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g3 B RBGIERE B 5 . AL G A F 22385 3 P T I PR 45 T 8 < i T LA SR P PR 1 AL 455
JRUE RN TR RS B T 3 A, o AN 4 R B BT T OO R SR, AR A A AT T, 1B
SR R 257 RSB HE PR 58 Il

REEGMESEHARTE RS SRS, NIEEREHEMREGEHES. BFESTER
O T (1 DRSS R R AN BB . P RO R R G, TR A A A R T R XU L
S, il A F HH SRR S 2 (5 TR B B (LSRR R T, — RS S st
B FL S SRR A4, A ] LA 1 JRUR B B A B ph U . W AR A I S o, 4
Gl I G EASSHRTT 18, HE T SOE AR . BesE RS BRI, AR 46 AU 2 5
(OEFEE, I BT IA) 2 W) 2 ] A RUR 5 S DR 2ot 2 W XURRAR WO o IRURHE BE o T RIS A% M %
MEBREKE, REAEE. . Hit FERES T AR,

AN 4 10 4 AT T 4 i T L X B 7V T T I 4 T A R A0 T R Y A
005 o PRI, = A (R RT BE A S o AT TR 20 MIT IR AR B R R, P B RS 40 2 Pt 7 ek R B0 [ 248 XU 45
SRIIRE . TNE R BT, RIS ASE SRR HAR, 45624 W Hric H 4 m T HEARHE
IR E A AR AR B, HR RS, W RS B R B B SRR, AT
SEH S F URG HEAT B A AORIVPAL, R I A RIS, A UGS I 7E ] A 2 R YE A

S

<

P

7.4.13.2 15 X
o U A AR S AR A Z I RE P I S 0 FARIBAT G L 504E, B P bR 2 kAT At
BLEZ) . SRS BIYIAC R AR I, O G BT 10 A R A8 A A XU
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AR FE B ) FE B HENAESE 5 B0 28 55 0 T BB ROLREAT T 78 0 B TEAL o AR B BRAT A7 A7
JRAEAS I 5 OFEE AN rp B WRAT, BRI S RAT A SR M5 X AN B K . AR BB AE AL 5 P idh AT
()22 5y 31 LA P [EIIE 3 65 L0 65 A PR B AT 2 ) S B ot T 6 BIE S S WSO R 035 B8, 36 240 XU T it
ARV AEARAT 8] [ MY T 3 HEAT 58 5 Wi 35000 58 5 % T 2EAT A FH VPG HE 0 UE 23 22 #1007 CE AT IR A 325 1
L P15 FE XU

A KRG A N L T P AR B, S I 0 $ T A S S O Al R A IR 2R K AT
B IR, B 7B 5% Lo 0 F KU

12019 4F 12 H 31 H, ARE&FAAEHEMZ#HHI )y 0.00%(2018 4 12 31 H: 0.15%).

7.4.13.3 FahIE R

TR R f2 Fi ik G 7E JEAT 5 < A 754 D% 14 S5 I 38 B B8 B A BRI KUK . ASSE B v 3 R A
x5 THISKE T G AR A T R I S SRE [ 5 A (e S, 53— Dy T ok T B R it A o Ak
R 5 T 3 AN IR T ok SR 6 78 S0 R e s PR 45 73 4 o i DIC V2 7 T 47 s B0 J) 2208 3 s 0 DA BRI
F& AR o

st A SR [ W 4 RO R B I U, A e ) e N3 X A i ) DU S [ 175 50 0 A7 7 285
WP IR AN ME TR, (RSB A S I F IS S~ 52 AHICES . AR 4 R 445 3 AFE
FEG A R g Th T AU I 55K, L FE AR IO IR ] FR R ¥ AR B Ty 5, 2 ) R P T8 R A e 45
R MUK, A AR IE & R AR 35

T 2019 4F 12 31 H, AFEG BrRSH 143 S ih 65 11 5 29 2058 21 H #2o8— A H BL BN
S AT (R BE p W E (FT AT B AL R ) o [ 5 2 H BASTER, BRI 1 A AR g AR 30 ) 5 29 31 191

