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2018

01

01

81

12

31
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3
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1.2
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82
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84
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89

810
811

8§12

8§13

8.8
8.9
8.10
8.11

9.1
9.2
9.3

111
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11.4
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11.7
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121
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82

2.1
582002
582002
2011 7 27
203,871,584.43
A C
582002 582202
199,016,456.33 4,855,128.10
2.2
2.3
021-50509888-8206 4006800000
Ivhui@scfund.com.cn lixiubin@citicbank.com
021-50509666/400-821-0588 | 95558
021-50509888-8211 010-85230024
279
279
200135 100010
2.4

www . scfund.com.cn
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2.5

100
50

279
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3.1

83

2018 2017 2016

A
A C A C C
8,691,864.5 6,285,999.5 3,038,284.2
9 276,653.73 g 833,698.24 | 3,140,998.47 5
11,671,623. 5,926,837.6 1,781,149.2

341,506.73 935,978.56 | 3,143,394.45

19 3 8
0.0526 0.0483 0.0428 0.0484 0.0508 0.0288
4_81% 4.47% 4.03% 4.67% 3.89% 2.26%




2018

4.97% 4.92% 6.06% 4.86% 4.23% 3.82%
3.1.
2
2018 2017 2016
19,986,562. 7,483,459.3 761,257,343.8 | 35,706,508.
437,177.16 444,853.58
50 9 6 24
0.1004 0.0900 0.0607 0.0506 0.3057 0.2776




2018

222,804,183 | 5,384,473. | 131,570,012 | 9,288,256. | 3,251,861,354 | 164,342,804
.59 44 .76 76 .04 .16
1.120 1.109 1.067 1.057 1.306 1.278
3.1.
3
2018 2017 2016
51.11% 46.15% 43.96% 39.30% 35.73% 32.84%




2018

3.2
3.2.1
A
1.54% 0.05% 1.99% 0.05% -0.45% 0.00%
2.66% 0.07% 2.57% 0.06% 0.09% 0.01%
4.97% 0.06% 4.79% 0.07% 0.18% -0.01%
16.04% 0.08% -0.41% 0.08% 16.45% 0.00%
40.35% 0.13% 10.55% 0.09% 29.80% 0.04%
51.11% 0.13% 10.24% 0.09% 40.87% 0.04%
C
1.46% 0.04% 1.99% 0.05% -0.53% -0.01%
2.88% 0.07% 2.57% 0.06% 0.31% 0.01%
4.92% 0.06% 4.79% 0.07% 0.13% -0.01%
14.22% 0.07% -0.41% 0.08% 14.63% -0.01%
37.18% 0.12% 10.55% 0.09% 26.63% 0.03%
46.15% 0.12% 10.24% 0.09% 35.91% 0.03%
1 =
2 2011 7 27
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3.2.2

AZJHE G Y LB T M LK 5 LM 0 e A3 07 S0 L
P | N U N TSN XV RN TV T O T O TN O N OB
46.36%
41.21%
36.06%
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4
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CZ M 4 0 2 T M {EU R 3 5 R S 237 L 4 R o i i 5 1 P sk 4 ) LR B
46.55% R
41.89%
37.24%
32.50%
27.93%
23.28%
18.62%
13.96%
9.31%

4.66%

0.00%

W
- =
o o
o o4 o

0
0
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b
)
o
=
wh
=

2011-07-27
2011-12-08

2012-08-04 |

2013-01-17 4o A1
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2013-10-14
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3.2.3
Ak AR AR PR R R L ) MMl £ b R RS i 3R % LG P

10.97%

5.48%
4.11%
2.74%
1.37%
0.00% '

-1.37%

-2.74%

20145 20584 20164 20174 20184

WAL AU A L R
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Ctid & hAF R G P EIE AR 3R KIS R UMb 25 bo A e MEWC R 3R o BB P

