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1.2
81

§2

83

§4

§5

§6

§7

§8

1.1
1.2

2.1
2.2
23
2.4
2.5

3.1
32
33

4.1
4.2
43
4.4
4.5
4.6
4.7
4.8
4.9

5.1
52
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6.1
6.2

7.1
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8.1
8.2
8.3
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89

810
811

§12

§13

8.8
8.9
8.10
8.11
8.12

9.1
92
93

11.1
11.2
11.3
11.4
11.5
11.6
11.7
11.8

12.1
12.2

13.1
13.2
133




2019

§2
21

519961

2015 6 12

45,091,423.14

A
519961
42,846,351.28

C
519960
2,245,071.86




2019

+3%

2.3

021-61009999

020-66338888

zhouyg@cxfund.com.cn

cuirj@gf.com.cn

4007005566

95575

021-61009800

020-87555129

68 9 2 618
26
68 9 34
200120 510627
2.4
www . cxfund.com.cn
68 9
26 34
2.5
100 50
17
68 9
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83
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2019

53.53% 53.19% -22.17% -24.65% 14_12% 11.80%
3.1.
2
2019 2018 2017
10,466,534. -36,077,588. 2,523,475.7
363,564.53 -191,170.02 | 8,813,957.89
79 70 4
0.2443 0.1619 -0.1065 -0.1576 0.0852 0.0504




2019

58,775,501. | 2,897,157. | 302,589,809. | 1,021,517.7 | 118,671,800. | 56,004,986.
75 68 16 7 88 90
1.3718 1.2905 0.8935 0.8424 1.148 1.118
3.1.
3
2019 2018 2017
37.18% 29.05% -10.65% -15.76% 14_80% 11.80%




2019




2019

3.2.2

1 A 2015 6 12 2019 12 31
2015 11 30 2019 12 31

2 6

11 71
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3.2.3

A 2015 6 12 C 2015 11 30

2015

3.3

12 71
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2019

FOF

300

FOF

4.1.2
N

2018 12
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2017

5

2019 6
- 4
26
2016 1 2019 2
21
29 2
2017 7 2019 4 4
28 29

4.2

15
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4.3
4.3.1

4.3.2

16

71



2019

4.3.3

4.4
4.4.1

2019

CPI

19

4.4.2
A
A 53.53%
1.2905 C

4.60%

4.5
2020

17

71

1.3718

C

53.19%

1.2905

5%

1.3718



2019

4.6

18

71
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4.8

4.9

172

20%

19

71
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§5
5.1

5.2

5.3

2019

20 71



2019

§6
6.1
2020 61399737_B17
6.2
2019 12 31 2019
2019 12 31

2019

21

71




2019

@

&)

®

*

®)

17

2020

4

22

22

71
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7.1

§7

2019 12 31

2019 12 31 2018 12 31
7.4.7.1 5,186,479.41 5,006,898.31
1,695,926.74 697,326.41
204,569.04 799,350.18
7.4.7.2 56,221,747.83 281,842,344.44
51,220,247.83 254,754,744.44
5,001,500.00 27,087,600.00
7.4.7.3 - -
7.4.7.4 - -
- 16,684,570.68
7.4.7.5 126,804.79 997,683.91
1,180,504.69 1,941,254.80
7.4.7.6 - -
64,616,032.50 307,969,428.73

2019 12 31 2018 12 31
7.4.7.3 - -
1,749,705.12 -
866,142.70 3,493,849.88
39,639.81 210,134.40
12,387.45 65,667.02
255.01 231.76
7.4.7.7 95,905.39 405,620.88
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71




2019

7.4.7.8 179,337.59 182,597.86
2,943,373.07 4,358,101.80
7.4.7.9 45,091,423.14 339,880,085.65
7.4.7.10 16,581,236.29 -36,268,758.72
61,672,659.43 303,611,326.93
64,616,032.50 307,969,428.73
2019 12 31 A 1.3718 C
1.2905 45,091,423.14 42,846,351.28
C 2,245,071.86
7.2
2009 1 1 2019 12 31

