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(EFF (FNBbih): BB T4RIR T %% 68 S it R A ekt w19 4
RTA: iR
GRS, =4
%,9%: 021-31358666
#£ A 021-31358600
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(6} Adcle]]

EEEEESETTRER 04 ipiR 300 4558 R AHEAL K AL (LOF) ZATHB ALY B2

AN =%
W, FHEER O H PRS2 A EMLTIF
SR AR AR E ST
Aot AR TARRARZH LT RF T HEFTETREARKE 16 &
PATE FohA: B
%,7%: 010-58153000
# A 010-85188298
GIEMRITIR: R, JFaRLE

RAA: Fakde

FUy REHLAR

SLA~ PR 300 454038 iR A GE ALK A4 (LOF)

FEFY FeniR

LR T IFRX

FxHy EEHBEKBAF

A AR % | 4 SARATHE 3B G AL R, BB AL 8K H A 6G ik A,
RIZ PR 300 4 ,ﬁﬁ?%&%ﬁﬁRf%TﬁﬁERfﬁwkTgﬁﬁﬁ%ﬁ

%ﬁ%%ﬁ,m$ﬁéﬁﬁ%k%ﬁﬁe$£éﬁ%ﬂ%ﬁﬁmfﬁi 0.5%, &
SRIZIR E AABITL 7.75%, H ¥ F HRIFEE AT 03%, FFH7RIFFEERAMT
4.75% .
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RESEERERERAD v 0P 300 SE0RIRALEAMCR LA (LOF) RATREHNN HiHE

FEHy RENBRTFTE

AR R GBI Ak AT BT, TSI R GILT R %, ERE
P RALALP IR 300 FETREN A BT T B FKF, ARFTHRE-AERSR
PR 300 FEEAIA RE K TR, HWERETE A, FFELRFEKAELATIHE
Je g AR

AREBFTE A LA RIFASHHG eI E, SR T TEAREKLITET
HIRE. Bid PIEARZ T B A AEAFARLR T LT L, KE
EALR LA VMG F RS G eSAt, AAETHRALBATE SA2FE, 7T
DEEE R EPNE: & ioN:1

AEAERTFRERT & EAT T 05 4 90%-95%, X7 T 4764 38 Hmr IX
B M IR T B AR T T 6B KT 90%., A, AT S AT BiER A
AR IRBIA 0 E AR Su At & R85 = 49 b6 h 5%-10%, L+ e R4 2|40 £
— VA B BORF R R KT R 7 4B 49 5%. BAER ek T L6938 b 4
AR AR AAR R I BT

FNIHSH AW BTRBEABRTHLSEE

AH A KR F6 50 H 45 AR G R M A F Rk, BPadad 453 B0 i s
BRIZ PR 300 Fdk, AR AELE B IRIFIR £ AT 7 RIFIR £ G FTIR T HbATAR R3S 5%
B IE, R FE, BPaRBBARAI B0 I R R A A E M A A I R4
Ay FARIBATR IR B R AR E ) R BT L B, e B RIF LT ERAS
T ik AT R G ST R E2N, AT WANHE A A AR F EMERLE LW
FIRAZF S, BRAT MG AT T840 R I, AR HISRIZIR £H T 7 SR IZ
BEWART, ARATH RIANATIE 3R 693 TR, @R @ oAt 48 808
WA HATHACIEE, AR B 3g 3 ek, AR S AA AT BE,

1. F /7B R%

AAE A A RA IS AL, PBAEA A A AT 49 90%-95%, H F /7 iF 300
38R0 PR PR PR it PR PR G R FT O A8) AR T R 2% 749 90% . MAER H4rs ik
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HAAEDR T WEFRE, AESBEFTE LR ESEFT P, @it AN
&) A B PN A K\ AR R R, =8 S54RI RIZIR EFA T H 3R
TR £, B RIEE RABITAFEIE AR,

AR PR E R TR A6 H3G 5% A5 Kok, BPARIE PR 300 F8E0mmiked ik
R EM IR ZIETALA, FARIE R R R AR E 09 T3 M ATAR LR BT,
FE P AE A FISRIZIR £ F0 T 7 RIFIR 209 ATR T, AR5 R KB3R5 9 2
AR TR BRI IR, A EAIE IR B HASH B IE 5% R0k, VAL B MR e B
.