Pl

7.4.133.1 WMEHAAREESH ST = KRS RS

RIEG RS NTERE IR R R M 4 IR (A TP SRR A BT B S ISR B IME) S (A
FF 5T IORAIE S48 3 S 0 5 1 JXUR B B ) 9 1 SR 0 A 56 4 A 4 W8 72 A O 3 e XU
ATERE, RIS KU BT 0 A TR S I SRR O P EE TR AR . I A2 FR A B B8R A L ] A
N A AR 5] A AR L RE 0 B 255 PR S5 s ML FiR b 3R AT 457 52 B0 M A 23 A

IR T — A F KATHIES R T EAE S B R R) 100%, HAR G5 hAR &
S NE B A SRR — R A A AT HNESR AR IR 10%. AFE e 5 i A S
P2 < B NS ) A P R e L R A — X BT A ) R AT I Tl i AN 1% B A w]

i
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FIAUEBER ) 15%, Akke 5 ARG S F AT BN SRR A G Ha X LT AarRATH
FIVIERSE, AL b A B A] R R 30%.

AP AP IETFAEESR AL 5 P BT, HR VR AEARAT I8 RN 7358 5, B0 3k 4 B Uil
P 2R WA GE F LIS LS LM 7.4.120 BhAh, ATEE @ S R 4l e 7 N
RGN PE TR, H B IR — BB R R MR A A E . ARe i T
PN PERZ IR B I T & U AN L 2 e B 1FE K 15%.

ARIEG RGN HOA B & Bt e rp 7 AN TAE H R AR BE 7= (1 ] AR LA B R AT B T PP
SIS, B R DA AL R B AN 7 AT H Ay AL B AT AR A R

[, RS ik S48 B & B Bl WA 5 K B H 552 5 0 PRI R, #8508
JEU XS 22 53 %t T (A S5 IR DL B2 AT B AT KPS AT I B R B 5 % N B, DL
XF AN RV RIAZ 5y 5ok T ST AE 5 0 L A B O BEAT 51 25 U 8 S5 Tt ™ A A B < 08 [ 52 5 PR 3
PERBFNZE Gy T o BbAh, ARHE G IR 4 BN G 57 T 308 (M1 5E 5 o410 i i B AR RE . AR 41
ool FR B JSH S A KT RREE RIS A if F) USR5 (B2 50 CAfg DR B4 i 4% 2 Fe B TR A
W FFE SRR B i L P EIE M 2 )€ I H A AR D93 5 06 FOT R Rl 22 5y i, ] 2
ST A R B B SR S B < B [R1 20 R BBV DR — B

7.4.13.4 TG RK
T3 R A2 F6 2 4 ke 4 B T 2 10 A e (B 8l R R I 4  : [R] BiT Ab T3 37 25 2800 4% TR 35 19 AR B i
KA AN R, LSRR . AR XU A A A7 4 XU

7.4.13.4.1 R

TR P A T L 20 0 BRI i 5 7 7 R A BT 2 R« I R
ST RLTTTIG £ T 17 52 T 5 B0 AR T Wt S, e R 3K i T LI s 4
A o L3501 5 AR T 0 5 s 0 T KT AL 0 S«

AR < 10 25 < BN 5 TS AR < I B0 R R U P ok B AT M, Rl BB AL G R A
JRE TR R AR RS AT B

AT A BORARIR 7 R B MR A TS, BRI G R & B s sh Bl
FCEAEAR KL EASL T TR R AR . AT G5 AR R GUBE B B 2OV BT AR, 65
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7.4.13.4.1.1 RIZRR KD

