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ZEBCHE 63,772,610 61,307,272 54, 357,967 50, 563, 259 48,718,972 46, 879,813
SZEFR 47 58 34 " 27 32
IFR VN 5650 | A 5931 | & 4,012 | & 2553 | & 4,956 | Ao 4,599
(B) BifisEsscEER A 531,920,127 | A 565,204,813 661,797,064 | A 383,165,446 | A 55,597,399 396, 542, 455
FERm 5,919,412 1,926, 098 667,694, 921 7,236,262 3,278,170 401,338,509
Bl=ti] A 537,839,539 | A 567,130,911 | A 5,897,857 | A 390,401,708 | & 58,875,569 | A 4,79, 054
(C){SEtiRmiE A 12,046,927 | A 12,09,849 | A 11,909,988 | A 10,667,487 | A 12,054,927 | A 9,432,297
(D)XHaiEmE (A+B+C) | A 480,200,047 | & 516,000,263 704,241,065 | A 343,272,216 | A 18,938,283 433,985, 404
(E) siHfigtisiss A 2,658,141,094 | A 3,089,143,392 | A 3,536,874,551 | 2 2,799,011,209 | A 3,048,747,113 | A 3,007,561, 305
(F)iElEstEEGE 539, 549, 635 509, 284, 894 489, 299, 218 475, 150, 542 389, 153,618 359, 848, 271
(A=) ( 637,118,085) |( 626, 876,235) |( 609, 873, 446) |( 594, 476,137) |( 606, 736, 443) |( 597, 053, 626)
(FeERIEmEHEE) (A 97,58,450) |(& 117,591,341) |(& 120,574,228) [(& 119,325,595) |(& 217,582,825 |(&  237,205,355)
(G)&Et (D+E+F) A 2,598,791,506 | A 3,095,858,761 | A 2,343,334,268 | A 2,667,132,883 | A 2,678,531,778 | & 2,213,727,630
(H) 5 EE A 44,884,855 | A 43,799,990 | A 42,516,792 | &~ 41,411,869 | A 40,678,982 | & 39,632,559
RERRERHERE (G+H) | 2 2643,676,361 | A 3,139,658,751 | A 2,385,851,060 | A 2,708,544,752 | A 2,719,210,760 | A 2,253,360, 189
EBIEtERGE 539, 549, 635 509, 284, 894 489, 299, 218 475, 150, 542 389,153,618 359, 848, 271
(=) ( 637,118,085) |( 626, 876,235) |( 609, 873, 446) |( 594, 476,137) |( 606, 736, 443) |( 597, 053, 626)
(FeEIEmE4%s) (& 97,568,450) (& 117,591,341) |(&  120,574,228) |(&  119,325,595) |(A 217,582,825 |(A 237,205, 355)
DECERRLE 952,824,725 930, 065, 166 912,431, 488 886, 747, 624 845,137,720 823,973,975
RBTE A 4,136,050, 721 | & 4,579,008,811 | A 3,787,581,766 | & 4,070,442,918 | A 3,953,502,008 | A 3,437,182, 435

CE1) (SEEHMIEICIHEEERMICH T SHBEHFHLBESH TRRUTHIET,
(X2) ENEFERESCE. BNEEELTACDERZV. TAZ TOIHGEREARE LT, LO25GEFEE U TEENET,
(£3) WEHEEDSTEBRELR INEHEEDEBE (1) | OREISRIEE N,

BRSSO EEE ()

B S| 5435 445 5455 5465 475 54857
(a) BEEREORSZFINGE 51,716,907 49, 201, 871 53, 447,9778 39, 890, 809F3 36, 655, 895F3 45, 876, 308F3
(b) RERREOAMISTESELD 0 0 0 0 0 0
(c) WNERES 637,118, 085 626, 876, 235 609, 873, 446 594, 476,137 606, 736, 443 597, 053, 626
(d) DEHERELS 945, 992, 673 924, 663, 285 901, 500, 303 888, 268, 684 849, 160, 807 817,730,226
(e) HHADBCKISREE (a+b+c+d) | 1,634,827, 665 1,600, 741, 391 1,564, 821, 726 1,522, 635,630 1,492,553, 145 1, 460, 660, 160
(f) ks 44, 884, 855 43,799,990 42,516,792 41,411, 869 40, 678, 982 39,632,559
(g) RHEHDBNSREE (e—f) | 1,589,942 810 1,556, 941, 401 1,522,304, 934 1,481,223, 761 1,451,874, 163 1,421,027, 601
(h) ZEHEROHN 14,91, 618, 43601 | 14,599,99%. 67900 | 14,172, 264, 16400 | 13,803, 956, 35700 | 13,559, 660, 70101 | 13, 210, 853, 27800




