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A A E T AR A H R HATIREAAL T, B HILT, 185886 R B 2 484R
AT IR HAM RAEFGE T IR E RAE IR F R F, EXER ARG IR
¥, REAELAEECHE, AEETRIEL ik, ABRKIHRA.

BERRF LT, AERET AR IR E R Z L6 R KA BATE 18 20F 69 R
F, ZBFLOHEERETATEY: ORFZELGRBRREIFEFRE, F
BAAERREBTAHLRE; QRARE T AETR, FHRAAEHAREZ LY
it 5, O IRERM AT T ERF,

HAT B G A RN Jo T : OMATE T8RN LB ik s IR S F i 4 ) VA
HBRE;, QARG R EZESRGROREE TR —ITL;, ORUGHRGRE
AR BIF RN, O%BE, ZRDEAETLERERZF ZHETHRES
AREFEEF ZAT AR E AR —3; O BT REZXRFAES SRR IR E
FRIN BB F I RS B AR ) F 3 BAR K, BT R R R R 61K

BEERNF;, OFER—FTF, de kKB A S He) R ERA F R B LS A
BRGRE, KEEKS ERIFIREFRERH A ZFE X, MIFOIRIRTRAL
HRRIT IR G, BIFER AR R ZRIREZEE.

RABIA EEEN, RAEFRBEFTTRAEHLETALATORE, KA
VAT R 2 A8 AKATO IR B AT O FARARAT IR P 5 ) A 849 IR
ZRBREEA; QAU IR E R Z ST P BRI Z 9 E IR
—3; OB NRERRZMEE5RGBRKZH RIS BFIEN FZEAX,
REBUT IR AR B HE ARATIR B P A Z RS HE L., FARRFALENIE LRk
#), AERETHELSIETARATHREFMNIZTTCE,

(2) PxZ3¥g5%% 9% (Equity-based Enhancement Strategy )
AAESEIEFRIFIR EAT HRIFIRE, R RIEE e LAk b, SATEEY
WBMAER. AR RIAT AT/ ARSI BT R, BB IR RAKAL 2R o
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ARG IR BRI L, R AR E SRR B LA AT, R BTS84 A Bh 38 0% R
VAR IR BRI A .

BB MR An KA AR T ARG RS L, BAKRSRA “RIFIRE”
Fo “TFHFRIFIRE” XA RIS IZFTASAT R Iz 54, S Ig iR i
ALY R, VAN G B HIRIZIE L TARIE 0.5%, FRIFIRE AR 7.75%, B THEK

Rk £ ATATL 03%, FTF 7 RIFIREFARL 475%,

A. A TR K@% (Fundamental-based Enhancement )

ETHERETHOEIME, HFEXRTRELERSEZOINE, KA efiEid
ST AT 8 B PRA i A IR G AR @ AT, B R SAKEL 2R 9 AR 89 48 U R
VAR BRI B e R, BARmE, RASKH R IKRELEL T —AXZ R
AFAERY R

OERBRE, 82 FEET), Z2TLGETHF,;

Q@B A RMAKFAE ST ¥ RIEEKT, ETHAS T, REATAEEG;

@Ak E ® EiE XA IA L X AF T

@HAAFTRAE, B He TR AIE T BRI AR B 16 F K89 A AT AL T
KA FEVFINGAIE. H RS T A3 6932 d ik A B AR 09 AR,

OAREALAT PR 300 F5EARM IR A G- AT IR R P IRAT AT R4S, £
FEAEIRHIRIFIR £ Fo T 7 BRIFIR ZG9RIR T, HIIRSAKBLAS) I £ AR

KX B R BT p 69 TR, AR Fat LR AR P SRAKEL 69 MR AT,
A SR SEECY LR SR S Rl Ak YU

B. =1k 3& % % ( Quantitative Enhancement )

AEARA Alpha %2 B TR, £ E A& FIRIZIR EFTF 5 RIFIR Z AR T,
RACTER A R E , A A P X T 0955 .

