EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 6 10

03-5555-3431

10

1/87



@
@
(11)
2
(©)) « D
10
C)) « )
1
0120-106212
9:00 17:00
https://www.daiwa-am.co.jp/
®)

0120-106212
9:00 17:00

2/87

3.3

3.0

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



()
0120-106212
9:00 17:00
™
2020 6 11 2020 12 10
®)
0120-106212
9:00 17:00
https://www.daiwa-am.co. jp/
©
(10)
®)
(11)

(12)

3/87

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



16

4/87

an

1)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

5/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BTk
BUTRNGIE - BHNEEE $a i i BHHSRE (NEOER)

% =

B M
(U RURIE i
: FEERE

& 9
. F DAt
IENNEE(E PE— ( )
REES

(%) HO7 Y FHBRSTIARIAEEMIBERELTVEY.

IEAEdES E
W REE
Bt r
e i Sa—I%b
SRR
R HFoMm B
e J3
—f8 48]
4B ER
Hﬁ E e R e
FOMES :Eé% it
{ )
#1288
ZOfMEE PIUH
f ) H4
Fhuecact e
AEES
( ) F0ith (FR5R)
AERS AR ¢ ) e
RERSZER Lt

(3 577 FEST R ES ERBIIRRLTVET.

http://www.toushin.or.jp/

1,500

6/87



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

[(HFEBEEOEXL] CHENICRBECEFEROKINIC
RELET,

O BERASFEALTRELCERUY—FETES CLLELY  BMEEREONFBICHEEC
BUTVS LT ES L B0, PREANGTRMARSEF TSR MERBRBIBMELET.

O HEEREAOPNS, ECLUTORAICHBLTHARBHEAERELET.

! 'ﬁaaf_. ot ‘ ' Egﬁﬁ%ﬁh | _|-|_ e i

O BRI EONRE. AMESEEBL . K— D2 U EHELET,

L R b74 UABETOER (A 4—)

DN Bl O GRS P8t

- BEEEFEOEECHEECRU TS S AEIENSEE
EE NG SRR BETEIRER

15 VI 4R 0 S5 4R

- BEEEF % (ROE) Dolis
-EAEHOEFICSSHIET

-BHEHVICES%REET
BEICHE

FE AR 1t 28 4

BRSSO ERRE. RNt S EER

O B0 R EEORECHUICHB IS LEBFLELET.

O PEHNICAYFI—Z(IPABE Ty 72400) 2 LOSEBARREHELET.
- JPRBR »Fu 72400 . SBAOHENTRPEHESERELCEEEAsY. SOz E
B RN SHESEEELE. [(BHESCE-THEFNOBELESH | THA ST NS %R T,
W FURE, IPXEB AT IA400% FEZBHREERIT30OTIESYEE .

KEDENBEFCRBONFRELLLE MROIBEEENPRINDLE, FHROERRIC AT
EEFBSUICERMEORRICE TR, 7/ FOBE . OERMTELONEVC EFBUET,

7/87



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

853.6.9.12R0F17HAXHOESREXH) [CRE%Z
TV BEMEICR U D REDZILWVWEDEULET,

ERREERIXAOSEULEL BLIESEENRLERA.

[SEEH ]

O sENRE. EREREORYSNEE SHE (MR ESHET.)SELET,

O EAELT S EAKFOBEANT, FTRICEIEHRULET,
EEL. SENSENMLHOBSICR. SEETEDEVWCEFBUET.

CEHRBROFEXREOEEGRMCEL, FTEDERDITEEDELET,

HEHRONS XD 0N A _ SESE(FONY  BEm)
. 10,500/FE RS RHOKEEEBUTAE U
10.500FLL 11,000/ & 300MH
11.0008LL 11,5008k 3501
11,500F3LL E12,000F% 400/
12,000F3LLE12,500M% 7 450M
12,5001 E00H

HItMERCHEROY SHEHNERF TICERERF S RNCEBM UL BSECE, LIEOSERTEOEN
CENBUET.

HEERHRICDUT BERILOSESRERENLET. BRERS LILO—E0XKBI—ETREETNE
FORBRICGUSEERTD. EVSDOTRBUFE A

BARICEUBRERE TELET. CORD. AHLBOERSERZENT SRS HBIET.

