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N EET 10, 254, 967, 994
#H
BRI 179, 247,950
EER LRI 36,542,171
RERTLIRHN 18,193, 357
5 I1EM 10, 556, 608
BPFIZRERN 5,908, 693
ZEERA RN 4,776, 682
BRSBCEARD 3,420,799
ZDftbEA 260, 361

BRGE 258, 906, 621
=t il 9.996. 061, 373
EHER

EATRER M DREENDD IS (2,750, 832, 765)
SECES KU ARG 7,245,228, 608

TR BN (166, 998, 002)
ERDERE UIEEUREREISOREE CIRET DMEEDIENR ¥ 7,078, 230, 606
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TAOKREKREETHT 7V R

15,574
51,835

116, 472

15,429

37,984

14, 300

28,658

8,320
10, 094
7,405
11,222
18,135

32,898

47,758

36, 544

20,918
38, 862

RS

i@tk (99.0%)
NZ21—5" (3.0%)
RE% (2.0%)

RenaissanceRe Holdings, Ltd.

XL Group, Ltd.

H8(F (1.0%)

Marvell Technology Group, Ltd.

NI 1—-9G5
A3V R (1.0%)
JvEa2—5— (1.0%)
Accenture Plc. Class A
7AIVS5 Y REET

AA 2R (1.0%)

BT (1.0%)

Garmin, Ltd.

A AGEt

HE (1.0%)

REZ (1.0%)

Aon Plc.

RESGE

KE (93.0%)

L& (1.0%)

Omnicom Group, Inc.
fRZEsE - BAE (5. 0%)
Boeing Co.

General Dynamics Corp.
Northrop Grumman Corp.
Raytheon Co.

United Technologies Corp.

BE (2.0%)
Altria Group, Inc.

Archer-Daniels-Midland Co.

finze (1.0%)
Southwest Airlines Co.
ZINUIL (3.0%)
Carter's, Inc.

NIKE, Inc.

RERRR

20174 9 B308

O O O O o

MEEIC
5H3
EE (%)

SPifise

236,912, 215
230, 183,123

467,095, 338

234, 681, 001

701,776,339

234, 584, 896

234, 584, 896

230, 757, 850

230, 757, 850

235,174,171

235,174,171

238, 941, 503

238,078,033
233, 586, 387
239, 827,225
235, 688, 678
236,961,793

. 184,142,116

234,854,617
228,528, 624

463, 383, 241

230, 277,945

232,520,170
226, 817, 874




32,326

50, 583

11, 804

21,851
12,892
38, 640

11,394

20,572
19, 052

18. 828
17.116
40,720

32,297
13.114
37,587
71,700
14,092

22,648

23,484
13,893

4,789
31, 89%
46, 076
14, 803
33,371
22,775
19,628

51,927

60, 487

#inE
VF Corp.

BEE (1. 0%)

General Motors Co.
BENEEGE (1. 0%)

Lear Corp.

T (3.0%)

JPMorgan Chase & Co.
M&T Bank Corp.

US Bancorp

NAFF0/09— (1.0%)
Amgen. Inc.

{£Z (2.0%)

LyondellBasell Industries NV
PPG Industries, Inc.

BEHET—EZ (3.0%)

Automatic Data Processing, Inc.
ManpowerGroup, Inc.

Robert Half International, Inc.

dVEa1—9— (5.0%)
Amdocs, Ltd.
Apple, Inc.

DST Systems, Inc.
Genpact, Ltd.

International Business Machines Corp.

{EfES - N—=VYFILT 7 (1.0%)
Procter & Gamble Co.
HBEEEY—EZR (9.0%)
American Express Co.
Ameriprise Financial, Inc.
BlackRock, Inc.

Discover Financial Services
Franklin Resources, Inc.
Mastercard, Inc.

SEl Investments Co.

T Rowe Price Group. Inc.
Visa, Inc. Class A

ETFHEE (1.0%)
Avnet, Inc.

B (5.0%)

Conagra Brands, Inc.

