INDEX NAME

US 10 Year Treasury
4 Accounts Ticker: DGS10 1.55 as of September 29

Bloomberg Commodity (ER)
16 Accounts Ticker: BCOM Incepted: 01/02/1991 100.76 as of September 30

iShares US Real Estate ETF
60 Accounts Ticker: IYR Incepted: 06/12/2000 102.39 as of September 30

Dow Jones US Real Estate
18 Accounts Ticker: DJUSRE Incepted: 02/14/2000 398.58 as of September 30

S&P 500 (TR)
3 Accounts Ticker: SP500TR Incepted: 03/04/1957 8,994.83 as of September 30

iShares Core S&P 500 ETF
4 Accounts Ticker: IVV Incepted: 05/15/2000 430.82 as of September 30

S&P 500 Index
1887 Accounts Ticker: SPX Incepted: 03/04/1957 4,307.54 as of September 30

Nasdag-100
33 Accounts Ticker: NDX Incepted: 01/31/1985 14,689.62 as of September 30

Russell 2000
106 Accounts Ticker: RUT Incepted: 01/01/1984 2,204.37 as of September 30

Dow Jones Industrial Average
3 Accounts Ticker: DJI Incepted: 05/26/1896 33,843.92 as of September 30

Shiller Barclays Global
38 Accounts Ticker: BXIISG6E Incepted: 01/31/2019 253.92 as of September 30

S&P 500 DRC 10% (TR)
4 Accounts Ticker: SPXT10UT Incepted: 05/13/2009 370.25 as of September 30

S&P 500 Average Daily Risk Control 10% USD Price Return Index
32 Accounts Ticker: SPXAV10P Incepted: 04/04/2013 1,173.68 as of September 30
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INDEX NAME YTD v 2020 2019 1 YEAR 5YEARS 10 YEARS INCEPTION

UBS Market Pioneers

_ 8.08% 6.03% 8.28% 9.99% 5.66% 3.6% 5.62%
4 Accounts Ticker: UBSMPI Incepted: 01/17/2017 297.20 as of September 30
Morgan Stanley 3D 8.05%  -1.11%  8.24%  14.66%  571%  4.62% 3.89%
8 Accounts Ticker: MSUSMS3D Incepted: 07/18/2018 664.42 as of September 30
WisdomTree Siegel Strategic Value 7.31%  -4.33%  6.38%  12.37%  3.56%  3.74% 3.3%
38 Accounts Ticker: CIBOWSGE Incepted: 12/19/2018 266.21 as of September 29
0,
S&P 500 7.5% DRC 7.23%  3.36%  13.69%  11.63%  9.34%  7.81% 7.25%
6 Accounts Ticker: SPXRC7T Incepted: 05/03/2013 316.50 as of September 30
NASDAQ Biotechnology 6.85%  25.69%  24.41%  18.35%  10.93%  18.02%  12.25%
2 Accounts Ticker: NBI Incepted: 11/01/1993 5,085.11 as of September 30
0,
S&P 500 DRC 7% USD (ER) 6.62%  2.51%  10.28%  10.65%  7.14%  6.32% 6.87%
1 Accounts Ticker: SPXT7UE Incepted: 08/01/2016 186.50 as of September 30
IShares US MSCI EAFE ETE 6.43%  556%  18.14%  22.29% 57%  5.02% 2.48%
194 Accounts Ticker: EFA Incepted: 04/21/2015 78.01 as of September 30
MSCI EAFE (PR) 6.23%  5.43%  18.43%  22.68%  6.04%  5.21% 4.51%
36 Accounts Ticker: MXEA Incepted: 03/31/1986 2,281.29 as of September 30
PIMCO Tactical Balanced (ER) 6.11%  4.07% 10.35%  8.47%  7.12%  5.35% 4.84%
10 Accounts Ticker: DBTBIER Incepted: 08/02/2018 231.15 as of September 30
PIMCO Tactical Balanced 6.09%  4.44%  12.03%  838%  7.73%  5.45% 6.92%
10 Accounts Ticker: DBTBI Incepted: 12/07/2015 269.93 as of September 30
- o
S&P 500 Low Volatility DRC 8% (TR) 5.8% 0.5% 1851%  8.36%  9.02%  9.09% 9.05%
21 Accounts Ticker: SPLV8UT Incepted: 08/18/2011 502.91 as of September 30
CIBC Balanced Asset 10 5.5% 9.7%  25.38%  9.54%  9.33% 11.41%  10.56%
4 Accounts Ticker: CIBOQB10E Incepted: 08/01/2019 409.28 as of September 29
S&P 500 DRC 8% (TR) 54%  4.81%  17.45%  9.38%  10.02%  9.23% 8.45%
24 Accounts Ticker: SPX8UN2 Incepted: 06/03/2011 4,200.77 as of September 30
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INDEX NAME YTD v 2020 2019 1 YEAR 5YEARS 10 YEARS INCEPTION

