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) FEAE U PR AEIE T
g7t A% A FEEE L AP AE/E PN S e B
g},
@D A35(F)7]
(491 : B4012))
2 X1 2 =1 2 =1 (= = _ _
e H 00t | Dk | ot o | 1oier | saoier | O2EH | €
<H|II4SEXHE
SHSLASRIIEHXIZ 683,678 193,056 7,452 7,894 196,916 958,857 2,047,853
SINEUASEINRISHUXIS - - - - - 30,743 30,743
FVNEUASFIREZRIIEA 156,529 6,399 46,597 59,743 1,529,068 9,298,241| 11,096,567
J|EIEZEAIZTIIRISHRIIEH 46,397 103,732 158,575 200,663 6,357,495 28,709,118 35,674,980
ARISRIIEERIISH 493 40,007 15,793 58328| 1,383,954 4,260,061| 5,758,636
ARISRIIEEHUEUHE 98,787 240,514 187,160 407,305 1,515132| 2,020,972| 4,478,870
ARUSRIIEEFF A 136,178 36,683 6,734 147,360 260,500 608,714| 1,196,169
2 1,122,062 629,391 422,311 980,293| 11,243,055| 45,886,706| 60,283,818
<H|IIMSESIH>
PR - - - - - 17,835 17,835
AHH - 3,900 3,900 7,800 354,600 - 370,200
JIEIS82M(F1) 130,425 38,692 31,030 58,231 9,468 165 268,011
EESEIIES)) 4,453 6,010 8,819 16,755 69,535 842 106,414
STHAFE 245,354 201,983 103,893 538,401 742,195 -| 1,831,826
g Al 380,232 250,585 147,642 621,187| 1,175,798 18,842| 2,594,286
<IHHAE>
IHEAE SHZ2RU(F2) 80,516 165,210 448,263 632,159| 3,750,152 26,738| 5,103,038
IHEAE S2RE(F2) (80,719)| (251,229)| (634,303)| (655,299)| (5,329,297) (27,952)| (6,978,799)
g Al (203) (86,019)|  (186,040) (23,140)| (1,579,145) (1,214)| (1,875,761)
<LkRIEr=>
HE0IAESE 424,203 - - - - - 424,203
EINESIPS 1,385,077 - - - - - 1,385,077
g Al 1,809,280 - - - - -| 1,809,280
(F1) A2 L JIEISSEUS EoIE HAHISE| 0|72 et EFoIASLIC
(F2) LEIUISHIMMASE 2= L 0IXIS ELESH HFA| 2U0IM, CHNSTIMASE I HLIC
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@ A34(%1)7]

2 =0 2 =1 2 =0 Ei==1 - _
TE 1212 Olet 13!?% OJI—gPV 322?% OJI—;; 63?3 Olg}}N 15‘5 OJI—; o =ik g
<H|ItASSAH>
S22 RIOEENXIS 986,952 66,040 3,486 25,277 114,999 737,917| 1,884,671
I EUZEIIEZHNX=Z - - - - - 26,116 26,116
B EASFIREEHIIEH 1,062,155 11,164 10,559 101,964 1,665241| 8,600,030 11,501,113
JEIEZEASZIRIFIFIEEH | 10,410,763 60,939 83,330 239,150| 3,588,677 18,370,944 32,753,803
S=IEIRIEH 19,622 7,600 2,363 29,585 1,226,124| 3,769,969 5,055,263
ASROEZUEHA 108,780 66,747 358,025 562,616| 1,777,620| 2,319,164| 5,192,952
AA=2DIEYF A 265,274 30,863 13,815 168,165 85,421 541,494 1,105,032
g A 12,793,546 243,353 471,578|  1,126,757|  8,458,082| 34,425,634| 57,518,950
<H|ItE=SZH>
PR N - 10,090 - - - 1,271 11,361
A\ - 2,015 213,326 454,866 - - 670,207
J|EIZERM(F1) 204,223 43,471 8,049 66,144 5878 2,462 330,227
EESOVES) 3,402 6,330 9,183 17,013 85,966 3,502 125,3%6
SXH 2T 58,181 94,127 196,784| 1,632,548 314,761 - 2,296,401
g Al 265,806 156,033 427,342 2,170,571 406,605 7,235 3,433592
<IjHaE>
IMAE S13R2(F2) 51,853 187,521 425,836 625,015 2,642,362 - 3,982,587
IMAE SI3RE(F2) (51,687)| (198534)| (425,374)| (807,796)| (4,091,846) -| (5,575,237)
g Al 166 (11,013) 462|  (182,781)| (1,449,484) - (1,642,650)
<HelE=>
CH=0IAESAE 656,238 - - - - - 656,238
EINSES 1,640,221 - - - - - 1,640,221
g Al 2,296,459 - - - - - 2,296,459
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G R AT
DR7IEa A712 A A9 9] Aves vhadt 25y