N BEDA A=

15 45
v v v v
HE o E o BB e
| T R | -

# FEROFECLOSEERIENT RSB A LERLIAA—JHTHY . BROSESOIIHN
BLUEOERMCOVTTE. RETHEOTRBUERA.

RS RESEAS LRIV TEREAMRELET. SO —EDEOZEESHRTH0
TlrHETA FESFIZILONBVMBSEHVET.
EI P FOBRHRAZENLETIRETE AU FRIETNTLSEOTRBYE A,

8/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(NS EICHATSEEREA]

OSiEEF AFEOABCEALZD HRBROHNAELNSEIDNIRTOCT, FEEHFZILONS L,
TOEWHEYS  BEHRBETEOET,

®
Rl \ )

OSEER. FNEHPICRELENR(ENEFHFEORLYBFOSSSUFERESCRES) EEAT |
ZONSRSYELET. TORS . SRANBOBRENRFNBARNBLE~TTETICLCEDET.
Fl.fEREOXER. STLEHREMCEII 77/ FORSRERTEOTREDERA.

(HERRCRELREEEATHLDNDES)
(FRANE N SEEEN LRUSS) (FMANE D SERBEML TELSS)

10,850/
. WS RS
10,8008 .- & 10,800
1908 >300m :
*150/ s,
10,650 * 10, TO0M 5
*BOOF +BOOM LI 1
() +650M (@) T B0E &
et 300/
e *2400 10,400/
___________________ Ht #5600/
{3440
WNERNE LERNE LR WNERNE WUAHE LRRNE
SEW SiE SicHl Sicik
*FEFH B FISOMERINL  *SEHM *HEHBH *240MEENL  *HEHRE
H00R 650M 00 560M

(EEHREE. D ERERECRESHRSESSIFEENEREOHEEEICHNSESULEHESNN T S5 LFONSNRET T,
FHEdE., FESHICE T, SEMRENLSELONET.

# R A= THED. RO EER B ERERET S0 TREDELADTOHAT L.

OREDT 7 FOMAERIC Lo TIE, S ESO—HEIZLEN, BUNICITAO—SHRLICHNTS
WEDBOFEL. TPV ERAROERHRIC LD, HESALOBEBROM LHODNED B CENTT. |

(HREO—-HHnEO—HLRELICHEYT S8S) (HREOHHTEO—SHLELICHATHRSE)

HmELEE R
e | AR | 8 E RN
’ PR R it
BHRED B | spEsLET. HHED ame
A (T EHhik FE. AELRE A E ik
(HRRER) &S
- BEEH | gioenen : 5 ot
(HERIEA) gk | Ser, (SHERTE) @A

iSRS - ENTEERE0TF FOBA EHE B3R S0SRETY .

aFLRE | AN ETESIESNSOSRETY. fEEOCRAHOER XL, RXILREE (55 k) QL
(HRarkE)  BPLET.

CEIEESEECHTSRRIIDNTE. [4 FHRGRUESE (5) BE FORMWLECEBRTEL,

9/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

| TJPKd&E#’JTJ?RdDDJIJ H:E EEALEE-%I'”%LJ :fa*:ctmhm#l;ﬁ?;mwé|HT{LAF# HLT
tPXT L~ EVNET. ) BEUICHARHBAEENRMT (LIFIBEIEVVET.) [CE-TREICHE .
' ENEFECESTHEINEBEYTH Y, [IPXTIL—FIBLUIER]Z. [IPXBE A Fv I 2400]
| BRSLUTIPXEERAF eI 2400 | ERET ST RCHLT. BEEETOa—Y0dNEERERLET.
| AR SHEEEEESESONE0EETHEREINZBOTHY. [IPXTIL—FI18LUIBE]IX. 50D !
y BREBLUABSOIESICELT, —UONETEALE A [IPXTIL—TI8LUTEE L. [JPXEE1Y |
Vo Fw 22400 ERENICARTAABEASEOTRES. AZOBEE. EEELRADECHMLT. BEE |
BuLEtA. |

@
2014 9 18
2018 12 12 2024 9 17 2019 9 17
3
Tl 3
1
T 1 Tl 3
2

10/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

Tl

1959
1960
1960
1985
1995

1995

2007

2020 3
151 7,427 2,500

12
17
1
8
31

14

30

2020 7 27

29

11/87

J1C

352



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodoooodd

9 1 2,608,525 100.00
€Y}
@)
()
©)
400 400
50
@
1 3
2 20 ®)
2 1 6

12/87



g A W N -

»

10.
11.