(1) 48454 4% % (Index Replication Strategy )

AAA B AR T AR R BATI B R, AW BT, 85 R R 184k
AT IR BRM R F IR E R AT AR FE R E. EFE RO RGIE
T, REAEESECHNE, ARATRIRE S Fi%k, ABKZ S RA.

B IRE LT, AR A T oA I Z AL 2204 ) R AR AT FE 40 F 09 1L
ZF, ZEFRLOLHEERRTATEY: OB FEZELY RS XK EIZFRE, F
BARSTRETMARE; QRAAAEF ALK, FHALLFHARZ LY
5, OAFNISERD AT R,

AT ARG RN de T : OMATREYFEHOR RS &k A R S 43 ) VA
B E, QR AR IEE 5RAEGIRERE TR —4Tk; @R ARG IKE
BABIFGARDME, OFHE, ZRWEETALERSRZR FHETHRES
AFRARET ZAT LR ERAR—,;, OFAUBRNKREIRZEESERBHRGKEE
FRIN DS FE T RSB FHEAK, RREIF AR R E 0K

BEERHEN, OER —ATLYF, 4ol ikKB| A ARG K Z A F D) 2% A
B R E, KAEKE ERIFREFRTH A AFRE, MR ERDRAL
Bk IE G P, RER AR Z R Z A

ARBIA FEFN, RKRESETHER T TEEREALTOKRE, KEANKER
VAT RS A ARATH IR Z AT OMEARARAT I i 45 ) A 04 X
ZREEEL; QRAABBGIKERIRZLES S5 FNIIPRBEBK Z R T ALK
—3; ORAHBNRERRZMEE5RGBRKZH RIS BFIEN FZEAX,
RBIT R AR HE AKITRZ KB R RNE L. B AREEEINIY LRI
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H, RESTHE ST ARATH IR ZHANIZTTEE.

(2) M&Z¥3% %% (Equity-based Enhancement Strategy )

AR A EIEHRIZIR E T 7 RITIR A, AR ReE ey hah b, #HATEE 6
HiRMART, AR RPOL T AR BRABAS 3 23T R, BP IR S AKEL 364
RO FE BRI IR, ) AR F RR R LS AT R, B AT 40 A 4 B 38 5% ek,
VAR IR A AR T .

BB MR An KRR AR T ARG RS L, BERARSRA “RIFRE”
Fo Ty RIFIRE” X RIBATAT R T ASATY 42 5974, St iR MR H A
VALY R, vA A5 B ¥IRITIR £ FARE 0.5%, FRIFIREFALT 7.75%, B FHR
Fix 2 AR 0.3%, FTF 5 RIFIRETALA475%.,

A. A -F AR K&EIEE (Fundamental-based Enhancement )

ETHERET R, FEIFSRELSERGEZONE, KEASKEL
S ARG 38 BORAY PR AL G5k i AR 89 B A B AT, B I SRAKEL 3R 4547 69 48 B AR,
AR BB AR AR, TIKAE, AERSHHRRIKEREEAT —RAXRZ R
AFAE 8 PR Z:

OEAmEE, $hZAASTHF), ZELG TF;

@B AR AT ARG T RAGEAF, AT, RERTEED;

@Mkt = FiE L ALIA gt L F O RE;

DA R, ) Lo TR AFEZ T AR eGSR @ e E K69 R AATBUL 3T
KaFEFINONR . B A5 ML 6932 ik A H T G M ASARAE 9N R 5.

