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AN G P e BN S YD AN 3k < T o PO ) S AU PR B 1 EAT A%, RIS R AL B A
U Rr il wh ] R YR v = e

A BT

AT A7 ORUE GRS HY [0 ) G R 58 7 S5 R AR EURE B8 77, DR A A L P A 23 XU o

7.413.4.1.1 FIZRR KD

A2 5 Fiv ARAT 1) 173728 5 (K € Wi ot it Rl BE R BOK,  MUAMEFRFA BRATAAR. 45

Bfr: NRMG
AHAR
2021 4£ 12 A 31 1A 1-5 4¢ 54Dk AitE &3t
H
e
BRATA K 4,838,425.39 - - 4 4,838,425.39
= D 4,893,830.64 - - 4 4,893,830.64
AR S 124,209.73 - - 4 124,209.73
N I 1,401,866,860.
T oM g e 551,712,776.40  479,641,324.40 2,207,000.00 368,305,759.31] "
SENIR A Sl
ﬁ
IEWCIE Z5 97 K - - - 5,101,718.61 5,101,718.61
INVEL&RIDSS - . 41 12,496,023.41] 12,496,023.41
INELEl - - - 32,118.83 32,118.83
IV TR 198.81 - - 68,516.47 68,715.28
HoAth %t r= - . - - -
wre Rt 561,569,440.97]  479,641,324.40 2,207,000.00 386,004,136.631,429,421,902.
00
1 £33
Iz Hh 10 e <5 i B 1231 :
SRETSHTE 9310000000 . . | 123100000
o aK 0
MNATHEFIE H K - - - 648,851.900 648,851.90
AT BE [R] 33K - - - 713,109.02  713,109.02
AT NS - - - 775,472.12  775,472.12
AT FEE R . - - 166,172.600  166,172.60
AT R 5% 3% - - - 304,504.34  304,504.34
NiATAZ 7 % - - - 204,166.42|  204,166.42
A A - - - 29,171.81 29,171.81
AR, . - - -6,826.53 -6,826.53
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AR - - - - -
HoAw 7 3 - - - 220,798.00  220,798.00
ittt 123,100,000.00 - - 3,055,419.68 126,155,419.6
8
) 28 fgh kB e 1 438,469,440.97  479,641,324.40 2,207,000.00 382,948,716.95/1,303,266,482.
32
LEER
2020 4£ 12 A 31 1A 1-5 4§ 540k B &3t
H
%

BT 50,772,811.39 - - 4 50,772,811.39
= D 13,239,552.85 - - - 13,239,552.85
FHRES 213,867.11 - - 4 213,867.11

N o 1,563,469,827.
et S 219,691,382.00  595,214,097.90 509,594,987.72| 238,969,360.25 o7
SN IR 4 ik 7% .
})\Lfﬁmﬂ) 277.000,270.00 | | | 277,000,270.0

e 0
I ISIE 7T 53K - - - 8,992,830.95 8,992,830.95

IVEL&RIDSS - - 41 16,743,060.41] 16,743,060.41

NS FR O R 3,001,198.81 - - 4,551,386.38 7,552,585.19
BrE Rt 563,019,082.16]  595,214,097.90 269,256,637.991,937,984,805.
509,594,987.72

77

1 £5t
MATIEZFIE H K - - 4 12,204,079.70 | 12,204,079.70
A} TBE [R] 32K - - 4 3,316,337.42 3,316,337.42
AT N F - - 4 1,326,982.48 1,326,982.48
NATFEE B - . 4 414,682.03 414,682.03
AT B R 2% 3 - . 4 421,564.86 421,564.86
NATAZE 5 % - - 41 403,402.96 403,402.96
N AZ Fod - - 4 12,113.75 12,113.75
HoAh A7 £5 - - 4 198,490.29 198,490.29
ittt - - 4 18,297,653.49 18,297,653.49
| 2R B Bk 563,919,082.16 1,919,687,152.

