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1. RBE
0 EXMES HENMHE= AS A0 28 HHE0 28 JIg2HIIE = E&FNIA0 28 2AAHIIZ0 0
ct ALt
J| 2t 3| HZHAFR I ZEALS| A
HM221(2020.07.30 ~ 2021.07.29) SHRF Aol P
X371(2021.07.30 ~ 2022.07.29) ST H ol P
XM471(2022.07.30 ~ 2023.07.29) ST H ol P
Il QYWREE
[Crel: @]
LQAMEHE
5 = Nl 4 2] X32| R22|
2023.07.29 2022.07.29 2021.07.29
22Xt 41,097,403,058 91,786,454,294 121,607,189,723
=2 40,760,682,604 91,483,450,446 120,479,634,274
PPN 0 0 0
S S/ A S 0 0 0
832 2 x2S 336,720,454 303,003,848 27,555,449
JIEF 28 Xtat 0 0 1,100,000,000
J| EFRF & 489,208 392,761 32,813
PN 41,097,892,266 91,786,847,055 121,607,222,536
22 0 0 0
JIEFETH 1,194,601,378 1,782,000 2,550,305,752
SIS AH 1,194,601,378 1,782,000 2,550,305,752
A2 39,207,594,896 91,798,020,151 118,443,859,874
=X ET3 0 0 0
ol Xy = 695,695,992 -12,955,096 613,056,910
ANESH 39,903,290,888 91,785,065,055 119,056,916,784
229 1,399,235,778 -665,833,936 694,354,970
Ol Kt==¢<] 2,046,868 4,921,596 2,164,466
o & =< 360,144,165 2,806,956,245 725,536,828
OHOH E Ot Xt &= 1,037,044,745 =3,477,711,777 -33,346,324
JIEt=< 0 0 0
2242 1,782,000 1,902,937 2,315,948
AN E 0 0 0
HOH=2 0 120,937 137,948
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JIEHHI =2 1,782,000 1,782,000 2,178,000
=01 1,397,453,778 -667,736,873 692,039,022
(1) JIEt=2d0le SAUON OE ==& =2 S0l Z&(471, 371,27 2= digels)

(= 2) JIEHHIE0le SAXYN O ==2 HI& S0l Z&(4D[,37],27] 2F HLel3)
DA =S=0= R [ E=2
[SHel: BHORR %]
=9 &)
e Hehbl &+ Hehbl =+
Hell 2 H(A) Hehdl 8 vl HellSH(A) HehdlE HIE
= %(B) =3 H(B)
(8/A) (8/A)
LN 127,373 4 0.003 258,604 7 0.003
FAl0l2lo] B 414,906 0.2 0.000 837,709 0 0
2 542,279 4 0.001 1,096,313 7 0.001
*QEHE(OOICHA R ST ZEME(HA))NA LS bl S0 SHES SXNHISS BHEot AHME =X
LICt
L. HEAHE
(S22 ]
HSAEE
5 = Al 4] HI32I K221
2023.07.29 2022.07.29 2021.07.29
2E Aot 41,097,403,058 91,786,454,294 | 121,607,189,723

S=20x= 336,720,454 303,003,848 27,555,449

SaYSEILAtA 336,720,454 303,003,848 27,555,449
CHEx= 0 0 1,100,000,000
SO ZH 2 THH 0= 0 0 1,100,000,000
®SH 40,760,682,604 91,483,450,446 | 120,479,634,274
=3 40,760,682,604 91,483,450,446 | 120,479,634,274
JIEFRH&E 489,208 392,761 32,813
0l =0l Xkt 489,208 392,761 32,813

