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511,170,998.43

GBI B T

511,821,103.65

VE: 1. AR 2016 4F 12 A 31 H, A KIELSMEIEE 1.022 76, C RIELS M E
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2. FLEH 701,241.06
3. BRSO 9.08
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5
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. AWZE s
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CA SRR
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Gy B A E AR
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B HZE DL 2 (DA R i AR ENE IS 27 IE M AT [2016]393 5 (o T A0 ad it &' 1
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HIRBOLEEANOFENE 5T &R B 5 NR T 500,040,409.16 76, ME£e A 7KiE H R
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P2 h R T 0%-95%, MRS e iR RS S PR RS T E DL SE N SEH TR
WELMMEE T (BLZETHE); BOIERFEEE LL A 3 4 572 B 1 3%; B2
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AWM SRR AT SRS TN RS S S EHARAR T 20173 H
24 HtLHEH .

7.4.2 SRR G EAL
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i

\
>~r

}_LA

psiu

|

T o4
oG
{Jﬁ

SH%

&
T4

RE |

54
i J&

Pr

}_L

pasihnl

AT2E b 5™ — BUIEI BT

HAth

Gt 51,171,735.13 10.01

7.4.13.4.3.2 AR RS I BUR BT
T 2016 F 12 H 31 H, HTARGEITHNAL —E, MAFLECEHLEETE,
[R] I T X AR F5 4 0% = PR T AT AR A% XU P U PR AR 8 B #T o

7.4.14 FHEITEMBMTSTHRRFE N HABE IR

(A E

(a)&ft TR A RIMETFER TR

ARWETELERFERZR, B A M E =8N 5 B A EZE R
(BT I8 I B IR 2 IR RS E

F—E R AR BB A GEE R T F RS R

FE: BREE— R IR N I G 55 7 B A 5T LR B A v SR )

BEJRIR: AR BN AT S A

(b)FFBE I LA Fo i1 v 1) < i T A

()& ZE R & T REA R E

T2016 4 12 A 31 H, AEEFFAILA RWNETHE BRSNS 8 56 4
Rl P A 8 T 5 — 2 IREI AR AN 50,973,042.09 7T, JET 5 R IRKIARHN
448,731,393.04 76, TLJETH = E IR IR

(1) 2> S A P J2 R [R] ) K AR 5

S FAESRAE 5 BT BT ZE NG5, 5 I KR . =8 5 N3 R (0 45 35k 12k
1B AE B ANEIR) . BUE TAEA T RATEE I, AREESEASTIEMH R 5 KR iEk
HAIE] 52 55 AN T BR A ) 2 BRABS B [RDK A DG I SE A 27 I A RIME I — 2k I
AR FE i 1 1R Hh R FH AN T R S i N ARG T SR MBI S R B, A e A S g S A st
I M E N 2B R R R B =2 IR

(1) 28 = JE IR Fo M (B AR ZFN A A 3y 42 i

o

(OFEFFEE I LA A R B TH R &Rt TR

T2016 4F 12 H 31 H, AREEERFFA RSN LA R E T & 1 &gt

(A PAA st B v B ) 4 i T A
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ANCAAS SO B T 5 1A 4l % 7 AR A7 £ 3 B i I ISR IR e Ath 4 @ fr £, LK T
MES A R EAHZEIR /N
QB A MBS, BE T itk H AR 40 75 22000 1) HAth 2L I
§8 WHAGHE
8.1 BIREEHHEBN
S ANRTT
o N B IsY /i
s A 4 fE ) (%)
1 B s % 7% 51,171,735.13 10.00
Hrpe 51,171,735.13 10.00
2 [i] 5 WAL 7 5 % 448,532,700.00 87.63
Hrp: iz 448,532,700.00 87.63
BE P FFUESF - -
3 it E s ariy - -
4 SR AT A R - -
5 SEN IR & fi B8 = - -
e SR = 00 0 ) S Nk
Sl ) )
6 BATHEF MG E AT ST 6,498,223.61 1.27
7 At % 1 5 5,618,444.91 1.10
8 it 511,821,103.65 100.00
8.2 HIRIATW AR =R BTAE
8.2.1 |EMRFAT I KA B =R A E
SEAL: ARMT
o Y A gﬁﬁ%gf
A AL PR i ol - _
B | RA - -
C | il 15,282,083.90 2.99
D | ®. Ty, VR SOKAE A 2,428,000.00 0.47
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A4
e N4 15,592.23 0.00
LR AMEE 1,956,000.00 0.38
AT K SAERIEEL - -
18 FE ol - -
5L BAEAVE RIS
|4

