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1.83220XI2(F44,5,7,33,35,36,37) 440,871,697,700 684,044,398,362
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3.2 ERHHF44,7,35,36) 4,380,474,412,156 3,273,854,721,867
4.9D|2R2EXHHF44,7,35,36) 1,763,682,218,307 2,385,246,500,910
5. DY A XA (3444, 18,35,36,37) 56,057,313,830 20,411,883,817
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7.2 HHF=49,37) 17,785,405,759 16,622,366,356
8 AIEA K Z=A10,16) 4,596,806,515 3,990,183,286
. SPEXHHZEA11,37) 40,716,578,224 27,675,737,429
10. 20 12O MIXHAK(Z=4437) 3,797,851,387 18,963,911,040
1101812124 |(F4412) 534,179,497,311 406,391,054,031
12. HE & RHAH(Z=4412,35) 469,123,420,132 426,059,504,814
13.J1EFRHA 3,021,602,247 1,838,004,549
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2. 12012 (=420) 558,967,283,486 558,967,283,486
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3.3l 37,715,958,153 74,067,279,361
4.218Hel0]2(F=428) 21,676,558,522 52,500,828,936
5.01Ri==2(=4126,37) 201,992,757,377 214,708,805,164
6.2 SHEIILHZ0I2U(FA27) 37,936, 785,802 23,619,951,970
7= 72,837,076,070 78,627,846,375
8. IHHAEE I I{2H0]12(F4418,29,37) 67,369,055,132 22,964,400,729
9. 74014 1,170,308,810 -
10.7|EFE & 4=2)(F4430) 3,244,658,740 2,811,629,846
[[esgests] =2 5,514,686,550,040 4,893,611,949,243
1.XASEES(FH23) 2,946,318,196,251 2,804,141,246,500
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3 THEEHIE(F422) 1,088,995,905,486 877,460,897,384
4. E0H A (F=4425) 126,824,977,951 113,998,990,246
5. AtH|(F=4124,35) 456,001,686,907 421,411,150,293
6. AIHI2HH | ARIHI(F=4112) 172,259,856,443 167,295,622,759
7.2/8HehEA(F428) 59,078,485,608 3,130,818,122
8.0IXHHIS(=4126) 3,493,991,757 3,556,967,330
9. RIISHEINYHMEEA(FA27) 31,266,469,192 9,659,744,590
10.CHEARHHI(=A 7) 1,293,428,042 642,155,841
1. HAR2R2 H|(F=4125) 9,742,445,807 9,535,076,230
12. IMYAEE LU D124l (F=4418,29,37) 39,186,784,009 94,367,341,639
13.74rEa - 17,618,071
14.J|E+E SHIE(3=4430,35) 35,563,453,451 56,938,737,428
g0 78,931,017,556 19,718,183,226
222l 383,069,973 345,176,303
v.geieHig 15,535,832,435 10,975,551,881
V. HRINIXIZ & 2012 63,778,255,094 9,087,807,648
VILEIOIAIEIE(F4431) 17,435,89%6,985 2,241,518,897
VIIL.ED1=019 46,342,358,109 6,846,288, 751
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S| : 46,374240H2
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MEFERX = &=
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HBYA 01U IZEHS - - - (1,685,705,837)| (1,685,705,837)
