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AP FABRE P ERFTRE D REY KBS gk
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PEa
—h
1
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%
MREREEEEET LRI FETALGFL S A2

e RAMEE 2R CER o FIL A AR G o

AfFEF P T REEN IR GAE NI E KT
QR F TRV R BT T NSRS
REFTALGERZLARE > URHAFT AL G RHE2
BBl M A PASE a2 IR
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R I E:

REFHFreERE e s L R3S 24
BLEE(ANI) A 47~ 5 B (AEVE)A #7 > 2 72 5 2
ey E?»ﬁ]‘\ RIRE T R i R R
REGFENFRE

i
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FE o AFREIRLGARRP S TY YRy

v\_g\
b

BREENDIELEBRTR od W AFTEEIEE S
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(2) ®=

b 2 jcl ~ A2 FEDZ
S EREFRG o AGFEAHIEE LR E

AU 2 AL R A A s
A AT RL PR o X R GALRGUREGE SR

RA - HBRZEE G RN R R E R A

j\f:r_ig@:_‘%\&Kﬁ,i”xﬁ?l/l.ﬂ'ﬁ*ﬂ]g@lj%ﬁ" 5%:";

B HEAR R SRLLGERLR § o
if?iié}?ij%%i@iﬂﬁ*ﬁﬁﬁ‘éiéi’%?}@mﬁr
-
H 0 2 ohiliF
112#127 31p

) r‘Jlf'fk 523 _‘% %q, ‘; wa
ERT A
g P
E 3 & $ 20,934,420 30.7350 $643,419,399
Ll i 3,160,037 21.0058 66,379,105
V= i 12,738,573 3.9340 50,113,546
e MOk et
* & 887,476 30.7350 27,276,575
V= i 5,090,023 3.9340 20,024,150
EY &k 3,473,375 0.8988 3,121,869
Epf G
g P
E 1 & 25,048,202 30.7350 769,856,488
AR R 7,199,103 4.3305 31,175,716
il e 1,119,410 21.0058 23,514,103
LR ag R
E & 937,040 30.7350 28,799,924
v i 4,559,398 3.9340 17,936,672
il e 979 21.0058 20,565
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ok o 3 - i

ET A
BniraE
E % $ 16,533,277 30.7080 $507,703,870
o e 2,313,708 20.8246 48,182,044
=S e 9,921,435 3.9383 39,073,587
LR pE
E % 938,639 30.7080 28,823,726
oS i 2,986,734 3.9383 11,762,655
% ZZ3 3,473,375 0.8894 3,089,220
Epf i
el
E 4 22,859,666 30.7080 701,974,624
TS 7,663,025 4.4079 33,777,848
o i 1,146,528 20.8246 23,875,987
i L e
E 4 968,299 30.7080 29,734,526
ik i 3,405,919 3.9383 13,413,531
TS 2,494 4.4079 10,993

BN AFEE T AP L ARBER S kREREE
PR AR E BB IR AR B WHRFETA A
FE2 3 2P 112 32 111 # B oz % 2 3% J] £ & 9 i

111#127 31 p

1,814,170 =+ ~ % 2,180,645 &+ =~ -
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FOTOHR & LR
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(4) fir & > 2
LA BEEES R RLR B RGE LA
g{ °
T E ER SR

b ' & (Value at Risk) 5 ~ F## 7 Fh %621 L > 3%
PHEREFLIJREE B ERA TN 2 AR LG
E TR R E LR B L TR E LR
( Historical Simulation) % & k *%& & > & % B A 5 99% - ™
FOhETAGFLIE AR E2ZRGE ZRGEGRY - 2 D
AL AR 9% HER A BRI h R R

