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2.1 50ETF

B 47 B # o i)
2020-05-26 24 0.79%
2020-05-27 69 -0.36%
2020-05-28 64 0.32%
2020-05-29 74 0.04%
2020-06-01 65 2.21%
2020-06-02 89 0.52%
2020-06-03 78 0.17%
2020-06-04 76 -0.21%
2020-06-05 59 0.49%
2020-06-08 78 0.45%
2020-06-09 85 0.62%
2020-06-10 73 -0.51%
2020-06-11 62 -1.03%
2020-06-12 53 0.45%
2020-06-15 60
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2.2 300ETF

H % B L TR
2020-05-26 19 1.21%
2020-05-27 59 -0.47%
2020-05-28 69 0.13%
2020-05-29 90 0.42%
2020-06-01 94 2.64%
2020-06-02 96 0.28%
2020-06-03 81 -0.03%
2020-06-04 60 0.05%
2020-06-05 30 0.58%
2020-06-08 36 0.47%
2020-06-09 57 0.67%
2020-06-10 81 -0.22%
2020-06-11 72 -0.92%
2020-06-12 39 0.25%
2020-06-15 40
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3. mFHE
3.1 AT T HEHE

%3: #ES0ETFL+ A BKR3HE

2 VIX HV RV
2020-05-25 19.45 16.57 12.10
2020-05-26 18.94 16.35 6.98
2020-05-27 19.71 15.92 8.50
2020-05-28 19.45 15.48 14.43
2020-05-29 19.64 15.01 8.53
2020-06-01 17.61 16.84 9.58
2020-06-02 17.41 16.46 8.69
2020-06-03 18.09 15.97 12.95
2020-06-04 18.23 15.50 8.28
2020-06-05 17.61 15.15 8.55
2020-06-08 17.59 14.79 9.92
2020-06-09 17.68 14.54 8.04
2020-06-10 18.01 14.23 7.02
2020-06-11 18.40 14.37 11.65
2020-06-12 18.01 14.04 13.92

HAERRK: wind, WEiERSFITHT

%4: BEMBFI0ETFALTERAKFHE

i VIX HV RV
2020-05-25 19.78 16.45 11.44
2020-05-26 19.35 16.61 7.90
2020-05-27 20.66 16.20 7.64
2020-05-28 20.54 15.72 13.47
2020-05-29 20.94 15.32 10.79
2020-06-01 18.77 17.96 11.27
2020-06-02 18.41 17.44 8.50
2020-06-03 19.23 16.91 11.02
2020-06-04 18.95 16.40 7.02
2020-06-05 18.40 16.05 8.03
2020-06-08 18.29 15.67 9.47
2020-06-09 18.70 15.42 8.26
2020-06-10 18.81 14.97 6.69
2020-06-11 19.30 14.94 12.53
2020-06-12 19.06 14.52 13.80

HABRB: wind, WMBIERHT AT
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83 VIX HV RV
2020-05-25 19.69 15.99 10.86
2020-05-26 19.37 16.16 8.19
2020-05-27 20.62 15.86 8.36
2020-05-28 20.70 15.39 13.68
2020-05-29 21.12 14.94 9.49
2020-06-01 19.00 18.20 9.34
2020-06-02 18.42 17.69 9.32
2020-06-03 18.91 17.15 10.12
2020-06-04 18.90 16.63 6.57
2020-06-05 18.51 16.26 9.01
2020-06-08 18.63 15.85 8.65
2020-06-09 18.71 15.51 8.04
2020-06-10 19.10 15.04 6.93
2020-06-11 19.54 15.02 13.36
2020-06-12 19.29 14.57 11.53

HAERRK: wind, WEiERSFITHT

%6: P H300:L+E B KHE

ZE VIX HV RV
2020-05-25 20.05 17.04 10.71
2020-05-26 19.10 17.09 7.38
2020-05-27 20.35 16.80 8.93
2020-05-28 20.66 16.32 12.71
2020-05-29 20.73 15.86 8.97
2020-06-01 19.51 18.51 8.90
2020-06-02 19.00 17.99 10.25
2020-06-03 19.37 17.44 10.60
2020-06-04 19.49 16.91 6.93
2020-06-05 19.18 16.50 8.53
2020-06-08 18.67 16.12 8.68
2020-06-09 19.17 15.81 7.76
2020-06-10 19.23 15.35 6.94
2020-06-11 20.10 15.47 13.01
2020-06-12 19.54 15.01 11.94

