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§3

11
1.2

2.1
2.2
2.3
2.4
2.5

3.1
3.2
3.3

4.1
4.2
4.3
4.4
4.5
4.6
4.7
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4.9
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88 53
89 53
810 53
8.AL 53
8L L2 54

B e 55
0.1 55
0.2 55
93 55
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B Ll s 57
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§2

2.1
519969
519969
2005 2 11
276,073,863.13
2.2




2019
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2019

§3
3.1
3.11 2019 2018 2017
32,131,480.95 7,865,929.60 34,708,189.06
42,998,911.86 3,510,353.97 39,215,999.56
0.1499 0.0148 0.1153
13.56% 1.32% 10.33%
16.78% 0.07% 11.58%
3.1.2 2019 2018 2017
48,667,582.32 3,158,476.75 37,104,761.17
0.1763 0.0074 0.1947
324,741,445.45 429,332,885.43 227,665,424.11
1.176 1.007 1.195
3.13 2019 2018 2017
39.65% 19.58% 19.50%
1
2
3
3.2
321
2.62% 0.16% 4.03% 0.37% -1.41% -0.21%
6.33% 0.28% 4.30% 0.44% 2.03% -0.16%
16.78% 0.32% 16.87% 0.62% -0.09% -0.30%
30.39% 0.25% 8.53% 0.56% 21.86% -0.31%
39.65% 0.75% 12.73% 0.78% 26.92% -0.03%
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3.2.2
1 2015 2 11 2019 12 31
2 6



2019




2019

4.1
411

31.21%

2019

12

§4
2003 63
1.65
44 .55%
15.15% 4.55%
4_54%
31 66
100
(LOF)
(LOF)
LOF
500
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412

FOF

300

FOF

2015
12

5

13

2006

11
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4.2

4.3
431

12
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2019

432

43.3

4.4
441

2019

2019

13

64

S%

2020

2018



2019

442

2019 12 31 1.176 1.364

16.78% 16.87%

4.5

2020 2020

2019
2019
2019
2020

4.6

14 64
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4.7

4.8

172

15
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4.9

16
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5.1

§5

17
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8§ 6
6.1
( ) (20) PO0067

6.2

2019 12 31 2019

(
2019
12 31 2019
( ‘ ")
2019

18
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2019

@

)

®

4)

®)

222

30

2020

4

22

19
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§7
7.1
2019 12 31
2019 12 31 2018 12 31

7471 11,269,573.71 4,203,514.14
175,786.31 1,331,818.18

36,025.39 12,745.26

7.4.7.2 313,572,485.63 387,799,078.94
77,046,846.43 8,679,678.94

236,525,639.20 379,119,400.00

7.4.7.3 - -
7474 - 30,000,000.00
2,784,282.37 -

7475 3,299,085.93 6,554,400.49
67,579.14 277.52

7.4.7.6 - -
331,204,818.48 429,901,834.53

2019 12 31 2018 12 31

7.4.7.3 - -
5,982,397.81 16.68

183,262.51 220,634.82

76,359.38 91,931.18

7477 39,573.58 16,825.41
2,774.35 541.01

20 64




2019

7.4.7.8 179,005.40 239,000.00
6,463,373.03 568,949.10
7.4.7.9 276,073,863.13 426,174,408.68
7.4.7.10 48,667,582.32 3,158,476.75
324,741,445 .45 429,332,885.43
331,204,818.48 429,901,834.53
2019 31 1.176 276,073,863.13
7.2
2019 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31
46,485,817.08 6,199,678.44
1. 8,361,927.27 9,351,275.74
7.47.11 120,592.84 178,018.84
8,016,548.64 8,389,005.77
224,785.79 784,251.13
2. 27,099,028.71 963,216.67
7.47.12 22,881,467.85 2,336,455.84
7.47.13 2,372,329.97 -1,522,695.77
7.47.135 - -
7.47.14 - -
7.47.15 - -
7.4.7.16 1,845,230.89 149,456 .60
3. © 74717
10,867,430.91 -4,355,575.63
4. - -
5. 7.4.7.18 157,430.19 280 ,7680. 66

