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1
95,264,367 95,555,207 0.9826 0.9856
(2018 7 20 )
2
60,632,570 60,820,184 0.9695 0.9725
(2019 1 21 )
3
53,744,221 53,907,987 0.9845 0.9875
(2019 7 22 )
4
46,673,401 46,816,021 0.9818 0.9848
(2020 1 20 )
5
49,513,163 49,666,524 0.9686 0.9716
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6
29,747,261 29,836,834 0.9963 0.9993
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7
26,704,704 26,785,183 0.9955 0.9985
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8
14,274,327 14,318,325 0.9733 0.9763
(2022 1 20 )
2021 1 29,794,492 0.9978
2 26,568,405 0.9938
3 26,538,676 0.9923
4 26,614,616 0.9942
5 26,719,672 0.9974
6 26,776,111 0.9988
7 26,761,039 0.9974
8 26,791,143 0.9979
9 24,171,092 0.9958
10 24,021,718 0.9887
11 14,411,447 0.9852
12 14,432,773 0.9854
2022 1 13,723,986 0.9708
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2 1,534,819 1.0223
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4 1,575,146 1.0478
5 1,595,357 1.0611
6 1,606,188 1.0677
7 1,593,538 1.0570
8 1,599,248 1.0603
9 1,621,515 1.0774
10 1,630,929 1.0827
11 1,629,342 1.0809
12 1,650,605 1.0944
2022 1 1,628,502 1.0795
1 0.0060
2 0.0060
3 0.0060
4 0.0060
5 0.0060
6 0.0060
7 0.0060
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1 116,719,075 19,772,338 96,946,737
2 11,021,688 45,430,186 62,538,239
3 77,461 8,026,957 54,588,743
4 73,977 7,122,701 47,540,019
5 6,961,977 3,381,442 51,120,554
6 66,321 21,328,923 29,857,952
7 105,982 3,137,337 26,826,597
8 119,618 12,280,183 14,666,032
1