OARKEEZLATPIR 300 F8ERMIRBI &L BT IR GRS M ARARRATIFAE, £
PRSI HIRIZIR Z AT 7 RIFIREGAIR T, HIIRSAKBCAS) M Z B AR

AR F|EATT ) 692K, AT LR AR IR RAKES 69 A PR AT A3
A S USSRt R S RIE U R bk YU

B. =1k 3% % % ( Quantitative Enhancement )

A A KA Alpha % B TR, £ #4543RIZIR £ 40 F 7 BRIFIR Z09AT42 T,
RACFE R TEAE , A A FGHOGRILT P 09 5t

AR RBNME. mK. BA. THHIEWRKER T, #35 Alpha % B FAEE .
XEAFTEH—ZFELETAR, LFPIMMAE T EE IR E %3 Fota st EEKF,
QiETAE, wEE, WAE. EVIEBITDA $484%; AKBATEZ20E LT A £
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BAMON. WeR. FAEFIEAFG N L RKATAE K, BARTEIZAHEL
T AR FALEE . PR KA R F IR LA FeARt KR T AR T

EZOERENBAHEIREEAY . RF IR T AR XA E T,
i#ig Alpha % l%ﬁﬁ,$ﬁéﬂfmmmﬁﬁﬂ%&kﬁ%é o, JHARIE

PSR, ESBIEHRIZEEAT FRIFREGIIRT, *PE 300 588K
HATAEMAL, VARG RIT T a9 57

C. HAw4#Bh3%3% (Other Enhancement)

AIAL T REOVA T B35 5% R 0%, VABAER SNt aTiR T, KRB KA.
AREETHRRYHANAISEAANE, ABIREAT. BERRBENGEA TR
FEEHAWPEZ, AN IR AR E

3. BUEH T R

$£é%%€%%ﬂﬁiﬁﬁﬂ\ﬁ%%*%%\i%%ﬁﬁﬁ%zﬁﬂ%ﬁ
BAEFATHER, URBETRE, ALK

4. ARAIF R

AERBFAREFTI S IRERE T TR, RGESETIKEAH £ 8 47,
FREFTEHE —FAANBUT A, ERkfF.

FEAEAFTH, ARETATEERNER Ll X e T L, A%
LT E .,

v R EIREACAT B AR

(1) = AR %

ARYEAT 04 16 B 04 R I HLI) B 2, AR 2 38 By RO B A 2T, T
H AT LIRS AR L, BATHAT KA AL, BBl ) AR e 38 SR I
F P RO IRIFIR E AT 7 IRIZIR £,

(2) R HR %

A. & B IAFIEBRD IR E AT, AESEBARE X ZHARE
AR, STAET B AR L 6938 TR A R

« SRIFATO) AR FR PRI Bk s RN B) 15 8, BAEIRART AL, 4. BRiR.

R AT AR, VB AME RAZ &, AT LA LA Tra, FFARB XL
13 B AL TR 6095 B 5 R %,

C. RIFEALE T MAEE I, S6E80NERTERE, $)2 5 REA

i)

m}w
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JI 3t H A I E), AR AR IR AR A 4R 2L,

D. KAWL L —BT 53 BA W Fo L5 3 & BRIk, & fF3] a9 2%
FENZFHA XG0 10N H B ARHREE, L FRGRH[ERMRAL &L M
PR A A 2 AR A R B R Ak IE G TR A

E. BARSASOR AT EELEBEAZINGREFHIFAEREELEF
g, ReERARKE 10N S B REATIRE, AR XIRAIHLE,

(3) IR EH Rir 555

AR AR PR B0 IRIZ B AT R A FARATR AP R E S L4 B I
2 R Z )69 B P RIFIR £ RARLT 05%, SFIRIZIRE AL 7.75%, BH-FHTF R
FIRE AL 0.3%, FF 4 RIZRE R 4.75%. B RA e 5 kg b EUL
AP E B AR B EAATRIE, AR FEREHSTIAERIFIREZ RHE AL
BH, B ARIFREZNALFTEF L, BERIFREFD T HRIFIREH
HHEAR 4T

pi)