@ A135(F)7]

(&t @ 2HER)

- = Sk = H 2 g Al
=LH 38,360,261 161,301 38,521,562
=2l 5,001 - 5,001
2l 38,365,262 161,301 38,526,563

2= e T2 ot 8t
=2u4 36,002,250 181,709 36,184,049
29| 1,528 - 1,528
8t 36,003,778 181,709 36,185,577

2) e A A o stR g A T3 AN theat EE YTk

(&t : HUSD, FEUR, BHBRND, BHOHRI)
RI35(E) NCZIES)P)
T == 2= T [kl At 2let=A s 2 SHEHAtoY
usb 192,052 247,632 211,551 268,099
2SS H A EUR 124 177 106 141
WN\D 94,010 5,001 28,455 1,528
g Al 252,810 269,768

OFEEL R

R 0 AT A T APge) Mslrh mEA kA abe v AR d e o
2% U

© A35(3)7)

(Gt = EHatl)
GRS =ei= SRS IPIN]

22 AlLt2|2 — p— —_

MHESHS B A MESS B &
JEsA 35,404,236 35,676,176
QI 20t AZE 3.27% St 138,527 135,137
AZE 4.58% 24 29,693 27,888
ZHEE(ZUDY) RABE 3.4% St 599,816 563,325
SHAIE 0.16% &5 767,996 742,853
AHBIE 2.62% St & 2IZI018E 0.26%p St 162,860 162,860
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@ A34(4)7]

OlAEEEE0 ST

= = ALi2I2 — - =

B vhey & THEBS) v =
J|EI o 33,055,604 33,341,709
gizte 2 NS 3.27% S0 126,983 123,821
NS 4.58% 24 25,181 25,016
TSR H(HUBA) S 3.4% S} 581,288 562,636
RIS 9.16% Al 801,927 778,017
NSIHIZ 2.62% S0 U QIZ01&E 0.26% =0} 155,945 156,945
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(8) B A ofoll A 2

AL+~ AA-
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o
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oF

=t

44,054,707
34,441,623
9,613,084

)|

q|

HI34(
4) )|

HSALICH

s

S
=

1) 2l
HSHLICH
HI34(

X

s

S
=]

k

36,763,725
9,920,259

46,683,984

)21

F

19,258

(3,662,687)

2,744,332
(3,533,390)

(22,266)

3,662,687

(42,8%4)

42,894

HI35(

)|

F

AN ESAHAU0IES MQIE

PN
o

HI35(

G

15,543
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(4,258,875)
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4,258,875
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(9) 2.3 Al eFol| A
G713} A7)

Ut o] Foe

o}
=

B 7 ehe} B ALY

@ A135(F)7]

9| : sokel)

