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FFF - RYITEHERX £ HK40185 RELKE28FEA01, BO1(b)# T
Myt - EETHERRIKT50S

EERRA ARE

E,i% 1 021-64316642

£ & : 021-54653529

BRRA : B
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http://www.stockren.com/

&P IR BE : 4001099918 ( £ E ), 021 - 32109999 , 029-68918888
Mtk - http://www.cfsc.com.cn/

(50 ) BLIEST (LB ) BESHEREBRIBRA A
27 © L& 1L X ER T 4EE BB B 76505 205
Bt o EETRR AT X AR B B8 685 BT £ Al 0814801 E
EERRA EBK

BBiF : 021-38602377

£ & : 021-38509777

BRRA : HHK

RS BE : 400-821-5399

M1t : www.noah-fund.com

(51) EBRRESHERRAA

Frr . EBTHHRICXEHEKLI0525#2R

Ittt - BT S0 X H B 1955 3CEEORE
EERRA | HX

E8iE : 021-54509988

£ E : 021-64385308

BRRA BHR

& RS 8% : 4001818188

M4k : www.1234567.com.cn

(52) L BFRESHERTRAR

{ErR . EiBHAL O X7 P ER685FF 37545 H449F

ottt - EETERFTKERERK11185 /R ZHTEER AE903-906F
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http://www.1234567.com.cn/

EERRA 1 5308

B, : 021-58870011

£ & : 021-68596916

BRRA : 5KE

& BRS 8B 4007009665

M4k : www.ehowbuy.com

(53) bLBKEESHERABRIBRAR
fErf : EiTRRT X S AER526 5218220
Mt - EBHIEREXER KB5S MR EFRBEL6E
EERKA | KRB

BBi% : 021-20691832

£ & : 021-20691861

BRRA: BRAK

&P BRS BE : 400-089-1289

Mt : www.erichfund.com

(54) MHEEREBRATA

X AR EEXEARE225Z R K E10/Z
Mttt - AR EAKEA RG2S ZRAELE
EERRA  EH

B8i% : 021-20835789

£ & : 021-20835885

BRRA : Bk

Z P IRS ®3E ; 400-920-0022

_2 7_


http://www.ehowbuy.com/
http://www.erichfund.com/

Mk : http://licaike.hexun.com/

(55) FRIRBRESHEFTRLA

P RN Z I XORERERS0475 KRBT RKE25H#, JE T
Bt - BRI S 5 X LG B ) R 452 AR B ith KB 8%
EERRA : B

E8if : 0755-33227950

& & : 0755-33227951

BRRA EXT

& BRSS BiE : 4006-788-887

Mtk : www.zlfund.cn, www.jjmmw.com

(56 ) 438 (HM ) ESHEFRLF

7 - N RNX R H#E N —Fg 12185 145202F
DAt - AT BN TR I XTI K E35885 84 KE 124
EERRA : BT

B3iE : 0571-81168051

2 & : 0571-26698533

BRRA  £8

E R EiE : 4000 766 123

Mk - www.fund123.cn

(57) ERTRMEREERAT

PR LR ER XL MR R 27 5 B5 5 #£32014
Dotibdt - bR ER XL MR %275 Bi5 5 #3201
EERRA  THE

_28_


http://licaike.hexun.com/
http://www.zlfund.cn/
http://www.fund123.cn/

B8i% : 010-59393923

f£E : 010-59393074

EFARS 8% : 400-059-8888

M3k www.wy-fund.com

(58) tRHEMERAEEFRLF

ErR : dbRTiEE X &6 5 1189/ 1008-1012
It - b EE X % #65 1#89/21008-1012
EERRA | BREE

BiF : 010-57418829

£ & : 010-57569671

BRRA : B%

& IRS 8BE : 400-678-5095

M4k : www.niuji.net

(59) tRREESHERRAA

FF : ERTIRN X EDIRER B 65

Dot EERHEHAXEILE2EREARE6R
EEREKRA  BIRA

B8iF : 010-62020088

£ & : 010-62020355

BRRA : RiH

&P BRS5 BiE : 400-888-6661

Mk - www.myfund.com
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http://www.wy-fund.com/
http://www.niuji.net/
http://www.myfund.com/

