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1,774,652,023

1,542,789,956

3 B 28 S AR IE G RAS MR HEAE I T Marex Financial Ltd., R.J. O'Brien Group Ltd. }2 MF Global UK Ltd. 2% {54

-+ MF Global UK Ltd.F 2011 4 10 A HUSM™=, MAKET 2013 45 8 AR 10 ARG LR AR
2,468,458.56 JT, H[RIREHIAR NI T 2,468,458.56 JC. AL hAAH T %2 5 NS MARIE 43 25 R4

JRAEMES, T AT 1,176,034.76 Jt.
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 AFAMERERTEMIEE)
9 At E SR

(@) FEBBWFIIIR

201446 H 30 H

2013412 A 31 H

R 1,289,618,500 1,598,718,500
Hrp. @A 1,325,152,223 1,654,975,926
N FMEAS B (35,533,723) (56,257,426)
RO PRI e 132,509,462 353,194,720
. A 133,568,626 352,800,935
N SEHHEAS R 3,113,842 4,305,826
TAEMER (4,173,006) (3,912,041)
B Rt ds 12,525,820 1,643,031
Hrp gk 12,448,985 1,784,000
N S EAE ) 76,835 (140,969)
Blas T BB 181,566,838 313,890,602
b gk 156,785,569 210,518,600
AR EARS) 24,843,869 103,434,602
IRAEHER (62,600) (62,600)
(EE Rl 110,000,000 60,000,000
e A 110,000,000 60,000,000
N SeEA ) - -

1,726,220,620

2,327,446,853

F 2014 4 6 JJ 30 H, AP RIS 679,090,000 J6(2013 4F 12 H 31 H: 835,917,000 7t), Hrr A A1 i
{525 440 14,140,000 J6(2013 4E 12 H 31 H: 14,420,000 JT).

T 2014 426 H 30 H, wftiEgEs

RIS PRI AS 2 AR (A 2 RHEAT A BN IO 4R 45 98 A B

RIR LA, HN R E N 92,444,463 J6(2013 4F 12 F 31 H: 267,542,569 JT).
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 AFAMERERTEMIEE)
9 AT E SR ()

(b)  CRhHUESRE O

2014 46 H 30 H 2013412 31 H
Fe L
o, AR 2,362,981 1,200,208
AR EAEF) (364,082) (92,563)
Tk IAEAER
1,998,899 1,107,645

T 2014 4 6 A 30 H, ATt & S %t = o Cal HHESF 2 A E 8 1,998,899 J6(2013 4F 12 A 31 H: 1,107,645
JG).

(c) TR uESFHIHH LR B
fl HR U2 PR PR OR A 0 T LB 1 3(b)

(d)  F7A7 PR B ITRR B AT 7 5 4% 1 1 mT Ak s 85 el 5

201446 H 30 H 2013412 f1 31 H

BE5 TR
Py A 156,722,969 210,456,000
N RN EARD) 24,843,869 103,434,602

W WAEHES
181,566,838 313,890,602

12014 46 F 30 H, J5UpHA7 B 2501 (B AR AR BUE I35 00 1 4F AN (2013 4F 12 1 31 H: A FRAE 2 AR 1)
IS IRIF AR BUE I 1 AR LL),

82



WFIEHRBERA A
2014 FHFEMEIREFEME
(P&4550;ERRSN, EFBMAARTIT)

 AFAMERERTEMIEE)
10 KEIRMUEHE

201446 H 30 H 20134 12 H 31 H

HA IR BB (a) 16,872,000 16,872,000
T 2% by DA B 2,641,334 3,138,066
19,513,334 20,010,066

(@)  HABAI BTt AL B R 9 1L PG AL 5y A R A m] (LU R TRIFR 7 A S ™ )« i B & 8058 4 LA
NFEJ (LR RR” A Ripe s ) AR AT A A IR J) (BUR R RR” ) R ARAT ) B

ABE I AFAE IR B B AR DL F R B
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7 AAMERERTEMEE)
10 KHRBUREED)