== 0 | b | omom | smom | seom | OW | @
HIKH 5,120,022 4,408,374 3,892,580 3,500,316 3073794|  51,775416| 71,770,502
ALEE | H3REY (5,509,719)|  (4969,779)|  (4,263,071)|  (4,356,801)|  (4,235,246)| (132,831,760)| (156,166,370)
B (389,697) (561,399) (370,491) (856,485)|  (1,161,452)| (81,056,344)|  (84,395,868)
2Eet HI[H 582,036 485,566 412,870 350,176 297,209 3,160,998 5,288,855
HEE | SH2REY (943,282) (836,548) (764,049) (711,324) (641,93)| (10,096,136)| (13,993,302)
B (361,246) (350,982) (351,179) (361,148) (344,754)|  (6.935,138)|  (8,704,447)
B (750,943) (912,381) (721,670)|  (1,217,633)|  (1,506,206)| (87,991,482) (93,100,315)
HIKH 203,944 204,852 204,904 204,760 205,383 7,421,755 8,445,598
THE & (¢ HIKENH (225,690) (225,630) (224,694) (222,873) (221,054)|  (7,686,228)|  (8,806,169)
E| (21,746) (20,778) (19,790) (18,113) (15,671) (264,473) (360,571)
& 2l (B2 E TS (772,689) (933,159) (741,460)|  (1,235746)|  (1,521,877)| (88,255,955)| (93,460,886)
& 2l (B2 E HIQ) (411,443) (582,177) (390,281) (874,599)|  (1,177,123)|  (81,320,817)|  (84,756,439)

@ A34(4)7]

9| : Bokel)

== 0 | oone | mom | smom | swom | O | @
HIKH 5,141,410 4,407,978 3,801,169 3,366,573 3020929  43,604,298| 63,342,357
AdEE | HBREY (5,813,798) (4,776599)|  (4.59%,433)|  (4,019170)|  (4,022,887)| (128,609,565)| (151,838,452)
B (672,339) (368,621) (795,264) (652,597)|  (1,001,958) (85,005,267)| (88,496,09)
2Eet HIKH 695,405 568,606 474,576 404,462 342,486 2,714,283 5,199,818
HUES | HIREN (955,446) (865,504) (787,418) (739,126) (6796100  (10,192,545)|  (14,219,649)
B (260,041) (296,898) (312,842) (334,664) (337,124)|  (7,478262)|  (9,019,831)
B (932,429) (665,519)|  (1,108,106) (B7,261)|  (1,339,082)| (92.483529)| (97.515,926)
HIKH 209,601 210,135 211,431 212,533 213,221 7,427,708 8,484,629
THE S (¢ IR (230,689) (230,889) (231,351) (232,019) (231,403)|  (7,769,737)|  (8,926,088)
B (21,088) (20,754) (19,920) (19,486) (18,182) (342,009) (441,459)
& 2l (B2 E TS (953,517) (686,273)|  (1.128,026)|  (1,006,747)|  (1,357.264)| (92.825,558)| (97.957.385)
& I (BH2E THI2l) (693,476) (389,375) (815,184) (672,083) (1,020,140)|  (85,347,296)|  (88,937,554)

WL WAA kY AfATE A AFE =

7% 52,379,537 g gl U o}
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(D) A7 = S 8h=

D 971w 7] 3 g A AR SRS FE3E Wt
G BRI WY e et 2Tk
D A35(3)7]
G| : BHBHR)
- = == 1 =2 +==3 g Al
<SR
I EASHIXIEHUXIZ2 - 30,743 - 30,743
DNEUASHIRESERIIS
Hesd 3,044,774 1,620,662 5,045,084 9,610,520
A=sd 1,485,047 - 1,000 1,486,047
E | 4,529,821 1,620,662 5,046,084 11,096,567
JEtEZHEASTEORITERIINS
HesH 20,850,434 14,714,184 - 35,564,618
=sz - - 110,362 110,362
E | 20,850,434 14,714,184 110,362 35,674,980
TH S KA
OHOH= A 870 251 4,626 5747
FIEII=sH - 116,718 - 116,718
E | 870 116,969 4,626 122,465
g A 25,381,125 16,382,558 5,161,072 46,924,755
<SSR
HHAZ 2T
OHOH= A 108 22 - 130
FIEII=sH - 240,641 - 240,641
g A 108 240,663 - 240,77

_90_



@ A34(%1)7]