12.

13.

14.

15.
16.

17.
18.
19.
20.
21.

2 1 20
2 1 16
12.
12. 17.

13.

13/87

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 2
2 1 4
2 1 6
2 1 7
2
1 11.
2 1 10
2 1 11
1 18
2 1 19
1 14
19.
17. 1.
6 14.
2 6
14.



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

2

o 01~ W N

®

2OEE

Az
DT IAFIZ,

PUEEELE
DRTSEORE

e =

il

YRORREA U
£in

JPVE
BRISH

EryEE

Ty
|

g

P e AR

HREEESN
950 - R

Bl - 229 —an

ERGH @AMETL

S e RN TIT
ﬁ@% Fe “:'{'-C- i ..;rlr\—"é:

i ol e

CEEOVIST
P

Cl10 1

14/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 1

Deputy-CIO 0 5
ClI0

CI0 Deputy-CIO

25 35

2020 3

15/87



4)

®)

10,500

10,500
11,000
11,500
12,000
12,500

100 5

€Y

11,000
11,500
12,000
12,500

100

100

20

16/87

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



g A W N

)

17/87

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0 1.



18/87

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10

100 10 100 20

10

19/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

&)

®
37 6

4

20/87



EDINETOO O]
D000000000000000(E6748)
L L i L

RRiaise= - |
ME U7 e ] i
M kBN S RT T :

WA S EEECMT TECS '%gﬁ%ﬂgﬁiF“?aim Bisth o P BB - e
U B R g MR REHE oM :
mefE R O EE R TN i
mE |
JROZRI AN §
FIEPE TR §
AUz it e kel U E U DREE M 2RE i
By LYSTE BUTIEY: 7 8 AR LRE BE !
Loy R B RN TN !
mE ;
2525 2 B i
U D EE ARV D e FE EI?E :
IR E SR D EE AR U DEES 0EG | B
) M kM T | Ba :
BAHE 82 ArnoRiLE bE | Z5 |
IEEE i EER S W o o 5
[m] H

21/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

o FEEMF IR}, TP /FEARNERES S AEERNICHBTESLSICEELIZBDTT .
BOIITVRAERSFHMICHITSFENMEE (SAXLHIIEE I FHOMER) DT - B -
BvE. 27 RS SUMOIEENGREI S A DWW TERTLTVLET,. EREQI 2R 77 /1
DBEESFHICHIT 2FHEEEOHEBERTLIVET,

fo{EReays

LE (2018dpa i ~20nHEI A} (N C0indrd A = poendraR b
0,00 T 100
15000 - 75
10,005 i ¥ 50 351 ‘EE 341 373
o
-l REEE e
ol ':||""l" lin, |_||| o | JER0 288 080 o4z 220 R
1 ' LN
T - - T 25 ‘12:3 {
175 A7a
67 0 374
B0
— s R T =¥ T
— EEREAEREEE [~ e
o il

| - = 5 . L a0 ]
20154 201684 i Faib a4 W03 Byt B RANE WREDE BxDN xANN HRER

HEAEISAR. FrEOEANRERLTLSBOTESVER A

#FPFODENRERE. Tt (BN EaEREc7rrE~HERLrs0sHELTHELEEOTEHY, RO
ESEHCESLTHELE SRR 3 RE RN EUET,

7PV EDEMBERCBNT. BESEMIOF—F FRLTEBLBSRLTOL—LTERLTVET.
MR ER YT AT - FELNESICRRTENE A
CEMRERNETEELEENBSBACE, WATESRMIC OV TOIRRUTVET.
@;??w?:a:'?:-fF!:ﬁmﬁﬁ?@l:ﬁ%?%ﬂﬁh‘.m LRI OV T AV F T - OFMRBETRELT

mLET.

FEEITANTNT

B * & REREHE (TOPR) (REEiida)

S - MSCIOF 8 oA o 2 Fod 3 (RMAS, G—2)

IS MSCI T =20 F=trwh o 2 Fed 3 (MG [ai=2)

BEEE : NOMURA-BPIEH

M FTSEEHMERLS T I E<BE. AN—2)

SMER  JPENS A M A D F WD A— I =T s g—tray SO UL FIT—0 TP (E~—2)
#ERIC2IT

STOPIXIZREARY - BEL. 0. BNsl—00iiRElsE RS RIIMmYAELTVET . @MSCIOFY 1 -

A AT IBLTNGCII T =200 Fedrab o £ T 2208, MECH InC FIRBLCENTYT. EERICHT SEEN.