24

71




2019

5. “ o 7.4.7.18
1,527,114.11 7,479,792.62
3,498,375.51 10,452,212.09

1 7.4.10.2.1 1,175,574.66 2,392,890.40

2 7.4.10.2.2 367,367.15 747,778.28

3 7.4.102.3 22,525.08 62,674.78

4 7.4.7.19 1,426,320.46 6,661,399.13

5 295,082.40 374,704.33

295,082.40 374,704.33

6 - 2.17

7 7.4.7.20 211,505.76 212,763.00

. 96,154,667.23 -98,693,637.17

) 96,154,667.23 -98,693,637.17

7.3

25
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45,091,423.14

16,581,236.29

61,672,659.43

2018

1 2018 12

31

153,521,579.95

21,155,207.83

174,676,787.78

-98,693,637.17

-98,693,637.17

186,358,505.70

41,269,670.62

227,628,176.32

1,297,783,914.88

182,425,972.62

1,480,209,887.50

-1,111,425,409.18

-141,156,302.00

-1,252,581,711.18

339,880,085.65

-36,268,758.72

303,611,326.93

7.1 7.4

7.4
7.4.1

2015 6

12

7 2015 986

26

261,102,567.29
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2019 12 25
A C A
C
0%-95%
5%-100%
3%
5%
+3%
7.4.2
2 3
XBRL 3 < >
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2019 12 31
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@
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20%
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4)
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7.4.4.12

7.4.4.13

D

( )> ( [2017]6 )

2) (

[2017]13 ) (ANAC) (

[2013]13 )

3) < 2015 1

> ( [2014]24 )
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7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

7.4.6.1

3%o

1%o

[2005]103

34

71

2008

2008

4

9

24
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[2016]140
[2017]56
2018 1 1
3%
7.4.6.3
2011
7.4.6.4
[2004]78
2004 1 1
[2005]103
[2008]1
7.4.6.5
[2005]103
[2008]132

2008
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2018 1 1

2011
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2019

7.4.7.6
7.4.7.7
2019 12 31 12 31
95,905.39 405,620.88
95,905.39 405,620.88
7.4.7.8
2019 12 31 12 31
337.59 3,597.86
9,000.00 9,000.00
50,000.00 70,000.00
120,000.00 100,000.00
179,337.59 182,597.86
7.4.7.9
A
2009 1 1 31

338,667,397.86

338,667,397.86

186,482,389.46

186,482,389.46

-482,303,436.04

-482,303,436.04

42,846,351.28

42,846,351.28
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2019

1 1 2019

12

1,212,687.79

1,212,687.79

24,929,531.38

24,929,531.38

-23,897,147.31

-23,897,147.31

2,245,071.86

2,245,071.86

7.4.7.10

-15,366,863.65
33,649,845.08

-7,816,446.64

8,492,181.05

39

71

-20,710,725.05
59,635,872.55

-33,462,531.82

15,300,025.09

-36,077,588.70
93,285,717.63

-41,278,978.46

23,7 /PEMC Q2,
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24,194.00 50,598.16
10,040.12 20,229.73
123,642.37 220,986.19
7.4.7.12
7.4.7.12.1
2009 1 1 2019 2018 1 1
12 31 2018 12 31
626,763,910.27 2,453,195,615.68
589,959,083.67 2,497,458,364.84
36,804,826.60 -44,262,749.16
7.4.7.13
7.4.7.13.1
2019 1 1 2019 2018 1 1 2018
12 31 12 31
-320,041.32 -378,691.01
-320,041.32 -378,691.01
7.4.7.13.2
2019 1 1 2019 2018 1 1 2018
12 31 12 31
183,399,376.87 69,269,120.60
180,051,236.88 69,071,466.25
3,668,181.31 576,345.36
-320,041.32 -378,691.01
7.4.7.13.3
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7.4.7.13.4 e
7.4.7.13.5
7.4.7.14
7.4.7.14.1
7.4.7.15
7.4.7.15.1 —_—
7.4.7.15.2 e
7.4.7.16
2009 1 1 2019 2018 1 1 2018 12
12 31 31
1,291,157.40 1,734,667.27
1,291,157.40 1,734,667.27
7.4.7.17
2009 1 1 2019 2018 1 1 2018
12 31 12 31
1. 59,180,553.76 -53,892,668.73
— 59,067,399.46 -53,779,632.16
— 113,154.30 -113,036.57
2. - -
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59,180,553.76