O O O O o

O OO OO OO oo

o

o

T4 OKEMEETHT 7V R

it

231,316,998

690, 655, 042

229,918, 684

229,974,379

234,921,914
233,699, 308
233, 090, 322

701,711,544

239, 134, 354

229, 368, 811
233, 030, 969

462, 399, 780

231,689, 942
226,999, 376
230, 740, 776

689, 430, 094

233,836, 115
227,508, 458
232,19, 214
232,038,673
230, 135, 464

—

. 155,714,924

231,941, 871

239,128, 876
232, 249, 668
241,014, 494
231,492, 746
230, 853, 111
235,281,513
229, 366, 184
232, 3%. 489
232,519,969

N

. 104, 303, 050

229,714,892

229,726,180
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TAOKREKREETHT 7V R

B

36,977
50, 141
38, 546
32,128

1,987

13,217
8,228

41,612

24,829
23,040
21,431
51,700
36, 100

9,062
38,411
41,159
16, 885

2,427

55,183
16, 904

33,016
11, 462
20,624

10,030
27,400

26,748
33,513

33,028
15.714

iR

General Mills, Inc.

Mondelez International, Inc. Class A
Sysco Corp.

Tyson Foods, Inc. Class A

NIV 7HE (1.0%)
Intuitive Surgical. Inc.
ANILRT 7Y —EZ (2.0%)
Aetna, Inc.

Humana, Inc.

FEEMAR (1.0%)

Church & Dwight Co., Inc.
RB& (10.0%)

Aflac, Inc.

Allstate Corp.

Assurant, Inc.

Assured Guaranty, Ltd.
Axis Capital Holdings, Ltd.
Everest Re Group, Ltd.
Hartford Financial Services Group, Inc.
MetLife, Inc.

Travelers Cos, Inc.

White Mountains Insurance Group, Ltd.

AVI—2w b (2.0%)
eBay. Inc.
F5 Networks, Inc.

XF 47 (2.9%)

CBS Corp. Class B

FactSet Research Systems, Inc.
Walt Disney Co.

ZDAEGE (2. 0%)
3M Co.
Eaton Corp. Plc.

Gl - AR (1.0%)

Valero Energy Corp.

EEm (6.0%)

Bristol-Myers Squibb Co.
Express Scripts Holding Co.
Johnson & Johnson

HEEIC
&3
EE (%)
0.
1.
1.
1.

O O O O O O O o o o

9

- O O

it

215,441,473
229, 489, 983
234, 085, 296
254,781,598

—

. 163, 524, 530

233,928, 477

236, 570, 559
225, 646, 404

462, 216, 963

226, 942, 450

227, 474,985
238, 368, 360
230, 430, 583
219, 690, 292
232,884,711
232,972,420
239, 664, 583
240, 687,610
232, 868, 862
234,128,329

2,329,170,735

238,900, 993
229,401,414

468, 302, 407

215, 553, 866
232,381,525
228, 834, 249

676, 769, 640

236,982, 753
236, 841,934

473, 824, 687

231,627, 657

240, 452, 188
235,410, 890
229,967,718




13, 200
31,654
59, 231

36, 760
38,325
25,961
25,652
12,643
25,836
13,263
31,677
38, 507
27,758
26, 352
40,51

54,260
20,119
22,897

32, 864
28,350
34, 064

63,501

19. 416
17,988

iR

McKesson Corp.
Merck & Co., Inc.
Pfizer, Inc.

5T (12.0%)

Best Buy Co.. Inc.
Big Lots, Inc.

CVS Health Corp.
Dollar General Corp.
Home Depot, Inc.
Lowe's Cos, Inc.
McDonald's Corp.
Ross Stores, Inc.
Starbucks Corp.

TJX Cos. Inc.
Wal-Mart Stores, Inc.
Williams-Sonoma, Inc.

8K (3.0%)

Intel Corp.

Skyworks Solutions, Inc.
Texas Instruments, Inc.

VIRDITT (3.0%)
CDK Global, Inc.
Microsoft Corp.
Paychex, Inc.

BE (1.0%)

Cisco Systems, Inc.

&g (2.1%)

JB Hunt Transport Services, Inc.
Union Pacific Corp.