MEE N F O — 0 OERIEMSC Inc SIBmMLET. BNEC Inci. EREOAEETET NS SFERERLTS

MEHLTIVET. SNOMURA-BPIERIZ. FHESSANFLETSEATETCNEEEMNIBACHESSOnE

ERTERISHENT. —EORM A NERCRIOTEEAEENN— 23U 0N Ts—F 0 AELICH NI NET,

NOMURA-EPIEMDHAMNEN ST OME—NONBRFHESSSSHCMELTLEY, £, MHEAEEROEMNS.

el AR ERETSLOTHES. FrYEOERERE CMLT-UNEERWLE A GFTSERRERN- T 7 AR,

FTSE Fixed Income LLCIZEUFE X NTVSHABS YTy T2 Y. MEWEFTSE Fixed Income LLCOEE R TH,

RMICMT ST~ TOMIHNIFTSE Fixed Income LLCHFHLTLVET. @IPEILHY sk flpE s v FedZ— I7—

Lo - F—truedd AO0—L FAN—2 TR, ERESELEFETRECE TR EELTVETY. JP. Morgani F0

Rit: - ERGEREYTSLO0TRSEIER A EHREBFIEERTTREALTLET. JP. MorganiS ORTIC S SPHIRESL

ICEEEERE - R - BT SCEREHSNTIERA. Copyright 2016, AP, Morgan Chase & Co. All rights resenved.

3.3 3.0

22187



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

&) ¢ )

®
1.65 1.50

0.70 0.75 0.05

4

23/87



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

20
15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15 5
2037 12 31 2.1
20.315 15 0.315
5
3
20
120
5

20

24187



2037 12 31

15.315

15

2020 3

80

15

2.1
0.315

25/87

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2020 3 31 )
() ()
6,638,531,000 96.30
6,638,531,000 96.30
255,282,358 3.70
6,893,813,358 100.00
QY
« 2
©)) (2020 3 31 )
) ) ()
654.00 827.00
1 520,000 6.24

340,080,000 430,040,000

1,573.33 1,787.00
2 180,000 4.67
283,200,000f 321,660,000

2,583.00 3,085.00
3 100,000 4.48
258,300,000] 308,500,000

1,192.98 1,397.00
4 220,000 4.46
262,456,293| 307,340,000

2,546.00 2,893.00
5 100,000 4.20
254,600,000] 289,300,000

1,960.00 2,288.00
6 110,000 3.65
215,600,000 251,680,000

2,152.60 2,467.00
7 100,000 3.58
215,260,944 246,700,000

1,187.07 1,370.00
8 180,000 3.58
213,672,671 246,600,000

1,174.00 1,243.00
9 190,000 3.43
223,060,000 236,170,000
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1,555.66 1,780.00

10 130,000 3.36
202,236,472| 231,400,000
4,096.36 4,400.00

11 INEC 50,000 3.19
204,818,458| 220,000,000
1,561.00 1,691.00

12 120,000 2.94
187,320,000 202,920,000
5,312.38 5,060.00

13 40,000 2.94
212,495,217 202,400,000
696.00 669.00

14 300,000 2.91
208,800,000 200,700,000
515.50 495.00

15 400,000 2.87
206,202,752 198,000,000
1,223.03 1,410.00

16 140,000 2.86
171,224,986 197,400,000
1,353.32 1,581.00

17 120,000 2.75
162,398,625 189,720,000
1,183.00 1,281.00

18 140,000 2.60
165,620,000 179,340,000
2,151.53 2,248.00

19 70,000 2.28
150,607,282 157,360,000
878.17 1,004.00

20 150,000 2.18
131,725,780 150,600,000
1,580.00 1,666.00

21 90,000 2.17
142,200,000f 149,940,000
1,221.16 1,362.00

22 110,000 2.17
134,328,142| 149,820,000
1,966.00 2,267.00

23 50,000 1.64
98,300,000 113,350,000
4,681.19 4,825.00

24 20,000 1.40
93,623,984 96,500,000
1,232.00 1,466.00

25 60,000 1.28
73,920,000 87,960,000
1,873.00 2,130.00

26 40,000 1.24
74,920,000 85,200,000
707.00 764.00

27 110,000 1.22
77,770,000f 84,040,000
5,833.00 6,421.00

28 13,000 1.21
75,829,000 83,473,000
495.00 550.00

29 150,000 1.20
74,250,000 82,500,000
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1,150.00 1,418.00

