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KNG AITAN 28 7, RAWAGE,

® ARFTHT%, HABKTHR

KB T3, 4 K 50ETF. )7 iX 300, & % #4 7% 300ETF . & 5= 300ETF
FEIENE 5B A 1. 37%, —0.73%. —0. 69%. —0.73%.

TR B A & d EJE 49 22. 50 T E] A JE 8 20. 65,

& IMWAEARY X

[H 4006 K refp) oy b B 89-7. 77% 7% A A J8 69-9. 38%, |F SF4uHas K
teAs) by b B 69-5. 66% 5% K B A JE 69-T. 61%, 1C FALFNE K e fp) by L B 4%
—6. 97% % A A 69-10. 26%.
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CAITONG SECURITIES

EH AR

P‘JAEI%

i 3
T BT I AR 3
12 RS T I 5
2. BB T . o 6
3, MAHMBEETEEIBE. 9
B BOETF ettt e e 9
3.2 B00ETF & .ttt e e e 10
Ay BRI 11
By R H B POR I ..o i 13
Ei B %
D AR AR A RIS A 3
@ z BOETF Bl BAGHEIL .o 4
B 3: BEBHHWERASBEFRIERIA (B) .. 5
B4: MARMBESEBIREI. .. 9
B 5: 300ETF MARKBESEEREI ... 10
B 6: S5OETF BAB B B 15
B 7: 300ETF BIAB B BEAR T E .. oot 15
B 8: 50ETF #AA PCRORZ Z)RPCR(BEAE) . ... ... .. 16
B 9: 5OETF FAAURL AR POR. . . ..ottt 16
B 10: 300ETF BAA PCRURX B)GPCR(BEAE) . ... ... ... . . 17
B 11: 300ETF HAAUBRZ AT POR. . . . oot e 17
E A THEFE (BB AGT) o 3
2 HA B R 6
A3 HABFREZIB (B) 6
A IF A 7
F5: IFAAELREZIB (B) 7
6 IO AR 8
FT: 1ICAHELREZWB (B) 8
OB AT I 9
91 300ETF F8BIEBAATHEIL .. oo 10
F10: BRI B 11
FA: BES0ETF T EBEBIE . 11
F12: BAEMBI0ETF AT EBEIIE . 12
#13: EFB00ETF T EBEBIE . .o 12
FA4: PEB00 T EBEAE . 13
F15: B E S0ETF BB TR oot 13
F16: BEMIE B00ETF BAUR R . . 14
FAT: BT B00ETF AR . 14
F18: PR 300 BRI AR B 14

IR R MR E £ 5 A8 E AR AT LI BARE 2
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CAITONG SECURITIES

i R AR
1\ T“P‘%n&“ﬁ-
1.1 AT HEAHNFE
21: THEHRE (Ffe: )
WAAXSH HLEANAXGHA B
P IF 300 3344. 49 3034. 49 -9.27%
+iE 50 904. 94 761.55 -15. 85%
¢ Fx 44 3% 300ETF 34. 41 25. 05 -27. 20%
47 50ETF 23. 63 18. 71 -20. 83%
4 L H
’#%g*ﬁk;iOOETF’H 21. 81 17. 42 -20. 11%
50ETF #AAL 22.79 17.25 -24. 31%
£ 5% 300ETF #AA2 12.43 10. 50 -15. 50%
2 5% 300ETF 6.09 4.10 -32. 74%
JFIF 300 AR A HRAC 3.13 3.03 -3. 44%

HERF: wind, WEiEFHFRAH

A1 &SRR ERETN

24 -

23 -

22 -

21 -

—— 1EZFAIE300ETF
—— F2SE300ETF

—— FIR300

_1§50

o
qp{ﬁ\/ﬂ

FABKR: wind, BBIEHAR AT

IR R MR E £ 5 A8 E AR AT LI BARE
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T SR AL 2R R
B 2: 50ETF &K 3h R 454 & AN