(60) FRINBETESHEFTRAA

Er : JTRERYITER X £ 02 L /0 —571£1806-1808 £ T
Dt - JTREBRYIHEHX S HE S B L 0 —S51£1806-1808 8 7T
EEREKA  BE

BBiE : 0755-33376853

£ & : 0755-33065516

BRRA : B#A%

RS BiE : 4006-877-899

M3k : www.tenyuanfund.com

(61) EEEFRAEWMMA (4R ) BRAA

EPR : ERTHE X2 E %885 95#15/21809

st - b5 EARA (X 32 E #5885 SOHO T 1L 3 C £ 1809
EERRA ¢ ik

BiF : 010-52855713

& : 010-85894285

BRRA : EN

& P BRS BE : 400-6099-200

Rk www.yixinfund.com

(62) MIRINESHERTRLT

EMeAE  HOTEHMN T X =15 TR KE903

Mot o HOTENMNHERXRAR7S B 7S~ L E2S&%
EERRA . EIRF

BREA: X5

_30_


http://www.tenyuanfund.com/
http://www.yixinfund.com/

B,i% : 0571-88911818
f£E : 0571-86800423
ZHREFE ; 95105885

M3k http://www.10jgka.com.cn/

(63) LBHEFMAFEEARAT

EMEHE - BT R R T X Fh RS AR 13335 1442098 7T
It o EHET R IR R X Bl SRS EREE 13335 1444
EERRA  BE

BRA TEF

E8i% : 021-20665952

£ E : 021-22066653

ERRE81E : 4008219031

Rk http:// www.lufunds.com/

(64) RERETARBEERFRAA

SEM s FEERTRIXIRB 2225/ R EEAHR LI ATIE21052
Mtk EBHIRRI X LERS055 R G4 — KELSR
EERKRA R

BRRA: KREH

B, i%: 021-20324159

f& E:021-20324199

ZBREEIE : 400-928-2266

Rk www.dtfunds.com

(65) T IEMBEMEEEFTRLT
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http://www.10jqka.com.cn/
http://www.10jqka.com.cn/
http://www.dtfunds.com/

EMaE: N T HEX B REE4SS (BEKE ) 1E10#1001E
Ittt N T HEXEREASSHERE—HLNEY E
EERRA BRER

BRRAA: AERE

B, if: 0571-88337717

f& E:0571-88337666

% BREEAE : 400-068-0058

Mk : www.jincheng-fund.com

(=) Fh=EicHE

EWN . RAESEBERALT
Dt - EEHHRICXENMNARKI0S
EERKRA  BER

BiF : 021-60374960

f£ & : 021-60374974

BRRA:BFE

(=) BIMESHA

B AERT R EIMESAR

Err AR ARRXERAH 35 SEREBILKE C E 11 R
ARA  E34
ANEM : REHE Reg 7R

BiF : 010-88092188

£ & : 010-88092150

BRRA R Hit
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http://www.jincheng-fund.com/

(@) &itIHES AR

B RKERARXUTMESFT (BHREBENK)

EENRERA . EH

X ARTHREEXFRRZE 1 SFAT IRAEEPL KA 16 R
Frocibat o BT LS KIE 100 STREREE A 50 £

BEEXUID : ERG, B4

E8iE : 021-22288888

£ & : 021-22280000

BRRA  B4E4

N, BESHER

REMEEKIUESFRARES

H, EEHRH

2B HR

A, BENREBR

EHRESHIAENMETAESEYNDISERELNER L ERESH~H

KPR ER”{E,

t, ESHNREAD

FESHRALENEARFRIUENEMTE SRERRELTRIT LHHER

RE, AXURTEINAATESRANRMSMIE, AESHAFRRTRERA

_33_



LASEEANE SRR EN 0-70% , RERFLOBENEE R FER 20%-100%o
SEERXEREAT TN  AESHBEASRALATENTR AERESRERR

LeASEE R ER,

N, BESHRRERK

AESBUBNBEZBSFAEEKNISE~REL URBTHESRRNG . VaR
( Value at Risk ) AR OLITE , XM E> (IRRE ) BERBRE> ( iz ) WIRHE
LB ITHSEE HEETERRRRESHT NEENRXR=XHLRENXRNE
BB NEEESHTAES THSETREL KT, EXRITENEME, FESBEY
MMERE , BREAREHINESE~NWIREEE.