a4 31,490,059.00 6.16
5 =l - _
FRGE AN 55 MR 5l - -
FFERE FOANE AR S5 - _
IKFI BRI 1 it A - -
JE B SS « AEBRAN HA IR 55 - -
BE - _
PR TAE - _
Ak RE AR R - -

Lie - -

&1t 51,171,735.13 10.01

T Q|™ |

]
1
1

wn| @ LO|T|0|Z |2 ||~ |—

8.2.2 MEFIRIEIT W R BER R B ER R A S
A G ARG WIRARFAT BB R SR

8.3 RIE A SOME 5 E B 1#E LB RN BT R B B 4
SRS NRMTT

= EEgas LS /s e L I\ A IE%{:'[%{J#_’IF
P | AR Ji% S A FR B Ny IKIE] Yl L)
1 601939 RARAT 1,600,000 8,704,000.00 1.70
2 601988 o E R AT 2,150,000 7,396,000.00 1.45
3 601398 T RiRAT 1,161,900 5,123,979.00 1.00
4 601169 bR AT 500,000 4,880,000.00 0.95
5 600519 A E e 10,000 3,341,500.00 0.65
6 600021 i 200,000 2,428,000.00 0.47
7 600104 RER 100,000 2,345,000.00 0.46
8 600056 o [E 2 24 120,000 2,283,600.00 0.45
9 600276 JE i 5 24 50,000 2,275,000.00 0.45
10 601318 [ - 22 60,000 2,125,800.00 0.42
11 601607 EEZ 100,000 1,956,000.00 0.38
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12 600887 A A7y 100,000 1,760,000.00 0.34
13 600036 FHERAT 100,000 1,760,000.00 0.34
14 600873 MEe A 200,000 1,304,000.00 0.26
15 600062 A A 50,000 1,111,500.00 0.22
16 601166 MV HRAT 50,000 807,000.00 0.16
17 601818 T RERAT 150,000 586,500.00 0.11
18 600066 FIHEE 25,000 489,750.00 0.10
19 601375 R UES R 26,695 106,780.00 0.02
20 603298 Pt X R 3,641 88,403.48 0.02
21 603218 H H 4y 1,652 68,805.80 0.01
22 603877 KV 3,180 67,734.00 0.01
23 603416 EHEHA 1,076 53,886.08 0.01
24 603886 JuH A 2,241 39,665.70 0.01
25 603239 AT A E 924 29,059.80 0.01
26 603035 i AR 2,316 24,179.04 0.00
27 603929 NIZ0E 5 2,193 15,592.23 0.00