KESE
EEHAEH (HE ¥20.380, 170, 159)

O O O OO OO OO O oo

o

T4 OKEMEETHT 7V R

it

228, 242, 643
228,147,371
238, 023, 945

1, 400, 244, 755

235,694, 176
231,103, 849
237,641,429
234,033,279
232,771,930
232,483, 849
233,915,338
230, 238,633
232,808, 164
230, 375, 225
231,787,684
227,367,615

2,790, 221,171

232,584,140
230,772, 440
231,038, 204

0694, 394, 784

233,391,114
237,713, 806
229,911, 469

701,016, 389

240, 386, 902

242,772,227
234, 818, 281

477,590, 508

21,651, 805, 474

¥ 23, 054, 098, 730
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US k=9I 4—IUR - IS5 ZD20175 9 A0EREDTHES T a VikE (HIEED -0.2%)

FAR (EAES (i #BHAR B PAYEVAN ikl

Call - Accenture Plc. 141 2017/10/11 2,550 ¥ (209, 725) (8,997)
Call - Ameriprise Financial, Inc. 142 2017/10/11 2,460 (148,013) (1,896, 092)
Call - Amgen, Inc. 190 2017/10/11 1,860 (148, 641) (217.999)
Call - Apple, Inc. 167 2017/10/11 2,100 (351, 956) (12,577)
Call - Archer-Daniels-Midland Co. 45 2017/10/11 8,040 (135, 859) (18,532)
Call - Assurant, Inc. 97 2017/10/11 3,650 (253, 839) (243,913)
Call - Assured Guaranty, Ltd. 44 2017/10/11 8,250 (210, 269) (9,491)
Call - Automatic Data Processing, Inc. 112 2017/10/11 3,140 (319,577) (115, 925)
Call - Avnet, Inc. 38 2017/10/11 8,820 (364, 699) (1, 420, 726)
Call - Best Buy Co., Inc. 59 2017/10/11 5,980 (257. 851) (289.513)
Call - Big Lots, Inc. 51 2017/10/11 6, 950 (228, 207) (2,050, 882)
Call - Bristol-Myers Squibb Co. 64 2017/10/11 5,450 (456, 234) (388, 480)
Call - Carter's, Inc. 94 2017/10/11 3,630 (227, 262) (2,039, 195)
Call - CDK Global, Inc. 64 2017/10/11 5,270 (284, 159) (124,922)
Call - Conagra Brands, Inc. 37 2017/10/11 9,970 (233, 882) (4.909)
Call - Dollar General Corp. 78 2017/10/11 4,420 (439,023) (1,753,129)
Call - eBay, Inc. 39 2017/10/11 9.010 (363,515) (646, 379)
Call - F5 Networks, Inc. 121 2017/10/11 2,840 (212, 493) (472,757)
Call - Franklin Resources, Inc. 43 2017/10/11 7.910 (182, 143) (1,540, 522)
Call - Garmin, Ltd. 54 2017/10/11 6. 590 (133,828) (378, 403)
Call - General Dynamics Corp. 203 2017/10/11 1,670 (185, 085) (581, 362)
Call - General Mills, Inc. 58 2017/10/11 5,930 (322, 306) (3, 446)
Call - Home Depot, Inc. 165 2017/10/11 2,170 (272, 415) (284, 026)
Call - Intuitive Surgical, Inc. 1,075 2017/10/11 320 (352, 803) (139, 497)
Call - Lear Corp. 162 2017/10/11 2,170 (144, 965) (2,834, 422)
Call - LyondellBasell Industries NV % 2017/10/11 3,730 (184, 338) (1,340, 132)
Call - M&T Bank Corp. 154 2017/10/11 2,290 (128,172) (1, 843,108)
Call - ManpowerGroup, Inc. 120 2017/10/11 3,000 (163, 670) (260. 492)
Call - Mastercard, Inc. 4 2017/10/11 2,510 (204, 404) (398, 992)
Call - McKesson Corp. 165 2017/10/11 2,190 (159, 463) (7,253)
Call - MetLife, Inc. 49 2017/10/11 6. 870 (452, 939) (2,651, 355)
Call - Mondelez International, Inc. 42 2017/10/11 8,170 (426, 246) (158, 320)
Call - NIKE, Inc. 54 2017/10/11 6. 240 (646, 057) (59, 254)
Call - Omnicom Group, Inc. 76 2017/10/11 4,600 (216,911) (325,199)
Call - Paychex, Inc. 59 2017/10/11 5,960 (254, 673) (1, 064, 648)
Call - PPG Industries, Inc. 107 2017/10/11 3,210 (498, 746) (1,075, 432)
Call - Robert Half International, Inc. 48 2017/10/11 7.510 (221, 149) (2, 266, 730)
Call - Ross Stores, Inc. 62 2017/10/11 5.720 (200, 534) (2,057, 083)
Call - Skyworks Solutions, Inc. 112 2017/10/11 3,220 (225, 567) (6.017)
Call - Southwest Airlines Co. 57 2017/10/11 6, 560 (224,532) (388, 188)
Call - Starbucks Corp. 55 2017/10/11 6.120 (229.613) (87.198)
Call - TJX Cos, Inc. 75 2017/10/11 4,700 (287, 049) (372, 608)
Call - Tyson Foods, Inc. 69 2017/10/11 5. 150 (204, 780) (1,258, 642)
Call - Union Pacific Corp. m 2017/10/11 3,200 (296, 160) (2,031, 368)
Call - United Technologies Corp. 13 2017/10/11 3,030 (310, 670) (1,203, 224)
Call - Walt Disney Co. 100 2017/10/11 3.310 (314, 520) (194, 574)
Call - Williams-Sonoma, Inc. 51 2017/10/11 7.230 (258, 308) (466, 929)

