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6.4.13.3.1 SRbBE SR 55 10 BIHHIRR 27

o

6.4.13.3.2 MEHAARTESH A F = 1R RE

ANFE G (e 4 BN FEFE S8 AR P rp b 4 I8 CATF SRR IE S5 B B S AR A BRI Je (A
TF ST IERIE S 4% B H S U A R XU B ) () 2017 4F 10 H 1 H AR HEAT) S5 1000 ) kot A I
GA G A AR AT T, ST A XU R I A S 1 AL A R R P E AR AR . IR
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A 2 BR A (R F5 BT b ot L A8 LB 25 2 RN [ N AR BILRE 70 (R 43 5 4R AR S U s VE F A adE AT R A 1 e A
srifre

ARG HT T — F AT RATFRESF A A B G 0 HE R 10%, HAR G 5 iR
B ENE H AR SRR — X A R URAT RIS A I IZIE TR 1) 10%.

A G P E UL AEUESR A 5 P BT, HR VR AEARAT (R RN 358 5, B0 3k 4 B Uit
P Z PR WA GE F LIS LS LM 6.4.120 BhAbh, AKEE n@ Sz B 4l e 7 AN
RGN PE TR, H B IR — BB R R ORI A i E . ARe TR T
PN PESZ R B (K T & T AN L 2 e B8 1FE K 15%.

ARG E BN H R SH G 7 DTG § AR BN BEAT 5 P
i SIS, B OREE E DA 0033 082 ] B ANl 7 A A B R A8 7 1 el AR B

[, AT i3k S48 BN & B Bl WA 5 M BT 0 522 5 0 FRIER R, R 5E
JEU XS A2 53 %t T (A S5 IR DL B2 A B AT KPS AT I B R B 5% N B, DL
XF AN RV FRIAZ 5y 5ot T ST AE 5 00 BE A B O BEAT 50 285 U 8 S5 Tt A A B I S8 [ 52 5 PR 50
YRR AN AE 200 T ARG o Ak, AR S < (0 4 BN SN 1 308 [ U 52 5 Jor 490 vt 7 BRI B - AR o 417
ool [ B S S A KT RIS A it PO USR5 0B 22 50 LA DR 44 i 2 2 Fe BTS2
W IFHE SRS BB i L P IR 2 )€ I HAh AR D958 5 06 FOT R [l 52 Sy i, vl %
ST A AR B R 5 B < A TR 20 R BBV DR — B

o
E

6.4.13.4 T RK
T3 R A2 F6 2 4 ke 4 @ T 2 10 A Se M B 8 R R I 4 2 K] BT A 77 37 25 2800 4% TR 25 19 A8 B i
KA EN X, LG AR . A XU A A AR 4 XU

6.4.13.4.1 FJZR R

M 2 PR 2 i g L (R 2 SO B B e B 32 T 37 A R ARl i A AR e sl O AR o R AR SRk
<l TR T SR AR TR S A SO T B AR AR, H rh R R AR S i TR T e
AN TS0 1) 45 ARORR A T 37 0] 2R e A7 B X AROR B g 2 i 4 XU

AR < 10 25 < BN 5 TS AR < I B0 R R U P ok AT M, Rl BB R AL G A
JRE TR R AR RS AT B
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FERAEAR KL BN T TR R AR . AT G35 IR R GUBE 5™ B ZON BT AR, 455 & A
B AFHRIES KRR R 4.

6.4.13.4.1.1 R R KD

i NRM
AR
2019 %6 A 1A 1-5 4F 540 AR &1t
30 H
%

AT 240,112,232.41 - - 4 240,112,232.41
o K S 3,670,185.75 - - - 3,670,185.75
B ARIE S 685,124.09 - - - 685,124.09
y‘%ﬁﬁfm - - 4 1,151,386,824.66| 1,151,386,824.66

%
SENRES
kT

R S50
W&lf@ - - 4 20,440,808.18  20,440,808.18

B

NS R, - - - 38,683.68 38,683.68
I AL R T 3R 407.56 - - 88,058.40 88,465.96)