595,214,097.90 509,594,987.72| 250,958,984.50
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7.4.13.4.1.2 FZR XK B EBURAE AT
B | RT3 AIER DAAM Al T 3528 AR R AR

X} B A AT H 4 PV E )
U ER (A, ANRMAT)
HH % XU A2 1 [ AR )
e AHIEK AR
2021412 H 31 H 2020 4%£ 12 H 31 H
LR T % 25 AN A Ha Ny 365 Whn# 1,897
2. AR BT 25 Nk s Tk/b#) 365 kb % 1,811
7.4.13.4.2 AL

SN IS 2 J5 TR I A R AR 4 T RSN A0 T R A R AT
B R DAL T TR 77, IRMCAEAE AT SN AR . A3 4T A R A 4 AN K
SHEAT i

7.4.13.4.2.1 SN i
Bfr: ARMT
FHIAR
2021412H31H
I H
Xt wih
raAR HrEART o

BL A T i f
(o) oas
zgjwﬁ%ﬁ% 94,580,000.70 94,580,000.70
JSEYSEBER - 32,118.83 32,118.83
et - 94,612,119.53 94,612,119.53
BL A T o H
fRy $7 £t
i e
i &
IR R - 94,612,119.53 94,612,119.53
mpEL ]
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X5 e A R H B4 B EHE
sol A CRfz: NRm A
AH S RS A% £ [ AR 5 A AR
Gl
20214 12 A 31 H 2020 £ 12 A 31 H
1. Fr s AR AR i AHE 5% e 473
2. FIrA A AR MIZAE 5% /%) 473

7.4.13.4.3 HAYHE KUK
LA XU 415 22 <5 T4 < i T ) O 0 (B BRI < 1 DR ok T 4 ) 3R A MV 2 RASE
T I i DR 3R AR B0y i A AR e sl A RIS o ARk < T B BE TR 2748 & Jir b iy slRAT 1) [F) ML T 352 5
B SV 25, T T I P A A i RS SRS T B AMIEZ3 R AT T4 B B 8 1 00 R R S T 52
AT RERIR T-IUEF5 T 37 B R U Bh I 5

AR A E BN RN BB A SRS, RA<E BN Rses, @ EZ e
TGO BURI b, S5 Tipia TG oL, S 57 Bl B L A ARk E s T8I X AMIESR
HIENE DT e BT, BT e & L€ T B A T I8 . ARG EEHNE
W4 BEMSAERARA, SRR . B ECE . B SHATBIE, REBRN TRE R A
TS A LS o

AR el I P T (0 20 B P AT A% U o AR Sk e P TR 4 5 rP SR W7 (5 [ P JBESR 7
JRCE R AR IBESE) o < 92 7 1Y) 5%-50%,  H I b R B AV I B 577 1K) 50%; R4 5 H H
AAEMERBAE 0L 5 2 KRR G A RN B RIE e Ja , DL s H £ — 1 DL N B0
PR AMR TR G T HER 5%, HPhIleAMBEREAE e, FHRES, BUCHIWRE. o,
AN G ) < BN EOR AR e I R IR AR S 4%, 7 3000a ] 22 T B 5 920 2k it AT
R RER, B4 VaR(Value at Risk)45 b5 35 M A ik < T i AOTERPE AR KOS, % S T i b o XL ik
AT BREAAN I ] o
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SEiA: NRMT
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2021 4£ 12 F 31 H 2020 4 12 1 31 H
R4 E %
AR AR
A E ol
EREA] {E Ee 4
(%) (%)
A o Ve R P — ISR Bt 368,305,759.31 28.26 238,969,360.25 12.45
Ao e R B e e P R
Ao MR — iR BT 210,566,650.80 16.16 281,863,824.22 14.68
A Gy PE4 R P — S 4 IR AR TR
TR SR 7™ — BUIE#E Bt
&t 578,872,410.11 44.42 520,833,184.47 27.13

7.4.13.4.3.2 A RS I BURME BT

fBLis B3l 45 LU B e v (R 7.4.1) BLAM Ho Al T 37728 B AR 4 AR A
X P A H 3 4 B 1 E I
s (Ah. NRMGIT)