BARARBIFEAT=AEHAE :

1, BFEBLE R

AESZAEELHBREAESRREKEE (CPPl), MBIBEFRELZNRRIAE
(floor), HESHF 2 ESHIBBE=RELN TR ABRERSHE , EAEHESH
FHRERETEIMLER , 2T :

E= MX (NAV-F)

Hip  E NERESOHIFNRERESTLER , NAV hEEHFRE , F IISE~R
BELAKE , M ARE ( MABH » 2EERETHNREUWRIFE , TEUXKRBES
WK BRI , X CPPI REE#HITHEN S , BERABHNEREXE ; ZR/%E
EIRBH , AABHRBFEXNEZE , LR CPPI KEEH EMLERE,

B, ZAEEXEHURA VaR RAEE , FRERFALAEHWEH VaR REIRE N :

(EE R E-IRETRELKE ) XE£ LA
BEZBRIFNKEER™ (RE ) WRALOHTAR , ZHRERTECHNKRRE
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LR EESHFHEREIDATREL 2 TR AL,

ESEBEARE LARMENAORINTZTRENHNE  SEEAEECRRNERER
HBPBRRER™ (RE ) BERKRE™ (% ) WRELS , E£RFASH EREK
FREEMECERN. £RETZERT , AESHRBRER™ (RE ) LLOIRTLARNR

, NEMMRET AN LZEWVEXARES (53 ) MASE>,

2. RERARE

FESHELRNRMEEENR 2T ARRETEASHERBINRE 2%
REMNRMEKEE , NTKAESE>~REHEE,

ESEEAUTUNHRNOEN KT RAECEEEMAEENEE  HEHERT
Rif, Rats, EASERKEBEIENMBSENRTR. A% , FESX LHR AN A
BRENERTERITE , ZIMEARRASERENED., RKED, BRAF KEDMIAE
REEFAENER , MEHTFERANMERSN EHTAT  HR  ESEE A RREX
EHRARERERREFRNN TZEZNEELE X ETRTRKRNHERHT
DTN, HiEH T RR/MBEKE" (PEG ) BRI ETAR , HEELETAF
EXHE, RERDE. REENMESZHTHEREE G2 WEIBILIIREREA

A
Ho

3. BIHFRARE

AESHEFRARGIFEMR. SBGHE. DU ( BEARE ) RTERE. G0
%, GERAFREERKEYE. RIEMXEYE , #IT B LM T HRRER. ERA
DMBEMET. BTHBRNEM L | SAMERY, APEE, BorAWEER, kSRR
EXRBHATHEBZATERE  AENMEARSERRESZITHNEM L EEERIME. &F
RER. BRBSREEMNEREGENGES, FAESRERBETIRREHNSK ,
ZOEBEHEFTIZHECF. =melHHERORINS, AES R FATZHHA
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MEXRREFNTS  ARRSHFRAASHREKT.

N, BIBE-REL

AESESEY —RENEDEBEFUBROITETREL , XEXNRAEEE ,
DEHESRAASH TRRAR AESE~RELKFNITREAS K REES2EEK
RYAR R

1. IBAFRELVITERE

PIARRFRELBESEREMBBRAAERITE ESEREM B NHKFR
EN0.93, MEAE-ANRITESHF #EBIEL 2NAMANRITESOHFE( B
ZRNRTFENGESR ), MEAZRNISR=REL , AFZRNI T 2EEXNT
L= RITRAESS /RN EEKEN 0% FNZRNBSETRELVREAEE, WR
E-RXNRUTESOFRETRRS R[N WFARAZRNISHETREL  BREFE—
REKFMRE—RN DA E W EZROBISE = RELKFHERD AHE TR,

ESAREMBRENFEt RSB RELKFEHITELRR

F(t)= {1+ P x Max( NAV (1) -1, oﬂx F(t-1)-D(t)

High(t —1)
Hh , NAV() - E2EARERBENF I RN RITESHIAE , AZRXNWESR-HE
ZRITE
D(t) : ¥FEt XRRNDLBRMNAR , DO ETERESHALEAF ;
LB RTRALABRM AR, D(t)=0 ;
High(t-1) : E€AREMA (t=0 ) ZELARAEKARNEI-1RHR
TESHILAENSKAE, B :

High(t —1)= Max(NAV (0), NAV (1), NAV (2),---,NAV (t —2), NAV (t -1)) ;

_36_



P : ISR RELWRAE , ZRERER60% ;

HELAREMAB (t=0) WHAHBRSER : F(0)=093, NAV(0)=1.

