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134 StockAccount HEFR K P
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26 SecuritylID HEFFARHS
55 Symbol UEFF 2R
38 OrderQty e
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30067 DeductDate K H #
58 Text #iE
30068 IssuePrice FR N
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7.2.19 EHEARAXUERRHES
EE G KT R A
7.2.19.1 SHIEEHAFAZEHETMEKR
#z 52 EFHEAERAKAZEHEIGEK
FR% FBAR AR Tt B
23 FundAccount Y e
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26 SecuritylID Y EFARAD
44 Price Y s
54 Side Y SESETT )
30010 EntrustProp Y BN, HE

7.2.19.2 SHESRATERKEHNE
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30003 ErrorMsg G RS,
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B B
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23 FundAccount

Y e O

7.2.20.2 EHAFETANE

*55 ERAAFEANE

P2 TR i A
30002 ErrorID ARG
30003 ErrorMsg HiREE
23 FundAccount I
30070 TotalAssets B
30071 NetAssets Bt
30072 TotalDebt A7 £l
30073 MarketValue WEFF T H
30074 CashAssets 4%
30025 Available A%
30075 NonLiquidAvailable A w AU AT P 4
30076 WithdrawQuota AR 4
30077 CreditFundDebt R % A1 i
30078 CreditFund Rl 8 B0
30079 CreditFundFrozen HRES IR &80
30080 CreditStockDebt Rl 471 £t
30081 CreditStock Rl 4
30082 CreditStockFrozen VR 45 FA b 25 4
30083 CreditStockUsed L H Rl 73 &8
30084 CreditStockAvailable AJ Rl g 4 A
30045 CreditInterestProcess REEF S A
30085 CreditInterestUnpay CeE ARG E A
30086 TotalLimit Rl S R LA
30087 TotalAvailableQuota R Rl T A
30088 StockLimit Rl 75 BR A3
30089 StockAvailableQuota fhswy AR
30090 FundLimit i % BR A
30091 FundAvailableQuota R ] A
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10088 MarginAmount TRAE 4 7 AR 40
30092 GuaranteeRate YERFPER R
30093 CreditFundInterest AT
30094 CreditStockInterest Bl )
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*56 ERARAFINERELEMAFKR
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30002 ErrorID R
30003 ErrorMsg HiRER
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22 SecurityIDSource IEZRACHS 5
26 SecuritylID IEFARAD
30019 AvailablePosition GE1y:EE==4N
134 StockAccount WK
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30003 ErrorMsg HiR(EE
23 FundAccount T &k
22 SecurityIDSource UEFF ARG
30095 BuyExchangeRate BN/
30096 SellExchangeRate SEHIER
30097 MiddleExchangeRate SRl IR
30098 SeBuyExchangeRate A 5y Fr NI H
30099 SeSellExchangeRate o PR HEAR
30100 BuyFloatRatio SENFINLR
30101 SellFloatRatio SR E
432 Expiredate B RH
30102 BuySettlementRate SENGERILR
30103 SellSettlementRate SEHAEILR
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7.2.23.2 HARNAFEEANE
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30002 ErrorID R
30003 ErrorMsg HiRfE S
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30073 MarketValue WS TE
30074 CashAssets b o
30104 OptTotalMargin TRIE & A
30025 Available A%
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30107 CurrMargin i FORAE B
30108 DeliveryMargin Bt AL BURIE S
30109 FrozenAmount VRaE G 4
30110 PreDeposit IR
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30111 RiskDegree A
30112 RealRiskDegree SERF XSG
30076 WithdrawQuota ATHUE 4
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* 62 mAAEEEIEEK
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23 FundAccount Y LK
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F+ 63 HmAFEREMPE
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30002 ErrorID R
30003 ErrorMsg HiRER
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26 SecuritylID HEFFARHS
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* 66 BREHBUTEURIREIEIEK

bR FBATR R i 1)
23 FundAccount Y AN
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7.2.26.2 BREEASUTHEUEEIREIGR Z
+= 67 BREIAPUTIUEIREANE

FRas FEAFR L]
30002 ErrorID HRY
30003 ErrorMsg HHRE B
23 FundAccount el I
22 SecurityIDSource UEFFAHS YR
30109 FrozenAmount ATRUREE B 4
38 OrderQty TR R
44 Price TR
26 SecurityID JIBUIESACAD
55 Symbol JIBUIES 42 7K
30113 OptionsType LELELES
30114 SettlementVolume AW E
30115 SettlementBalance L
309 UnderlyingSecuritylD WEHARHS
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23 FundAccount Y BEW
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30002 ErrorID R
30003 ErrorMsg %E lﬁfn B
23 FundAccount &k
30070 TotalAssets E‘ B