KK wind, MBIEFRFIH
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TARER &1 & E R

B i;o%é*}’f %% 300ETF FE 300 %F 50ETF
2020-06-01 18.77 19.00 19.51 17.61
2020-06-02 18.41 18.42 19.00 17.41
2020-06-03 19.23 18.91 19.37 18.09
2020-06-04 18.95 18.90 19.49 18.23
2020-06-05 18.40 18.51 19.18 17.61
2020-06-08 18.29 18.63 18.67 17.59
2020-06-09 18.70 18.71 19.17 17.68
2020-06-10 18.81 19.10 19.23 18.01
2020-06-11 19.30 19.54 20.10 18.40
2020-06-12 19.06 19.29 19.54 18.01

AR : WEIERF LA

% 8: THEKXRE (Fz: o)

| A RIS
R 300 1816.50 1833.89 0.96%
k4E 50 453.36 482.61 6.45%
i & # 3% 300ETF 10.83 12.16 12.30%
38 & H 3% 300ETF 4 9.05 11.19 23.64%
50ETF #4L 6.75 7.09 4.95%
&7 50ETF 7.88 6.27 -20.40%
%52 300ETF 5.80 5.12 -11.73%
£ 5 300ETF #4X 2.38 2.65 10.95%
P 300 AR 48 #AL 1.12 1.36 21.18%

KRR : WEIERF LA
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CAITONG SECURITIES

él‘\g‘iﬂ:"
3.2 _EiE 50 53§ 300 AR Ak o &
% 9: %7 50ETF AMIR S AL EFHFE

IEHF B

%10: 4 E 50ETF AEARS ATaA Rk FE

2020-06-24 | 2020-07-22 | 2020-09-23 | 2020-12-23 2020-06-24 | 2020-07-22 | 2020-09-23 | 2020-12-23
235 | 0.00% 0.00% 0.00% 0.00% 235| 0.00% 0.00% 21.32% 0.00%
240 | 0.00% 0.00% 0.00% 0.00% 240 | 0.00% 0.00% 26.30% 0.00%
2.45| 0.00% 0.00% 0.00% 0.00% 245 | 0.00% 0.00% 24.97% 0.00%
2.50 0.00% 0.00% 0.00% 0.00% 2.50 36.03% 0.00% 24.04% 0.00%
255 0.00% 0.00% 0.00% 0.00% 2.55 34.04% 0.00% 23.19% 23.01%
2.60 0.00% 0.00% 0.00% 0.00% 2.60 30.19% 23.53% 22.94% 22.50%
2.65 0.00% 0.00% 0.00% 0.00% 2.65 27.83% 22.60% 22.20% 22.93%
2.70 0.00% 0.00% 7.20% 9.32% 2.70 25.54% 21.57% 22.24% 22.80%
2.71 0.00% 0.00% 0.00% 0.00% 2.71 24.30% 0.00% 0.00% 0.00%
2.75 0.00% 0.00% 11.12% 11.18% 2.75 22.59% 20.13% 22.35% 22.48%
2.75 0.00% 0.00% 0.00% 0.00% 2.75 21.79% 0.00% 0.00% 0.00%
2.80 0.00% 9.59% 12.16% 12.80% 2.80 20.50% 20.65% 22.05% 22.55%
2.80 0.00% 0.00% 0.00% 0.00% 2.80 20.34% 0.00% 0.00% 0.00%
2.85 9.59% 12.15% 12.92% 13.05% 2.85 20.11% 20.94% 22.28% 22.79%
2.85 8.63% 0.00% 0.00% 0.00% 2.85 20.12% 0.00% 0.00% 0.00%
2.90 11.56% 12.90% 13.45% 13.81% 2.90 20.23% 21.83% 22.12% 22.93%
2.90 11.41% 0.00% 0.00% 0.00% 2.90 20.69% 0.00% 0.00% 0.00%
2.95 12.81% 13.66% 13.80% 13.98% 2.95 23.71% 22.32% 23.34% 23.30%
2.95 12.28% 0.00% 0.00% 0.00% 2.95 24.04% 0.00% 0.00% 0.00%
3.00 13.56% 13.98% 14.50% 14.13% 3.00 28.48% 24.11% 23.19% 23.67%
3.05 16.49% 0.00% 0.00% 0.00% 3.05 32.59% 0.00% 0.00% 0.00%
3.10 18.14% 15.27% 15.21% 14.95% 3.10 42 .58% 26.53% 25.53% 24.74%
3.15 21.57% 0.00% 0.00% 0.00% 3.15 43.06% 0.00% 0.00% 0.00%
3.20 24.40% 16.98% 16.13% 15.47% 3.20 48.31% 31.72% 27.99%, 26.08%
3.25 26.66% 0.00% 0.00% 0.00% 3.25 53.19% 0.00% 0.00% 0.00%
3.30 28.90% 0.00% 17.11% 0.00% 3.30 0.00% 0.00% 30.21% 0.00%
3.35 31.49% 0.00% 0.00% 0.00% 3.35 0.00% 0.00% 0.00% 0.00%
3.40 0.00% 0.00% 18.58% 0.00% 3.40 0.00% 0.00% 33.2204 0.00%
3.44 0.00% 0.00% 0.00% 0.00% 3.44 0.00% 0.00% 0.00% 0.00%
3.50 0.00% 0.00% 0.00% 0.00% 3.50 0.00% 0.00% 0.00% 0.00%
AR BE: wind, BEEIERF AT HIERR: wind, WBERT AT
ERS AR E & F RN BIE R B AT ki BARE 11
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2020-06-24 | 2020-07-22 | 2020-09-23 | 2020-12-23 2020-06-24 | 2020-07-22 | 2020-09-23 | 2020-12-23

