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oy | ZEBEX | BOEA | 4zan | E0AE sz gs | SEF-HIS ==
9 | anza | =s me | HOEAOIENE e OIEASEEN L s
= | 2T 8
A 0.40 050 | 0025 | 0017 | 00078 | 0.9498 0.9498 0.1212
AE | 0.40 030 | 0025 | 0017 | 00063 | 0.7483 0.7483 0.1803
A-G | 0.0 0.31 0.025 | 0.017 - 0.752 0.752 -
c 0.40 100 | 0025 | 0017 | 0.0080 | 1.4500 1.4500 0.1333
c2 0.40 080 | 0025 | 0017 | 00074 | 1.494 1.2494 0.1576
c3 0.40 060 | 0025 | 0017 | 00017 | 1.0437 1.0437 0.0299
ca 0.40 040 | 0025 | 0017 | 00052 | 08472 0.8472 0.1086
C-E | 040 065 | 0025 | 0017 | 00073 | 1.0993 1.0993 0.1569
c-G | 040 0.66 | 0025 | 0.017 - 1102 1102 -
C-150 | 0.40 030 | 0025 | 0017 | 00071 | 0.7491 0.7491 0.1391
C-1100 | 0.40 005 | 0025 | 0017 | 00045 | 0.4965 0.4965 0.0619
C-1300 | 0.40 003 | 0025 | 0.017 - 0.472 0.472 -
C-W | 0.40 000 | 0025 | 0017 | 00019 | 0.4439 0.4439 0.1298
C-P | 040 050 | 0025 | 0017 | 00070 | 0.9490 0.9490 0.2017
P 0.40 040 | 0025 | 0017 | 00064 | 08484 0.8484 0.1691
S 0.40 030 | 0025 | 0017 | 00075 | 0.7495 0.7495 0.1005
2|

K= Al HZE2HY2H H3MHE =5 Abs= Al - - Atz 2 Al
F1)JIEIHIEE2 0l SXENAN 2R, BIEXNo2 &= HES(BEANUEE £ 3sHIS HA)SH HES
FeZ, FADJIZH0l ZE BAR0M= M SHEATO JIEHHIE HIE2 =EXZ2 ASSHH, SlAHDJIZH0l 215
OtLIEr E=R0l=s ZHLLNX2 JIEIHIZ HIES HEUMGIH FEXIZ AIS0IEZ AW HS=2 0let &0lg =+
ASULH [HA 3HHE :2016.11.11 ~2017.11.10 ]

F2)8dcHIE2 A0l FuE FRU= HE JAHEES SHEAHAHIE HIssS

2[HDI2E0l B ototAl OtLiet BR0= AELNAS SHEHABIE BIES Mol FIXZ AIEot2Z2 AN
H22 0l2t &0/2 &= UASLICH [HH JAHT :2016.11.11 ~2017.11.10 ]

F3)JIEtHE 2 ZSHEHAHIE A0 SHMDIAM HMEB0 Ot 220 H2ot0i0F ot LYY (LERE2
SN = 3Ot =L2H 2013.8.280tX2 222 HEI 2Yotn, 2013.8.29 0|F 222 JESEXNYNI 2H)
S92 HIE0 otz gdg USLICH

=4) E2=+ - HIS HI8 &4 ¢Y

HEEIINRUAN XNEE= 242 JIEHE SN /| FEENIFL =XHa ABIH(EHE NLRIE)

A

-

A
-
=
=
=
4

ES

<1,0002t3 XAl SR 2EOH He & & 25 « HE2 FXII2HE OlA> (&9 + &)

F = = 3d 54 10 &
5 A 97 304 528 1,170
& A-E 77 240 417 931
E% A-G 77 241 419 935
5% C 149 462 797 1,745
5 C2 128 399 690 1,518
£5% C3 107 334 579 1,280
5 C4 87 271 472 1,049
£% C-E 113 351 609 1,345
& C-G 113 352 610 1,348
=& C-150 77 240 418 932
=& C-1100 51 160 278 625
=& C-1300 48 152 265 595
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((tetA KEAIst Atet2 EIRIAZ S 8ot (http://pension.fss.or.kr) 2 "MHAI KM S OHLH"E & XS0 F=AID| BFELICH
¥ A EXNAS CISH HAUE £ 2 =24XH0l e UMleE 352 F3, =X HARAS X9 Sl 2t g2t =
UASLICH Dz, £24X= EXMEN s EXZ st A2 SE0 3l AN SIIe} g2ldl= 20| E5LIC