)

¥ (12,547.250

(36,992, 842)




T4 TREMESETHR T 7V R
BRLA—N—LA &NN—=RI—)L - TS5 D174 9 ANEREDFTES T 3 VHER WEED 0.1%)

FAR (EAES (i sEAR B2 E PAYEVAN Bkl
Call - OTC Brazilian Real versus Japanese Yen 35 2017710/ 43, 000, 000 ¥

(16,536,715 ¥ (30,976, 112)

USDAN—=RI—IL - TS5ZAMD20174F 9 ANBREDTHES T 3 V&S (FEED -0.1%)

2] 1A imEAR 2 PAVEVIN B it
Call - OTC United States Dollar versus Japanese Yen 108 2017/10/11 6,000,000 ¥

(7.121,7300 ¥ (27.807.157)

BRLA—N—=LA &HN—RI—IL - 75 Z2D20174 9 ABREDHEHETERN HEED -0.2%)

U EE[HEF ZEE  REE 5TW LR Sl SHE (48) EHEL (8)

B R L Canadian Imperial Bank of Commerce 5,000,000 2017/10/18 USD 1,590,736 ¥ ¥ (1,504,582) ¥ (1,504,582)

B R L Goldman Sachs International 79,000,000 2017/10/18 USD 25,39,213 - (53,310, 210) (53,310, 210)
¥ - ¥ (54,814,792) ¥ (54,814,792)

EE DS

BRL - TSI LTI

JPY - BAM

usb - NN
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4D - I2—TFEY b -IP-TF7UR

<fHEIER>

HI7 VR (TADKEKRIETHRT 7V R) MREIRELTWVDS [FA4D - Xx—=7 Yy b - IP=T7UR]
OREH Q07F128118) & BT 7Y ROREEHNEBR>THUEXIDT, HT 7Y ROREH (201810518
H) BELCHIFZIAT - Ix—Ttvb - IP—=—T 7Y ROBAEEOHREEZ2IR—IJ(CHBTEELZLEFL

1o

WYA4D - Ix—=7ty b« IF—T 7Y ROEERTTEIGIR

n # &
(2018£F 4 H1981 5201861089188 F T)
g T 7 3
# 1 & & # 1R & &
¥ ¥
757 EREEHAEESS 2018/8/13 50. 000
731 EEEHAEESS 2018/7/10 40,000

(1) FHEEFELRE @BNFIESENTHEIFLA).

(E2) BARBE>UIBT,

WEASERER

2018F10R18HIRE. BMEIFEFDHEHFANBH D EE A

21



40 - IR—=7Ey b - IF=-TFUR
EfRRESE F6H (REB 2017%F128118)
Gt&8R 2016&F12810H~2017F12811H)
AT - IX—=TFEyh - IPF=T 7 ROFOHICH N DBERINIZE THREB U LEIFFI,

*HT 7V ROLHEHTRDE T,

2 A 7 #| TELIEOERZSS UCKEERZITRVE T,

FERE N R | HECDES

OMETOESZPDICREL. REULINEDERZH S U CREERZITRVNE T,

B A 7 A | OHREEANORECHICO T BEHEN 1 FRE. BUSRKICHOVTA - 2813 EDE

ZHROARY—V )L - R=N\N—([IHETDEEEAREUFT,

0 #H Al BR | MEEREED10% U T

KA AR

RRBTFRARAOA—TEIE1S
http://www.daiwa-am.co.jp/
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4D - I2—TFEY b -IP-TF7UR