AREABME. RK. BF. THHFEOXER T, 235 Alpha % BT,
XKERFTH—Z7NEE TR, LPNEAR T EEZLI8KE LT FaART G AKT,
QIETRE. THE, THZE. EVIEBITDA Fi45; RKETELRAHFE LT AL E
Tl SN AR, FARFIRAT L K FTE K, BARTFEEAELE
o] AR FAAR. BT KA R FRARGLAT AR KR TR T
EZOIFEREINENDEIRIEAS . REOIAER TR RAEE T

@it Alpha % B FAEA, KA PIR 300 58080 REATH SRS, TR
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PR, EEREHIRIFIREAT FRIZELZGIRT, *TPE 300 F5H R, K
HATAEMAL, VEA IO RIT T a9 57

C. HAw##Bh3%3% ( Other Enhancement)

AT REOVA T B3 5% R 0%, VAR SN e aTR—R T, KRB A.
AAEETHFAFRIEIALEEINIL, VABFTIREAT. A RBRBEENGER Z X
FERIAGIRE, VAI TR AT,

3. BAEH T F

AKBK 2 6H EAGERMER . THHRXEZ . Y B ERTF AR Fxf
ABAESATIZN, AR GIZFRRFE, WAL NZTIHA.

4, g HALT R

AR FAERT S IRIELEL T F A, RELLHTOKAAH T 28 47,
FERRFTE A —FAR G BUTHT A &8,

FEAEAFTH, ARESTATERRNEN Lt X ek T L, A%
TR ATE 3,

5. REMIBNZT B FRAAEETHE

(1) T HR %

AR AT 69 18 F 09 SR LN BOR N, AR S AR BN OB 2 A AT, 44T
F A TR, BATHATAL A AL, BB iR ) ARG 35 SR ML &
BT R G IR IR IR £ A T R IFIR £

(2) REHAREE

A. & B IAFEBRD IR E AT, AESEBAREMX ZHARE
B9, FREAT B AR R 69 4R F LA Rk

B. SRIZATI I ERM A Gk RN E) M5 8, BAEIRARTAL. i, BLK.
R AT A0, BT RAZTE, AT EAZ LA Hrn, FHARE X
15 B A AR TR0 5 B 5 R

C. RFEAKE Y M FIL, L£6RE0NINEXTERE, 412 H RV
R A A B ), AR RORIZATOT 45 4L,

D. AEAAEW AL —K T 53 POAM A= £ 3) 38 K REAL, dufFR) 6 i Z 4%
EENEHA XG0 10N H B ARHEE, L PRGHMBRMORAL &L RN
P& Fa 4 B B) Ay PR PR R A PR PR AE

7

A4

=

/-
D
=
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CEAAREASESLR YT HEATIEAZINGREFHRILTAALE LELAR
WL EAT, REERAKAE 10 ANR S B NHATRE, AFEH R MRF
(3) IR E Bix 555
AHRA AT AT 003037 B AR A F TR R K E B L 4 b BUL I
#EZ 6B R HRIFIEETALIT 0.5%, FIRIZIEE AL 7.75%, B-FHTHEK
iR £ AT 0.3%, FTF 7 ikIZiz £ AL 4.75%. 4 B 3 AAe 5 b ik
Al s ?%%F HATHRIZ, AR, FEREZHASHEERIZIREZ K LAL

R S BRACRIZIRZG RS T F L. BHRIZREFE YT HRIFIREY
iffé?/za\ii.ilv‘l‘—:

B ¥)RIFiE £ =

n=5%0 B ASmEF KA R-Fi B Ly b BRI S F;

2
r=——, nAHFERGEHK,
n

B3 TF 7RIk £ =

rr=Min (0, %iBASMHAEKAE-Fi 0 LG i LR E R );

r=——, nHFERGEHK.
n

SEIRIZIR £ AT 5 RIZIE E T AR T
FRIEIEE=AYRIZREXVK, EFKA—FH LRI R,

BT HRIBRE=A YT HRIZREXVK, EFKA—FH TR RHK.
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BAHS EANH LGB E

A A G H PR 300 4540>05% + ) Ak A2 A1) 6%

Jo R A8 IR B AT L H R B2 R R E AR AR, A B E A
AT Eim e bR, AR SR AR BT ERATIRAE. Ly
R AR BN R ERZREEEAFREREANT —&, FRYBEESEE, A
SR BARRERN 3 NI AR AP EIER QR ABIR B, SHE £
EREE SR A T

FHia Ao Rl airiE

KEAR TR AL, FHRNEEFRINES TROASL. FAAL SR
TP HEA., KA AHFHGRA L L, SRIFATNIEA T IHERIL, 8 RIEF RABAM P
E 300 AR EN TG, RREALTLTFFFREKFGLEL .