21




2019

7.4.10.2.1 1,906,930.21 1,605,855.16

7.4.10.2.2 794,554.35 669,106.41

22 64




2019

190,560,662 .94

37,104,761.17

227,665,424.11

3,510,353.97

3,510,353.97

235,613,745.74

39,308,482.02

274,922,227.76

452,347,056.35

80,996,142.95

533,343,199.30

-216,733,310.61

-41,687,660.93

-258,420,971.54

-76,765,120.41

-76,765,120.41

426,174,408.68 3,158,476.75 |  429,332,885.43
7.1 7.4
7.4
74.1
( ‘ ")
( ¢ ") (
“ ") [2014]913
697,321,010.82 (

) 1500361 2015

2 11
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0%-95%

3%

S%

x 50%

74.2

7.4.3

744

7441

)
)
5%-100%
800
2019 12 31
11 12

24 64

x 50%+
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D
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7445

iy

2)

3)

4)

7.4.4.6

7447
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7448

7449 /()

7.4.4.10

0.60%

0.25%
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74411

20% 3

74412

7.4.4.13

D

( )> ( [201716 )

2) (

[2017]13 ) (AMAC) (

[2013]13 )

3) < 2015 1

> ( [2014]24 )
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7.4.5

7451

7452

7453

7.4.6

9 18

[2012]85

[2016]140

D

2)

3)

[2005]103
[2008]1
2019 78
[2015]101
[2016]36
[2017]90
(

3%

29 64
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2019

50% 1
20%
4) A 0.10% «C )
747
74.7.1
2019 12 31 2018 12 31

11,269,573.71 4,203,514.14

1 - -

1-3 - -

3 - -

11,269,573.71 4,203,514.14
7.4.7.2

2019 12 31

66,334,497.98

77,046,846.43

10,712,348.45

38,672,748.00 38,978,739.20 305,991.20
197,475,790.25 197,546,900.00 71,109.75
236,148,538.25 236,525,639.20 377,100.95

302,483,036.23

313,572,485.63

11,089,449.40

2018 12 31

10,291,742.57

8,679,678.94

-1,612,063.63

30

64




2019

12,649,071.00

12,763,500.00

114,429.00

364,636,246.88 366,355,900.00 1,719,653.12
377,285,317.88 379,119,400.00 1,834,082.12
387,577,060.45 387,799,078.94 222,018.49
7.4.7.3
/
7.4.7.4
7.4.74.1
2019 12 31
2018 12 31
30,000,000.00 -
30,000,000.00 -
74742
7.4.7.5
2019 12 31 31
2,367.20 2,055.69
79.17 599.30
3,296,623.36 6,482,849.24

68,890.46

31

64




2019

16.20 5.80
3,299,085.93 6,554,400.49
7.4.7.6
7.4.7.7
2019 12 31 2018 12 31
36,918.68 12,585.80
2,654.90 4,239.61
39,573.58 16,825.41
7.4.7.8
2019 12 31 2018 12 31
5.40 -
9,000.00 9,000.00
50,000.00 50,000.00
120,000.00 180,000.00
179,005.40 239,000.00
7.4.7.9
2009 1 1 2019 12 31
426,174,408.68 426,174,408.68
204,121,729.84 204,121,729.84
‘o -354,222,275.39 -354,222,275.39
- / - -
/ - -

276,073,863.13

276,073,863.13

32

64



2019

7.4.7.10

56,641,737.81

-53,483,261.06

3,158,476.75

32,131,480.95

10,867,430.91

42,998,911.86

-18,656,049.68

21,166,243.39

2,510,193.71

37,379,745.99

-18,493,329.76

18,886,416.23

-56,035,795.67

39,659,573.15

-16,376,222.52

70,117,169.08

-21,449,586.76

48,667,582.32

7.4.7.11
2009 1 1 2019 12 2018 1 1 2018 12 31
31
107,540.63 151,803.34
7,989.10 10,177.51
5,063.11 16,037.99
120,592.84 178,018.84
545.03 4518.08
7.4.7.12
747121 —_
2009 1 1 2019 2018 1 1 2018
12 31 12 31
200,106,199.39 59,781,256.06
177,224,731.54 57,444,800.22
22,881,467.85 2,336,455.84
7.4.7.13
74.7.131
2019 1 1 2019 2018 1 1 2018
33 64