8.4 WMEHNBERBH A ERES
8.4.1 Rt TASHUE HIAREE S48 2% BT 20 & HIBER A4
AL NRMIT

m R 4
75 Ji S ARAG i 52 A K N MY T BrE e
Bl (%)
1 601939 R ARAT 9,002,000.00 1.76
2 601988 o AR AT 7,681,000.00 1.50
3 601398 T Ri4RAT 5,149,455.00 1.01
4 601169 LR ARAT 5,092,650.20 1.00
5 600900 KT HL 77 4,113,780.00 0.80
6 600519 v e 4,103,000.91 0.80
7 000858 fi RO 3,781,750.00 0.74
8 002582 U AEAR 3,774,890.11 0.74
9 000963 BIRIEZY 3,730,717.43 0.73
10 600887 R A 3,601,658.00 0.70
11 600276 T I % 24 3,582,294.40 0.70
12 601318 [ %2 3,453,200.00 0.68
13 000001 P ERAT 2,826,000.00 0.55
14 600521 g2 2,770,330.57 0.54
15 600068 P 2,527,136.00 0.49
16 600036 AT 2,482,425.00 0.49
17 600021 ¥ HL 7 2,452,344.80 0.48
18 002142 TIERIT 2,424,000.00 0.47
19 601166 PlVERAT 2,411,150.00 0.47
20 600056 [ [ 2 2,349,218.00 0.46
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o KRB LN S LN S (RS BN R LR S F ) A, A EHE
%m%%ﬁo

8.4.2 RT3 EHE MHIRE ST 9E 2% BHET 20 2 KBRS
SR NRMTT

d AR 3L 4
5 Jie ZEARAG Ji BE AR AW RS2 H &R0 T HE L

% (%)
1 002582 U AEAR 4,392,898.00 0.86
2 600900 KILHE A 3,979,026.00 0.78
3 000858 fi AR W 3,772,651.74 0.74
4 000963 HBIREZ 3,720,044.00 0.73
5 600521 25l 3,030,042.00 0.59
6 000001 P ERAT 2,818,000.00 0.55
7 600068 P 2,533,149.00 0.50
8 002142 TUERAT 2,423,212.00 0.47
9 600887 A Ay 1,797,078.00 0.35
10 002041 k(e Uil 4 1,782,508.00 0.35
11 002299 RN JE 1,646,181.00 0.32
12 601166 PVARAT 1,600,000.00 0.31
13 000625 KRG 1,571,167.00 0.31
14 300033 [F) A€ 1,568,761.00 0.31
15 600519 UM E e 1,533,051.00 0.30
16 600622 7% KR 1,460,021.00 0.29
17 600081 ZRIREHY 1,437,765.63 0.28
18 600276 JE i = 24 1,399,821.00 0.27
19 601699 W% 2N Re 1,399,250.00 0.27
20 601318 o [E] 22 1,381,800.00 0.27

VE: AR UESE T A S S el (A AN SR LARACH ) HHS1, AN REA
REZ P o

8.4.3 LB A BB KL M RR KB S8

A AR
SENIE R RA (RS B 112,248,392.17
SEHBEEE RN (AT ) S 69,147,106.82

TE: SRR A B S ISR BN S5 SRS RS il (A B A afe LR AC ) 41
B, AHREHRZ S
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8.5 WIRILGF MM DRI FFREAE

SR NIRRT

9 i B 4 E 7 0
FFg fiit 75 d A FE EEEBI%)

2K fii o5 20,984,700.00 4.11

2| RATEE - -
3| &Rz 47,485,000.00 9.29
Hr: BUEME SR 47,485,000.00 9.29

4 | kfiids - -
5 | e EHER B IR 380,063,000.00 74.35
6 | TR - -
7| AIEAR (RIS HR A5 - -
8 | [AkAFH - -
9 | Hifik - -
10 | &if 448,532,700.00 87.75

8.6 HIRIZ A FOMME o F S B 7= 1 E LTI /N FF IO BT T 42 R 25 3 B B 4
GHEURAL: NRMTT

ST
F5 A iz 2 B (5K) NYIRIKIEL HEEEB(%)
BN
1 160213 16 % 500,000 |  47,485,000.00 9.29
16 HiE
2 011605004 SCPOO4 400,000 | 39,956,000.00 7.82
16 H ML
3 011699827 H, 300,000 | 30,066,000.00 5.88
SCP003
16 I
4 011699843 SCPO02 300,000 |  30,063,000.00 5.88
16 @K
5 011699863 SCPOOS 300,000 |  30,063,000.00 5.88

8.7 JARIE A SOME 5 2B 1 LB RN HE P BT B 7 SCRRIESF B B A

AT ARG IR AR R B SCFFIETF -
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8.8 REWIARIL A ROME 5 E S B A EL B R/ R B AT T4 5t R B 3
AIEEAMERR A T8 .