3R EASIDITA NS L SSUN S TBALE

1
STHAES MIEHMEE FASIALL A2 Z A0 28t HE0 28 JIdeHIIE S FAAEN 28 2/ JI=0 Tet
AHALH, S MPBHEO et I HZAIER & ZAAS TS 25U
JIo2t S HZALE QI ZAS A
HM621(2016.11.11 - 2017.11.10) OIE2I AR Q! 2E
HMI521(2015.11.11 - 2016.11.10) OlE=/Agel ek
HM421(2014.11.11 - 2015.11.10) 2| HZ A HE S

ol 2fHREE

(B2 &, %)
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HFYE &
o - H 67| H 57| H 47|
K (2017.11.10) (2016.11.10 ) (2015.11.10)
&Rt 62,223,832,087 80,302,504,522 7,780,258,176
s 56,742,315,979 71,509,031,399 5,177,287,026
Bl 0 0 0
BEE/2ER Y 0 0 0
3 A dAS 5,481,516,108 8,793,473,123 2,602,971,150
7|EF 28X 0 0 0
7| EbRFAE 2,835,142,865 2,671,486,084 47,028,096
XpptEA 65,058,974,952 82,973,990,606 7,827,286,272
=85 0 0 0
7|EFE A 7,080,326,547 1,898,898,256 671,854,241
EHEA 7,080,326,547 1,898,898,256 671,854,241
HE 57,978,648,405 81,075,092,350 7,155,495,458
e B 0 0 0
0|9 Yoz 0 0 (63,427)
NHEEA 57,978,648,405 81,075,092,350 7,155,432,031
EUAH MM
5 o H 67] & 57| Al 47|
K (2016.11.11 - 2017.11.10) (2015.11.11 - 2016.11.10) (2014.11.11 - 2015.11.10)

2879 2,987,016,528 1,912,949,569 247,003,318
O|Rt=9 1,506,125,348 717,070,266 59,920,499
B E = 16,758,400 2,549,360 3,925,368
OHOH/F 7HRE (&) 1,464,132,780 1,193,329,943 183,157,451
7|Et =9 5,599,581 6,561,710 1,181,212
2888 1,573,048,839 627,507,621 34,433,040
SEE|A ES 1,573,048,889 627,507,621 34,433,940
Ofof === 0 0 0
7|EbE| & 30,486,816 12,001,255 700,331
g71=0lY 1,389,080,404 1,280,002,403 213,050,259
OfofE|F = 2,362.49 3,003.27 763.48
y AlphaAsset O