01649

4.03% 1

1.34% 1

0.00% -

-1.34% A

-269% 4

-4.03% -

3.3

207

W CEl R G iR

% W CHp IR L RS

20184

10

2018

2017

3.0000

748,943,550.73

559,500.13

749,503,050.86

2016

3.0000

748,943,550.73

559,500.13

749,503,050.86

10

2018

2017

2.7000

36,050,654.47

163,272.23

36,213,926.70

2016

2.7000

36,050,654.47

163,272.23

36,213,926.70

14

67
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84
4.1
41.1
2004 8 27
2 1
913100007664967591
70%  30%
2018
310.24 44 .97
24
2015
3.
12.59%
*
2017
2017

2016 *

15

[2004]32
587.35
29 69
(X3 a4 1-
2018
81
*
2016

67

, 2004

279

232.14

2018



2018

* LOF
4.1.2
2012
3
2014 10
- 12
16
2014 10
16
2016 11 7
2018 4 11
1
2
4.2
4.3

4.3.1

16
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2018

4.3.2

4.3.3

4.4
4.4.1

1
2
2
A
1
3.98% 3.5%
9 8
10 25 BP 3.7%
10 3. 7% 3.22%
12 TMLF
3 SHIBOR 4.8% 4 4%
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4.35% 2.8% 3.35%

4.4.2
A 1.120
4.97% C 1.109
4_.92% 4.79%
4.5
2018

2019

4.6
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4.7

4.8

4.9

19

67
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5.1

5.2

5.3

85

20

67

2018

2018



2018

6.1

86

2019

60469066_B10

6.2

2018

12

31

2018

12

2018

31 2018

21

67




2018

22

67




2018

2019

3

27

23

67




2018

87
7.1
2018 12 31
2018 12 31 2017 12 31
74.7.1 122,702.16 1,476,418.17
24,247.25 236,029.66
11,740.35 2,524.10
7.4.7.2 240,144,090.37 173,350,496.63
240,144,090.37 173,350,496.63
7473 - -
7474 - -
74.75 5,329,823.97 2,826,318.78
6,573.72 79,868.33
7.4.7.6 - -
245,639,177.82 177,971,655.67
2018 12 31 2017 12 31
7473 - -
16,999,854.50 36,859,784.82
47,685.50 15,860.75
125,883.14 76,248.74
38,733.29 23,461.14
2,005.39 3,151.40
1477 2,029.06 629.87
84,794.94 65,640.00
9,503.47 18,597.53
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2018

7.47.8 140,031.50 50,011.90
17,450,520.79 37,113,386.15
7.4.7.9 203,871,584.43 132,079,478.81
7.4.7.10 24,317,072.60 8,778,790.71
228,188,657.03 140,858, 269.52
245,639,177.82 177,971,655.67

2018 12 31 1.119 203,871,584.43
A 1.120 199,016,456.33  C 1.109

4,855,128.10
7.2
2018 1 1 2018 12 31
2018 1 1 2018 | 2017 1 1

12 31 2017 12 31
15,407,260.94 8,855,455.87
1. 11,537,162.29 8,729,182.72
7.4.7.11 56,678.21 301,916.06
11,326,901.82 6,707,618.17
153,582.26 1,719,648.49
2. <77 759,233.13 -321,884.63
7.4.7.12 - -
7.47.13 759,233.13 -321,884.63
74713 - -
7.4.7.14 - -
7.4.7.15 - -

3. 7.4.7.16
o 3,044,611.60 -256,881.60
4. .77
5, <77 7.4.7.17

66,253.92 705,039.38

25

67




2018

3,394,131.02 1,992,639.68
1 7.410.2.1 1,615,368.57 1,136,649.70
2 7.410.2.2 497,036.52 349,738.30
3 7.410.2.3 30,568.85 82,742.90
4 7.47.18 11,095.70 7,929.01
5 939,953.45 205,097.35
939,953.45 205,097.35
6 25,457.09 -
7 7.47.19 274,650.84 210,482.42
B 12,013,129.92 6,862,816.19
B 12,013,129.92 6,862,816.19

