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2 G Bl S35
fo MR N (&
FED

182,906,707.66 56,675,001.34 239,581,709.00

IR PRE S 55 AR AL T 70
A 6.1 & 6.4, MR T NEE:
REEEAMTIN: TEM4, EEXUTERTTA SN, STHM ATt JKgE

6.4 REMHE
6.4. 1 G A,

JURANETIATE 100 FEEOIE SR T L G (AT £ ) G [EE F B A B S B 2 (LA R TRTRR R R
2%) CRT RS RYHA 52 100 FEBOIESF BB RS IOHEE) (IE M VF I [2012]568) i, HIJ™ K
A RARKE (heANRILHEIEARE T EESE) . GEARBERESBIEFIHINE). (G
BE U BAME S 5 B BT INE) S5 RHUER (7 RGITA 5T 100 $REUESH IR HE S
BEAF) (HEAFR)RE, T 20124 8 A 15 HEEM L. ARESWRSEE NN RIS EH
HIRAT, FEGIEE N AT EEATRAR AR, BN FEE AN B AT (FH) A R A A

AREEL TR 2012 47 H 9 HZ 2012 4F 8 J3 10 H, AJEE NRAMIF IS, FEHIR
Ao, BERSRPNNRT 254,721,739.44 75, HRONEFHCh 2,762 1o Horh, INERIESR: 4
B BN H 2 mr = AR R ST AR T 24,467.21 76, & 5804 24,467.21 1y, #HEES A
H RLE NIE SR NG P o A 554 U2 G 20 KA 22 VIS 55 i (R R 38 2 1K) 30 5«

W (R N RILAIERE AR B (AR NI B 08 8 SR AMIE 5 5 Bt i BARAT M)
G A RS GHE, AFESMBRGEE S EEIERTSh A s 100 FE80m K. %
BERA L. LAONHIA ST 100 FRECHILR AR K72 5 BT IRBUE S (ETF). #ilk (— & iR
TR RS, Hor, gk se 100 $8 U8 BB LLBIAMIC T A5 G 58 7 1R 85%, W4k
5, 100 FEAA L A 1B 2 LA i 7 100 FRECA BB AR 11958 5 TP IR BUE 4 (ETR) AU B L )
AT I = EE A 10%, P4 EE B H 7E— 4 LU IO BURF 1957 AT JE 4 38 7= 1B 1 5%
AEE NGB E: AR 88 v 100 Sl feHulias .

KRB %R T 2015 4F 8 H 28 H AT S (M3 &4 3N RIS HEE AHEHER H .

6.4. 22 THR IR 1) 4 I ZL
A FE G R 55 40 2 R G T 2006 45 2 H 15 H A%AR R Ak £ v ) R A S0 5 (LA R fRifR <A
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b2 THAE ) B e B IR 2 AT B 9 T 2k AT ML S S5 4R A SRR G, [ I AE FLAR  TH ST
FRREE T S 1 op BRI B AR b P R AT T 2R AT S 5 A

6.4 3R MY S THEE N Fe HoAt A SR e i A B

AT G S ARERAT A Al 2 THAE AN o EIESR R BT ek P2 F 2012 4K 11 /7 16 HABTHY CE
TR AN SIS DUEREER, . 5B em 7 A 4 2015 £ 6 J 30 HW 55
WRBLEL K 2015 4F b 40 B2 (I 208 il AR RN BE G 1 (H AR BN 1 100

6.4 4R E I RA K STIEER.. KTHhTH SRR —HERER HH— B
AR IR AR S EGE . S5 R — W R S A — 2

6.4 55T BURM &l THE 5 DA R 248 T IE KB
6.4.5. 1 THBURAE K
I AR AN R 75 Ul W K K TH R AL B

6.4.5. 24 THEE S B
ARFE G AR R TE 75 U B ) B R S vl T AR,

6.4.5.3Z45 B IEIULEH
AT S AEAIRE R 7 RS IR

6.4.6B135

RIE BT EZRBS LS RME [2002]128 53 (8T I IE SR 5% 5 3 5 A SR B i) A )
K1) T Bi[2004]78 5 3L (R THIESF B R G BUCBCR @A) . W H[2008]1 532 (R T4k
FHT L EBOR KB B HADI S AN S RIS 5540, RIS R an T