30073 MarketValue WEFF T E
30074 CashAssets Bl
30025 Available Qikien
30076 WithdrawQuota AT 4
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7.2.28.1 FERERMKBEEIER

Fz 70 FREAWREEEEKR
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23 FundAccount Y HE
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7.2.28.2 FERERMGKBEARE
xR FRBEWRBEANE
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30002 ErrorID R
30003 ErrorMsg HARER
23 FundAccount AN
22 SecurityIDSource UEFFARHS YR
26 SecuritylID HEFFARHS
55 Symbol UEFF 4R
225 IssueDate KATH
30032 MaxVolume F I 1 FR
30116 MinVolume N PR
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762 SecuritySubType WEZR TR
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R72 BRAURRGEREBEMEK

bR TR A WA it B
23 FundAccount Y I
664 ConfirmID N 4ES

7.2.29.2 BHEUERFIEAGEETHNE

K73 GRHURRHRLECEHNE

b2E TBUAATR i B
30002 ErrorID R
30003 ErrorMsg HRER
23 FundAccount el I
134 StockAccount EFFIK P
191 Execld L5 RAPATH S
22 SecurityIDSource UEFFARHS YR
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38 OrderQty TR
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26 SecurityID EZ A
55 Symbol EZF K
30117 BondtradeTransStatus GO R AE BARE
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30119 BondInvestorType A5 TR
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30120 BondInvestorName T 5 ARG
30013 TraderId 5o Gy
30121 OppoAgencyNo X T A T
30122 OppoBondInvestorType XI55 T EAR A
30012 OppoBondFundAccount X 55 5 AR
30123 OppoBondInvestorName X 5 B K P A4 FR
30011 OppoTraderId X TTAE 5 by
664 ConfirmID 2E S
8531 SettlementType IR
30124 SettlePeriod 45 JE I
1166 QuoteMsgID WA E BT
1123 TradelandlingInstr AT H AR 2
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7.2.30.1 FRIRANERFAAETIEEK
F= 74 FIRNESRSPHEEIEIER
PR EAS A B i B
23 FundAccount Y e
7.2.30.2 FRIRANEREPEATIENE
=75 FRIBANFESRFIPEEANE
bR FRAK UL
30002 ErrorID IR
30003 ErrorMsg HiR{E R
23 FundAccount i I
22 SecurityIDSource UEFFAHS YR
26 SecuritylID HEFFARHS
134 StockAccount WEF5IK
30125 StoreAmount A o T EEAR B R
30126 ImpawnRate Jpig Ll
30127 PrelmpawnRate T H 2R
30128 PreOutAmount 22 5 WA R
30129 PreInAmount 7L DN (5=
30130 EnoutAmount A RS
30131 ImpawnAmount R
30132 Pre ImpawnAmount T E 4=
55 Symbol UEFF 4R
30133 CredBondConcRatio (SRt
30134 ImpawnCode JRARAHS
14003 ReportSeat JEAL YRS
30135 HoldRatio Bt
8 HIEFH
8.1 HiEsLH
=74 BIELR
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double RS FEVE B T S8 R B
string XA T AT

