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ARABMEAREREEEBARAFAATHEHREI2AZE]  F2AREARATANZEFTAA K&
SEBRARENGEARN LI LREFHERBLL)ERBATEMA » R2014F1ABRERINT—
BRI ERE -2016F8AMB TRAEL WERAEE SAEERARTHFEACEEER  BRIEHR
ARAMEAZERARBEERANZ LI HERELETERRER AROASOAREFRARRHEESE
THER-
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5§ B2 5 BF A B B 5 3R B
201761 A1 B E6A308 L M
(G5 EFHS  2HEENEYBARETFT)

18 AHEESMEE
FERE
20174 20164
64301 12 A31H
(REES) (R&E5T)
AR EEE
A 1,057,676 751,961
E (i) 15,865,057 19,812,742
LARK R 5T 2
LA 12,952,751 12,600,238
29,875,484 33,164,941
o B EEE 602,602 609,613
& 29,272,882 32,555,328
"EDHE
T 16,922,734 20,564,703
JELE™ 12,350,148 11,990,625
29,272,882 32,555,328
B
20174 20164F
64301 12 A31H
(REEST) (82 5T)
AR EBEEE :
BHEE 21,170,081 21,685,514
EmEE 17,324,649 17,281,085
H A 12,274,085 15,333,023
50,768,815 54,299,622
B R EER 1,226,579 1,976,445
A&t 49,542,236 52,323,177
"EDE
islirl 38,737,570 38,357,032
JELE™ 10,804,666 13,966,145
49,542,236 52,323,177

i) R20179F6 430 M EATHEHESHEENAEMAE BEARABAMETREFAARENTHEELS ERBRHABARAA (A
THEIEERADAEFENERS - BREABGY ARFARAMREZEFPNBLRRAARRELIOERERR SR
Bl BmESAAETR EFEREERE -

HZE2017F6A30R  ERBL A ARHEMNEERFRE AR AUEFREMNK A B AR156.758 T (20165F12A318
ARE211.0087T)  HAABEAARK158.65(E 7T (20165128310 « AR#¥198.13BT) °
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201761 A1 B E6 A30H L M
(5 EiEHS  2HEENEYBARKETFT)

19 EEABUAAEEHERESBT AEHEZNEREE
20174 20164
6H30H 12 531 H
(REEST) (R&25T)
FERE
=LA 6,724,679 6,098,362
BHEE 100,000 100,000
E b 215,808 222,245
7,040,487 6,420,607
"EDHE
=il 1,611,658 1,587,605
JELET 5,428,829 4,833,002
7,040,487 6,420,607
B
A 9,580,449 6,827,856
Eih 342,370 88,722
9,922,819 6,916,578
"ED K
Em 9,580,449 6,826,914
EEM 342,370 89,664
9,922,819 6,916,578
FHRRES
20174 2016 £
64301 12 A31H
(REEST) (REE5T)
RPREE 836,629 1,067,015
ERRES 147,396 237,909
BARES 44,638 295,126
& &t 1,028,663 1,600,050
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5§ B2 5 BF A B B 5 3R B
201761 A1 B E6A308 L M
(G5 EFHS  2HEENEYBARETFT)

21 EEFEHEE &E

UA R
BENE
EHEH
FAEH AHEE  fTEIR
ELFMBHEE EEEE BEK SREE AAERE FE 13
(REE) TE SREE HEEE #E BIHH Hit Gl
2016512 5318
(&= at) 40,560 1,315 565,536 229 1,907,088 206,125 2,810,853
B/ (fBE) AFIBX (3,980) (131) (204,788) 61,188 (161,417) 102,149 (206,979)
B AR S W (839) = = = (209) (571) (1,619)
201746 530H
(REEEFT) 35,741 1,184 360,748 61,417 1,745,462 397,703 2,602,255
YN
EBEE
BHE
ATAEH & fTETA
EEREHEE EEEE B SREE AREE B
(&= sT) e SREE  REER ) B T % B Hith At
2015512 4318 23,835 908 514,701 518,016 1,953,541 130,287 3,141,288
B /(&) AFBE 14,410 407 50,835 (517,787) (46,886) 141,657 (357,364)
BERAEMERE W 2,315 = = = 433 24,181 26,929
2016512 A31E 40,560 1,315 565,536 229 1,907,088 296,125 2,810,853
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il B2 5 fF A 1 B 55 3R B
201761 A1 B E6 A30H L M
(5 EiEHS  2HEENEYBARKETFT)