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SHSSERES|IIIMEASEIIE - - (2,773,909,269) - (2,773,909,269)
HEots28 RIS - —| (23,940,664,185) —| (23,940,664,185)
oD |ERISAAEEI0 - - 79,350,470 - 79,350,470
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oMb IEXZ M =0| 63,778,255,094 9,087,807,648
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OIXHI= 3,493,991,757 3,556,967,330
SIS0 8,390,722,742 9,314,749,801
CHEAR2II 1,293,428,042 642,155,841
A AR 172,259,856,443 167,295,622,759
2kt 10,399,439,490 11,654,330,317
SEXHARH| 5,420,117,127 10,516,921,973
JIEISESRA N 43,394,734 195,317,286
SEHHEIHA N 544,6680,8069,136 331,455,582,810
TarEs - 17,618,071
SIIEUCIAIERE I EA 535,724,903 232,666,791
OHOHSH I A FEIIEL 1,306,742,500 509,777,800
PSS MSHIMEAZE A 235,342,421 11,207,674,402
PSS MSHIMEAEHZEA 34,373,409,271 78,606,265,719
eSS EEL 25,087,908,027 5,087,693,160
HEotsa38RHAES 291,230,599 840,945,086
S EST b - 8,329,702
2|StEtAtEA 51,978,776,257 304,666,667
SEXAHHD =S 98,146,797 7,990,522
SHEHSHRNENM 1,964,853,858 2,477,512,489
S3720| Y= 22 (378,687,146,393) (876,435, 755,348)
Ol Xt=< (201,992,757,377) (214,708,805,164)
=42 (72,887,076,070) (78,627,846,375)
A0 (1,170,308,810) -
SIIEUIAZERHEII0I (24,089,876) (51,267,751)
DHOHSH A AFEI01 (282,574,200) (385,091,300)
PSS MSRIMEAZEIN0| (57,702,504,053) (20,411,883,817)
PSS MSHIMEAEZ0(1 (9,344,358,220) (2,167,251,315)
IHEISZEAHEHZ01 (34,614,700,259) (19,591,465,955)
OIAIS SRR Er (78,701,404) (57,190,013)
SEXHZ0(2 (6,629,781) -
2I3FE0Y (583,446,343) (40,434,953,658)
HABSOT QIS KHat 27Ul BiE (138,220,345,950) (305,343,819,074)
E|OHOHS SRt 74,818,600,960 (65,168,684,757)
CHETHAH (36,002,886,779) 36,062,377,398
OlIxI2 399,468,000,000 10,363,767,808
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J|EFRRAH (13,283,888) 849,402,801
ALRAE G ok (12,535,130,620) (6,910,575,528)
SESI=ElpN= (2,668,537,954) (5,471,884,257)
AL HER 22,994,436 168,879,478
P LISHIIEE| &F L 258,689,132 (1,882,236,442)
JIEI=2E&=M 132,512,640,046 (273,576,195,727)
JIEF=TH 5,488,620,379 1,151,918 241
JIEI=E=H (1,213,087,320) (187,8%4,242)
5. 01K+ =5 271,015,502,084 209,127,885,245
6. OIXtel XI= (8,320,731,141) (8,359,084,911)
7. BHE= =5 72,887,016,179 77,982,019,855
8. HQINI &N (6,634,774,678) (3,062,481,088)
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SRS - 159,886,397,750
2. NRES2Z2 0I5t Ha RE (6,370,575,974) (6,172,942,391)
CIASTHO| ArEH (6,370,575,974) (6,172,942,391)

