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LAY 5,263,520.40 10,838,761.87
Horpe fEFR BN 43,952.88 91,862.39
gl ISL N 5,219,567.52 10,517,735.21
e SCRRIEFLE RN - -
SENIRE S BT = U - 229,164.27
HABFE W - -
2B (AR L 3H A1) -2,369,149.00 -9,634,618.99
Horr RS sies - -
e - -
iErerid c&inl -2,369,149.00 -9,634,618.99
T SRR BRI A - -
i T Hk g - -
A - -
3 AR AR S T (HK LA
11,074,415.07 1,367,028.35
HH
A Es (R DA—5 151 109,016.56 1,016,145.56
5. HAIN (2K LA S 73,726.03 97,213.77
W: = #H 1,282,004.22 2,152,216.97
1. EE IR 826,718.34 1,408,220.31
2. fEE 210,437.37 358,456.16
3. WEMRS - -
4. ZHHHA - -
5. FEH - .
Forpe Sz [0 4 b 5 7= S Y - -
6. HAih 2 H 244,848.51 385,540.50
=, FEBH (THREMLL-FHEH 12,869,524.84 1,532,313.59
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5

Ik BT Bio H

M. BRI GEFgRbe-"SEF) 12,869,524.84 1,532,313.59
7.3 FrEENE (FE&HE) IR
St ke B E BTSN I i BE S 1
AHREW: 201541 H 1 HE 20154 12 H 31 H
B NRMIT
X3
WE 2015461 H 1 HZE 20154 12 A 31 H
WS R4 EFIE B BB AT
—. WA AR (B
31,943,211.14 859,762.29 32,802,973.43
G
. ARG E TR AN
F B AR B E CRITF] 12,869,524.84 12,869,524.84
P
= KMEEHE 5
AR BB EAR S E (F 400,339,463.11 61,099,714.39 461,439,177.50
{98/ -5 3151
Horp: 1LHESHIWK 425,285,369.42 62,425,603.60 487,710,973.02
2. Fk I [l 35 -24,945,906.31 -1,325,889.21 -26,271,795.52
PO A 3 v B G U BLREAT
NS BRI A B 4 v
A7) GAERD L5
H5))
Fi. WIRFTAEN G (G
432,282,674.25 74,829,001.52 507,111,675.77
G {ED
e BRI HES A
WE 2014461 H 1 HE 2014412 A 31 B
WS RO FiA BB AT
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—. WA ARG (G
EAFHED

L AR BRI AER
B E AR S AR - 1,532,313.59 1,532,313.59

336,990,333.78 5,329,901.17 342,320,234.95

D

= KBRS NHZ 5
RS IFEE S (F -305,047,122.64 -6,002,452.47 -311,049,575.11
B> Lhe SR 1))
e LESHIER 17,514,085.34 629,359.67 18,143,445.01

2. FE LRI ER -322,561,207.98 -6,631,812.14 -329,193,020.12
DU A H 1 B 4 AR
NGy B P A R 3 <4
EA8E) QR E D L5
HH))
T IR ER G (G
GED

31,943,211.14 859,762.29 32,802,973.43

TR BT I 55 40 R B LA 73
FRETHY (F5) N T7.1E 74, WHEMER FHIHTNEE:
HEEHANTIN: K, EEXTFTAERTIN: 28, SRt %

7.4 EME
7.4.1 FEESHEAEN

[ 7 ] 2 v ] £ MU 3538 & v WA 57 2 IR 25 150 TR R < (LA TR AR Ak ) &8 (IR o B A PR R
Zx(UAF faiFRerp I M 2) UE MA VP AT [2013] 45 189 5 (5 Tk vhe I v [ ol 355 41 g 2 3t R
RIS RN E) B, HEREGEEARA FKIE (hie N RILAE R 5 5 R G5
(A e 358 Y HLR AR R  BEAMIE S B B BRAT A0 R (LR P B A L B h Ui o e B IE S 45 %
HERGERE) AT ATTHE. ARG NRARITIG, FEMRAE, HRELEEAEIRAY
B EILEE NIRRT 805,392,029.01 74, M KIE R HTEH 5 PrA BRA 7] K E R
305-(2013)57 198 TER ity T LARIE. ZmhEIER 2%, (EZR A E AV s 527 200