FAORRIETEANEVIEFD 7 VK —FROEEIERE -

R &= 9 BE = O & H 5 €
55438 SE44HR SE45HA SE46HA 5E47HR SE48HA
\lL
1AOSY AR ® 30H 30H 30H 30H4 30H4 30H
C ) (8,233F) | (7,850M) | (8,317M) | (8,038H) | (7,995F) | (8,294M)
O <HEEBRHEI—R>ZHAOHOKIIEHREEF. LR ( ) NOBEMLECE S TEBNICHERENE L U,

DEEOFEH_EOEIRWICOVT

- DERICE. FHRBVERD [EEsblE] & EFRIRVERD [TALRE $Floits) | h'oUFEd,

- DESE SR OEEMIBENMER TR EBEFCFERTAZ L2 B5(1C1F. DESOLENMLENESEBUET,

- DEE SR OEEMBNMERITAZ FO2HEICIE. NE2HHDEN MRS (FRINESR). B OEISEENEETI .
- TAIRE BRINES) IRELUCESE. DESHEERICHIFTZELOEHEDOERTAN SUZTAILRS ERINES)
EEBRUTCEENY. ZDROECDZREDBERITAEFUFT,

- EEHBEEICOVTIE. 20.315% (FifS#15%. EENSRIATER0. 315% S K UHAH 5 %) DFHZKIC K DIFERRBUNTTIEDN.
BERBFENMERAINE T, Bd. BEPESZTHL. PEDBERFCIFHREER EXZROERED Y FEA.) Z&IR
TBHEDTEFD,

GEANDZRHEDBE. HEHIERUET,

cFEEPWESNIEBEEICIE. LEEORBHEBICHRDENDIFT, <HULLIF, RERLEICBBELEHhEL T,

- SR EDEIRVDFERIC DEF L TIF. HBHEFIREICCHEIBIND CEEDEDLET,

LT 7V RFDEREIEFHFE NI SA (Z—1) | BERUFRHEEPBEREEFHGE [V2Z2Z7N | SA] OBRANRT
T, FFEROREICHIFBEIRWVIC DV TIFERFEARRICHRENEHhE LT,

12



FAUORRIVETEANEVIESFD 7V K —FESESRRE -

4T« FUEP L+ FSAK=9A4D « F—ZAK5U7 -
NAAVAL - EF2VUFT4—X-T7UR

LTFYR (TAUORRIBRTCEFQVIS D 7V K —FPROESRRI-) BT AV VEOHEREEE [91
D FPUIFP L bSA=IAT - F—=ANSUT - NAAVAL - EF2UT 4 —X - TPV ] OZHIEFICE
BUTHIFET, LTORBEF—EDIEBZREINTCDI SR ZGELTHEIET, BH. 7S5 ARIDEEHEBD(CH
WC 490 FUZTP L bSAM=FAT - F—=XSUT - NAAVAL-LF2UT4—X - T7YUR] &
[DSAA]l EXRELTHBUET,

(F) 2016F10B17BRRCAF LS EADRZBE#H L THIFT,

(RRILET)
= EPOEEES
20164F 3 A31H
a5
SERESDNIEME (BUSRA $353, 651, 218) $ 352, 518, 701
Re 4,072, 881
FIN
FHEH DR G 847, 877
g 2, 605, 141
FILEMEHLE 428,188
AL EE AT SR 16,043
ZDHMDEE 1,344
BESS 360, 490, 175
=1
BETERNIC L DI 6, 051
FEA SV 3 VORIEME (ZEFSLU =T L $1, 879, 480) 2,734,892
R
BB DIRBEIS 1,740, 242
EREH DRI 1,503, 241
WE BRI RN 838, 678
BFIZREREN 73,113
RERIN 67,721