— VIX  — RV
26 - =

24 -
2 -

20 -

KBFF: wind, WEEEFRITAT

M BO0ETF &k A B A KR A, ATh A BB FETE, 22KRA KM
BT HY A= RV, RHFEATITHES, AT EEE RV HITBRKGFN, XA
T R — 09 A AT B AT S M VAP BT,

B S MR E % AR RA AT L BT 4



N
T SR AL 2R B KA SN

1.2 RN TH
: RABIAT R A A LHFARE KB (%)

—— IHO1.CFE —— 1GO1. CFE
a- —— 1Fof\ CFE
_6 -
_8 -
_10 -
_1 2 -
_1 4 -
T T T T T T T T
i N> A1 N 5 0 QN Po3l
2 & A A A Y A
ASF e s s ol SN e

HKABRE: wind, WBIEFRHFLH

IH SFACA G K e fp) &y B B 69-7. 77% % 4 A B 69-9. 38%, |F ALk K ikt d b
JE 49-5. 66% 7 F B A JEA #9-7. 61%, 1C SFALFHE Kby kB 69—6. 97% % A A JF)
#-10. 26%.

B S MR E % AR RA AT L BT 5
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2, BRIBHMRTH
%2: IH&4AE

H 3 1HO0. CFE IHO1. CFE IHO02. CFE IHO3. CFE
2021-05-24 -17.75 —-49.75 -80.75 -95.15
2021-05-25 -1.29 -32.89 —-67.29 -88. 29
2021-05-26 =7.19 -37.19 =72.79 -85. 39
2021-05-27 -1.34 -30. 74 —-64.94 -81.74
2021-05-28 -8.50 -39.50 =72.50 -91.30
2021-05-31 -8.02 -41.02 -72.82 -89. 62
2021-06-01 -13.10 -42.90 -78.10 -100. 90
2021-06-02 -10. 40 -41. 40 =75. 60 -99.20
2021-06-03 -11.16 -42.36 =77.96 -105. 56
2021-06-04 -10.10 -40.70 -83.70 -110.30

HERF: wind, WEEFRAFRAH

% 3: IHA&LAFEE B (%)

B 3 1HOO0. GFE IHO1. CFE IHO02. CFE IHO03. CFE
2021-05-24 -7.16 -9.39 -7.09 -4.75
2021-05-25 -0.54 —-6.17 -5.75 -4.26
2021-05-26 -3.07 -7.05 —-6.23 -4.12
2021-05-27 -0. 61 -5.96 -5. 61 -3.96
2021-05-28 -3.96 =7.77 —6. 31 -4.44
2021-05-31 -4.36 -8.58 —-6.53 -4.44
2021-06-01 -7.43 -9.14 -7.05 -5.01
2021-06-02 -6.35 -9.09 —-6.94 -4.99
2021-06-03 -7.29 -9.58 -7.28 -5.38
2021-06-04 -7.04 -9.38 -7.83 -5. 61

FABKR: wind, BBiEHRARAT

B S MR E % AR RA AT L BT 6
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% 4: IFA441L 2

B 3 IF00. CFE IFO1. CFE IF02. CFE IF03. CFE
2021-05-24 -20. 39 -57.19 -99.99 -125.59
2021-05-25 -2.68 -36. 68 -82. 68 -111.48
2021-05-26 -4.79 -39.99 -83.79 -109. 99
2021-05-27 -5.23 -37.23 -83.43 -108. 43
2021-05-28 =7.09 -41. 49 -86. 29 -114.89
2021-05-31 -11.77 -45.37 -89. 37 -117.77
2021-06-01 -18. 68 -52. 68 -97.28 -133.08
2021-06-02 -9.17 -45.17 -94.37 -132.97
2021-06-03 -22.09 -54.29 -105. 69 —142. 49
2021-06-04 -13.08 -47.88 -100. 48 -135.08

HERF: wind, WEBiEFRAHFRAH

% 5: IF&4FME £ B (%)