A s E A 41,097,892,266 91,786,847,055 | 121,607,222,536
JIEFETH 1,194,601,378 1,782,000 2,550,305,752

=z 0 X33 1,782,000 1,782,000 2,203,460

OX=0l4=t=3 1,192,819,378 0 2,548,102,292
S SA 1,194,601,378 1,782,000 2,550,305,752
& = 39,207,594,896 91,798,020,151 | 118,443,859,874
019dH= 695,695,992 -12,955,096 613,056,910
423 A 39,903,290,888 91,785,065,055 | 119,056,916,784
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£ 2 42 A 41,097,892,266 91,786,847,055 | 121,607,222,536
Ch &AM
(Sl & ]
EAH LA
Xl 42| Xl 32| 22|
2t = 2022.07.30 ~ 2021.07.30 ~ 2020.07.30 ~
2023.07.29 2022.07.29 2021.07.29
2EsA(2EEY) 1,399,235,778 -665,833,936 694,354,970
S 362,191,033 2,811,877,841 727,701,294
Ol At==¢< 2,046,868 4,921,596 2,164,466
=2+ 360,144,165 2,806,956,245 725,536,828
OHOH Xt b & D xH< 1,497,626,535 25,566,855 14,979,690
Xl=Z 2 000 X+ 1,072,776,146 25,566,855 13,063,750
MRS HEIXY 424,850,389 0 1,915,940
OHOH Xt BOFXb= 460,581,790 3,503,278,632 48,326,014
Xl =Z 2 0400 Xk == 460,581,790 1,405,403,065 48,326,014
=22H S 0 2,097,875,567 0
o= 1,782,000 1,902,937 2,315,948
JlEt2EH8 0 120,937 137,948
SIl=01 (o= 4) 1,397,453,778 -667,736,873 692,039,022
B0l (H Y e 34.99 -6.4 14.71
2. QY HF U B
T HELIERETEIEY
DIOICHA DB ZH IETAS M 15 (W) (28)
3O &
JI2tE &2 ey - 2ty &1
e Fa £ Fa Fa
=L =L =L =L
(EXXIES) (EXXIES) ESOEES! EEES!
2020/07/30~2021/07/29 4,593 4,621 135,312 | 138,209 21,556 | 22,013 118,444 | 121,605
2021/07/30~2022/07/29 118,444 | 119,057 48,922 | 49,069 78,103 | 78,221 91,798 | 91,785
2022/07/30~2023/07/29 91,798 | 91,785 40,705 | 42,162 93,296 | 94,249 39,208 | 41,096
(1) OlU2HHO QB MEXSS ZTEIASLICHL J|2L &D B2 A4S JZ02 HAUASUC
ot ERECS
DIOICHA QB = HETAE M1 SEH)A
Jl2t JI2tE &I A = 2ty &1
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23 (2) &)
EIRS Xt X X
=Ll =l =l =t
(BRX22) (ERX22) (BRI 22) (BRI 22)
2020/07/30~2021/07/29 1 1 4610 | 4,703 28 29 4,582 4,690
2021/07/30~2022/07/29 4582 | 4,606 99 99 4,099 | 4,110 665 663
2022/07/30~2023/07/29 665 663 1,726 | 1,788 696 698 1,695 1,765
(1) Oll2HHOl B MER2S THSIASLICH JI2Y HD A2 245 JZ02 HHASUL
OHOICHA SR 22 UETAE A1 S(HR)Ae
CP Bl
JItE &2 Jl2ter &1
s () &0}
o2t
EIES X EIES EIES
3o =X =X =X
(BRXES) (BRXES) (BRXE2) (BRXE2)
2020/07/30~2021/07/29 254 255 9,918 | 10,130 4,692 | 4,791 5,485 5,617
2021/07/30~2022/07/29 5485 | 5511 1,819 | 1,820 6.047 | 6,066 1,360 1,357
2022/07/30~2023/07/29 1,860 | 1,357 1,633 | 1,676 1,612 | 1,540 1,481 1,546
(F1) OIUZHHOl S8 HENSS TEOIRSLICH JI2AL HD UL BMS IFC2 HLLASU
DHOICHA SR B NSRS F 1 S(RRA)C
b PIETE=
Jl2tE &1 Jlzre &1
a3(2y) 20
p[EL
EIES X EIES EIES
=E =l =l So
(BRI E2) (ERXE2) (BRI 22) (EXX22)
2020/07/30~2021/07/29 2905 | 2922 25,817 | 26,193 10,643 | 10,841 18,128 | 18,535
2021/07/30~2022/07/29 18,128 | 18,223 355 356 16,823 | 16,869 1,885 1,877
2022/07/30~2023/07/29 1,885 | 1,877 599 609 596 607 1,888 1,963
(1) Ol2SHHOl 2B HENSS TESIRSLICH JI2AL BD BUS 2aS JE02 HLUASUT
OHOICHA SR 22 SR A1 S(WR)Ce
AN B
Jl2tE &2 Jl2te &1
EETEEY & 0j
pIEL
EIRS Xt I I
=Ll =Xl =Xl 2o
(BRX22) (BRX22) (BXX24) (BRX22)
2020/07/30~2021/07/29 118 119 2942 | 2,997 1,954 | 1,993 1,108 1,135
2021/07/30~2022/07/29 1,108 | 1,114 818 820 1,338 | 1,342 608 606
2022/07/30~2023/07/29 608 606 1,126 | 1,154 709 723 1,025 1,068
(F1) OIS0l B HEXNSS TEASLICH J124L HD U AN JZ02 HygAsUT