i % o

‘M‘g
gl

Pk B 99% o R RK 0 AP Z AREF SR
B

B 100 2 ¢ Fap g 1% gd 23 F R 20 LELIE
o AT MWD FhGE LD FRGTF)F 2R G E Lo

112#127 31 p
BHRRFF £ T B E K OB OB K W B H Ok 0E

F1 & $ 475212 $ 740,017 $ 267,725 $ 633,802
E= & 132,858 262,458 24,287 24,287
BEFES 142,206 218,808 64,876 198,309

111#127 31p
dERBTF E T BB B B &k K &P % @

F1 5 $ 252,904 $ 292,247 $ 215547 < $ 267,725
e & 154,112 227,124 84,253 149,695
BEES 159,701 365,415 61,215 69,494
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AEARPAEL R HR RV KF LT L KRTE D
B PR GBRETAWEE LG RAY T F LA T
Fhh o THEELHETEABRE -
9. W H-h 4 R+ PR
BRARFRY AFELGT AL
WAz o hFEd HFR GRS BRY REF N LR

' F G RS P A RRS PR SRR ERE

B 4 il #
o u® 4 O ®[112#12731p [111£12°% 31p
Bp LS +15% $ 1,688,630 | $ 524,137

Bany |PRET 5% ( 1,688,630) | (  524,137)
B +20% - 39,238

Bebms 20% - | 39,238)

sy L E11% +1506p ( 3,727,660) | ( 2,596,593)
i & 1 -150bp 1,328,162 1,408,178

b | EREH 45% 327,284 277,947
&R 5% ( 327,84) | ( 277,947)

RS RPIBEAGED FREFLEA
10. & F b & ST B A 4T
(1) 115 b '&
Bk ki g ol Fd T TS 1bp HA T o I
( 45%\ﬂ$iﬁ‘h$ﬂ$ﬁi‘ﬂ$

£ # ( PVBP, present value of one

.|
&
—
s
™
‘?“
@

basis point) -
(2) = F B %
I (TEH T PRI FHE) ARSI A
22 WERE k-
B)EFZET PR &
¢A¢V% 1% % H & (%R ~ % i 4 BE
=
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11.

1124#12% 315p
L C + /7 = ) # N

e

L I .
R R R LulgtET o e A 1% $ 65457 $ -
& OECnEERT 5 B kT R 1% ( 65,457) -
BN N E3-9:4 i F ¥ R 2 1bp ( 24,851) -
il d BT 7% 1bp 8,854 -
FHREIPRAER BEBEFIHRLIA 1% 13,517 99,058
BEES BT E 1% ( 13,517) ( 99,058)
111#127% 31p

B ® 0+ % # & (. + / — ) i I kS
"R RACR B LulgtET o e A 1% $ 55589 $ -
EORRIEAT SR TR 1% ( 55589) -
BN T 979 g0 ST 2 Tbp ( 17,311) -
FlZ e R T % 1bp 9,388 -
BERSPROER BERFERIZ1% 1,564 35,340
FREEBHETELY ( 1,564) ( 35340)

EIMRERAABHTAGRD SRR R T

FREFERRT S
(SOFR)#-3~ % £ = LIBOR f£ & ¥ > & F + % § £ & - LIBOR
B R A LRI F AR Y 2w pE A
e FE S RER-SOFR % 8% %2 3 TR 52 v Al
FApt 2 A F G R TRk T BT F LD B E A
LIBOR # ¢z 5 ¢ %% SOFR P& » § 3k i £ B (T3 ¢F 83 & » 10 fg
e 5L JIFAHGEHRDL HF o
FIFpHELLLRAFo RIFAARL S - A 75 AN
5> LIBORIH % & £ @1 22 H> 23 BORF o %t & @
1 ERKFEr 2 FAHFALE X T TN A F AFRA
P2 flF ke o YR ERD P2 ARl L EPHARES L&
EEthEEEI A IR T ERER R
~f7e 4] 2% <~ LIBOR # 3+ 3§ > e & ? R
PR ERAE PG EBE TR AR £