2. IBBEFREEOITE, A

FREFSEFREZITENABRNLSL HIBRTRELHESEEALE  HE
BESREARNERE E2EBEANISEFERELKENES G AERMNXAL
o

3. IREFRELERIRTIZRIIEE THRE

FERRTZESFESBESHTAETRE WEESEE AN TRER R KIX
HeRF2ENENENE T ARYITE=REL  KESREAERENANAT,

1. ESNLRLREH

PR 300 BB EE R X 40% + PIEL IR X60%.

1 —, ESH X RSEE

FESETUESKRAZSPRRREK. KEREHESEHESRT,

T=, ESNRREASHRE

ESEBANESQREFRIEAREAERBATIFEERICH, RSEFRHEKX
BiF , ANERRNES S, ERENTREEREN 5 RETRE.

ESREALBRRRABRRTROARLABREESSANE EXTARETHN
Figtr, AEXRIANRABLASRESFAET  RIERNBTFEERICH, RSUEKRRR
ERBEIR®.

R HRASHREMHBIEEE 2016 F 12 A 31 H. FIFIMSHBIEARLFIT,

_3 7_



1. HAREER-AEER

EESHAE~H
F5 I B €8 (t)

Lessl (% )
1 s 8 54, 471, 208. 32 65. 36
Hep RE 54, 471, 208. 32 65. 36
2 & E W x5 i 19, 730, 210. 00 23. 68
Hrph : &% 19, 730, 210. 00 23. 68
RFE % - -

3 | REBREKR - ;

4 | ERITERRHA - ;

5 | RABREERHA - ;

Hep XM EMH R AR E

SRLE
6 |ROFRNLEZFEE1T 7,563, 934. 11 9.08
7 | HbE~ 1,568, 610. 28 1. 88
8 | &it 83, 333, 962. 71 100. 00

2, HRBITUL D RKNRERALS

EEESART %
R SRIE3 NANME(TT)
BB (%)
A R, W, &l 1,932, 400. 00 2. 44
B |1 _ _

_38_




38, 394, 638. 32

48. 55

B, Bb. BRKkK

7= MR

5l

10, 975, 200. 00

13. 88

HERMNEE

1, 507, 970. 00

1.91

RBEZH. ©#MEBK

=

EBEMER L

EEfEH. BAENEERE

BARRRS

TRl

Bl

HENES RS

BHET R M B ARARS

KA, BB HRHE

S

BRERS. EEMEM

AR S5l

HE

BAEMELSTE

MAE, EEHRRL

1,661, 000. 00
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S Za - -
&1t 54,471, 208. 32 68. 88
3. EERAT+EREAH
HEEH™
Fs | RERE | BREER E(R) NAMNMEGT) | AELLS
(%)
1 300136 EESELIE 240, 000 6, 840, 000. 00 8. 65
2 002456 YEa 185, 000 6, 341, 800. 00 8. 02
3 000018 PP 3k 580, 000 6, 206, 000. 00 7.85
4 002366 ERay A 60, 000 3,217, 200. 00 4.07
5 300410 IEMERH 35, 000 1, 889, 300. 00 2.39
6 000059 ARy 150, 000 1, 785, 000. 00 2. 26
7 002304 TEI Ay 25, 000 1, 765, 000. 00 2.23
8 002239 PR 110, 000 1, 725, 900. 00 2.18
9 600576 ESE A 100, 000 1, 661, 000. 00 2.10
10 002583 HREIR 120, 000 1, 585, 200. 00 2. 00
4, HREZEMDENBEHFRRAE
SRS S
F5s 2% m i DRME ()
BBl (%)
1 EREH 12, 957, 750. 00 16. 39
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2 RITERE - -
3 | eRfEF 4,977, 500. 00 6. 29
Heh : BERME SRR 4, 9717, 500. 00 6. 29
4 1l £55 2% - .
5 10l 5 HA b 3 2% - .
6 RHARYE - i
7 AJ 4R 1, 794, 960. 00 2. 27
8 HAth - _
9 &1t 19, 730, 210. 00 24. 95
5. HeR B hAGRSHMA
EEER
Fr HeE
e e REEN NAMEGT) | FAEL
= (3K )
Bl (%)
1 019539 161 11 50, 000 4, 993, 500. 00 6. 31
2 160419 16419 50, 000 4,977, 500. 00 6. 29
3 010303 03[ f57(3) 40, 000 4, 070, 000. 00 5.15
4 010107 21 537 37, 000 3, 894, 250. 00 4.92
5 128010 Jigt 2 % 45 8, 000 948, 240. 00 1. 20