8.9 JRIE A SOME 5 2 S B HL /N HE PP B A T 48 AR 38 A 40
AT ARG IR RFFABGIE

8.10 REIPIRAH SRR HIBHE I3 2 B OL A
ARSI AR IR ARFFAT AR 02

8.11 MG HIARA R ST H K H U5 5 %0 i B
AI AR IR AR FFAT E U B

8.12 HBAAIEME

8.12.1 5 I AL R BRI+ R U A AT EMOR U E ML A, AR
g i) H AT — 5 N AR TR IR ROHT T USRI RAT EAORZ B A TF i ST AIAL T

8.12.2 A MIRT T AR, B 2k 1 RO 1) 5 e P 52 P 2 A R 52
8.12.3 HIRH At Z B HI B

B NRMIG

75 B s &0

1 17 HPRIES 40,514.11

2 JSESCIE 25375 5K

3 INAsdie]

4 W) 5,577,930.80

5 AT FR )

6 oAt 2SR

7 e o H

8 HAh

9 it 5,618,444.91

8.12.4 JIARKFA KA TR B I AT F e £ 57 B 41
ARSI AR IR AR R AL T H B ] e 5157

8.12.5 HREI 4 B P AR IE 2 R B O 1 BH
AN FE G AR A B R BT 42 B 22 A AN A7 AE R A2 PR AE L
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8.12.6 WEAGIE IERFHALCFHRE
el L W) S s Y Py SRS e g Y Pl T N = ey =P

§9 E&EHFRAANEER

9.1 MIRESHBIFE N BEFFHENGH

AL

FE Ndh
o FEIREA LA FE B2 & NN FEE
1 ER N
T L1 0 A A
R ERIX R ERX
% L A5 7 LA
AR R
RIGMERS 3,290,067.32 | 500,044,000.00 | 99.99% 46,233.06 | 0.01%
A
AR AT
k i 100.00
RiGCERE 137.68 7,297.27 o
0
C
it 2,439,500.15 | 500,044,000.00 | 99.99% 53,530.33 0.01%

9.2 BIRESEEANKMNWN RIFHEESHIFR

Hi[ G FFE AR 5%@;&%&
gf%%@ﬁiﬁmﬁ 1058 2 o0s
EAETAFAS, A ‘
W R AT S ?C%E%T%ET&%@BE 1,871.40 25.65%
e C
At 1,891.28 0.00%

9.3 FIRESEIAK ML BFFA A FFBEE S BUS B X K 1F L

i H

1 )

R e Ble BN R
XTa) ()
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AR B [0l ik R VG I B TR 0
RATEREENR, & | FA
SEGAB AT T AR A i R v L B R 0-10
A AT AR S &C
&1t 0~10
SRR 3 0 R R i B VR
& A 0
AR IGAIRAATE | SR PR 1 B R .
JEe 2 ac
&1t 0
§10 FRARESMHHLE)
HhT:
5iH R R RIEECE | SR HE R R IE AL B R
2 RE A 4&C
EeARERE (20165 500,079,963.23 5.450.59
4 [ 22 H) HEeHE a5 T T
HEEFRENHREEHE ]
21,598.58 7,526.73
HAR 3L 4 50 FR 0 47
Ml FHEERAEMHERR
S TR 4 24 R L H.328.75 >-680.05
Fe oA A AR H i 2 4 S B
IR I &R0 2B s 4
AN 1A HA R 3 440 0 A 500,090,233.06 7,297.27

A 1y WA AR A RO . LRSS, DU ER I A L

AIZ:E

2 GO R A IR R A e 55, DL B [ A A b L ik 5

§11 EKRFMHER
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11.1 EE&HHRFE AR R
RIS ARG AR AT S HHRE AKE.

