3t RS

HAITONG

ARk TAZHR, EEFRL RS
AwIEAR 2023409 A 26 B

KR

(@ AGRU A % KA2H 23%—— &
ik I B F B 3 ( 20230918-20230922 ))
2023.09.24

K EIAaREH 5 (YTD A 34.3%)
—— bk IR 4R
(2023.09.22-2023.09.22)) 2023.09.24

(KB ENE FARESRIZ
(20230911-20230915)» 2023.09.20

LTI A
Tel:(021)23219732
Email:fengjr@haitong.com
£ 45:50850512080006

AR AR
Tel:(021)23185655
Email:hyw13116@haitong.com
E£45:50850522070001

A AL S
Tel:(021)23183939
Email:myj15669@haitong.com

L3I R F e BRR % B 4R (20230918-2023
0922)
RIE L.

o Ek+E SRz, A& E 2023.09.22, AT HEA 1256 R B+ 4, PRS-
i+ 19992.84 124, AJA (2023.09.18-2023.09.22, TR ) £ & A4T 2 R =5,
AR AR — B BRAEAR —RE L. BtERAALe. REREA LS
fit 7+ % FOF A4 Ao FOF A& A8 o) kgt #4546 %] % 0.05%. 0.03%.
0.03%. 0.08%. -0.05%. -0.27%, R<FA . FfA Fogk vt A 69 24k 5 P A2 4L
2% 0.03%. 0.03%. 0.06%. #% % 2023.09.22, A 30 R B+~ & 64444
VR & =P

o Ek+A4-% I, B E 2023.09.22, fRFA EIK+FOF. &R EK+FOF. it
A B L+FOF A JB 44 X ]Ik 5 5% 4-0.09%. 0.08%. 0.07%, & AKEH#HH A A
-0.11%. -0.09%. -0.39%; Lt A (2023.08.22-2023.09.22) & X 8]l % 45 A
-0.17%. -0.13%. -0.33%, & K=#55]#4-0.36%. -0.51%. -1.39%; “F#%E
/4~ (2023.01.03-2023.09.22) #4 X A4k #4414 1.31%. 2.59%. 2.41%, &K
B 47 4-0.98%. -0.98%. -2.08%.

o NERT., BF RN, BARKAE, hLLEHIERLAE,

5o 1k I L2 6945 B FE Aa ik 42 B 7
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\d) HAITONG B ITAZHA 2Rk ARk 2

N

B X

1o EVAHF S AL ZEIRIZ oottt 5
L1 BEBEETT oottt 5
2. HEITUE R IE R IUIEIZ oot 8
2.1 EDKAFOF ZHA FRIL oot 8
B R T ittt r e be e re et e et e sre et e sbeareere e 9
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HAITONG

Rk TAZAR G, eRk TAZ B4R 3

HEX

A1
A2
A3
A4

A T B+ E S k4 (2023.09.18-2023.09.22) e, 6
A B A LT B+ Sb k47 (2023.01.03-2023.09.22) e, 6
FE—F TG E+Z ekt (2022.09.22-2023.09.22) oovvvieieeeeeias 7
iEk—F BT A R (2022.09.22-2023.09.22) i, 7

5o 1k I L2 6945 B FE Aa ik 42 B 7
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HAITONG

ERR TAZARG, eRk TAZ B4R 4

F& R

k1
k2
% 3
4
x5

2T HE M B E (BRE 2023.09.22) oo 5
ARH KB+ S8 4m (2023.09.18-2023.09.22) oo 5
HAEQF FH 0 B+ 5 (Topl0, Fde ARz £ 2023.09.22) v, 8
BDCAHZEA AL ZE R I oo 8
R —FEMR+ASFHA BE (2022.09.22-2023.09.22) oooverreeeeriieeieieins 8

5o 1k I L2 6945 B FE Aa ik 42 B 7



N

’} ihihTE S

HAITONG

e Rk LAY, 2Rk TAZ B4R 5

1. B+ /= Sk 45 3R 37
1.1 dksk%it

A AT AT G B+ A LG oA, BAVIERB 4o TN ik = 5. Hh, BFR
S K F—4. £R AR AHRBAGAR B L. BRAFAR B4
TR ARt e, RIEREANLAL. (4% FOF A4 FRAHA FOF;EE/\ Rz, Bk
AT L 45%7_%/‘1,\, BB R 8 NEEWRESRAELE Fo b YA B T
40%49 34, AEH B+ = s i,