(b) KA B W 4 15

ST BB A

REGIL ANE 1000000
BiNE JlANE 5,000,000
G JlANE: 1872000

20134212 431 H

A S

201446 30 H

10,000,000 10,000,000
5,000,000 - 5,000,000
1,872,000 - 1,872,000

16,872,000 - 16,872,000
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11

@

(b)

A SRR E MEE(E)

Bl E &=

201446 30 H 2013 4E 12 1 31 H
[ 5 % 7 B AT 684,592,266 682,724,009
Tk EIHHTIH 306,107,297 285,419,066
[i] 5 % 7 PR AR - -
[ 5 % 7 UK A B 378,484,969 397,304,943

[ 5 % 7 ek A ) 2R
FBRNERY HBEUEN AEES HiRdR ESES DARK it

B

20134 12 A 31 H 397,710,735 194,598,139 12,035,658 20,041,708 29,020,641 29,317,128682,724,009
AN B 46,766 8,659,827 - 119,647 2,685,310 661,145 12,172,695
AL - (5,574,398) - (777,033) (3,165,763)  (787,244) (10,304,438)

201446 H30 H 397,757,501 197,683,568 12,035,658 19,384,322 28,540,188 29,191,029 684,592,266

EilrIH:

2013412 A 31 H 85,297,325 137,705,219 8,687,965 14,357,429 18,782,507 20,588,621 285,419,066
ARE$ 7,327,639 10,919,780 1,458,138 1,249,457 1,738,704 1,796,069 24,489,787
AL E - (3,193,663) - (171,918) (41,509)  (394,466) (3,801,556)

201446 H30 H 92,624,964 145,431,336 10,146,103 15,434,968 20,479,702 21,990,224 306,107,297

T TE A/ 4L

201446 H30 H 305,132,537 52,252,232 1,889,555 3,949,354 8,060,486 7,200,805 378,484,969

5,684,27
2013412 A 31 H 312,413,410 56,892,920 3,347,693 9 10,238,134 8,728,507 397,304,943
+ 201446 A 30 H, H+
BB RESY) BTEN AE RS WINE % HARRR AR it
kLN 114D ] 5 %
1+E (b) - - - - - 371,435 371,435

DLZR S LG AL M 1) %

FEIEHE 18,915,128 - - - - - 18,915,128

WA I s R PR RGIE
(N A TR = (o)) 63,221,234 - - - - - 63,221,234

ORI IR e gk 2
A5 P 0% 7 (e - 3,270,376 173,034 68,638 427,677 367,393 4,307,118

12014 4£ 6 /1 30 H, % 371,435 Je(J5ME 1,857,176 Jo) /A AR & RENE LA (2013 4F 12 J] 31 H: %&/=i

{fi 549,724 Jt).
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11

(©

(it)
(i)
(v)
v)
(d)
(e)

12

A0S R E I E ()
IS
R T2 3 B K ¥ P 5 T 5, S,

R JE T A B 7 V38 70 2 FH 3 (548 26,953,500 7T, #HH 22,640,939 JT), #45 51% 55 7 M 55 B AE 4% 45 oS 52 1% s
BRI TR,

FERAE VB UESR BN AR I D5 (J5UH 13,989,339 JT, {+{H 12,248,863 Ju), K58 O R4 B S 5 J /022 B 7 ik
RSG5 7 (J5UfE 14,859,694 JT, §+{H 14,234,584 T8, N4 58 MK AL B8 S8 5 Ip 2 s ik
O 2RI A 5 (AU 16,405,739 JT, §+H 14,018,704 i), A AU IETS IEAEIpEE
SR i O Dy (JRE 476,075 JG, 1+{H 78,144 J6), MUl BUSIE D IELE IR H

12014 4F 6 H 30 H, AHEHITCHTA B2 BB 1 & 587 SR T 48R I e 5872018 4F 12 H 31 H: ).

T 2014 %6 H 30 H, AERToHE& A E M 2 %2013 4F 12 H 31 H: k).

