2020

2020 6 30

2020 8 29



2020

1.1

2020

1

1

§1

2020

6

55

30

2020

8

27



2020

1.2
§1

§2

§3

§4

§5

§6

1.1

1.2

2.1

2.2

23

24

2.5

3.1

32

4.1

4.2

43

4.4

4.5

4.6

4.7

4.8

5.1

5.2

53

6.1

6.2

6.3




2020

§7

§8

§9
§10

§11

6.4

7.1

7.2

7.3

7.4

7.5

7.6

7.7

7.8

7.9

7.10

7.11

7.12

7.13

8.1

8.2

8.3

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.8

50

53




2020

§12

11.2

12.1

12.2

12.3




2020

§2

2.1
501002
501002
2019 2 26
46,720,059.23
2.2
300 ><75%
=< 25%
2.3

021-61009999

021-38676252

zhouyg@cxfund.com.cn

wangj222@gtjas.com
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2020

4007005566

021-38917599-5

021-61009800

021-38677819

68 9 618
68 669
9 19
200120 200041
2.4
www .cxfund.com.cn
68 9
669 19
2.5
17




2020

§3
3.1
3.1.1 1 1 -2020 6 30 )
9,653,901.32
5,170,256.30
0.0453
5.21%
8.31%
3.1.2 (2020 6 30 )
-2,670,315.02
-0.0572
44.,049,744.21
0.9428
3.1.3 (2020 6 30 )
36.44%
1
2
3
3.2
3.2.1
5.39% 0.50% 5.53% 0.67% ~0.14% -0.17%
14.42% 0.67% 9.550 0.67% 4.87% 0.00%
8.31% 1.25% 2.09% 1.13% 6.220 0.12%
23.87% 0.99% 8.26% 0.91% 15.61% 0.08%
36.44% 0.98% |  10.81% 0.98% 25.63% 0.00%
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2020

3.2.2
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2020

4.1
4.1.1

31.21%

2020

6

§4

15.15%
4 _54%

30

(LOF)

(LOF)

500

2003 63

1.65

44 .55%

4.55%

68

100

LOF

55



2020

FOF

300
FOF 50
1-3
4.1.2
2017
5
2019 4
- 5
30
2019 2 2020 3 9
26 31
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2020

4.2

4.3
4.3.1

4.3.2

S%

4.4

4.4.1

2020



2020

4.4.2

4.5

4.6

2020

6

1/2

30

8.31%

0.9428 0.9428

2.09%

PPI

CP1

55



2020

4.7

4.8

2020

5

19

2020

6

15

55



2020

§5
5.1

5.2

5.3

55



2020

6.1

§6

2020 6 30

2020 6 30 2019 12 31
6.4.6.1 9,269,463.91 4,980,529.33
260,419.97 2,964,641.52
105,798.93 184,088.71
6.4.6.2 34,315,721.23 165,515,724.20
24,300,721.23 109,577,730.20
10,015,000.00 55,937,994.00
6.4.6.3 - -
6.4.6.4 - -
- 1,690,530.68
6.4.6.5 323,970.27 1,045,147.56
5,790.57 13,683.57
6.4.6.6 - -
44,281,164.88 176,394,345.57

2020 6 30 2019 12 31
6.4.6.3 - -
- 43,500,000.00
0.35 2,274,524 .93
25,331.75 1,112,283.56
52,862.56 162,102.98
3,524.17 10,806.88
6.4.6.7 75,072.60 133,323.93

16

55




2020

- -3,597.94
6.4.6.8 74,629.24 34,049.65
231,420.67 47,223,493.99
6.4.6.9 46,720,059.23 148,388,615.98
6.4.6.10 -2,670,315.02 -19,217,764.40
44,049,744.21 129,170,851.58
44,281,164.88 176,394,345.57
1 2020 30 0.9428 46,720,059.23
2 2020 1 1 2020 6 30 2019 2
26 2019 2 26 2019 6 30
6.2
2020 1 1 2020 6 30
2020 1 1 2019 2 26
( )
2020 6 30
2019 6 30
6,701,846.64 8,226,901.57
1. 754,963.39 69,958.28
6.4.6.11 88,918.71 49,402.58
666,044.68 20,184.19
- 371.51
2. ‘o 10,324,178.25 3,596,549.79
6.4.6.12 10,015,258.32 2,750,062.79
6.4.6.13 219,595.76 -371.42
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 89,324 .17 846,858.42