R RN E AN 6 A R 2 112 & A

=
[t

=
[t
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AE L FRRTF 3 LA TR e N g ¥ ox
LIBOR #4 1 & 2 2Lj74 & @ 7 ERppF BT sa
e o
bRTAZBE
AW L2 B ERT
I
AFE IO # gf?ﬁé,afgﬁ;%@? 4
¢ EHE &dﬂz P AL L RFETRARET S FEFERAP &
KL M AEA RS BENE A EFRAFEI AP R AR
PooAfF2Fadn g i BN FRZE B
WEBTA LAFEI 2P REJNIR %GR PR % > & AK
%_QK?;]JOT%\’ *%%?4@%%&3%;111}—?:&@%@?@;'gigrﬁg—%ﬁﬂé‘
3w
112#12% 31p
i goow| PRERPTAIRMER LG CHBIRTANN AR LF) D b § &
L N L T
SELEFEFERD L
FELERT A
i $ 18,293,739 | $ 17,909,086 | $ 18,293,739 | $ 17,909,086 | $ 384,653
EEE LI RN N E
®E
GARAA 536,129 409,406 516,314 409,406 106,908
111£12* 31p
i goow| PERERTAMN &R ]G BRERTANN £ G2 LGB
E R T A F Mle s s oulE s & ogs o § @2 p g @s e
BEESFAFERSAYE
FELERTA
R EEBR $ 18473749 | $ 18,969,910 | $ 18473749 | $ 18,969,910 |($  496,161)
&ﬁﬁf;d‘ﬁ@rli%i}li
®F
R E 15297,777 | 11,761,8% 13,290,096 11,761,896 1528,200
ERFAZ @l f 3 s
AFZIDFFRTEFERTZIREEENNG 32 B F 42
B2 IR E@BIEE BRI ML EARBT AL AR
L RERRES T AL A
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$ﬁ;425ﬁ$ﬁ§%ﬁ€2$%ifﬁﬁﬁ’Eﬁﬁig
HEETRPREEFIURG TS F R RRE IR T
¥ 4% 4 % ( global master repurchase agreement )~ > 3k ¥ 11 i &
% % (global securities lending agreement) Fi R E N W
AF e R R w Rl PR THEEINRLGAAFRR AR S
B ER U EFRUE AN ARTAZ AR G I LR
B FEORMMBEFREFIEcEFII 2 -2 F R FEF A
o b 28 - 2 EEE I EE R e
TR AR ABTAL AR G IR HHT
112 # 12 * 31 p
£ 03 K W R OF E O O B OB N TS W B R OR P 2 & RTF A
NFALGRGIERFAL|CNTFT AL G A T 882
s p|o AL AR T R AL kTR B O£ W (d )= i
FARF (I ERER|EA EH Af1E (3 gz B 2 |(e)=(c)-(d)
3 (b )(c)=(a)-(b) TR R R
Ay $79,815,708 | § - | $79,815708 | $79,815708 | $ -1 -
CE T Y FOHOF O O OB R ¥ " & W B R OR P 2 R OE R
HFEALGAGIENTAL(A T AL F A 3 482
qual f(ﬁﬂ;“fa“;igé;’éﬁéi fefte MO & @ (d )= i
PRRF(PIZERF AR # W, .y [BTT R 2](e)=(c)-(d)
o (b)lo=()-mEF " M la s g s
Ay $ 82,644,730 | § - | $82,644,730 | $79815,708 | $ 2,829,022 | $ -
HE T RS 18,318,492 - 18,318,492 17,663,248 655,244 -
111 & 12 * 31 p
£ 3 #% -~ 0V R OF E O O H R o0 % & W o R OR P 2 & T A
WFALFAIENFAL|GACFT AL G AT 2
" p SRl EE ISl ke apFe ¥ O£ W (d ) i
FTARE ()2 i FIA  E Bfa e (o) o 4g B 2 |(e)=(c)-(d)
% 3 (b )i(c)=(a)-(b) TR 8 R &
A $ 84,633,679 | $ - | $84633,679 | $81,976,127 | $ 2,657,552 | $ -
£ 3K A I N S - Y
WFALFAGIRENFAL|ACFT AL F AT 2
. p|o I gt T s AL e B & @ (d ) i
' PRRE()PIZ ERT AR F s (GO RGP 2)(e)=(c)-(d)
& % (b )|(c)=(a)-(b) R
A AR R $81,976,127 | $ - | $81976,127 | $81976,127 | $ -1s -
T E 30,731,806 - 30,731,806 26,843,862 3,887,944 -
L F FAFRUBYTE AR EZMBEES o