OroICHA REMA

Ol

A XNEXAE M1 S(RHA)C-P1

DI B
Jl2tE &1 Jlzte &1
(g &0}
Jl2
EIES X EIES EIES
=Ll =l 3o =t
EIEES (BXX24) (BXR24) (BTN 24)
2020/07/30~2021/07/29 0 0 600 608 11 112 489 499
2021/07/30~2022/07/29 489 490 15 15 193 194 320 317
2022/07/30~2023/07/29 320 317 2,636 | 2722 141 143 2,815 2,920
(1) Ol2SHOl QAT HENSS TEIASLIC JI2L TD e A4S JZ02 =agAsLICH
OHOICHA SUP S IHEXAE K1 S(HR)C—Pel
P Bl
JI2tE &2 Jl2ter &1
s () 0
o2t
EIES X EIES EIES
=E =X =X =1
(BRXE2) (BRXES) (BRXE2) (BRXE2)
2020/07/30~2021/07/29 90 90 1,957 | 1,990 992 | 1,011 1,057 1,081
2021/07/30~2022/07/29 1,057 | 1,061 294 294 832 832 538 536
2022/07/30~2023/07/29 538 536 1,408 | 1,443 486 496 1,460 1,521
(F1) OISOl B HEXSS TSHASLICH J1A2L BD 2 AMS IZ02 SagASLCH
DHOICHA SR S2 USRS H 1 S(HA)C-P2
b PIETE=
Jl2tE &1 Jlzre &1
S5 (2s) £ 0)
oIzt
ESES X EIES EIES
=E =l =l So
(BRI E2) (ERXE2) (BRI 22) (EXX22)
2020/08/27~2021/07/29 0 0 2,473 | 2,508 47 47 2,426 2,463
2021/07/30~2022/07/29 2,426 | 2,426 2,350 | 2,335 2,101 | 2,091 2,712 2,688
2022/07/30~2023/07/29 2,712 | 2,688 6,500 | 6712 1,890 | 1,412 7,823 8,100
(1) OI2SHHOl 2AB HENSS TEFASLIC JI2L ID e 23 IE02 egASLCH
DHOICHA A B2 USRS K 1 5(HA)C-Pe2
AN B
JlztE &3 Jl2te &1
a7 () 2}
pIEL
EIRS Xt I I
=E =L =L =L
(BRX22) (BRX22) (BXX24) (BRX22)
2020/07/30~2021/07/29 434 435 2579 | 2,623 1,493 | 1,520 1,528 1,562
2021/07/30~2022/07/29 1,528 | 1,582 2,048 | 2,046 1,483 | 1,485 2,122 2,112
2022/07/30~2023/07/29 2122 | 2,112 20,509 | 21,245 1,863 | 1,887 20,767 | 21,622