1 21,394,843 2,905,851 18,488,992
2 969,257 12,884,489 6,573,760
3 12,174 5,126,682 1,459,252
4 18,280 3,239 1,474,293
5 19,039 0 1,493,332
6 19,226 9,968 1,502,590
7 5,842 3,318 1,505,114
8 10,314 7,183 1,508,245
1
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DUKE ENEROY CORP ot Irreentrort Crade 258 JORUENS  80,00000 60,042 20 LMITED STATES usD
ORAPHIC PACKACHNG INTERN Comcdit High il 488 WIS 5800000 SeeTTR LBMITED STATES ush
OWEST CORP Gt Irmrdstment (irace G5 AN 5500000 56584 10 LNITED STATES usn
CFLX 2008-2 428 Morgane Eotled Securtes  Resstental MEC 029 XMAA0E 500508 smsam UNITED STATES usD
MOLIMA HEAL THCARE NG Copcdit High Yisld 188 J0MVI1/15 5400000 L LUMITED STATES usn
MLCC H08-2 28 Mortgage Backed Securded  Resacentanl MBS 207 WESIS 55,08 S6enm UNITED STATES usn
FFMER 2007-1 A28 Mzrgnos Backed Senries  Resneany MBS 026 XMATAZS WoRR 56,048 UNITED STATES usD
SEM FD AR CORP Copil High Yisla 400 XTNHT 5000000 34315 UMITED ETATES usD
FHMS OO0 XFT2 Monguge Backi Jequrites (MBS 038 MBI RIL1INAT 43.513.04 UNITED STATES usD
WAMLI 05 RS ATAS Morigage Backed Sequibes  Resiceniisl MBS QAT NSNS JSATE £5525 08 LINITED STATES s
JERSEY CENTRAL PWRELT Condin Ivastart Graos ATD X4 4500000 4854008 UNITED STATES usD
DEALT 200840 A1 MONGIGH Daeed beguhas Rodenty MED 047 MOSETS 32T 4705880 UNITED STATES ush
WAML) JOOT-HY3 141 Moo Racsnd Seoddes Boanatiy MRS TR NATACS S addd 4515 LINITED STATES usp
STARM 2007-2 241 Morigage Backed Securfes  Rssidentisl MBS 264 J0ATADS  EIATRES 508508 LKITED STATES usD
EMNERGY TRAMSFER LP Creci Irvesiment Civade 400 MEFAGT 4000000 &4 16080 LNITED STATES o
AVEL 20944 A Adast Eadind Sacurts STONT LN FFELP 07 AMaacs  M2aEr 44088 LMITED STATES LsD
B, 200510 3R Morgoge Backed Secures Famoental MBS GO0 MENUE ALET2I a0 LNITED STATES sl
WIRES XL XA Morgags Baciowd Securfes  CABS 232 NMEIENS 10,9081 2270430 UNITED 3TATES usD
FHAME 2004-A85 A1 Morfgage Batled Securiés  Resitential MEXS 240 MAEACE  MEMTS 41304 98 LINITED STATES uso
FALI 2006055 A1 Morgoge Backed Seoubey  Rewoental MES SO0 MMSCE AL #0.240.88 UNITED STATES usl
CEFB 2008-AR% 241 Mongage B Securies  Resoentol MBS 180 JORASCS AT 0 3543508 UNITED STATES usn
JPALT 00042 341 Morigage Bocked Securifes  Resicential MBS 2T NMSCS  SiASA LrARE LNITED STATES ush
T-R0ELE LEA NG Comeiil Irreesirnend Oeade 225 NS 3700000 AT UNITED STATES usD
HIMNDER MOSGAN ENER PART ol Iy astmier Grade 500 NSNS X0.000.00 HATE00 UNITED STATES usD
SARM 2005-12 147 Moo Domed Secugas  Resoeni MES 041 XATNLE 304841 METIEE UMITED STATES usD
HOMER CITY GENERATION LP TL E2IT 8 Cmelt High sl 1500 W3E M TISM 50 LMNITED STATES S0
G3R 200412 241 Mongage Backed Secures  Resmoenmiy MBS TR NANRES 120049020 A LNITED STATES usD
EVERGY METRO ot Irreacmrmend Graoe 365 N2VEAS  X0.000.00 1 58T 80 LMITED ETATES usD
BARLC PO00-J0A 3A% Morgugs Fached Secutes  Renann MRS 323 MAMRGE TR nenr LIMITED STATES usD
BAFC 2006-3 4813 Morigage Backed Sensites  Residential NES 550 MAATS FEH10S HATDE UNITED STATES usn
AUDLUSD CURR PAD OUDRZ002 {GR)  Ofher Currency Forsand - MIAT 4200000 Ao ALETRALIA ALID
CMLTI 20056 1A2A Mongage Badked Securtet  Resoential MES 230 XSS MM AR UNITED STATES s
NELT 2007.1 A3 Aot it Seoutes STONT LM FFELP 020 AMADT M50 25109 UNITED STATES usp
NCHET X080 A20 Mortgage Backed Secues  Femaoenil MBS aTs MAA0s BT 2650808 UNITED STATES ush
HYRLT 2008-5 245 Mortgage Backed Securtes Renental MBS 240 MG 0656 26060 M UNITED STATES Lsn