FEREHEESIESER)) T 2013 £ 4 A 26 HIERAER, ERESREANH S LGN
F18TiE 31 I

—
A

i

L
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805,590,351.07 #3344, HA A EE 4 F B3rH 198,322.06 173 S 4i. AFEESHIFRESEH NN
f_r@

HEEGEHARAA, EEFE NN ERWART R AR AT, S5 308 NV ERGER

AR (P NI EIESR S A )« (AR BT A HLA 5 58 35 B AMIE SR B8 & BlAT 705D
A 22 b E L S i s G RS R S G R e B ) A e, ARG 1 B T ARk
IR BT REFRaE R et TR, Wi65r. BB ETF). BU7SFEsE. tmlig L
Foo S TERBE ™ o {5 F1E 2 T (CDS) A5 e AT A= d LA mh [EIE I 2% SO VR A I g3 8 1) oAt < i
THo AR RIS TN G52 B AMET e 57 1) 80%. Hor, HB T E 4l
A E SRR 153 25 6 LA AMIC T [ e YR 2R SR 587 1) 80%. IR 4ERE BT H7E 1 4F LA I BUR it 27 A
TRETHHER 5%, AR HNVEILBEIEREY: (LA E HICR AR 1) BEROCIE N 5155

S 254850 (JACI China Total Return Index).

AW S5 AR AT SR S TN E R B P IR A )T 2016 4 3 H 25 Htb#ER .

7.4.2 STHRRKI Y TR

ARG (I S5 AR R A R B T 2006 42 2 H 15 H & LU ARG 1) Ak o vHE I — FeAc i
Y B IR A S v HE U SR SRRE (PR SRR Ao tHAEI), o EIE M 2 ) CUEFR R R 2R 4
5 R EE XBRL Bt ES 3 5 <SR FEHR i AEAE BEAR 75> ) o EIESR 58 2k gl 2 (LA g e [ 3
ST GEZFHRR S G 2RSSR 5D CFE 28 [ lk 35 b il as 5157 BUE SR 5058
R RE AR MEMFIRRME 7.4.4 AR P EIER 2 o E R 2 R A0 1A RHE & fe
PRI AT WS 5 1R A i o

7.4.3 BAGANV-SvHEE N R FoAhAT S e KT 7 B
AHE 4 2015 LM SRR S Al 2 THE R EOR, s, e Bk 1A 2L 2015 4F 12
J1 31 H AW 55 IR0 L B 2015 45 FE A28 8 R AN G (H AR B 1 L A5 R A5 B

744 AREFFRAKSTEE. SiHhit 5800 —HFERERSH B3
A PRI 2B ST SRl — HIE R RS A — 2.

7.45 SHBURMETHETHEE U R 248 F IER UL
7.45.1 &HHBURZR T )8
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AR SAR G AR K ST BORAR T .

7.4.5.2 &3HETHEE FUH
AFEE ARG R KA ST E.,

7.45.3 EZREEIERULEH
NI G AR IR A ) i A IE

7.4.6 BTN

PRYEIA BB < B 5B 55 = I B [2002]128 5 (5 T I aRIEZ743 Bt 3 S S A A il ALY S R )
W Ai[2008]1 5 (K T4Mb AR T-OL BRI @R ) S A BT AN S5 AN S 55 484, &2
RIS R0 R -

(1) DkATEETAGFER AR T EWSIENTERE, AERCE LS.