FAORRIVETEANEVIEFD 7 VK —FRHEEIERE -

RETB KU EIRREN 52, 821
HEERRRM 16, 776
BERSBAER R 8, 850
BiRSEt 7,042, 385
fEE $ 353, 447,790
T2AXA $ 157,960, 718
BEaISA 195, 487, 072
$ 353, 447,790

FATEZ AT
TSAA 138, 321, 886
BWEaTI SR 227,011,273

Sailss 1 O OHEE
T2AA $ 1.142
BEaISRA $ 0. 861
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FAORRIVETEFIOVEESF T 7V R

20164 3 A318ICHE T LI EE

BB
FIFINE CRREE $21, 32042FR1)
Boalvas CRERAE $38, SA9HRERIL)
RENMEE

= 1]

REBHARA RN
TRETREN
RETB XU ETERMN
REBERILIRM
BRI
BERSHRAERLERN
REERAL RN
ZDER

BRAGE

L=

ERIRS K UEHTRE (18) -

EiRa (18) :
BifiEEzsRE
SeIEE |
NEEBEG B LB LERZN
bt A=
HRIR

SHifizt (I8) OHIZEE :
BiffseE
FEEA v av
SES |
NEEBRES LA LERZN
SHIE DHIZEE

SRR - STlIE

EISBERNDIERE U I MBS E OIS

—FROEERTE -

EmEtEE

15, 574, 941
1,158, 545

16, 733, 486

2,849,932
274, 989
264, 952
253,671

89, 849
46, 309
15, 832
2,532

35

3,798,101

12, 935, 385

2,521,051
(36, 125)
(110, 063)
2,585,730

4, 960, 593

(15, 821, 674)
(2,176,512
1,429, 234

(4,930)

(16, 573, 882)

(11, 613, 289)

1,322, 096




AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD
AUD

AUD

AUD

&

4,000, 000
10, 000, 000
8,000, 000
5,000, 000
7,000, 000
5,000, 000

66, 420
4, 550, 000
5,000, 000
4,000, 000

57,748
1,500, 000

60, 868
2,000, 000

130, 450

104, 766

FAORRIVETEFILVESF T 7V R

KREEHR
20164F 3 B318
HEEILEHD
i HEE (%)

&35 (89.6%)

F—ZARSU7 (62.3%)

15 (62.3%)

AAl, Ltd. (a)

5.59% due 11/18/40

Adani Abbot Point Terminal Pty, Ltd.
5.75% due 11/01/18

AGL Energy. Ltd.

5.00% due 11/05/21

Ale Direct Property Trust

4.25% due 08/20/17

Alumina, Ltd.

5.50% due 11/19/19

AMP, Ltd. (a), (b)

6. 46% due 09/29/49

APT Pipelines, Ltd. (a)

6. 77% due 09/30/72

Aurizon Network Pty, Ltd.

5.75% due 10/28/20

AusNet Services Holdings Pty, Ltd.
5.25% due 02/14/20

Australia & New Zealand Banking Group, Ltd. (a)
4.99% due 05/17/26

Australian Unity, Ltd. (a)

5.17% due 12/15/20

Bank of Queensland, Ltd. (a), (b)
6.72% due

Caltex Australia, Ltd. (a)

6.83% due 09/15/37

7.25% due 11/23/18

Colonial Holding Co., Ltd. (a)
5.54% due 03/31/37

Crown Resorts, Ltd. (a)

6.33% due 04/23/75

—FROEERTE -

RIE(THE

3,993, 444
9,194, 490
8,294, 632
5,030, 755
7,017,493
4, 869, 880
6. 775,504
4,624,124
5, 246, 505
3,955,320
5,948, 044
1,481,123

6,242,013
2,192,332

13,221,108

7,794,590
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A ORRIVETEHEY

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

AUD

A
44,959
2,160, 000
2,750, 000
7,000, 000
9, 550, 000
4,000, 000
6. 280. 000
12,318
139, 398
3,500, 000
246, 661
82, 365
8,000, 000
6. 500, 000
5,000, 000
34,985
33,457

27,098

AFET7VER - FRORERERE -

Bei R (%)

7.33% due 09/14/72

DEXUS Finance Pty, Ltd.