B 3 IF00. GFE IFO1. CFE IF02. CFE IF03. CFE
2021-05-24 -5.62 -7.39 -5.98 -4.26
2021-05-25 -0.76 -4.74 -4.85 -3.68
2021-05-26 -1.42 -5.26 -4.96 -3.65
2021-05-27 -1. 61 -4.98 -4.96 -3. 61
2021-05-28 -2.29 -5. 66 -5.19 -3.85
2021-05-31 -4.38 —-6.56 -5.50 -3.99
2021-06-01 -7.25 -7.72 —-6.02 -4.52
2021-06-02 -3.88 -6.87 -5.96 —-4.58
2021-06-03 -9.74 -8.44 —-6.76 -4.97
2021-06-04 —6.26 =7. 61 —6.46 -4.71

KKK wind, MEEIERHRAT

B S MR E % AR RA AT L BT 7
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IERFTF RIS
2 6: ICA4RE

B 3 1G00. CFE 1G01. CFE 1602. CFE 1C03. CFE
2021-05-24 -29.12 -68. 32 -157.92 -281.12
2021-05-25 -30. 67 -73.07 -157.27 =279.47
2021-05-26 =27. 41 -74. 21 -161. 81 -281.81
2021-05-27 -39. 81 -86. 61 -178.21 -299. 41
2021-05-28 -16. 37 —-64. 37 -158. 37 -284.17
2021-05-31 -49.99 -96.19 -199.99 -334.39
2021-06-01 —-64. 36 -118.96 —226.36 -370.76
2021-06-02 -36.43 -90. 63 —-204. 63 —-349.83
2021-06-03 —-66.73 -117.53 -236.53 -379.73
2021-06-04 -24.06 -82. 86 -201.86 —-352. 66

HERF: wind, WEBiEFRAHFRAH

% 7: 1ICAHLAFHEE B (%)

ZE 1C00. CFE 1601. CFE 1602. CFE 1C03. CFE
2021-05-24 -6.30 -6.97 -7.40 -7.45
2021-05-25 -6.82 -7.50 -7.35 -7.36
2021-05-26 -6.36 -7.74 -7. 61 -7.44
2021-05-27 -9.43 -9.08 -8.36 -7.87
2021-05-28 -4.18 -6.97 -7.53 -7.53
2021-05-31 -14.03 -10. 80 -9. 61 -8.88
2021-06-01 -18. 62 -13.45 -10. 90 -9.86
2021-06-02 -11.73 -10. 71 -10. 07 -9.44
2021-06-03 -21.7 -14. 01 -11. 69 -10.29
2021-06—04 -8.96 -10. 26 -10.10 -9.59

XIBRFE: wind, MBIERKF XA
HHF AT E 25 VAT SR L B a
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CAITONG SECURITIES

&Ik

3. WA MM E T e S

a3

IEHTF IR

AR IEH R M B L LT HHITH A %, Wil 4 TA H AR T 569 45435,
METHERET, @3BFEN L LATRG ML S, RIS EHAAEGF4TH,
N 100 e BANEH R K MEE L TR S, KESITHH 28

o, W RE.

3.1 50ETF

% 8: Mirp kA
H A% B #7 s TRk
2021-05-18 98 —-0. 06%
2021-05-19 87 -0. 68%
2021-05-20 58 0. 34%
2021-05-21 37 =-1.17%
2021-05-24 7 0. 40%
2021-05-25 16 4.18%
2021-05-26 99 0. 36%
2021-05-27 98 0.27%
2021-05-28 53 -0.19%
2021-05-31 19 —-0.33%
2021-06-01 6 0.03%
2021-06-02 17 =0. 74%
2021-06-03 16 —-0. 80%
2021-06-04 18 0.47%
2021-06-07 28

KKK wind, WEEIERHRAT

B4: MERBAXSEZHEREAL

1.00 -

0.95 -

T
o
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T
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FAERR: wind, BHBIEHRAFRAT

IR R MR E £ 5 A8 E AR AT LI BARE
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3.2 300ETF
% 9: 300ETF AL H75 % A
B4R B 4 1o Ik
2021-05-18 96 0. 04%
2021-05-19 71 -0.27%
2021-05-20 51 0.27%
2021-05-21 27 -1.06%
2021-05-24 15 0. 55%
2021-05-25 34 3.18%
2021-05-26 98 0. 02%
2021-05-27 94 0. 36%
2021-05-28 22 -0. 28%
2021-05-31 7 0.11%
2021-06-01 4 0. 15%
2021-06-02 17 -0. 80%
2021-06-03 32 -0.77%
2021-06-04 36 0. 63%
2021-06-07 36