V. SISUSHIHTA =S2H( +1 + I 156,295,299,338 9,583,985,859

V. JIx ESLESE R 223,912,434,362 214,328,448,503
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SERUNEF SIS THol diei|
ER=EEN Lo Piet= ) SIS THol diei|
DBEOHESEE SIS THol diei|
SN ASIHEER) SIS THol diei|
KBEOHE SR SIS ol diei|
(5) 71 AA FAL BT BO R E AFWE FYAF S et 25U

(EEEETIE)
O Abgt 2 steoy
SESONF=! S 30,000

o

©6) 71T A A A F RS AT s WS o= g5 Ut

¢

NESE2E(F) 6,033 OlESEE =
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2) A1E914

A} YRR & A HNE Historical VaR HHH 22 o] 83t A=31Y, Hi
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3 A1FA ] Al
Wi A 2d SARES S8 A dgaass 4 2 Ao T3, A1
VaRste, &A= 5 d4ste] F7]4 o= w3},
VaR 289 4445 ASsl7] fa] AAlEe] 2 7PgEela) VaR A& 435 vl
e M A" S wld AA s, S8 A A ] gin]she] 714 AJue] o5 o] &
3k $17)1 3RS AA YT
4) V& FA
AA FAZF B3 frtsH 2 g AAdE] diEl 38, ol AbE, A 2] A
T 9 o3 FH5Ud
(St : wiprz)
=) el &g
72
=210l 0IXl= &k | A=20ll DIXl= 9&F | 20/ 0IXl= G&F | X200 0Kl gst
1008 St 2,756 - 1,247 -
e g
1008 24 (2,756) = (1,247) -
2z 100bp St (919) (223,331) (1,454) (112,336)
- 100bp 24 919 223,331 1,454 112,386
10% S0t - 1,116 - 5,017
ESpINES
10% 24 - (1,116) = (5,017)
5 &3 Art 2 B2 Y
(E421 : USD, 2ot
=) [l Pty
= 23Z2oH(=F) 2ISFEtAICH Plel=elES) 2SHEtAreH
<LQIFHRHE>
H2LHXI= UsD - - USD 60,000,000 69,468
=D Is2sAR UsD 238,158,456 259,116] USD 295,963,692 342,667
Il = NS UsD 483,249,624 525,776| USD 681,909,262 789,515
BE80|e=2 UsD 14,372,875 15,638 USD 3,001,393 3,475
Ol UsD 30,855,804 33,571 UsD 42 071,348 48,710
SH UsD 766,636,759 834,101 UsD 1,082,945,695 1,253,835
<2ISHEXH>
BE0IX=22 UsD 11,045,664 12,018 USD 4,179,579 4,839
(5) USD o]9] 2] 9|3}xjal B K= vju] 7] &&S X85}o] USDF N2 3k

A sl v,
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T 2 A7) dA = ECAI(External Credit Assessment Institution, 4124 £
F-A18-3 747 Fewoll 7123 AF-5d A0 844 Are o3 254t
(F71%)
(EH : BHOHR)
22 HSoIs28iHE | D|IERIERHA =]
(1) APA 1,933,635 1,218,520 3,152,155
(2) AA 436,129 545,163 981,292
(3) A+~BBB 40,346 - 40,346
(4) BBB- 0|8t - - -
(5) BB+ 0lat - - _
2] 2,410,110 1,763,683 4,173,793
(A7)
(1) : woie)
= IH=olsasitet | BD|IERISAtet 2
(1) APA 1,177,104 1,480,492 2,657,596
(2) AA 284,767 904,755 1,189,522
(3) A+~BBB - . _
(4) BBB- 0|8t - - -
(5) BB+ 0lat - - _
2] 1,461,871 2,385,247 3,847,118
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ISES (S 3E=x A7) _ _
HhEloleh zgoT: 231*0%[ 450T: 550T<: s Er

SEexeD 519270 1.040400| 1262508 1016115 811680 4409700  9,089.770
SIEBIIIAE

sas0ss 785,38 5,430 - - 790,768

P 840,741 5,823 - - 846,564

(55,409) (3%9) - - (55,7%6)

- - 4,655 4655

3312 3312 102,484 - 109,108

239 1,000 874 154 130 479

276,448 - - 276,448

745966 10438 1365954 1016569 811812 441435 9389

OH= XISl Ot |22 Eatot) JUSLICEH
IAZTH CHSE STHDEXIZRIXE22 M2IE /USLICH
£l - mioiRl)
1E=x (EESN) 3E=x 4Ex0
HhEloleh zgoT: 25@7#67 450T: 550T<: s Er