TR EF=
WAt B (VA ¢ At it

%0

20134F 12 A 31 H 96,399,108 39,970,520 1,740,796 138,110,424
Jm: AAEBE 1,999,833 500,000 - 2,499,833
W AAERD> (30,000) - - (30,000)
2014 £ 6 F1 30 H 98,368,941 40,470,520 1,740,796 140,580,257
B

2013 4F 12 A 31 H 50,019,867 29,348,182 382,323 79,750,372
e AR 7,136,875 - 17,271 7,154,146
W AT (30,000) - - (30,000)
201446 F1 30 H 57,126,742 29,348,182 399,594 86,874,518
#{E

2014 £ 6 F1 30 H 41,242,199 11,122,338 1,341,202 53,705,739
2013412 J1 31 H 46,379,241 10,622,338 1,358,473 58,360,052

12014 %6 H 30 H, AREFTLH TG HAMITCHEE (2013 4 12 H 31 H: ).

86



WFIEHRBERA A
2014 FHFEMEIREFEME
(P&4550;ERRSN, EFBMAARTIT)

H EFUSHFRIEMIEE)

13 @E
2013 4 ARG ARAE k> 2014 4
12 31 A 6 430H
HEARE(a) 49,096,844 - - 49,096,844
Y N 427,843,057 - - 427,843,057
476,939,901 - - 476,939,901
T JRAEE R (b) - - -
476,939,901 - - 476,939,901

(@ EARE DR TAANT L1998 F1Y “HHESE. [FiEaE” EU. 1999 FEAN FIEAL R RAT 5 FH A 7L
KA ENERI2001 FEARXNT S5 ILVEE LEGELHR AT B IEHREE TSI EHN . FIREA I 2T
2006 4E12 H31 HfEibsess, UG @ AR T Il e it o
PR T B R ) A% PR 1% LO0% I AT 3

(b) VEEIEN

Iy AR A B AL B AL AL B R EAR IR 4 R R

2014 4E 6 H 30 H 2013 4 12 /] 31 H

HES 440N %% 49,096,844 49,096,844
g% 427,843,057 427,843,057
476,939,901 476,939,901

B AL AN BE 7 A AL B TR T W P B A AR R AR ) TUAE ST, SR BB e P v S % AR I (L
SRR AR B A v 389 KA ST, DRI RERS S i L3 8 7 ALRIBE 7 L4145 (R i RS (RO iR 3 b 7 B

K AR S AT VR ) B

UL 2NV 4% Wt 220N 5%
R 3% 3%
Pz 23% 24%
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(BR¥FR)ERRSN, EHBRMAAARTIT)

14

@

(b)

@

A SRR E MEE(E)

Hith 27

KI5 21 ()
AT (b)
HAb R ()
ARBL S A5 (d)
Hofth

KI5 2l

2013412 A 31 H
e ARSI

W ATEHERY

W AELLE
201446 H 30 H

AT

TRAT I e 73 A dnn

—HELLA
— R
TR =AR
=L b

201446 H 30 H

2013412 H 31 H

53,773,218 60,615,281
53,190,416 58,770,019
45,784,773 27,073,931
120,973 120,973
16,482,101 1,341,353
169,351,481 147,921,557
s I 2
TR L4 HAth &l
41,852,036 13,933,884 4,829,361 60,615,281
5,076,883 - 32,109 5,108,992
(9,230,549) (1,562,859) (1,154,906) (11,948,314)
(2,741) (2,741)
37,695,629 12,371,025 3,706,564 53,773,218
20146 H30 H 20134 12 A 31 [
Kl 7 A L1 SR by LA L )
10,937,416 21% 58,583,352 99%
42,253,000 79% 186,667 1%
53,190,416 100% 58,770,019 100%
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A AHMSRERTE M)
14  HiErEE)
(b) AT ERIN(LE)