Citi Flexible Allocation 6 (ER) 5.38%  7.49%  4.63%  5.38%  4.24%  2.41% 2.3%
19 Accounts Ticker: CIISEM6E Incepted: 06/18/2014 371.17 as of September 30
Goldman Sachs Voyager 536%  1.09%  11.34% 7.8%  4.07%  4.92% 4.9%
6 Accounts Ticker: GSVOYGR Incepted: 06/07/2019 113.79 as of September 30
Guggenheim RBP Blended 4.96%  3.91%  13.11%  8.75%  8.46%  6.59% 6.28%
1 Accounts Ticker: DRLBLEND Incepted: 12/31/2012 4,087.71 as of September 30
0,
S&P 500 DRC 5% (TR) 4.87%  1.96%  9.74%  7.67%  6.68%  5.44% 4.84%
31 Accounts Ticker: SPXTS5UT Incepted: 09/10/2009 246.57 as of September 30
Morgan Stanley Expanded Horizons 4.69%  1.41%  8.56%  8.38%  3.72%  4.05% 4.04%
3 Accounts Ticker: MSEHZN Incepted: 12/05/2019 283.16 as of August 31
Franklin US 4.64%  2.87%  13.74%  7.64%  7.55%  7.93% 5.96%
34 Accounts Ticker: ETUSLX Incepted: 11/13/2017 395.84 as of September 29
. . 0
RBA Select Equity Yield CIBC 5% 457%  -1.61%  6.58%  7.78%  4.06%  4.47% 6.94%
5 Accounts Ticker: CMRBEY5E Incepted: 07/01/2020 165.71 as of September 30
SG Entelligent Agile 6 VT 457%  0.39% 1553%  6.56%  6.44%  6.45% 5.99%
2 Accounts Ticker: SGIXEABY Incepted: 07/06/2020 249.16 as of September 30
0,
S&P 500 Average DRC 5% 4.49% 24%  9.48%  7.33%  6.34%  4.77% 4.53%
12 Accounts Ticker: SPXAV5P Incepted: 04/04/2013 733.20 as of September 30
BNP Paribas High Dividend Plus 4.48%  -4.08%  -4.44%  9.76%  -0.38%  1.42%  -1.31%
2 Accounts Ticker: BNPIHDPL Incepted: 07/28/2014 206.12 as of September 24
J.P. Morgan Mozaic Il 4.41%  -211%  6.84%  7.64% 3.5%  5.04% 3.17%
38 Accounts Ticker: IMOZAIC2 Incepted: 12/28/2016 396.66 as of September 30
BNP Paribas Multi-Asset Diversified 5 4.23%  3.28% 13%  7.68%  417%  5.79% 5.01%
48 Accounts Ticker: BNPIMADS Incepted: 01/26/2016 276.74 as of September 30
. . 0
S&P 500 Dividend Aristocrats DRC 5% (TR) 3.73%  -0.47%  9.87% 6.4%  5.65%  5.64% 5.38%
3 Accounts Ticker: SPXD5UN Incepted: 08/25/2010 3,060.17 as of September 30
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INDEX NAME YTD v 2020 2019 1 YEAR 5YEARS 10 YEARS INCEPTION

S&P 500 Low Volatility DRC 5% (TR)