SEexED 590,547 491,024 986,571 1,181,948 967,471 438048 8586500
SIEBIIIAE

szsioss 972,356 248,937 07,642 - 1,048,935

Soszss 969,151 250,900 27,161 - 1,049,212

3,205 (3,963) 481 - (277

- - 3631 3631

3312 3312 3312 102,484 - 112,420

2,018 868 557 702 o 4667

3527 144,519 - - 144,519

e 743831 491,241 990,921 1,085,134 %7763 4372579 8851469
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gt =l gl o o) 2~ 3 A
(F714h)
(St : e4OIR)
e 2=
. (A =TH(B) ATHO) HI(ABO) (=)
oI} 200,620 146,043 28,001 9,568
=D 17.621 8,808 - 8813
S| 007,241 154,851 28,001 101,381
ESCE 2Z=H|20] '0'20HES B2 '0' 02 HM2IEHLICH
(H 714
(Et| : BHOIR)
e x2=
- N =TH(B) ATHC) H(AB+O) ()
olb} 169,296 121,392 23,007 70,911
J=HN 19,743 9,915 - 0,828
S| 189,039 131,307 23,007 80,739
(x) 28 2Z=HI20/ '0'E0HES B2 '0 02 X2IEHLICH
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7b. AE A 2

(27
EeIE)
HFEEE
[ |
ADEE o

T EREE
FD-4 17,329 25,33 05,944 25,985 26,017
FD-3 21,164 08,387 28,893 28977 -
FYD-2 05,419 36,658 37,429 - -
FYD-1 24,671 3,297 - - -
FD 19,362 - - - -

ENCNTsT
FD-4 24,816 05,055 26,034 26,017 26,017
FD-3 30,306 20,084 28,99 20,013 -
FD-2 36,400 37,557 37,559 - -
FYD-1 35,309 34,114 - - -
FD 27,726 - - - -
%101 8,364 817 130 % -

(A71)
BHol2l)
HFEEE
el
A 3 P 5

e
FD-4 13.911 19,154 19,334 19,352 19,359
FD-3 17,329 25333 25,944 05,985 -
FD-2 21,164 28,387 28,893 - -
FYD-1 05,419 36,658 - - -
FD 24,671 - - - -

ENCNTsT
FD-4 19,907 19,513 19,365 19,359 19,359
FD-3 24,798 25,807 25,985 05,094 -
FD-2 30,285 28918 28,939 - -
FYD-1 6,375 37,344 - - -
FD 35,304 - - - -
%101 10,633 686 % 9 -
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L, AR (8HA))
(27D

CHP| : EHOkR)

A™EAT
ARIEE 14 24 34 44 54

PNt =
FYO+4 11,734 17,848 18,105 18,146 18,148
FYD-3 17,123 28,379 29,344 29,634 -
FYD-2 18,119 26,371 26,718 - -
FYD- 23,042 32,351 - - -
FYD 24,312 - - - -
FHSEPEZ
FYD4 18,121 18,295 18,186 18,148 18,148
FYD-3 26,442 29,090 29,475 29,537 -
FYD-2 27,981 27,031 26,838 - -
FYD- 35,582 33,161 - - -
FYD 37,544 - - - -
X0l 13,232 810 120 3 -
71

SR El)

EEAE
ARIEE 14 24 34 44 1=l

SHISEES
FYD4 10,308 13,287 13,337 13,345 13,345
FYD-3 11,734 17,848 18,105 18,146 -
FYD-2 17,123 28,379 29,344 - -
FYD- 18,119 26,371 - - -
FYD 23,042 - - - -
FHERDES
FYD-4 15,486 13,536 13,356 13,345 13,345
FYD-3 17,629 18,183 18,130 18,146 -
FYD-2 25,724 28,912 29,386 - -
FYD- 27,222 26,866 - - -
FYD 34,617 - - - -
XHO| 11,575 495 42 - -
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AEEE
3
9,402 13,376 13,565 13,704
9,722 13,302 13,532 13,704
11,279 14,644 14,957 -
9,781 13,787 - -
10,923 - - -
13,362 13,831 13,791 13,774
13,816 13,775 13,758 13,774
16,009 15,142 15,206 -
13,900 14,256 - -
15,523 - - -
4,600 469 249 70
AEEE
34
FRT 2R