B 3#3RIFIR £ =

=% B AS DI A S B LS %

r=——, nAHFERGEHK,
n

r=——, nHFERGEH.
n

SR IRIRE AT RIZIR £ M E AR AT
HFIRIFIE EZ=H HRIFIEE VK, P KAH—FEZHRIH R

FFFRIFRE=H T HRIFIREXVK , L F KA —FH LR HRE,
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BAHS EANH LGB E

A A G H PR 300 4540>05% + ) Ak A2 A1) 6%

S R IR R B AT AL T H SR B Z PR R IR L AR XA B A
R A WG BOLENEE, AR A T AR AT BT IR, LG
AR AR EN R EREREEEAFREREANT —&, FRTBIELAEE, &
SR BARRERN 3 NI AR AP EIER QR ABIR B, SHE £
EREE SR A T

FHaa Ao ReKEiriE

KEAR TR AL, FHRNEEFRINES TROASL. FAAL SR
TAEL, KRASAIIBLRA L4, RIFEFGIEHTHERIL, BRIBERABMP
E 300 AR EN TG, RREALTLTFFFREKFGLEL .

My

Ft+—a EAeWMETHEGRE

EEEEANTERARATFRIEARS BT RALRBRICK. RFHHEL
REKER, FATEA A ZH., EHEF 7RI R B AT,

EAREARVABATHRIERESESRINL, AT AKTAGRE, RIEEM
NAERGERAGILR., RSHHEERE T RER.

RIS FTRAABI G 262 P R 300 45408 I AHE AT A4 (LOF)
2014 4% 1 ZERE, FIBIESRE 2014 F 3 A 31 B, ABRE+TFHT7I M558 K
2% it.

1. REPRELF =@ HR

_ EEAET TN
=3 A
5 3 H 28 (L) il (%)
1 MBI 931,325,722.65 93.30
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RRRTEREIERER 504 iR 300 S50 R M IE AL A A4 (LOF) Z#738 353t hi s
tb K2 931,325,722.65 93.30
2 e Eid 51,263,754.59 5.14
P A 51,263,754.59 5.14
= X AFEA - -
3 | WERBIRHK - -
4 A RRAT A AT - -
5 | EABE LTS 5,000,000.00 0.50
Hob: XM EANBE ] ]
6 | RATHRAG AT ALt 8,927,932.00 0.89
7| AeF 1,644,542.00 0.16
8 |4t 998,161,951.24 100.00

2. MEBRBATLS KGR EZFHS

(1) FEHIL K BAT L KGR A F 04
R ik K5 M (7) |PEEXRSAE
] (%)
AR AR H B 2,414,994.87 0.25
B |%& 60,342,377.02 6.16
C |l 288,569,426.40 29.45
D [&h. #h. MABKAEFFaft b 25,469,107.01 2.60
E |ZH#k 35,968,503.91 3.67
F i AEg L 29,409,550.69 3.00
G [ZGAIEH. CfEAEREL 20,533,334.00 2.10
H HEmAsirik - -
| fZ 8454, 3R Aez B KR 4k 11,302,669.86 1.15
J ekl 345,989,025.02 35.31
K |E#Z= 42,734,747.81 4.36
L AR AR SRSk 9,086,463.73 0.93
M |FF AR A R IR Sk - -
N KA FRIFF iR 568 22 b 7,166,418.47 0.73
0 |FEMRS. 153t ik 4k - -
P X% - -
Q |[AfstaTAE - -
R |XAb. REAEFRL 2,627,695.97 0.27
S |&A 1,888,957.89 0.19
A3t 883,503,272.65 90.17
(2) BB FIATL ;LGB EZFTHE

Kot fr 5] MAE () ‘%ﬁﬁ(; i
A R, 4, Bk - -
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ERERIRITERER 0o iR 300 45408 ALE AR A A4S (LOF) RHBEHY BHiZ
B 2 - -
C 1% b 15,535,300.00 1.59
D |®h. & MABKA FFatik i db - -
E Rk - R
F | #AATEL - -
G RABIB . kAR Bk - -
H | {EEffkk 2,268,000.00 0.23
| 15 BAb iy RAFFolS ARGk -
J Akl - -
K | Gk 30,019,150.00 3.06
L LT A ) IR S5k - -
M | BFHARAFARRS L - -
N | KA. BREA ik 5678 2 0L - -
O | BRIRS. 15340 iR 4k - -
P |7 - -
Q T Fatt > TAE - R
R | X, REFREARL ] ;
S e - -