- = == 1 =2 +==3 g
<SS
EDEUZEIXZEHUXIZ - 26,116 - 26,116
S TIREE=RIEH
Hesd 2,934,237 2,187,655 5,048,396 10,170,288
A=sd 1,329,325 - 1,500 1,330,825
E: | 4,263,562 2,187,655 5,049,896 11,501,113
JIEEZEASEHIRISEHRIIEA
Hesd 18,448,248 14,150,505 - 32,598,753
A=sd - - 185,050 185,050
E | 18,448,248 14,150,505 185,050 32,753,803
UHH S KA
OHOH= A 137 3,585 1,573 5,295
FIEII=sH - 89,943 - 89,943
2 A 137 93,528 1,573 95,238
g Al 22,711,947 16,457,804 5,206,519 44,376,270
<SSR
HHAEZ 2T
OHOH= A 1,207 1,623 - 2,830
FIEII=sH - 318,731 - 318,731
g Al 1,207 320,354 - 321,561
AR ZYse FEAE T FE 19 FE 240l o5
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(839,778)
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(13,180)
161,924

185,050
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(St - BHORR)
SO|AO| X[t
= = IXIEIP Y B A=Y Z=IISGHA H 2
U2 S
SHISE/MNHEIDH, E0Ig, iS4, EOIE 2.44% ~ 30.33%
= Esell Hul-White Credit 28, MWREA 5,045,084| A2, AHADLX, | HSA 15.86%~ 27.96%
STIXEEHS AR =KADY S PIEYNA SIS A2+ 0.5~0.9
20KH NzsdH 1,000 -
HISSEIDE
J|EF L 2=0! Hull-White Credit 28
=34 , HES .55%~ 0.91%
DRR|ERST = BOT Xl 110,362 0.55%~0.91%
=AHDIIRIEOE S
_ Monte—Carlo Sirrulation
THYAS KA _ FAI2HA 4,626 HES 17.03% ~ 20.45%
S Black-Scholes @& N
=AH A 5,161,072
@ A34(4)7]
(St : BHOFR)
S9|FQ| XISt
= = IXIEIP 1Y B A=Y Z=IISOHA H 2
U2 S
SISE/NHEIDH, E0Ig, BiSH, EOIE 2.92%~ 27.79%
= E=ell Hul-White Credit 28, MWREA 5,048,396| At2tHl=, ALK, | BISA 20.93% ~ 28.49%
STIXESZ ISt =KADY S DIEINASIIDI == A2 0.5~0.9
20KH NzsdH 1,500 -

=n=== =
ﬁzgag@?_%‘,

p][SE=E=BNeT Hull-White Credit @& _ 5t
’ =2 , stolg, BiSA
= BOT A 155,060 = BISA 0.56%~ 11.42%

2FXIEH 2
=XHDIXY S
T Monte—Carlo Sirrulation
THYAS KA S ZAIDERA , e 7% 05.90%
reaEt Black-Scholes 2& - 1,573 18.27%~ 25
== KA 5,206,519
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2) B71'EY A7 A FAEAVE S-St g8 EY AR Ay FH7A =
o237 5y
(49 - eIl
_ RI35(2H)7] HIBA() 7|
T= Kook 2O xyo o =R
2SR
SHSLHSHRAL 1,014,077 1,014,077 803,520 803,520
ARIS20IEHUXIZ 823,929 792,398 850,184 862,464
AASIERRIIS
=S 3,904,569 3,504,420 3,894,332 3,271,333
SRS 443,454 390,985 444, 434 340,397
. | 4,348,023 3,895,405 4,338,766 3,611,730
AASIER ST
JHHItIE 788,030 793,856 859,520 856,471
JleitHE 2,834,871 2 641,416 3,360,350 3,057,830
4 7 3,622,901 3,435,072 4,219,870 3,914,301
ARISRIEHAF 1,153,082 1,153,082 1,062,717 1,062,717
S 10,961,962 10,200, 184 11,275,067 10,254,732
<282
T 1,831,8%6 1,831,826 2,096,401 2,296,401
e 17,835 17,835 11,271 1,271
e
SASHALTH 299,331 313,304 199,946 190,969
QISHALH - - 443,505 420,495
IpY 299,331 313,304 643,451 611,394
JlEr2ss 267,901 267,901 330,189 330,189
2lAR 101,204 101,294 118,702 118702
S 0518,187 253,160 3,400,014 3.367,957
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@ A 34(A)7]