11,868 15,248 15,548 15,673
9,402 13,376 13,565 13,704
9,722 13,322 13,533 -
11,279 14,644 - -
9,780 - - -
16,365 15,657 15,706 15,688
12,965 13,735 13,702 13,717
13,406 13,680 13,670 -
15,553 15,037 - -
13,486 - - -
3,706 39 137 13
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FH el SR SAE = T8l tste] SRS A AL

i Lhg

4z SUE THIOILE STHO CHEE SEAIZOIMS] (ZHEIX 22) DA

Ao HFMOZ(0f: I12) L AEHO2(0l: I0IM TEEI0) LEIFSE, XHIOILETHOH CHet £
Bl B 27 10 ZEE SADIRIS HeIE

%3 BEDhsEt AIBRE0 JIZ6HK 242 RHIOILE S0 CHEF SRUHA(RZDHSOHR 22 Sl

(F714)
(9 : 240K
7 +F 1 +E2 +Z3 22l
=SZAHA
C0HOHZ2 EAHA - 129,488 - 129,488
ot sZ28 At 1,760,559 791,585 1,828,330 4,380,474
TFHALZ XA - 56,057 - 56,057
KHAFSHA| 1,760,559 977,130 1,828,330 4,566,019
=32
IHHAS S - 236 4,655 4,891
(F) S| = 2 11 £F 2 20| tHil= gisLIct
(A7)
(S9! : sHorR))
T = *E2 +E3 2
= A
CEOHOHZ2 AR - 204,819 - 204,819
= Is2AR 976,460 653,519 1,643,876 3,273,855
AL KA - 20,412 - 20,412
KHASHA| 976,460 878,750 1,643,876 3,499,086
=32
IS - 11,734 3,631 15,365
(=) | = 2F 10 2= 2 20| UiHl= ASLICE
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S} £33 BFEE FHLE TYHASYA AL G
ol g Ao

PIONEE

&
SIAY, SEML S SE AFSC 00|12 S AIZOI A BHoHOHsE
SCIZ2RH TEE +AEFH0 =0t ZEOIRQH, SEIHKI SHIIE S M|
H & =F22 2FRoIASLICKL

O
tol
[x
m

S SEIKI FZ0 AIERE I8N d0IMHE2 200122 S AIZ0IA SAIE
OIIPEE—.—E CEL= AE JIsE +AESH0l J1=0t0 2EoIASUICEL S2HdE2] I
Il ASE E82 201 S AEA=SSHA0A DAIEE SES AIEoIRSL
Ch SSHEEOBEIKI= &) ez S&E dE0IAE Y SIHEE0 JI=0tH SaE

[B=T3e] 451

ol OlcHei==ES HEs

SOIEZ §0I510), &Hot0 ZHotRSUICE (0N 228t bt
ot 20| S| S SJ0 AISEE S == 21001212 S AIZ0IA 2= Ot
sttdTEsEl +=AESN S2 Soll TEHEZ, GAle STl SEIIR SEXE S

I NSHIH & =F 22 EFOIASLICE

=

EX12 Y +I5A0| B Xt
EFel KrAIO CHAHA = HEOl BRI
jf% &ga}l, H|/\|—7(|-I/\IO OlOI 4
of BIIS FIoH RHE HIAZFA SO| IR ABOIA BEISOI 22 SLYBIA(HE3

QB0 HZBILICH HIAEZTA SO| JIXIE HEIHSSERHIS BEIXI0 01Xl 23t

0l RYHQI ANOZ BHTIH SEIIX MSHA & +F322 2F/OIASLICH

> Tl
i3

I3 m|nJ it
}4‘_

I'

2ASHEAIXHRE S2 =7, Interest Rate Swap, Credit Default Swap +=E2 01E3HH M&SH S
S OIAE 1 AESE, A& HeHEE, Credt Default Swap SpreadSCO22H AESH AMES
&2 0I1&510] &1s255(Discount Cash Aow) 222 HIISILICE [etA, SEIIXI =
EXNE SEIX AEHMAH & =F22 BHHGIASLICH
HE2SHC BHIKIe SEIIRIZZIHE AE0I0 SHoH, SEIRIZYISE MEol
J| I8t RoAQl EQiH~= O|RISIES HEHLICH OIXESfIE HE48s F&oD| #
St AL E It RAAE0IXE HES I SES| JIEXHAD FAFSH /g CE JHKl= TAS ot
A ALS HAUSATYE HE2 WHKZ0| J1Z=010 FEEUD| HE0 AIZUIAN 2SDHS0HK] 22