HKABRRF: wind, WEEIERHRAT

B 5: 300ETF M&#Hm & % =&tk

1.0 -

BACI I A e
o) o 0o 0o LB AN AT

QN
o 0 N N N 10

N

AR : wind, HEIiERHFEH

B S MR E % AR RA AT L BT 10
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4, EKHhE
H 3 ﬁiﬁf’ £ % 300ETF % 300 4 F 50ETF

2021-05-24 19.05 19.76 20.95 19.76
2021-05-25 22.52 23.31 23.10 21.63
2021-05-26 22.71 23. 30 23.12 21.70
2021-05-27 23.50 24.14 23.73 22.65
2021-05-28 23.30 23.77 23.51 22.50
2021-05-31 23.97 24. 43 24. 11 22.88
2021-06-01 23.69 24.17 24. 06 22. 64
2021-06-02 22.20 22.71 22.44 21.28
2021-06-03 21.31 21.69 21.32 20. 55
2021-06-04 21.50 21. 64 21. 21 20. 65

HAERR: wind, WEEIERHRAT

#11: £ E50ETFiL+ A B Hsh%

B %A VIX HV RV
2021-05-17 20. 89 18.76 14. 37
2021-05-18 20. 57 18.19 11.99
2021-05-19 19.87 17.83 10.99
2021-05-20 19.89 17.34 16.32
2021-05-21 19. 67 17. 41 17.03
2021-05-24 19.76 16.95 13.13
2021-05-25 21.63 22.86 19.00
2021-05-26 21.70 22.20 15. 68
2021-05-27 22.65 21.55 18.26
2021-05-28 22.50 20. 91 18. 71
2021-05-31 22.88 20. 31 13.00
2021-06-01 22.64 19. 69 16.90
2021-06-02 21.28 19. 31 13.49
2021-06-03 20. 55 18.98 12.07
2021-06-04 20. 65 18.49 27.05

FABKR: wind, MBIEHARAT

FFAMERE LB RME LR EFT LI R ARE 1
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#12: 5 MH300ETFE+ A B K £

B 3 VIX HV RV
2021-05-17 20. 43 19.12 14. 68
2021-05-18 20. 21 18.54 11.80
2021-05-19 19.70 18. 00 11.52
2021-05-20 19. 47 17.49 15.54
2021-05-21 19. 05 17. 45 15. 41
2021-05-24 19. 05 17.05 13.22
2021-05-25 22.52 20. 49 14.88
2021-05-26 22.7 19.87 11.73
2021-05-27 23.50 19. 31 15.15
2021-05-28 23.30 18.76 14. 81
2021-05-31 23.97 18.19 11.72
2021-06-01 23. 69 17. 64 15.98
2021-06-02 22.20 17.39 13.78
2021-06-03 21.31 17.13 13. 11
2021-06-04 21.50 16.78 23.42

HABRRF: wind, WEEIEHRHRAT

#13: ES2300ETFif+ A B Kk sh &%

B #7 VIX HV RV
2021-05-17 21.42 18. 41 15. 31
2021-05-18 21.10 17.85 12.30
2021-05-19 20. 58 17.34 10.70
2021-05-20 20. 26 16. 86 14.95
2021-05-21 19.88 16.92 17.06
2021-05-24 19.76 16. 48 13.45
2021-05-25 23. 31 20. 40 15. 565
2021-05-26 23.30 19.78 12.73
2021-05-27 24.14 19.22 15.38
2021-05-28 23.77 18. 68 14.00
2021-05-31 24.43 18.12 12. 21
2021-06-01 24.17 17.57 16.52
2021-06-02 22.7 17.33 13.79
2021-06-03 21. 69 17.07 12.90
2021-06-04 21. 64 16.70 23.57