HoAth 85 7= - - - - -

Bre Rt 244.467,949.81]
- 4 1,171,954,374.92| 1,416,422,324.73
1 £33
SEH R 4 | | | ] |

Rl P K
N AHIE
Fhmjm ] : ] 5,119.05 5,119.05

=4
A T2 [ K - - - 1,376,350.25 1,376,350.25
MATE A
- - - 1,705,359.65 1,705,359.65
Eidul
MNATFEE 9 - - - 284,226.59 284,226.59
AT B A | | | ] |
%3

AT AZ 5 B
N ﬁ;g%'u i i - 2,455,785.04 2,455,785.04

NS AR B - - - - -

NAT R - - - - -

AR - - - - -
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HoAth 471 £57 - - - 114,706.22 114,706.22

ﬁlﬁ_'fllél+ N

- - 5,941,546.80 5,941,546.80
F| 2K | 244,467,949.81
ko] - 4 1,166,012,828.12 1,410,480,777.93

EER

2018 % 12 A 19PN 1-5 4 540 AR &1t
31 H

IR 7

ay

HATTESK 224,087,224.27 - - 1 224,087,224.27
o K S 3,678,920.16 - - - 3,678,920.16
FHARIES 741,520.39 - - - 741,520.39
N i =1
-~ %jfm - - 41 908,831,299.12] 908,831,299.12

%

MR R, - - - 46,946.46) 46,946.46
AL R T 3R 198.81 - - 333,946.47 334,145.28
Bre Rt 228,507,863.63

- 4 909,212,192.05 1,137,720,055.68
1 £33

RS IE S5

Fhmj% - - - 5,998,541.28 5,998,541.28
Bk

A T[] % - - - 306,099.78 306,099.78
W A~
NATEEA - - - 1,512,753.64 1,512,753.64

Eirdul

MNATFEE 7 - - - 252,125.63 252,125.63
AT AZ 5 B
Jfﬁg%; i i i 2,007,787.82 2,007,787.82

HoAth A7 457 - - - 360,338.68 360,338.68
Uikiigssan -

- 4 10,437,646.83  10,437,646.83
) 2% % %% ¥ 228,507,863.63
1l - 4 898,774,545.22| 1,127,282,408.85
T TR AARFE S 7= AR AN E, % RS ZE A 23R 555 e O H 833 H 352

T UK,
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6.4.13.4.2 SMT A
BN RIS, A2 Fi5 < i L 2 S0 BOR SR B B B PR A 2R AR S i A AR e sl R XU o A <
HIFTA B Kt AN R T i, BRI TS RN XU -

6.4.13.4.3 H A& XU
LA XU R 415 22 4 BT 4 < i T FA) O 0 (B BRI < £ DR ok Tl i ) 3R AV 2 BA S
(T S A R 3R AR B T A Bl O R o AR B SR BB TR S22 5 b i sl RAT 18] R 3% 28 5
RSS2, T T I P A A i RS SRS T B AMIE 23 R AT T4 B B 8 1 0 R IR S T 52
RESRUR TR 23 7 I B A e B0 FR B

ARG R E N RN BB A GRS, RA<E BN Rses, @ EZ s
TGO BURI 0T, S5 Tipia TG oL, S 5 Bl B L A SRR g s T8I X AMESR
I AT BoE B i, BT G e G RIZ0E W BB R d M T3 . AREMEETHNE
WSS R OIS I ALA, BRI B ICE . IR A AT B, RESININ T RE R A
TS A LS o

AN G AT 3 AL A 2 B B AR A A A KU . AT S R A A IR R R S R
80%-95%, AMET 80%MIHEI &I & R T 58 B BB UMM E; M85 H HATEH

BRI AR I BT b BRI ORIE i » B3 H AE — SR 30 LAY I BUR 623 AR T 25 4 557 1K 5%
BEAh, AN A JE e BN NI B i R AR SR O A S 4%, 7 Y13 ] 28 T R 5 V0]
SEHAT NG B, A4S VaR(Value at Risk)Fi s 45 RN 1A I < 101 ek RO 98 7E AN A% ARG, R mT S dthoxef
PR HEAT BR BRI 1) o

