27 2021 5
28 2021 6
29 2021 11
30 2021 13
31 2021 18
32 2021 18
33 2021 20
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2021

34 2021 8 26
2021
35 2021 8 31
36 2021 8 31
2021
37 2021 9 14
38 2021 9 16
39 2021 9 27
2021 10 21
40
2021 3 2021 10 27
41
2021 10 27
42
2021
43 2021 11 9
2021 11 16
44
2021 11 23

45

65

68




2021

46 2021 12 2
47 2021 12 3
2021 12 23
48
2021 12 28

49

66

68




2021

§12

12.1 20%
20%

12.2
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2021

§13

13.1

13.2

13.3

2022 3 31
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