WHAR DR FEMERDHER

()
10,020

10015 | \_\_\l
10010

SR—rTFUFICDONT
TEMEEBEDTEMICERL. BHOEES LU O—IL - O0—>
FICKDERETRVE U,
ORYFI—TLDERICONT
BT 7Y RIGEADFHOF CFEREEE BRI FI—TBLY
SERHZSRITTHIF A

(SEDERSE)
MEMEEEEDL2EICEER L. TENRERZTEVET,

(-
W1 70X OERORH
10,005 = B R
HoBe S =ERTFME —
(2016.12.9) (20171511 | EEEREFEN B
BImEEEES [F¢ -
£ A 5 B2 O£ B |n 2 & ZDhER 0
B o= ®|E Ak E (ZOHh) ©)
¥ " % s &t 0
(520168125 9 © 10,016 — 28.2 GE1) HIPDBA CEBRONNZDDEEERESD) HEI. BHICK>T
128X 10,015 £0.0 - SEEDNICEBN DB, EEACLIELEURECT, BADE
20174 1 Bk 10,015 A0.0 31.1 ggﬁgﬂ%%;ﬁggut[;ﬁﬁ%@ [ BOHY OEROBEH] DEEO#E
et SR raral A
2 AR 10,014 £0.0 253 (¥2) BBEECEICAFRBIENRAALTHYET,
3 A% 10,014 £0.0 - e . .
ES 10013 200 353 WEEHLURGIORER
: : - NS
EREES 10.012 200 >:] (2016FE128108H'52017F128118%FT)
6 A% 10,012 £0.0 0.6 _ - _
7 BX 10,011 ~0.0 0.1 HE N & | % I &
8 A% 10,011 £0.0 - 53] TH $@
e 10.010 0.1 — ry | EfEEESS 33,310,870 (36.270.000)
108X 10,010 £0.1 - (1) 2BFBELAS EBNTHRSENCHIELA) .
118% 10,009 A0.1 - (£2) ( JRNEBEECLDEINT, LROFFCEZSENTBY FA.
(EF)20178128118 10,009 0.1 - (F3) BIAEEIHET

(E1) EERFHEL,
(x2) 221@%%@)\%%la%ﬁ?ﬁkﬂ@%ﬁ*ﬂé#ﬁ (EIRHES) BRUESFEYER

(x3) %77; RiE. BEUINBOHRRZED S U TCREERZTIR> TS Y.
NYFIY—IBRIUSEEMEH D FE A,

GEREE)
SEEMEBESDHREICDONT
(B #E(EE - BER]
HAE 1 10,0169 HAK : 10,0093 #EZE=E : A0.1%
[(BEMEOELEHER]
BREFBEMGE LI ERENS, EEMBIETELE U
SBRERIBEICOVT
OENEHERTR
Hasy. BRE [RESFHREMEEN - E0IERMEN] =it
BFUEULUR. CDXOIBBIROEMEBECEEZERIC. EELGHES
(37BY) OFEYBKLUEERI—ILBEEYEFET A FB
THBEULF U,
SHHICHITB [SR0DERAH]

(retegEORSMCRBL. RENBERETBLET. )

WERGFTEIHRE
n |
(2016££1281080520174128118FT)
= 8
B 3 % i
i m e = m = &
A F

645 EREIGHEES 2017/2/20 (4,280,100
669 EEIGHEES 2017/6/12 (3,020,099
657 BEREIGHEESS 2017/4/17 (2,860,055
659 EEIGHREES 2017/4/24 (2,650,077
652 BEREIGHEESS 2017/3/27 (2,530,020
642 BEEFRHIEES 2017/2/6 (2.410,036
644 EEIGHEESS 2017/5/12 (2,070,088
651 EEIGHREES 2017/3/21 (1,970,049
660 EEREHEEZS 2017/5/1 (1,450,027
638 B 2017/1/16 [1,270,010
(1) SHEZELRE BBAFHRSENTHEUEEA) .
(E2) BARBEFIIET,
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WEAEER#R
SHIRICH I B BMEASFFOEFANBH I T A,
Wi E (ST EDER