(2) H T IUT R B AN BON . HB8 R S A TS BB AR SR 44 JEAH G [ X it [X
FUSCEFERIE AT, AE8E AT AEN ) B B AR AL T A58

(3) H AT IS A B BB R, Heob I (S5 A TS A B ISR SR, 2 AR G [ 5K it [X
BUSEEAANE AT AR5 A AR A B B A 458 o

o HP RS IAS BRSO, 42 AR G ] 5% st IX BUSORHA R AT AR 358 A T MR
NGIEG R R AP IR S 2

747 KEEHFRR

KIKTT 2% H5ARBEENLR
B RS EHAMRAF FEEEHN L M S R ENLM
rh RO ARAT B A A BR A w (o LA ERAT™) BEEEEN EEHETN
JEER R IE AR AT 77 #7347 (JPMorgan Chase Bank,
National Association HONG KONG BRANCH)(“ & VAR =N
MR ERAT)
Hh [ @ AR A R 5T A ] FEEEE NI AR
Hh ] H 70 55 PR A ] HEEH NI R
AR A4 ] (Assicurazioni Generali S.p.A.) == INI &R
EZRuE R - A IRA A EEERANNERTAA
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] 2 P ] A MU 358 A1 i IS 2 (5 5 AIE SR $ B FE 4 2015 EAE AR 25 4 2

| [ A A BR R BT AT PR A T | H& GNP T2 A |
Vi R IRSRBRA S H40E TE 4530 B A MR ML AT L

7.4.8 AR K LA BT EGI A BN SRR T A 5
7.4.8.1 JEMREKITAE 5 B ITHAT AL 5
ANHE AR T 0 R b AT B ) ) TS R RIS A B BTTREAT AL 5

7.4.8.2 REXTTRIN
74821 HE&EEHR

hr: ARG
A ] b A AT EE 1]
| 20154F1 H 1 H £20154F12 | 20144F1 7 1H 252014412
H31H H31H
YA A R < N SR A BE B 826,718.34 1,408,220.31
Horbe ST R 2 4R 47 3% 107,140.38 704,762.71
TE: SO RS E N [H 2 56 4 A B PR A W 1A BRI 7T — H B & 08 7204 H 1.10%11) 45 9
FiHE, EHRWEGHAR, %A KA.
RN = 50— H BE 4 087 4 X1.10%/ 244 R AL
74822 EEFLER
hr: ARG
PN AR FE AT B ]
Y| 20154F1 9 1 Z20154F12 | 20144F1 7 1H £20144F12
H31H H31H
R R 4 S SAS AR B 210,437.37 358,456.16

E: SATREFEE NP R LOARIT BT AMTE N AR B ERAT FEE S da i — H 2 & % 1A
0.28% IR, ZHRITEMAHAK, #%H . HitEARXN:
HIGE 9 =11 — H A& %7 1 E X0.28%/ 454 KA

7.4.8.3 5RBRT7 BEATARAT A RV T 3 B B3 (65 [ ) 22 53
NI AR 30 R b R AT LR B4R SR BR BEAT ARAT 18] R 7T 3 R 15 07 (5 [ W) 52 5
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7.4.8.4 ZFREFTBREAEESHIBO
74841 WEMARSEHANZHAEFREBEEAELSHNHMN

NI AR I K A R AT LS IR A P T N TS F T B e AR IS O

7.4.8.4.2 HERBRESEHEANZSMHARKREK T BREFESHHRL
AT AR R [ AR R P TE Rk 8 BN 2 AN Hefth SRR 5 3 AR B e O 1 DL

7.4.8.5 HIKRETT RE KIBAT AR BUR S A A B

hr: ARG
EN b A AT EE 1]
FKIRTT 4R 20154F1H 1H %520154E12H31H | 20144F1H 1H 220144212 31H
AR AR ELEZISUTON WA AR ELEZISUION
Hh AP ARAT 8,090,398.11 17,116.94 |  390,835.44 90,518.48
R ORI HRAT 52’677’280'2 - | 5,712,073.47

T AT RT3 B NP EAROVARAT M4 587 F8 8 N EER OB IRAT IR
IR RS

7.4.8.6 AESHEREHAS G AHIERRER
ANFE AR ) e bR AT LU R ARAT AR I N 2 5 SRIBOT AR IE SR IR 1 DL

7.4.8.7 FAhSREBRAS B UL B
A F G AR A A TE A U5 I 1 LAt S B RS 5 S

7.4.9 K (20154 12 A 31 H) AR EEFEKRERZRIES
7.4.9.1 BRHAMIHT K3 RIESR T RS FEZRIES
AT G AR A WA AR A5G TR &8 A AIE 25 110 F5 A 138 52 BRAF S .