2019

12 31

12 31

2,372,329.97

-1,522,695.77

2,372,329.97

-1,522,695.77

7.4.7.13.2
2019 1 1 2019 2018 1 1 2018
12 31 12 31
503,137,042.85 315,823,197.30
490,830,574.20 308,252,089.12
9,934,138.68 9,093,803.95
2,372,329.97 -1,522,695.77
7.4.7.13.3
7.4.7.13.4
7.4.7.135
7.4.7.14
74.7.14.1
7.4.7.15
74.7.15.1
7.4.7.15.2
7.4.7.16

34 64
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2009 1 1 2019 12| 2018 1 1 2018 12
31 31
1,845,230.89 149,456.60
1,845,230.89 149,456.60
7.4.7.17
2009 1 1 2019 2018 1 1 2018
12 31 12 31
1. 10,867,430.91 -4,355,575.63
—_— 12,324,412.08 -8,099,832.75
— -1,456,981.17 3,744,257.12
2. - -
3. - -
10,867,430.91 -4,355,575.63
7.4.7.18
2009 1 1 2019 12 2018 1 1 2018 12 31
31
157,276.83 240,671.41
153.36 90.25
157,430.19 240,761.66
30
30 3 75% 3
6 50% 6
25%
35 64
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7.4.7.19

2009 1 1 2019 12

2018 1 1 2018 12

31 31
560,883.14 127,002.88
8,080.00 7,240.00
568,963.14 134,242.88
7.4.7.20
209 1 1 2019 2018 1 1 2018 12
12 31 31
50,000.00 50,000.00
120,000.00 180,000.00
36,900.00 37,200.00
6,326.00 8,574.28
213,226.00 275,774.28
7.4.8
7481
7.4.8.2
7.4.9

36 64
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7.4.10

7.4.10.1
741011

7.4.10.1.2

7.4.10.1.3

7.4.10.1.4

7.4.10.15

7.4.10.2
741021

2018 1 1 2018 12 31

1,906,930.21

1,605,855.16

63,075.72

x 0.60%

= x 0.60%+
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7.4.10.2.2

2019

1 1
31

2019 12

2018

1

1

2018 12 31

794,554.35

669,106.41

7.4.10.3

7.4.104

741041

7.4.104.2

7.4.10.5
741051

7.4.105.2

7.4.10.6
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2019

2020
2019 1
688010 7 12 22 25.22| 40.83 | 17,276 | 435,700.72 | 705,379.08
2020
2019 1
688029 7 15 92 52.45|157.76 | 10,568 | 554,291.60 |1,667,207.68
2020
2019 6
688118 11 26 4 26.90| 35.30 4,028 108,353.20 | 142,188.40
2020
2019 1
688333 7 12 22 33.00| 53.75 7,359 242,847.00 | 395,546.25
2020
2019 1
002973 12 27 6 5.74 | 5.74 1,146 6,578.04 6,578.04
7.4.12.1.2
2020
2019 1
113029 12 18 7 100.00{ 100.00 | 1,800.00 | 180,000.00 {180,000.00
2020
2019 1
113554 12 18 10 100.00| 100.00 400 40,000.00 |40,000.00
2020
2019 1
128084 12 18 10 100.00| 100.00 880 88,000.00 |88,000.00
2020
2019 1
128085 12 18 3 100.00| 100.00 1,120 112,000.00 |112,000.00
40 64




2019

74122

7.4.12.3
741231

7.4.12.3.2

74124

7.4.13

74131

7.4.13.2

41
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2019

10%

10%

7.4.13.2.1
12 31 31
A-1 _ _
A-1 _ _
10,007,000.00 20,064,000.00
10,007,000.00 20,064,000.00
7.4.13.2.2
7.4.13.2.3
2019 12 31 12 31
A-1 - -
A-1 - -
186,294 ,000.00 260,769,000.00
186,294 ,000.00 260,769,000.00
AA+
7.4.13.2.4
12 31 31

42 64




2019

AAA

31,446,500.60

1,767,953.60 1,878,900.00
7,010,185.00 96,407,500.00
40,224,639.20 98,286,400.00
7.4.13.2.5
7.4.13.2.6
7.4.13.3
741331
74134