1. DORATRSTT SRS, NETEWHMERGEE, ASaE L.

2. FHEFH IS MESH T T IO, GRS, SRR, BEERBRE.
RN, Bigr AL B AR, B AGRAN AL T A

3. FE I A E BEAMWON , FB R BB A1 43 50 42 HEURE 5 [ 22 Bt DX B SO R A AR AT
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6.4.7REKH R R
6.4.7.1 ARG AR HISC RERH A B KR TR RHISRECT RAETZ BN
AFE G AR WIFELE I3 ) 5% R At B R 2296 R IR BE T R R A ARk

6.4.7.2 AR B 5HE R A RBRIE 5 B SRBK TS

ETSa [ErSryNmE
EaREN. EaEm. HEG

. N
S RESEEARAA L. E LA
R R R AT WS ) (SN
BEEGT (B0 BRA e BN

6.4.8 ZHi it HA K 47 BE AT L HAIR] KRBT 3L B

6.4.8. LB RIK 7 22 5 B TCHEAT AL 5

6.4.8.1.1 RERX S

AR B GRS I P K LA AT B 1) A JE I T SR BT AE S BT AT ISR AL 5

6.4.8.1.2 BUER 5
AR AR S PN e b AT ERIYITA] A JEE S SR K5 38 B BT T IBLIE RS 5

6.4.8.1.3 PLSAT R TT K &
AR AR A S PN e b R AT ERIYITA] A TE I SEAS SRIB T B <, AR R B SRR TE A SR Ik
Jr AR

6.4.8.25RBX 7 R B
6.4.8.2. 1B & HH
hr: NRme
i A AR AT LL ]
- 20154E1 H 1 H %20154:6 H30H | 2014451 1H %20144F6 30 H
sz HH 4 4 A B 5
Ho. K| 7 H -
/?Fif. SCAHH BN % 227.169.18 162,938.13
Yer o

B EETH BRI — HIIE SR 1#E M 0.80%14E T Rt HHE 5.
H=E >0.80%+44F K

H yaE H BT I 2 48 1 9
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E T — H AL 513 E

REWEHREHTHE, ZHRTESHAKR, &AM, mREREEHANRETE NS ST
MRS, BB NERE TR 2 4T H WIS 7 th— M SO B PN .
AIEETERE . AMAEREE, S B IYIIREE .

6.4.8.2. 25 &4 %
Mo NIRRT
A A3 AT LY 3 )
* 20154F1H 1H %20154E6 H30H | 20144F1H 1H %201446 H30H
S ) 2 PR G 7 AT
;iﬁim BRI 310,480.62 254,674.69

e FEEFEE SR AT — H B B AR 0.25% M TR iH . THEINEM T
H=E>0.25% 44 K%

H Jy%E H RTHE I3 AR 9

E NHT— H A4 B 4 E

REEGEE AT BAMEE NIEE 7.

REeREREHUE, BHRITEFAAR, A, dESEHANRESEE NS SIS
WRIFIR L, I E NEZG TR AT 2 A TAE H A IR G 07 b — P S #3832 E 1R H
AAREEE, A H BIGAE .

6.4.8.3 5Ky BEAT4RAT 18] R Mk i 3 A o (5 81 )W) 32 52
AT AR W P9 e LA P T IITE] A -5 SR BEAT BRAT 18] [ T 37 (R 55 (5 B ) 22 5

6.4.8.4 FREE T BB ARELE K HMR
6.48.41 MEHANESEEAZHBEFTREBRERLESHFHN
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A R AE R AT LG A ]
i 5 201541 F11H %20154E6 430 | 201441 H 1H £20144F6 H30
H H

HIVIREE BB S A0 A 20,000,000.00 20,000,000.00
] FRA SN A
HA A1 R 3R 5322 B 4 i
P HATENE (R /552 Y A 45 - -
WIARFEA MRS 30 20,000,000.00 20,000,000.00
WIARFEA MRS 30 16.20% 10.93%
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mAL: NRMJt
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FKEETZRR | 20061 H1HE 201546 H30H | 201441 H 1 H% 201446 H 30 H
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Hh EERAT B4y