B NRMG
AHR
20194 12 A 31 1A 1-5 4§ 540k RNitE &3t
H
e
BT 18,168,486.73 - - 18,168,486.73
i K S 205,586.09 - 4 205,586.09
FHARES 72,897.70 - - 72,897.70
N I 186,931,127.5
T oA R P - 4 186,931,127.54 A
IVEA&AIDSS - - 4,171.02 4,171.02
MCIETRTE H 2K - - 4,561,774.12 4,561,774.12
S AL F O K 3,769.56 - 682,859.57  686,629.13
B Rat 18,450,740.08 4 192,179,932.25 210,630,672.3
3
Uik
NATIESRTE H 2K - - 2,045,237.35 2,045,237.35
AT B [R] 32K - - 2,923,198.67 2,923,198.67
AT PR FR I - - 275,026.45  275,026.45
NATFEE B - - 45,837.76 45,837.76
NATAE 5 3 - - 131,661.15| 131,661.15
N AE R B - - 0.06 0.06
HoAh A7 £5 - - 182,783.61] 182,783.61
UikiigsSan - - 5,603,745.05 5,603,745.05
) 28tk P e 11 18,450,740.08 - 186,576,187.20 205,026,927.2
8
LEER
20184 12 A 31 1#EDA 1-5 4 54k At B &1t
H
i
AT 9,310,550.98 - 4 9,310,550.98
S D 181,198.22 - 4 181,198.22
AR S 22,583.92 - - 22,583.92
N e 127,866,234.0
T o re - 211,069.06| 127,655,165.02 o
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SRR, 2,441.67 2,441.67,
MGIEFRTE 2K - 2,307,606.34 2,307,606.34
AL HR D R 2,209.67 42,394.59 44,604.26
Gre Rt 9,516,542.79 130,007,607.62 139,735,219.4
211,069.06
7
1 £t
MNATIEF G H 2K - -
AT e [A] 3K 213,118.19 213,118.19
MATHE RN TR 180,383.62 180,383.62
NATFEE 77 30,063.95 30,063.95
NATAE 5 % 61,204.32 61,204.32
N AZ B B 1.73 1.73
HoAt 471 52 160,021.59 160,021.59
ittt 644,793.400  644,793.40
) 22 S0 R sk 9,516,542.79 139,090,426.0
211,069.06] 129,362,814.22
7

T RPN AARSE G KA IAE, %A 20 0E A 3 FHE A H s3] H 2,

REFLTRK.

7.4.13.4.1.2 F| 2 X A ABURR A AT
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PABIEANBE,  DAISEELE & 50 AR MG (e . Sl S NIESR (e VE A g B, 3R & 5
e R L E Y BB R AT IB . ARG Ak B IS & W R AONA BT A4, X 4%
DERNE BUTRCE . BEAEHTIBIE, RIEZR AT REAR ALK T R KU

ARFE G T BT I EE B A TG 551 80%, #eBE THE G4 [F) € 1 KRNk 2 HIE R
PO AR e B A LE I AR T 80%; BEASEE S H H & AEFURRIAR I BT & 40 75 500 158 53 RAIE
EJas NG REEAMK T3 G BT 3l 5% Bl e B H e —F AN MBUN iR, b, e
gt e, FHRESMNICREE. Ah, AIL K3 & BN O AR ST IR
WS, EMiE 2 FhE BTN S AT KIS L B, 6045 VaR(Value at Risk)f5 A5 55 Al il A
BT PR P AE A A% XS, B I ] St ot XSG AT BR B A2 1l o

7.4.13.4.3.1 HAhME RO
SERAL NRMIT

AHAFR TR
20194F 12 A 31 H 2018 4F 12 A 31 H
TiH
b 3 S R o FE 4 R
N RE N RME
LB (%) LB (%)
186,931,127
T o e e — B R 91.17 | 127,655,165.02 91.78
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I o R o5
Lo i —neE#i
%
A G Rl e — BUIE Bt
186,931,127
&1t 91.17 | 127,655,165.02 91.78
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7.4.13.4.3.2 FH AR KBS FSUR M T
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2019 4F 12 A 31 A 2018 4F 12 A 31 [
HRIE R A 48 Bl 2 R X .
K2 7,791,284.86 W4 1% 7,454.433.23
5t 5% N N
U Al TR Bl 2 %
R KAl 35 i W2 7,791,284.86 W2 7,454.433.23
% 5%