- 127 -




"‘j\?j\’ﬁg

(=)
(=)
(=)

EARAE IR e A T
AfFzZ FHEREEFVF R - T A EFTAGEAFFRE
IE MR T L ERKME AN F R F S LA E BN
fgj"g‘_ﬁg?{o 'ré‘l'liiuLL i_;)\(L)J—B'“S‘\ lf" % 1 ?%Fﬁg%hﬁ
FAERAR
THHERAFT A F 2R FiEFE SRR
ﬁ-&&\ﬁaéiﬁsifj&lﬁiﬂBﬂ]ﬁ%?{ﬁﬂ_ﬁﬁﬁ\ﬂ’bﬁ-ir}' SRR AN
FAVFAFEEGF G ECZFFREFH Y -
Rk AL
L LA - VS
= B 112£12% 31p
4538 P PR A EFEEF AR LF
FENE TS &= 245,759,810 249,264,018
E R RN 35,283,100 35,283,100
- N 42,759,357 43,834,688
* |pt T A 323,802,267 328,381,806
F 7
LR R 1,750,913,872 1,836,940,334
NN - -
|k :
y TAHELL 32,296,588 32,296,588
| A A gkt - _
p | g 2 SRR 188,561,652 197,900,392
= B HE R - _
; 5 B ' 2 73,135,692 77,798,753
ap [P IP EL)E - :
D AR G T AR 2,044,907,804 2,144,936,067
F A O 15.83% 15.31%
g HRER R RET A F 12.02% 11.62%
F-fFEA R A}z 2t K 13.74% 13.27%
fﬁ%& ok 6.52% 6.36%
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& R 111#127 317
AR BRI T
PEELE T 207,933,529 214,850,222
' BEEEEE 35,265,280 35,265,280
R 46,796,841 47,815,554
gt EA 289,995,650 297,931,056
s | 2 1,651,800,920 1,733,297,988
RN - -
)i K
f‘ & FABEL 25,284,925 25,284,925
Kﬁ I'E_%ql‘_' Ei;}ﬂjﬁi’l“/é - -
B |p o [EEE JE R 156,375,480 165,441,898
L oy - -
; SR T AR 52,682,253 55,965,239
Jol N AN - -
57 | I %B:J _
N IY IR 1,886,143,578 1,979,990,050
F A R 15.38% 15.05%
FAREL L B GHTAZ S 11.02% 10.85%
- T A @wﬂg o 12.89% 12.63%
T 6.16% 6.12%
al=%%é¢?%~ﬁ%&%r? 2 R AEhk TRET
AEEPEF ARG RAE 2 TAFHGFAEL R

AR D ER

Sl 5

T2 P E N deT o

1. p3 FrA=Fd % EIZI+E ¥ -FFr2»+5%-HF +~

2. iR ST ARFE =G Rk T A+ (IF
Fhe+3 3Rk e) 2 F A #E X125

3. FAGEEF=0F F&/5HErGEFT AL

4, FARBFIAEBEFTAZ G F=FAREE b
% E AR

5. 5 - BT AL RERFT AL S = (FL R E+E 6
-BEFEA) ARG ET AR

6. " F=%- T~ k%R

FENE AN A TR
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FRAEFZEZ2FHEMBEIRT FRE2EAEFHMBAH BRiFAL2
HEHBFAMEEFDPER 105% - fFF 2L 573 8 85%
PR E Y FAE M TR R F MR ¢ A
FHME L PR
Ao~ b AR S 2 BB