— 6,726,437.06 20,554.61 17,356,431.33 42,780.52
R EERAT (R

637,297.80 - 5,277,020.78
W) A BRAF]

T AL I ARAT AR 2 & 08 N A B ERAT IR A FR 2 =] AL AR 5877 308 A\ A B ARAT (B ) A IR 4
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6.4.8.6 AESHERHHAS HRETTAMIEFRIER
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6.4.9 HiK (20154E 6 H 30 H) AEEFEHNREZRIES
6.4.9.1 BN & /3 KRS T BAR TR K 2 RIES:
HEAMREWIE 2015 4£ 06 H 30 H ik, AIFEETCHRNIGHT &6 K AES 1T A B 178 A2 BRAE

6.4.9.2 FIRFFA WME N FEEREZRKE
BE A WA 2015 4 06 H 30 H 1k, AFESICRFA 102 65 R S 0 8 52 PR IR 22
6.4.9.3 HR R 5 IE FIMAL 5 HVE IR B35
6.4.9.3.1 AT T B3 IE W
BEAR IR 2015 48 06 H 30 H ik, AF: T A HARAT ) 17 7053 75 1E [0 W58 5 T J 10 =12 1 1o
JEUEZE, AR 5155 o
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BEAR AWK 2015 4 06 H 30 H 1k, AREGTMNFUES A 5 Pt 1E [0l AE 55 6 B 22 i 0]
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6.4.10 F B T EAFR M2 vHRE R E U I I HAR T

LA SLHE

(DABAA o birE v &) e T

ANCAZ SO v B 1 4 b B 7 A A7 05T 32 AL LSRR ORI A g il 47 5T, LK T AME L T
S E-

(2) LA RO E 5 A <k T A

()Rt TR A R ETHE R %

AREE X LA SUOME AT J5 SR B R e Rl Bt 5 G R O BRYE 0 T B B B FORE SR AR
BERMMETHE A RMETTEEHR. AROETHEERS WAR G RITL—YFEiR.

(i) 5% 2 J 4 T2 A et

T 2015 4F 6 H 30 H, AEESFHFAMUARMETEN SR TATETE - EROREN
214,504,635.78 T, LJE T3 . B HMARH(2014 4F 12 H 31 H, H— 2 HINRHA 233,148,078.73
TG, TR TR ERME=RERAIRED.

(i) 2 o A8 i I 2 2% ) ) 7 KA )

X T ARG T RS, & HIE KFEIUE 585 A TE R (AR KT N 52 2 AN ER) . BUR
TARRTTRATEFIE I, K G2l T15 i A 2252 5 s Bk H IR . 28 5 AN R 3 1) A B 9 T AR
P At A VR B o R AN AT SR N AE T A RAME IR RE, € AHOGIES R A RAME & 28 — =
REE =R

(iv) 28 = 2 R SO B AR AU A 148 5 <5 i

o

2. BRARAESL, BUET UETER H AN G 0 7R S ) ) FLAth 2 2L

TREBHERE
71 IREEFH=HERBMN
S NRMt
H S MR B
5 T E il b
75 gE| KR (%)
1 A 2 B % 210,145,681.47 92.58
Hodr: s 206,844,887.14 91.12
TR 3,300,794.33 1.45
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IR AR 5 100 FEEGIESR IR IS 2015 S E RS
A5 it - -
=S R AR - .
FEE 4,358,954.31 1.92
[i] 5 WAL 2 #% - .
He: fiigz - -
e SCFRIESR - -
4 ST A PR 0.00 0.00
Hodr. mi - _
LR 0.00 0.00
HAAL - -
BUIE - .
5 SN &= g - -
EEEP SE W =] I 1) SN IR 5 4 ] ]
hfﬁﬁiiﬂﬁ - .
AT B & AT &A1 10,117,924.13 4.46
8 HoAth 25 T 7% 7= 2,373,617.48 1.05
9 &it 226,996,177.39 100.00
72 \RESANER HX) EHRTTHRIR T 5
S@iEA. NRMt
Ex (X)) N RE LS R PHRE L] (%)
K [H 210,145,681.47 94.80
&it 210,145,681.47 94.80
L B B RPN S AT R AT R RS AC &) AT i 2 o
R e L E A RE M AT S R . FETE A EAESE E R TR ADR.
7. 3 AIRFAT S RN BB F A E
SHiaAr: NRMG
eS| AR E b7 3G R P E ] (%)
1k} 690,915.36, 0.31
Tk 4,303,782.85 1.94
AE DA B b 41,516,917.87 18.73
WA 2T B 13,210,572.38 5.96
LR 32,824,547.47 14.81
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Gl - -
EISEFN 115,969,350.23 52.31]
HLE AR 1,629,595.31 0.74
N - -
Eann 210,145,681.47 94.80