21 BEFESHREE &B8E®W)
AR A
EEE EEHE
BE®E  THeE  AH2E
HAEE  SREE  HAEE  f4IA

FEFMEHEE BVEE BHmN ARERE BiEm ARERE
(REE) # ey SREE B CHEE 25 Hit -
2016412 4318
(&) 461,766 145,048 848,397 235 69,997 40,301 1,565,744
EEWAL-EDPNIbES (42,156) 238,164 520 3,312 (68,533) (1,951) 129,356
&3/ (B A
Hittra Wa (10,264) (1,093) 251,098 = — (547) 239,194
20176 A30H
(REET) 409,346 382,119 1,100,015 3,547 1,464 37,803 1,934,294
N AR 71
EBE = BlE:E
BHZEH At & BEZH
AR S SREE FAE S fTETA
EEMEHAaRE BREE BEH AnEE BEH AnEE
(BEST) B g SREE 2E) SREE = Hip At
201512 A31H 512,785 927,645 1,020,822 34,347 42 46,825 2,542,466
apa/ ) AFBER (82,468) (782,844) (24,157) (34,112) 69,955 (7,051) (860,677)
3/ (8L A
Hifr e W 31,449 247 (148,268) = = 527 (116,045)
2016512 431H 461,766 145,048 848,397 235 69,997 40,301 1,565,744
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5§ B2 5 BF A B B 5 3R B
201761 A1 B E6A308 L M
(G5 EFHS  2HEENEYBARETFT)

22 HtFRBEE
20174 20164
6H30H 12 A31H
(REEST) (82 5T)
TRBEBERER(HE7) 1,627,834 1,605,965
FE R & E A 2,810,490 2,115,540
& &f 4,438,324 3,721,505
23 mEES
20174 20164F
6H30H 12 A31H
(REEET) (F&2]5T)
BHES 63,350,526 65,222,343
o R EEE 197,780 201,150
R ESFE 63,152,746 65,021,193
BEESAASERMERSEBNEFRINES -
R2017F6 H30H ' AEE@MERM S BRI ERY AR BEAEAREK2366.89/87C (2016128318 « A
R #2 2626518 7T) ©
24 AXZMEENESREE
20174 20164
64301 12 A31H
(REEST) (F&2]5T)
BEHEE 80,714,247 97,288,951
HEFZE) 47,691,412 43,542,594
H 3,172,091 5,450,222
& &t 131,577,750 146,281,767
"ESE
=il 95,486,389 110,687,203
JEE™ 36,091,361 35,594,564
131,577,750 146,281,767
0] R2017F6H30H ' AR SMEENELBMEED  BEBFHFAARBA7EL(2016F12A31H + ARBOASET) ©
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il B2 5 fF A 1 B 55 3R B
201761 A1 B E6 A30H L M
(5 EiEHS  2HEENEYBARKETFT)

25 fTHE2MIA

20176 H30H 201612 A31H

BE =R BE afE

(REHE:) (REEST) (/&2 5T) (R&ZE5T)

MEHTETH 572,258 617,508 591,937 679,801
BEESTAETA 305,703 167,017 303,638 234,260
BETETHR 2,644,864 4,090,563 2,611,586 1,408,546
SHITETA 164,234 278,184 168,270 251,243
HmTET A 156,196 15,210 104,927 2,741
=i 3,843,255 5,168,482 3,780,358 2,576,591

EEREABAESET RERBTEAKREEEAEENR2017F6A0RMENHESHNELENFTR
BaRe® AUTESRTAETHNHERERBHERNFHEIT  RARBEIT - R201746 4301 -
AEBRIMNPEANN LA BERARK-030ET(20165F12A31H : ARK0.0987T) °