112 Z&EFHEAN. ZSTEANENEESHHER I TRERAFRS)

I BB NI E R NFRZ: AREIN, 2007 5 DU a2 5 LR
VOB, FFEEREAFEEAFR SSRGS . @A FEEEF BT
B PGHE, B AR AR RS B SR M IR HOR N AR S AR A R
RUE 17 L B 4R 5 IR B AT T ZE S B IR Y

2. BEIE NRESTERITMERNSELZD): RGN, T ERITERGE
RAFEHSWHBOEE LT HI: AR R L R TEF K, (R iMENE
ANAATATR, DL EARERBERE T 2016 4 7 H 20 H 3R H EAR R 2t 2 itk

2016 £ 8 H 6 H, PEHATH A IR A 7 AR LB A E: <P EHRAT
B B IRAT] CARAT) WRIIE R TRATEUE B R iz A m) CENLIRD) AT
CRRIEERRANZEN TREIC T, H2016 48 41 HiE, AMTeE&AdT
PRI AEAR T N Rt 7

113 BREGEBEN. ZE&W™. ZSTEWFHIFR
ARG I N AR KW MATEGERN . G, EERE S HURAE I,

11.4 EESFERIRHIHER
AT G AN HR s 1A P B SR R R AR R

11.5A% G HAT #H 1R 2 TR S AT

AN, AR M H TR S I TS 55 o B R AGE TR 2 I 55
FTCRERAF B A 1k), AHH T304 60,000.00 6. HARESHEEG G FAEMLIK, K54
RIS EL T A 2 THIT 55 T

1.6 BEAN. {TEALEBRAEEN R REEBRLTIFER

I B RN R s A8 RN 03 32 R 1 B A 1 5515 10

NE]TF 2016 1 AN 10 H#E2K A LIER RS EIER S WBge s, JFT
e IR B AR T I A R AR ST NI E R . 2 F] AN SERE KR, nsi il
JERMNIZE TG, BE— 2B ERTT 1w A BRI AN XS B BERE /), JF [ 8 T THEAT TR
To B ERTEOUAL, WA A E B S 28 BN G SR A B A T AR 5 DL o

2. FBEANSHEPEHN GG A AL T F O

HEFUE NS S P BN AR T A R S 8 B T IR B B4 1
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11.7 EESHMIESR AR 5 B IuiA KB
11.7.1 A FHESR A R 32 5 B ui AT AR B XA & SOAHE L
AL NRHIT

s W ) RIS T 4
ﬁc
o S P A
grsm | wo | I B
g | REEW | EamE| we | eEEw
B
WL e
PR,
2 1 41,022.02 100.00% 166,461.2 100.00% | -
AR 78,741,022.0 00.00% 66,461.28 00.00%

11.7.2 ZEHMUESR AR 5 BIC#AT AR ER SR I E N
SRR NRMIT

HHA 5 52 5 I 5
24 4] 24 1]
K74 5 f | e | D
3] 4N 71 S 5
posem | pasem | - IEARAE
AL S AZ I il N
il Ee ol
LAl F LAl
LA
61,984,891.57 | 100.00% | 1,181,500,000.00 | 100.00%
AR

FE: 1L SN, ARG A5 BT R AL 5 Bt

2. MAHEFR AR AZ 5 B L BEbr e 1 B AHE . JRR AR mirmr (550, &
RO AT AN R BR . LEVERECED | R A AR (K
I PEANAT 2D AN 7o AR R B VPAA <5 DU A D7

3. MLHNEZR AR S5 eIy BB AL AL SR 2 7] 52 5 Boo i e bn it

TERG VO, NI VPIT IR SR H Hon. TAUERACT %, I Bk A wlE.