7.4.9.2 BIRFFH KERHMERETEZREE
AT AR WA AR5 A E IR B 22

7.4.9.3 BRBERIERIWR 5 HE AR KI5
7.4.9.3.1 BT B g5 1EEIW

AT G AR TH AR TCARAT (R T 3545195 1E [ HR AR A3 1 15195
522 13k 31
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7.4.9.3.2 X G i fidsER G
AT G ARG MR TCAZ 5 BT i 375055 1 [81 A 3R 1 52 5

7.4.10 HEITFEMERN ST 2 HRE T E UL HHAR R

1) ARHE

(a) Rl TR ROMETHERTT %

ARIMETHEZRIERZE R, XA R ETHE R S B A S S A E T & B A%
JERGE -

R AR B SRR R T ARG R AN .

BRI BREE— E I N B AN 5 587 B A7 5 R B A P R A A

SRR AR B B G5 S TSR A

(b) FFEERILLA A T R SR T A

(i) &2 REm T HARNE

2015 4F 12 H 31 H, AFEEFRFA K LLA ROME T B IR ST S5 88 ) e Rt Bt o & T
B RIRMAREN 437,814,080.41 76, LB T —. HBEZRMAKRHI(2014 4F 12 H 31 H: HJEIK
27,901,226.54 76, LH—. H=JRIK).

(if) 2> SRR I S YR ) () KA )

AR I A N b RE AT RS IR)RE A ) BAAS e BT R e i TR A OB TR R RR R AR
KAEF).

(iii) 28 =2 M E R B A2 5 0

o

(c) ARFFEEHILAA SLpMETHE R BR T A

2015 4F 12 H 31 H, AFE G RFFA AEFr S DL A so i B v & ) fk 55 77 (2014 4F 12 H 31 H:
).

(d) ABAA SO E TR e Rl T

ANCAZ SRR B 10 < b B 7 R A7 £ 2 LA S SCR IR A < b 47 e, FURTEIANME 5 2 ot
TR ZEIR AN

(2) BRASCMESS, Bz B i H ATE B J0 75 B0 ) H A B 200
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8.1 MIARESHEAGHER
SHERAL: NRTT

534 MBI B

5 i H &

% (%)
1 LGS 4 - .
Forr: Hd - -
FFESEIE - -
wiive - -
b5 =B AR UE - -
2 B e - -
3 [ 5 Wi s $ % 437,814,080.41 85.56
Hrpe fige 437,814,080.41 85.56
BE7 RIS - -
4 S RTA AR - -
/\EF'! ﬁﬁﬂ - -
L - -
AL - .
BUIE - -
5 T N IR A 4 il % 7= - -
o ST R Y SNk B

A0 - -
6 ey LA - -
7 AT E & &6 60,767,678.79 11.88
8 Hofth % 15195 7 13,146,016.60 2.57
9 &1t 511,727,775.80 100.00

8.2 HIARE Hinkk &4
AIEEAR G RAR A IS
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8.3 FIRAEZNTER GX) EFTIHHINEBRE S
AHE ARG R ARFF A

8.4 MIRZAT WA RIS HA S
I ARG R ARFF AR

8.5 WMEHIARBF A S HEKRZES)
8.5.1 R TN SHE i BIHIH & B 13 E 29080 AT 2044 HIAN a2 ¥ 3% B 40

ARHe AR N AR AT 15

8.5.2 RIIZH &AGE H B3 & % F= 11 H 295 i 2043 AN 23 #% %% BH 41
AT G ARG WA R HEAT R R

8.5.3 A I BH ML NBA B L NN B8
AT AR N R BAT B 55

8.6 HIARIEMIFEHER I RN FAFREAS
eh. AR

-, B e
S A St
Bl (%)
AA+ZE AA-
BBB+% BBB- - -
BB+% BB- 100,527,191.07 19.82
B+% B- 337,286,889.34 66.51

T EIRGUFSRAS TG AR R AR 5 [ PR AR UL TP -

8.7 HIR A FubHE b 2 B HE b R /NS B BT T4 B B A
S NIRRT

e s BB E
5 g A iz 4 K R K ICHE
7 (%)