—‘?—%‘E*%‘—O'LIEF Al ADI0IM SieE =2 FH0| DHEQ—%@S SEIIXI0 O0IXlE S0l
|7Ho| :‘*OE TGO IHE2SE2 BRI SEXE ST ASHAY +=F 322

il
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6) B71E 2 A7IE dA AFLEHEAAN AR FESHHYA Ee wae4FE
o] IAVIAE B AEAA FEEE ER S v ZE5Yn
1)
(Chel @ BHOHR)
= == oM
&1 =F2 +=F3 A
=N
S320XIZ2 - 437,884 - 437,834 440,872
e 2=3sAHt 38,943 1,883,509 - 1,922,452 1,763,682
CHEHA & =F XA - - 3,551,047 3,551,047 3,518,930
=R B 38,943 2,321,393 3,551,047 5,911,383 5,723,484
=87
KUY - 103,157 - 103,157 99,833
JIEl==%H - - 281,076 281,076 281,076
=S 2 - 103,157 281,076 384,233 380,959
(A7)
(Chel @ BHOHR)
= == oM
&1 =F2 +=F3 A
=N
S320XIZ2 - 680,071 - 630,071 684,044
e 2S3sAHt 39,877 2,448,899 - 2,488,776 2,385,247
CHEHA & =FXHH - - 3,290,664 3,290,664 3,177,087
=R | 39,877 3,128,970 3,290,664 6,459,511 6,246,378
=SF
KHUS R - 102,692 - 102,692 99,841
JIEl==%H - - 148,985 148,985 148,985
=S 2 - 102,692 148,985 251,677 248,826
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FYAFAA AR FEHED FAHNE FARNE A4S Ageta 9o,
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(9 : B4oHR)
== THIREED|IT| EXES | ZRME 3§ JIE gl

HIZPZE1D |2 EXHAt 15,502,683 14,838,733 23,832,071 10,451,986 64,715,473

BISIZTES || K20 CHaHOH

OIAE Xhat, 2XH2| EFI K

PN 324,167 1,828,277 1,180,714 478,430 3,811,588
ESN Rl 59,909 - 1,180,714 478,430 1,719,053
VEH 264,258 1,828,277 - - 2,092,535

2 - - - - -

ZQ AN A ZH - - - - -
HIIZPES | OR _ _ ~ ~ ~
SrAYSE Al

ZICH 24 & 324,167 2,604,938 1,622,001 478,430 5,029,536
Iz 264,258 1,828,277 - - 2,092,535
B 59,909 - 1,180,714 478,430 1,719,063
THEHE 2 OHoE - 776,661 441,287 - 1,217,948

H71)

(9 : BHoHR)
= A2 S|+ EXEHE OZNE I J|EF 28|

HIHAZRES|Y St 19,182,289 11,662,384 16,571,849 6,839,907 54,256,429

HIAZRZSD 22| X201l THot

QIAEI TpAk 2RO BH2IIH

PN 423,460 1,643,823 1,097,730 502,980 3,667,993
ESN Rl 106,094 - 1,097,730 502,980 1,706,804
EH 317,366 1,643,823 - - 1,961,189

2 - - - - -

ZQ AN A ZH - - - - -
HISIZ AT O22H _ _ _ _ _
SrAYSE Al

ZI0H 24 & 423,460 2,389,890 1,517,545 502,980 4,833,875
RIS 317,366 1,643,823 - - 1,961,189
EFN RS 106,094 - 1,097,730 502,980 1,706,804
=2 & Dy - 746,067 419,815 - 1,165,832
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