40 - I2—TFEY N -IY-TFUR

AR 1,598M, BEERE 9470,/NB - KEESHEI >R BX
AI—2 (BA/HER) 15440, BEERE 940 ,/NB - KEEHEHE
JrVR BEEULI NI-Z (BBEHERR) 1,984, 4 JHAKIA
FwIZ - TrVR (REENE) —¥T7h11-3,536,610361H. 9408
FHERAVTVIZ - TFUR (REENE) -7 ~12-679,321,043M,
FSATDEBEAKRRA VTV IRX - T7YR (REEMNE) - T 13—
1,287,713,056M 9,
* BHIROSTE O Y OfEELEF10,009H T,

2017F1281181R#%E
m 5 X
= S ERE A =
e %
J—)b - O—2%., Z0fth 17,415,714 100.0
SIS EREE 17,415,714 100.0

02) FBEOEMRBETIET.
BEE. 8. TABLUBREMEDIR

WS DIRR
S B20165F128108H E2017F128118
I8 = El H
(A) BeHFIRR A 8,299,426
SHFIR A 922,829
SRR 07,376,597
(B) AffiEEcEER A 2,491
bpistis| A 2,491
(C) Z0fthEmM A 174,287
(D) ZfpfERmE(A+ B+ C) 2 8,476,204
(E) AifRiRisms 16,325,703
(F) BRHEIRRE A 3,147,995
(G) ENiSFt=ERE 11,059,860
(H) &5t(D+E+F +QG) 15,761,364
REEEIREE(H) 15,761,364

2017512811 8IR%E

I8 = El i xR

(A) BE 17,415,714,7548
J—)L-0—V%F 17.415,714,754
(B) &f& -
(C) WEHEFTE(A—B) 17,415,714,754
TR 17,399,953,390
RERR RIS 15,761,364

(D) ZmEEOH 17,399,953,39000

1705 Y B4Effiga(C. /D) 10,009H

*HAE(CH1TF B ITAEEF10,476,400,958M ., HHICH (T 2 BIRETAEF
9,625,428,641M, EIM#KITTAERIF2,701,876,209C Y,
* UERCHBII YUY —T 7V RERENRE I REBEDTARIE, I10
BEIPHET 7 VR (BBAYI&HY) 9990, 4« DEHFIT7PHIET 7 VK
(BEBANYIIRL) 999H. BEERIY A DREMEETMR I D MOV
7L (BEHER) 219,583M., BEERES A DREMIETHaID NOT
V=7 L (F2EREE) 24953M. 51 DREMEETHY AV a VT
L (BAHEE) 848,389M., 94 TREMIETHY AV a TP L (&2
OREE) 66,873, &4 DKREKRERTH T 7 >~ R36,730,213M., 140
DBEAVILEIET 7 VR (REANYIHY) 6,592,748[, 94 IDBEX
VILEIET 7R (BB IRL) 10,288,683M. 94D,/ NB - KEfE
FEED 7R RBANYISHY (F1ERER) 4,995, 940,/NB - K
EES®ED 7R BEAYIRL (F10RER) 4,995, #RNAT
Uw REEsT 72 R2014-04 (BEAYIHY /BREEINE) 999M. tH57/\
A7V RIS D 72 8201407 (BBANY IS BREEME) 999,

FNATUwREEHT 72 R2014—10 (BEAYIHY /BREENE) 999M.

N4 T w REEFT 7V R2015-01 (BE&Av I&HY /REENE) 999
B, 940 - 7SI - U7IVEa (BRHEE) —X—/S— - N A VAL~
a500—2499118. 94D - FSI - L7 fEa (BEHEE) —X—
S— - NAAVHAL— al000—R49911M, 94D - A—X S U7 HE
LT P YR YR— - K= T+ UA32,460,1078. 94 DBERMKRA >V
FYIR - TPYR=Y TR Ver3—858,588,190M. 5« JEAEKIA
VFWIR - TPV R=Y TR Ver6—3,325620,751H. 9« DHAK
RAVFVIR-TPYR-YTR1 Ver7 —828,595357M. 54 UEA
HRAVTVIR - TPV R=YT M1 Verd —3,326,673,327M. 5940
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