AFEEFOFHEF LT AR LEFLZ B HRABHLIIEE 0 A
F2F2PHEHNZEISHABHY AR EMBLAE L L g B
W22 X k45T FAZIES &3 ¢

~ 2 3 2 &

SO A B W2 oA B F 2 P 5 & R T

FTARLF & HKFEFTABS "B &M RTZEBHTTFL
HEAEFTAE FARMES

#3112 22 111 & 12 * 31 p o > A 72 F 2 F 207 A 5~

& 'Z‘QLFZ\L.."‘L*#N' ll}*fﬁ\’]’g_‘;

FELEFEFER
T2 &mT A
Rl 1 = AT g 2

7

TAMRG £ FAT

112#127 31 p

$ 18,546,743

70,736,135
$89,282,878
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Iz " X%FFASEFT S* b Y I TR BFEAL G A~ EAIA
12 FY RPN AN L AP TR
~ =
(-) % *h's
L *ZFAsF 4R md- o
2. B R B A
H o= 0 37 5% A 0
112127 31p
b AER
oL 7N FE R E R F R BB AR B
C % )
1 |ABR— ALt £RBE $24,761,050 9.11
2 B BB —XEMiEs PR 17,226,054 6.33
3 CEM—Tulg¥ 12,171,333 4.48
4 D FE—4pdEd ¥ 10,000,000 3.68
5 |E $®—x 4 fIF R 8,096,142 2.98
6 |F B — 2 ARFE 7,919,540 2.91
7 GER—72HAeLE 7,154,000 2.63
8 HEM—72®ARF¥ 6,982,857 2.57
9 I E@®—T el ¥ 6,385,530 2.35
10 ] B®—HisfnE 6,208,578 2.28
111#127* 31p
d A ER
oL P& E BB OE R GOR R R
C % )
1 A BB —ALsiH e £@RBE $24,871,373 10.46
2 B EE-T R E 11,951,585 5.03
3 CEm—rddit % 6,688,000 2.81
4 D EB-R el ¥ 6,682,966 2.81
5 |E £ 8 — 73 @3 6,678,900 2.81
6 |F #B—4pEd ¥ 6,000,000 2.52
7 GEB—F3MRTEE 5,832,124 2.45
8 HEB—7damEsE 5,380,257 2.26
9 I @7 u@lg¥ 5,030,605 2.12
10 |] @8 —H&gny 4,250,693 1.79