6. HIARESRAR AR LA

RES KRR ERRRFENIL.

7. IREERER + BB~ FESAA

_41_




FESHRREBRRERRT IFILES.

8., RALABWEMIE

(1) BBRHE (002366 ) AARKEAHKELAREARSE , RYNEHFKZAT 2016 F
8 A 18 BMIBEMEREMEA T LT HITL D IRE,

FIERXAL (600576 ) RIERBEBER BRI =EIRFMERE , REMAMIRBELATEREM ,
RCEBITHMERSR , EBUESFKZAT 2016 F 11 A 9 BB EMN L FLATFHIT
Rb 53R E

MRBRERREFHFEEERENAR L EEXHENE,

(2)AEERENITERFBIAEEHESSEAAENZIERTEE.

(3) HAR=HH MR
Fs =R EH ()
1 | FHERIES 170, 759. 67
2 | BMGIESEER 1,142, 754. 52

3 | RWERR -

4 MR B 227, 417. 09
5 B Y R T FR 27, 679. 00

6 H b 5 R _

7 SHER _
8 Hit -
9 &it 1, 568, 610. 28

(4) HIRATEEFHNLTHRIN TR 655

EEW
P 25 1T 5 2R AR GE) = iif {f*ﬁtw”
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1 128010 Jit 2 % 5 948, 240. 00 1.20
2 128009 ORI 846, 720. 00 1.07
(5) HMEBRATEREPFEREZ RB R A
| mmm | om0 R SRR o
1 002239 BRRAE 1, 725, 900. 00 2.18 HARFHI
2 600576 YESE S 1, 661, 000. 00 2.10 HORFI
3 002838 NSyl 6, 952. 40 0.01 W AT UE SR
4 300450 e TR e 509, 850. 00 0. 64 HOR I

(6) RALASIREMIENH M FHRE D

HTESEANRRE , 2T2MEEITRAREERE.

—, ESHl 5

ESEEAMBBRIAST, WREH, EEHUNRENERNZAEEW™  BFR

RS —ERF SBARIIEFERS. BEENLFLSFATRRERRKRRA. RABXER

BRAEEMERRRKINFARARETESNBEEHA SR,

ESOHFAEEKERAESHPLSLREERSREBRRN TR

b 47 R
AEEEK | LSALER
A{E HE
B B 2 HE (1)-(3)(2)-(4
EER (1 W AR
FREE (2 W= (3
HE(4)
20051 A 18-
7.11% 0.62% 4.73% 0.43% 2.38% 0.19%

2005 £ 12 A 31 H
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2006 F1 A 1 H-

75.32% 113% 39.28% 0.57% 36.04% 0.56%
2006 £ 12 A 31 H '
20071 B 18-
1.55% 79.67% 1.47% 0.08%
76.33% -3.34%
2007 &£ 12 A 31 A ° °
2008 % 1 A 18-
-35.98% 1.16% -44.05% 1.76% 8.07% -0.60%
2008 £ 12 A 31 H
2000 1 A 18-
18.00% 1.02% 43.47% 1.15% -25.47% | -0.13%
2009 &£ 12 A 31 H
2000 1 A 18-
6.49% 1.11% -6.11% 0.91% 12.60% 0.20%
2010 % 12 A 31 H
2011 1 A1 8-
-21.38% 0.92% -13.49% 0.73% -7.89% 0.19%
2011 £ 12 A 31 H
2012 1 A 18-
5.99% 0.99% 5.66% 0.63% 0.33% 0.36%
2012% 12 A 31 H
201341 A1 H-2013
18.42% 1.29% -1.93% 0.69% 20.35% 0.60%
F£12 A31H
2014 %1 A 1 H-2014
37.19% 1.14% 28.95% 0.62% 8.24% 0.52%
F£12 A31H
201591 A 1 H-2015
41.66% 2.49% 12.78% 1.24% 28.88% 1.25%
F£12 A31H
2016 £1 A1 H
-22.90% | 1.57% -2.98% 0.57% | -19.93% | 1.00%