26 EARERE

20174 20164
64301 12 31 H
(REEST) (RE2E5T)
BIEH RS HE
fi% 2= 70,007,737 39,708,451
(e 23,918,080 18,900,442
i 860 685,315
o R EEE 209,650 119,125
& 93,717,027 59,175,083
BRB AN
RIT 7,457,637 6,695,094
JEIRTT & A IE 4,884,746 8,460,303
E A 81,584,294 44,138,811
B OREEE 209,650 119,125
= 93,717,027 59,175,083
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201761 A1 B E6A308 L M
(G5 EFHS  2HEENEYBARETFT)

26 EAREREME)

HZE2017F6HA30H  EAREZFENERY A ARE1,951.5018 7T (2016124318 : AR #1,282.57
BiT) °

AEERBELBOIBAREHGZFANERY  EERVAEABTAEONBR T ABRARER -
MRBENERVEE TR  AKEEREBRA TANERENERY - AKEALBBES R HES
RRDEBEERZHFOERS °

HZE2017F6H308 A5EFEEN LA EAB I ERYNESSBE A ARBEA146.73/8 7T (20165F 12 A
318 : AR¥167.831E7L) ' AR AEHEYHNESFARBAERNESE A ARKG4.80187T (2016
F12H381H : AR¥109.161E7T) °

27 HittREBEE
20174 20164F
6H30H 128311
(REEES) (& EET)
JEW LR P 17,958,134 9,604,877
FEW AR IR RS 7,019,234 3,165,205
JE W R B 3,527,975 4,005,822
KRS EER 3,368,051 3,713,437
FHE A 257,984 250,121
JE U5 % R 3,663 1,102
ArmiEE REAM 3,986,189 6,274,334
W AR 442,556 337,295
B 35,678,674 26,677,603
28 REFREZRSE
REBRBITMAARERSBLRITERES  UEREPREFERBRETPTELENNRIE  AEEHILE
BEERESBARDEEE NWREFEFEAZES  URBEEREFPRENERBAKBAME RS
ZEBEMERARMN THEZEFNER(HEI0) - EFBE AR  FECHTE  BREFRZIEE
NOREBEPHECRETEXZ-FTFIARBNEES  EEBMWE  FHRHABZESHAE  REFPEREZ
ReFEXEFNAE(RFRFER)BRINESE THMBERERWE REFPHACHESHABMBEERE
EE o
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il B2 5 fF A 1 B 55 3R B
201761 A1 B E6 A30H L M
(5 EiEHS  2HEENEYBARKETFT)

29 RERBITHEE

30

31

20174 20164
64301 12 A31H
(RELEEST) (KL= ET)
e 350 389
R1T &5 42,201,478 36,712,645
& &f 42,201,828 36,713,034
R2017F6H30H  AEBEFRAIBEHNEEKE e A ARES34.0987T(2016F12A31H : AR¥34.8318
JL) °
REEEFHFX
20174 20164
64301 12 31 H
(REEG) (K=& ET)
RIEBEEZFHFK 118,173,750 134,397,672

FRREBEEERSFFAAAEEARNEEXRBBETREZFPETRESEEMRIMIL B NiEEP KR

BHo-FER2RANEBIREFPHAEZHE] -

RREMEBNERERE

20175 20164
6H30H 12 A31H
(REEST) (R&2]5T)

RE
BHEE 3,726,237 2,581,914
A 1,075,097 1,387,367
H A 5,365 8,941
&5t 4,806,699 3,978,222

| 20174 B4 | R B BB ERA A

105



] 2 & k300 B 5 ik 3 R AR

20171 A1H 26 A30H |- HIf

(B=Fid) 2 HENGRARKEFT)

322 EEAUAABEFERESB AEHESZENEREE

20174 20164
6830H 124318
(REES) (F&2]5T)
FFHE
HEEETAREM 1,071,006 6,868,128
B
EEETRBEMOBERBEAKRENS 2,199,610 4,089,446
W RE R EHA 31,077,854 16,282,528
33,277,464 20,371,974
33 EHEEBXE
20174 2016 £
6230H 12 531 H
(REES) (F&E5T)
BEH RS E
(EEs 51,461,173 75,495,731
=2E 27,976,084 22,746,733
fi% = 703,883 691,456
H A 17,640,532 22,480,323
& &t 97,781,672 121,414,243
BRXSH A
R1T 50,294,654 39,916,605
JEERITE AL 39,940,440 11,897,943
HE 7,546,578 69,599,695
A&t 97,781,672 121,414,243