-53,892,668.73

7.4.7.18
2009 1 1 2019 2018 1 1 2018 12
12 31 31
1,514,109.89 7,449,262.72
13,004.22 30,529.90
1,527,114.11 7,479,792.62
30 30
3 75% 3
6 50% 6
25%
7.4.7.19
2009 1 1 2019 2018 1 1 2018 12
12 31 31
1,426,157.96 6,661,049.13
162.50 350.00
1,426,320.46 6,661,399.13
7.4.7.20

2009 1 1 2019

2018 1 1 2018

12 31 12 31
50,000.00 70,000.00
120,000.00 100,000.00
36,000.00 36,000.00
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5,505.76 6,763.00
211,505.76 212,763.00
7.4.8
7.4.8.1
7.4.8.2
7.4.9
- )
- )
- )
7.4.10
7.4.10.1
7.4.10.1.1
2019 1 1 2019 12 31
2018 1 1 2018 12 31

43

71




2019

- - 258,043,811.27 5.07%
7.4.10.1.2
2009 1 1 2019 12 31
2018 1 1 2018 12 31
- - 1,606,061.62 1.19%
7.4.10.1.3
2019 1 1 2019 12 31
2018 1 1 2018 12 31
- - 31,600,000.00 2.40%
7.4.10.1.4
7.4.10.1.5
2019 1 1 2019 12 31
2018 1 1 2018 12 31
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240,316.45 6.40% -
7.4.10.2
7.4.10.2.1
2009 1 1 2019 12 | 2018 1 1 2018 12
31 31
1,175,574.66 2,392,890.40
452,570.22 933,636.74
0.80%
H Ex = H E
7.4.10.2.2
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
367,367.15 747,778.28
0.25%
H Ex = H E
7.4.10.2.3
2009 1 1 2019 12 31
A c
- 22,468.23 22,468.23
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- 22,468.23 22,468.23
2018 1 1 2018 12 31
A C
- 62,674.78 62,674.78
- 62,674.78 62,674.78
A C 0.25%
C 0.25%
H Ex =
H C
E C
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
7.4.10.5.1

7.4.10.5.2
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7.4.10.6

7.4.10.7
7.4.10.8
7.4.11
7.4.12 2019 12 31
7.4.12.1 /
7.4.12.1.1
2020
2019 |7
688020 7 ” 53.88| 88.80 | 6,761 | 364,282.68 | 600,376.80
16
2019|2020
10 4
688108 2 | a0 6.99 | 12.40 | 9,304 | 65,034.96 | 115,369.60
2019 | 2020
1| 5
688111 1 18 45.86|128.63 | 14,659 672,261.74 |(1,885,587.17
2020
2019 |7
685168 8 . 56.88| 97.93 | 2,252 | 128,093.76 | 220,538.36
30
2019 | 2020
10 5
685288 o | 24.99| 28.45 | 3,429 | 85,690.71 | 97,555.05
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7.4.12.2

7.4.12.3

7.4.12.3.1

7.4.12.3.2

7.4.12.4

7.4.13

7.4.13.1
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7.4.13.2

10%

10%

7.4.13.2.1
2019 12 31 2018 12 31
A-1 0.0 0.00
A-1 0.00 0.00
5,001,500.00 0.00
5,001,500.00 0.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2019 12 31 2018 12 31
AAA 0.0 0.00
AAA 0.00 0.00
0.00 27,087,600.00
0.00 27,087,600.00

49 71
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7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1
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7.4.13.4.1.1
2019 12
2018 12

31

31

5,186,479.41
1,695,926.74

204,569.04
5,001,500.00

1,118,690.48

13,207,165.67

13,207,165.67

6

5,006,898.31

51

1-5
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51,220,247.
126,804.