43 64




2019

74.134.1
7413411
2019
6 6 -1 1-5
12 31
11,269,573.71 - - - -1 11,269,573.71
175,786.31 - - - - 175,786.31
36,025.39 - - - - 36,025.39
77,889,000.00127,228,739.231,407,900.0 -| 77,046,846.4] 313,572,485.6
0 0 3 3
- - - -| 2,784,282.37] 2,784,282.37
- - - -1 3,299,085.93 3,299,085.93
- - - - 67,579.14 67,579.14
89,370,385.41/127,228,739.231,407,900.0 - 83,197,793.8 331,204,818.4
0 7 8
- - - -1 5,982,397.81 5,982,397.81
- - - - 183,262.51 183,262.51
- - - - 76,359.38 76,359.38
- - - - 39,573.58 39,573.58
- - - - 2,774.35 2,774.35
- - - -{ 179,005.40 179,005.40
- - - -1 6,463,373.03] 6,463,373.03
89,370,385.41|127,228,739.231,407,900.0 -| 76,734,420.8| 324,741,445.4
0 0 4 5
6 6 -1 1-5
44 64



2019

2018
12

31

4,203,514.14 - - - - 4,203,514.14
1,331,818.18 - - - - 1,331,818.18
12,745.26 - - - - 12,745.26
2,511,000.00280,833,000.042,461,400.0 53,314,00 8,679,678.94 387,799,078.9
0 0 0.00 4
30,000,000.00 - - - - 30,000,000.00
- - - -| 6,554,400.49 6,554,400.49
- - - - 277.52 277.52
38,059,077.58280,833,000.042,461,400.0 53,314,00 15,234,356.9 429,901,834.5
0 0 0.00 5 3
- - - - 16.68 16.68
- - - - 220,634.82 220,634.82
- - - - 91,931.18 91,931.18
- - - - 16,825.41 16,825.41
- - - - 541.01 541.01
- - - - 239,000.00 239,000.00
- - - - 568,949.10 568,949.10
38,059,077.58280,833,000.042,461,400.0 53,314,00 14,665,407.8 429,332,885.4
0 0 0.00 5 3
7.4.13.4.1.2
2018 12 31
2019 12 31
27 657,304.27 1,796,321.64

45
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2019

27 -657,304.27

-1,796,321.64

7.4.134.2

7.4.134.3

VaR (Value at Risk)

12 31
7413431
2019 12 31 2018 12 31
%
%
- 77,046,846.43 23.73 8,679,678.94 2.02
236,525,639.20 72.84 379,119,400.00 88.30
313,572,485.63 96.56 387,799,078.94 90.33
7.413.4.3.2
95%
2019 12 2018 12

46 64




2019

31 31

VaR 0.78% 2018 12
31 VaR 0.09%)

-2,529,379.63 -371,626.86

VaR
74.14
@
@
(b)
(D
2019 12 31

74,508,486.92

95%

2018

235,423,987.05

3,640,011.66 ( 2018 12 31

8,679,678.94

(i)

Giii)

0.00
0.00

1,998,455.02

47

379,119,400.00

0.00

1,641,556.64

0.00 3,640,011.66

1,641,556.64
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2019

§ 8

81
%

1 77,046,846.43 23.26
77,046,846.43 23.26
236,525,639.20 71.41
236,525,639.20 71.41
11,445,360.02 3.46
6,186,972.83 1.87
331,204,818.48 100.00

8.2

821

A - -
B - -
C 40,126,756.19 12.36
D - -
E - -
F - -
G 13,295,600.00 4.09
H 1,236,600.00 0.38
1 142,188.40 0.04
J 15,642,607.00 4.82
K - -
L 1,156,350.00 0.36
M 3,826,664.80 1.18
N 6,578.04 0.00
0 - -
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2019