JPRMT 2008-AF 142 Mortgage Eaceed Senuries  Restential MES 280 A0S 270003 P LINITED STATES uso
JEMICG 200308 KA MCrigage Bachid Securte (WS LGS MMSSNE  ATad e LTI UNITED STATES usD
BALTA 200-2 a4 Mongags Bachosd Securifes  Poesicentinl MIXS 250 WASMGS  MS0280 248750 UNITED STATES usD
BAYE 2004-2 A Asnef Backad Sacurbies Sl Balare Cormensingl 0T MLARS I il <l ] LMITED STATES usD
SPRMT 2007-A3 243 Morgacs Badkond Sacurdas  Remoentl MBS 266 MATSES  XSpSXM 22020 LMNITED STATES usD
EFOTS 20121 A A Gaghin Sepw g STONT LN FFELP LM NEATS  Zs85m ZZENT UNITED STATES usD
ATRT INC Comadit rregeImord Garade 485 XG0 1£,000 00 2,500 88 LNITED STATES D
EURLSD CURR FWD OVO70022 (O8] Other Currency Fomad - AP 150700000 7. 3087 FRANCE EUR
MBAC 20E-HET AY Mongags Backed Secrdes  Reseolnny MEG 037 XOEATS 1736547 WAM UNITED STATES usD
HCA NG St Irvedatrort Lok 525 N2SHNS W.00000 15.878.88 LUMITED STATES usD
GhR 208300 Morigoge Bached Ssourles  CMBS 004 JA0ASNE 5 TED RS ET 5 08 LUNITED STATES uso
CHASE J007-41 541 Morigage Bacied Seoifed  Rescentisl MBS 151 MIaTs 13I8 5 460 60 LMITED STATES usn
HL 20051 141 Modgags Backed Securifes  Residential MES 0T MSATS 130AN LERTSEN LINITED STATES usn
FHMES K505 X Mongoge Baceed Soturtes MBS 0N HINZE 2 s a7 UNITED STATES sk
GEME G000 XA Montgage Bacnd Seortss  CWES 208 0451110 &80 608 70 10,448,683 UNITED STATES usp
CGOMT 202508 XA Mortgage Backed Securfes.  CNES 160 M5S0 G 5107 aanes LMITED STATES usn
COMM 20124004 XA Mongage Badeed Secures  CHEIS T84 3M5NENE S AMOE T UNITED STATES usD
A 201600 X3 Morgoge Backed Serurtes.  CMEIS 28] AMATE  TOOGTARS LA MITED STATES Ls0
SPACE X108 XA Morigage Backed Secuies CMBS VAR NMEIOE ST 4B TR & 0007 LMITED STATES ush
A 202N X Morgages Baclosd Securifes  CMES OT4 MONGS 200051549 252264 LNITED STATES usD
ONE 2002-112 00 Mongage Backed Securiss. CMES 015 AEMHIE  EMT51IED Arardd LMITED STATES usD
HWRR 2004-87 141 Mongags Backed Secwies  Resceniol MBS D8 MOSN0DE 185838 385168 UNITED STATES usD
FHMG KO XY Mongogs Bacad dcudes CMBS 055 MENIE WANLE LR LNITED STATES uED
ONR 2010-97 10 Morgage Backed Jecures.  CVBS - NGNS T T 18185 7147 LNITED STATES usn
ONR 20112 10 Mongags Badkond Sacurfes.  CMES HELEE 2360004 3T " UNITED STATES usD
N 201110 0D Morgaas D Werdes CMDS MEVE 2901051 440 LUNITED STATES usD
GREAT BRATAN POLND {GBF) MAondry Rkl an = o a0 ‘Linitad! Knggom GRP
BLSTRALLN DOLLAS (800 Moy Market Canh - am o AUATRALIA AL
GHA 011010 Morigage Badked Securdes  CNEIS 35 asn2e ax am UNITED STATES usn
GHR X622 100 Motgags Backed Senurfds.  CMNES AAGHE QO om UNITED STATES usn
HOMER CITY HOLDINGS LLC (PLACEHOL Croait High Yild 1.803.400 am UMITED STATES usD
LIS 10y Litra Fut Decdt Other Futures &00 JPUNZIN 35000 am LMITED STATES usn
LS SYRINCTE (CHT) Dect Other Futurss 600 AFEM TITO00 om UNITED STATES usn
LS ULTRA BOMND CBT Declt Other Futures S00 XN 100 oo UNITED STATES usp
SAIVRIRS R 10098 = Swap 100 N2TG4 11,520,000 00 oo UMITED STATES usn
SR IVRIRS R 1.0035 e S 100 NOSTO4 850,000 00 a0 UNITED STATES usD
IRIVRIRS R 1.0725 Ciher Swa 107 M257G4  5760,000.00 il ] UNITED STATES usD
IR IVRIRS R 1.29 Criher Gwan 136 NSNAEE 1779500000 o LMITED STATES s
IRIWREZP LTS Crther SN AEATA 000000 filee] UNITED STATES Lo
TYR MR RS P 1785 Ciher S - NGV 71500000 i ] UNITED STATES usD
YR MR R P 1 B0TS Cher Swan - NGV 48000000 oo LNITED STATES usD
YR MVR RS P 1ET ey S 053008 152000000 Lile ] UNITED STATES usD
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2022 1 20