7.3

2018 1 1 2018 12 31
2018 1 1 2018 12 31
132,079,478.81 8,778,790.71 140,858 ,269.52
. 12,013,129.92 12,013,129.92
. 71,792,105.62 3,525,151.97 75,317,257.59
209,264 ,608.16 16,505,540.27 225,770,148.43
-137,472,502.54 -12,980,388.30 | -150,452,890.84
203,871,584.43 24,317,072.60 228,188,657.03
2017 1 1 2017 12 31
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2018

2,619,240,306.10 796,963,852.10 | 3,416,204,158.20
- 6,862,816.19 6,862,816.19
. -2,487,160,827.29 -9,330,900.02 | -2,496,491,727.31
387,836,361.12 18,466,615.96 |  406,302,977.08
-2,874,997,188.41 -27,797,515.98 | -2,902,794,704.39
- -785,716,977.56 | -785,716,977.56
132,079,478.81 8,778,790.71 140,858,269.52
7.1 7.4
7.4
7.4.1
( s & ,’)
< > [2011]818
2011 7
27 422,128,529.69

27




2018

7.4.2

7.4.3

2018

7.4.4

7.4.4.1

7.4.4.2

7.4.4.3

€))

XBRL

28

67

12 31

2018

12

31
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)

7.4.4.4

€))
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(©)

7.4.4.5
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7.4.4.6

7.4.4.7
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7449 /()
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)
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(5) /

(6) /
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@ / /C )

9) /
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(1) /
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7.4.4.10

7.4.4.11
€))

)

®

Q)

®
7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

2016

5

10%

[2016]36

1

33

67



2018

[2016]46

[2016]70

[2016]140

[2017]56
2018 1 1

3% 2018 1 1

2011

2011

[2004]78

2004 1 1

[2005]103

[2008]1
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2018

4
[2005]103
[2008]132
2008 10 9
[2012]85
2013 1 1
1 1
1 1 1 50%
1 250 20%
[2015]101
205 9 8
1
5
2008 4 24
3%o 1%
2008 9 19
[2005]103
7.4.7
7.4.7.1
2018 12 31 2017 12 31
122,702.16 1,476,418.17
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2018

122,702.16 1,476,418.17
7.4.7.2
2018 12 31
40,532,863.43 38,981,090.37 -1,551,773.06
197,881,522.45 201,163,000.00 3,281,477.55
238,414,385.88 240,144,090.37 1,729,704.49
238,414,385.88 240,144,090.37 1,729,704.49
2017 12 31
57,092,783.74 55,827,496.63 -1,265,287.11
117,572,620.00 117,523,000.00 -49,620.00
174,665,403.74 173,350,496.63 -1,314,907.11
174,665,403.74 173,350,496.63 -1,314,907.11
7.4.7.3
7.4.7 .4
7.4.7.4.1

7.4.7.4.2

36

67




2018

7.4.7.5
2018 12 31 2017 12 31
512.89 2,820.91
11.99 116.82
5,329,293.26 2,822,989.86
- 389.98
5.83 1.21
5,329,823.97 2,826,318.78
7.4.7.6
7.4.7.7
2018 12 31 2017 12 31
2,029.06 629.87
2,029.06 629.87
7.4.7.8
2018 12 31 2017 12 31
31.50 11.90
60,000.00 50,000.00
80,000.00 -
140,031.50 50,011.90
7.4.7.9
A
2018 1 1 2018 12 31
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2018

123,292,952.15

123,292,952.15

195,486,559.61

195,486,559.61

-119,763,055.43

-119,763,055.43

199,016,456.33

199,016,456.33

C
2018 1 1 2018 12 31
8,786,526.66 8,786,526.66
13,778,048.55 13,778,048.55
€= -17,709,447.11 -17,709,447.11
—— § :
- 4,855,128.1& 4,855,128.15
7.4.7.10
A
7,483,459.39 793,601.22 8,277,060.61

8,691,864.59

2,979,758.60

11,671,623.19

3,811,238.52

27,804.94

3,839,043.46

13,479,348.61

1,926,849.42

15,406,198.03

-9,668,110.09

-1,899,044.48

-11,567,154.57

19,986,562.50

3,801,164.76

23,787,727.26

¢
444,853.58 56,876.52 501,730.10
276,653.73 64,853.00 341,506.73
-284,330.15 -29,561.34 -313,891.49
896,690.81 202,651.43 1,099,342.24

