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PRI 15%, ASLG 5 AL G A B OE B 2R R A AR — K L AR RATH
FIE S, AR b 2 =] R SR Y 30%.
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RIS, ARk i)k 6 B 5 B0 08 Bl 52 2 I BT H 558 S 0 FROSR T B  #2 [R o
JENU XS A2 5y %t T (A SR DL BT B F RATHF /KT S8 AT L ZE R PUR & 5% N 2, LK
XA RV AZ 5y 5 T St 58 57 0 L A B O PR AT 50 28 R 8 S50 Tt ™ e A B A R < S8 [l D52 5 A 3
VRIS ANAE S0 ARG BEAh, ARS8 BN AN 1 30 [ A2 5 o 49 vl BRI B2 - AR o 417
oo PR % SO 7 A R KT R I A o ) XURS IR 9855 1B AR 50 DU PR B i 4 2 Fe A (B T 5 A2
W IFE SIS BUE 7 dh L P B 2 A€ I Heth AR D938 5 X FOT et [ml 52 By I, w432
S B R 53 R 20 5E IR BTV AR R — 2

CRE LIRS TGN R SR BRI M0 45 2R K P sl P S B ) S B, A A AN T 0 P AL Sl
PENG O R4

6.4.13.4 T XK
T3 37 PR A2 6 35 4 T4 G i T L P SO B0 S B 4 378 2 DL B A T 3% 45 250 i DR 3R A28 3
RAPEEN AR, ALFER SR A RS A AR AR A% XU o

6.4.13.4.1 FIZR KK

3R XU A2 45 <a il LR 2 0 0 1 B < Ui 2 52 i 3 R R AR Bl i R AR BB XU o ) R kb
St =S o 141) 1 R TR 77 I B S A TS /A 1ok i [ R N = DR W R ) B s S I S S N1 i &2
AN IS ST 2 TRORR 45 7 37 0] 25 0T 5 A7 IR0 T R SR B <8 3 5 M0 £ IR

AR < PR 5 < BN 8 NS A < T PO M R AR M s AT A, TR R R B A A A
HIEE T o0t IR 2R R AT B

AFEEGFEE MR RBUBRME T = T BENRATAK . &S, FHRREES, HREmMTE ™A

ERMAGEIATTE, BRSSO K2 E TSIl E AR LS T 78] R 224

6.4.13.4.1.1 F|Z& XK bk I

Bz NRmoo
VNN
1EMA 1-5 4F 54D AR &it
2020 4£ 6 H 30 H
wre
N 106,740,070.2
AT 106,740,070.25 . :
e K S 1,173,263.41 - - 4 1,173,263.41
FHARIEE 479,665.98 - - - 479,665.98
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. e 613,076,070.6
T oS ph e 2,866,000.00 610,210,070.65 5
MIRGIEFRTE S 2K - 19,343,409.72| 19,343,409.72
NS - 21,881.21 21,881.21
I AL R A 3R - 1,117,369.55| 1,117,369.55
o 741,951,730.7
wre Rt 111,258,999.64 630,692,731.13
7
i1 f5t
ISR - - -
T o 1 4 b A A - - -
A& Rl 5 - - -
SE HH (5] ) 4 il %
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MNAHIESRE H 2K - 23,340,791.54) 23,340,791.54
AT TBE [R] 5K - 4,045,843.00 4,045,843.00
NAT A FE N FR M - 837,173.39]  837,173.39
MNATHEE B - 139,528.86|  139,528.86
A B R 5% B - - -
NiAEAE 5 % F - 3,551,183.85 3,551,183.85
RS B B - 14.41 14.41
@’f{l‘%ﬂl%\ = = =
A A - - -
16 FiE P A5 7 £5 - - -
HoAth A7 £57 - 108,625.81]  108,625.81
‘ 32,023,160.
it - 32,023,160.86
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R R AR Bk 1 111,258,999.64 598,669,570.27| 709,928,569.9
1
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2019 £ 12 A 31 1PN Naps fann
H
wre
P 175,169,107.
AT 175,169,107.99 | 175.169,10 2
e K S 2,720,536.53 4 2,720,536.53
FHARIEE 563,647.04 - 563,647.04
N e 728,231,305.4
L e - 728,231,305.42 )
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IESCIE Z7 7 K - 4 18,355,103.80| 18,355,103.80
REYSCRI S - 47,433.44 47,433.44
JEYAT FR I 35 - - 274,473.29  274,473.29
925,361,607.5
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1
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T AE 4 Rl 67 f5 - - .
s e A
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JREAST 8 [m] 3¢ - 9,260,764.00 | 9,260,764.00
A HE N FR I - 1,187,306.48 | 1,187,306.48
AT HEE B - 197,884.36 197,884.36
LA 5 A 55 9 - - -
NEATAE 5 % H - 4,046,495.91 | 4,046,495.91
IR A B - - -
JREASS ) JEL - - -
JREAS ) - - -
13 JE BT A3 B 47 it - - .
Ho A A7 53 - - 218,004.13 218,004.13
i fii et - | 17,409,770.59 17,409,770.59
907,951,836.9
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2
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T 2020 4 6 A 30 H, AFEEFAH M S MHEMAFRTTA RNME H B ST = EEM HLE1 A 0.40%
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6.4.13.4.3 FH ALY XK