5.75% due 09/10/18

ETSA Utilities Finance Pty, Ltd. (a)
3.72% due 10/09/17

Glencore Australia Holdings Pty, Ltd.
4.50% due 09/19/19

Global Switch Property Australia Pty, Ltd.
6. 25% due 12/23/20

Holcim Finance Australia Pty, Ltd.
3.75% due 03/19/20

Insurance Australia, Ltd. (a)

5.12% due 03/19/40

Macquarie Bank, Ltd. (a), (b)
5.76% due 12/31/49

Macquarie Finance, Ltd. (a), (b)
4.01% due 01/29/49

Mirvac Group Finance, Ltd.

5.75% due 09/18/20

National Australia Bank, Ltd. (a), (b)
3.54% due 06/29/49

Origin Energy, Ltd. (@)

6.31% due 12/22/71

Qantas Airways, Ltd.

7.50% due 06/11/21

Scentre Group Trust 1

4.50% due 09/08/21

Shopping Centres Australasia Property Retail Trust
3.75% due 04/20/21

Suncorp Group, Ltd. (a)

5.13% due 11/22/23
Suncorp-Metway, Ltd. (a), (b)

3.03% due 05/29/49

Tabcorp Holdings, Ltd. (a)

6.31% due 03/22/37

HEEICSHD

AN i) [

3, 846, 063
2,274, 266
2,754, 857
6.299, 874
10, 321, 000
3,922, 356
6, 256, 475
1,106, 156
8,913,108
3,743,873
15, 860, 302
8, 158, 253
8,974,944
6,675,760
4,961, 505
3,531,736
2,493, 885

2,754,512




FAUORRIVETEANEVIESD 7 VK —FRHEEIERE -

5k 1% e ATFAiE

Tatts Group, Ltd.

AUD 49,929  5.79% due 07/05/19 5,216, 832
Westpac Banking Corp. (a)

AUD 103,709  4.58% due 08/22/23 10, 300, 378
Woolworths, Ltd.

AUD 5, 500, 000 6.00% due 03/21/19 5, 841, 346
HIESE 220, 088, 838
F—ZRNSUTES BUSE $220, 493, 818) 220, 088, 838
HF9 (1.4%)
#HE (1. 4%)
Royal Bank of Canada (a)

AUD 5,000,000  3.56% due 02/03/21 4,999, 950
Lasi==H) 4,999, 950
HFSEE (ESE(E $5. 000, 000) 4,999, 950
FU (1.4%)
#fE (1. 4%)
Banco Santander Chile

AUD 5,000,000  4.50% due 03/13/17 5,042, 385
HiESE 5, 042, 385
FUGET (BUSERfE $4, 996, 329) 5, 042, 385
TS5UR (4.5%)
#fE (4.5%)
AXAS.A. (a). (b)

AUD 2,800,000  3.67% due 12/29/49 2,765,770

AUD 8,200,000  7.50% due 12/29/49 8,234,932
BPCE S. A. (a)

AUD 5, 000, 000 5.40% due 10/27/25 5,043, 640
HIESE 16, 044, 342
TSV AEE (BUSERT $15, 985, 446) 16, 044, 342
F529 (6.4%)
& (6.4%)
ABN AMRO Bank NV

AUD 4,000,000  4.75% due 02/05/19 4,143,316
Cooperatieve Rabobank UA (a)

AUD 2,000,000  4.77% due 07/02/25 1,962, 964

AUD 4,000,000  5.00% due 07/02/25 4,020, 992
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FAUORRIVETEANEVIESFD 7V K —FESESRRE -

5o $547 e AT
Swiss Reinsurance Co. via ELM BV (a), (b)
AUD 7,700, 000 3.54% due 04/29/49 7, 555, 071
AUD 4, 800, 000 7.64% due 12/29/49 4,934, 289
1HESE 22,616, 632
FS5v9E5 (EUSERE $22, 132, 670) 22,616, 632

—a1—I-5URK (1.4%)
HE (1.4%)
Nufarm Finance NZ, Ltd. (a), (b)