E4it, AR E 2023.09.22, AT 1256 2 Ei+4L 4, MAEAIT 19992.84
e, RREE S EE AL T R,

A 1&FHEK+* %9 (BE 2023.09.22)

#»z MALST (12)

Bt AR — B e 319 6382.94
BT — A 272 8173.52
TR ol 3 e 427 3291.69
RERERN LA 140 1381.77
f&AA FOF A4 5 25.40
AT FOF £ 4 93 737.52

Bt 1256 19992.84

Forb kR Wind, #HBIERHFR T
E: AR ZE 2023.06.30

$)a’}‘#%i’ﬁ‘2f(?—ﬁﬁ}inu 5 }i‘f’gﬂ}]ém—j(g?ﬁﬁﬁf

A 2 AAHA B B9 (2023.09.18-2023.09.22)

AR YT B AU (f0) Y
018601.0F KmEA A 2023/9/22 0.15 ROFHE = BAS
;018756.OF AR HIG5% 30 RAFA A 2023/9/19 1.31 RERAR B

SRR Wind, B IE AR5 PT
HERA+T R EREH AT ERBZCAR SRR, BikF XA a3t A, Ik

FA45>10%; HHR, BRI BA(E<=10%, A-FIHREL(2>10%; HFE, FI&
MBAIE<=10%, H-F ¥R EHA15<=10%.

B1E2H35AkTTAETHEM+ESR R KA X 5 /5 RF) A1) X 8] 6 5 =
RR S A

A (2023.09.18-2023.09.22, TR ) BAEAR —Bk e, RAGAE B
A R RAR A e, REREALSL. FHAE FOF 244 040% FOF A4 btk +
15345 4 0.05%. 0.03%. 0.03%. 0.08%. -0.05%. -0.27%, PRFA . FafEA Foigk
A 4 R4k S 45 45 4 0.03%. 0.03%. 0.06%.

D EAVEAR B B A +50%0 S E A1
2 M F LA BN AR, BX 2 RGTE A RMMEAR —BEE, RAOFAR —BEL. BRAALL . AR FOF fRA% FOF 9374 /= 5.
T ik

W4 1 i E XX E 6945 B TE Ak R



N

ON Ak fa %

& ) HAITONG EREIAZFRG Eak TAZR IR 6
A1 XA4&THEK+F &g (2023.09.18-2023.09.22)
ROWAL—AEE  ROHALZARE BRSNS  ARRENAS  WANFOFAE  RONFOFAA RER AeE gaen
ol 0198 0.70% 116% ol odffe IS, 2
0%t -0.019 -0.10% -0.1de -0.00f6 0248 o o286 oide  -0.1dw
2005124 0.00% 0.05% -0.084 -0.02% -0.12 0. 00 0.0 -007%
30%4+ 4 0.02% -0.02% -0.04% 0.009 -0.0746 038 0026  -0.02%  -0.02%
0% — 0.04% 0.00% 0.00% 0.059 -0.06fo 03B | s | 001  000%  001%
50% 12 4 G 0.05% 0.03% 0.039 0.08 -0.05¢o 0286 Gl | 003 0.03% 0.8k
60%7 12 4 *2) 0.06% o.oso/j 0.079 0.109 -0.05¢6 0.2 A oose  oosfe 009
0% 124 0.07% 0.08% 0.109 0.149 -0.05¢6 0.1 oosfs  oosf o012
80% 12 4 0.08% 0.1194 0.15 0.209 -0.04fo -0.1586 oosf o012k o1t
0% a4 0.1194 0.17%] 0.219 0.259] -0.03% 03 oo oaofp o024
Eee .41 o574 oesyflll vl 002 .43l oafl  ossfll 11sfll
RORAL—NEE  ROBAEZARE  GHRGNAEE  ABRINES  HAUFOFEE  ROUFOFEA SR