(2 LI RIE S 2RI R A E

201446 H 30 H

2013412 /] 31 H

K Ry K Ry
Eall EL 51
AT 5 B TREK 42,552,343 80% 42,303,280 72%
ToAS A4 6,286,875 12% 6,817,986 12%
TRA BRI Sk 3,000,000 6% 3,721,314 6%
T A5 B o 1,305,198 2% 2,768,405 5%
TS 5 9% - 250,000 0%
THAT I L 22 3% - 175,500 0%
TR AT L4 9% - 81,438 0%
THAS Ll iR 55 2% 46,000 - -
Hopt - - 2,652,096 5%
53,190,416 100% 58,770,019 100%

) 12014 426 H 30 H, REFT A4 TSI Hr a0 T
T TR I
424 201446 H 30 H R HFREL)
P = FRA ) 42,253,000 1-2 4 79%
AR L R A B 2 ) 3,000,000 1AELI 6%
KIRTT R 2 B R A A 740,899 1ERIN 1%
IR 4 oy R PR A 630,000 14ELIA 1%
A K BN PR 2 7 543,824 1LY 1%
47,167,723 88%

(4) LRI I A A 7] 5%(E 5%) LA R AUB A ) B 2R PR R0

(5)  LIRTUA I WSS IR MR L 2.
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14

(©

@

@

A SRR E MEE(E)
Hith ¥ r=(48)

URUINEE

201446 H 30 H

2013412 A 31 H

oA S I A 54,335,905 35,625,063
ke IRIRAE (8,551,132) (8,551,132)
Hopth BBCH B 45,784,773 27,073,931
A SO AL 8 23 BT R
2014 4£ 6 1 30 [ 2013 4£ 12 FJ 31 [
QP NIk B4 K T A2 W L A5
i U il v Lt 43l Al Al
k1% G Kl G G
S K] (%) # (%) Rt (%) Rt (%)
1N 32,086,914 59% - 17,206,525  48% - -
1-2 4 6,355,314 12% - 2,707,389 8% - -
2-3 4 1,370,033 2% (26,464) 1% 1,648,369 5% (26,464) 1%
3FEUE 14,523,644 27% (8,524,668) 99% 14,062,780 39% (8,524,668) 99%
54,335,905 100% (8,551,132) 100% 35,625,063 100% (8,551,132) 100%
HAb WAL 3BT AT
2014 £ 6 A 30 H 2013412 A 31 A
gyl e Raps¥ e
& il Wk L K Eat] I AE & Lk
L NI
TR IR E % . ) . ) . . . .
AT BN AR 4%
EHRES R IEH 5 S
TR IR E % . ) . ) . . . .
AT BT AN FEC(H
AR IR K T 2
(i AT 5,719,389 10%  (3,782,602) 66% 7,792,943 22% (3,782,602) 49%
REAT 5y BT IR 3,600,000 7% - - 3,850,000 11% - -
IO 4 K T 4 15,127,112 28% (3,000,000) 20% 14,281,704 40%  (3,000,000) 21%
PR B 980,303 2%  (980,303)  100% 980,303 3%  (980,303) 100%
TR AR 12,500,223  23% (353,313) 3% 3,421,027 10%  (354,313) 10%
R BN - - - - - - - -
HoAt, 16,408,878  30% (433,914) 3% 5,299,086 14% (433,914) 8%
54,335,905 100% (8,551,132) 24% 35,625,063 100% (8,551,132) 24%
VAV e LN IRER 45,784,773 27,073,931
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14

(©

©)

4)

®)

(d)

@

@

©)

£ 3R R B HE(5)
A ()
FAL R ()

12014 4 6 J1 30 H, A@UAT 144 B At NEGE o Bt T

7 At SR

5155 NG FR 201446 30 H PR UK T 45301 L 451
b e M 5 s Mo A PR A 2,010,193 1L 4%
1,745,468 1-2 4 4%

2,162,863 2-3 4 5%

Ji 7K 1,945,349 1LY 4%
A6 545 W AR IS B ot i) A7 B 2 ) 1,917,964 1D 4%
JEI T H T Bl 45 R 1,219,046 1MW 3%
e PN IBH W A B2 1,046,885 3R 2%
12,047,768 26%