51,754
5,173,473
45,178,265
103,567
23,489
50,530,548
50,530,548

17
19
19

50,382,059

148,470
50,530,529
50,530,529
50,530,548
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2021 7 21
2022 1 20

2022 1 20

50,382,243

184

10,000
49,953,129
9,994
9,986

9,986

9,984

9,984

9,984
9,984
9,984
9,984
9,984
9,984
9,977

9,977

9,977

9,976
9,976
9,974
9,974
9,967
9,967
9,967
9,968
9,969
9,969
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9,970

9,970

9,970

9,970

9,972
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9,972

9,972

9,968

9,968

9,968

9,968

50,382,059

50,382,059
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2022 1 20
1.0029
(10,029 )
2022 1 20

15,000,000 15,049,398
10,000,000 10,067,191
10,000,000 10,001,516
10,000,000 10,060,160
45,000,000 45,178,265
45,178,265
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2022 1 31

14,248,409

524,423

13,723,986

14,136,622

0.9708

2022 1 31

1,628,989

487

1,628,502

1,508,538

1.0795

2022 1 31

50,529,993

27

50,529,966

50,382,050

1.0029
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2022 1 100

13 1,560 10 8,448

5

2
1
1

2022 1
433 67,391
0 0
140 25,763
0 0
573 93,154
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( )

2020 3 31 ) 2021 3 31 )
28,674,230 40,822,894
6,301,326 -
546,666 718,688
4,882,250 5,412,597
2,039,974 2,425,363
174,892 216,401
50,572 38,899
42,669,914 49,634,844
98,471 130,411
2,180 1,454
142,866 125,816
243,517 257,681
969,528 1,225,315
216,033 359,445
8,013 8,013
1,193,575 1,592,774
33,634,499 37,058,043
66,222 66,222
- 237,055
303,875 382,751
1,292,446 1,200,554
17,821 15,154
35,314,867 38,959,781
36,751,960 40,810,238
79,421,875 90,445,083
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45,856 47,039

5,643 5,643

2 1,633,415 2 1,911,775
2 810,981 2 1,871,193
2 852,782 2 1,147,828
2 3,591,122 2 4,839,326
2 146,706 2 132,085
686,983 1,042,946

527,890 904,947

975,373 1,123,336

16,476 82,891

9,293,232 13,109,013

1,950,746 2,155,971

22,700 27,450

1,973,446 2,183,421

11,266,679 15,292,435

10,000,000 10,000,000

8,281,840 8,281,840

8,281,840 8,281,840

139,807 139,807

120,000 120,000

70,000 70,000

350,000 350,000

48,745,315 55,045,550

49,425,122 55,725,357

67,706,962 74,007,197

512,183 1,242,655

63,949 97,204

448,234 1,145,450

68,155,196 75,152,647

79,421,875 90,445,083
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( )