0% 5 RN | oss% [ ol osoflll o B -ossfll

1206 1.08%
o3sufll  -os7{il] -o.c

20%4 4 00s% | oz% [l osvlll  osn[ll  0n% -0.45% [l 0.21% | -04sofll] 0478
0% .4 -0.02% | oz% [l oaxn [l oz ll -0o0m% -0.30% [l 012% | -035%f] -0.408
40%4(2 - -0.02% | oz26% [l osew [l o2 W -00m% 036% [l sy | 00% | -0c0nl] oasofl]
5O%> 24 (A -0.01% | o021 [l ozo% I 023w ] -00sw o28% [l (waw | 002 | -025% [ 0304
60%4> 4 A 0.00% o1 I ozw il 01w ] 006w o02% [l **) | oo | -020% || -025%
0%t 0.00% 0% | 01 | 01 ] 005w 010% [ 000%  -0.14% || -0.20%]
80%4 4t 0.00% 006w | 01w | 0oew | -0.04% 017% [ 0.00%  -010% | -0.15%]
0%t 0.00% -0.01% | 008 | 00w | 00w 014% ] 0.00%  -0.03% | -0.08% |
AR 0.00% 0.00% 0.00% 0.00% -0.02% 007% | 0.00%  000%  0.00%

FHRF: Wind, ABIERT T

F41 24 (2023.01.03-2023.09.22, TR ) BEMALE —BAE. ROMAR =
B A RIERASE AL, REREA LS. AR FOF A4 RA% FOF A48k
S fi Al A 2.97%. 1.45%. 0.86%. 1.37%. 1.01%. -0.69%, tR=F#A . #afeAl
Foigp HE A 69 A L 4 P a7 A 2.38%. 1.12%. 1.15%.

B2 #MES4ATHEIK+ERL% (2023.01.03-2023.09.22)

ROMAR—BAE  REGAEZSBAE  BTRSERE RERIALE HAEFOFAE REAUFOFEAA tRp A AR H A

Rl -0.50% - | = ﬁz% -0fa%

10% 145 1.8' »1lo% -1.3% 7% -0.:{9%

20% 44k 2.1 »0.(15% -0.85% -0.60% 0.1&5%

30% 14k 2.4= 0.6'% -0.!3% 0.21% 0.5}%

40% 51 4% Rl 2.6. 1.0¥ 0.3}3% 0.75/0 0.7'% Rl
50%% 4 4% (A 2.9 1.4 0.8§% 1.3@®6 l.Ol% (FH A
60%5 145 2 3.2= 1.9' 1.4{/0 1.8880 1.2l’/n 2

70%515 4% 3.4 23. 1.8886 2.2 146
80%%-13 4% 3A8= zs. 2A4= 3.2 1.7&
90%2%- 13 4% 4.4 3A4- 3.5 3.9 2.ola

TRKRAL 8.75 55- 6.85 5.2- 2.3';
RAFAA—BEE  BROGARZSAL  BTRSAAL ZEREALASL MAEFOFAL RAOAFOFAS PRep A AR Pl

f UNi -4.47% - -2.70%

10954 4 TR | -a0s% [ . assdfll  1em% ! 335wl -s4sfll] 4798l
200548 0.75% 3060 [l o[l cow [l 1w | -asedlll 208% | 419l 3808
30% 544k -0.62% 2530 [l caew [l o [l 07ew -a.25% [l 126% | -aseufl] 3280l
%44 34 - - 0/ - 0, - 0/ - 0, - 0/ - 0/ - 0 - 0/
40% A4 P 0.54% 217% [l -zoxe 2820 [l 072% s720 [l 5 oy | 070% | 2770l 280l
509644 ¢ (AR -0.49% a0 [l 2% 0 219% | 06w a8 [l e | 060w | -2.44% ] 2489
PN %A
60944 4 r) -0.42% a2 [l 21 0 1esw | -0sew 2800 [l *F) | om0 | 200 ] 207
T09%4-4 4 -0.36% s | veaw I 1ssw | -0sew -256% [l 041% | -1.76% | -1.84%]
809444 -0.28% a02% | s | 1w | 0sa% 212% [ 033% | -135% || -1.50%]
00944 4 -0.16% o4 | 22w | 00 | -06% 171% ] 021% | -001% | -1.22%]
KA 0.00% -0.02% -0.04% 01% | -057% 06m% | 0.00%  -0.07% | -0.47% |

FAPRR: Wind, HHEIESHT AT

it & —4F (2022.09.22-2023.09.22, TR ) ReMARE —BL4E. ROMAR =
BRAE. RERAA AL, RFREAN L4, FAE FOF 24 RAR FOF 40l
g b A5 A A 2.05%. 0.00%. -0.39%. 0.08%. -0.08%. -2.19%, #RFA . #fk
A Ao A 0 e b 5 Pk A A 1.73%. -0.47%. -0.18%.