My

Ft+—a EAeWMETHEGRE

EEEEANTERARATFRIEARS BT RALRBRICK. RFHHEL
REKER, FATEA A ZH, A7 M RIBA R BAE A AE,

EAREARVABATHRIERESESRINL, AT AKTAGRE, RIEEM
A ARG BB, RFHGEREE KRR,

AR FAESRAE T R A 242 P R 300 484038 52 A E AR T4 (LOF)
2016 4% 1 ZERE, FI8IIEHRE 2016 3 A 31 B, ABE+TFT7 M54 K
2% it.

1. REPRELF =@ HR

_ &R ET
2 A~
5 R H 28 (L) ol (%)
1 | RBEF 359, 663, 152. 34 94. 25
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RETERTEIREE 4 PR 300 # AR AE ALK A4S (LOF) EH AR hiE
Hp: K2 359, 663, 152. 34 94. 25
2 B 2 LB AL 20,073,617.70 5. 26
b A 20, 073, 617. 70 5. 26
T F X FEA - -
3 | REBER - -
4 | BRRATA SR - -
5 | EARE LGRS - -
Hop F g X =g E AL E B B
A fR K
6 | 4RATHHAL L&A L 674, 784. 32 0.18
7| HeF 1, 196, 214. 09 0. 31
8 At 381, 607, 768. 45 100. 00
2. REBPREBEALSEGRZEFTHS
(1) 488K AAT U KOG PR Z A F20 4
X U _ ERERKFBE
KRG £7ak K 3 NAME (FT) Wl (%)
A K. AR 4k, sk 244, 631. 60 0. 06
B KAk 21,411, 355. 38 5.63
C |4l 90, 999, 169. 56 23. 94
D (&4, #hH. RAEBKAE FFaft iz b 17, 405, 576. 12 4. 58
E |[ZERAL 14, 757, 760. 20 3. 88
F H & FoRAE I 11,527, 441. 12 3.03
G |ZiBiEH. blEfadpaElk 9, 508, 427. 34 2. 50
H [Emfasikl - -
| S84, SRAFFE SH ARG L 8, 752, 635. 33 2. 30
J ekl 134, 499, 136. 52 35. 39
K |31k 23,952, 969. 01 6. 30
L AR AR SRSk 4, 755, 150. 00 1.25
M [ HFHRFHEARSG L - -
N  |KFA. FREEFe ke 2l 1, 306, 664. 00 0.34
0 |FRRS. SRS L - -
P |HF - -
Q |ZAAaITAE - -
R |k, RFfE R 3, 566, 003. 64 0.94
S |&&e - -
At 342, 686, 919. 82 90. 16
(2) AMAZFTIAT LRI 2204
. S, < _ P e W i
R P Attt () | SEERIE
A R AR 4 B - -
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ERNEEEREITRED 4P iR 300 4540 R A E ALK A A (LOF) #4748 5509 e

FA b 1, 496, 784. 85 0. 39
LRI 2 13, 688, 936. 19 3.60
WA A REBKAE stk i - -
ZHR L 36, 234. 48 0.01
Fo & Fa KA Wb 226, 610. 00 0. 06
RABIB . kAR Bk - -
1E 48 Fo Ak b - -
12 BAEHY . B Aoz B3 AR IR £ 1,527, 667. 00 0. 40
gkl _ _
S b = b _ -
LT A ) IR S5k - -
FH52 B R Fa AR S - -
KA IRIT A 2R 3 Ak - -
B RIR S 538 o AR Sk - -
HEH - -
T4 fet A TAE - -
A RF AR ARk - -
o - -
At 16, 976, 232. 52 4. 47