_ 3.73% 0.89% 12.4% 5.34% 6.33% 6.13% 6.11%
100 Accounts Ticker: SPLV5UT Incepted: 08/18/2011 341.85 as of September 30
0,
S&P 500 DRC 5% USD (ER) 35%  -0.37%  9.39%  5.01%  453%  4.92% 6.18%
8 Accounts Ticker: SPXT5UE Incepted: 09/10/2009 199.89 as of September 30
- 0
S&P 500 Low Volatility DRC 5% USD (ER) 35%  -0.37%  9.39%  5.02%  453%  4.93%  4.84%
26 Accounts Ticker: SPLVSUE Incepted: 08/31/2011 199.89 as of September 30
. . 0
S&P 500 D|'V|dend Aristocrats DRC 5% USD (ER) 3.5% 1.71% 6.93% 6.07% 3.86% 4.44% 4.26%
34 Accounts Ticker: SPXD5UE Incepted: 08/25/2010 1,789.26 as of September 30
Morgan Stanley Target Equity Balanced 3.42%  -1.22%  6.56%  5.23%  113%  4.11% 1.15%
36 Accounts Ticker: MSIQATDT Incepted: 08/24/2017 306.41 as of September 30
J.P. Morgan ETF Efficiente 5 3.27%  2.14%  8.88%  6.52%  2.13%  3.08% 3.49%
22 Accounts Ticker: EEJPUSSE Incepted: 10/29/2010 146.19 as of September 30
Smart Passage SG 3.14%  3.53%  28.65%  7.22% 13.11%  13.06% 6.38%
12 Accounts Ticker: SGIXSMPA Incepted: 04/02/2019 575.48 as of September 30
Citi Grandmaster 3.06% 472%  11.47% 5.83% 6.01%  5.45% 1.85%
38 Accounts Ticker: CITIMSTR Incepted: 04/20/2021 327.92 as of September 30
S&P US Retiree Spending (TR) 3.04%  0.13% 10.48%  6.44%  4.63%  5.73% 4.59%
29 Accounts Ticker: SPRETIRE Incepted: 09/26/2016 524.27 as of September 30
Goldman Sgchs Motif Aging of America Dynamic Balance 3.02% 4.87% 11.04% 3.85% 4.31% 5.21% 5.57%
36 Accounts Ticker: GSMOAADB Incepted: 08/15/2018 121.25 as of September 30
NYSE Zebra Edge 3.02%  5.37% 11%  5.19%  5.83% 6.3% 6.13%
10 Accounts Ticker: ZEDGENY Incepted: 10/11/2016 321.86 as of September 30
PIMCO Balanced 2.93%  4.69%  10.02% 4.7% 59%  5.24% 4.53%
28 Accounts Ticker: PIMBAL Incepted: 11/30/2017 257.90 as of September 30
Barclays Shiller Allocator 6 2.89%  5.74% 14.65%  551%  7.68%  6.77% 3.79%
46 Accounts Ticker: BXIISC6E Incepted: 12/03/2020 239.83 as of September 30
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INDEX NAME YTD v 2020 2019 1 YEAR 5YEARS 10 YEARS INCEPTION

Credit Suisse truVol US Target Sectors 2.89%  8.23%  8.55% 3.89%  6.14%  6.35% 4.41%
6 Accounts Ticker: CSEATVUS Incepted: 03/19/2021 272.65 as of September 29

PIMCO Global Optima 2.68%  0.82%  14.35%  10.44%  6.71%  5.82% 3.88%
32 Accounts Ticker: PIMGOPT Incepted: 10/09/2017 380.50 as of September 30

Al-Powered US Equity 2.65%  351%  6.07%  558%  5.97%  6.43%  4.09%
48 Accounts Ticker: AIPEX Incepted: 08/09/2019 2,530.48 as of September 30

NYSE Zebra Edge Il 2.55%  5.86% 11%  5.19%  5.83% 6.3%  4.38%
16 Accounts Ticker: ZEDGENY2 Incepted: 02/26/2021 321.86 as of September 30

Credit Suisse Momentum 251%  0.06%  8.03% 5.43%  2.23%  4.17% 0.77%
16 Accounts Ticker: CSEAMTMS Incepted: 02/12/2020 2,561.22 as of September 29