R2017F6 A30H ' EHEERIENERY A ARE1,064.611E 7T (2016512 831H : AR #1,362.051%

7T) °
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il B2 5 fF A 1 B 55 3R B
201761 A1 B E6 A30H L M
(5 EiEHS  2HEENEYBARKETFT)

34 EXHE
20174 20164
6H30H 124318
(REEE) (R&E5T)
EREH 802,504 1,485,494
(EPNGIEES 589,436 771,178
HEM 138,398 118,286
B 12,817 19,819
EAh 34,518 37,931
=i 1,577,673 2,432,708
35 EHIER
20174 20164
6830H 124318
(REEST) (RE2E5T)
RIEE H A

ZHfER 2,484,324 2,108,822
HWIRE &K 301,227 1,083,740
E R E R 293,102 291,916
= 3,078,653 3,479,478

RENEBE DT
BHBE—FUR 3,078,653 3,479,478

HE2017F6 8308 AEERBPAERFNERERE A1.19%ZE10.00% (201612 A31H : 1.42% % 4.35%) °

| 20174 B4 | R B BB ERA A
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i B A F 1A B 5 e 3R B 5T
201761 A1 B E6A308 L M
(G5 EFHS  2HEENEYBARETFT)

36 ERNEHEMER
20176 H30H 1L61E B HA M (R &L E5T)

A 40 A 4 R
BEE8 BITHY 35 B E@AE RESKE 1% hn 48 HMAE  REKE
1651 {201 27/10/2016  27/04/2017 3.10% 1,999,638 362 2,000,000 —
WHEE 05/01/2016-  04/01/2017- 2.90%- 19,346,592 54,512,947 41,220,050 32,639,489

29/06/2017 11/06/2018 4.91%
=D 21,346,230 54,513,309 43,220,050 32,639,489
2016 E (&£ &5T)

HA 47) N Ny i HA K
E5 218 217 B 5 B HA B ZEAE  REHKE 3 h1%8 MAE  RERE
158 {ZD1 27/10/2015 27/10/2016 3.90% 7,993,011 6,989 8,000,000 —
1691 ZCP001  27/01/2016 27/04/2016 2.89% — 3,001,081 3,001,081 —
1641 {5CP002  15/04/2016 15/07/2016 2.83% — 5,002,238 5,002,238 —
1641 {ZCP003  09/05/2016 08/08/2016 2.85% — 5,001,357 5,001,357 —
1691 {5CP004  25/05/2016 24/08/2016 2.83% — 3,001,369 3,001,369 —
1671 {ECP005  17/06/2016 14/09/2016 2.91% — 5,001,690 5,001,690 —
1691 {5CP006  14/07/2016 13/10/2016 2.64% — 5,001,671 5,001,671 —
1671 {ECP007  04/08/2016 03/11/2016 2.58% — 5,001,671 5,001,671 —
1651 {201 27/10/2016 27/04/2017 3.10% — 2,000,199 561 1,999,638
W HRE 22/01/2015-  22/01/2016- 1.84%- 4,855,068 27,725,092 13,233,568 19,346,592

30/12/2016 27/09/2017 7.00%

= 12,848,079 60,743,357 52,245,206 21,346,230

R2017F6 A30H  AEBEBEITHEMCHBREFLZBELE RS - FIB - sSHER KEAZELIER (20164
128318 @ &) -
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201761 A1 B E6 A30H L M
(5 EiEHS  2HEENEYBARKETFT)