2019 4 1 2020 4 1

2020 3 31 2021 3 31
27,088,982 26,838,624
13,165,624 18,630,497
677,248 878,199
2,000 -
40,933,856 46,347,320
11,090,478 10,412,572
25,032 17,988
6,466,222 8,251,721
1,866,932 2,916,886
3,238,306 3,866,188
125,262 129,355
1,235,721 1,339,290
249,653 256,942
929,200 760,920
47,749 64,179
189,820 176,812
38,958 40,454
652,672 479,472
18,760,587 19,700,144
142,108 126,093
3,934,995 4,103,410
974,031 1,120,241
285,503 280,494
762,163 797,392
307,637 359,252
7,000 7,150
30 -
172,763 166,126
682,105 716,925
31,283 32,816
28,014 6,766
170,993 8,778
442,697 477,830
341,195 395,649
291,579 315,850
354,221 357,066
46,549 45,818
- 30,000
225,408 226,790
9,200,283 9,574,455
12,972,984 17,072,720
1,176 289
12,651 4,705
200,028 74,260
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14,042 40,753
13,606 14,644
241,504 134,653
27,288 32,651
9,593 24,611
5,453 3,018
8,493 4,203
50,829 64,485
13,163,659 17,142,888
4,459 3,376
1,744 20,904
6,204 24,280
72,045 49,202
4,115 105,236
8,422 870
4,351 12,614
88,934 167,924
13,080,929 16,999,244
4,134,957 5,395,622
106,970 196,661
4,027,986 5,198,960
9,052,942 11,800,283
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( 2019 4 2020 3 31 )

10,000,000( 8,281,840| 8,281,840 139,807 120,000 70,000 350,000( 45,192,421| 45,872,228 64,154,068

- - - - - - -| 5,500,048 5,500,048 5,500,048

- - N - - - -l 9,052,942 9,052,942 9,052,942

- - - - - - -l 3,552,893 3,552,893 3,552,893

10,000,000 8,281,840| 8,281,840 139,807 120,000 70,000 350,000 48,745,315( 49,425,122 67,706,962

711,399 43,878 667,521 64,821,590
- - - 5,500,048
- - - 9,052,942
199,216 20,071 219,287 219,287
199,216 20,071 219,287 3,333,606
512,183 63,949 448,234 68,155,196
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( 2020 4 2021 3 31 )

10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000( 48,745,315| 49,425,122| 67,706,962

- - N - - - - 5,500,048| 5,500,048 5,500,048

- - - - - - -l 11,800,283| 11,800,283| 11,800,283

- - - - - - - 6,300,235 6,300,235 6,300,235

10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000 55,045,550\ 55,725,357| 74,007,197

512,183 63,949 448,234 | 68,155,196

- - - | 5,500,048

- - - | 11,800,283

730,471 33,255 697,216 697,216
730,471 33,255| 697,216 | 6,997,451
1,242,655 97,204 1,145,450 | 75,152,647
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2020 4 1
2021 3 31
2016 4 1
)
3 18 6 2 20
5
5
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2020 3 31
39

29 2020 3 31
( 30 2021 3 26

2021 4 1
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IFRS 13

2021 4 1
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0o0000000000000000(EL2453)
Y e o o
30 2019 7 4
10 2019 7 4

31 2019 7 4

( 19 2020 3 31

(1ASB) (FASB)
( (IFRS) IFRS 13
Accounting Standards Codification Topic820 )
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2020 3 31 2021 3 31
310,385 318,792
4,549 5,275
394,258 447,285
709,193 771,352
100 4,960,571
100
2020 3 31 2021 3 31
70,499 9,823
2019 4 1 ( 2020 4 1
2020 3 31 2021 3 31 )
4,181
4,240 870

8,422 870
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2019 4 1 2020 3 31
108 108
108 108
2019 6 28
5,500,048
50,716
2019 3 31
2019 6 28
2020 4 1 2021 3 31
108 108
108 108
2020 6 29
5,500,048
50,716
2020 3 31
2020 6 29
2021 6 30
9,440,289
87,049
2021 3 31

