Hikashop screenshot of user with address (using User address menu):
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Screenshot of user without address (using user address menu)  notice there is no green + so  there is no way the user can add the first address:
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If I go through the checkout process, no chance to add the first address:
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The checkout setup is this:
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Although the address step is there, it only appears if there is already one address.
And the login/registration is this:
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