R LA NG R IE SRR AR A T 5% (1% 5%) BA TR YA B 1R IR AR AR K e

IR AR NRCEK HH TE ORI T K

AP AHESR K
¥ AT T AR

2014 4 6 J1 30 H 2013412 1 31 1
P 7 A 120,973 120,973
¥ ATRI TR

201446 H 30 H 2013412 1 31 H
AR 120,973 120,973
AL ZIANE LY R

2014 4 6 J1 30 H 2013412 1 31 1
Al 120,973 120,973
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 AFAMERERTEMIEE)
15 BIEATISHE R TSR 51 15
(@  RLIILIE BT

201446 H 30 H 2013412 31 H
BIEFARLE s TN ESR BRI AR TN E N E R

A S EAES) 4,128,941 16,515,764 16,390,427 65,561,706
AL B il 2,175,919 8,703,676 14,819,427 59,277,709
A Ty 1 4 Rl % 1,932,832 7,731,328 1,535,090 6,140,357
T AE AR 20,190 80,760 35,910 143,640
AHRH 20,654,798 82,619,192 24,072,690 96,290,758
TR AE R 2,956,401 11,825,604 2,891,160 11,564,639
AR TR ATI B - - - -
YA B M 2 49,238 196,952 37,765 151,060
EL T2 1 R SCAT Y Lt A
& 8,141,438 32,565,752 8,786,519 35,146,076
35,930,816 143,723,264 52,178,561 208,714,239

(b)  AREHREH 8 4 A3 B o

201446 H 30 H 2013412 f1 31 H
T TIE JT A 47 A5 NANBIE N ZE S e R B N G AET I 2 S

N AN EAEE) 1,708,298 6,833,192 27,898,880 111,595,525
AL A Ll 1,564,239 6,256,956 27,654,934 110,619,741

R 5y M A Rl gt 7= 144,059 576,236 243,946 975,784
RSB S - - 1,538,556 6,154,224
VAL 2356 4 A3 47 it 6,729,394 26,917,576 7,268,850 29,075,400
8,437,692 33,750,768 36,706,286 146,825,149
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15

(©

A SRR E MEE(E)

BBE PTG 53 PN BT P45 45 52 15 (45)

345 S T A3 L 0 7 M S 45 97 00 EL AR e

201446 A 30 H

20134 12 H 31 H

AT PR e 775,534 22,417,423
AT T R A7 A5 775,534 22,417,423
FIRAR S ) 4E T A5 % 7 R 4 T A5 A B BV A R R
201446 H 30 H 20134 12 A 31 H
TR IE PSR FHUS M TTHRANER B AE TSR e RS AT R 5L
R AR N 2 A IR R gl 225 B 22 4
T IE AR 35,155,282 140,621,128 29,761,138 119,044,549
T SIE ST A9 A7 A5 7,662,158 30,648,632 14,288,863 57,155,459
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 AFAMERERTEMIEE)

16 ErFEREES

. 2014 4F
20134 AUFIHA KD S .
12 H31H . A e
AR e A
IR HER 8,551,131 - - - 8,551,131
Al Ll e
N 3,074,641 260,965 - - 4,235,606
TRALME %
A7 HPRAIE G PR T 45 1,176,036 - - - 1,176,036
13,701,808 260,965 - - 13,962,773
17 IFENES
201446 H 30 H 2013412 A 31 H
HRUE RN 4 880,000,000 490,000,000
2014 4£ 6 H 30 H sy A\ % 4 04l
2014 4E 6 H 30 H4x%i FIZx Tl KA
100,000,000 7.10% 14
30,000,000 7.10% 17
260,000,000 7.10% 42
90,000,000 7.10% 43
100,000,000 7.10% 88
100,000,000 7.10% 133
100,000,000 6.50% 65
100,000,000 6.50% 73

880,000,000 - -

T-2013412 A 31 H, IITGUES: A A EIE S5 Ll 0 R 23 5] AR 3R N300 WA 4 28 200K 213, 4351 24 100,000,000
Jt. 30,000,000 JG. 260,000,000 JG. 100,000,000 yG, #L3f 490,000,000 Ji, FIFRIK 7%, FI4KE M 10
K. 15 K. 36 K141 K,
18  EHEIMERETK