FUAA A% RS A2 415 ik <5 T R < T R ) 2 RN BOR SR B i B2 DR ok i 3 M| 3R AN AN IE 2 LAk
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B SRUE TR 25 T 39 B Ak g Bl A B
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EUEFF T AT IGO0, M B I B A S M B g s I8 I 0 BN IE 23 1) 5 M 70 M Mg B o i
EFERT & H < [R) 24 58 YO Bl A 35008 A R BEAT I BT o AR < 1) ik <A BN 8 145 5 25 0 B A A 5 )
AL, RHRBING . BUICE . RRAGHATBIE, RTINS AT AR AL B T RS XU .

R 4 8 I H E 2E A 1 4 B B LA A A R o AR S A B 2 A T IR S o R R P 1 L B
60-950%; KBt T A S FLE I SEAR AT A G IR SR IR EE B AMIS T HE I FE 6 5577 1) 80%: A
Sy H B AAEBRIBAR I 0T & A TN L 5 RIES S5, B4 DR RF I8 50 203 H AR —4E DL I BUR
B AR T FE G T B I 5% BUAh, ARKEE G 3 58 BN A 1 0 AR B <5 BT 45 A7 031 23 0 A S it
%, EWE 2 RE BT FEE AT NG R, A5 VaR(Value at Risk)H 5 #5585 R I 45 i <5 i
(RO LA RS, R IR R S of ISy 1 AT BRBER AT 42 1]

6.4.13.4.3.1 HAhM#E XU T
S, NRTT

ENE N FRAEER
2020 46 A 30 H 2019 £ 12 H 31 H
i H i 4 Bt i i 4
ARME FAEHE L ARME T Ll
Bl (%) (%)
728,231,305.4
A Gy PEAR Rl R 7 — RO R 610,210,070.65 85.95 , 80.21
Ao PEB R P — R 1R
Lo Ve R ™ — ot & Bt
ATAE Rl BT 7 — BUIE R 5E
HoAth
it 610,210,070.65 85.95 | 728,231,305.4 80.21
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2
6.4.13.4.3.2 FAhY#E XS FRIBURE T
i F G TN A RS W 5 Tk &5t bl e S v 1 AR B
e B L3k B LS I BEA 3778 B 5 A
X5 P AR R H 34 B e 1 E
M4 (A NRM )
AH 2 XU A8 & 1 AR 5 A AERER
T