AUD 59,564  6.12% due 04/29/49 4,961, 681
HHESEt 4,961, 681
—a1—YJ—-5V REE (BUSEIE $4, 904, 043) 4,961, 681

AT T—F (3.4%)
& (3. 4%)
Svenska Handelsbanken AB (a)

AUD 5,000,000  3.80% due 03/02/21 5,002, 260
Swedbank AB

AUD 7,000,000  3.44% due 11/05/18 6,999, 930
1ESE 12, 002, 190
291 —FV a5 (BUSE(E $12, 000, 000) 12, 002, 190

AA R (1.4%)
HE (1. 4%)
Credit Suisse AG (a)

AUD 5,000,000  3.44% due 04/29/20 4,914,735
HHEGE 4,914,735
AA AGET (EUSEE $5, 000, 000) 4,914,735

RE (4.7%)
& (4.7%)
R&R Ice Cream PLC

AUD 5,100,000  8.25% due 05/15/20 5, 256, 626
Royal Bank of Scotland PLC (a)

AUD 10,657,000 13.13% due 03/19/22 11, 411, 026
HIESE 16, 667, 652
RESE (ESRE(H $16, 555, 270) 16, 667, 652

KE (2.7%)
& (2.7%)
Citigroup, Inc. (a)
AUD 5,000,000  3.53% due 08/07/19 4,967, 090




Tx
AUD 4,500,000

R

6.010
1,900
63,073
9,743

125,764
20, 027

18,710
10, 000

69, 468

6,774,824

FAORRIVETEFILVESF T 7V R

541

Ford Motor Credit Co. LLC

4.05% due 12/10/18

HESE

KESET EUSE(E $9, 500, 000)

BEFSET (EUER(E $316, 567, 576)

Bkt (8.2%)

F—ARSU7 (8.2%)

$R1T (2.1%)

Australia & New Zealand Banking Group, Ltd. (a), (b)
Bendigo & Adelaide Bank, Ltd. (a), (b)
Commonwealth Bank of Australia (a), (
National Australia Bank, Ltd. (@), (b)

b)

HESREY—ER (4.1%)
Goodman PLUS Trust (a), (b)
Macquarie Group, Ltd. (a), (b)

ZANESE (0.3%)

Seven Group Holdings, Ltd. (a), (b)
xR (0.3%)

AMP, Ltd. (a), (b)

U—k (1.4%)

Multiplex SITES Trust (a), (b)

F—RA S U7 EE (BUSEE $30, 308, 818)
B EET (BUSE{E $30, 308, 818)

MMF (1. 9%)

F—=ARSU7 (1.9%)

Goldman Sachs A$ Cash Reserves Fund Class A (c)
FT—=A RS UF7HE

MMF &5t (BRER(E  $6, 774, 824)
REESSEt (BUEE $353, 651, 218)
BEZ LA3RES L VUZDMOEE

(a) 2016 F 3 B 31 BEROZEEFGES

(b) XA&E

(0 REEMARMLDOBERERT

HEEICEHD

R (%)

O

—FROEERTE -

AN i) [

4,522, 950

9, 490, 040

9, 490, 040

316, 828, 445

541, 201
175,180
5,797,122
915, 426

7,428,929

12,387,754
1,992, 887

14, 380, 641

1,122,600

1,016, 300

4, 966, 962

28, 915, 432

28, 915, 432

6,774,824

6,774,824

6,774, 824

352, 518, 701
929, 089

oo O
o|lw

353, 447,790
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2016%F 3 A31BIREDLYES| (HBEED—0.1%) :

4

RIvay 2] e ZHE FHE (18

7] Australian 10 Year Bond Futures 20165 6 B (256) $ (257, 104)

\ll
7,

=l

J

20164 3 ANBIRED T 7 ¥ RUNIVEABTESN (HEED—0.0%) :

8L HOVI—N—F« ZEEE REE b)) ZEEE Ealifa] FHE (8) fEEHiER /. (R
JPY Citibank N.A. 80,398,000 2016F4B4H AUD 935,939 $ - $ 6051 $ (6051
$ - $ (6051 $ (6051

20165F 3 A3BREDES a7 SADSTEAF T ay (HEED-0.8%) :