7.4.14 BT EBEM T STHRR T E U KA F IR
O~ el

(a)sezfih TH 2 SR E TR 5%
A FMHETEEIRTE R, B A SR E T ERAR T 5 B 2R SR A E TR 1 5

JEIRPGE -

F— B MR B RER TT  ER B RN
BRI BRER R N B MO B B0 i LR R B PR R R AL
=R AHSRER P B B AN AT I A

(D) FRFEER LA SO A T B ek T

()% )2 Uk &b TH 2 fa il

T 2019 4F 12 H 31 H, AEEFFA R LLA RO E T & B IR ST N S5 a8 ) e Rt 5t o g T
B R IRIARATY 184,266,100.77 TG, J& T3 —JRIRMIAREUN 2,665,026.77 JT, LJETH=)ZIKK
R (2018 4F 12 H 31 H, AFEGFAKILAA SR e B AR T S0 a8 1 S fh 5t = s
TR ABUN 125,718,167.36 75, J& T4 EIRIIAHTN 2,148,066.72 7C, TCJE T4 = 2RI

RAE)

(i) 2 SCAMEL T e J2= K 8 £ 2K AR B

A 4 DA B R I RV 4 R 2 TR A H NS SR IR TR e e R e

X UESRAE 5 B LRI BCR G, A L RS R 5 5 AN R (B B R A5 I 1R 58 5 A
R BUR TARRIFRATERG O, RIS THEM 0 2585 R R H IR 22 5 AN ER 18] &
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(iii) 5% =R A SEME R AU A AL 5l 40
o

(C)AEFFEE LA A EAME T = 1 Sl T
T 2019 4 12 A 31 H, AL A FFHIEFEFI LA R ETHER £ B~ (2018 4 12 H 31 H:
).

()AL SEUHME T B fh T A
AL SEHHME T B Rl B A 4 65 32 B GO Al i 5t KT B S 2 fe i
EHZERAN.

(2)HAtk

B SUIMES, AT 0 FTR H AL G0 7 B UL 1 HoAh 5 2T

‘1>r

8 BREAGHRE

8.1 IRE ST HEHI

S N

Fr'5 T H &8 RS BT (%)

1 B i 45 % 186,931,127.54 88.75
Horpre B2 186,931,127.54 88.75
2 B R
3 [F] 5 W 2 45 %
Hrb: iz

B SCRAIE SR
i E P
RIAT A= 8 5
SN S
Hor 3 Lﬁiﬁ@lﬁ"]ﬂﬁ%)\k
BERli

HRAT A7 R 45 5% A <6
7 " 18,374,072.82 8.72
T
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9 it 210,630,672.33 100.00
8.2 MIRBATW A RNREREAE
AL NIRRT
A A5 N FHE SRR
(%)
A AR AR B 37,583,047.16 18.33
B | Rk . .
C | fili&dk 145,888,968.94 71.16
5 ML #0). R BOKAEF= R
HER - ]
E eS| A - .
F AR NE SN - .
G IS K B AEF IOl . .
H | AEmAEmR ) )
| B RS R R
55k 2,777,826.06 1.35
I | Rk 674,707.34 0.33
K| Bl . ]
L HEL B 25 iR 5k - .
M BT FEAIH A RS . .
N | KF) PRI A I8t e b 6,578.04 0.00
0 Ji B SS « AB BN HAth iR 55 - .
P |#AE ) ]
Q | PAEMMSTIE ) )
R Ak AR E AR R . -
S Zie . .
&t 186,931,127.54 91.17
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8.3 IR A FaMME b Z B E b /N R B BT B SR 43t PR 4
SR NRFTT

