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(D) ZEHEROE 17,695, 463,10000| 17,355,196,52000| 17,189,673,62100| 16,926,584,7980| 16,897,649,960001| 16, 540, 338, 11600

7,100M9

6, 7953

* FE20HARICH T B ITAERIX18, 257, 872, 630F. HUERUHAR (5527H3~553280) h(CHITF BIBNIRETTAEA(E700, 573, 014F. EIERFITTAEA(E2, 418, 107, 5283 T,
* EIARDETE O W DFEEEER(L6, 795 T I,

* EE3ARD B ELLEEN TTAEEZ TE > TH Y. TDEEAS, 301,791,835 T,
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FAORRIVETEFIOVEEFa (BASEDR)

WSROI

2788 B20166E10818H  E2016F11817H
52888 B20165£118188  F2016512819H

208 B20166£128208 E20174 1 B178
53088 820174 1 B18H  E20174 2 B17H

318 B201742 8188 E201743 B178
328 B201743 8188 E201744 /8178

i} B 5507HA 52887 252988 53088 318 5328
(A) BEEEING 141, 807, 7211 135, 523, 8191 139, 285, 689 137, 882, 378M 134, 100, 082 130, 059, 556
ZEBCHE 141,812,291 135,529,999 139,291, 477 137,887,933 134,106, 483 130, 068, 259
SZEFR 29 40 22 32 23 52
IFR VN 4,59 | A 6,220 | & 5810 | & 5587 | & 6,424 | & 8,755
(B) BifisEscEER 90, 422, 465 380, 839, 522 37,201,699 83,59,0609 | A 36,114,210 | & 490,222,469
FEERm 92, 867, 696 385, 820,792 37,397, 045 84, 544, 259 730,316 6, 846, 938
Bl=ti] A 2,445,231 | A 4,981,270 | & 195,346 | & 948,190 | A 36,844,526 | & 497,069, 407
(C){SEtiRmiE A 12,331,105 | A 12,657,206 | &~ 11,370,641 | &~ 12,168,246 |~ 10,870,998 | & 11,660,235
(D) HHpiemsE (A+B+C) 219, 899, 081 503, 706, 135 165, 116, 747 209, 310, 201 87,114,874 | ~ 371,823,148
(E) siiigtisiss ~5,241,290,798 | A 5,041,342,133 | 2 4,608,184,673 | A 4,481,412,825 | A 4,339,347,159 | A 4,276,083, 636
(F)iElEstEERE A 398,095,618 | A 412,424,314 | & 432,016,159 | & 454,179,352 | & 513,434,317 | & 521,562, 347
(A=) ( 69,261,215) |( 69, 155, 873) |( 70, 117.709) |( 70,786,232) |( 74,420,352) |( 73,972,788)
(FeERIEmEHEE) (A& 467,356,833) [(& 481,580,187) |(& 502,133,868) |(A 524,965,584) |(& 587,854,669) |(A 595,535, 135)
(G)&Et (D+E+F) A5,419,487,335 | & 4,950,060,312 | A 4,875,084,085 | A 4,726,281,976 | A 4,765,666,602 | A 5,169,469, 131
(H) NS5 EE A 141,563,704 | A 138,841,572 | ~ 137,517,388 | &~ 135,412,678 | A~ 135,181,199 | & 132,322,704
RERRERESSE (G+H) | 25,561,051,039 | 25,088901,884 | 2 5012,601,473 | 2 4,861,694,654 | A 4,900,847,801 | A 5,301,791,835
BilEtEERE A 398,095,618 | & 412,424,314 | A 432,016,159 | & 454,179,352 | & 513,434,317 | & 521,562,347
(e k) ( 69,261,215) [( 69, 155, 873) |( 70,117,709) [( 70,786,232) |( 74,420,352) |( 73,972, 788)
(FeEIEmE4%E) (A 467,356,833) |(& 481,580,187) |(& 502,133,868) |(A& 524,965,584) |(& 587,854,669) |(& 595,535, 135)
DECERERLE 265,187,210 252,300, 462 241, 410, 586 231,077, 648 215, 551, 609 196, 158, 642
RUBERE AN5,428,142,631 | £4,928,778,032 | A 4,821,995,900 | A 4,638,592,950 | A 4,602,965,003 | A 4,976,388, 130