Sl Wik I X 2B 094 B R Ak A2 B R
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ON Ak fa %

\O ) HAITONG EREIAZFG ERRITAZRRT
B3 dx—HAFHEK+F R (2022.09.22-2023.09.22)

RAGAR—BEE  ROGAE-ZEE  GITRGEEE AERIANLAE HAEFOFAL RAEFOFAE FRf A A P et
o hsm B B B E =T hsl% B B
0% 4 0.36% Brox Bhow B -1jaw Bov 2w Bhew -
20%4r42 4 1d% bs% b3 Abs% -0b1% Bbaw obow  obew  2Bow
30%2r 124 18w 2% lpaw 1j1% 0% fhsw o.jz% abow  -1hew
40%sf 2 — ¥ -0.[46% -oje% 0.p1% -0.84% ¥ 20 wis | L% b -0.b1%
50%r: 4 (B 2% 0.00% -0.p9% 0.08% -0.08% Fhow gl | 1w ok 018w
60% 0124 £2) 24w oda% 0;6% 0.43% -0.01% Ao *2) 1w ofew  o0dew
70050154 2.}2 14 04o% 1.5b% 0.06% -afusoe 2.4% o.t% 1%
80%4r 154 2. 14w 1% 2.8 o.Elo% -olbooe 2.4bo% 14%  2.0%
90% 124 g ) 2.% S.ﬁ ek ) 13w -0.40% 3 ex: 3.%
KA 10,5500 8. 7. 17.“ 2.4h% 1h% w5l e
ROMAR—BAE  REGAEZBAE  MTRSERE RERIANAE HALFOFAE REAUFOFEAA AR A

100444 3000 [l a8 [ sl s« ceew W sl sroufl]l  -e1sfl 540.
20444 242% [l a0e% [ ssen [l s [l 2esn W sl 28t ] a7l 458l
30944 4 215% [l 33% [l sesw [l s 0 25 W -s2s% 243% | -aosofl] 37l
40%-£i ¢ - 2000 [l 2006 [l sasn [l o [l 2226 W sree [l o | 2156 ] seslll saadl
50%4 44k (HA ERCIE | 260% [l sosw l  2s0% [l 1eaw W -zzaw [ e | veew | -si0%fl] 296l
60944 4¢ A EEC7R | 230% [l 2720 | 2500 0 cvoee | a0 )| cveaw | 270w ] 2680
0% 44t 1% 212 Wl 240w W 21% [ re B 272% [ 1a3% | -250% ] -2.44%]]
80% £ 4 0% | amsw | 2% 0 e | arow | 2a% [ 101% | 224% ] 2.24%]]
0% 4 omw | aa0% | vosw | aassw | 22w | e [ 075% | -190% | -1.80%]

AL 0.00% o3 | 04 | 0mw | omw | s ] 0.00%  -047% | -0.96% |

FHRF: Wind, ABIERT T

12 WA BELRHFH &%

TEAAANAFE., ZERABEANEAEG 2, Rt EeTHER+EALST L —F
(2022.09.22-2023.09.22, FR)) thsbstlism e Fod, L, BRAGAR —BOGEFAH
RERRST, R, AMEEF R BE P05 H 60.0%‘ 69.2%7#F= 60.4%. PR AL
B RIS PERE G, EMERASAER . SR T R AINE A,

B4 iTE—FEIK+Z A RESE (2022.09.22-2023.09.22)