6.4.13.4.3.1 FHARM#EXES O
Siasr. NRMT

AHIR bR
20194£ 6 H 30 H 2018 4£ 12 A 31 H
BiH 4 o B4 Bt
N FHE 7 EHE b VAV RN
(%) (%)
A o M R P — R SR AR 1,151,386,824. 81.63 | 908,831,299.1 80.62
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66 2
32 5 e G R 7 — e R - - - -
38 G PRGN 72 — S R A3 : : : :
ATAE AR P — BUIE R 52 - - - -
HAth - - - -
1,151,386,824. 908,831,299.1
&t 81.63 80.62
66 2
6.4.13.4.3.2 FAhA#E XU FRIEUR P T
frix Bl 235 LU e 3 1 DL A HoAth T 37248 & AR A AR
PR ATRENIE it = B 3 s et X =L L)
e E (. NIRRT
AH 2 XU A 5 ) A8 5 A H AR
SHT

201946 A 30 H

2018 4 12 A 31 H

W&t HE BT 5%

Ny 6,896

H %) 5,656

AV Z AR HE T B 5%

/%) 6,896

/%) 5,656

6.4.14 BB &THREE FE U M HAh 3]

AT

7.1 HREESFET=HEHER

TR H AN IE 6 0 75 B0 W A A B 2 00

7 BRERAGHRE

G AR Mot

Frs 5 H & b B B L (%)

1 R % 5E 1,151,386,824.66 81.29

Hrr: R 1,151,386,824.66 81.29

BRI - -

3 [F] 5 YA i 4% % - -

Horp: fige - -

B SCRRIESR - -

4 Dt - -

5 SrRbATAE AR ; _

6 TR ESR % - -
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7 R frma s &t s 243,782,418.16 17.21
1
8 FAth & 31557 21,253,081.91 1.50
9 it 1,416,422,324.73 100.00
7.2 MEHRET L RRBERTRAE
7.2.1 WEFREATW A RKIE AR ERTRA S
R | Al it Gy | T
A VSO NN X4 38,186,346.85 2.71
B A 363,431.25 0.03
C il 710,602,739.78 50.38
HL0. 3 T7. RS BOKAE =AML - -
E pe:5s 4 13,868,483.00 0.98
F He FIE e 44,903,167.00 3.18
G SiEizk . A RTIREOLY 1,343,340.00 0.10
H RNk L4 - -
[ 5 R A E BRI RS 226,027,873.83 16.02
J ZEl 87,815,493.17 6.23
K s H el 6,226,000.00 0.44
L LR IR 28 B S 4,893,480.00 0.35
M FHERF SR A RS - -
N K FREEAN O3 L B0 i ER 149,229.78 0.01
0 JE RO SS  ASFEARI A IR 55 M - -
P HH - -
Q T RIS T AR 14,084,657.40 1.00
R Ak ARE IR R 23,106.60 0.00
S freis 2,899,476.00 0.21
ai 1,151,386,824.66 81.63