(E1) (SEEHBIEICIHEEERMICH T S HBEHFHIBESH TRRUTHIEFT,
(X2) ENEFERESCE. BINEEELTACDERZV. TAZ TOIHGEFEAE LT, LO25GEFEE U TEENET,
(£ 3) WEHEEDSTEBREG INEHEEDEBE (18 | OREISRIEE N,

RS EcEDEERE (FU8R)

L] =] 552788 252888 529589 553058 3158 3288
(a) REVERREOESEING 134,278, 3484 132,201, 302MH 130,311, 9799 130, 306, 428M 123,229, 084H 118,399, 321H
(b) BEEREOEMEISTESER 0 0 0 0 0 0
(c) IEREE 69. 261,215 69. 155, 873 70,117,709 70, 786, 232 74,420,352 73,972,788
(d) DECHREILIE 272,472, 566 258, 940,732 248,615, 99 236,183, 898 227,503,724 210,082, 025
(e) HBHADBCHIREA (a+b+c+d) 476,012,129 460, 297, 907 449, 045, 683 437,276,558 425,153,160 402,454,134
(1) Hles 141,563, 704 138, 841,572 137,517, 388 135, 412, 678 135, 181, 199 132,322,704
(g) BREHBEEDECHRE (e—f) 334, 448, 425 321, 456, 335 311, 528, 295 301, 863, 880 289,971, 91 270,131,430
(h) ZEEROH 17,695, 463, 10000 | 17,355,196, 5200 | 17,189,673, 62100 | 16,926,584, 7980 | 16,897,649, 96000 | 16,540,338, 11600




A ORRIVETEFIOVEEFa (BASEE)

R & » B = ®o & A 5 ¢
» BUW | moW | WM | 30 | =M | %3
1F0SYIER 80M 80H 80H 80M 80H 80H
(8 (i) (6,857M) | (7.068M) | (7.084F) | (7,128F) | (7,100M) | (6,795M)

O < HEEHREI—X>ZFRDHZORSIENEEIF. L5E(

) ROEAEMMERICE DN TEENICHIREVZ LR U,

DEEOFEH _EOBIRWLICOVT

- DEEICIF. BEIRVWECRD [BE k] & FEHRVERS [TALRE BRlnkes) | Ko)ET.

- NESE SR OEEMEANERTTA L BERECFERTAZ LO3HEICE. DEEDEENMEBIEE LRI T,

- DECEBROBEMENMERTAZ TO3HEICE. TO2BHDEN THALARE ERINEDR) . K OENEENEE T,

- TALRE (BRINkS) MEEUCHEERE. DESREFICHIZECOZHEOERITAN SEZTALRE (Fhl0Eks)
EERRUICERD . ZTDHROECDOZHEDEFITALRY T,

- EBOEEICOVTIE. 20.315% (FrSH15%. EERRIFTSH0. 315% S K UHAEL 5 %) DFBEK(C K DIRRHUND TR,
PEAZHENERINE T, BB, WEPSZEITRL. PEDBRRICFHERY EHEROBRESH U FTEA.) ZFER
ITDHIEHTEFXT,

ENDRREDELG. RENRRIEI,

- BUEDCES NICBEHICIE. LEEOABHEE(ICRB I ENHUET. <bULLIF BRERHECBBLEDLELLEEL,

- BB L OEURVOFHBIC DER U CIF. RBEPIREICTHRIBIND L ZSED LI T,

LT 7V RFDEREIEFHFE NI SA (Z—1) | BERUFRHEEPBEREEFHGE [V2Z2Z7N | SA] OBRANRT
T, FFERHOREICHIFBEIRVIC DV TIEERFEARICHREVEHhE LT,
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TAORRIETEFIOVEEFa (BASEDR)