w |V |O| T

1,613,502.00 0.50
77,046,846.43 23.73
822
8.3

1 600377 980,000 10,995,600.00 3.39
2 600519 8,990 10,635,170.00 3.27
3 601939 1,299,500 9,395,385.00 2.89
4 601288 1,183,800 4,368,222.00 1.35
5 600104 180,000 4,293,000.00 1.32
6 603259 41,540 3,826,664.80 1.18
7 000858 25,493 3,390,823.93 1.04
8 603369 100,000 3,272,000.00 1.01
9 000661 6,627 2,962,269.00 0.91
10 600548 200,000 2,300,000.00 0.71
11 600309 40,000 2,246,800.00 0.69
12 600887 69,400 2,147,236.00 0.66
13 600741 76,000 1,975,240.00 0.61
14 600036 50,000 1,879,000.00 0.58
15 688029 10,568 1,667,207.68 0.51
16 300144 52,200 1,613,502.00 0.50
17 600872 37,600 1,479,560.00 0.46
18 000333 21,800 1,269,850.00 0.39
19 600258 60,000 1,236,600.00 0.38
20 601888 13,000 1,156,350.00 0.36
21 000651 16,823 1,103,252.34 0.34
22 000568 11,744 1,017,969.92 0.31
23 688003 25,775 729,690.25 0.22
24 688010 17,276 705,379.08 0.22
25 600521 30,000 517,800.00 0.16
26 688333 7,359 395,546.25 0.12
27 688181 4,306 189,377.88 0.06

50
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2019

51
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2019

1 601328 17,837,033.00 4.15
2 601288 15,222,107.00 3.55
3 000858 14,971,856.95 3.49
4 601939 12,075,866.10 2.81
5 600004 10,664,378.64 2.48
6 000568 8,590,650.94 2.00
7 601888 7,788,472.24 1.81
8 601988 6,774,000.00 1.58
9 601021 6,628,453.84 1.54
10 600332 6,537,427.00 1.52
11 600377 5,308,283.70 1.24
12 600011 4,365,624.00 1.02

52

64




2019

6

7 1,806,554.20 0.56

8 186,294,000.00 57.37

9 - -

10 236,525,639.20 72.84
8.6

1 152255 19 01 300,000 30,162,000.00 9.29

2 111910201 (19 CD201| 300,000 29,094,000.00 8.96

3 111904092 (19 CD092| 220,000 21,362,000.00 6.58

4 111909270 (19 CD270| 200,000 19,410,000.00 5.98

5 111911067 (19 CD067| 200,000 19,396,000.00 5.97

8.7

8.8

8.9

8.10

8.10.1

8.10.2

8.11
8111
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2019

8.11.2

8.11.3

8.12

8121

8.12.2

8.12.3
1 36,025.39
2 2,784,282.37
3 -
4 3,299,085.93
5 67,579.14
6 -
7 -
8 -
9 6,186,972.83

8.12.4

8.12.5

8.12.6
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§9
9.1

)

897 307,774.65 266,564

9.2

9.3
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§ 10

697,321,010.82
2005 2 11

426,174,408.68

204,121,729.84

354,222,275.39

276,073,863.13
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2019

§ 11

111

11.2

11.2.1

2019 3 2

11.2.2

11.3

114

115

50,000.00

57 64



2019

332,658,469.86

80.18%

176,743.01

72.11%

82,245,504.13

19.82%

68,370.53

27.89%

11.7.2

<1998>29

[2007]48

58
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2019

34,228,782.85 97.80% 535,900,000.00 100.00% -
771,074.10 2.20% - - -
11.8
1 2019 1
2018 12 31
2 2019 10
( )
2018

3 2019 19

4
4 2019 1
5 2019 2
6 2019 1
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9 2019 3 30
10 2019 4 8
11 2019 4 15

2019
12 2019 4 22
13 2019 4 26
14 2009 5 7
15 2019 5 15
16 2019 5 22
17 2019 6 22
18 2019 6 26
19 2019 6 27
20 2009 7 1
2019 6 30
21 2009 7 10
2019
22 2019 7 18
2019
23 2019 8 27
24 2009 9 2
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25 2019 2 2019 9 24
26 2019 9 25

2019 2019 10 23

27
2019 10 23

28

2019

2019 12 30

29
2019 12 30

30
66 2019 12 31

31
66 2019 12 31

32
2019 12 31

33
2019 12 31

34
2019 12 31

35
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2019

121

§ 12

20%

20%

2019

2019
12
31

126,091,465.55

0.00

0.00

126,091,465.55

45.67%

2019

2019

14

98,873,990.10

0.00

98,873,990.10

0.00

0.00%

2019

2019

14

148,935,115.23

0.00

148,935,115.23

0.00

0.00%

2019

17

2019

14

0.00

45,954,963.24

45,954,963.24

0.00

0.00%
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12.2
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2019

§ 13

131

13.2

13.3

http://www.cxfund.com.cn

2020 4 27
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