2020 £ 6 H 30 H

20194 12 A 31 H

A5t Ee AR 1 T 5%

W%y 4,073

WINZ) 5,055

V57 EE AR 1 T B 5%

/b2y 4,073

/%) 5,055

6.4.14 BT EBEN AT S HRR T Z U B ) AN F I

T

7.1 WIAREEF-AHEHER

SRURAL: NIRRT

=) N 5 M PR B
5 s S PR
1 B 4% Bt 610,210,070.65 82.24
Horr: 5 610,210,070.65 82.24
2 ReHE - .
3 li] 5 WAL 2 FE F 2,866,000.00 0.39
Hrp: figr 2,866,000.00 0.39
B SRR - -
4 T4 SR AR - -
5 G AT A LR - -
6 ST N IR A5 4 il % 7= - -
Forrs SEWr 2[RI G I SN IR 5 4 i ) )
A0hs
7 BATAEF MG R &5 107,913,333.66 14.54
8 ot 25 T 5% 20,962,326.46 2.83
9 it 741,951,730.77 100.00
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7.2 |EYRETL S RAOBEESRAE
721 MERRBT VS ROFEAREREL S

fRE | Ara% it Gy | T
A Y NN O N 4 8,863,479.00 1.25
PRI - -
C B4 551,188,851.49 77.64
L. #8000 SRR EOKAEFFIE R - -
E jEiSiN|4 - .
F R ME - -
G LIS CAEFIHTEDY 7,123,579.27 1.00
H A8 Ol - -
| SRR RS BRI SS 12,436,901.85 1.75
J K4 - -
K B 2,996,541.00 0.42
L TS AT 55 R Sl 11,796,262.72 1.66
M FHER TR ARSI 717,186.00 0.10
N IKF . FREEA 2N He B it . 23,786.40 0.00
o] JE RS« BB A R 55 - -
P UE - -
Q PARRS TAE - -
R SCA L RE AR SR - -
S Ve 15,063,482.92 2.12
At 610,210,070.65 85.95
7.3 BIRILA SO B G FE S B = A LB KRR I TR I R B R A
GHRA: ARToT
i 4 B i
g | REAR B S 44 R () AfSHE
ELLBI(%)
601012 W B JI Ay 1,321,490 53,824,287.70 7.58
300433 R 1,563,212 43,832,464.48 6.17
000739 L RAEARI4 1,856,749 43,243,684.21 6.09
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000977 IREE B 903,273 35,390,236.14 4.99
300274 FH 't FL R 2,443,077 35,155,878.03 4.95
002028 BIFHAR 1,460,687 29,885,656.02 4.21
600519 DivME S 19,800 28,965,024.00 4.08
002475 SLARRE 2 554,665 28,482,047.75 4.01
300138 R 2,190,803 26,596,348.42 3.75
603606 R HLAS 1,518,340 22,076,663.60 3.11
002837 BEYE T 731,669 21,672,035.78 3.05
002106 Py 1,609,300 21,146,202.00 2.98
600438 AR 1,193,000 20,734,340.00 2.92
000009 [ %% 1,770,092 15,063,482.92 2.12
000910 KEER 862,900 13,409,466.00 1.89
002127 FA B LR 557,216 11,796,262.72 1.66
600882 Wi % 315,900 11,464,011.00 1.61
002179 LG 270,300 11,085,003.00 1.56
603338 AR T WA 129,080 9,780,391.60 1.38
002602 LRSS ] 610,288 8,794,250.08 1.24