61,814.

51,408,866.

1,749,705.
866,142.
39,639.
12,387.
255.
95,905.
179,337.
2,943,373.
48,465,493.

83
79

21

83

12
70
81
45
01
39
59
07
76

5,186,479.
1,695,926.
204,569.
56,221,747.
126,804.

1,180,504.

64,616,032.

1,749,705.
866,142.
39,639.
12,387.
255.
95,905.
179,337.
2,943,373.
61,672,659.

5,006,898.

41
74
04
83
79

69

50

12
70
81
45
01
39
59
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43
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33,501, 174.90 -

4270,020,152.03 303,611,326.93

7.4.13.4.1.2
2019 12 31 2018 12 31
27 295.74 13,640.88
27 -295.74 -13,640.88
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
7.4.13.4.3.1
2019 12 31 2018 12 31
%
%
51,220,247.83 83.05 254,754,744 .44 83.91
5,001,500.00 8.11 27,087,600.00 8.92
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56,221,747.83 91.16 281,842,344 .44 92.83
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7.4.14.1.2.3
0.00
0.00

1,315,363.85

7.4.14.2

7.4.14.3

54

0.00

71

0.00
1,604,063.13
2,919,426.98

1,604,063.13



2019

§8
8.1
%

1 51,220,247.83 79.27
51,220,247.83 79.27
5,001,500.00 7.74
5,001,500.00 7.74
4 - -
5 - -
6 - -
7 6,882,406.15 10.65
8 1,511,878.52 2.34
9 64,616,032.50 100.00

8.2

8.2.1

A - -
C 22,944,110.30 37.20
D - -
E - -
F | -
G - -
H - -
1 9,598,753.53 15.56
J 15,561,045.00 25.23
K 2,835,058.00 4.60
L - -
M - -
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2019

»w O |V O |2

281,281.00 0.46
51,220,247.83 83.05
8.2.2
8.3

1 601318 58,500 4,999,410.00 8.11
2 300054 500,000 4,950,000.00 8.03
3 600887 138,800 4,294,472.00 6.96
4 300348 150,000 3,138,000.00 5.09
5 000002 88,100 2,835,058.00 4.60
6 601166 132,000 2,613,600.00 4.24
7 601818 550,800 2,429,028.00 3.94
8 601233 161,900 2,426,881.00 3.94
9 300253 161,900 2,425,262.00 3.93
10 002311 66,000 2,376,000.00 3.85
11 601211 109,800 2,030,202.00 3.29
12 601939 280,000 2,024,400.00 3.28
13 688111 14,659 1,885,587.17 3.06
14 600486 18,400 1,262,792.00 2.05
15 603313 56,600 1,194,826.00 1.94
16 002271 43,700 1,149,747.00 1.86
17 600309 19,805 1,112,446.85 1.80
18 300454 9,400 1,075,266.00 1.74
19 600030 36,100 913,330.00 1.48
20 002153 21,900 854,100.00 1.38
21 002001 36,100 839,686.00 1.36
22 000858 6,200 824,662.00 1.34
23 002179 20,700 808,542.00 1.31
24 688020 6,761 600,376.80 0.97
25 000333 10,200 594,150.00 0.96
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2019

26 000001 33,500 551,075.00 0.89
27 300618 3,600 296,604.00 0.48
28 300144 9,100 281,281.00 0.46
29 688168 2,252 220,538.36 0.36
30 688108 9,304 115,369.60 0.19
31 688288 3,429 97,555.05 0.16