A« FUZF L FNSAMN—FALDT « F—XASUF7 -
NAAVHAL - tEFaAVUT—=XT7VR BEaTdZSR)

LTO7VR (FAUORRIVETCSHNOVIES o (BRDEL) ) BT A Y VEBONBERERESE [940 - TUIT
L bSRAM=FAT - F—=ARSUT - NAAVAL - EF2UT4—X-T7UR (BEaTIR) | ORI
[CRELTCHIVET . UTOATE—EDEEHZREINCDI S AZEGELTHVFET,

GF) 2017FE 4 BU7HBSRTCAFUSEADKREBEH U TSI ET,
(RRILET)
= EPOEEES
20165 3 B31H
BE
BRSO NIEME (BUSRA $353, 651, 218) $ 352, 518, 701
Be 4,072, 881
N
FHEH DR G 847, 877
= 2, 605, 141
RIEEHLE 428, 188
AL EE AT SR 16,043
ZDOEE 1,344
BESGE 360, 490, 175
=1
BETERNIC LI 6,051
FEA SV 3 VORIEME ZERFLUZT L $1, 879, 480) 2,734,892
= SN
BAEH DTG 1,740, 242
BEEH DRSS 1,503, 241
& BRI RN 838, 678
EPIZRERN 73,113
REFREN 67,721




TAORRIETEFOVEEFa (BASEDR)

RETB KU EIRREN 52, 821
HEERRRM 16, 776
BERSBAER R 8, 850
BRSEt 7,042, 385
s $ 353, 447,790
T2RXA $ 157,960, 718
BEaISRA 195, 487, 072
$ 353, 447,790

RATAZ A
TIAA 138, 321, 886
BEaTI SR 227,011,273

Stz 1 OH Y OHEE
T2AA $ 1.142
BEaTZ SR $ 0. 861
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TAORRIETEFIOVEEFa (BASEDR)

20164 3 A318ICHE T LI EE

BB
FIFINE (RREE $21, 32042FR12)
Boalvgs CRRAE $38, SA9HRERIL)
RENMSE

= 1]

REBARA RN
RERE
REB XU BRI
REBERRRM
BRI
BERSHRAERLERN
REERAL RN
ZDtER

BRAGE

L= (I

FRIRS K UEHEE (18) -
EiR (18) :
AR E
PGl
NEEBEG B LU BB LERZN
b= A=
HRIRG
SHifizt (I8) OHIZEE :
BiffrseE
FGEEA T3y
SEIENS |
NEEBRES LUEBLERZN
SHIE DHIZEE
SRR - STlIE
EISEERNDIERE U I MBS E OIS

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

TAORRIETEFOVEEFa (BASEDR)

KREEHR
20164F 3 H318
HEEICEHD
i HE (%)

&35 (89.6%)

F—ZAKSU7 (62.3%)

& (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

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 ORRIVETEAEY

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

il3¥a (BRASEDR)

L HE (%)

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

HEEICGHD

RIE(THE

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




TAORRIETEFOVEEFa (BASEDR)

5k 1% e ATFE

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—RNSUTES 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
HIESE 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 (BUSERE $4, 996, 329) 5, 042, 385
TS5UR (4.5%)
#f& (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 (BUSIERT $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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FAORRIVETEFIOVEEFa (BASEDR)

s $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
HESE 22,616, 632
FS5v9E5 (BRI $22, 132, 670) 22,616, 632

—a1—I-5VR (1.4%)
HE (1. 4%)
Nufarm Finance NZ, Ltd. (a), (b)

AUD 59,564  6.12% due 04/29/49 4,961, 681
HHESE 4,961, 681
Za1—YJ—-5VREE 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 —FU 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
HHESE 4,914,735
A4 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
HESE (EXSE(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

A ORRIVETEANEY

741

Ford Motor Credit Co. LLC

4.05% due 12/10/18

HESE

KESE EUSE(E $9, 500, 000)

BEFSET (EER(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)