FrE RAOGAE—SAE ROMAE—SAE WiERSELSE RFERER A AR FOF 4 A A FOF K& R A Ao A A
P 0.0% 0.0% 0.0% 0.0% B 200% 0.0% 0.0% 0.0% 0.0%
5%z [INA0.0% B 200% B 200% B 200% 0.0 B 200% M 200% [ 200% [ 200%
s0%s-124«  [NIING0I0%: o .0% 0.0 o .0% 0.0 B 200% GG, oo [E0.0%
e B B A W TEE a9 T
BAM 0 1000%  800%  800%  1000%  600%  600% | 1000%  800%  1000%
AR% REFAE—AEL REFAU-AEL  hHRSEAS AR BN A BFOF A A RAAFOFEA R AR B
ol 0.0% 0.0% 0.0% 0.0% I s0.8% 7.7% 0.0% 0.0% 0.0%

|
30.8% I s08% B s W08 [losn  [ll0.s%

2% I s08% I s08%

25% 54k

sowsisc  [Neoen  [Ess% s s s 5 sEER I z0.8% s  Ess» s s%
it NGRS N, R o NGRS W oo NG (NEE o NS
RAG 0 1000%  846%  sA®%  84&% 65K B 1000 sask  692%
iL-a RAOGAE—SAE ROMAE—SAE WERSELSE RFERER A AR FOF 4 A A FOF K& ryR A A A
R 0.0% | 1.9% 0.0% | 1.9% [ zs.0% D 0.0% 0.0% 0.0%
2% [N, 2% o 6% o 00 o 6% [ R o 6% WBoce  [lBosn  [lBo.s%
s NG o S WS EEec. e S S
e B I I I T R ey
e 1 R B =B S s 1 §

FHR K Wind, EBIERRT T

A& Z 2023.09.22, £A 30 R EIK+E LM HER 0 L 5, GIERAEEAR —R
EA 23R, BRAGAR —BEL AR, BiERAAEL 2R, REREALAL 1R,
R RA KRS, GHEATA 20 R, gt A 1 R, £ 3 A0F e A RS 10
R,

SRIF SN = ME B AESE I MAX (AR B 24 A AT— B R A5E) — 1, BP AR A RS LR 560 KE.

T 5ol ik B XS 6945 SR FE Ao ik 2 F 0
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@ VAl fE g

HAITONG

Rk TAZAT 5

Zik TAZF 4R 8

A 34EAF HHEIK+E R (Topld, F&HARELE 2023.09.22)

PN A s gawmm PR B A Riexs b G SLT
007091.0F Asa—5 2 A 2019/4/10 6.94 REFGAR—BEE HKTR 2023/9/15 0.31% 7.38%
010478.0F TR IR A IR 2020/11/23 1.32 Tt R e P Sl 2023/9/20 0.24%  4.84%
290009.0F A5 B H e 3R 2011/2/9 5.53 REGAR—BEE HKTR 2023/9/18 0.08% 5.03%
005547.0F g B k2 A 2018/1/23 4.16 REMAR—B AL RTFAE 2023/9/1 0.08% 4.63%
006150.0F 38 7 A B 4 2T A 2018/9/20 5.03 RAGAR —BEE HRFE 2023/8/25  0.06% 5.86%
970022.0F BEFFEAANAHA 2021/5/12 1.18 RAGAR—Sie RTFH 2023/9/21 0.05% 3.14%
007425.0F HRAILET HFEA=ZAA A 2019/6/21 4.04 RAMGAR—Bks RTFA 2023/9/1 0.05% 2.37%
003528.0F LARE KR A 2016/12/6  153.65 RAFAE—LAE HKFR 2023/9/20  0.05% 2.79%
002138.0F BAIEAS 2 A 2015/12/17 1045 @ RAOFAR —HEE  KRTA 2023/9/4 0.03% 6.23%
970084.0F ERCERA 2021/10/29 1.37 RAGAER - HRFE 2023/9/21  0.03% 4.13%
KRR Wind, HBIERFL AT
iE: HUERZE 2023.06.30

2. 3l R R IIRIZ
2.1 BIK+FOF 4A4-%
A Z 2023.09.22, #RFA EW+FOF. ¥# A B +FOF. it A B +FOF A& 49
X Al 5 4% 4-0.09%. 0.08%. 0.07%, & K=#H5 4] #4-0.11%. -0.09%. -0.39%;

L+ A (2023.08.22-2023.09.22) & X [a]dk 5 4% 4-0.17%.

B 4-0.36%. -0.51%. -1.39%:;

FanE AL

-0.13%.