At 47,822,450.00 4.88
3. BAEHRBAOAME EEST S FERPIRDHF O+ 2 RERT N 4
(1) HARIGHIZ T AN AMAL & A L KN HEF 69 AT+ 8 IR E

BH 4m
A3 | mERE | BELHA | BE () | AAER) iﬁ‘i‘ Lo
] (%)

1 601318 | ¥ E-F 2 1,350,000 | 50,706,000.00 5.18
2 600036 | #BF4RAT 4,037,000 | 39,643,340.00 4.05
3 600000 | iH K A4RAT 3,710,000 | 36,061,200.00 3.68
4 600016 | K. AE4RAT 4,520,000 | 34,623,200.00 3.53
5 000895 | ALK& 799,900 | 31,428,071.00 3.21
6 601166 | %b4RAT 3,107,000 | 29,578,640.00 3.02
7 601328 | RiBARAT 5,630,000 | 21,281,400.00 2.17
8 600109 B S 997,000 | 18,564,140.00 1.89
9 601088 | ¥ EAp4E 1,172,000 | 16,208,760.00 1.65
10 000002 7 A A 1,977,000 | 15,993,930.00 1.63

4

(2) EARBARI T 3 MR b A = B e8] KON HEF 89 AT B % PR Z 48R

\

B 4m
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o . - EAF = 4Ek
FE | manm | BELH | HE (B) | ArBER) | © *f,] ”ﬂ(‘f; ’f &
1 000732 | A AEH 3,017,000 | 30,019,150.00 3.06
2 000919 | &Mk 1,177,000 | 14,712,500.00 1.50
3 000721 | ®mR4E 300,000 2,268,000.00 0.23
4 600775 | H& T AL 110,000 822,800.00 0.08

4, BEMRBHGABFFILAGFHIELT AL

5 1 He Tt DRMAE () &R R (%)
1 |BRHEAH - -
2 | RATZE - -
3 |AEkfrA 39,952,000.00 4.08

Hd: BEH AR 39,952,000.00 4.08
4 |flfrA -
5 |[4dksE HEk A -
6 |vTHZE - -
7 |TEAR 11,311,754.59 1.15
8 |HAe - -
9 |&it 51,263,754.59 5.23

5. MEHIREAAMNE ERSTF FEHI KD H L WAL G T

’gj ‘ﬁfﬂ:"‘ Bhemh | ME (K) | AAAMEGD) éﬁ;ﬁ ko
1| 130236 13 B F 36 200,000 19,978,000.00 2.04

2| 130243 13 B F 43 200,000 19,974,000.00 2.04

3| 113005 o iy 50,000 4,942,500.00 0.50

4| 110015 T ALEAR 27,000 2,763,990.00 0.28

5| 113002 T AT#AR 25,700 2,554,066.00 0.26
6. REIARBAAME & AR ST T FE B KD HEL QI+ 8 T = I FEHEZ

ik

AREEAIREARRIFA T LAFEA,
7. BERRBEAAME EAS T AERFI RN HFHGTEL T2 BET NS
AEEAREPRRKTA L.
8. A BRI AAMME & RS T FE A KDL AT 2L AAGER T 1

AR ARE IR RIFA AL,
9. MEHARALSEK GBRII G X5 1 LBLA

(1) B2 MR AL SIZ T RIS HI Ao dR 5590 4m
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AR ARRE AR RITA RAGH .

(2) AT PG T 693K F R

RIS 25 B T AR TR, MR RIEA .,

10, A HRARS I B AU 5 Lot oA

(1) AHE IR AR

B 504 B T AR AR AR, MR RER.

(2) |5 HRALAIT 4 B B 5t H Aot 29 40

AR ARERRRFA BAAHR.

(3) ALAE fir £ 5 R T+

B 2005 B T ARA IR TILE, SR REA.