17

55




2020

3. “€-7% 6.4.6.17
-4,483,645.02 4,557,309.12
4. - -
S. 6.4.6.18 106,350.02 3,084.38
1,531,590.34 503,118.44
1 6.49.2.1 746,352.37 221,486.48
2 6.49.22 49,756.84 14,765.74
3 - -
4 6.4.6.19 491,903.36 256,406.71
5 168,986.89 165.76
168,986.89 165.76
6 - -
7 6.4.6.20 74,590.88 10,293.75
) 5,170,256.30 7,723,783.13
5,170,256.30 7,723,783.13
1 1 2020 6 2019 2 26
2019 2 26 2019 6 30
6.3
2020 1 2020 6 30
2020 1 2020 6

148,388,615.98

-19,217,764.40

129,170,851.58

5,170,256.30

5,170,256.30

-101,668,556.75

11,377,193.08

-90,291,363.67

18
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2020

. 8,559,241.18 -1,077,318.92 7,481,922.26
2. -110,227,797.93 12,454,512.00 |  -97,773,285.93
46,720,059.23 -2,670,315.02 44,049,744.21

2019 2 26 ( ) 2019 6 30
7,624,198.80 -2,358,026.35 5,266,172.45
- 7,723,783.13 7,723,783.13
Lo 163,913,866.78 -46,341,513.36 |  117,572,353.42
. 165,297,708.17 -46,735,652.07 |  118,562,056.10
2. -1,383,841.39 394,138.71 -989,702.68
171,538,065.58 -40,975,756.58 |  130,562,309.00
2020 1 1 2020 6 30 2019 2 26

2019 2 26 2019 6 30

6.1 6.4
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2020

6.4
6.4.1
( “ )
(LOF) ( “ (LOF)*™)
(LOF)
(LOF)
( << ") [2015]2703
2016 1 21
242,530,801.91 ( )
1600092 (LOF)
2019 1 2 2019 1 18
(LOF)
2019
(LOF)
( ce -
2 26
(
(
) (
( )
50%-95% 50%
3%
50 (
)

20 55

21

2019



2020

300 > 75%+ =< 25%

6.4.2

6.4.3

2020 6 30

2020 6 30

6.4.4

6.4.4.1

6.4.4.2

6.4.5
[2005]103
[2008]1

9 18

[2012]85
2019 78
[2014]81
[2015]101

[2016]36

21 55

2020

1

1

)

2008



2020

[2016]140
[2017]56 [2017790
1) ( )
3%
2)
3)
1
(1 ) 1 1 (1)
50% 1
20% H
H ( “* )
H H 20%
H 20%
4) A 0.10% « )
6.4.6
6.4.6.1
2020 6 30
9,269,463.91
1 -
1-3 -
3 -

22 55




2020

9,269,463.91

6.4.6.2
2020 6 30

19,219,881.53 24,300,721.23 5,080,839.70
10,084,045.02 10,015,000.00 -69,045.02
10,084,045.02 10,015,000.00 -69,045.02
29,303,926.55 34,315,721.23 5,011,794.68

6.4.6.3

6.4.6.4

6.4.6.4.1

6.4.6.4.2

6.4.6.5

2020

4,446.57

117.20

319,358.90

23

55




2020

47.60

323,970.27

6.4.6.6

6.4.6.7

2020 6 30

75,072.60

75,072.60

6.4.6.8

2020 6 30

38.36

14,918.54

59,672.34

74,629.24

6.4.6.9

2020 1 1

2020 6 30

148,388,615.98

148,388,615.98

8,559,241.18

8,559,241.18

( ll_”

-110,227,797.93

-110,227,797.93

( Vl_"

46,720,059.23

46,720,059.23

24 55



2020

() )
6.4.6.10
19,891,677.07 -39,109,441.47 -19,217,764.40
9,653,901.32 -4,483,645.02 5,170,256.30
-17,126,615.17 28,503,808.25 11,377,193.08
1,201,859.13 -2,279,178.05 -1,077,318.92
-18,328,474.30 30,782,986.30 12,454,512.00
12,418,963.22 -15,089,278.24 -2,670,315.02
6.4.6.11
2020 1 1 6 30
70,140.52
17,478.59
1,299.60
88,918.71
1,169.62 129.98
6.4.6.12
6.4.6.12.1 —_—