AR : wind, HEIiERHFEH

B S MR E % AR RA AT L BT 1
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&14: PR00:L+E BEHE

B 3 VIX HV RV
2021-05-17 22. 61 18.90 14.06
2021-05-18 22. 62 18. 33 10. 86
2021-05-19 21.92 17. 81 10. 71
2021-05-20 21.70 17.30 13.563
2021-05-21 20.87 17.22 14. 41
2021-05-24 20.95 16.78 12.40
2021-05-25 23.10 20.24 14.33
2021-05-26 23.12 19. 63 11.79
2021-05-27 23.73 19.07 14.20
2021-05-28 23.51 18.53 14.83
2021-05-31 24. 11 17.98 11.09
2021-06-01 24.06 17. 45 15.14
2021-06-02 22.44 17.33 13.85
2021-06-03 21.32 17.00 13.71
2021-06-04 21.21 16. 60 20. 49

HABRRF: wind, WEEIERHRAT

5. MX ¥ PCR i

% 15: %8 50ETF AR 4

B per A& XA per #H 4% pcr REXE
2021-05-24 1.02 0.79 0.84
2021-05-25 0.38 1.05 0. 67
2021-05-26 0.35 0.88 0.56
2021-05-27 0.47 0.89 0. 68
2021-05-28 0.58 0.84 0. 68
2021-05-31 0.78 0.79 0.74
2021-06-01 0.73 0.78 0.76
2021-06-02 0.7 0.76 0. 63
2021-06-03 0. 81 0.73 0.70
2021-06-04 0. 69 0.73 0. 62

FABKR: wind, MBIEHARAT

B S MR E % AR RA AT L BT 13
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% 16: &M% 300ETF AR H A

B #) per A 33 pcr &= per REXE
2021-05-24 0.88 0.89 0. 89
2021-05-25 0.42 1.12 0. 69
2021-05-26 0.38 1.12 0. 61
2021-05-27 0.55 0.94 0. 68
2021-05-28 0.58 0.90 0. 68
2021-05-31 0. 69 0.87 0.73
2021-06-01 0. 67 0.87 0.76
2021-06-02 0. 66 0.86 0. 66
2021-06-03 0.80 0.85 0.77
2021-06-04 0.75 0.84 0.72

HAERR: wind, WEEIEHRFRAT
% 17: £ % 300ETF MR H4

B 3 per A% AR per #HAE&E per BRXE
2021-05-24 0.78 0.71 0.93
2021-05-25 0. 39 0.90 0.59
2021-05-26 0.34 0.94 0.55
2021-05-27 0.48 0.76 0. 62
2021-05-28 0.55 0.71 0. 65
2021-05-31 0.48 0. 67 0.54
2021-06-01 0. 63 0. 67 0.78
2021-06-02 0.7 0. 66 0.71
2021-06-03 0.77 0. 65 0.75
2021-06-04 0.77 0. 67 0.71

HABKF: wind, WEEIERHRAT

& 18: X 300 IR HMARXK S

B 3 per A& X3k per ¥4 ¥ per R X E
2021-05-24 0. 67 0. 64 0. 64
2021-05-25 0.36 0. 69 0.56
2021-05-26 0.33 0.68 0.48
2021-05-27 0.33 0. 66 0. 47
2021-05-28 0.35 0.63 0. 45
2021-05-31 0.39 0. 62 0.52
2021-06-01 0. 41 0. 61 0.53
2021-06-02 0.48 0. 61 0. 47
2021-06-03 0. 47 0. 61 0. 45
2021-06-04 0.43 0. 61 0. 46

FAERR: wind, BHBIEHRFRAT

FFAMERE LB RME LR EFT LI R ARE 14
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B6: S0ETFHRBF L BEARRE

— EXE — BHe=E
5000000 -
4000000 -
3000000 -
2000000 -
1000000 - | | | | | | | | | |
@10’“%@@’@@@’\0@@’\\1%@’\1@1\'“\@1\’“?LQ{L\’“31@\’“:@\’@@1\’“b