(1) 0120 2Bt MEAES ZESIASLICH I




OroICHA REMA

Ol

A THEXAE T S (K

AN S

=L =L o
(BXRI24)
2020/07/30~2021/07/29 42,000 605 | 606 42,140
2021/07/30~2022/07/29 20,000 2,022 | 2,022 59,634
2022/07/30~2023/07/29 350 60,031 | 59,730 350
(1) Ol =2HHOl 28 HEXEZS Taol 2NS JIFCR HMTASLICH
OHOICHA SBHA B2 NEXAE X1 S(0R)S
3012 5
&2
) &0}
o2t
IR
So So =L
(BEXX22)
2020/07/30~2021/07/29 388 30 | 3% 215
2021/07/30~2022/07/29 2 155 156 60
2022/07/30~2023/07/29 88 115 117 32
(1) Ol ZHHOI o8t HEXES 2MS JIFECR HuLUSLIC
DHOICHA: PBHA S REAE X1 S(HR)S-P
a2 =
XD
) 2 0}
o2t
T4
S S 2o
(BXXI=24)
2020/07/30~2021/07/29 328 263 | 266 63
2021/07/30~2022/07/29 26 71 71 17
2022/07/30~2023/07/29 370 288 | 296 96
(1) Ol=bHOI o3 THEX o 2u% JFo2 BaLASUC
DHOICHA: SBWR S REXIE B 1 SEHA)C-W
2012 5
&2
) 2HH
J12
IR
2o 2o o
(BXXI24)
2020/08/21~2021/07/29 25,365 205 | 208 25,328
2021/07/30~2022/07/29 76 25321 | 25071 44
2022/07/30~2023/07/29 1 21 21 25

(1) OILZHHOI 28 THEXE
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2022/07/30~ | 2021/07/30~ | 2020/07/30~ | 2018/07/30~ o
%
2023/07/29 2023/07/29 2023/07/29 2023/07/29

OroICtA RSHA A
KE XA E 2019-07-30 4.83 2.12 2.1 - 2.24
M1 sA)(28)
Hl W Xl == 2019-07-30 3.39 1.31 1.06 - 1.35
*oE HEH(%) 2019-07-30 2.14 1.94 1.61 - 1.45
OroICtA RSHA A

2019-07-30 4.51 1.8 1.78 - 1.94
AEXAE W1 S(HA)A
Hl W Xl == 2019-07-30 3.39 1.31 1.06 - 1.35
+UE HESH(%) 2019-07-30 2.14 1.94 1.61 - 1.45
OrOICHA ST BA

2019-08-01 4.61 1.9 1.88 - 2.03
NEXAE M1 S(HA)Ae
Hl w Xl == 2019-08-01 3.39 1.31 1.06 - 1.35
U8 HSH(%) 2019-08-01 2.14 1.94 1.61 - 1.45
OrOICHA ST BA

2019-07-30 4.4 1.7 1.68 - 1.82
NEXAE H1 SR A)C
Hl w Xl == 2019-07-30 3.39 1.31 1.06 - 1.35
+oUE HEH(%) 2019-07-30 2.14 1.94 1.61 - 1.45
OroICtA RSHA A

2019-07-30 4.56 1.85 1.83 - 1.98
ANEXAE W1 S(HA)Ce
Hl W Xl == 2019-07-30 3.39 1.31 1.06 - 1.35
+oE HESH(%) 2019-07-30 2.14 1.94 1.61 - 1.45
OrOICHA SSTHA A

2019-08-22 4.45 1.75 1.74 - 1.93
KETAE M1 S(HAH)C-P1
Hl W Xl == 2019-08-22 3.39 1.31 1.06 - 1.3
FoE HSH(%) 2019-08-22 2.14 1.94 1.61 - 1.45
OrOICHA ST BA
NEXAE M1 S(A)C- 2019-10-21 4.58 1.87 1.85 - 2.1
Pet
Hl w Xl == 2019-10-21 3.39 1.31 1.06 - 1.38
FUE HEH (%) 2019-10-21 2.14 1.94 1.61 - 1.47
OroIctAs REUHA &

2020-08-27 4.47 1.76 0 - 1.72
NETME ®H 1 S(MA)C-P2
Hl Xl &= 2020-08-27 3.39 1.31 0 - 1.06
+oUE HEH(%) 2020-08-27 2.14 1.94 0 - 1.63
OrOICHA SSxHA A
AETAE 1 S(HA)C- 2019-09-04 4.59 1.88 1.86 - 2.01
Pe2
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=[ImbNES 2019-09-04 3.39 1.31 1.06 1.34
=5 HSH(%) 2019-09-04 2.14 1.94 1.61 1.46
OtOICHA: A S2

2020-05-14 2.75 1.03 1.12 1.31
MNETHAE ®M 1 S(HH)C-F
=[ImPAES 2020-05-14 1.84 0.55 0.47 0.6
=25 HSH(%) 2020-05-14 1.9 1.79 1.49 1.45
OtOICHA: A Sa