HEER

R 75 HBXE

MEPSELit AR (R3O HFR (FEO
3 BRI R ReqlLogin
42 BRI RspLogin
4 B HIIER ReqLogout
107 BN RspLogout
76 1 RFA I SubscribePrivateFlow
116 T R FAAT ¥ T S8 RspSubscribePrivateFlow
1 SN B R ReqOrderInsert
40 TN T N RspOrderInsert
141 TEAT S iE R ReqCounterOrderInsert
142 YA Gy B RspCounterOrder
193 RIS 5 T ARG R RegBondtradeBtaConfirmInsert
194 FRIFRRT G T AR N RspBondtradeBtaConfirmInsert
11 E LB R ReqQryInstrument
51 ELIE RN RspQryInstrument
13 R A Wi R ReqQryInvestorPosition
53 FrEEHNE RspQryInvestorPosition
14 FEEUIER ReqQryTradingAccount
54 ReEHNE RspQryTradingAccount
15 AT I R ReqQryOrder
57 TR P RspQryOrder
16 RS ) R ReqQryTrade
58 FRA T 1 N RspQryTrade
20 R EEWER ReqgQrylInvestor
60 PO N RspQryInvestor
22 5 gt B IE R ReqQryTradingCode
62 A 5 Yt B N2 RspQryTradingCode
23 RN N EA MR ReqQryMaxOrderVolume
63 RN N EAHNE RspQryMaxOrderVolume
24 EREL B ERER ReqQryCreditInstrument
64 EHEL B AW RS RspQryCreditInstrument
28 T 51 5 S B A A W1 SR ReqQryCredi tFundDetail
68 LB R BT A A S RspQryCredi tFundDetail
29 P 5% 2 w2 WH 40 A 1 SR ReqQryCreditStockDetail
69 BB R HME N E RspQryCreditStockDetail
33 ETF {5 S & WG R ReqQryETFInfo
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73 ETF {5 B &M% RspQryETFInfo
34 ETF By Jie i 3Rk ReqQryETFComponent
74 ETF %43 1% 25 1 3 ¢ RspQryETFComponent
35 LRAE 42 AT H A R RegQryCreditAvailableDetail
75 DRAIE 87T FH AR A 1 RspQryCreditAvailableDetail
123 EHE S B E MR ReqQryCounterOrder
124 LA BT FEA N RspQryCounterOrder
149 LG B RRAS A IE K ReqQryCounterTrade
150 SEAFAE B RRAS AT NV RspQryCounterTrade
135 it 5 A iR ReqQryIpolssueNo
136 g5 A N 2 RspQryIPOIssueNo
137 A G SR ReqQryIpoLottery
138 i B A 1) W B RspQryIPOLottery
139 L & KT ZHEHE WE K ReqQryCounterMaxOrderVolume
140 L & KT ZHEHCE W R RspQryCounterMaxOrderVolume
145 15 55 & i1 R ReqQryCredi tAssets
146 {5 B B R RspQryCreditAssets
147 {5 R HE A IR A iE R RegQryInvestorCashPosition
148 EHBRRED e NE RspQryInvestorCashPosition
151 W IV R A R ReqQryHkExchangeRate
152 I R A N B RspQryHkExchangeRate
165 HARL B P2 B oK ReqQryOptionAssets
166 HARL B P2 B RspQryOptionAssets
161 T K AR E HE K RegQryFundPaybackVolume
162 S PNCIDLY G|V RspQryFundPaybackVolume
163 I KA IS F B T 3R ReqQryStockPaybackVolume
164 I KA IS SR B D5 RspQryStockPaybackVolume
173 % ZEHAAUAT A AR IR A1 SR ReqQryExerciseassign
174 % ZE AT BB IR 2 1 8 2 RspQryExerciseassign
181 BB A G R ReqQryFundAssets
182 B R A N RspQryFundAssets
183 T R AR B i R ReqQryIPOStockCode
184 T R AR 2 ) R RspQryIPOStockCode
191 i 538 5 i K AS BB WTE R ReqQryBondtradeBttransinfo
192 i 538 5 i K AS BB N RspQryBondtradeBttransinfo
195 SN AT 2 B 40 A 11 R ReqQryImpawnStock
196 JBA N A5 2 ) 40 2 0 7 RspQryImpawnStock
8.3 IR&EEFH
R 76 FREETH
S e B9
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Currency
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FIX 5.0 SP2

SecurityIDSource

UEFF ARG
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SecuritylID
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OrderID

A2 5 T Ak B4 =

38

FIX Sp2

OrderQty

K

39

cl|lo|lo|lo|lo|o|o

FIX Sp2

OrdStatus

ITHIRSS
0=AAk
1=fFk
2=k
I=CRAFH
4= LA
5=l
6=l
7=k
8=k
9=k .
a=AR A
C=IE#R
V=LA

40

FIX 5.0 SP2
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59 FIX 5.0 SP2 TimeInForce FEpve st
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FE=MHAM
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S=HIES BT A 2
6=5& TN A &K
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75 FIX 5.0 SP2 TradeDate IR A LEED
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99 FIX 5.0 SP2 StopPx BN
103 FIX 5.0 SP2 OrdRe jReason R KR
110 FIX 5.0 SP2 MinQty /N AT B
134 FIX 5.0 SP2 StockAccount EFFIK P
151 FIX 5.0 SP2 LeavesQty Pl A HE
191 FIX 5.0 SP2 ExecID PATIR >
225 FIX 5.0 SP2 IssueDate T E
291 FIX 5.0 SP2 FinancialStatus IFZR RS
309 FIX 5.0 SP2 UnderlyingSecurityID EEFFAIS (BUE. ETF)
432 FIX 5.0 SP2 Expiredate HRAA
541 FIX 5.0 SP2 MaturityDate FH/ 22 EIH
553 FIX 5.0 SP2 UserName AR S
554 FIX 5.0 SP2 Password ]
583 FIX 5.0 SP2 C10rdLinkID s H
561 FIX 5.0 SP2 RoundLot LG HAL GZIUEFFIT A i AL
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602 FIX 5.0 SP2 LegSecurityID Rt & 414G
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S=IRHEIE
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ConfirmID
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GRZ=T R Hfi, gt