- 131 -




LA

flamg i Fafgrinsd (Frs%)
Eix o r%
112 # 12 * 31 p
7 Pl 1290% () |912180= () (1812 31& () 1# 111 & i
1l F & g B F A| $2,555384,283 | $ 46,005367 | $ 93,540,923 | $ 166,381,743 | $2,861,312,316
Pl F s g B §#F 209,611,134 1,966,210,900 313,789,044 54,815,646 2,544,426,724
fl F &g B4 2,345,773,149 | ( 1,920,205,533)|(  220,248,121) 111,566,097 316,885,592
i B 271,931,243
R L 112.45%
FlF A Bk v BE g 116.53%
111 # 12 ®* 31 p
i Pl 1290% () [912180= (%) [181=21% (%) B & 3+
1l F & g 2 F A| $2317,133,829 | $ 48,638,662 | $ 146,349,593 | $ 149,035,769 | $2,661,157,853
Tl F s g B fF 184,758,528 1,850,755,542 281,073,767 67,059,704 2,383,647,541
1l F &g & 2,132,375,301 |( 1,802,116,880)|( 134,724,174) 81,976,065 277,510,312
b [ 237,734,228
flx s b Fasf§ox 111.64%
I s Pk o g e & 116.73%
- AL BRBER2EAMSRTNAS (FFHR) 2 £
S fIFmRERETAZ p G OALHARE ST AZNIEERE
Al FEAZALE G
Zoc I F A ey = F AR T A - IS AR R
E o flE AR R F AL G F = F AR BT A F AR
i g (dpdre WflFmg g aefldagtif)
s g Fradffrird (£ £&)
Hr: 54052, 9%
112 # 12 % 31 p
7 pl1290% (3) [912180= (3 )[181=31# (5 ) 1&wmt |2 +
1 % s g B F A| $11,681,053 | $ 2,509,636 | $ 1,926,256 $ 9,924,929 | $26,041,874
fl & s g 1 f | 16872723 4,601,223 5,613,955 4,555,065 | 31,642,966
1 % s g & v ( 5191,670) [ ( 2,091,587) | (3,687,699 ) 5,369,864 | ( 5,601,092)
@ 8,847,608
PlFsgFasf g F 82.30%
g me g sk o g g X (_ 6331%)
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111 & 12 * 31 p
% pl1290% (%) [912180% (2 )|181= 21% (7 ) 1&wm+ |- o
5 g B F A $12,410,651 $ 1,728,541 $ 912,236 $ 8,776,882 | $23,828,310
Pl F st BB § | 15,504,653 4,287,079 5,490,219 5,533,033 | 30,814,984
I & w g sk v (0 3,094,002) | ( 2,558538) | (4,577,983 ) 3,243,849 | (6,986,674 )
% i 7,741,769
ISR FAS ) o 5 77.33%
) AR AR v B B K ( 90.25% )
- AL GEFEFETELELEF P AT FTAZ NG
ggaEp o
S IFRBRTAL G AR B RE A S AEFRE P
2 AT AR AL LG
Dol FRE RS SHFRERT A - ERE L
P fIERERT AL L F N = I F R T A AR
BAR (h3afl3mpprasfldadniq)
(Z) &Rk &
1. Bl 4 (& #)
i :9
7 p 112 # & 111# &
B . + 0.89 0.84
A W O OXK 7},‘ »
i t4 0.71 0.70
4 L 13.94 .
oo op o7 2
fi t4 11.19 10.44
i ES * 33.33 34.35
- s FAEPIF=RT () FE+THFTE
S EEEMF=m () FEFTHEE
EN N = RTE e
e o~ fwm ({8 ) 4 F I’ffﬁ#ﬁéfﬁ}iiﬁj’é £
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= x5 = N\
2. TAZ LR 2ZIY A
> LR 7 4L N\ +
Ao WP IR LA
H i~ 3rs®iF=
112 & 12 ® 31 p
5 B £l # A £l * ] 7 % i
a ¥ 0110= 11 =3 30 = 31 =390 = 91 = 1 180 = 181= 2 1# A7iF1#
y $3,478,224,689 | $ 527,532,916 | $ 369,053,716 | $ 332,701,870 | $ 254,690,594 | $ 390,683,886 | $1,603,561,707
¥ 4,307,534,770 213,455,065 280,477,385 640,935,447 677,633,343 781,545,438 1,713,488,092
Hp e T ( 829,310,081) 314,077,851 88,576,331 | (  308,233,577)| ( 422,942,749)| (  390,861,552)| (  109,926,385)
111 & 12 * 31 p
. = 7] [ 7 £l S 0 G & i
v ’ 0% 10 = 11 = 3 30 = 31 =390 = 91 = 1 180 = 181= 2 1# A7iF1#
$3,427,100,716 | $ 493,947,489 | $ 357,472,895 | $ 399,922,375 | $ 290,172,438 | $ 459,769,160 | $1,425,816,359
k) 4,126,929,540 274,755,910 227,848,929 620,704,006 604,177,127 753,511,191 1,645,932,377
Jp BE T ( 699,828,824) 219,191,579 129,623,966 | ( 220,781,631)[ ( 314,004,689)| ( 293,742,031)[ ( 220,116,018)
N + 7 A = 2 A KR o> N\ A4 e 5 P
XA EZ T AR RIS (2 b)) 2 £ o
¥ g7 2Lk 2 +
ENSUE N IRY S R
Hi»x: % 4~
112 # 12 * 31 p
R M 3 1 p # S [l R 4 i
v ’ 1230= 31% 290= 91= 3180= 181= 214 AiE1E
$99,195230 | $ 40,720,995 | $ 24945404 | $ 12,758,246 | $ 8,110,737 | $ 12,659,848
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