38

67




2018

-1,181,020.96 -232,212.77 -1,413,233.73
437,177.16 92,168.18 529,345.34
7.4.7.11
2018 1 1 2018 2017 1 1 2017 12 31
12 31
50,186.27 249,931.25
5,304.98 49,241.35
1,186.96 2,743.46
56,678.21 301,916.06
7.4.7.12
7.4.7.12.1 e
7.4.7.13
7.4.7.13.1 e
2018 1 1 2018 2017 1 1 2017
12 31 12 31
560,753,371.71 389,000, 759.56
549,364,442.15 383,238,120.49
10,629,696.43 6,084,523.70
759,233.13 -321,884.63
7.4.7.13.2
7.4.7.14

7.4.7.14.1

39

67




2018

7.4.7.14.2

7.4.7.15
7.4.7.16
2018 1 1 2018 2017 1 1 2017
12 31 12 31
1. 3,044,611.60 -256,881.60
— 3,044,611.60 -256,881.60
2. - -
3. - -
3,044,611.60 -256,881.60
7.4.7.17
2018 1 1 2018 2017 1 1 2017 12
12 31 31
64,603.67 699,492.51
582002 1,510.80 5,481.44
582202 139.45 65.43
66,253.92 705,039.38
7.4.7.18

2018 1 1 2018
12 31

2017 1 1 2017 12

31

1,045.70

686.51

10,050.00

7,242 .50
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2018

11,095.70 7,929.01
7.4.7.19
2018 1 1 2018 2017 1 1 2017
12 31 12 31
60,000.00 50,000.00
160,000.00 110,000.00
17,450.84 17,882.42
1,200.00 900.00
36,000.00 31,500.00
- 200.00
274,650.84 210,482.42
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
7.4.10.1.2
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2018

2018 1 1 2018 12 31

2017 1 1

2017 12 31

127,440,163.22 100.00%

114,685,070.85 100.00%

7.4.10.1.3
2018 1 1 2018 12 31 2017 1 1 2017 12 31
701,749,000.00 100.00% 3,791,182,000.00 100.00%
7.4.10.1.4
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2018 1 1 2018 12 | 2017 1 1 2017 12 31
31
1,615,368.57 1,136,649.70
48,565.05 79,802.42
0.65%
H=E><0.65%—=
H
E
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2018

3
7.4.10.2.2
20018 1 1 2018 12 (2017 1 1 2017 12 31
31
497,036.52 349,738.30
0.20%
H=E><0.20%~+
H
E
3
7.4.10.2.3
2018 1 2018 12 31
A C
- 3,394.35 3,394.35
- 11,286.76 11,286.76
- 1,755.61 1,755.61
- 16,436.72 16,436.72
2017 1 2017 12 31
A C
- 44,463.24 44,463.24
- 11,463.69 11,463.69
- 3,065.44 3,065.44
- 58,992.37 58,992.37
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2018

0.4%

7.4.10.3 ( )

7.4.10.4

7.4.104.1

2017 1 1 2017 12 31

A C

24,056,160.77 -

/ - -

/ 24,056,160.77 -

7.4.10.4.2

7.4.10.5

2018 1 1 2018 12 31 2017 1 1 2017 12 31
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2018

122,702.16 50,186.27 1,476,418.17 249,931.25
2018 5,304.98 (2017
49,241.35 ) 2018 24,247.25 (2017 236,029.66
)
7.4.10.6
7.4.10.7
7.4.11
7.4.12 2018 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
12 31
16,999,854 .50
2019 1
160206 16 06 4 99.30 172,000 17,079,600.00
172,000 17,079,600.00
7.4.12.3.2
2018 12 31