FH I R AR & R AR 5 A H AR
e 2021 4£ 12 A 31 H 2020 46 12 A 31 H
B HL Bk T (W \ \
;lk4 I‘)E}ﬁ% (I N2 2,828 #IN# 5,741
R ER (T
Al 25t L 2 I A (i o YR/ 2,828 /2 5,741

7.4.1) T F% 5%

7.4.14 HEITHEBMIHT S THRR T E U AR

(1) ~feiriE

() EETHEARIHMETERT

A AT RECRITE R, B A SR E TR 5 B 2R SR BT 1 5
JRIRDRGE :
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(b) FFEMLLA RME T E SR T A

(i) #ZEXEBTREARNME

T 2021 412 4 31 H, AFESFFA LA o vHE HIHARZ TN 2 5 45 0 G i B 7 v 8 1
B Z IR 565,067,526.93 76, J& 128 2 IRIIARETN 832,393,111.23 76, BT H =REXRINAR
Wy 4,406,221.95 75(2020 £ 12 JJ 31 H: #5—JZ1k 512,587,088.51 Jt, % )=k 1,050,882,739.36

J6, EHEZJRR).

(i) 2~ FeUHERTE KA 1 KA S
AN 5 AT B2 UL TR 49 ) S TR A H N5 SR IR Z I e e R e

XIS A 5 i LT ISR AR, 5 B E RS R 22 5 NG ER (RS BR R A5 I (22 5 A
HER) BUR TARAIFRATER I, AEEAS THEM H EZ 5 WEIEKH W 28 5 Ak ke &
BB JUITA) g A SR i SR AN 77 B A SCAMEL SN S — 2K FFRARYE i 40 1A 28 b SR P AN WU 2 A A AEX
T RMHERFE MR, B8RRGSO BN R 2 R UOE 2 =R K

(iii) = ZIRA AR AN B 440
T 2021 4 12 A 31 H, AEEFAARMERE T2 =2 XM 4ER TR 4,406,221.95 71.(2020
£ 12 H 31 H: ). AESAFEENIE = FEIRMER T H 5,101,917.30 J6(2020 4EE: ), 1HA

P2 )5 = R O ) ek TR A Fo (B AR 34 75-695,695.35 76(2020 4FLE: ).

T 2021 4 12 A 31 H, AIEERAT IR =R RN 5 MR B (B OMIES A2 7 B L i e i fE

PR 0T N BB SR BE ) A Fe iy 4,406,221.95 G, KPR A ML UL R BEAT fh 480, AN mT ¢

i B 08 52 PRI EZAE TR IR BTN BB A B AL BB, 5 A SR EZ RN AR &

(©) ARRFELHI LA SEAMETH B A SR T

T 2021 %12 H 31 H, AR SR FFH ARSI LA M ETHER R T~ (2020 £ 12 H 31 H:

[7])

(d) AR fehETHE R R T H
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ANCLZ SO (BT B AR S R R 7 A A £ T R SRR He A e 0 5, LK DB A Se i
TEMAZER D,

(2) MR BES KA (A THENEE 22 5 — &Rt T RSARTHE) « (N 23
TSP (b NS 24 5 — B A (kTS 37 S -&ah T RS
WY (CLRERR “H&m TRAEN EERE, DUIWEGH. RS RE B EEER AT
2020 = 12 H 30 HRARM (ORTHE— 5 BAIVE Sl &mb TRA ST HEN RI@ AT , AFHESHR T
FE N E 2022 £ 1 7 1 HEPATH & T HAEN . #2 2021 4£ 12 [ 31 H, AEE 7R T
AT 37 4 R T L UK A 5 R VB AE UM R VP Al o S5 F AR SV S5 (R MR, 390 4l T EL MR D T AN £
X AR G (10 S5 IR AN 28787 B SR 72 A KB

A H 2022 4F 1 A 1 HEIBHPAT AT RUE, IR Fovr R 555 i i, 143
VIR A B, 2021 4 (1 HBEHR R A E A

(3) BRa SCUMEASAAT iy ek TR AR A, A0 587 D1 53R H ARk 0 7 B I 1) L A B 2200
8 HRAGHRE

8.1 HiIRFEEH=HEHEMN
S, NERMT

5 i H £ S B (%)