2016 £12 A 31 H
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TH, RABK

1. BESEHREXNTEA

(1) ESEBEANEER

HEEBANEERZI —AES R 2EN 150N FREITR, ELEERMIT
BEAENT

H=Ex1.5%/ % F X

HASBRITHENESEER

EABI—BNESE™2E

HEeEERBANR BERUESNMNAAR , RAXN. AESEBAQESHRE
ARZESEERIMET REAERETRABEESANTITHRBRINEEN=F —X
X AAESEEA,

(2)ELeREANTER

ESHREANRERZN —BESRSAEMN 0250 FRRITR. ESHERENIT
HAEENOT

H=Ex0.25%/ % £ X%

HABBENITRNESHEER

ERNBI—BMES R SE

HEREANRERSRITE SRR  BAXN HESEBARNESREAR
EESHERIMGES ESREAEMETRABRE SN ITEARNNEEHM=HF—K
X AHAESTEE A

(3 ESEBANESREATRFEESARBAAERESEERRJESHER
R, BREESEEFRRANESRERE TN ETESHIREAKRS  RARESEER
RNEESRERR  NEAFESHIREAKRSTI

(4)EEEHRANEERER. 2i1MR, FRRUREGRER , TENEEY
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FHRAIX  ABMINARFIR, EAESNEERREZERNY EERAHESEEA
AiH, BEEERERENEMEAZEERENIIR,

(5)EXFEXRZTA. ESEREMENESEERERA. ES8REMEN2I
MBEMNETREEVIFREARBEAUARZREREGXIAETUTANEMTZAER
BAEXEARBREEANAE  BRAXGIHEAZN , JIALBESTEA,

2, BEEHERXNER

(1) By

HISEH (M EHRWR) B 3R
M<25 ATt 1.2%
25 T 7t<sM <100 77T 1.0%
100 7 7t<M < 500 77 7T 0.5%
M=500 77 7T % 1200 T

BRABE-—RANMRBESERW EARRERLSFITE,
FRWREBAMARE  ATRATHZH . HE IMBIEEEWMER , FIAESH
o

(2) TEE %

FEHEIBR(N) JB: [B] B &
N<1% 0.5%

1ESN<2 5 0.3%

2 F<N<3 £F 0.1%
N=3 & 0

T 52 R AR |, 30%BEEW A |, 70%XEMBIERMMERFLR,
(3) EEEBATUREEZZINAERESEEFRFMFRRNBE TR |, &
MEWRRNBROFZREENNAZSEALPIR, BRUNRELTE ESEEAREN

THOBRRF BRI 3N THEBIEEEREALAS,

TH, NABRBAPERT DI
FEEHRABKE GEFRAESE). (EXRRESEHEERIE). CERRAE
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SWHEETERR), (IXRABZSEEREEENE) REMBAREZREANER , WA

HE& 2016 £8 A 12 BRHM (KA ERBKIERRABESHEHAS) #1TTEH,

FTEFHNABTMOT :

1.

2,

SN

6.

EEHEEEANT  NESEBARR. TEAABREGERHRITTER.

EEERENTD  HESREARRL, ESRELSELERRSEEHITTE

 ERXBREVE S EFRTAEXESHWMRENL, MR CTENEXES

 BEENRAT , EFTAESRE - HRAAESHRENANE.

EEHENLEH , EFTEESERERURNRE L5,

ENESHABFBEANRS H , EFTHXELRFEM LXZBRSHRNE.

7. T HMNEEETCD FIHTH2016E7 A1 HE2016 £12 A 31 Bfla &5

FESNAESEBABXNLE,

BEETEERRAT

20172 A 10 H
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