X1) QO HOHE AR = RSNSOI TANNS HHE NEE UEHE NESA #SY 287|2 S0 (jes
=Ajpos ég 2t SO BRXOE HSoE TAJIMOES L0 AESELIC, 13HNE S0o] BaN0l FASK
RO} 10029, A IS 2 E3 10020l A HOISMSS 100%(1IIE)2 ELICH
=) £ uﬁc: olbl =AIQ| O DREQ =2 SXGHs HCLIC Moty Blss BHQEW o8 Ao S
=190 0l0] M2 SRAIE AEAM 2AA0 M2 NSRSl AR 2 USLICH M2, ASRO Biest s}
WME A 0] XS0 TN e SNMB0 SHHX BE & AsUDH
F3) SANOI SNINS $E BUSI0IDA LU WRUEHE U EAHGHS SN ¥ + A,
0l 2O WOAEE 2 2oAHMAS B3l SHOIXN ZAIS ZASEDME =510 2018 & ASLIC
2. o AN & 2HjEE
SMAIUESZTESHEMS (219 : oiF}, olgl]
- AN =
Iz JIZE & SE(2H) =0 N &
Xx | o IS o PN Son FIPS S
2016.11.11-2017.11.10 800 800 1,251 1,268 1,478 1,503 573 595
2015.11.11-2016.11.10 | 71 71 1,017 1,032 288 293 800 828
2014.11.11-2015.11.10 29 29 72 79 30 32 71 78
(Z=1) 2016.11.11 —2017.11.10 Ol =2HH0ll 28 MEX ==/ 24 :1,166,598,852%/1,166,688,216
(=2) 2015.11.11 = 2016.11.10 Ol 2010l 28t MEX ==/ 2H 1 1,340,114,480%/1,340,114,480L
(=3) 2014.11.11 = 2015.11.10 Ol 2HHOl 2IEt MEX ===/ 2W 1 615,252,771%/615,252, 771
J} E=WmC
AMUIEE BREEHE M1 SClass-C-W [E49) : oiF} oigl]
- S =
Izt JIZE B HE () =0 Jl2e &4
I | oo FIPS o FIPS o P Sa
2016.11.11-2017.11.10 0 0 0 0 0 0 0 0
(Z21) 2016.11.11 = 2017.11.10 O|U=2HHOl 2IE HEX Xt /| 2H : 349,568%+/349,585<
QMUIUEEBRESHE N1 SClass—C [E19] : oi%}, oigl]
- AT =
N2 JIZE B HE (T E) =0 e &
I | 2o FIPS o FIPS Son TP Sa
2016.11.11-2017.11.10 350 350 705 710 822 826 233 237
2015.11.11-2016.11.10 7 7 520 522 177 177 350 356
2014.11.11-2015.11.10 0 0 9 10 3 3 7 7
(Z=1) 2016.11.11 = 2017.11.10 OlL=2HH0l 28t MEX ZFt== / 2 : 403,348,976%/403,332,839<
(Z=2) 2015.11.11 = 2016.11.10 O|U=2HH0l 28t MEX X / 29H : 519,660,056%/519,660,056L
(Z=3) 2014.11.11 = 2015.11.10 Ol =HH0ol 28t MEX F== / 2 :50,638,071%H/50,638,071&
AMAILEZ IR ESHEN1SClass-A [E19] : oiF}, olgl]
- S =
Izt JlZE &1 HE (2 ) =0 Jlza &3
s | 2o FIPS Son FIPS Sox FIPN Son
2016.11.11-2017.11.10 301 301 229 231 360 363 171 175
2015.11.11-2016.11.10 62 62 339 341 100 101 301 309
2014.11.11-2015.11.10 26 26 60 65 24 25 62 68