11.8 HAhE KFH

? ==

P2 A I S B T R fiﬁﬁa

| RS e R AE | PR, bl |
L e AR B A ERAR . TN R

L | RPN AERER AW | PR L |
L e 4 G 5 EEAR . TR

L | BT R ARRER A | PR, L |
LY EU e EEAR . TN R

4| T e I IR A ) LA | FEIEE. L | 2016-04-20
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Jits 2 AL [ 4 R BE B TR A R TR %
WG IR AT R A

UEZEAR . IEZRI 4

AR 2l i 4 A AT R 0 W) 96 T AT R
Jits 2 P AL (el 4 R G LR B IR SR 4

e R e AN G YA

HEREZR . i
UEFRAR . UEFRI

2016-04-25

ACAR i 2 BB G BT FR A 7 O T I
EAHAE T 5 R SUAT R 3 e B SAY
R 55 IR O

ERES R i
UEZFAR . UEFRIT

2016-05-10

SRS B S AR AR KT T
5 & P RFE I SR A E U R A T

HEREZ R L
IEFR EZRIS R

2016-06-02

AR 2 ik < B R 2 ) 0 SR
it 2 EAE [ 4R RS BC B TR & R TR %
PR IT I H R R[] e
BBk 55 I+ 2 5B IRAT B A7 BR 22 7]
HW 9% R A A B (1

ERETRR . B
EZFAR . UEFRIT

2016-07-18

AR 2 DU FE el i R i B VR 5 ARLE
SR BT 2016 fEH 2 TR

FEES R i
UEFFAR . UETRI R

2016-07-21

10

AR 2 Ak < B R 2 w1 Sk 1SR
Jits 2 T DL FE [ 3 R 3 TG L TR 5 IR TR %
B R S e AR Bl
FHA S

HEREZ R i
UEFFAR . IEZFI R

2016-07-27

11

AT it 2 A3 [ 4 R v T B VR A IR
TP F 4 2016 FE LIRS E

HEREZ R i
UEFFAR IETRIT R

2016-08-27

12

AR D S G E A PR AR R TR
i B e S INASIEARAT I An A1 PR 2~ =] F
HUARAT 5 < i FH O (55 5 90 80 Bt
W55 G A 2

ERESR R i
UEZFAR . UEFRIT

2016-09-20

13

AR it 2 A A [m ik R G L TR A TR
F BTG 2016 AR 3 R

HERETRR . B
EFFAR IETRIT R

2016-10-25

14

SRS RIS AR A R LTI T
i e e ZINASIEARAT I An A IR 2~ =] T
HUARAT 5 < i s FH O (55 5 91 B0 B2
W55 TR A~

I ERETRR . B
UEZFAR . UEFRIT

2016-11-29

15

AR it 2 AN AR [ i R v T B VR A IR
KR FSE CEHD B5E U B
(2016 F55 1 5)

FEESRR i
UEFFAR . UEFRI

2016-12-06

16

SRS R S AR AR LTI T
i 2 & S INAE AT AR AT IR 2 =] F
HUARAT B < i s FH O (55 5 91 S0 2
NE N & S SCrl A

FEIESRR . L
UEZR R, UEZRI R

2016-12-22

=
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§12 ZFABEXHER

12.1 8ECHEF
1. PR ERIE WS 570 T A2 AR it 2 FEAR 35 [ 4 RV e B VR & BUAIE 53 45 8 3 4 S ARV At i e

2. (AP RO R R A G B R A R R B I e i A TR

3. (R D TEA PRl R E G B TR A BAIE SRR BT ik A SR U D)

4. (AR RO R el ik R T C B TR A BRSPS A IO

5. KT HIESHERIEMAS AR 2 D0 (Bl R BR & RLIE SR R B e R L
6+ G H ST T BRI

7. FEEFUE AL SO b rE . E A

8+ it I PN A R it 2 L [l e R C B VR A TR SR S B R e AR R e R LA TR
A

12.2 7D AR
BB CMET RGN I AT

123 EFEGTR

WHRFH TS A RN B E NN R & & B, B E Rt
SN FIM EE(www.fund001.com, www.bocomschroder.com)®r [ . 7E 2T LA )5,
PG T AE A BRIN [A] B0 ok ST i &2 i R B A

PG X ARG B SN, TSR ARG E BT P RS E AR A .
AN E RS AL HAE: 400-700-5000 (A ki&ifidh) . 021-61055000, HLT-HEAE::

services@jysld.com.

RS RS EHARAT
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