3. BEFRBAAME EESFTZAERBI K DS+ 4 RER KA
(1) BARIEHIL T ANAME bR FEs K HEF i+ 6 R Z

BA 4m

wloO|T|(o|ZIZ|r|AR|«|—|Z(O|M[{MT|O|w

A% | RERS | RELH | KE (R) | i) | S EERTE
1 601318 Hh S22 787,000 | 25, 034, 470. 00 6. 59
2 600036 A RAT 877,000 | 14, 110, 930. 00 3.71
3 600016 RARAT 1,293,700 | 11,785, 607. 00 3. 10
4 601601 R R 399,900 | 10, 489, 377. 00 2.76
5 601166 Pl ERAT 670,000 | 10, 405, 100. 00 2.74
6 000895 RO 417, 700 8,817, 647.00 2.32
7 001979 LA 542, 471 8, 164, 188. 55 2.15
8 601169 b EAT 677, 720 6,831, 417. 60 1. 80
9 600900 KATH S 541, 102 6, 644, 732. 56 1.75
10 600519 HINFE 26, 500 6, 562, 460. 00 1.73

(2) EARBARI T 3 AR b A = 4 e ) KON HER 8977 B 4 IR 238

B 4m
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RETERTEIREE 4 PR 300 # AR AE ALK A4S (LOF) EH AR hiE
AE | BERSD | BELHK | HE (B) | AAHER) 5%{?‘]%"; ’fﬁ“
1 000919 R b 297, 000 3, 748, 140. 00 0. 99
2 002792 1 I IR 50, 712 2,229, 299. 52 0. 59
3 002791 REH T4 58, 800 2,210, 292. 00 0.58
4 300406 JURAY) 37, 000 1, 628, 000. 00 0.43
5 000839 W5 %% 70, 758 1, 258, 077. 24 0.33
4. WEPFREMHF AR OEARTEE
A5 1k F-ouFt ARME (L) &R RS (%)
1 |BRMGA - -
2 | RATRIE - -
3 |eRkfr A 20, 006, 000. 00 5. 26
H: B AR 20, 006, 000. 00 5. 26
4 |4fRA - -
5 |44z HRgEF A~ _ -
6 |THZE - -
7 |TEAR 67, 617. 70 0. 02
8 |Flkf¥ - -
e - -
10 |&t 20,073, 617. 70 5. 28

5. REFRIAAMNME & X T = 5{E kb

KAHEL QTR L R FET N 0

AIRE IR AR RIFA 7 LIFIEA.

7. BAEHRBAAME & A ST HE )

AR ABEMRRTFA LS.
8. MAEHIREAAME ERET FEHI KD H L 698 22 ARIER T 48

AR ARE IR RIFA AL,
9. MEHARALSEK GBRII G X5 1 LBLA

39

¢ RERT foras | w® () | sammcn | EETR
1| 150411 15 ek 11 100, 000 10, 006, 000. 00 2.63
2| 150307 15 3 07 100, 000 10, 000, 000. 00 2.63
3| 110032 — ¥ 370 41, 528. 80 0.01
4| 123001 W bR ot 230 26, 088. 90 0.01
6. REHRBEAANE EE AT =5 A KD HL T+ 8 T 7° LFHEHAE
Fodm

KNHFHHNELKERET N
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(1) R HAR AL AT ILFE B T H A= 40 55 9 41
A RIRE AR AFH RIS H L.
(2) AESHERIIE I HE
PRAGEA T R B T AT E, ML REA.
10. REBRARE LR TG EMAHAR X HH LA
(1) ABEF IR T HE
BB R BT ARAERAGIRTILE, A REM.
(2) REHARAL LT 60 BT B 50 72 Fo 30 25 9 4m
AR RRE R AT B1dot.
(3) KIAEFHTIZ TR
E B R BT ARAWITILE, A REM.
11. BRKAS/EWE
(1) REASIFTW I+ L IEANEATERRB R BN B EHRTZEPAE, 5
HARERE%B B AT —F A 2B Fida. &5 H.
(2) AEEEFNI+ 8 RERLEREESRIENELREE.
(3) HAF =,
5 2 AR ;| (AKTA)
A ARIEA 78, 148. 75
5 WA ST B3k -
L RE A -
RLUK A s 679, 228. 26
LUK W) 2K 438, 837. 08
Ho K -
A -
HoAd -
o 1,196, 214. 09
(4) REBRFFAH G TR0 7T 45487 490 4m
A KIRE IR KRIFA L T 7T 5 3t A~
(5) REEARA+ & K E b A48 78 2 P SL A B R
O BEBHRIEHIZTAI+ 4 B Z P AL FBZ R LA
RIEAARIRE B RFGHIL AT+ 8 B E P R RE L TRA L.
@ BEHRAMMIL R L L RZ P H A RBZ R L6938