3.10 0.00% 0.00% 0.00% 0.00% 3.10 56.84% 0.00% 29.80% 0.00%

3.20 0.00% 0.00% 0.00% 0.00% 3.20 50.51% 0.00% 28.35% 0.00%

3.30 0.00% 0.00% 0.00% 0.00% 3.30 45.71% 0.00% 27.19% 0.00%

3.40 0.00% 0.00% 0.00% 0.00% 3.40 40.02% 28.48% 25.88% 25.54%
3.50 0.00% 0.00% 0.00% 0.00% 3.50 35.04% 26.28% 25.44% 25.52%
3.60 0.00% 0.00% 0.00% 0.00% 3.60 30.24% 24.22% 24.77% 25.10%
3.70 0.00% 0.00% 0.00% 0.00% 3.70 26.58% 22.91% 24.00% 25.42%
3.80 0.00% 0.00% 0.00% 0.00% 3.80 23.39% 22.58% 24.40% 25.82%
3.90 0.00% 7.57% 9.11% 9.15% 3.90 20.74% 22.51% 25.02% 25.88%
4.00 12.64% 11.42% 11.83% 10.66% 4.00 19.99% 23.46% 25.61% 26.88%
4.10 14.25% 12.90% 12.69% 11.91% 4.10 23.05% 24.48% 26.78% 27.50%
4.20 15.12% 13.50% 13.70% 12.68% 4.20 29.74% 27.72% 28.33% 28.62%
4.30 20.69% 14.96% 14.31% 13.47% 4.30 36.46% 31.13% 29.42% 29.88%
4.40 22.74% 15.84% 15.06% 14.08% 4.40 41.12% 35.31% 31.56% 31.30%
4.50 25.90% 0.00% 15.77% 0.00% 4.50 50.99% 0.00% 34.16% 0.00%