002714 R A 96,900 7,945,800.00 1.12
601865 e 408,100 7,672,280.00 1.08
000895 MR 164,819 7,596,507.71 1.07
002925 BERHY 124,600 7,219,324.00 1.02
002381 XU By 770,000 7,091,700.00 1.00
600884 A 565,265 6,664,474.35 0.94
000030 & A 957,400 6,117,786.00 0.86
601816 HO R 906,536 5,593,327.12 0.79
002531 R REE 726,300 4,343,274.00 0.61
603912 ) 188,700 4,023,084.00 0.57
688598 S 40,745 3,762,800.75 0.53
300423 118 285,350 3,526,926.00 0.50
600037 WA % 227,100 3,451,920.00 0.49
603283 R 63,900 3,437,820.00 0.48
300719 IR LR 291,700 3,366,218.00 0.47
002709 RIGH KL 99,600 3,365,484.00 0.47
600185 ¥ I3 R 258,100 2,996,541.00 0.42
600380 {295 183,700 2,983,288.00 0.42
000913 BRI EEFE 207,500 2,795,025.00 0.39
603856 Rt 193,300 2,783,520.00 0.39
002840 LGN 131,300 2,486,822.00 0.35
603337 Nty 100,500 2,200,950.00 0.31
300119 Fiti A= 78,400 1,752,240.00 0.25
002120 FIE Ay 62,587 1,530,252.15 0.22
002080 iR 94,200 1,460,100.00 0.21
002025 LIPS 37,300 1,364,434.00 0.19
002706 RAG A 80,800 1,347,744.00 0.19
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48 000100 TCL FH: 171,500 1,063,300.00 0.15
49 600197 (GAPALS 49,400 976,638.00 0.14
50 002982 WAy 8,900 917,679.00 0.13
51 688298 RITHE) 5,286 762,082.62 0.11
52 300408 — A 27,100 750,670.00 0.11
53 300760 B ERTT 2,400 733,680.00 0.10
54 002335 A {E 34,200 721,278.00 0.10
55 300676 R I 4,600 717,186.00 0.10
56 688505 2 HERIT 22,688 562,208.64 0.08
57 002463 VakicN i gl 17,000 424,660.00 0.06
58 000725 HARTT A 74,700 348,849.00 0.05
59 688090 TnAARHE 3,013 179,122.85 0.03
60 688568 HokHE 11,020 178,634.20 0.03
61 688377 i /K 7,894 129,619.48 0.02
62 603087 T2k 1,076 107,922.80 0.02
63 688277 N 8,810 106,072.40 0.01
64 688027 & =T 2,830 102,389.40 0.01
65 300824 Jb s 1,954 26,789.34 0.00
66 605166 RE N 1,641 26,009.85 0.00
67 603199 JUAETiRIT 888 18,692.40 0.00
68 300842 W B 455 18,527.60 0.00
69 300839 I A 502 11,751.82 0.00
70 300847 HRR SO 1,421 9,861.74 0.00
71 300845 TR 470 8,286.10 0.00
72 300843 Y 35 152 Ay 751 7,517.51 0.00
73 603218 H H Bt 400 7,320.00 0.00
74 300840 Pt RE R e 1,185 7,038.90 0.00
75 000888 WA Lt A 900 5,094.00 0.00
76 300846 T ARTEZR 1,131 3,811.47 0.00