FUTLAN 10

1 | XS1086808570 30,000 21,124,005.48 4.17
1/4 07/21/19
CIFIHG 8 7/8

2 | XS1021801193 30,000 20,713,155.41] 4.08

01/27/19
3 |XS1241497384 | CHINSC 10 30,000 20,553,997.27, 4.05
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07/02/20
SUNAC 9 3/8
4 XS0909370651 30,000 20,526,918.96 4.05
04/05/18
SUNAC 8 3/4
5 XS§1144941439 30,000 20,519,711.06 4.05
12/05/19

(D SN ISIN 1.
(2) A M RIARMEIC R I AN R T

8.8 HIARH A FaMME o ZEE BE™ E bU A R/ INHEAS R4 B 7 SCRRIES 43 5t A 4
ARSI AR WA ARFFAT B ST LS

8.9 HIRIEA SMME b Z SR 7= E LB K /NHEA IR T4 S RRAT A A 3R DA 40
AT AR IR AT SRLATE R

8.10 HIREA RMME LB SR = #E LA RN AT B2 S BRI
AEEE ARG RRFA S

8.11 BEAEIEME
8.11.1 ASHR 5 HAPY R S 4% B A BT A2 E 35 B0 R AT ARG 1l e B 1) L S 2 BRI o) 1 AT —

FERBIATHETT. TG

8.11.2 LGB AR T AR P, BOA BB Tl 3 5 [RIAE 2 8 B S 1 2 A 1 DL

8.11.3 HRH ML IRE =1k

Hfr: NRMT
Fr 5 e N G
1| A RIESE
2 | MYGEFHEHERK
3 | MERF
4 | MR 12,027,829.21]
5 | BRIk 1,118,187.39
6 | HAhSUGK
7| FERE A
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] 2 v [ Aol 58 4 e Wi ik i 27 A UE SR 450 BT 4 2015 447 JEE 4R 7 47 2

8 oAt
9 &t 13,146,016.60

8.11.4 JIARFFA KA TH O KT # 8 25 Bi 40
AT AR IR ARFFA A Hefii 77 -

8.11.5 JIARHTT44 R A 7E SIS SZ IR L AU A
AFE AR ARARFFATIEE -

9 EEHFFANMEE

9.1 MIARESHTFEN S BAFAENGH

AL fr

ERZEPNESY (4]
‘ ‘ PSR IR AR S e NS
S EDNIAE (Ua))
L ROy A
A i FrE
e g1 Et 43l
538 803,499.39 410,468,547.29 94.95% 21,814,126.96 5.05%
9.2 HAREESEFEARWMEAN BIFFELRSERBN
TiH A mEmRE 7 3L 4 A A EL 451
HEEHNITE M LA AR S 86,871.93 0.02%

9.3 MIREESEIHAK AN RFFA A I A E S0 HUS B X [ 1E

i H R e hala BECRXE O6)
PN G EYNANE S X arigl 0
WHFCER T 1 ST AR AT
ARSI FAAIIAREE 0

80 FBAEESHFES)

A fy

H27 AL 3L
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RE&AFAEH 013 4 4 H 26 H)EE M EULEI 805,590,351.07
AR Ak 4 4 A0 A0 31,943,211.14
AR A S 4 FR 5 425,285,369.42
T ARG AL 4 e 8z [B] 47 A5 24,945,906.31
AR AL SR AL B 4 A

AR VIR 3 5y B A0 432,282,674.25

81 ERFEMfER

111 BEERBRFA ARSI

WG, RESTHEMHFRE ARSI
112 ZESEHA. BESHEEANEIEEHERTNERAFES)

ELSTRIE S ST UNE G N i

2015 % 8 H 8 H, AESEHANLRAM T (HRESEHARAFGAHTIRAS), KRS
EHNBANEEFSE T ORSWHIOET, FEKIE R EA T Ba .,

2015 4F 8 H 14 H, AREGEHANKAM | (HRESEHARAFBGEHEEAS), S
SEBENBENEEFSE RS BOET, T A AR A R RS 2 B

2015 % 8 H 22 H, AEGEHANKAM | (HREGEHARA LTS EHRNAZRHRA
), ZEBEGEHARAAE N HEFSE RSN , EELEAHEAFEFK,
PEAREN, BRI S AN FHEATAH R ER 5%