Ay
o

OO |NOOD|O|BW|IN|(F
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BASTEREITREE A PR 300 FAUERAEAL A A4S (LOF) E4# B ALY HHE
RBZRAFS | EEAETK | L. N
o . i = FE. ‘X‘
A% | RERS | RELA | OORGME | i | AR
(7v) # (%)
002792 JH R 2,229, 299. 52 0.59 BB
2 002791 X PR .4 2,210, 292. 00 0.58 B

(6) LA AIRE T E b F Al I F 3G R 30 45

mTWe AN RH,

e

PRI SR AL T Rl L.

b &5

HEAE TR AAKEAREAZ A . BT RN E 3 Faid

WL AREERREIR. &

MAT 4017 13 A 200 B IR 4.
AAALAOFIAZE 2010F 11 A 2 8, 348 2016 53 A 31 8.

KH R, ZHK

R, fBRRIE

@ﬁﬁ%}ﬁﬁﬁiﬂ%%&wiﬁmﬁi
MrE $_5 RIALE | RAKS | AKERE | D-G |©-@
) EXE) RED

2016 % 1 F 11.56% | 2.22% | -13.02% 2.31% 1.46%| -0.09%
2015 FE 9.51% 2.44% 5.72% 2.36% 3.79% | 0.08%
2014 4 57.16% | 1.20% | 48.72% 1.15% 8.44% | 0.05%
2013 £/ -4.64% | 1.35% | -7.14% 1.32% 2.50% | 0.03%
2012 £ 9.40% | 1.19% | 7.30% 1.22% 2.10% | -0.03%
2011 £ 19.79% | 1.14% | -23.82% 1.23% 4.03% | -0.09%
2010 4 -3.80% | 0.60% | -9.42% 1.62% 5.62% | -1.02%
AAESLSR RIAZE
2016 4~ 3 A 31 H 2252% | 1.56% | -5.99% 157% | 28.51% | -0.01%

vE: 2010 S 43E% T4 5 2010 % 11 A 2 B (A4 R =X H ) £ 2010
12 A 318, Rip—F,
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Ftoig EeRASHK

AT AT L
Ao EBAGE B,
Lt A IE T
AW KR FAT 6 HRAT T )
AR A RS 0 AT BIE TR
B BFERARSTA;
BB A BUE 5 IREH KGRI AT I
EHIER X T A
5 R AR K IREA X T A
 ARETT A LR A 5 X e e A
v EREEFAOELSTEALEEEEIANZLEE N ARBALG T B
B, HEEIS A AEIZ.
= RERATRT %, RS AT X
1. AT BAMNEREE
FRFHEALT, AT E T — 8 KT 746 0.8%F 7 Fit4R.
Pl N
H = Ex$8 2 3 4 F R4
H %48 gt Aedm e, EAMT—B AL Z4ME
EAEHHEHOITIR, BA M., GEALTHEAGLLIEAREELSTER
XMt4e4~, BREREAIME TAA G AR 3 ANTHEE AREEM = F —kik I
AT AT RN, FEEXEZTRA . REH, IAFE HRE,

e

e

Ny

%

A A
s

-

2. EAeT AT F
FBEELT, RAe3E HimiT— 0 AKX 7440 0.15%F % £iH4R. A
HEAe T

H=Exfied T -8 FRHK
H A48 mitRe A eE %, EAT—BAEH =414
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E oS HHE IR, A L. AESFHAG AR LS AL E LIS
FTAIMETARAGBA 3 ANTAEE AREEM = b —Kk ML
M aftE AN, EBEEDMA . AREB, XATA BRzE,

3. : 1

AEEBAT HIHF T 7 2T H @i, 2 I88AL A 49 7% A A AT H A
FREALR TR QAERFOF TR B R A 80F TR 2. £, BE0FT
mﬁz%%%ﬁmﬁm%*%ﬁ%ﬁﬁ&%ﬁ%ﬁbé%m FIINEETR; BF