7.4 REWARERTHESHEKRZES)
7.4.1 RIFZNEHGEH VIS B = 1$E 2%8RET 20 4 B EE A 41
SR NERMT

BRI 4 Bt
JF5 i AR JE ZE A4 AHA R EN S FE A LA
(%)
1 000977 IREE B 79,112,732.95 8.71
2 601012 i SE 1y 68,574,301.60 7.55
3 300433 R 66,793,623.65 7.36
4 002028 RS 63,789,523.49 7.03
5 300113 IiEEEsa 56,050,102.39 6.17
6 002925 HERHY 51,717,239.11 5.70
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000009 [ 2% 48,319,783.71 5.32

002475 SR 2 47,459,354.91 5.23

002223 i ERERTT 43,429,464.88 4.78
10 002602 AR ] 37,096,089.71 4.09
11 600522 R B 35,347,334.39 3.89
12 601933 TR T 35,305,910.61 3.89
13 002048 T 33,502,873.21 3.69
14 300418 B4 32,676,542.92 3.60
15 002837 FoAE e 32,611,386.50 3.59
16 300274 FH 't LY 31,439,800.79 3.46
17 300059 KT E 31,290,293.35 3.45
18 002666 TEERER ] 29,421,381.00 3.24
19 002120 FIE Ay 28,386,165.99 3.13
20 000030 & A 27,789,230.90 3.06
21 600519 DivME s 27,102,325.00 2.98
22 603444 & Es 25,753,848.79 2.84
23 002624 SEFRM T 23,058,566.39 2.54
24 300497 &R 21,986,287.96 2.42
25 603606 R HLAS 21,920,040.50 2.41
26 601231 HHH T 21,561,937.64 2.37
27 002106 Py 21,066,981.48 2.32
28 600438 JH LB Ay 20,840,732.00 2.30
29 000895 R R 20,401,142.80 2.25
30 300138 RICAHEY 20,132,699.26 2.22
31 603890 FHBT 19,903,988.92 2.19
32 600233 ZBERSEH 18,494,179.61 2.04
33 002429 IR 5t 13 18,413,634.62 2.03
34 002831 R FHE 18,168,826.00 2.00

T AT RN BRI 4 K S RS i RS BN AR LRSS i) 3881, AN RBAHIRAE 5 3

7.4.2 RitSEH GBI T ™ $HE 2980T 20 4 KRR 4
GRS ARTIT

BRI 4 Bt
5 Ji ZEARHS, Ji S A R AHA RS S P e A1
(%)
1 300113 I PR 3 91,296,640.04 10.06
2 000977 RS S 90,103,578.41 9.92
3 000636 Ry 78,855,062.12 8.68
4 300628 RN 2% 71,296,336.92 7.85
5 603129 FRN 54,657,050.72 6.02
6 601138 Tk & B 52,556,679.12 5.79
7 002223 R ST 50,286,724.17 5.54
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002028 YRS 49,857,993.28 5.49

002475 SR 2 43,155,104.21 4.75
10 000661 K mH 42,625,900.40 4.69
11 000739 % 2l 40,623,884.34 4.47
12 600522 R BN 38,939,667.76 4.29
13 002925 BB AR 37,859,742.93 4.17
14 601933 TR T 35,529,979.00 3.91
15 000002 7 Eka 35,459,102.75 3.91
16 300136 fG4EiEfE 33,171,021.22 3.65
17 002602 e Eim 31,280,435.21 3.45
18 300433 R 30,942,232.07 3.41
19 002666 TEERER ] 30,409,420.73 3.35
20 601012 Wi L 1% 47 30,381,252.67 3.35
21 002138 2% H 29,823,471.36 3.28
22 300418 B 29,528,348.58 3.25
23 002048 ERE 29,416,416.29 3.24
24 300059 KT E 29,324,573.59 3.23
25 000009 o % 28,416,122.61 3.13
26 002353 ANHG By 28,392,844.40 3.13
27 002120 HRIE A 27,354,490.49 3.01
28 603444 5 H A 26,091,226.44 2.87
29 002831 ¥ mIRHE 25,659,638.81 2.83
30 002429 K Bt 5 25,469,627.09 2.81
31 300497 &2 24,822,615.96 2.73
32 603890 FHBT 24,405,985.54 2.69
33 300571 FEE R 21,843,061.62 2.41
34 601231 M EHF 21,455,205.63 2.36
35 600233 (53] 3 3 3 21,070,533.59 2.32
36 002624 SERM T 20,810,556.68 2.29
37 600060 AR ERRE 20,247,820.94 2.23
38 000756 FrAei 24 18,401,005.12 2.03
39 601058 FRR 18,397,591.17 2.03

TE: AT A0 P % SRS A i (A S R LLRSCSC 3D 3181, ANBREMR A 5 F T

7.4.3 TNBLERHBA B K S P B BT 8 B

S NRMIG
SENBCER R A (RAE) A 1,786,375,573.44
SEHBREERRN (38 K 2,109,143,410.50

T AWK ANBER A (A A AN SE BRSO (RRAZ) B P4 4% SRS A2 < 0

CRAZ AN TR LRSS B 3R, ANHBIEMRAE 5 9 .