e LA SR AT L Fbr1E (GICS) .
7.4 BRI A RYHE S E ST FE BN T+ A B A

SRERAL: ANRTIT

IS %
NGB /NI B FAEiE | frEE % )
T i WEHARS |, e (B VIR AXIEN FEEHE L
(FD) | (30 Fiiyy | (HX)
B (%)
APPLE AL
1 SEEATE | AAPLUS | TiFEs | EE 39,510.00 30,296,200.04 13.67
INC .
=5 Fi
MICROS g ik
2 OFT R MSFT US | TiFss E3Es 55,647.00 15,019,984.49 6.78
CORP =5 i
AMAZO g ik
T 3 Wiz
3 | N.COM - AMZN US | TEiF# L[ 3,150.00 8,359,635.77 3.77
H .
INC = 5 F
FACEBO g ik
Facebook s
4 OK A FB US TEiES X[ 15,169.00 7,953,605.85 3.59
=]
INC-A | © %2 5 BT
RISV
GOOGLE| m‘ﬁj‘“
5 AT | GOOG US | TiiEs: F[H 2,317.00 7,373,134.08 3.33
INC-CL C N
= 5 B
GILEAD - aNIA
6 |[SCIENCE| """ '| GILDUS | #if% | %M | 10,103.00 7,231,528.25 3.26
SINC - 22 5 BT
RISV
GOOGLE| W‘ﬁj“
7 AT | GOOGL US| 7aiEs: F[H 1,947.00 6,428,192.90 2.90
INC-CLA N
= 5 B
LISV
INTEL | /KA
8 %qéi’“‘* INTCUS | wilEzs | £ 32,125.00 5,973,487.78 2.69
CORP G| N
=5 i
CISCO gL
9 |[SYSTEM| H#} CSCO US | miF# F [ 34,626.00 5,812,994.04 2.62
SINC =5 i
COMCAS .
T RISV
10 CORP-CL BRI |CMCSAUS | Wirs: | *£E 14,456.00 5,315,065.04 2.40
ASS A e

23 k30 I



JORANTE 7 100 R EIE SRR IE 4 2015 A 24 4 o i

75 MEH AR ESHAGHEARRS)

7.5. 1R T\ S A th B G B E 29080 AT 2043 AL 3 43 Bt A 4

SRERAL: ANRTIT

7 I
s AREARR (B30 IEZF ARG ARSI | BE
(%)
WALGREENS BOOTS
1 WBA US 4,431,114.70 1.80
ALLIANCE INC
2 MYLAN NV MYL US 309,748.71 0.13
LIBERTY GLOBAL
3 LBTYAUS 50,332.62 0.02
PLC-A
LIBERTY MEDIA CORP -