FAR i bt 1= BETE ) A VE N RIEATHE
Call - Japanese Yen vs. Australian Dollar $ 84.00 20164£4 81180 25,000,000 $ (446, 587) $ (736, 297)
Call - Japanese Yen vs. Australian Dollar 83.45  20164F 4 H218 25,000, 000 (512, 819) (906, 610)
Call - Japanese Yen vs. Australian Dollar 84.90 20165 4 5288 24, 000, 000 (450, 556) (584, 790)
Call - Japanese Yen vs. Australian Dollar 85.75 2016558128 24,000, 000 (469, 518) (507, 195)
$ (1, 879, 480) $ (2,734,892)

BEOES
AUD — =R
JPY — B#AH
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<fHERH>

LIrPUR (AUORNVECENEVEES T 7 VR
F—R—=rTxUZF - IP=T7UR] OREH (2015F1289H) & HT 7Y ROREHNERZ>THIFIDT.
LT 7Y ROEBADREH (016F10817H) REICHIFZIAD - ¥x—IR—hT7xUF - IP—T 7V ROHEA
BEOATEFZ2R—JCHETEEVZLE U

40 - IRZ—KR—rTFVUF - IF—-T7UR

—FROESERI-) MREIRELTWVD [F470 - <

WA - IR—KR—bT#UF - IY—T 7V ROFERTEHER
N -
(20165F 4 H1981' 520165F108178HZFE ©)
8 i) 7 i
# L] & # b Lia] & &
TH FH
613 EEREHGESS 2016/9/12 38, 290, 545
601 EEEREAEEsS 2016/7/19 32,440,634
611 EEREAGES 2016/9/5 32,020,679
591 EEEAZHAGEZS 2016/5/30 27,000, 600
609 EERAGESS 2016/8/22 18, 650, 416
610 EERAGESS 2016/8/29 18, 200, 396
5% EEEEHAGEZS 2016/6/20 17,520, 381
533 EEEHAGEZS 2016/5/20 17. 450, 349
607 EEREMAGES 2016/8/15 15, 550, 277
588 EEEFEHAGEZS 2016/5/16 15. 500, 180

(1) SRERELRE BBANFDEFSFENTHBIFEA).
(£2) BAKRBEIET,

WEAEERH#R
TEEE. 2016F10B17BRECHITEZIAD « YRX—KR—bTxUF - IYP—T 7K (104,315, 808F0O) DA

BTY,

()EA FREE) RHE (E1E5)

20166108 17817
N - . N o EBBB% SRR AR
X % B E & & o &\ fHA= réjtﬁﬁé SELLL JEEDLE Py
FH F/0 % % % % %
BfEcEs 5, 060, 000 5, 060, 146 4.8 — — — 4.8
CE1) MBALRG. [MEEREICNT 25HOEDEIS,
(32) BESE. FEEORMFB BT,
QEA GIE®E) nttE (85D
20165108 17051
X 5 bz A £ OF E BEE R 5F 1 R EBEFAH
% 8 ]
EfEsEs 622 EEEITHAES — 3,330, 000 3,330, 054 2016/10/24
623 EEEIGHAES — 890, 000 890, 028 2016/10/31
626 EREIEHRES — 840, 000 840, 063 2016/11/14
& o BWHE S 2L A A I A
R 5, 060, 000 5,060, 146

(P BAEREIEHIET,

22




FA4T - IRX—R—bTFVF - IF—T 7R
ERHREE F7H (REH 2015128 9H)
(stEEAR 201448128108 ~20156£128 9 B)

FAD - IR—M—bTFUF - IT=T 7V ROFE7HICH N DERRRZE CHRERL EFEFT,

*=T 7Y FOLHEHFRDE) TY,
B A 75 8| REUIEORRESS U TREERZETRVE T,
FERENR | HETORES

OPRTOESFZROICKREL. TEULENGOERZDS U TLREERZTRNET,
E R 77 5 OPREBEANDRE(CHIZ>TlE. BEPEN 1 FRE. BUSICSNTA — 28883 LD
BEEBKITOAV— v - R=/N—[TH/ET D EEEERELFT,

PRIV AR | MEEEFRERD10% LIT
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