HKABRE: wind, WBIiEFRHFLH

E7: 300ETFRHEF L ZERKTE

— EXE — BtE
4000000 -
3500000 -
3000000 -
2500000 - ‘ l
[/
Mttt [0 JILE 0
2000000 - \ 'M ) ' al |
'l tlibU L % ' A
1500000 - L( I V
1000000 E T T T T T T T T T T T
P R N T AP C NP \ VP LU\ GRS
DA SN M N L L AR A LA

BKAERE: wind, HEIiERHFEH

FFAMERE LB RME LR EFT LI R ARE 15
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CAITONG SECURITIES

EH AR

E8: 50ETF#A4LPCR (5% X &) &PCR (£ &)

0.8 -

0.6-

- FI’ %
oS l\,t)”‘ N 1\,@’

,\0 /»\‘\ 1 A
o go @q&,\ o
DN NN A N A LA

® &
N g
oH o)

B

HKABRE: wind, WBIiEFRHFLH

B 9: 50ETF#AAL A% 3 5iPCR

1.50 -

1.25 -

1.00 -

0.75 -

0.50 -

0.25 -

A
S l\’(ﬂ b

T

A
o

10 10

L

Be
q’g .\/Q

L

S
N

{A

AD
e Q@A’L P
% o SN

® &
Q -
RN AN

BKAERE: wind, HEIiERHFEH

IR R MR E £ 5 A8 E AR AT LI BARE
16
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CAITONG SECURITIES

SRR AR

E10: 300ETF#A4PCR (5 X ¥ ) &PCR (¥ £ &)

per 3 & periz i iE

0.5 -

A0 a8 e ok

S O ')910 ’).qu BN A A AP AN

o
fLQ,LQ/Q

HKABRE: wind, WEBIEFRHFLH

1: 300ETF#A4L Ak X 57PCR

2.00 -

1.75 -

1.50 -

1.25 -

1.00 -

0.75 -

0.50 -

0.25 —5 T T T

'LQ’Q

A
0 o

L

,‘\
0 o

b

,‘\
N o

b

,’\
N o

L

Q0
0 3

L

B o b
S ,\,Q ,\,Q I (L,\,Q

UM N A A

BKAERE: wind, HEIiERHFEH

FFAMERE LB RME LR EFT LI R ARE 17
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Tid 38 5E R S8 K A

(L% &
DHTIFAE

e B A P BHER L 42 T 09I R E ML T, FHEMAIERSATIR, B&F LIRS, RIERETR A
BFEAHROEARE, P ZHATELORLER, AREFWRRE TR GFT LN L, /KR E, WA E,
BIRR AT H =77 094 E R R, FH LT B ARE T o LS & LRI & f A4 K 2B TH X a9 4hz .

KA AN
WEIERRED A PR S &P B AR B E AR S FTIERRT FH L5 T4,

N B

FEN: EAMNFH KRR 6ANAR, AMAAAT K& FRM AL 15%2A L,

WH: KRNATAR6AMAARN, Mt KEFKEANT 5%5 15%Z 1] ;

Pk RMFATARO6AAR, MEASI K ARG T-5%5 5% ] ;

B KRMATARO6AAR, MEAII K EFKREAT-5%5-15% 1] ;

T KNI ARROANAAR, AT K LK T-15%,

TPy

WHE: BMATAR6AARN, 17 LEKREIRG T 5 EKRFE 5% L
Fh: RAMFATARO6AAR, TLREIKSIREIN T T HEKRP-SE%E 5% [ ;
B BMFATAR6AARN, 70K AT T 5 EARKPF-5%A T o

.3

AR A IR R A TR S0 F P AR Ao AN S TR B AN S ARERE A LN G L REP

AREGRFEERBTLATETH, AN RRIEZFRE ERMAE, TEM, AREMEGTHR. TR, &LAEN
PRELE PAESZEZR, FHARE A IAALA h B R K IE A RIS R4 8IF R @AM #iF .

ARE TR TA, AR AN 6] T KA ARE S B A, KRS IER RILTTARGMAE, AR
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