1 B o 5 5% 368,305,759.31 25.77
Hpe SR 368,305,759.31 25.77

2 R

3 ] 7 WAL $5E % 1,033,561,100.80 72.31
Hp: fizz 1,033,561,100.80 72.31

B SCRFIESF

4 DRI L ey

5 S RATAE SR

6 SN IR 4 il %
o ST R 1 SN
(Rl

7 WAITHEFRMEE LA &6 9,732,256.03 0.68
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it
8 oA 25 T % = 17,822,785.86 1.25
9 &it 1,429,421,902.00 100.00

8.2 WIARBATW A RHIBEREAS
8.2.1 R IARAZAT W R B N BE R R A

SRURAL: NIRRT

B4 T P

R A5 VN El

A (%)

A VN7 NN N 4 17,375,143.59 1.33
B PRI 3,270,369.33 0.25
C ilBEN4 152,799,834.19 11.72
D HLJDL 7. R BOKAE =AM b 31,650,380.68 2.43
E fesiin|4 4,713.80 0.00
F HERAZAE Y 37,117.50 0.00
G palibex TN eyl a4 . .
H (ERRRIIE Y Q4 4,608.00 0.00
| 5 EAE . BAERME BEAR RS 8,883,560.86 0.68
J AT 4 31,701,044.10 2.43
K 7z Y| 4 . ]
L HEL B 25 ik 5k . .
M B AR RS 24,350.18 0.00
N IKFN S FREEAN A FL e B 27,966,221.74 2.15
o) Ji BRSSO H A R 55 . .
P BE - -
Q TAR 2 TAE ) )
s AR E AR 8,414.64 0.00
S oie . -
it 273,725,758.61 21.00
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8.2.2 e IR FZAT Wb 43 R B Hb il 42 B i B R R A
AT ARME (NRTD R TR A ] (%)
A FERERE R 6,330,873.02 0.49
B P FH AR LT i 4,327,540.45 0.33
C VHIE W W - -
D fEdH 10,701,484.64 0.82
E &l - -
FEI7 IR - -
G L - -
H {58 HAR - -
| FAEIRSS 25,994,185.73 1.99
J ~HE 47,225,916.86 3.62
K F5ihrs - -
it 94,580,000.70 7.26
8.3 BRI A MME 5 EE T = E LK/ NR T I A IR = B3 B A
SHis: NRmx
i B 4 T i
e | REA JIE 2 A4 R HE(K) A
1B EE A1 (%)
1 H01816 TR ) 24,372,000.00 47,225,916.86 3.62
2 603588 e R 1,590,855.00 27,951,322.35 2.14
3 H00700 i AR I 69,600.00 25,994,185.73 1.99
4 601318 SRR 485,146.00 24,456,209.86 1.88
5 601677 B 74 531,545.00 23,435,819.05 1.80
6 000725 HETA 4,309,137.00 21,761,141.85 1.67
7 003816 W 6,347,386.00 19,867,318.18 1.52
8 002982 WA 356,121.00 17,375,143.59 1.33
9 002353 A Fi I o 418,792.00 16,751,680.00 1.29
10 000636 R 491,434.00 14,644,733.20 1.12
11 600585 HFIZEIK Y 302,164.00 12,177,209.20 0.93
12 600674 JI % REdE 942,645.00 11,783,062.50 0.90
13 H00883 Hh A 1,630,000.00 10,701,484.64 0.82
14 603699 2l 962,333.00 10,537,546.35 0.81
15 600507 T7 KA 1,156,697.00 9,022,236.60 0.69
16 300772 BIE Ry 175,424.00 7,715,147.52 0.59
17 601166 PV ERAT 380,506.00 7,244,834.24 0.56
18 600941 o E R 5 124,803.00 7,186,156.74 0.55
19 600426 e ET 224,902.00 7,039,432.60 0.54