2020 1 1 2020 6 30
200,131,818.13
190,116,559.81

10,015,258.32
6.4.6.13

6.4.6.13.1

25

55




2020

2020 1 1 2020 6 30

219,595.76
219,595.76
6.4.6.13.2
2020 1 1 2020 6 30
51,922,068.50
50,824,497.54
877,975.20
219,595.76
6.4.6.13.3
6.4.6.13.4
6.4.6.13.5
6.4.6.14
6.4.6.14.1
6.4.6.15
6.4.6.15.1

6.4.6.15.2

26

55




2020

6.4.6.16

2020 1 1 2020 6 30

89,324.17
89,324.17

6.4.6.17

2020 1 1 2020 6 30

1. -4,483,645.02
—_— -4,415,210.56
_— -68,434.46
2- -
3- -
-4,483,645.02

6.4.6.18

2020 1 1 2020 6 30

106,350.02

106,350.02

75%

6.4.6.19

27

30
30 3
6 50%

25%
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2020

2020 1 1 2020 6 30
491,903.36
491,903.36
6.4.6.20
2020 1 1 2020 6 30
14,918.54
59,672.34
74,590.88
6.4.7
6.4.7.1
6.4.7.2
6.4.8
6.4.8.1
6.4.8.2

)

)

28

55




2020

6.4.9

6.4.9.1
6.4.9.1.1
2019 2 26 ( )
2020 1 1 2020 6 30
2019 6 30
306,944,990.86 100.00% 19,970,193.66 8.88%
6.4.9.1.2
2019 2 26 ( )
2020 1 1 2020 6 30
2019 6 30
46,014,031.30 100.00% 1,256,038.40 16.76%
6.4.9.1.3
2019 2 26 ( )
2020 1 1 2020 6 30
2019 6 30
1,491,000,000.00 100.00% - -
6.4.9.1.4
6.4.9.1.5

2020 1 1 2020 6 30
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2020

249,357.41] 100.00%) 75,072.60 100.00%
2019 2 26 ( ) 2019 6 30
16,601.62 9.97% 14,506.00 9.04%
1
2
6.4.9.2
6.4.9.2.1
2020 1 1 2020 6 | 2019 2 26 ( )
30 2019 6 30
746,352.37 221,486.48
12,288.71 4,674.50
x 1.50%
= ><1_50%—=
6.4.9.2.2
2019 2 26 ( )
2020 1 1 2020 6 30
2019 6 30
49,756.84 14,765.74
x 0.10%
= ><0.10%—+
6.4.9.3 ( )
( )

30

55




2020

6.4.9.4
6.4.9.4.1

6.4.9.4.2

6.4.9.5

6.4.9.5.1

6.4.9.5.2

2020

6

30

2019 12

31

29,210,854.05

62.52%

44,076,628.47

29.70%

6.4.9.6

6.4.9.7

2020

1 1

2020

6 30

688233

5,218

113,074.06

31

55




2020

601696 8,373 45,800.31
2019 2 26 ( 2019 6 30
6.4.9.8
6.4.10
6.4.11 2020 6 30
6.4.11.1 /
6.4.11.1.1
2019 2020
12 7
688081 26 6 28.21) 42.01 2,628 74,135.88/110,402.28
2020
2020 10
688096 3 9 14.34| 21.42 4,136 59,310.24| 88,593.12
31
2020
2020 .
688169 2 o1 271.12| 365.14 897  243,194.64[327,530.58
13
2020
2020 7
688278 1 17 8.24| 67.73 8,636 71,160.64(584,916.28
9

32
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2020

6.4.11.2

6.4.11.3

6.4.11.3.1

6.4.11.3.2

6.4.11.4

6.4.12

6.4.12.1

6.4.12.2

33
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2020

10%

10%
6.4.12.2.1
2020 6 30 2019 12 31
A-1 0.00 0.00
A-1 0.00 0.00
0.00 10,006, 000.00
0.00 10,006, 000.00
6.4.12.2.2
6.4.12.2.3
6.4.12.2.4
2020 6 30 2019 12 31
AAA 0.00 0.00
AAA 0.00 0.00
10,015, 000.00 45,931,994.00
10,015, 000.00 45,931,994.00
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2020