(Er5 : sHpIl)
22 | A S +73 g 7
<2BHD
AASROIETOIXIS - 862,464 - 862,464
AASRIIEBRIIEH
=2 3,271,333 - - 3,271,333
S==TH - 340,397 - 340,397
El | 3,271,333 340,397 - 3,611,730
AASROIEEHETH
JHAItE - - 856,471 856,471
JligtiE - - 3,057,830 3,057,830
E | - - 3,914,301 3,914,301
A 3,271,333 1,202,861 3,914,301 8,388,495
<3S
AT
ASALTH - - 190,969 190,969
e - - 420,425 420,425
& i - - 611,304 611,394
FHEAS TS F A AR R Bop ARa e TAVIA R FAIR T
o AA3 FAG7A A DAA = A FEU T
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gzl J|EHT 20! - _ .
smian | zaomes | SARENRE| mEL |
=AY =SBARE

<gleb
SLARSIIEHUXIZ - - 1,347,814 - 1,347,814
SIEUASEINXNSEHIEAA 5,660,160 - - - 5,660,160
J|EFE 2= SHIIRIESERIIESH - 34,722,661 - - 34,722,661
AAUSRDIFERIISH - - 4,348,023 - 4,348,023
AUSRDISEHUHEHA - - 3,019,789 - 3,019,789
AAUSRDISE-F WA - - 1,015,434 - 1,015,434
THHASE KA 4,876 - - 116,718 121,594
2 A 5,665,036 34,722,661 9,731,060 116,718 50,235,475

<>
SHILAASAINETNZ - - 421,470 - 421,470
SIIEUBHIIXISHI SN 5,334,167 - - - 5,334,167
NASRISHHETH - - 71,200 - 71,200
ASRIIEST T2 - - 128,766 - 128,766
AR XA 871 - - - 871
2 A 5,335,038 - 621,436 - 5,956,474

<EE>
HIUARSDIEH0IXIZ - - 68,722 - 68,722
SINEUASEINXNSEHIE A 132,983 - - - 132,983
It 2= SEIIIXISERIISH - 9%H2,319 - - 952,319
AUSRDISEHUHEHA - - 531,912 - 531,912
AUSRDISE-F WA - - 8,832 - 8,832
2 A 132,983 9%H2,319 609,466 - 1,694,768
=S A A 11,133,057 35,674,980 10,961,962 116,718 57,886,717
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@ A34(%1)7]

ool | JlEZzes ) o
32 e | Eie | &
sne | aste
<esh>
T e e - T nesn T 1imesm
SIEABEIRISEI SR 6,343,579 - - - 6,343,579
J B EZE=ABEIIIRISERIISH - 31,225,203 - - 31,225,203
AASROIFERIISH - - 4,338,766 - 4,338,766
AUSROISEUEHE - - 3,503,405 - 3,503,405
AUSRINIFEF T - - 929,832 - 929,832
AR RHAE 5158 - - 89,943 95,101
| 6,348,737 31,225,203 9,884,580 89,943 47,548,463
<eion
H2YEIERTIS - - 498,897 - 493,897
SIEABEIRISEI SR 5,053,114 - - - 5,053,114
SEIEEENR - - 53,800 - 53,800
AUSRINIFEF T - - 122,748 - 122,748
AR RHAE 137 - - - 137
| 5,053,251 - 670,445 - 5,723,696
<EIZ>
e e e - - 47,230 - 47,230
SOl BE I SIS 130,536 - - - 130,536
eI R A BN SRS | 1sme00 - | 1 sme00
SEIEEENR - - 662,665 - 662,665
APPSR - - 10,137 - 10,137
29 130,536] 1,528,600 720,082 | 2am9168
=sAtE 11,532,524 32,753,803 11,275,057 89,943 55,651,327
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2) G713t A7)
O A35(")7]