20 H03993 & FHAR, 1,884,000.00 6,330,873.02 0.49
21 002236 KAEERAR 230,595.00 5,414,370.60 0.42
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22 603916 DN 182,207.00 4,693,652.32 0.36
23 H03998 I kex 1,078,000.00 4,327,540.45 0.33
24 601857 A 666,063.00 3,270,369.33 0.25
25 002254 FRAH A4 166,707.00 3,269,124.27 0.25
26 603105 S RERHE 189,514.00 3,149,722.68 0.24
27 300151 EFAREEs 71,045.00 2,905,740.50 0.22
28 601877 IEZR AR 53,486.00 2,882,360.54 0.22
29 600330 Kis By 128,866.00 2,091,495.18 0.16
30 688235 ERuziill 14,413.00 1,966,797.98 0.15
31 300217 K7 R 341,091.00 1,927,164.15 0.15
32 601728 W HAE 394,011.00 1,682,426.97 0.13
33 002317 A 53,400.00 645,606.00 0.05
34 688280 K3t B30 21,211.00 289,105.93 0.02
35 300616 i i B0 2,153.00 92,342.17 0.01
36 688255 UKL 1,648.00 62,409.76 0.00
37 688722 [ 23 H 3,687.00 37,570.53 0.00
38 301039 Hh B2 ZE A 2,064.00 25,820.64 0.00
39 301166 C T4k 253.00 23,908.50 0.00
40 301069 JLEEHT 539.00 23,829.19 0.00
41 301018 HESI8 782.00 20,378.92 0.00
42 300994 ML A 420.00 19,089.00 0.00
43 001296 KATH R 310.00 18,376.80 0.00
44 301179 RS 295.00 14,977.15 0.00
45 301089 i #l 220.00 14,944.60 0.00
46 301046 Re Rl 290.00 14,207.10 0.00
47 301188 VAN L RE 647.00 13,250.56 0.00
48 301017 R R 555.00 13,209.00 0.00
49 301020 EH R 421.00 12,815.24 0.00
50 301026 HEE R 203.00 12,734.19 0.00
51 301021 T O 290.00 12,014.70 0.00
52 301092 Gt 323.00 11,472.96 0.00
53 301048 SEET 843.00 10,925.28 0.00
54 301028 FRAVHLIR 733.00 9,895.50 0.00
55 300774 AT 444.00 9,359.52 0.00
56 301062 R 523.00 8,896.23 0.00
57 301025 B A 403.00 8,414.64 0.00
58 301198 AT 262.00 7,650.40 0.00
59 301030 H R 242.00 7,627.84 0.00
60 301033 L8 2 108.00 6,476.76 0.00
61 301032 SR 513.00 6,417.63 0.00
62 301056 FRAFIAD 572.00 6,343.48 0.00
63 301072 HHERE T 181.00 6,047.21 0.00
64 300854 H = AR 203.00 5,539.87 0.00
65 301063 MR A 153.00 5,524.83 0.00
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66 001234 e 333.00 5,504.49 0.00
67 301038 RIKFNBE 266.00 5,381.18 0.00
68 301059 &=iT 259.00 4,998.70 0.00
69 301027 AR M 286.00 4,761.90 0.00
70 603176 MIEE Pl 1,924.00 4,713.80 0.00
71 301037 R AE 193.00 4,682.18 0.00
72 301073 H = WE 144.00 4,608.00 0.00
73 301057 TR 218.00 4,146.36 0.00
74 301068 KA 144.00 4,086.72 0.00
75 301079 AR PHWBUE 140.00 3,474.80 0.00