6.4.12.2.5

6.4.12.2.6

6.4.12.3

6.4.12.3.1

6.4.12.4

6.4.12.4.1

6.4.12.4.1.1
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2020

2020 6 6 6 -1 1-5
30
9,269,463.91 - - - 9,269,463.91
260,419.97 - - - 260,419.97
105,798.93 - - - 105,798.93
10,015,000.00 - - 24,300,721.23 34,315,721.23
- - - 323,970.27 323,970.27
- - - 5,790.57 5,790.57
19,650,682.81 - - 24,630,482.07| 44,281,164.88
- - - 0.35 0.35
- - - 25,331.75 25,331.75
- - - 52,862.56 52,862.56
- - - 3,524.17 3,524.17
- - - 75,072.60 75,072.60
- - - 74,629.24 74,629.24
- - - 231,420.67 231,420.67
19,650,682.81 - - 24,399,061.40) 44,049,744.21
2019 12 -1 1-5
31
4,980,529.33 - - - 4,980,529.33
2,964,641.52 - - - 2,964,641.52
184,088.71 - - - 184,088.71
10,006,000.00f 19,671,437.50 26,260,556.50 109,577,730.20] 165,515,724.20
- - - 1,690,530.68 1,690,530.68
- - - 1,045,147.56 1,045,147.56
- - - 13,683.57 13,683.57
18,135,259.56| 19,671,437.50 26,260,556.50 112,327,092.01] 176,394,345.57|
43,500,000.00 - - -l 43,500,000.00

36
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2020

- - - - 2,274,524.93  2,274,524.93
- - - - 1,112,283.56|  1,112,283.56
- - - - 162,102.98 162,102.98
- - - - 10,806.88 10,806.88
- - - - 133,323.93 133,323.93
- - - - -3,597.94 -3,597.94
- - - - 34,049.65 34,049.65
43,500,000.00 - - - 3,723,493.99 47,223,493.99
-25,364,740.44 19,671,437.50| 26,260,556.50 -| 108,603,598.02| 129,170,851.58
6.4.12.4.1.2
2020 6 30

2019 12 31
27 2,360.64 149,873.83
27 -2,360.64 -149,873.83

6.4.12.4.2
2020 6 30
1,612,623.51
5% 2020 6 30
5% 80,631.18

5% -80,631.18 2019 12
31 5% 278,484.12

5% -278,484.12

37
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2020

6.4.12.4.3

VaR (Value at Risk)

2020 6 30
6.4.12.4.3.1
2020 6 30 2019 12 31
o
th
- 24,300,721.23  55.17 109,577,730.20 84.83
10,015,000.000  22.74 55,937,994.00 43.31
34,315,721.23  77.90 165,515,724.20  128.14
6.4.12.4.3.2
950
2020 6 2019 12
30 31
VaR  3.95% 2019 12
-1,740,014.75 -4,316,063.93
31 VaR  3.34%)
VaR
950%
2019
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2020

6.4.13
@
@

(0)
(1)
2020 6 30
23,189,278.97 10,015,000.00

1,111,442.26

(i)

D)

6,549,570.85 74,135.88
6,549,570.85
-2,730,838.94 373,665.52 0.00
1,111,442.26

663,640.86

)
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2020

§7
7.1
%
1 24,300,721.23 5488
24,300,721.23 5488
2 - -
10,015,000.00 22.62
10,015,000.00 22.62
4 - -
7 9,529,883.88 21.52
435,559.77 0.98
9 44,281,164.88 100.00
1,612,623.51
3.66%
7.2
7.2.1
()
A - -
B - -
8,423,187.06 19.12
D - -
E - -
F - -
G 3,062,682.00 6.95
H - -
3,812,370.66 8.65
6,971,584.00 15.83
418,274.00 0.95




2020

»nw| VO |TV|IO |2 =

22,688,097.72 51.51
7.2.2
A - -
B - -
C - -
D - -
E - -
F - -
G - -
H 1,612,623.51 3.66
I - -
J - -
K - -
1,612,623.51 3.66
7.3
1 600377 312,200 3,062,682.00 6.95
2 600276 31,480 2,905,604.00 6.60
3 600030 111,600 2,690,676.00 6.11
4 688111 6,887 2,352,461.46 5.34
5 601318 27,400 1,956,360.00 4.44
6 600036 42,900 1,446,588.00 3.28
7 600585 26,500 1,402,115.00 3.18
8 00700 3,000 1,366,323.55 3.10
9 600570 12,480 1,344,096.00 3.05
10 600031 55,800 1,046,808.00 2.38
11 600887 29,000 902,770.00 2.05
12 601688 46,700 877,960.00 1.99