=M 1 451,605,623%/451,610,134&
M :713,494,922%/713,494,922&
S M 547,171,748%/547,171,748&

(3=1) 2016.11.11 = 2017.11.10 Ol ZHHOIl I8t HEXH Xt
(32) 2015.11.11 = 2016.11.10 Ol Z2HHOIl 28 THEX Zt==
(3=3) 2014.11.11 = 2015.11.10 Ol ZHHOl I8t HEXH Xt
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- S =
912t J|I2tx= &3 AR () ] J|l2te &1
e | 2o FIPS o FIPS o PN Son
2016.11.11-2017.11.10 4 4 8 9 8 8 4 4
2015.11.11-2016.11.10 0 0 6 6 3 4 4
2014.11.11-2015.11.10 0 0 0 1 1 1 0 0
(1) 2016.11.11 - 2017.11.10 OISV bHOI 213t WS Xt A=+ / 2% : 9,498,16771/9,498,260%
(=2) 2015.11.11 = 2016.11.10 Ol 2HHOI 28t MEX X~ / 2H :6,112,618%H/6,112,618
(Z=3) 2014.11.11 = 2015.11.10 Ol =HH0ll 28t MEX Zt= / 2H : 2,438,870%/2,438,870
LMANIUEEBRFSHEM1D0lass-C2 [ : X, 2A|]
S sz E o mw
Iz SE(2 ) =0
x| 2o FIPS o FIPN o FIPS o
2016.11.11-2017.11.10 2 2 204 206 150 151 57 58
2015.11.11-2016.11.10 0 0 2 2 0 0 2
2014.11.11-2015.11.10 0 0 0 0 0 0 0 0
(1) 2016.11.11 - 2017.11.10 O/ BHOI ©I8t MEXF Hte / 3% : 116,261,487%/116,259,160%
(Z=2) 2015.11.11 = 2016.11.10 Ol =2HH0oll <&t MEX Tt / 2NH : 3,853,275%/3,853,275&
AMANUEZEER TS HEM1DClass-C3 [E9] : 2iX, AHA]
- A2 =
Il JIZE B SE(2H) =0 Jl2e &4
ne | oo IS o FIPS Son FIPS Soy
2016.11.11-2017.11.10 0 0 0 0 1 1 0 0
2015.11.11-2016.11.10 0 0 0 0 0 0 0 0
2014.11.11-2015.11.10 2 2 0 0 2 2 0 0
(Z=1) 2016.11.11 —2017.11.10 O|L =2HHOI 28t HEX Xt / SH : 259,763%/259,763
(3=2) 2015.11.11 = 2016.11.10 OlL=2HHOIl 28t MEXR Zt /| 22U 1 77,424%}77,424L
(Z=3) 2014.11.11 = 2015.11.10 O|U=2HHOfl 28t MEX X / 29X :1,264,837%/1,264,837
AMANUEZEZR TS HEMIPClass-S [E9 : AX, A{]
- AT =
Il JIZE & SE(2H) =0 e e
ne | 2o FIPS o IS Son FIPS Soy
2016.11.11-2017.11.10 1 1 4 4 5 5 1 1
2015.11.11-2016.11.10 1 1 1 1 1 1 1 1
2014.11.11-2015.11.10 0 0 2 2 1 1 1 1
(Z=1) 2016.11.11 = 2017.11.10 Ol =2HH0ol 2I&t MEX X~ / 2H :2,618,047%/2,618,125&
(3=2) 2015.11.11 = 2016.11.10 Ol =2HHOIl 28t THER XK= / 2M :2,891,231%/2,891,231&
(3=3) 2014.11.11 = 2015.11.10 Ol =2HHO0Il 218t THEXR X / 2M :11,168,497%+/11,168,497
SMAIUEEZRFZSHEM1D0lass-C4 [ : 99X, 2A|]
- A2 =
Izt JIZE & HE (T ) B St dn
e | 2o FIPS o FIPS Son FIPN Soy
2016.11.11-2017.11.10 | 0 0 0 0 0 0 0 0
2015.11.11-2016.11.10 1 1 0 0 i i 0 0
2014.11.11-2015.11.10 0 0 1 1 0 0 1 1

(321) 2016.11.11 = 2017.11.10 Ol Z2HtHOIl 28 THE X Zt= / S @ 321,636%4/321,636&

AlphaAsset (@)
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HOll 218t THE X

ks 1622,715%4/622,715&
Holl 28t MHEXH &

(52) 2015.11.11 - 201 =
3 =¥ :2,570,749%4/2,570,748&

(3=3) 2014.11.11 - 201

oo
RN
- =
o o
J9

9
Al AT
e o

AMAIUEZEZRFSHEM1BClass-150 [ : 24X, 2A|]
- S =
. Jl2tE &1 T . Jl2te &7
Tx | oo FIPS o FIPS o PN o
2016.11.11-2017.11.10 50 50 51 51 0 0 101 104
2015.11.11-2016.11.10 0 0 50 50 0 0 50 51
(Z=1) 2016.11.11 = 2017.11.10 OIU=2HHOl 28t MEX Xt /| 2H : 146,457,882%/146,462,275&
(Z=2) 2015.11.11 = 2016.11.10 Ol =HHOl 28t MEX Zt== / 2H :91,831,198%H/91,831,198
AMAIUEZE 2R FSHEM1DClass-C-P [T @ X}, AH]
- AN =
Il JIZE &1 SE(2H) =0 Sl G
Xx | o IS o FIPS Son FIPS S
2016.11.11-2017.11.10 0 9 9 7 7 2 2
2015.11.11-2016.11.10 0 0 0 0 0 0 0 0
(Z=1) 2016.11.11 = 2017.11.10 Ol =2HH0ol 2I&t MEX Ft== / 2M : 5,349,084%/5,349,190&
(=2) 2015.11.11 = 2016.11.10 Ol 2HHOI 2IEt MHEX X~ / 2H : 155,563%/155,563
AMAIUEE B R FSHEM1DClass-P [E @ 24X}, 2AA]
- S =
. J2tE D I . Jl2te &7
Ix | oo FIPS o FIPS o PN Sa
2016.11.11-2017.11.10 1 1 18 18 8 8 11 11
2015.11.11-2016.11.10 0 0 1 1 0 0 1 1
(Z=1) 2016.11.11 = 2017.11.10 OlL=HH0ol 28t MEX F== / 2 : 30,590,708%/30,591,319
(3=2) 2015.11.11 = 2016.11.10 Ol 2HHOIl I8t THEXH X / 2M 1 1,415,478%+/1,415,478<
SMAILEZE 2R FSHEM1DClass-1100 [ : X, 2AA]
- A =
Izt JIZE B S (L) =0 e &
I | 2o FIPS o FIPS Son P Sa
2016.11.11-2017.11.10 100 100 0 0 100 101 0 0
2015.11.11-2016.11.10 0 0 100 100 0 100 101
HAI LY BESHEAM1TClass-A-E [ : X, A|]
- A =
. Jl2tE &1 T = Jlzte @D
s | 2o FIPS o FIPS Sa FIPS o
2016.11.11-2017.11.10 0 0 1 1 1 1 0 0