AQR DynamiQ Allocation 2.34%  -0.69%  12.11% 502%  3.11%  4.49% 4.5%
20 Accounts Ticker: AQRDAIS Incepted: 05/18/2020 192.80 as of September 29

CIBC Balanced Asset 5

: 2.27% 4.61% 11.6% 4.34% 4.92% 5.72% 4.84%
16 Accounts Ticker: CIBQBOSE Incepted: 06/29/2020 199.82 as of September 29
. . o
Mornlngstgr Wide Moat Focus Barclays VC 7% (ER) 2,204 3.59% 16.16% 5.14% 6.71% 7.26% 4.7%
4 Accounts Ticker: BXIIMWM?7 Incepted: 09/23/2019 316.13 as of September 30
Credit Suisse RavenPack Al 2.07%  8.03%  122%  3.77%  6.39%  6.63% 5.88%
44 Accounts Ticker: CSRPAISE Incepted: 10/06/2017 253.83 as of September 29
Citi Flexi-Beta 5 (ER) 1.99%  3.73%  5.39%  4.27%  4.91% 53%  -0.19%
21 Accounts Ticker: CITIEB5N Incepted: 07/02/2021 287.13 as of September 30
J.P. Morgan Strategic Balanced 1.96%  -5.61%  10.81%  7.36%  0.72%  4.3%  1.12%
46 Accounts Ticker: JPUSSTBL Incepted: 07/17/2017 228.51 as of September 30
NASDAQ FC 1.74%  19.43%  24.95%  593%  13.18%  9.87%  11.36%
48 Accounts Ticker: BOFANFCC Incepted: 01/29/2020 259.73 as of September 30
0,
S&P 500 Sector Rotator DRC2 5% (ER) 1.66% 2.3%  9.93% 4.4%  4.92%  564%  4.62%
1 Accounts Ticker: SPXSRT5E Incepted: 10/19/2018 229.50 as of September 30
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Bloomberg US Dynamic Balance Il 1.55%  5.97%  14.24% 3.62%  7.04%  6.19% 5.65%
14 Accounts Ticker: BXIIUDB2 Incepted: 04/01/2015 279.34 as of September 30

Bloomberg US Dynamic Balance Il (ER) 1.54%  4.45%  12.83% 3.49%  6.34%  6.07% 5.56%
12 Accounts Ticker: BTSIDB2E Incepted: 08/14/2015 243.31 as of September 30

SG Columbia Adaptive Risk Allocation 1.45%  2.98%  12.27%  3.57%  472%  5.56%  4.32%
54 Accounts Ticker: SGIXCARA Incepted: 09/07/2018 282.82 as of September 30

BlackRock ESG U.S. 5% (ER) 1.42%  7.86%  13.93%  3.89%  6.72%  6.66% 0.98%
28 Accounts Ticker: BESGUVCX Incepted: 01/25/2021 1,009.82 as of September 30

Fidelity Multi Factor Yield 5% (ER)

_ 1.41% 4.42% 11.78% 2.69% 4.63% 5.4% 3.71%
117 Accounts Ticker: EIDMEYDN Incepted: 12/11/2019 283.48 as of September 28
BNP Paribas US Innovative Leaders 5 1.39%  7.11%  10.45%  3.52%  5.97%  6.09% 3.82%
54 Accounts Ticker: BNPIUIL5 Incepted: 01/28/2020 258.15 as of September 30
Janus SG Global Trends 1.3%  219% 11.21%  2.24%  455%  5.08% 2.36%
6 Accounts Ticker: SGIXJSGT Incepted: 09/27/2019 2,331.32 as of September 30
Goldman Sgchs Momentum Builder Multi-Asset Class 1.25% -0.95% 7.91% 3.02% 2.78% 2.929% 2.06%
52 Accounts Ticker: GSMBMAC Incepted: 07/25/2014 199.77 as of September 30
J.P. Morgan Cycle 1.23%  2.32% 11.59%  5.39%  4.25%  5.54% 6.18%
12 Accounts Ticker: JPUSCYCL Incepted: 11/02/2020 212.56 as of September 30
BNP Paribas Momentum 5 122%  -3.18%  8.79%  5.12% 21%  4.21% 2.09%
54 Accounts Ticker: BNPIMOMA Incepted: 01/27/2017 277.18 as of September 30
Fidelity AIM Dividend 1.2%  143% 11.25%  3.18%  4.63%  5.36% 3.02%
20 Accounts Ticker: EIDAIMDN Incepted: 07/31/2019 267.56 as of September 29
Horizon Ascend 5 1.01%  5.41%  9.73%  293%  6.42%  5.65% 1.54%
11 Accounts Ticker: HZIASC5S Incepted: 12/17/2020 141.31 as of September 30
SG Global Sentiment 0.98%  10.6%  10.07%  3.06%  5.67%  6.12% 1.6%
10 Accounts Ticker: SGIXSENT Incepted: 12/24/2020 388.80 as of September 30
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Janus SG Guidance Index Value Lock 0.81%  0.64%  12.41% 0.34%  10.02%  10.62% 6.78%
3 Accounts Ticker: SGIXJSVL Incepted: 04/23/2018 457.29 as of September 30