4 LMCK US 26,696.28 0.01

M AT T 7.5.20 7.5.3 (S NEAERE G T EESIHISEA

Wik, Bofe. Bk, i

TR IS, e BB Wy B ESRSE . Bk, B, KAT AR S AT LA

D IBER, BEAL,

JRAS A CRRAZ AN R LUK 381, AHIEARAE 5 B

7.5.2 R 732 H SHUE I & B 15HE 206 B AT 204 HIAR 25 3 3 B 4

NG RTNBEARAT S R BRIN") Bk TR

SHERAL: AR

SIS
" o ammism | Y
e NAEHR GO i | PRI e
G
(%)
1 APPLE INC AAPL US| 5,184,082.88 2.11
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2 MICROSOFT CORP MSFT US| 2,508,644.49 1.02
3 GOOGLE INC-CL C GOOG US| 1,318,771.22 0.54
4 AMAZON.COM INC AMZN US| 1,214,065.11 0.49
5 INTEL CORP INTC US | 1,185,485.90 0.48
6 GILEAD SCIENCES INC GILD US| 1,135,503.66 0.46
7 FACEBOOK INC-A FBUS | 1,133,059.89 0.46
8 COMCAST CORP-CLASS A C'\TJCSSA 991,432.68 0.40
9 CISCO SYSTEMS INC CSCO US| 988,153.44 0.40
10 GOOGLE INC-CLA GOUZGL 984,315.59 0.40
11 AMGEN INC AMGN US| 912,044.77 0.37
12 QUALCOMM INC QCOM US| 803,145.37 0.33
13 BIOGEN INC BIIBUS | 690,138.25 0.28
14 EBAY INC EBAY US| 627,845.60 0.26
15 CELGENE CORP CELG US| 615,404.28 0.25
16 EQUINIX INC EQIX US| 611,216.50 0.25
17 STARBUCKS CORP SBUX US| 506,479.58 0.21
18 MONDELEZ INTERNATIONAL INC-A MDLZ US| 494,447.48 0.20
19 TEXAS INSTRUMENTS INC TXNUS | 484,905.63 0.20
20 TWENTY-FIRST CENTURY FOX-A FOXAUS| 464,714.06 0.19
7.5. 3R R BT () TN B S 0 B S H N e B
Bfr: AR
SENBA (AT SVE 4,817,892.31
SEHBON (RAD) B 36,784,225.40

7.6 IR IEBIHEHAEFER SRR EAS

I AR RARFFA6ITF .

7.7 AR A SYHE G E S B HE LRI/ BT LA B B A

A ARE IR RFFA 67

7.8 IR A YA S E ST H#E LIRS BT 48 B SCRAESR IR W4

AT AR AR R AT B SCRFIE SR
7.9 BIRE A YA 5 E S H#E LB RN RS 8T T4 SR AT A B R B 40
G ARt

3 3 e A A GRAE |-
= A [T 2 |m] ;’—( VAN @
7 T ) ATH 4% Ny IR L1l (9%)
SEP 15 IMM
B TR . .
1 AR I R EMINI NSDO 0.00 0.00
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GLOBEX
TRADE
SPREAD
TRADE

T BAR IS BRBCR A 2 e g S, MM DR SRS ST e,

7.10 HIRHE A oMM G ZEE B HE LA MR T 2 R S BRI

ERERAL: ANRTT

4 4 Bk o2 & R P E
= ,"—“\‘—‘:} JAN 748
75 4o 75 . i ERZUN /Ny AN o 51 (%)
PROSHAR BRIt ProShares
1 ES ULTRA ETF . 4,358,954.31 1.97
TR Trust
QQQ
7.11 BB ARG MHE

711 AR AT HIE R, RIS B AT 4 IR (AT AR AR TS I B B )

SLAEAE, SRR T H AT E N B ATTE DT AT RIS

7102 4R I A SE S BB A AT 44 JBSEOR B < 1 TR A P R IR R P

7.11. 3HAR FAth & T = A R
s ARG
75 2 F &R
1 17 ORIUE S -
2 RESCUE 7 K 1,194,402.11
3 INAidibel 86,724.66
4 RS IS 710.19
5 JREUAT HR K 1,091,780.52
6 oAt SR