-0.33%, mAE
(2023.01.03-2023.09.22) 4 X [#)jk

SF A 1.31%. 2.59%. 2.41%, KEH#HF]4-0.98%. -0.98%. -2.08%.
A 4 Bik+ma b R
p LS R VR T RXEH#

A J8 (2023.09.18-2023.09.22)

R A B IL+FOF -0.09% 0.47% -0.11%

H# A B M +FOF 0.08% 1.66% -0.09%

Bt A B +FOF 0.07% 4.76% -0.39%
£ A (2023.08.22-2023.09.22)

#r=F A B +FOF -0.17% 1.06% -0.36%

¥4 B +FOF -0.13% 1.68% -0.51%

it A B i +FOF -0.33% 3.94% -1.39%

#7471 % 4 (2023.01.03-2023.09.22)

R A B IL+FOF 1.31% 1.29% -0.98%

¥R B I +FOF 2.59% 1.86% -0.98%

Bt A B +FOF 2.41% 3.86% -2.08%

PR R: Wind, EBIESFTR T

FHKRE 7 &, $E5—FRFEEM+FOF Fp 5. AME. BMEE5 54 40.0%.

61.5%. 49.1%. ¥)#A EVK+FOF RE#HA 69 E 5 5] 4 60.0%. 38.5%. 52.8%,
WA B K+FOF R HA H69 I E 5 5] 4 40.0%. 30.8%. 47.2%.
A 5 —FEKR+AASHA RS (2022.09.22-2023.09.22)
L3 FpE g A B JB B
R A B +FOF 40.0% 61.5% 49.1%
¥4 A) B +FOF 60.0% 38.5% 52.8%
WA B M +FOF 40.0% 30.8% 47.2%
KA R Wind, BiBiEAHFR AT
5o 1k I L2 6945 B FE Aa ik 42 B 7
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e Rk TAZAR T, eRk TAZRIR 9

3. &R

A F & O, BARERE, 7%t & #O R,

Gl Vi B LG 0945 S E Ak 7 )



@ /4hie s

\¢) HAITONG gk TALERG, Ak AL A 10

fz QW E
AT 9

VERES S Ak TAZAT R B PA
TR AR TAZFFR A A

AARA b EEA L2 T 4 ERALH S AP A, Ay R &L, Ik, Bk AR, AR PR 0 S 4015 6
MR O THAFAZE, KAARRIEZFE GO AR, SEHRLTFAEA e RALIME, FUOEFARELR T EH G HFLIE,
LR Z 57 9B R R, HF U,

BHEE T

FIRE A B IE A A TR E] (VAT ARG R PR, KNG REBBKAMKINABRE AL AR P . EETHELT,
AR T 0945 8 R PTRA G T ILF R BRITEAT AT, AT LT, A& RAHEAT A B AL AR F 494547 1 2P 71 20
EIEATIR K R AEAT FTAE.

AJRAFHA T BILAAAE AN 8 F A A RIS 5 B 6 FI8F, KA FT A8 60 IR S TARR 60 A . AR TR T B
Likah. ERRINH, KNS TAE L ARE R &AM RS iR

TR R, EREEE. AREFTENE & AL B RRBFZE AL, THMARETED, LA F BB A E P R
BB MERAXE R, BP B4 BARE T OETELRENATH SR, BEEFTHHEALT, FREFARLIE
RIRAA T HER A E ¥ 4R 2V 6900 8] FTAAT R IR AT G, 17T Hg A 1 800 3] RS TARATIR S R AL IR S
ARER O T RZE P AEE, REBBIEZFFTATHEEA, ARSI ) TAF AR 7 KAEEATH X9 H N SR
B S, RFRGEBAEATIAN, SOMEFTRATKA 3] A ATy KA . PR AARE TR B AT. IREATITAATITH A A
SJRTAR. IRFAFILEATIT. Sk M BRERAL AR, FLBREHBIERFTITIFRFET, & B FRIELARIT, B
TRt R IHATA e o 44 5| A Al 2.

ARYE ¥ BRI ALK A G BIES L ST, ERRIE SR A FRAN 8] 09 2 BT AFIE AT E 0 L 4.

W4 1 i E XX E 6945 B TE Ak R