2021 6 30
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( )
2020 3 31

28,674,230 28,674,230

6,301,326 6,307,330 6,003

11,547,229 11,546,970 259
22,087,270 22,087,270

68,610,058 68,615,802 5,744
3,591,122 3,591,122
3,591,122 3,591,122
10,218 10,218
10,218 10,218
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40,822,894 40,822,894
15,018,123 15,023,675 5.551
22,039,919 22,039,919
77,880,937 77,886,489 5,551
4,839,326 4,839,326
4,839,326 4,839,326

65,238 65,238

65,238 65,238

( )

(2020 3 31 )

(2021 3 31 )

66,222

66,222
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10 10
28,674,230
6,300,000 | 11,550,000
6,148,442 | 12,928,752 | 2,006,497
41,122,673 | 24,478,752 | 2,006,497
(2021 3 31 )
10 10
40,822,894
15,020,000
2,802,653 | 17,140,145 | 2,093,118
43,625,547 | 32,160,145 | 2,093,118
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2020 3 31
D 11,798,934 11,806,740 7,805
@
€))
11,798,934 11,806,740 7,805
D 6,049,621 6,047,560 2,061
@
A
6,049,621 6,047,560 2,061
17,848,556 17,854,300 5,743
2021 3 31
D) 12,218,123 12,224,015 5,891
@
©)
12,218,123 12,224,015 5,891
D) 2,800,000 2,799,660 340
@
©)
2,800,000 2,799,660 340
15,018,123 15,023,675 5,551
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2020 3 31

€Y

)

(©) 14,350,630 13,532,359 818,270
14,350,630 13,532,359 818,270

€y

€)

(©) 7,736,640 8,140,850 404,209
7,736,640 8,140,850 404,209
22,087,270 21,673,209 414,060
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2021 3 31

@

@

®) 14,512,369 12,884,500 1,627,869
14,512,369 12,884,500 1,627,869

@

@

®) 7,527,550 7,711,000 183,449
7,527,550 7,711,000 183,449
22,039,919 20,595,500 1,444,419

66,222

66,222
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2019 4 1 2020 3 31

(€H)

@)

©) 1,650,233 4,459 72,045
1,650,233 4,459 72,045

2020 4 1 2021 3 31

(€H)

@)

©) 3,737,763 3,376 49,202
3,737,763 3,376 49,202
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2020 3 31
2021 3 31
2020 3 31
1
1,860,993 - 10,218
1,860,993 - 10,218
2021 3 31
1
1,239,952 - 65,238
1,239,952 - 65,238
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2019 4 1 ( 2020 4 1

2020 3 31 2021 3 31 )
1,833,391
1,887,492
54,100
247,178
5,766
28,155
65,497
936
1,833,391 2,049,929
2019 4 1 ( 2020 4 1
2020 3 31 2021 3 31 )
1,801,748 117,355
274,595 19,053
71,495 1,275
1,887,492
936
117,355 134,197
2020 3 31 2021 3 31
1,950,746 2,184,126
28,155
1,950,746 2,155,971
1,950,746 2,155,971

1,950,746 2,155,971
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2019 4 1 ( 2020 4 1
2020 3 31 2021 3 31 )
274,595 19,053
54,100
247,178
5,766
220,494 271,997
2019 4 1 ( 2020 4 1
2020 3 31 2021 3 31 )
0.32 0.28
62,535

64,693
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2020 3 31 ) 2021 3 31 )
298,659 343,965
130,502 216,469
597,318 660,158

4,337 2,848
6,950 8,405
254,174 156,971
82,112 96,541
1,374,055 1,485,360
19 10
1,374,036 1,485,350
3,682 4,093
77,906 280,701
81,589 284,795
1,292,446 1,200,554
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]
2019 4 1 2020 3 31
90
10%
2020 4 1 2021 3 31
90
10%
1
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2019 4 2020 3 31
« )
3,360,908 802,463
( )
100,000 130,557 11,984
100.00
3,123,434 3,123,434
2020 4 2021 3 31
«
3,562,864 988,004
( )
100,000 128,262 11,387
100.00
4,351,846 4,351,846
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