11, EFAASMERIE

(1) ARASE T+ L7 ZATERRR BN BT LRAE, JF
HRARE B4 B AT —F 1B M. L eHFH,

(2) ARSI A T 2 RERRE R SERAL N EGRRTE.

(3) HAF =M

A5 2 # A28 (ARFAL)

1 A REA 190,088.76
2 MLAE i B3k -
3 LY PE A -
4 LA 8 940,503.52
5 L T 3K 513,949.72
6 H At S FK -
7 T 5 A -
8 H Al -
9 A3t 1,644,542.00
(4) TR B RFA 6948 T 45 IR EA 69 =T 454 7 49 4w

A% BARE | GEEA | Arpir) | D EERSHERS
1 110015 L AR 2,763,990.00 0.28
2 113002 IAT4AR 2,554,066.00 0.26
3 110023 KA 885,100.00 0.09

(5) REHRAT T 8 K Z P 442 782 PR LA BLEA
O BEMRIIIETNT+ L REPHAERBZRIELGHLA
AESAREIRIEHIZT AT+ L R Z P RGLRBZIRAF I,

41



© tEcoN

Pl 5= BEN i ST R
Co. Lk

AESTN-INDAISTRLAL Murnd ki
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@ BEHRBHRERNEZL BREY HEREZRE LA
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000721 P AR 2,268,000.00 0.23 T EAT
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(6) RFTLAEIRE M0 HAL L F ML 245

W FEEANGRE, 5RIA b AR T AR E
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=3 Aeryls

EAEBAAKEAREAZ R BT RN 32 A5

KT, 2T MKIE

Ae—2 B A

At E LG FRAREEAREIL. BHEHRIE, ZFH LN BB
RLAF 418 AR A e BRI .

AEALGRAZA 2010411 A28, A4 L4810 201443 A 31 0.

s |7 AR AL LA R
1214 Q) EIFREE %ﬁz&ﬁ >1iflijfiff=#$ 0-©® |@-@
@ ERE), RED
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2010 £ /& -3.80% | 0.60% | -9.42% 1.62% 5.62% | -1.02%
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42



© Y.EGON

RESEESEIOERSE 4708 300 454000 B A E AL R A4 (LOF) E# 383300 B2

Frwig AeRA LMK

—. REeRF AL
BB AN E R,
Seeie AW I R
B IR X ZAT R ARAT T )
AR A RS R AE EWETA;
EWHRFRARETR;

BA R ERUE 5 IRER KGRI T AT 5
BIER G TR
A1 RAR KIS A XA T A,
CARET AR S 5 X e A A

v EREARAGESEBAEETREANZATCENLRARILAT HN A
AR, HEREIS AR AEIE,

=, A4 HFAART %R, HRFAFRIAFTX

1. AT HAERE

ERBFHELT, AeTREPET—I ALK T HME 0.8%FFFitR., itE

e

% e

Y

% %

© OO N o o AW N P
et

I
I_|I|_I
ié
@

CELNE T R

H A& B mitiReg e E%, EAN—B AR =44

AT HHA R, BA 4. BEALTHRANEALHETALEZLLETER
XAT4e4, ZREREAIBETAAGHA 3 NITEE AREAEN = F —KMHE L
NES A, BBHEETHRB. AREE, A E BRI,

2. RAHeE AMIE B

FEBEAHILT, Aeied Fdei— B e R 74409 0.15%F & £H4R. 4
P il N

H=ExFitE 5 F R

H A&\ it RGEERE T, EAT—B AT~ 34

EerEFH0HR, A 344, AT EAGEEREARLE LS IEF
XT84, ZREREAIBE TAAGHA 3 NI/EE AREAEN = F —KMHEL

e

=%

NE

43



© Y.EGON

RESEESEIOERSE 4708 300 454000 B A E AL R A4 (LOF) E# 383300 B2

At it

>~

, BEFEPERA . ARGH, AT E HE,

3 |

AE BATT HRHGFT 5 25T B @i, L 388AER 69 7% A A I AT 7 K.
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