i B 4 T i
Fa | WA Ji SR A4 PR = (k) AVIRIIKIED
H LA (%)
1 600519 BMNFE 10,000 11,830,000.00 5.77
2 300498 T IRy 340,800 11,450,880.00 5.59
3 002311 R 268,238 9,656,568.00 471
4 000895 R R 331,044 9,610,207.32 4.69
5 002714 W R A 98,723 8,765,615.17 4.28
6 000876 A 414,383 8,266,940.85 4.03
7 603288 R R 76,049 8,176,027.99 3.99
8 600201 VAR 400,000 7,488,000.00 3.65
9 002250 BRALRHE 422,258 7,233,279.54 3.53
10 600597 FEHA L 548,787 6,964,107.03 3.40
11 600438 JH B 519,500 6,821,035.00 3.33
12 002299 XK 270,268 6,508,053.44 3.17
13 600426 e EF 317,900 6,316,673.00 3.08
14 000860 5% A% . 117,500 6,189,900.00 3.02
15 600872 W =T 145,538 5,726,920.30 2.79
16 300575 I 1 202,360 5,595,254.00 2.73
17 000902 e 538,800 4,256,520.00 2.08
18 603601 IR 548,837 4,198,603.05 2.05
19 000998 b1 =kt 274,205 4,033,555.55 1.97
20 300761 SEARRAY 64,300 3,819,420.00 1.86
21 000910 KIEX%R 270,000 3,777,300.00 1.84
22 600486 BT 53,300 3,657,979.00 1.78
23 002041 keR(Z LN 312,100 3,005,523.00 1.47
24 300146 7=k e 183,300 2,985,957.00 1.46
25 600873 HEAE AW 634,600 2,823,970.00 1.38
26 603517 LR 59,960 2,785,142.00 1.36
27 600737 HORR B 320,524 2,711,633.04 1.32
28 688111 EALIPAY/N 14,659 2,402,610.10 1.17
29 002507 WS 89,100 2,381,643.00 1.16
30 603566 Sy 108,500 2,052,820.00 1.00
31 600298 ZHLRER] 65,038 1,994,715.46 0.97
32 300702 RF et 34,900 1,749,188.00 0.85
33 600305 EN N4 114,321 1,743,395.25 0.85
34 603866 kel 39,900 1,693,356.00 0.83
35 603156 FEITCIR 56,100 1,628,583.00 0.79
36 603043 IREARIE 51,100 1,551,907.00 0.76
37 000553 LIEFE A 100,000 1,000,000.00 0.49
38 688012 Hid A ] 10,137 903,814.92 0.44
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39 688363 HEERAY) 9,800 817,320.00 0.40
40 601077 AR AT 105,555 674,707.34 0.33
41 688116 RaEFHL 15,113 460,493.11 0.22
42 688101 —IANR 13,483 241,210.87 0.12
43 688358 FEAERST 4,541 232,998.71 0.11
44 688168 K- QL] 2,252 220,538.36 0.11
45 688369 izt HL 2,970 154,677.60 0.08
46 688181 AN A 2,870 126,222.60 0.06
47 688357 TN 2,332 110,700.04 0.05
48 688081 MR 3,153 88,946.13 0.04
49 002972 Bhagik 1,075 21,532.25 0.01
50 603109 PG LR 684 18,105.48 0.01
51 002973 FRARIF LR 1,146 6,578.04 0.00

8.4 MEHINRESFHAHERZS)
8.4.1 RIFTNSHE i HIHIR S H ™ $#{H 2% BiAT 20 4 IR E 40
SEURLL: NIRRT

o IR 4 B A
5 i =S Ji SR A PR N AN X
Eepl (%)