(CYRE - ZNILE7/ETIETIEN

201446 H 30 H 2013412 1 31 H

it 261,900,000 200,600,000
7 Al - 70,000
261,900,000 200,670,000
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18

(b)

(©

(d)

A SRR E MEE(E)

2 W [ ) A 55 7= R (58)

V55 I B 7R

= o e
e e AR A (=10

[T IV 55 14 91 4% J90 B AT 25 [ (1]

201446 H 30 H

2013412 A 31 H

261,900,000 200,600,000
70,000
261,900,000 200,670,000

201446 H 30 H

2013412 H 31 H

1/NHUA 261,900,000 200,670,000
IMNHEIANAAN
SMHELEN
1R
261,900,000 200,670,000

T 2014 46 H 30 H, WIS #4550 5.28%(2013 4F 12 A 31 HFIRX [ 2.2%-7.96%).

SV A Ragae NINE (ERPSZLEPSY

LY A S E 201446 H 30 H 20134 12 A 31 H
R 679,090,000 835,917,000
REN PR O CI A e 14,140,000 14,420,000

95



WFIEHRBERA A
2014 FHFEMEIREFEME
(P&4550;ERRSN, EFBMAARTIT)

 AFAMERERTEMIEE)

19 RIEXSEIESER

201446 H 30 H

20134 12 H 31 H

W g%
A 6,065,558,184 5,736,604,783
AR 5,938,939,866 5,607,302,919
e 110,342,390 109,759,834
ViYW 15,259,326 18,760,392
HoAth T Fop 1,016,602 781,638
bilR 3] 1,504,640,111 1,399,297,345
AR 1,494,813,119 1,334,228,085
£ 8,206,677 63,054,439
wIo 1,620,315 574,763
oAt /b - 1,440,058
FHNE%
A 147,552,472 101,616,843
NEME 147,552,472 101,616,843
FI0 - -
I - -
IR - 952,807
AR - 952,807
FI0 - -
I - -

7,717,750,767

7,238,471,778
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20

A SRR E MEE(E)

N7 A BR T 37 EM
205 A wwy
Tt e HARTRN 31,799,112 261,366,752 (269,767,212) 23,398,652
T ARAI 2R - 2,004,598 (2,004,598) -
AN g g 1,449,580 31,454,350 (30,205,727) 2,698,203
Hp: AT 1,469,876 18,553,109 (17,904,578) 2,118,407
VR 2 9,287 1,525,512 (741,583) 793,216
e d7 ORI 2 (40,116) 10,001,972 (10,169,961) (208,105)
T A RS 2 2,939 492,196 (515,090) (19,955)
GEN=RVNE 7,594 846,967 (839,921) 14,640
SRA 4 - 34,594 (34,594) -
TS WP THE SRS 42,333 3,606,197 (1,310,579) 2,337,951
5 A4 (22,860) 9,106,156 (8,564,190) 519,106
33,268,165 307,538,053 (311,852,306) 28,953,912

12014 4 6 J] 30 H, WATHR T35 b A7 o TR ML AT 3R 12 R 80R T 2014 4 15 4 R UM A T 58 H2(2013
12 31 He NATBUT S b 30 8 THERPE I NATE,  HAZRai el 1 2014 45 4 5 A AN I 58 5) o

? 2014 %6 A 30 H, zlsﬁE l;%ﬁ‘miT 2,274 N(2013 412 A 31 H: 2,262 N), K aiimgEH AR 9 (2013
12 H31H: 9A), BIMARAFBERK, R, BRI, WA, SRR AERSMS,
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NAZE LA 6,752,244 12,302,101
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N LR N N A 2,883,511 2,442,984
AT R P O3 £LK 1,846,029 1,849,950
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AAw]TF 2014 %5 H 29 H kAT 2012 4EFE R G/ IRSER 2 25 ), FE 2B TAEE T 2014 4 6 H 5 HsLjfisebe.
DR RN
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