4.60 28.60% 0.00% 16.60% 0.00% 4.60 57.85% 0.00% 36.35% 0.00%

HAERRZ: wind, BEEIERBFRAT

HAERR: wind, WK IHT

% 13: &% 300ETF AT AR A A T2k 3h & % 14: £ 300ETF AF A L4184k s %
2020-06-24 | 2020-07-22 | 2020-09-23 | 2020-12-23 2020-06-24 | 2020-07-22 | 2020-09-23 | 2020-12-23
3.20 62.47% 0.00% 0.00% 0.00% 3.20 48.52% 0.00% 27.84% 0.00%
3.30 0.00% 0.00% 0.00% 0.00% 3.30 44.30% 0.00% 26.55% 0.00%
3.40 0.00% 0.00% 0.00% 0.00% 3.40 40.32% 0.00% 25.60% 0.00%
3.50 0.00% 0.00% 0.00% 0.00% 3.50 35.75% 27.25% 24.93% 24.65%
3.60 0.00% 0.00% 0.00% 0.00% 3.60 32.17% 25.41% 24.46% 24.56%
3.70 0.00% 0.00% 0.00% 0.00% 3.70 27.66% 24.16% 24.11% 24.51%
3.80 0.00% 0.00% 0.00% 0.00% 3.80 24.83% 23.23% 24.07% 25.18%
3.90 0.00% 0.00% 8.93% 9.05% 3.90 21.92% 22.55% 24.25% 24.93%
4.00 14.30% 11.32% 11.39% 10.96% 4.00 19.82% 22.55% 24.85% 26.12%
4.10 14.69% 12.91% 12.96% 12.02% 4.10 18.91% 23.39% 25.36% 26.43%
4.20 15.11% 14.05% 13.90% 12.85% 4.20 22.28% 25.42% 26.53% 26.60%
4.30 16.18% 14.64% 14.61% 13.67% 4.30 31.41% 27.78% 28.39% 27.94%
4.40 18.93% 15.37% 15.38% 13.97% 4.40 37.66% 32.16% 31.48% 29.79%
4.50 22.51% 16.02% 15.99% 14.62% 4.50 44.36% 36.64% 31.84% 31.17%
4.60 28.01% 0.00% 16.60% 0.00% 4.60 52.94% 0.00% 34.33% 0.00%
4.70 30.83% 0.00% 17.64% 0.00% 4.70 38.32% 0.00% 40.67% 0.00%
KABRK: wind, MBIERFTF R HAERR: wind, WBILKHF R
BHAHERE S F WA MBIERIE S Al LIt BARE 12
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: R 300 AN MBS LIRS E A F

2020-06-19

2020-07-17

2020-08-21

2020-09-18

£T,

wF

IEHF B

F16: P IF 300 BEIFHERAHRAKANE

2020-06-19 | 2020-07-17 | 2020-08-21 | 2020-09-18
3100 | 0.00% 0.00% 0.00% 0.00% 3100 | 0.00% 0.00% 0.00% 29.85%
3150 | 0.00% 0.00% 0.00% 0.00% 3150 | 61.06% 0.00% 0.00% 0.00%
3200 | 96.21% 0.00% 0.00% 0.00% 3200 | 61.50% 0.00% 0.00% 28.49%
3250 | 0.00% 0.00% 0.00% 0.00% 3250 | 57.64% 0.00% 0.00% 0.00%
3300 | 0.00% 0.00% 0.00% 0.00% 3300 | 53.81% 0.00% 0.00% 27.66%
3350 | 0.00% 0.00% 0.00% 0.00% 3350 | 46.57% 0.00% 0.00% 0.00%
3400 | 53.94% 0.00% 0.00% 0.00% 3400 | 43.04% 30.05% 27.23% 27.47%
3450 0.00% 0.00% 0.00% 0.00% 3450 | 39.54% 28.23% 27.92% 0.00%
3500 0.00% 0.00% 0.00% 0.00% 3500 | 38.86% 27.66% 26.33% 26.55%
3550 |  0.00% 0.00% 0.00% 0.00% 3550 | 35.19% 26.69% 26.06% 0.00%
3600 |  0.00% 0.00% 0.00% 0.00% 3600 | 33.14% 25.74% 25.75% 26.68%
3650 |  0.00% 0.00% 0.00% 0.00% 3650 | 29.35% 25.45% 25.89% 0.00%
3700 |  0.00% 0.00% 0.00% 0.00% 3700 | 27.47% 25.34% 25.66% 26.80%
3750 | 0.00% 0.00% 0.00% 0.00% 3750 | 25.82% 25.42% 25.85% 0.00%
3800 | 0.00% 0.00% 0.00% 0.00% 3800 | 24.67% 24.73% 26.48% 27.01%
3850 | 0.00% 0.00% 0.00% 0.00% 3850 | 23.48% 25.11% 27.11% 0.00%
3900 |  0.00% 0.00% 4.11% 4.84% 3900 | 22.14% 25.69% 27.53% 28.38%
3950 | 8.98% 7.81% 7.87% 0.00% 3950 | 21.78% 26.49% 27.70% 0.00%
4000 | 12.04% 10.23% 9.63% 9.66% 4000 | 22.57% 28.56% 28.20% 30.35%
4050 | 13.58% 11.26% 10.81% 0.00% 4050 | 24.63% 29.04% 29.24% 0.00%
4100 | 14.65% 12.53% 11.63% 11.38% 4100 | 28.16% 30.87% 31.06% 31.27%
4150 15.57% 13.19% 12.60% 0.00% 4150 | 33.80% 32.86% 38.07% 0.00%
4200 | 17.10% 13.89% 12.91% 12.92% 4200 | 39.49% 35.75% 39.79% 34.47%
4250 | 19.78% 14.40% 13.58% 0.00% 4250 | 67.66% 33.72% 41.43% 0.00%
4300 | 23.07% 15.08% 13.97% 14.08% 4300 | 59.82% 34.92% 34.92% 37.04%
4350 | 24.96% 15.86% 14.54% 0.00% 4350 | 30.85% 34.56% 41.38% 0.00%
4400 | 27.95% 16.53% 15.23% 15.27% 4400 | 81.31% 50.79% 47.49% 38.59%
4450 | 32.41% 17.23% 15.69% 0.00% 4450 | 0.00% 41.69% 43.10% 0.00%
4500 | 33.72% 17.86% 16.06% 16.14% 4500 | 91.43% 41.55% 46.56% 38.66%
4600 | 36.50% 0.00% 0.00% 16.91% 4600 | 92.55% 0.00% 0.00% 39.69%
4700 | 41.52% 0.00% 0.00% 17.87% 4700 | 74.64% 0.00% 0.00% 51.45%
HKAER K wind, MEEiERFRAT KABERK: wind, MiBERFRA
ERS AR E & F RN BIE R B AT ki BARE 13