37 HhREBAEE
20174 20164
6H30H 12A31H
(REET) (K& 2E)
BRRSEER 20,606,351 19,384,353
ERRER 13,730,978 5,193,189
—F N B B R 3607 B) & & (I 5£38(a)(ii)(iv)) 8,534,684 807,000
& 1~ B8 T %5 B 8,329,862 9,536,566
FE 1~ B ) 4,242,967 2,049
P& FI B 1,939,580 2,423,119
TE 5T & &) 436,352 436,352
ENFEBRES 258,643 300,584
RIEBEIEFESF K 204,076 134,171
RERFBHFK 171,671 184,701
H 2,916,180 3,994,249
A5t 61,371,344 42,396,333

i) ARABIB0156FHZITREFE S Y RAS THESRM  HEAASKEE ZEL  R2015F iR ARKE436ETHTEAE 2017
F58 ARAREIFERES(ITRES FESMYRBEEMBARK062E T - WEARBI08EILER « £ ARMS.70
B HUEABREEBARAMARKIFTEFEGEATRESACSE AU ARNERY BT ABSHETAE -

38 BERTEKIA

20174 20164

b = Wll 6H30H 12 A31H
(REES) (R&E5T)

BERTESLTFHER (a) 82,545,698 69,451,668
BEEBITU R RE (b) 311,486 300,507
82,857,184 69,752,175

20175 20164

% HAR 6H30H 12 A31H
(RELEEST) (REE5T)

FE AR EHA 68,377,813 55,274,246
AF A EEIEA 14,479,371 14,477,929
82,857,184 69,752,175

A& -
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201761 A1 B E6A308 L M
(G5 EFHS  2HEENEYBARETFT)

38 BERITEKIA(H)
(a) BERITEHRDHERE

110

20174 20164F
6H30H 12 A31H
(REHET) (B EET)

18 B
069 {5 & 0) 1,500,000 1,500,000
134 {501 (ii) — 2,997,699
13/ {502 (iii) 11,980,113 11,978,707
CITIC SEC B1805 (iv) — 5,485,029
1571 {501 (v) 5,498,935 5,498,772
157 {502 (vi) 2,499,259 2,499,222
15X &0 (vii) 11,499,776 11,499,624
15X & f&02 (viii) 8,499,703 8,499,568
CITIC SEC N1910 (ix) 4,391,508 4,494,564
1674 {5G1 (x) 12,498,872 12,498,648
1674 {5G2 (xi) 2,499,850 2,499,835
17 CITICS CH (xii) 1,999,502 —
17 CITICS C2 (xiii) 2,299,845 —
17 CITICS G (xiv) 9,998,915 —
17 CITICS G2 (xv) 1,999,873 —
CITIC SEC N2204 (xvi) 3,358,663 —
CITIC SEC N2004 (xvi) 2,020,884 —
R [ R 28 82,545,698 69,451,668

(i)

(ii)

(iv)

(vi)

KEEGHAE - AR BR200695H25H £20069F6 A2 H 31T T 15F HEE AT A A R 1518 7T 892006 F 7+ {3 7f F ik 17
ERARIES  BHBE B202145A318 EEFMKA425%  FEFEERAANBRRNELSZRITRET TAHBED
BERTER -

LEESHE - AARIN2013F6A7THE2013F6 A14B ET T5F HAELBEAARKEIVETHES - EIH A B20184F
6A7H  EEFHEE4.65% @ AXEHFBEERES - R2017F6A308 @ 3k A —FREBNIERS A E (FHFE37) °

KEEGHE  RNABINR2013F6 A7H £2013F6 A14B T T10OF HEMERE A ARB120BTHES - /HI B /2023
F6A7TH EEEF R B5.05%  RREHFAEERES -

CITIC Securities Finance 2013 Co., Ltd. /2201364 250 £2013F5 3R #1T T EHHMELBEASEET(MAARKE
49.43187C)MfES - BIHI A B2018F5A3F  ZEMFFI L 52.50% * FRBITRADITARRNELFBITRHEER  RE
RAABATHEBITEZERETHERNIRHRIER - R2017F6 A308 @ 7R A —FRIN BN IERS & & (K 5£37) °

REEGHE - AATMN20154F6H24H E201556 265 A %17 ToF HAMEAE R ARKSEIMES « MR 52020
F6A25H  REFFIEB4.60%  AREHRERRES -

KEEGE  AARN2015F6 248 F2015F6 4258 8T T10F A ERABEAARE2EITLNES - 28 A A2025
#£6H25H  ZEEFIR A510%  AREEBEERES -
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201761 A1 B E6 A30H L M
(5 EiEHS  2HEENEYBARKETFT)