8.4 MEHARERHASHERES)
8.4.1 RIFTASHE VIR S P 1#{E 2% BiAT 20 & B = EA4E
SEURAL: NIRRT

b R 4 Bt
5 i =S Ji SR A PR N AN X P HE L
(%)
1 00700 i AR I 62,151,569.07 3.24
2 000725 WRTT A 50,293,631.00 2.62
3 01816 TR 46,724,709.16 2.43
4 601398 TRRAT 41,053,219.00 2.14
5 601727 g HR 40,103,110.70 2.09
6 000661 K& m=H 39,617,181.85 2.06
7 002353 A Fi I o 36,346,373.77 1.89
8 603588 e 32,896,621.22 1.71
9 003816 A% 31,864,862.00 1.66
10 601166 POVARLT 31,173,521.72 1.62
11 601318 Hp [ 22 30,749,654.00 1.60
12 000636 WA A 29,784,610.00 1.55
13 002982 WA A 25,540,141.11 1.33
14 002236 KAy 24,979,043.00 1.30
15 688180 HELAY) 24,891,146.72 1.30
16 600426 e E T 24,836,393.59 1.29
17 601677 4R 19,516,682.70 1.02
18 600585 K e 18,871,177.00 0.98
19 300772 1Bk 17,232,216.33 0.90
20 600516 TRIRE 16,969,866.71 0.88

T BB (HESEARER AT ) T2 HH i (a3t RN S48 K S BRAZ 8 (B
LA ECE) B, AHBMRAL G B
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8.4.2 RT3 HE i RIS R ™ E 2% BUHT 20 42 KR EE 940
SR KR

7 W 4 Bt
F5 Ji SEARRY JI S5 A4 R A RS S P HE LA
(%)
1 002001 R 15 57,958,576.11 3.02
2 601398 TR HRAT 39,381,223.10 2.05
3 601727 RS 37,435,338.83 1.95
4 000636 Jer=ry s 36,296,642.04 1.89
5 601166 Pl HRAT 36,231,465.45 1.89
6 000661 KA =B 34,062,039.22 1.77
7 000538 =AY 30,652,718.64 1.60
8 601318 Hh [ 22 30,157,826.31 1.57
9 300772 Bkt 27,017,601.70 1.41
10 00700 I TR i 26,238,375.21 1.37
11 688180 HLAY) 24,418,409.33 1.27
12 600887 GEil)ivaiy 22,693,842.23 1.18
13 000725 TR A 21,506,966.24 1.12
14 002353 AT I 19,740,997.38 1.03
15 000001 P2 HUT 19,073,764.25 0.99
16 002236 KA 18,753,352.39 0.98
17 600426 HEEHA 18,404,591.87 0.96
18 002258 FIRA 16,762,144.95 0.87
19 600516 UPNE 16,375,870.99 0.85
20 003816 T 15,667,144.52 0.82

T BRI (B SEARCER AT ) T2 HH g (ol 32t SR UON) S48 SK S A 8 (B
LA A EE) B, AHIBHRA 5P

8.4.3 TR K BA B8 K 32 H B BN BB

Az NRMoT
SENIEZEHIRAS (Rlss ) i 900,282,315.25
SEHBEERRON (822D B 829,606,018.73

T BB (B SEARER AT ) T2 HH i (ml 32t ISR S48 K RAZ 8 (B
AN ECER) 31, AHIBRAZ G B

8.5 WIRIEMIF MM RNBAFREAS

SHRLL: NRMIT
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R R HE
P 55 2 fE
LLA1(%)
1 [ K i 75 353,005,400.00 27.09
2 P AT AR
3 SRt 50,824,000.00 3.90
Horr: BURME SR 50,824,000.00 3.90
4 iz 36,737,650.00 2.82
5 A AT S Rk 5 30,171,000.00 2.32
6 rh ] SR 4 110,961,000.00 8.51
7 A (I RS #fit) 210,566,650.80 16.16
8 [ b A7 B2 241,295,400.00 18.51
9 oAt
10 | &it 1,033,561,100.80 79.31

8.6 HIARIEA FMME o ZE ™ i5+E L K/ B BT T4 B B R A

SRR NIRRT

o 3 G R PR
7 7Y i 24K (k) »RME
EERED)
20 [
1 200014 14 1,110,000 111,943,500.00 8.59
DAl
21 [ B
2 210004 . 1,030,000 103,957,900.00 7.98
f5t 04
3 132009 17 ¥y EB 755,430 78,927,326.40 6.06
4 113044 KZ A5 718,830 78,668,755.20 6.04
20 FfE
5 200013 13 720,000 73,101,600.00 5.61
P

8.7 IR FMME b E B 5+E L K/ N B BT B SCRAE S B
AFE G AR WIRARFFA 57 SCHRAIESR -
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