45 67




2018

7.4.13

7.4.13.1

7.4.13.2

10%

10%
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7.4.13.2.1

2018 12 31 2017 12 31
A-1 - -
A-1 - -
20,134,000.00 124,487,537.50
20,134,000.00 124,487,537..50
7.4.13.2.2
7.4.13.2.3
2018 12 31 2017 12 31
A-1 - -
A-1 - -
19,409,000.00 -
19,409,000.00 -
7.4.13.2.4
2018 12 31 2017 12 31
AAA 103,323,096.00 -
AAA 25,577,924.87 48,861,955.33
71,700,069.50 1,003.80
200,601,090.37 48,862,959.13
7.4.13.2.5
7.4.13.2.6
7.4.13.3
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2018

7.4.13.3.1

7.4.12

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2018
12 |1
31

1-5

122,702.16

122,702.16

24,247.25

24,247.25

48
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2018

11,740.35 - - - 11,740.35
20,134,000.008,963,364.8065,852,500.07/148, 974,425 501, 219, 800..00) -240,144,090.37
i _ -55,329,823.97 5,329,823.97
i _ 4 6,573.72 6,573.72
20,292,689.763,963,364.8065,852,500.07/148, 974,425 5011, 219, 800.005, 336, 397 . 69245, 639,177 .82
16,999,854.50 - - -{ 16,999,854.50
i _ | 47,685.50  47,685.50
i _ -| 125,883.14  125,883.14
i _ - 38,733.29  38,733.29
i _ 4 2,005.39 2,005.39
i _ 4 2,029.08 2,029.06
i _ - 9,503.47 9,503.47
i _ 4| 84,794.94  84,794.94
i _ -| 140,031.50,  140,031.50
16,999,854.50 - -| 450,666.29 17,450,520.79
3,292,835.263,963,364.8065,852,500.07/148, 974,425 5011, 219, 800.0014, 885, 731.401228, 188 ,657..03

2017
1

12
31

1I=3 3

fil=l5;

49
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2018

1,476,418.17 - - - - - 1,476,418.17
236,029.66 - - - - - 236,029.66
2,524.10 - - - - - 2,524.10
79,612,704.30 -53,349,495.70 40,388,296.63 - -173,350,496.63
- - - - -2,826,318.78 2,826,318.78

- - - - - 79,868.33 79,868.33
81,327,676.23 -53,349,495.70 40,388,296.63 -2,906,187.111177,971,655.67
36,859,784.82 - - - - - 36,859,784.82
- - - - -|  15,860.75 15,860.75

- - - - -|  76,248.74 76,248.74

- - - - -|  23,461.14 23,461.14

- - - - - 3,151.40 3,151.40

- - - - - 629.87, 629.87

- - - - - 18,597.53 18,597.53

- - - - -|  65,640.00 65,640.00

- - - - -l 50,011.90 50,011.90
36,859,784.82 - - - -| 253,601.33 37,113,386.15
44,467,891.41 -53,349,495.70 40,388,296.63 -2,652,585.78140,858,269.52
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7.4.13.4.1.2

25
2017 12 31
2018 12 31

25 894,731.19 258,457.28

25 -887,699.68 -256,657.09
7.4.13.4.2
7.4.13.4.3
7.4.13.4.3.1
2018 12 31
7.4.14
7.4.14.1
7.4.14.1.1
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2018

7.4.14.1.2
7.4.14.1.2.1
2018 12 31
8,946,896.00

2017 12 31

7.4.14.1.2.2

7.4.14.1.2.3

7.4.14.2

7.4.14.3

7.4.14.4

2019 3 27

52

67
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2018

8.1

88

%

240,144,090.37

97.76

240,144,090.37

97.76

146,949.41

5,348,138.04

245,639,177.82

8.2
8.2.1

8.2.2

8.3

8.4
8.4.1

8.4.2

8.4.3

53

2%

2%
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2018

8.5

1 1,029.50 0.00
2 - -
3 91,997,040.00 40.32
71,699,040.00 31.42
4 28,426,124 .87 12.46
5 20,134,000.00 8.82
6 71,230,000.00 31.22
7 8,946,896.00 .92
8 19,409,000.00 .51
9 - -
10 240,144,090.37 105.24
8.6
1 160206 16 06 400,000 39,720,000.00 17.41
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