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

ZAMNESE (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—R 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 (BXER(E  $6, 774, 824)
REISSET (NEE $353, 651, 218)
BEZ A3 RES L VUZDMOEE

(a) 2016 F 3 B 31 BEROZEEFGES

(b) XA&

(0 REEMARMLOBERERE

HEEICEHD

HE (%)

O

il3¥a (BRASEDR)

RIE(THE

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
olw

353, 447,790
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FAORRIVETEFIOVEEFa (BASEDR)
20165F 3 A3 BIRED TS| (FEEED —0.1%) :

4

RIvay 2] e 2 s il (18)

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

\ll
U

=l

J

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

8L HOVI—N—F« ZEEE REE b)) ZEE Balite] FHE (8) fETdEE /. (R)
JPY Citibank N.A. 80,398,000 201648 4H AUD 935,939 $ - $ 6051 $ (6051
$ - $ 6051 $ (6051

20165F 3 A3BREDES a I SADTEA TV ay (HEED-0.8%) :

FAR i bt 1= BETE 3 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 H21H 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 — =ERL
JPY — B4AH
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<fHERH>

40 - IRZ—KR—rTFUF - IF-T7UR

LTFVR (FAURNIVECEFEVIE S0 (BRADEL) ) IMRENRELTVD [F40 - IYRX—IR—bhT 7
UZ - IP—=T7Y ] ORER Q0166£1289H) & BT 7Y ROREEANMEBZOTHEUEFIDT, HIT7VRD
ERMORER Q017F48178) RELBIFZIAD - YR—IR—bTxUF - IP—T 72 ROBEAEEDANETE

ENR=I([CHBTHBHEWLE Ul

W94 - IR—RK—bT2UZ - IY—T 70 ROEERFTERN

n# & -
(01651081880 520174 4 B17HEF T)
8 1 7c F
# 1 & &8 i 1 & &
T B
645 EREEEREES 2017/2/20 46,711,084
657 ERBEIREES 2017/4/17 31,380, 607
652 EEAEIEES 2017/3/27 27,220,217
642 ERESKEIREESS 2017/2/6 25,890, 391
659 EEBAEHAEES 2017/4/24 24,270, 845
651 EEfEIREES 2017/3/21 21,610, 540
629 EEfEHRZES 2016/11/28 21,440, 750
632 EREEEREES 2016/12/12 18,230, 651
638 EEEEEES 2017/1/16 12,400, 099
648 EREEHREES 2017/3/6 12,250, 466

(1) SBHEFFELRE BEANFDEFSTINTHBIEEA).

(E2) BARBIFVIET,

WEAESERER
TEE(E. 2017 4 B17ERECSIFRIA4D - Ix—iK—b T4 UF - =T 7V K (113,701, 332F0) OA
B8TY,
(MEA GIER) ntE F@EH)
20174 4 B1787E
. . : . B EBBB?F% TETFEARIBMEA R
X o B E S B 5 i % A téwﬂ% e S EnL L Py
FH /8 % % % % %
BfEEs 34, 550, 000 34,551,216 30.2 — — — 30.2
CE1) fEALLRE, MEERLEICHT 2FHOEDIE,
(32) FESE. FHEEORIFE BT,
(33) THEESKOBABRICOVTISHERIE RS, MEEERHELF—IEAFLTOFT,
2Q)EA GRER) KtE E8WmE)
20174 4 B1781R7E
X oy % R F F = EEe s B BEFEEH
% FMH FMH
EfEsEs 602 EEEIEHAES — 190, 000 190, 001 2017/04/20
659 EEEITHAES — 24, 270, 000 24, 270, 441 2017/04/24
660 EEEITHAES — 620, 000 620, 021 2017/05/01
661 EEEITHAES — 160, 000 160, 008 2017/05/08
644 EEEITHAES — 6. 870, 000 6. 870, 462 2017/05/12
666 EREEHES — 2, 440, 000 2,440, 279 2017/05/29
s g BmMHE ] esew |
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