\EH
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75 MIRERE AR GFREA S

EHAL: NRMT

o B 4 B R LG
Jr 5 15395 i o N RME
(%)

1 X i 55

2 JAT RS

3 | &l

Horh: BURM 4R

4 | i

5 A AT S ik 5 75

6 SREUE S

7 CIEE3 DRSS )) 2,866,000.00 0.40
8 [E Ml AF 5

9 | Hfth

10 | &it 2,866,000.00 0.40

7.6 JARAZ A SEHME o S B A LB R INEE AR B T2 S L B B A

SRURAL: NIRRT

e A A ORaRE
F TS i 2 FR (k) nRINE
L EEBI1(%)
1 123055 R 28,660 2,866,000.00 0.40

7.7 WK FRME G S B HE LR KN BT B SORAESF B A

AT G AR IR AR B SRR SR -

7.8 EHIREA RN E GES T EE BN T T4 5 SRR A

I G WIRARFFA SR/

7.9 BRI S E G ZEE B R LB RN R R BORT LA BUE B3 A4

AFEEAMR R ARFFABOLERH -
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7.10 EMRAEESRH BB RZ ZERIHA
7.10.1 $REHIRATEE BT B0 Bca M B A4 2 B 4

ARI ARG AR R I A B 02

7.10.2 AESHH AR KBREBOR

AT SR AR S B IR N, DA ORAE DY H B, AR Bt st TR ah Ve ir . S B iR
T E 2,

AT SAEAT AR I DTSBTS5 S 3 T 0 IE S5 117 87 S AR AT 156 1O 4 Wi AN 2 & RGBSz A 2 ) 23
B BB HLLA BRI SR T (2 Sk B IR B S B ORED , FFIRIE AL 23 R B 508 (Bl
BevE) AR AU RS R B0 E B I SR Bt bl HOR, AR SR LR 5 5 AR SR T A
Te i gt A S BAR ISR a1tk . Mgty XURHRF AR Ak B /KT (0 JE il _E AT #5058 it P ik %,
LUK AR 2 2 58 7 AL 10 R Gk AU AR Bl 1 XU

711 REFARAESEF I E PR A E R A
7.11.1 A E G SRR EOR

T
7.11.2 REHIARAE G A E G 5 A5 25 B 40

A FE AR A WK R R E 1%
7.11.3 ZHAE 5 B SR FAE

T

7.12 BRBHEWREMIE

7.12.0 AAREHIN, AEES BB AT AU AT BB B E R LR, IR TER
H gl H AT — N Z B ATFE ST, AT IIBLL.

7.12.2 RGBT T4 RS, AAPTERCS Tl G FIRUE & IR IR Z AN IR R -
7.12.3 JRFH Al A TRBE =4

b ARt
75 L4 FK o
1 A H PRIE 479,665.98
2 S SCIE 7375 Bk 19,343,409.72
3 2SR
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YA S

21,881.21

2T HR TR

1,117,369.55

Hofth S HSCEK

T

HoAth

it

20,962,326.46

7.12.4 FAREFH KL T3 B 7T e 51 35 B A
AT AR IR AR R AT A T F B (K m] 34 557

7.12.5 FRET T2 BE P AFETEZ RF LAY
ARF G AR AR 44 B S A AR R A7 AR A2 BRA DL A B 52

8.1 WIRESMBRFAN B AFFENGH

8 ESEMBRHEARR

B f

RPN
JAROES T ] UlNEeze ) NABEBE
FHANHO™)
H A it B A i M
A A
EL 451 =i
8,510 48,557.56 | 110,690,053.88 | 26.79% | 302,534,799.63 | 73.21%
8.2 MIRESEHAKMNLN RRFHAREEKIEL
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