7.2.2 EHAREAT L REB BB R B RERE LS
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i 3 4 P
T | AR Ji% 52 44 7 B () Ny IR AIXIEN
HEEB1(%)
5,457,892.0
1 600438 I8 By 0 76,737,961.52 5.44
2 000858 M W 644,894.00 76,065,247.30 5.39
o 5,567,942.0
3 300059 KM E 0 75,445,614.10 5.35
2,697,959.0
4 002768 ESPESNibE ) 0 68,123,464.75 4.83
3,089,833.0
5 002157 1EFRRH 0 51,476,617.78 3.65
300033 [ A8 5 462,680.00 45,509,204.80 3.23
000568 VA A 552,533.00 44,661,242.39 3.17
600570 THA HL T 631,979.00 43,069,368.85 3.05
X 2,650,273.0
9 002405 DU 24 P35 0 42,669,395.30 3.03
10 600519 wMNFE 42,800.00 42,115,200.00 2.99
11 603899 JRIECA 953,670.00 41,932,869.90 2.97
— 4,079,200.0
12 601933 T T 0 41,648,632.00 2.95
13 002714 WO B 649,525.00 38,185,574.75 2.71
14 603986 JK 5 B 383,541.00 33,253,004.70 2.36
1,372,539.0
15 601012 I FE Ay 0 31,719,376.29 2.25
X 1,713,400.0
16 601211 ESp~yER 0 31,440,890.00 2.23
17 603816 B R 5K & 921,067.00 29,400,458.64 2.08
18 002371 b77 44 367,589.00 25,455,538.25 1.80
1,681,290.0
19 002511 Hhl S 2 0 20,646,241.20 1.46
20 600536 Hh I A 359,506.00 19,294,687.02 1.37
21 601688 HETRAFFR 833,982.00 18,614,478.24 1.32
1,567,715.0
22 600958 RIS 0 16,743,196.20 1.19
23 600309 Jitet s 359,220.00 15,371,023.80 1.09
24 000977 TR E S 626,097.00 14,938,674.42 1.06
e 1,874,781.0
25 601128 AT 0 14,473,309.32 1.03
26 600809 L1 75 33 198,892.00 13,733,492.60 0.97
27 300347 TR 164,484.00 12,681,716.40 0.90
28 603589 T 190,491.00 12,271,430.22 0.87
1,194,739.0
29 300274 FH ¢ B Y 0 11,170,809.65 0.79
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30 002099 M2 1’476’000'8 10,479,600.00 0.74
31 002821 LT 97,560.00 9,568,684.80 0.68
32 603501 TRt 164,351.00 9,024,513.41 0.64
33 601186 rh kA 740,900.00 7,371,955.00 0.52
34 603658 ZEE 104,100.00 7,116,276.00 0.50
35 002583 R 836,735.00 7,020,206.65 0.50
36 601390 Hh [ H gk 996,400.00 6,496,528.00 0.46
37 600848 a7 200,000.00 6,226,000.00 0.44
38 002838 ENSYive 501,281.00 5,614,347.20 0.40
39 300595 K7 BT 143,786.00 5,118,781.60 0.36
40 000860 5% A% . 106,860.00 4,985,019.00 0.35
41 601888 Hh ] [ ik 55,200.00 4,893,480.00 0.35
42 600837 HEIE S 316,200.00 4,486,878.00 0.32
43 600872 LB T 104,400.00 4,471,452.00 0.32
44 000661 KI5 mHn 12,208.00 4,126,304.00 0.29
45 000066 Hh [ K3k 392,500.00 4,034,900.00 0.29
46 603601 IR 480,448.00 3,824,366.08 0.27
47 300567 el 1 72,516.00 3,808,540.32 0.27
48 603939 HEHE 46,500.00 3,254,535.00 0.23
49 002594 EL WP it 61,728.00 3,130,844.16 0.22
50 002236 KA 211,800.00 3,075,336.00 0.22
51 600895 SRV R 141,300.00 2,899,476.00 0.21
52 000651 & T HL 2% 50,800.00 2,794,000.00 0.20
53 300385 FIRIEE 119,400.00 2,610,084.00 0.19
54 300575 WA 83,700.00 2,390,472.00 0.17
55 300006 SR 381,600.00 1,782,072.00 0.13
56 601555 KRR 142,214.00 1,457,693.50 0.10
57 300015 % IR R} 45,300.00 1,402,941.00 0.10
58 002567 JE A 113,820.00 1,314,621.00 0.09
59 002385 KAk 243,001.00 1,285,475.29 0.09
60 603128 SRR 131,300.00 1,234,220.00 0.09
61 000876 oA & 62,023.00 1,077,339.51 0.08
62 300450 S H R 31,408.00 1,055,308.80 0.07
63 000063 M 19,850.00 645,720.50 0.05
64 600030 HEUESF 23,737.00 565,177.97 0.04
65 002124 RHAAR 27,978.00 364,833.12 0.03
66 600968 EA 102,375.00 363,431.25 0.03
67 002050 e 25,941.00 273,677.55 0.02
68 603369 At 2% 5,500.00 153,395.00 0.01
69 000888 W JE 1L A 24,789.00 149,229.78 0.01
70 002643 J3iE By 14,072.00 142,127.20 0.01
71 600018 AR 16,000.00 109,120.00 0.01
72 300782 T 743.00 80,927.56 0.01
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73 603288 RO 600.00 63,000.00 0.00
74 601698 i E s 10,103.00 39,603.76 0.00
75 603863 VNN 1,612.00 37,204.96 0.00
76 601236 AR 9,789.00 33,869.94 0.00
77 300594 B ERL% 721.00 31,803.31 0.00
78 603867 E IR A& i 1,045.00 26,971.45 0.00
79 300788 WS H i 1,556.00 23,106.60 0.00
80 300433 W ERH 270.00 1,881.90 0.00
81 600975 Bk 70.00 772.10 0.00