DST=FE it 5044 (ALH T 85 BO,
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i
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CRP=Fi i U E I, EigTids
BRP=Fi i U5t I, LI i
ORP=3LMWr Uit 7 [0, EigTids
CBD=/r B :UnT 5457, il
OBD=Jefiids, Ll

CEF=3 P\ HE4r, FifgEig
OEF=FF i x0Fe 4, LT
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i
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2=/ MRS, RT3
=D, YT
4=FEMR B &, WINTH

5= ft, WY

6=k A5, YT

T=ARf (FaEGD, WIS
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2= B, RINTH
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14=ATiHKE ETF, HIITH
15=F TS ETF, w3
16=i1 ETF, FIIHE
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19=#4: ETF, I
20=F¢ M ETF, RIIHH
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26=( B S, RYITT)
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15=K RN
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MarginAmount
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1= 24t
2=PB ZHE
=BRESL (4D
30002 S8 ErrorID ARG
30003 H e X ErrorMsg HiREER
30004 S8 LoginTime BRI, A int RBEE, 5
19:02:31:698, Ni%{E Ny 90231698
30005 HE X LastLoginDate REFEHE, A int REGE, B
w2021 96 A3 H, WZHEN
20210603
30006 HE X LastLoginTime LB, N int 8RR, B
§19:02:31, WHZMEHN 90231
30007 H & X LastLoginIP s 1P
30008 H e X ResumeMode B R EE T
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1= B A%
2= IR G F R AT A &

30009 H & X HedgeFlag FHLELRAR &

1=45M

2=

BRIV

4= 5

5=f T T

A=HRTE

B=f& K b Bty (G id sk~
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D=f5 Ak b Bt Rl Ys (B Ik~
Z=5 3% ETF HA KL
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1= i
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VTE= 2% 5 22
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30011 HE X OppoTraderld XF 538 5
30012 HE X OppoBondFundAccount X} 75 38 5y ARG
30013 S8 TraderId A 5 S
30014 HE X BondFundAccount A G EARAHY
30015 HE X OppoStockAccount Xof 75 i AR K
30016 SN MacAddressAsLong Mac Huht
30017 HE X PriceTick RNEF AL
30018 HE X YdPosition FHFE
30019 HE X AvailablePosition GG EESReN
30020 HE X PositionCost ESREND'ZS
30021 HE X PositionProfit Feis
30022 HE X SettlementPrice AR EEF A
30023 HE X PositionCostPrice FFE A Y
30024 H e FrozenCash R T 4, AR &
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30026 H e X SequenceNo e
30027 S8 Limit A SRAL
30028 HE X ReqOrderStatus TIIRESE WA
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30029 H g X OrderType A
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4=5 M
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30030 HE X IsActive FE TG ER
30031 H g X BranchID B S
30032 HE X MaxVolume R SO VPR SR
30033 HE X MaxVolumeOri JRAA IR A VPR A
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30034 HE X ConvertRate B ZE T AR
30035 H e IsCreditFund R/ AT
30036 HE X IsCreditStock R/ AR
30037 HE X IsGuarantee R
30038 S IsLiquid R/ BB
30039 HE X AssetPrice A s
30040 HE X AssetPriceCreditStoc AR N O
k
30041 HE X Amount &
30042 HE X AmountPayback LA I8 fil 8% 440
30043 H e X VolumePayback EL VI il B B
30044 HE X Commission A HF8:3% (Anlik)
30045 HE X CreditInterestProces A5 F) B 2
S
30046 HE X CreditInterestFinish cai R S s A
ed
30047 HE X CreditInterestPaid CLikF S5k
30048 S8 RedemptionID — & 7 R ARG
30049 HE X CreationRedemptionUn FEAME TN BRI ETF 4555, FR L0620
it B
30050 S8 MaxCashRatio ORI & B AR LA
30051 HE X Pub1ishIOPY S5 5 R AT TOPV
30052 HiE X Creation AT A HIY
30053 HE X Redemption FE A5 AT T[]
30054 HiE X RecordNum AR
30055 HE X EstimateCashComponen T HENME TR TS L4 240
t
30056 HE X NAVperCU Bl — H /) B IR B 4.
30057 HE X NAV T — H & & hH0E
30058 HE X ETFID ETF 43H5
30059 HE X SubstituteFlag AW IR
0=251E I B AC
1= BB A
2= AR
3=AEAR NI LS 4 B AR
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