2019-11-19 4.62 1.9 1.88 2.24
MNERAE M1 S(HH)S
=[BmpAES 2019-11-19 3.39 1.31 1.06 1.44
=25 HSH(%) 2019-11-19 2.14 1.94 1.61 1.49
OOICHA RHA 52

2019-10-29 4.64 1.93 1.88 2.07
KNETHAE HM 1 S(H2)S-P
=[BmpAES 2019-10-29 3.39 1.31 1.08 1.29
=5 HSH(%) 2019-10-29 2.14 1.94 1.61 1.46
OOICHA WA S2

2020-08-21 4.72 2.07 0 1.98
KNETHAE H 1 S(HH)C-W
=[ImpES 2020-08-21 3.39 1.31 0 1.05
=25 HSH(%) 2020-08-21 2.14 1.94 0 1.63
OtOICHA: A S2

2020-08-26 4.67 1.95 0 1.9
KNERAE ®M 1 S(RH2)A2
=[ImpES 2020-08-26 3.39 1.31 0 1.06
=25 HSH(%) 2020-08-26 2.14 1.94 0 1.63
OOICHA: A S2

2021-05-26 3.75 1.51 0 1.3
KNEXHAE HM 1 S(H2)C-I
=[BmpNES 2021-05-26 2.62 0.94 0 0.69
=8 HSH (%) 2021-05-26 2.1 1.91 0 1.85
OHOICHA WA B2

2021-12-24 2.55 - - 1.1
KNEXHAIE HM 1 S(HMa)C-12
=[BmpNES 2021-12-24 1.74 - - 0.64
=8 HSH (%) 2021-12-24 1.89 - - 1.94

(= 1) HIRX
(F 2) HluX=2 =2ASl= 22+ S SAAIEH
(= 3) =& HEd(%)2 g JI12t S J

k%4
08
"

St

4
10
i

2 HIZO0| BHHERX 2R

2= (KIS SEIIX2=(1-2Y) X 55% + KIS &I1X==(2-3Y) X 40% + CALL X 5%)
A




w0H0|CtA SEHA EA RISERHIE HHNZGHANER) mH|m x|
5.00: 483
4.50}——
0333
3.00|—
2.50+—— 12 o 224
2.00/—
oo =
= f B
0.00 5214 3204 LT 264 E]
Lh oY 2008 Z0|(MEIIE)
(S %]
219Xt z=22438xt Z =23 @xt =244 25 EXt
EF =832 2022/07/30~ | 2021/07/30~ | 2020/07/30~ | 2019/07/30~ | 2018/07/30~
2023/07/29 2022/07/29 2021/07/29 2020/07/29 2019/07/29
OroICts S 53
KHE XA E 2019-07-30 4.83 -0.53 2.06 2.69 -
H1E(H2)(28)
=] IMPNES 2019-07-30 3.39 -0.72 0.56 2.24 -
OroICts S 53
KHE XA E 2019-07-30 4.51 -0.84 1.75 2.4 -
B S (TH2)A
I IMPNES 2019-07-30 3.39 -0.72 0.56 2.24 -
OroICtA 22U &
KHE XA E 2019-08-01 4.61 -0.74 1.84 2.49 -
R 1 & (3HH)Ae
bl w Xl == 2019-08-01 3.39 -0.72 0.56 2.2 -
OroIcts e s
KHE XA E 2019-07-30 4.4 -0.94 1.64 2.27 -
H A S(HRA)C
H| 1w X| 2= 2019-07-30 3.39 -0.72 0.56 2.24 -
OtoICts e 53
KHE XA E 2019-07-30 4.56 -0.79 1.79 2.43 -
R 1 5 (XHH)Ce
H| 1w X| 2= 2019-07-30 3.39 -0.72 0.56 2.24 -
OtoICts e 53
KHE XA E 2019-08-22 4.45 -0.89 1.78 2.52 -
A1 S (HR)C-P1
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Hl 1w X| == 2019-08-22 3.39 -0.72 0.56 2.05
OoICtA A SA
KHE XA EL 2019-10-21 4.58 -0.76 1.81 3.09
1S (MA)C-Pet