%526 T13L 30 T




JORANTE 7 100 R EIE SRR IE 4 2015 A 24 4 o i
P
Hfth _
&t 2,373,617.48
711 ABIREEA B T35 B I AT S B fik 35 B 41
ARG AR W R AR AT b T3 Y () T B e fii
7.11. 53R B 42 B 22 oh A7 AR i 2 BR B L A 6 B
AR HE G ARG WA 142 22 o R A AL U 52 FRAB L
8 HEMBFENEE
8.1 HiREEMTREA B LEEFE NG
transas . 4y
EXEPNT
JI R ) GINAES S e MNP B
XD AL ((a)!
FHe LA 7 M A 7 M A
R0t R0t
e Eb 4]
12,568 11,894.46 30,593,343.81 20.47% 118,896,253.79 |  79.53%
8.2 HiIRESEHAKMLAN BIEEARZESEHENR
i H FEmaaE () 1 3 4 A B AR
iﬁgﬁk%ﬁMﬂAmhﬁﬁ% 2,303,327.15 1.5408%
8.3 HiKELSEH AN RFEEFRAZ ST LR X BIHKFER
i H FAHREESMHUSEREEX T i)
KNP EHENR FEERTM 100
WEFEEE I 163 AR ATt 4
AREGRGAHRA AR S 0
0 TR E S HA )
AL fy
| B4 AR (2012 428 H 15 FD SE & HUS A | 254,721,739.44 |
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AR S ) A B 172,612,418.24
AHR T W EE 4 5 4 105,269,833.10
P AR R R4 S B[R] 3 0 128,392,653.74
AAR 5 B SR AR B 4y A -
AR RS A JHk 3 200 A 149,489,597.60

10 EXREHHES

10.1 EEHRHRA AR R
ARG A R B IS AR A KRS
102 EEEHA. BEEEANEIEEHERTNERAFRS)
2015 4 4 H 30 H, GHAENFHEAIEESERAMRE LML, 201545 H 23 H, HEAHM
EAREGERARESEH ., HAHDC P EIER R RS 5.
2015 5F 4 J, R ESAEA AL ERAT B A IR A FHEE LS A S 2 PR SS .  Bid N giAe
HOIEHIME SRR A
103 BEAESEHA, ELEUF=. E&EELEHIFR
AR E AN AR KA AT ETN . B M FESFRE S IR A FH I,
10.4 FESHF RIE MR
AR )N AT G R AL SRS IR AT B R
10.5 R & A BB & HMEE S Ak it
AAR T N AT SR ) ST S TR KB T .
106 HEA. EEALERREBEN R ZBERLTTSHR
AR E N AT G RRSE BN EETE AN LS RS BN A 22 W TS 2 alidb 1

10.7 ESHAIES AR 5 BITHA R L

10.7.1 EESMAIER A R 5 BT R B 81 % A& AHER
S, NERMT

5 B ERAL 5 I SCAS 27 e AR <
Y RV Baliscl PEI
e AT 40 SRR < & REN
) LA te 41
Citigroup 35,860,981.86 86.20% 7,372.60 22.71%
China
International 595,556.42 1.43% 6,745.29 20.78%
Capital
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Corporation
Limited
CITIC
Securities
International - 2,401,627.88 5.77% 11,317.55 34.86% -
Company
Limited
Goldman Sachs
Group Inc.
Credit Suisse - - - 5,108.72 15.74% -

E: L N TR EER S A e, BA R HE IR IR bR E, B
L SSIRDL R, BRI S, 8 R, FT & E et
WA TESE A58, Tl B, R A, RIS T A m VO )
L2 H PATREST 58, SE o R, REPRIERLERSSOHE,  Je S5 o 45 2R s
v ISR RE FT50,  RERR DRITAEN LA 25 R AEH;
V. AE 5 R 55 DL 14 - 22 AR AR 4 AT B b e«
VILEAT R, AR P AR AR R
Vil R A E skt
2. FFH R A 5 BTk R
AT G BN AR S AR TN 53, AR 20 20 0k 39 S U 55 v X 58 B R T ek 228 40 A F) A 55 i R A
W FESE AT HEAT VRAL W 3B A2 5 B e 07
ARG SRS Bua L EE L S Hou i L, JFEmESEE A,
AR T BN S IR 22 20 R (IR S5 HEAT VR 23, AR S 45 R AR AL 5 4y e B DA S S e 207
3. WAL 5 & BOE . A IEIE RS TEIRIERS 5, R R il i — IR R BT IR . i
Siia Az nea it

- 2,743,951.55 6.60% 1,920.80 5.92% -

10.7.2 EEHMMIESS A FIA 5 BT HAMESF B R IR 0L
SRR AR

B [l 2S5 BUIER 5 e
B | EERWGE | | SAnE | SERGIE |
T % BN JRAZ | R BRAZ |,
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T 517! U mimgtes | T EL A1 T A e
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Citigr
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4
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