(3=1) 2016.11.11 = 2017.11.10 Ol ZHHOl 28t HEX X

34
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(Sl : %]
=214 = 24 =2 34 =2 54 a3 0|F
J12t 17.03.03 16.03.03 15.03.03 13.03.03 11.11.11
~ 18.03.02 ~ 18.03.02 ~ 18.03.02 ~ 18.03.02 ~ 18.03.02
2EHE 3.60 4.08 413 4.72 4.84
Hl 1w X = 3.94 3.37 2.66 2.46 2.95
Class-C-W 2.84 1.41 0.94 -0.65 0.44
Hl Xl == 3.32 1.64 1.09 -0.59 0.52
Class-c 1.55 2.00 2.04 1.46 1.82
Hl Xl == 3.94 3.37 2.66 0.74 1.45
Class—A 2.45 2.91 2.96 3.54 3.54
bl W Xl 3.94 3.37 2.66 2.46 2.79
Class-C-E 2.35 2.74 2.76 3.35 3.26
Hl 1w X = 3.94 3.37 2.66 2.46 2.55
Class-C2 1.85 2.30 -1.37 0.66 0.82
Hl 1w X = 3.94 3.37 -0.09 0.81 1.19
Class-C3 2.57 -2.92 -1.07 0.59
=]EMPNES 0.48 -1.82 -0.81 0.11
Class-S 2.75 3.18 3.24 4.43
=]EMPNES 3.94 3.37 2.66 2.59
Class—-C4 2.26 2.71 2.76 3.17
=]EMPNES 3.94 3.37 2.66 2.86
Class—150 2.73 3.36
=|EMPNES 3.94 3.20
Class-C-P 2.53 3.30
=]EMPNES 3.94 3.43
Class-P 2.63 3.43
=IEMPNES 3.94 3.45
Class-A-E 2.82
=IEMPNES 3.97
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F=1)HILX== : (0.2 * [KOSPI]) + (0.5 » [KOBI120]) + (0.3 » [CD=2l])

F2)HILX =2 =2ASl= 2EEs S SAKEN 2= B 2 HIS0| grEoX 2JASLICH

=3)EZ SAUAE2 HY JIASAY FHEKAUSS JIGHEHZLACI HAE 222 It Sete Ba fASS
LIEtWE +=XILICH

FHEFREENES R HERSAE OdfZs ZE IR AZHS SEOIH 2&ole SMRUEHMNE
JECE HAHSHASLICE 0 B2 SERE(HM)L +ASMs 28+ S SAEN 2= B S0 LR
2 ASLICH