20154E9 H 1 H, ARG BN KA | (ERIESEHARA T R T @B EHN AR ERAE),
L ERFESEHARA T ENEEFRE RS WHUGE, e EEA B,
R B 7 B A ARAT AR G R

2015 4F 12 H 10 H, ARIESEHRNKA T (EREGE AR A AR SLERA Y)Y, &F

EHARARE N EERSE XS WEH S GEY, PR EES A A R E B2

A N EGTE N LT RSN T E RN FEES).
113 $RESEHA, BE&EM=. BE&AELEHFR

WA HIN, ARIEGTW & F 1888 T R Ga e A RN ) S ARE S E A FEait
P BEEFEE AR R AR A S0
11.4 S RIEHIHR

WP, ASFESAL SR L
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11.5 AESHITH I ISTHIES FriE R

ARG G TR AR A ORI W K h R TS 5 B f B e vh IR S5 o 4R AR BE RS A 45
BRI 55 A Ry 72,000 T, H AT S LR CAR AL THIR SRRy 3 4.
116 HEA. BEARASREEN R ZEERLTTSHNR

REHIN, FEEEBN. FBE A RS P8 BN 052 88 T IRE B b 111 i 1 0
117 EESMRUESR AR5 BIuHA KB
11.7.1 ESHAUESA TR 5 BT T EERE RS AT B

SRR ANRMT

B ERAL 5 I SCAS 225 e FR AR <
35
=P il i 24
BEAH | HT I
FRE 40 SRS 4 SRR
HE
AR et E 151
Haitong L
Internationl
HSBC
Corporation 1
Limited
JP Morgan 1
Bank of
America 1
Merrill Lynch
Citigroup
Global Market 1
Inc
UBS Limited 1
Deutsche Bank L
Platinum
Barclays Bank L
PLC London
The Royal
Bank of 1
Scotland Group
CITIC
Securities 1
Brokerage(HK)
Limited
Goldman Sachs
International L
BNP Paribas 1
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2015 fEAF FEHR A 2

estment
Banking

Corporate&Inv

11.7.2 B HIESRA 73 5 BT AT MESR B3 HE

SEA. NRMiT
9745 (=452 55 BUEAZ 5 e S
N 7 24 Bt 7 24 A [ 7 24 HAAL ‘ 7 24
R o R % = B Y 5 o mEeE |
T L S Jla)5gas UE AR AT A KD B
i il gt L
A Ll H) LA A LA A LA
Haitong 21,416,
. 4.58% - R
Internationl 973.62
. 150,94
Citigroup Global
5,723.8 32.30% - -
Market Inc
9
Barclays Bank 13,211,
2.83% - -
PLC London 974.62
CITIC Securities
.| 4,246,3
Brokerage(HK)Li 0.91% - -
. 98.31
mited
256,24
Goldman Sachs
. 1,035.8 54.83% - -
International
0
BNP Paribas
21,313,
Corporate&Invest 4.56% - -
. 964.24
ment Banking

Ve FE AR AL AL BEAR v A «
(1) BT,
(2) WS IRDLRGF, I 5 48bn B A 7 2B IR DU E
(3) &EAT AL, Rl —FHNILEKEMEETN;
(4) WEREBEERTE. i, Baf@aernEhliE, Jie

8 R4S

B AL B A A e L DR 1 2R s

(5) ~a] B BRI FCRE 71, BEAN | 4T & R Bt B A 2 R AR TR A B T 20 BT
ATV RS SR T L [ . A BT ORI Fe s ity DU 4= 5 AT A5 B IR 555 #
Frog 2R, RMEL TR

WPERER A AR XT SRR A F SR AR & T BT

BRI B

AR S IEOLII VRS R, FFEAE 5 AL

FIRRER, 12 R 55 BT 1T A P IE SR 24 w28 5 Jo A A TR A i L CRL A 1 R 47 B R T R T A
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