41
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2020

13 688278 8,636 584,916.28 1.33
14 603369 11,100 441,669.00 1.00
15 600048 28,300 418,274.00 0.95
16 688037 3,028 384,858.80 0.87
17 688169 897 327,530.58 0.74
18 01810 21,000 246,299.96 0.56
19 688123 2,960 227,920.00 0.52
20 688078 2,811 115,813.20 0.26
21 688081 2,628 110,402.28 0.25
22 688096 4,136 88,593.12 0.20
7.4
7.4.1 2% 20
1 601688 5,233,176.00 4.05
2 601628 5,164,392.18 4.00
3 600036 4,978,564.00 3.85
4 601601 4,298,153.00 3.33
5 601318 3,983,710.45 3.08
6 603369 3,609,658.00 2.79
7 600741 3,579,741.44 2.77
8 601186 3,355,371.00 2.60
9 601111 3,325,748.00 2.57
10 603313 3,224,123.90 2.50
11 600377 3,197,272.46 2.48
12 300383 2,999,950.00 2.32
13 601888 2,930,468.00 2.27
14 600570 2,760,287.70 2.14
15 600079 2,747,178.00 2.13
16 601138 2,547,409.00 1.97
17 600276 2,340,977.00 1.81
18 600703 2,323,154.55 1.80
19 600104 2,294,882.00 1.78
20 601933 2,272,734.00 1.76

42
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2020

7.4.2 2% 20
1 601318 10,853,852.00 8.40
2 601398 8,788,497.00 6.80
3 601166 7,466,589.40 5.78
4 601601 6,510,482.00 5.04
5 601939 5,940,118.00 4.60
6 600036 5,532,954.40 4.28
7 000063 4,964,893.29 3.84
8 002311 4,480,263.42 3.47
9 601628 4,313,394.52 3.34
10 601888 4,243,286.30 3.29
11 000002 4,122,162.00 3.19
12 601688 4,067,366.00 3.15
13 600079 4,046,128.00 3.13
14 600486 3,940,348.34 3.05
15 600887 3,913,694.00 3.03
16 600030 3,593,424.00 2.78
17 600048 3,569,787.00 2.76
18 603369 3,477,164 .41 2.69
19 300383 3,444 ,462.00 2.67
20 000651 3,369,664.00 2.61
21 600104 3,280,059.30 2.54
22 002475 3,226,270.00 2.50
23 601186 3,217,337.00 2.49
24 601111 3,081,382.00 2.39
25 601818 3,014,403.00 2.33
26 000858 2,988,847.60 2.31
27 600276 2,791,770.00 2.16
28 600741 2,718,459.58 2.10
29 600383 2,643,060.00 2.05

7.4.3
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2020

109,254,761.40

200,131,818.13

7.5
1 - -
2 - -
3 10,015,000.00 22.74
10,015,000.00 22.74
4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 10,015,000.00 22.74
7.6
1 018007 1801 | 100,000 10,015,000.00 22.74
7.7
7.8
7.9
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2020

7.10

7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3

7.12

7.12.1

7.12.2

7.12.3

105,798.93

323,970.27

5,790.57

O [ X[ QI[N N[ |WIN =

435,559.77
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2020

7.12.4

7.12.5

7.12.6
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2020

§8

8.1
()

310 | 150,709.87 44,136,072.79 94.47% 2,583,986.44 5.53%

8.2
109.09 0.00%

8.3
0
0
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2020

§9

2019 % 2 A 26 H

7,624,198.80

148,388,615.98

8,559,241.18

110,227,797.93

46,720,059.23
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2020

§10

10.1

10.2

10.3

10.4

10.5

10.6

10.7
10.7.1

2 306,944,990.86

100.00%

249,357.41

100.00% -
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2007 48




2020

10.7.2
46,014,031.30f 100.00% [1,491,000,000.00; 100.00% - -
10.8
1 2019 4 2020 1 17
2 2019 2020 1 17
3 2020 2020 1 31
4 2020 2 19
5 2020 4
6 2020 3 13
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2020

7 2020 3 17
8 2020 3 23
9 2019 2020 3 25
10 2020 4 1
11 2020 4 3
12 2020 1 2020 4 22
13 2020 2020 4 22
14 LOF 2019 2020 4 27
15 2019 2020 4 27
16 2020 5 7
17 2020 6 3
18 2020 6 3
19 2020 6 10
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2020

6

15
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2020

6
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11.1

§11

20%

20%

2020

2020
6 30

44,076,628.47

7,434,225.58

22,300,000.00

29,210,854.05

62.52%

2020

2020
5 11

27,716,208.24

0.00

27,716,208.24

0.00

0.00%

2020
5 19

2020
6 30

13,780,319.74

0.00

0.00

13,780,319.74

29.50%
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2020

§12

12.1

12.2

12.3
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2020 8 29
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