Morgan Stanley Global Opportunities 0.66%  5.67%  8.82% 4.67%  3.48%  4.52% 4.04%
6 Accounts Ticker: MSUSMSGO Incepted: 07/17/2017 275.92 as of September 30

Credit Suisse Tactical Multi Asset 0.61%  831%  10.21%  4.49%  2.37% 27%  0.73%
28 Accounts Ticker: CSEATMAG Incepted: 08/25/2014 262.87 as of September 29

S&P Maestro 5 (ER) 0.4%  11.6%  9.29%  0.48% 57%  4.85% 0.68%
6 Accounts Ticker: SPMAESSE Incepted: 02/22/2021 271.74 as of September 30

Goldman Sachs Mariner 0.34%  3.46%  10.38% 1.6%  4.38%  5.46% 1.52%
8 Accounts Ticker: GSMARINR Incepted: 08/07/2020 143.12 as of September 30

J.P. Morgan First Trust Balanced Capital Strength 5 0.32% 3.39% 12.07% 2.43% 4.05% 5.44% 2.03%
16 Accounts Ticker: JPUSBCS5 Incepted: 08/31/2020 204.20 as of September 30

First Trust Capital Strength Barclays 5% 0.31%  1.11%  9.21% 0.88%  5.03%  5.52% 1.64%
7 Accounts Ticker: BXETCS5E Incepted: 03/25/2020 210.09 as of September 30

S&P Economic Cycle Factor Rotator 0.24% -3.8%  5.03% 453%  2.41% 5.6% 2.33%
1 Accounts Ticker: SPECFR6P Incepted: 08/16/2016 384.54 as of September 30

AB Growth and Value Balanced 0.22%  8.55%  10.98% 1.36%  6.05%  5.94% 1.9%
12 Accounts Ticker: ABGAVL Incepted: 10/22/2020 374.87 as of September 30

SG Macro Compass 0.04%  9.28%  16.58% 2.43%  5.61%  7.52% 1.84%
16 Accounts Ticker: SGMACRO Incepted: 08/28/2020 413.50 as of September 30

Putnam Dynamic Low Volatility (ER) .0.19%  4.04% 11.62%  0.69%  4.93%  6.18% 3.04%
6 Accounts Ticker: PDLVSE Incepted: 06/24/2020 425.65 as of September 29

J.P. Morgan Mojave -0.29%  3.28%  11.45% 3.54% 4.3% 5.5% 0.26%
15 Accounts Ticker: JPUSMOJ5 Incepted: 01/27/2020 237.14 as of September 30