s A
1 38 5 Z o1 iF AT TR

4, R I ¥4 PCR K%

% 17: 2 F 50ETF AR X #H 6

B #1 pcr RX & pcr B 3 5R pcr &%
2020-06-01 0.94 0.69 1.01
2020-06-02 0.87 0.66 1.03
2020-06-03 0.70 0.55 1.05
2020-06-04 0.87 0.76 1.02
2020-06-05 0.91 0.75 1.02
2020-06-08 0.79 0.51 1.06
2020-06-09 0.83 0.52 1.13
2020-06-10 0.95 0.78 1.10
2020-06-11 1.04 1.14 1.03
2020-06-12 1.24 1.41 1.04

HAB R B : WIND, BB i R 5 AT

A pcr RX & per m AR pcr #EE
2020-06-01 1.00 0.60 1.28
2020-06-02 0.94 0.58 1.26
2020-06-03 0.86 0.61 1.25
2020-06-04 0.83 0.68 1.23
2020-06-05 0.92 0.70 1.24
2020-06-08 0.89 0.58 1.33
2020-06-09 0.90 0.59 1.35
2020-06-10 1.00 0.70 1.36
2020-06-11 1.10 0.90 1.34
2020-06-12 1.28 1.10 1.35

HAER B : WIND, BB 1E AR AF AT

B #1 pcr RXE pcr B3 H pcr HE&
2020-06-01 0.99 0.76 1.10
2020-06-02 0.86 0.62 1.08
2020-06-03 0.77 0.52 1.10
2020-06-04 0.94 0.69 1.08
2020-06-05 0.90 0.63 1.13
2020-06-08 0.91 0.53 1.16
2020-06-09 0.89 0.55 1.18
2020-06-10 0.90 0.76 1.20
2020-06-11 1.06 0.95 1.21
2020-06-12 1.16 0.95 1.21

RERR: MBIEFRF AN

EHSHAERE LS AR EIERRFEFAT RIFLRIRAE 14



s A
1 38 5 Z o1 iF AT TR

% 20: 7% 300 B A AR HE

B pcr R E per AR pcr £ =
2020-06-01 0.84 0.67 1.06
2020-06-02 0.92 0.68 1.04
2020-06-03 0.83 0.54 1.06
2020-06-04 0.80 0.71 1.03
2020-06-05 0.88 0.76 1.02
2020-06-08 0.84 0.57 1.07
2020-06-09 0.87 0.58 1.11
2020-06-10 0.82 0.58 1.11
2020-06-11 0.97 0.87 1.09
2020-06-12 1.08 0.99 1.07

RERIR: MEIEFF A

EHSHAERE LS AR EIERRFEFAT RIFLRIRAE 15
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N4 38 3k 7R .
T SR AL 2R 5 KA S
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FHk%: WIND, WFidiE3RaF 2 pr
Aoy B kA, —ARY, fToRE, ATA.