7.4 MEHARERHEASHEAZS)
7.4.1 BT\ SHUE I P17 E 2980T 20 4 KB4
SEURLL: NIRRT

o AR L 4
¥ JBEE AR JIE 2 A4 R ZN S N FE A LA
(%)

1 002567 EPN 83,558,868.20 7.41
2 002594 Eb WP i 80,047,473.50 7.10
3 300033 [F] 465 77,585,523.80 6.88
4 600438 JE B 76,135,651.23 6.75
5 002299 XK 67,629,247.77 6.00
6 002157 IEFRHS 65,529,347.59 5.81
7 000858 i W 65,438,373.92 5.80
8 601066 S 58,263,103.75 5.17
9 300450 S TR 58,098,978.35 5.15
10 000977 IR S 55,743,813.06 4.94
11 002384 Rk % 55,520,736.30 4.93
12 603986 J& & B 54,919,822.22 4.87
13 002230 RN 50,209,004.27 4.45
14 002714 W s A 46,868,689.75 4.16
15 601688 HEFRUE SR 45,824,966.70 4.07
16 002405 VY 4 BB 45,038,403.34 4.00
17 601555 REUES 44,410,763.37 3.94
18 300274 FH S FLYE 43,979,486.18 3.90
19 600570 EE NS 43,512,406.00 3.86
20 603019 HRHEE 43,373,877.04 3.85
21 300059 R 42,454,275.03 3.77
22 600588 FH R 2% 42,093,523.57 3.73
23 000568 PN 40,676,031.87 3.61
24 600519 DVMERS 40,016,087.49 3.55
25 601933 TR ERE T 39,773,432.56 3.53
26 000876 oA 3 39,404,703.36 3.50
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27 002458 an 2B Ry 38,622,621.26 3.43
28 600536 Hh [ R A 38,417,348.80 341
29 603899 RICCH 38,305,889.41 3.40
30 002709 RIGHE 37,835,393.50 3.36
31 600958 RITUESF 36,184,892.41 3.21
32 002234 I A 35,786,032.09 3.17
33 002124 RAEAR 35,784,053.70 3.17
34 600809 Ll 78 ¥ 35,661,484.00 3.16
35 300188 F AR 33,724,487.19 2.99
36 000728 E ik 33,045,319.94 2.93
37 601211 E 2= % 31,296,081.82 2.78
38 300687 REEE 30,544,424.20 2.71
39 000596 T 29,514,101.54 2.62
40 603816 i 2% oK 29,107,894.14 2.58
41 601012 e 5 15t 3 28,331,600.73 2.51
42 300502 5 27,671,748.00 2.45
43 603305 JEF R A 24,755,700.84 2.20
44 603589 2 24,741,501.00 2.19
45 601166 POlVARLT 24,683,077.00 2.19
46 300571 RIS 23,965,534.50 2.13
47 600975 Ge[e = 23,757,553.75 2.11
48 300347 S~ AU 22,862,637.70 2.03