=IEMPNES 2019-10-21 3.39 -0.72 0.56 2.62
OHOICHA: SETHE 3
K E XA E 2020-08-27 4.47 -0.88 1.63 0
M1 S(MA)C-P2

=IEMPNES 2020-08-27 3.39 -0.72 0.53 0
OHOICHA: SETHE 3
K E XA E 2019-09-04 4.59 -0.76 1.82 2.52
M1 S(HA)C-Pe2

gl W X 2019-09-04 3.39 -0.72 0.56 2.25
OHoICHA REHA A
K& RHAIE 2020-05-14 2.75 -0.66 1.29 0
M1 &S A)C-F

gl W X 2020-05-14 1.84 -0.72 0.29 0
OoICtA SEUH A
KHE XHAIE 2019-11-19 4.62 -0.74 1.83 3.78
M1 S(A)S

=[EMPNES 2019-11-19 3.39 -0.72 0.56 3.09
OHOICHA EHA 3
KHE XA E 2019-10-29 4.64 -0.71 1.78 2.79
M1 S(HA)S-P

=|BMPNES 2019-10-29 3.39 -0.72 0.61 2.13
OHOICHA RS 3
KHE XHAIE 2020-08-21 4.72 -0.52 1.79 0
M1 S(HA)C-W

=|BMPNES 2020-08-21 3.39 -0.72 0.49 0
OHoITHA A A
KHE XA ES 2020-08-26 4.67 -0.69 1.77 0
M1 S(A)A2
IIMPNES 2020-08-26 3.39 -0.72 0.51 0
OoITtA A A
KHE XA EL 2021-05-26 3.75 -0.67 0 0
M1 S(RA)C-
IIMPNES 2021-05-26 2.62 -0.72 0 0
OoITtA A A

2021-12-24 2.55 -1.26 0 0

KHE RHAIE




M1 S(IHA)C-12

DR 2 2021-12-24 174 117 0 0 -
(= 1) HIWX 2 (KIS SEIIX2=(1-2Y) X 55% + KIS &I X £=(2-3Y) X 40% + CALL X 5%)
(= 2) HIDX A0 +ABHE 2284 S SHNSN SNES B4 U 0| HATX 2USLIC
<OIEH 2olE =0|>
—-O0ICHA SHA S RERAE Bl1EFHANSE) Bl K4
6 00,483
5,00, 569
4.0073:33 2B
3,00,
2.00 >~ -0.53 ’_f—/——_—zﬁd
. T 0.56
0,00 N
" 0 -\{J"L“-_f—
B ERIEET SEREL EEEE EYE
Ch ASEXIITO MDA as
DIOICHA SSBMHE =2 PEXASHHR) [2023.07.29 ST / Sl : MErR %]
=3 T AE =74t
2 31y oE S o=
= NE NEF | Krars o
S g2 | o2 | =x | mu | =y | & e | % 2
Al INT;
=2
0| 216.910| 4.959 ol ol ol o o o 17.046 | 2,020 | 240.952
ERE
| 02| o] ©| @ ©f | o] © 7.07 | (084 | (100)
asary | 0] 216010| 4959 ol ol ol o o o 17.046 | 2,020 | 240.952
o | 02| o] ©| @ ©f | o] © 7.07 | (088 | (100)
(= 1) =2 JEENIP XASH (Y U=
e 19
CIICE D HE T
Cht012 10
I|
A NE B
MHE 2% Mz e

45



OOICHA M S MHEXNME M1 S(H2)N(2E) [2023.07.29 8 / &9 : MEHRA, %]
s DS SY XAk
Sste EDItHE
SN S= A JIEH | XpotHSH
o =4 A | 018 W | 22 ASXHA | JIEH| 2 OIS
s
0 0 40,761 0 0 0 0 0 337 0| 41,098
thetel=
(0) | (0)| (0) (99.18) (0) | (0) (0) (0) | (0) (0.82) (0) (100)
~ 0 0 0 40,761 0 0 0 0 0 337 0| 41,098
NS
(0) | (0)| (0) (99.18) (0) | (0) (0) (0) | (0) (0.82) (0) (100)
(1) HE2 SEERIF H&SH Yl HIS
EHEE:’EW"".
Iz 2= 1%
SEENSE W
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