8.4

8.4.1 2% 20
1 300054 19,442,758.00 6.40
2 601318 15,205,427.01 5.01
3 300078 13,939,049.43 4.59
4 600271 13,074,137.14 4.31
5 300253 12,332,771.22 4.06
6 600887 11,890,814.00 3.92
7 600703 11,754,605.00 3.87
8 601009 10,783,591.12 3.55
9 603986 10,236,377.60 3.37
10 300383 10,005,274.48 3.30
11 600030 9,519,386.50 3.14
12 603019 8,484,754 .44 2.79
13 000001 8,354,499.00 2.75
14 600867 8,099,704.98 2.67
15 601688 7,974,983.72 2.63
16 002271 7,735,740.70 2.55
17 002157 7,075,273.00 2.33
18 601166 6,689,484.00 2.20
19 601398 6,648,986.00 2.19
20 300012 6,637,139.25 2.19

8.4.2 2% 20
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2019

1 300054 29,646,243.00 9.76
2 603986 27,754,410.93 9.14
3 600887 21,875,356.66 7.21
4 000333 21,830,935.00 7.19
5 300253 19,731,903.11 6.50
6 300348 19,624,613.00 6.46
7 300166 19,278,710.74 6.35
8 300373 18,302,996.71 6.03
9 002405 17,155,102.70 5.65
10 300012 16,926,889.00 5.58
11 002415 16,178,200.82 5.33
12 600588 14,510,996.20 4.78
13 300078 14,422,109.00 4.75
14 300532 14,211,691.13 4.68
15 002410 13,975,666.00 4.60
16 002609 13,676,234.40 4.50
17 000977 13,425,055.96 4.42
18 600271 12,659,675.00 4.17
19 300212 12,352,115.16 4.07
20 600703 11,775,509.00 3.88
21 601318 11,712,154.00 3.86
22 300036 11,528,199.00 3.80
23 300383 11,434,322.17 3.77
24 300474 11,370,881.00 3.75
25 601009 11,246,341.78 3.70
26 300047 10,814,905.60 3.56
27 600030 9,693,096.00 3.19
28 300454 9,505,500.00 3.13
29 002920 8,846,629.00 2.91
30 600079 8,484,036.00 2.79
31 002157 8,230,306.37 2.71
32 600867 8,093,121.40 2.67
33 000001 7,790,280.00 2.57
34 000961 7,763,463.00 2.56
35 601688 7,595,413.14 2.50
36 603019 7,232,899.00 2.38
37 601398 6,874,108.00 2.26
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2019

38 | oo02em 6,554,581.50 2.16
"39 | 600741 6,497,157.20 2.14
40 | 002153 6,459 ,458.00 2.13
41 | 601628 6,337,770.00 2.09
8.4.3

327,357,187.60

626,763,910.27

8.5

59
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2019

8.8

8.9

8.10
8.10.1

8.10.2

8.11
8.11.1

8.11.2

8.11.3

8.12

8.12.1

8.12.2

8.12.3

1 204,569.04
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2019

2 i}
3 _
4 126,804.79
5 1,180,504.69
6 _
7 _
8 _
9 1,511,878.52

8.12.4

8.12.5
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2019

89

9.1
)
9,426 4,545.55 0.00 0.00% 42,846,351.28 | 100.00%
A
35| 64,144.91 0.00 0.00% 2,245,071.86 | 100.00%
C
9,461 4,766.03 0.00 0.00% 45,091,423.14 | 100.00%
9.2
83.03 0.00%
C 0.00 0.00%
83.03 0.00%
9.3
A 0
C 0
0
A 0
C 0
0
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810

2015 6 A 12 H

261,102,567.29

338,667,397.86

1,212,687.79

186,482,389.46

24,929,531.38

482,303,436.04

23,897,147.31

nn

42,846,351.28

2,245,071.86
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2019

811

11.1

11.2
11.2.1

2019
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2019

2019 6 30
2 2019 4 19
2019 28
3 2019 8 5
2019 31
6
4 2019 11 7
2019 50
5 2019 12 12
2019 57
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11.7
11.7.1

434,475,779.35

46.15%

317,730.79

47 .83%

265,286,048.72

28.18%

194,004.47

29.21%

241,583,352.31

25.66%

152,512.31

22.96%

[ IS I T RSN SN SN

11.7.2

66

71

<1998>29

[2007]48




2019

318,157,694.21
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