—— LT L= SEFZIAFUE —S—ETX|P
900
e PRl
7.00 =g
600 // \\
00
j.oo 5 Mz N
- = = __mes2 ¥ 288
&0 B ——W T80
1,00
0,00 I L L L
2 14Xt 22 24Xt 22 349Xt Z 2 44Tt 254t
[ %]
22 1 EX 22 2 EX z2 3EXt z2 49Xt z2 5 9xt
J12t 17.03.08 16.03.08 15.08.03 14.03.03 13.03.03
~ 18.03.02 ~17.03.02 ~ 16.03.02 ~ 15.03.02 ~ 14.03.02
2EHCE 3.60 4.55 4.22 8.41 2.88
s[EmPNES 3.94 2.81 1.25 2.52 1.80
Class-C-W 2.84 -8.04 2.33
=IEMPNES 3.32 —-7.68 1.80
Class-c 1.55 2.45 2.12 0.23 0.94
=] EMPNES 3.94 2.81 1.25 -5.79 1.80
Class-A 2.45 3.37 3.04 7.21 1.72
s[ImPNES 3.94 2.81 1.25 2.52 1.80
Class-C-E 2.35 3.13 2.78 6.92 1.65
s[ImPNES 3.94 2.81 1.25 2.52 1.80
Class—C2 1.85 2.75 -8.28 6.54 1.10
=IEMPNES 3.94 2.81 -6.64 2.52 1.80
Class-C3 2.57 -8.12 2.74 6.86
=] EMPNES 0.48 -4.08 1.25 2.52
Class—S 2.75 3.62 3.33 8.64
=[EmPNES 3.94 2.81 1.25 2.35
Class—-C4 2.26 3.16 2.85
=[ImPpNES 3.94 2.81 1.25
Class-150 2.73 4.21
bl w X| == 3.94 2.20
Class-C-P 2.53 4.77
=] IMPNES 3.94 2.41
Class—P 2.63 4.99
=[EmPNES 3.94 2.45
Class—A-E 2.90
=] IMPNES 4.08

=1)HImXI== : (0.2 * [KOSPI]) + (0.5 » [KOBI120]) + (0.3 » [CD32l])

AlphaAsset (@)

36



F2)HI X2 +ASE0es 288+ S SAMENH 2hte B4 & HIE0| BIEX LUSLICH
F3)0HXISF £2lE ESXMUADIZ2H0l 6IHE DI2tel A2 LA E2 JIMolkl Z&LICH
F4)0IXY =28 =™HUADIZH0l 6gsS =ust) 14 0120l Z2(0:BME)2AH FA F= FAZH AE(FIHXNSHHSA
S)0l EXGHA 2= ZR0e HY 1242 #AES H2t £AEZ Bt 'HEtdl 22 8's UELICH
Z5) OHXY £2E =HUADIIZ2I0l 6JHES =uotl) 1@ 0120l H2(W:BE)ZAH FA Fe= FAZHE AE(FIHXNSHHSA
S)0l EXoIA %= ZR0Es Y J12H2 +UES H2t A EZ BHASH 'HEHAE 2 E'S LELICH
FE)HATYE £AE2 fEEs 2HUE2U9 S SHEKER EXI|24HSO 0 EXME 2280 HEAHE LIEIHHE =X LICH
FNESREEXNNES F2 YA E YEs=s RE BEF UYZTAS SEol 28ole SERIE(HM)E IJIES=2
MNMOIASLICH 0 22 EXNEH(EM)S =2UEN= 22E4+ S SANEN ButEsE 84 S0| BFES X 2LUSLICH
Ch ASSXIIT TARE B
CHZItiE%0l 5,
1646~ 7IE 035
HUERSH, -
8.19
oS, 26.82
[2018.02.10 BT / EX9l : o12,%]

; == TaSE g _

R T n | oo _ [BEEX| oy | no | BS4 [ d2 SIS g | MO
22 | =4 | ma | as P23 W | = f= e |2 a2 so

KRW 2 215 121 37 0 0 0 0 0 74 2 451

(0.46)| (47.72)| (26.82)| (8.19)| (0.00)| (0.00) (0.00)| (0.00)| (0.00)| (16.46)| (0.35)] (100.00)

- o 215 1 a7 0| 0 o o o 74 2| 451

© (0.46)| (47.72)| (26.82)] (8.19)| (0.00)| (0.00)| (0.00)| (0.00)| (0.00)| (16.46)| (0.35)| (100.00)
F)( ) e HBEXIITD HAEY Ul HIES LEHLIC
2012 : YEHUIZH(CD) L 0SS TEUCH
FNFUTMAES DMAES A BE ASSHIO SAAS LEH, IUDMNE Boae =0/
TMMEE DEEB JIHELUCH
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