TE: “SEAEHT (B KNBERRAT) 2T (s BRSO S90S e e Ol
AN LA A ECE) B, AHBHRA 5P

7.4.2 BiFEH&HE BRI A S F =R E 2%EET 20 4 IR EE B4
S, NRTT

o AR A 4
5 i =S Ji SR A R A B2 H S0 7= A LA
(%)
1 002594 EL 7 e 140,584,438.90 12.47
2 600438 T8 R Ay 96,970,448.37 8.60
3 601012 W S A7 95,912,084.41 8.51
4 300136 fEYE{E 81,088,585.04 7.19
5 300033 [F] 4615 75,539,518.19 6.70
6 000063 PLIE TR 75,194,349.85 6.67
7 300450 VR i 74,429,390.40 6.60
8 002567 JE A 71,551,157.56 6.35
9 002299 XR K 69,113,757.58 6.13
10 601688 HFRIESR 67,959,032.55 6.03
11 601066 W 65,179,836.23 5.78
12 002384 R 62,140,025.26 5.51
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13 002458 an 2B Ry 62,063,118.40 5.51
14 601555 RRIES 56,475,114.28 5.01
15 002230 BRI K 56,417,820.07 5.00
16 300274 FH ' HL Y5 56,246,247.28 4.99
17 002124 RIBBEy 55,831,022.09 4.95
18 002234 FC ARy 49,835,021.50 4.42
19 000876 oA H 49,176,577.21 4.36
20 002157 IEFRRH 46,202,861.19 4.10
21 600588 F A M 2% 43,025,551.77 3.82
22 002709 RIGH Rk 39,254,816.82 3.48
23 300073 YF R 39,205,990.82 3.48
24 300188 E AR 38,687,769.81 3.43
25 600570 fHAE T 38,626,747.74 3.43
26 603019 HRHE 37,901,082.21 3.36
27 000728 ESpme S 36,454,912.44 3.23
28 000977 IREME B 36,340,399.26 3.22
29 603305 JEF R A 36,311,580.62 3.22
30 002821 L g 35,006,337.52 3.11
31 603986 JK 2 Bl 32,157,371.50 2.85
32 300687 31,940,083.80 2.83
33 300037 B A 31,149,321.59 2.76
34 000596 R 31,114,974.61 2.76
35 603369 A% 28,475,544.05 2.53
36 300498 T E A7 28,273,416.07 2.51
37 300502 o B 27,356,161.53 2.43
38 603501 IRy 24,908,303.40 2.21
39 600809 Ll 75 931 24,823,461.52 2.20
40 000783 KATIES 24,383,437.63 2.16
41 002714 W I 23,989,645.98 2.13
42 601166 POVARLT 22,611,790.53 2.01

T SRS (BELABER A

AN AR HCE) 51, AFFBAHRA S B

7.4.3 ENBERIRA BB I RN B8

CIH AT (B H I ERISON ) P42 S S BRAC AT (B

ERERAL: NIRRT

SENBEEERI A (RAS) S0 2,920,243,011.42
SEH B EERIRN (AR ) 0 3,028,485,550.79

T SRS (BELABER A

AN AR HCE) 51, AFHBHRAZ 5B

5 40 T3t 46 7T

CIH AT (B H I ERISON ) P42 S S BRAC A (B



A EAR R B I SR I SR W S 4 2019 AR AEFE R

Hl

7.5 BIREBIRMF O RE BB EA S
I AR AR ARFFA 7

7.6 FIRHEA SMHE G B HE RN BRT LA B BRI A
I AR AR AR A 7

7.7 BIREA SMHE G B E RN BB B SCRAES BRI
AT AR AR I B SRR

7.8 WEHIRIEA SRAHME B F =38 BB/ N HEFP BT T4 Bt SR B 3 A 4
REEEARRERRFFA R SR

7.9 BARIEA SRMME b EE S B B HL R/ B BT T 48 BUIE B 3 DA 4
AT AR IR ARFFARGLE

7.10 MEMREEESBH IR RIZ BB UL
7.10.1 $REHIRATE ST KB SR A5 25 I 4

ARSI AR T IR ARFFAT AR M 0

711 RERREESBHEIIEGA R 5 BRI
7111 MEWARAEE ST EH SRR MBS A4
AT AR AR R AT [ 6

7.12 BRAEWMEMHE

7.12.1 A N AZE S BRI AT 2SR R AT BRI IR I 5T R A, sirE iR
Gt AT —E A2 B AT ST TR .

7.12.2 5 B PN AR e G BB I+ 44 B SR rh A TR B TR R E A 1 ISR P AN R 22
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