%k 21: Z46%3E

IR B E kB E 25
1 11 54. 55% -0. 28% 0.99
2 34 47. 06% -0. 08% 0. 81
3 65 52.31% -0. 23% 0.73
4 123 57. 72% -0.31% 0. 71
5 211 48. 34% 0. 02% 0.98
6 222 51. 80% 0.07% 1.07
7 186 51. 08% 0. 13% 1.28
8 120 54.17% 0. 10% 1.02
9 45 60. 00% 0.27% 1.37
10 7 42. 86% -0. 81% 0.35

RERR: MEIEFF AN

FHAHNERELF PR MIEIEHREE AT LI RARE 18



N
T SR AL 2R 5 KA S

ZEHE

SHTIFAR

VE# BA P EIEA I P OIEAR T E AL TA, FEMAIELAPMIT, B&E LM, FRIEREPTE AW
HEH OGN EE, PHEZHATHEEGIR LR, KRS FWHRAB TG LNE, HERBEZ, EMNfNiE,
BRI THEMEZFTHRERY M, FHFETEERRE PO ERESE & LR E M A R B AT K a9 42

RRAA
B IE AR A T 8] B4 b BE A BB E R AF T IEART B9k 4.

AIREE S

FEN: BMNFT AR 6MNARN, ML KA FKREAE 15%A L

WH: &M AR 6AARN, MLt KEFHKEMNT 5%5 15% 1] ;
P BMATARO6AARN, ARAR K ZFKBAT-5%5 5% 1] ;
BHF: BRMATAER6ANA R, AT KEFKEANTF-5%5-15%Z 14 ;
Fh: RMFFREKEOAMAAN, MAast K& KBEIKT—15%,

frbifg

B BMAAAR6AA A, TRERSIRZ T T 5 EAEKT %A L,

P EMFT KRR 6 MA A, AT LEARDIRAT T 5 EARKF-5%5 5% 0 ;

WA KMNFAAAR AN, T LBEARDIRAKT T 5 EARKF-50AT

%3¢ 5 B

AIRA A M BIER R A RN S0 E P AE R AN TR BEEAME A REmL A AN EREP,
AREGRZERRTOAFFTA, AN RRIEZFEEOEHE, TEE. KREFEGTAH. L, FLAEN
RRELEPESZEZR, FHIEAEA RABA N d & R SEAEH S A BT AT 8 3 S8 R A b 38 3F

ARE BT, & RAIEMNR AN 8] T R A AL S B AFIBT, ARSI R AR T AR s IMAR I
FOMNTRAE S BRI, Ao TAE S AREFETH, ELAREMNR—BIRE.

A 8B AE B Ta B A T R B A BoF RSN RABEMMZ M 812 SR RTES . Bk, EPREE, A%
BAHTORAT, A8 B I F B K BEAUH 7T e 2 H A 184 P 4R 2] 694 8] BT K AT 60 IE 35 RIMAOF AT IER SRS,
BT B Ay X By S RAE RA FRRBTRAT. M 5P RE 2w FMRMG. EFEFTHFHLT, Fa3eR
IR fE AL PR B BN S EF,

AIRE TR A BT BIR G TR ARESANANE P, FMBE P AAEGER . BEMFERLT, ARE PG LERTEL
49 8 L3 A RO AT AR e AAEATHILT, K 8] AT A4 A AR & 69 44T P 2297 3] B9 AT R &
AT FTAE

KAREANE N B P AR 3T ok R A SRR A B P RB BT EE . BF B SR FRBFRE, RET AR
FA B AT B 2k € R AR B RAE AT ARAR AT 2 598 BT AR AE R AL 42T B Ao IR S A B 69 & L5

ARG AT RN S P, AREH@FT, ETHMFDARFMERTH KB, 4. KEARFIR, RBA) RS
AT HABA, ST AT A 8] A8 24k 77 XAk A

B
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