A =5

o
oL
N

S ETEEpIET Slzai) _
o= S as=| THIAE &
<o
IaAESTY 2 - 235,66 235,658
N - 17,836 - 17,85
A - 299,331 - 209,331
DS - 251,843 - 251843
2IA) - 101,294 - 101,294
P 2 670,308 235,66 906,961
<eo>
IaAESTY 108 - - 108
DS - 15,912 - 15,912
P 108 15,912 - 16,020
<EIZ>
STt - 1,801,826 - 1,881,826
IaAESTY - - 5,005 5,005
DS - 146 - 146
P - 1,801,972 5,005 186,977
821 2 130 2,518,187 240,641 2,758,958
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= DRI gi;?f & Ezzé' 5]
PENTS
=T 1,623 - 314,780 316,40
Py - 11,271 - 11,271
AR - 643,451 - 643,451
JlEr2s =M - 308,347 - 308,347
2lAs - 118,702 - 118,702
23 1,623 1,076,771 314,780 1,398,174
<stos
=T 1,007 - - 1,007
JlEr2s e - 26,701 - 26,701
23 1,007 26,701 - 27908
<EE>
X - 2,296,401 - 2,296,401
=T - - 3951 3951
JlEr2s =M - 141 - 141
Py - 2,296,542 3951 2,300,4%
Ss=0 2 26830 3,400,014 318,731 3721575
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@ A 34(A)7]

£ : HHOLR)
o = OIXk=2 BHE==2 JIERES o= XM g A
<gEb
SRS IIEHUXIS 41,489 | (155) - | 41,334
I EASFIIRSES St 32,480 687 300,536 (108,581) 954 226,076
JIEtEZEAZFOREERIIEA 1,053,907 6,815 76,804 - 50,051 1,187,577
ARISRDIEERIIEH 132,293 | 67 - | 132,360
ARISRDISEUENZ 146,517 | (11,085) - (46) 135,436
ARISRDIEEFH N2 3,683 | 242 - | 3,925
OHOHSHIMAALS - | 1,447 - | 1,447
IS - | (93,088) - | (93,039)
XL (16) | | - | (16)
ALRH (31,264) | (28,630) - | (59,894)
JIEF=E=M (25) | | - | (25)
eI AT (2,797) | | - | (2,797)
2 1,376,267 7,502 246,233 (108,581) 50,959 1,572,385
<>
SSHRASFIIEHUXIS 8,188 | 108 - | 8,2%
I EASFIIRSES St 62,094 34,637 71,733 (622,124) (317,921) (771,581)
ARISRDISEUENZ 1,204 | | - | 1,204
ARISRDIEEFH N2 36 | 2,947 - | 2,983
OHOHSE &S - | (40,670) - | (40,670)
2 71,522 34,637 34,118 (622,124) (317,921) (799,768)
<EIZ>
SRS IIEHUXIS 1,009 | (13) - | 9%
IEASFIIRNSES St 1,306 125 4,081 (3,327) 996 3,181
JIEtEZEAZFIOREERIIEA 44,730 278 3,665 - (33,989) 14,684
ARISRDISEUENZ 20,536 | 122 - | 20,658
ARISRDIEEFH N2 - | 54 - | 54
IS - | (3,187) - | (3,187)
SXHAIETH (60,869) | | - | (60,869)
e 6,712 403 4,722 (3,327) (32,99) (24,483)
2Rl 1,454,501 42,542 285,078 (734,082) (299,955) 748,134
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= ) HIBA(&) 2|
30,743 26,116
=3H 1,416,833 1,656,660
S==IH 173,700 198,122
=M 167,426 214,741
2| ALK 147,066 166,147
ZotsF4 44,344 34,658
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