Barclays Focus50 .0.49%  2.65%  12.36%  -0.21%  4.36%  6.02% 3%
8 Accounts Ticker: BXIIE50E Incepted: 05/31/2019 257.56 as of September 30
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Merrill Lynch RPM 0.71%  3.79%  8.43%  1.19%  2.47%  3.44% 2.84%
38 Accounts Ticker: MLRPM Incepted: 03/01/2016 262.42 as of September 30
Moargan Stanley Dynamic Contribution -0.83% 8%  9.35%  4.22% 31%  4.29% 4.76%
6 Accounts Ticker: MSUSMSDC Incepted: 04/30/2019 282.59 as of September 30
Barclays Atlas 5 1.23%  7.51%  11.28%  1.36%  3.98%  5.74% 3.57%
44 Accounts Ticker: BXIIATSE Incepted: 12/06/2019 280.94 as of September 30
ML Strategic Balanced 1.29%  10.52%  14.18%  0.32% 4.6%  5.33% 4.59%
38 Accounts Ticker: MLSB Incepted: 08/12/2014 1,685.78 as of September 30
Credit Suisse Tech Edge 1.52%  10.58% 11% 0.3%  551%  6.22%  -1.64%
10 Accounts Ticker: CSEATEDG Incepted: 01/14/2021 284.38 as of September 29
AB All Market 1.57%  0.5%  8.25%  1.08%  2.18%  4.75%  -0.98%
16 Accounts Ticker: ABALLMKT Incepted: 09/30/2019 235.00 as of September 30
PIMCO Global Elite Markets -1.6%  3.06% 11.74%  0.63%  4.84%  5.36% 0.87%
3 Accounts Ticker: GEM Incepted: 12/30/2019 294.46 as of September 30
SG Columbia Global Market States -1.87%  7.51% 13.08%  -0.01%  5.24%  556%  2.05%
4 Accounts Ticker: SGIXCGMS Incepted: 01/15/2020 371.27 as of September 30
0
S&P MARC 5% (ER) 2.41%  8.28%  13.7%  -1.87%  4.06%  3.76% 4.81%
105 Accounts Ticker: SPMARCSP Incepted: 03/27/2017 377.77 as of September 30
Al Powered Multi-Asset 2.91%  531% 19.14%  0.69%  6.87%  7.92% -2.3%
8 Accounts Ticker: AIMAX Incepted: 01/26/2021 3,210.68 as of September 30
BofA Destinations 3.31%  1.84%  10.91%  -4.36%  2.71%  4.47%  -2.01%
14 Accounts Ticker: BOFADSTS Incepted: 06/04/2020 226.86 as of September 30
Goldman Sachs Pathfinder 4.48%  9.21%  30.55%  -2.48%  6.56%  10.23%  -1.78%
6 Accounts Ticker: GSPATEDR Incepted: 08/07/2020 187.84 as of September 30
Morgan Stanley Dynamic Rotator 7.09%  1.25% 7.6%  -2.15% 2.7%  6.28% 1.1%
3 Accounts Ticker: MSUSMSDR Incepted: 05/24/2019 301.44 as of September 30
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YTD v 2020 2019 1 YEAR 5YEARS 10 YEARS INCEPTION

INDEX NAME

Gold Commodity 7.29%  24.72% = 18.59% -8.31% 5.93% 0.8% 10.77%
7 Accounts Ticker: GC:CMX Incepted: 12/07/2019 1,757.00 as of September 30

SPDR Gold Shares ETF .7.58%  24.34%  17.86%  -8.13% 55%  0.38% 8.07%
15 Accounts Ticker: GLD Incepted: 11/18/2004 164.22 as of September 30

LBMA Afternoon (PM) Gold Price 7.67%  24.61%  18.43%  -8.37%  5.67%  0.73% 6.11%
16 Accounts Ticker: KSMFE6 Incepted: 03/20/2015 1,742.80 as of September 30

iShares Gold Trust .7.86%  25.03%  17.98%  -7.91%  5.65%  0.54% —

2 Accounts Ticker: IAU Incepted: 01/21/2005 33.41 as of September 30

3-Month LIBOR

-44.51%  -87.51% -32.03% -43.46%  -31.13% -9.77% -72.02%

6 Accounts Ticker: USD3MTD156N Incepted: 07/01/2019 0.13 as of September 23

Barclays Trailblazer Sectors 5 —  055% 14.78%  2.01%  3.54% 5.3% 4.26%
28 Accounts Ticker: BXIITBZ5 Incepted: 11/30/2015 212.42 as of September 30

0
Momentum Asset Allocator 5.5% VC —  513%  9.42% 0.4%  256%  3.23% 5.08%
2 Accounts Ticker: DBMUAUS5 Incepted: 05/01/2015 187.76 as of September 13
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