38 BERTEKIA(H)

(a)

(b)

ERITESFRPHRE(E)
(viy AR Tﬁf\zou‘@sﬁ165?*%?75@%@@@@%52%)\&%115%’ﬁa@’M&%é‘% | H# B A2020F3 A16H © =@ F | =
A550%  ARRBEREERFIFALREERAMBEREBES  WARARAANTFEELRAFIFRERFANEEME

8.50% ° K/Afﬁ%?%ﬁﬁﬁ“ﬁ% °

(vii)  ARAR2016F7A16H T ToFPEERLESARKSEITHNRRES B A K2020F7A16F - EEFHN X R
5.00%  AARAHEEREIFRLEERAELZEHES - A RETIT LR S45FEEEF ALY IR EST
FRMER CRRSI00EER AREFABERERES

(ix) BEARF0IBFERIEASEZRBN(EARBABREARBITRAIIARBEBHEIANGER)  BELEHAEEH
& Hy 3L £ - CITIC Securities Finance MTN Co., Ltd.R20145 10 B17HR I B ERN AL B Re A30EET (N EMmE
ML EMEESTE)NIEIN P B EIE 2 0 20144 E © CITIC Securities Finance MTN¥f 28 )% fh B 4 5+ 21 176.5BETH
BIXIREL © 20154 & + CITIC Securities Finance MTN¥I 52X R BA = R 5T B 1T 7 JURIRER - 1T IE H5T4.39681E % T -
BREFNHES - ARAAH A LRPHEEASREER  BRBERERERTH -

(x) KBEES R E  AARN20165FE11 A16H E2016F 11 17 R T T3FHHELBEAARBIETNES B A
2019F 11 B17H » EEMFI R £3.26% * A X EH BEERES -

xi)y KEEESIZE - AARIKR2016F11A16B E2016F 11 A17TH BT T5FHEERLAEAARBBETLHNES HHA A
202111 B17H  EEM IR A3.38% * AR EH BEERES -

i) WEARF0IBFERIEASEZBRBAN(EARBABREARBITRAIIARBEBRETIANGER)  BLEHREEH
BRHLE - A RRIN2017F5 8248 ET T3F HEEAEARARB2ETHARES - BB B RB2020F5H250 - £E
FEFIREB510% NREHBERERES -

i) WEBEARRB0BFERRALSEZRBN(EARBABEEARBITRAIAFEBREIANER)  BLERAEEH
B E - NRARR2017F5A24B BT TOFHEELEAARE2EILHARES - B8 H AB2022565A25H0 - £2|
FFIERAB530% NREHBEERES -

(xiv) AEFBESHE - ARFAR2017F2816 B E2017F2A17H %7 T3FHEERBE A ARB100BITHES  FIH A 52020
FE2A17TH EEME H4.20%  RRXEHBEERES -

xv) KEEEE % A ARAFR2017F2 16 H E201742 A17AET TF HIEEAE A ARB20ETHES « BIH A A2022
FE2R17H  ZEHM K B4.40%  NREHBEERES

(xvi) 201784 A11H - CITIC Securities Finance MTN Co., Ltd. 3 (ix)F7 2t /9 Hi = iE 5t 8] 5 Bl # 1T THEE T M3EE T F X
B -

ERTNERFE

R2017F6 A30H @+ AEEERTHAINHPNRBHR AR —FHRERE  SBEAEAREIIET
(2016412 A31H : AR¥3.01{27T) ° TEE%U%IEFEW%Q.5O%14.55%(2016&12)%31 H :2.50%
Z4.50%) °
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5§ B2 5 BF A B B 5 3R B
201761 A1 B E6A308 L M
(G5 EFHS  2HEENEYBARETFT)

39 REAfBER

20174 20164
6530H 12 A31H
(REES) (= 2st)
BHEE S E

Sl ik 551,900 543,900
SRfER 533,000 533,000
E 37,288 37,288
B 1,122,188 1,114,188
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