BAFTRARETOTMRA 5 A, BRFHILT, FHMBFTRM AL T

Aa%%é R 7E AR 0.016%F % Fit48, MAEMF 45 %, HAHHE, &8 &
it, &EIA, HHET AT

H=E>0.016 % /&% F R4 (H AH B EATIREOFTEAAEE, E AT—80 8
AT HE)

. bk —b 3 5] 8 H A B A FF AMRIE EAOA KR A EHLBAR B LG AL
B BB AT, FINRFEANG LA T A.
W, RIAELFAWHAAR
AEEEAFo R RE AR RBATRIAR T BAT L SHFE 6 R B XA a0
FHRK, AR ALERRAXNERLAGTASRIIANLETH. Lob
F) A& BCRT BT K A 045 SR B . A0 B Fa it I 3 oA B E A B B R AT R

A

P

B, AEEBEAFEEREATHRELAL LT RAELLE BT 2ol bt
TRE, AT WALNFRTFHGFFE LR 2 BA A TR EFARNE

. BRAEHMEAXYEA

AIRE R T 6y o K X IR XAt 7 Xog 3 LARIB R
B FRHy AENEE b N AAEWNEM. ANNEFAR TR T et
AL .

AR P . MR ey T R R AKX IR XA R 7 XafiF L
ABZFIAR “FAHS ReWBepIbdmER=” $a4g 5. Hihdmfrke
%%m”¢%ﬁ%%ic

L. AAHk

Ko Ao B A AR B RR AR INIE, BATAHL S

\

43



O ¥ecoN

RESEESEIOERSE 4708 300 454000 B A E AL R A4 (LOF) E# 383300 B2

F+wigy BESN P EH R GHA

AR PARE (P AR EFREERAR T AL ER) (AT RAR GReE) ).
GEARFAABHEETEAE) AT R GEESEY) ). GEART L4 F 2
IEY (AT AR CBE k) ). GEARTASZEWEFTEIR) (AT HAE ¢
GWENGEDY VR XL, FHREAEEETEALEREEER ARG KRS
THRAERZEED, STALLETIEAT 2015 4F 12 A 16 B FIA& (3447 iF 300 45
BIGRAERRL R AA (LOF) EHBEMA R #4777 €47, T2 EH AR T:

— “EEZRT #5

BT ABEA B HR A AL B BA M S5 IEF S E AN E

=, “B=Hy REFTEA 4y

BHTNE)EETH, TBARFL. HELRAFIL.

Z. “Budg AEREA oy

AT ReEARREL, Aerd L2 2RI,

W, “FARIKY AMXBEFIAM Hy

BT ARAEEAMAZE, A < LIBTEEPT T =8 BA RG] " A4 E
A

A, BRI RSB BITHEREE e

¥ T X T A8 A ) AR A AR S o W= 69 T AR 1) 49 2908, EAT T 4R
FALLLETBEALAIES . AE AT LA 4T 6 A A4 & A P 0 R0
B B RA .

N “FH=EFg AeNERR Fe

EHT T AEBRFAEGRE 5, HBEAFROALEL 2016 55 15
FEARAE, HABEALE B % 2016 3 A 31 B, FroMHHIEALZF T,

L. ‘Btz Aewls o

FHT SIS AR, HIEAIEE A 2016 F3 A 31 8.

AN “BotNEgy KMEEEFR He

ATFH A 20154 11 A 2 B 22016 45 A 1 8, AEEFEF (F BiEAR).
CEBHEAIRY. GEABHRY F205) Msbe) N4,

44



© gson

RASEESEITRAD o4 PR 300 F5HOE B AE ALK A4S (LOF) R4 B EHLA BHE

g B3R 4 AR #KE\H

1 | ATFRIEMEZ (THRAT) FIEF F ALY NS 2015-11-10

2 | ATFRBISEBZ (AT ) AT R ANL 2015-11-24

3 | X TRBEFMEE (WEREW) FEF HKIAEG NS 2015-11-26

4 | X TFRBIFMEE (SHREN) A7 RGNS 2015-11-27
% F AT IR S LB TEA TR A TR E) T R4
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