1 603520 i A 23,139,216.00 16.64
2 000739 A 18,896,765.84 13.59
3 601288 FAMVARST 15,745,846.00 11.32
4 002332 Il 3 25 14,027,870.00 10.09
5 002250 BRARHE 14,022,247.25 10.08
6 603288 R, 11,387,524.21 8.19
7 600426 HEEHA 11,108,139.00 7.99
8 300702 KTy 10,411,264.73 7.49
9 600486 7KL D 10,185,704.00 7.32
10 300146 B 8,957,136.10 6.44
11 300498 IR 8,927,102.00 6.42
12 000895 XK 8,857,806.00 6.37
13 600519 DVMERS 8,743,388.00 6.29
14 601128 AT 7,433,602.14 5.34
15 600438 T8 A 7,075,430.00 5.09
16 000902 BEF 6,923,878.20 4.98
17 600597 eI FY 6,175,543.10 4.44
18 600201 Ay 6,144,666.00 4.42
19 002299 XRRE 6,134,363.00 4.41
20 002311 g REE A 5,919,471.00 4.26
21 000876 oA 5,513,532.35 3.96
22 000998 b~ =kt 4,940,905.00 3.55
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23 300575 W A 4,895,984.00 3.52
24 300761 SEARI 4,871,452.00 3.50
25 000860 e =314 4,762,775.00 3.42
26 000910 K E5: 4,565,237.00 3.28
27 600873 LA 4,552,888.00 3.27
28 000553 ZIEA A 4,466,968.00 3.21
29 603601 IR 4,352,705.37 3.13
30 603323 HAARAT 4,246,445.00 3.05
31 002507 W 4,038,013.00 2.90
32 600872 HE =T 4,026,294.00 2.89
33 603866 7 EREN 3,530,787.00 2.54
34 002714 R R 3,390,000.00 2.44

T RANGHUE RN M RSN TR LA EE) 51, A B 5 A

8.4.2 RTHSZHi SHGE i HIWIR & B #{H 2% BiAT 20 4 KRR BI4H

SHERAL: NIRRT

o IR 4 BT A
5 i =S Ji SR A PR AHA RIT L H S0
Eepl (%)
1 603520 F] KL 28,696,965.00 20.63
2 000739 A 25,715,904.86 18.49
3 601288 FAMVARST 25,220,329.84 18.13
4 002250 BRA R 16,284,249.95 11.71
5 300702 RF et 16,211,968.26 11.66
6 002332 3 1) 24 15,752,075.00 11.33
7 600426 e ET 10,223,403.05 7.35
8 600887 PRI A 9,880,940.27 7.10
9 300498 IR 9,168,237.81 6.59
10 000910 KFX% 8,647,498.97 6.22
11 000876 oA B 8,514,761.21 6.12
12 603288 R R 8,422,621.00 6.06
13 601128 AT 7,431,858.17 5.34
14 600438 T8 A 7,391,142.82 5.31
15 600486 YLD 6,811,905.53 4.90
16 000895 R 5,786,032.72 4.16
17 002714 W s 5,382,446.18 3.87
18 300146 =k e 5,304,954.00 3.81
19 600519 DVMERS 5,252,211.50 3.78
20 601952 HELR 5,193,610.81 3.73
21 002311 g REE A 5,182,947.17 3.73
22 600201 Iy 5,064,978.78 3.64
23 002100 REEAY) 4,712,369.55 3.39
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24 600195 Uy 4,428,920.96 3.18
25 002157 IEFRRHE 4,199,032.00 3.02
26 603323 TAARAT 4,193,402.22 3.01
27 000998 B~ =t 3,689,405.40 2.65
28 000553 PIEA A 3,653,847.25 2.63
29 000860 iz A=l 3,332,385.41 2.40
30 600500 H AL bR 2,960,820.24 2.13
31 603566 S 2,886,911.00 2.08

TE: SEHEPUESE I RS RECRNR LA R A, AHREHR S % .

8.4.3 LNBEEHI BA B K S i B EE HTWR N B A

A, Nt
SENBEEERI A (RAS) A 339,733,187.20
SEHR RN (A2 BT 367,838,667.82

TE: SRNBEREA . SE I BRI Sl s eA. (A i USRS 3R 3051, A58
RIS B -

8.5 HIREBFMF I RN BB EAS
AFE AR AR RFFAT 557

8.6 FIAR A FHME i 2B 15H L K/ B BT A48 B B A
AFE AR AR RFFAT 557

8.7 BRI A FaMHE b Z B 15H LB K/ MR B BT B SCRAE S B A
ARSI AR T AR RFAT B 7 SRR o

8.8 MEHAREA RIHE SESFTHE LA NFFRET LA R ERBE A
AIEEAM G AR TR

8.9 BRI A St E L E S 7= H LB K /NHE R A BT LA BUE SR B4
A FE G ARG WA R R A BUIE
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