30 55,000 1.13
63,250,000 77,990,000

)

96.30%

96.30%
)

0.75%

0.04%

1.47%

1.86%

58.32%

2.17%

0.95%

2.75%

0.18%

27.81%

96.30%

)

®

1
(2015 3 17 )

40,716,841,087 42,023,765,108 1.0904 1.1254
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2
39,318,567,014 | 39,318,567,014 1.0342 1.0342
(2015 9 17 )
3
32,031,395,924 | 32,031,395,924 0.9708 0.9708
(2016 3 17 )
4
25,723,952,606 | 25,723,952,606 0.9009 0.9009
(2016 9 20 )
5
24,341,261,735 |  24,364,995,020 1.0256 1.0266
(2017 3 17 )
6
18,918,663,257 19,513,387,936 1.1134 1.1484
(2017 9 19 )
7
15,860,322,447 16,432,831,587 1.1081 1.1481
(2018 3 19 )
8
14,192,856,415 14,192,856,415 1.0473 1.0473
(2018 9 18 )
9
11,153,202,933 11,177,615,311 0.9137 0.9157
(2019 3 18 )
2019 3 11,206,110,944 0.9261
4 11,253,947,905 0.9470
5 10,789,689,678 0.9218
6 10,291,507,182 0.8953
7 10,232,503,118 0.9132
8 9,679,660,132 0.8809
10
9,671,053,451 9,671,053,451 0.8888 0.8888
(2019 9 17 )
9 9,790,708,850 0.9082
10 9,575,457,412 0.9187
11 9,988,240,803 0.9788
12 9,524,745,393 0.9762
2020 1 9,112,390,051 0.9504
2 7,771,206,305 0.8233
11
6,188,241,692 6,188,241,692 0.6578 0.6578
(2020 3 17 )
3 6,893,813,358 0.7346

1 0.0370
2 0.0400
3 0.0300
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4 0.0040

5 0.0060

6 0.0700

7 0.0850

8 0.0350

9 0.0020

10 0.0000

11 0.0010

)

1 12.7

2 15

3 3.2

4 6.8

5 14.5

6 15.4

7 7.2

8 2.3

9 12.6

10 2.7

11 25.9

©)

1 8,030,295,134 4,226,313,391
2 12,100,959,678 11,421,664,684
3 2,545,924,460 7,570,711,914
4 350,912,103 4,793,338,653
5 440,902,513 5,260,384,718
6 297,078,143 7,038,229,550
7 319,673,331 2,999,078,532
8 327,104,621 1,088,541,870
9 133,288,727 1,478,390,578
10 43,893,216 1,369,573,643
11 59,925,049 1,533,516,250

(

)

33,536,704,581
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60,000 1,232.00 73,920,000
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80,000 576.00 46,080,000
230,000 495.00 113,850,000
120,000 1,561.00 187,320,000
100,000 597.00 59,700,000
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35,000 1,432.00 50,120,000
60,000 4,720.00 283,200,000
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83,244 76,725
40,392 35,789
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9,816 9,066
955 1,057
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15,174 11,495 374 12,231 12,606 39,276
- - - 480 480 480
15,174 11,495 374 12,712 13,086 39,756
- - - 11,532 11,532 11,532
- - - 12,670 12,670 12,670
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Daiwa Asset Management(Singapore)Ltd. 1,701
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Daiwa Asset Management(Singapore)Ltd. 1,719
2017 2018 31
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2019
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Daiwa Asset
Management
(Singapore)
Ltd.

Singapore 133 ( 130 0 1,701

MAS
MAS

2018 2019 31

Daiwa Asset
Management
(Singapore)
Ltd.

Singapore 133 ( 130 0 1,719

Daiwa
Portfolio
Advisory India 1,207 ( ) 3,293
(India)
Private Ltd.

) MAS
MAS

2017 2018 31

100,000 23,216 3,913

3,000 1,020 233

100 4 1,048 1,055
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