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2022 6 30

@a
463,141,598 100.02
136,674 0.02
463,004,924 100.00

Rogge

40,265,928 0.90
343,343,478 7.72
3,431,155,433 77.19
354,227,787 7.96
167,443,073 3.76
54,768,927 1.23
4,007,595,220 90.16
53,358,593 1.20
4,444 ,563,219 100.00

@

a.

) ) ) ) ()
Rogge

1 332,001,146 1.3909 461,780,427 1.3950 463,141,598| 100.02

b.

)

100.02

100.02
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Rogge
) ) ) ) )

NKSJHD 5.325

1 .325| 2073/03/28| 1,800,000| 14,343.19| 258,177,585 13,703.41| 246,661,448 5.54
03/28/73

2 |DAIL 5.1 Perp .100| 2024/10/28| 1,700,000\ 14,743.67| 250,642,417| 13,531.32| 230,032,440\ 5.17
NTT 1.162

3 .162| 2026/04/03| 1,850,000\ 13,412.67| 248,134,434 12,247.76| 226,583,676| 5.09
04/03/26

4 |FUKOKU 5 Perp .000| 2025/07/28| 1,650,000\ 14,868.05 245,322,831 13,446.71| 221,870,798 4.99
MITCO 1 1/8

5 .125| 2026/07/15| 1,800,000\ 13,334.50| 240,021,014 12,141.98| 218,555,666 4.91
07/15/26
ORIX 3 1/4

6 .250| 2024/12/04| 1,590,000 14,375.32| 228,567,636 13,420.97| 213,393,444 4.80
12/04/24
NIDEC 0.046

7 .046| 2026/03/30| 1,550,000\ 14,221.34| 220,430,856| 12,888.80| 199,776,520\ 4.49
03/30/26
CENEXP 0.886

8 .886| 2025/09/29| 1,600,000\ 13,345.96| 213,535,492 12,438.54| 199,016,795 4.47
09/29/25
TACHEM 2.05

9 .050| 2030/03/31| 1,600,000| 13,321.84| 213,149,507| 11,403.48| 182,455,794 4.10
03/31/30
SUMILF 4

10 .000| 2077/09/14| 1,380,000\ 14,606.99| 201,576,484 12,783.68| 176,414,789| 3.96
09/14/77
MUFG 3.407

11 .407| 2024/03/07| 1,300,000\ 14,315.17| 186,097,337| 13,539.24| 176,010,216/ 3.96
03/07/24
MIZUHO 4.353

12 .353| 2025/10/20 1,300,000\ 14,813.73| 192,578,556\ 13,451.90| 174,874,798/ 3.93
10/20/25
DBJJP 2 5/8

13 .625| 2027/09/01| 1,320,000\ 14,494.90| 191,332,684 13,057.43| 172,358,165/ 3.87
09/01/27
JICA 2 3/4

14 .750| 2027/04/27| 1,300,000| 14,534.55| 188,949,165 13,152.71| 170,985,313 3.84
04/27/27
NOMURA 2.172

15 .172| 2028/07/14| 1,500,000 13,432.22| 201,483,405 11,389.54| 170,843,166 3.84
07/14/28
SMBCAC 2.3

16 .300| 2028/06/15| 1,500,000\ 13,647.52| 204,712,818\ 11,162.87| 167,443,073| 3.76
06/15/28
SUMIBK 4.436

17 .436| 2024/04/02| 1,190,000\ 14,515.41| 172,733,450\ 13,693.90| 162,957,451 3.66
04/02/24
EJRAIL 1.162

18 .162| 2028/09/15| 1,000,000\ 16,362.20| 163,622,054 14,521.16| 145,211,673| 3.26
09/15/28
NIPLIF 5

19 .000| 2042/10/18| 1,060,000\ 14,026.10| 148,676,676| 13,514.23| 143,250,891 3.22
10/18/42
SVELEV 0.95

20 .950 2026/02/10| 950,000\ 13,209.52| 125,490,458 12,022.32| 114,212,048/ 2.56
02/10/26
MUFJLF 3.637

21 .637| 2025/04/13| 850,000\ 14,483.80| 123,112,303| 13,398.68| 113,888,805/ 2.56
04/13/25
SVELEV 0.8

22 .800| 2024/02/10| 850,000\ 13,501.25| 114,760,628\ 12,964.81| 110,200,954 2.47
02/10/24
HNDA 1 1/2

23 .500| 2027/10/19| 595,000\ 16,635.62| 98,981,980 14,844.30| 88,323,595/ 1.98
10/19/27
NIPLIF 4

24 .000| 2047/09/19|  650,000| 14,607.67| 94,949,887| 12,694.15|  82,512,007| 1.85
09/19/47
SUMIBK 2.632

25 .632| 2026/07/14| 480,000\ 14,153.83| 67,938,424 12,745.62| 61,178,978| 1.37
07/14/26
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MIZUHO 4.6
26 4.600( 2024/03/27 400,000 14,537.28 58,149,139 13,692.23 54,768,927 1.23
03/27/24
NOMURA 1.851
27 1.851| 2025/07/16 370,000 13,693.76 50,666,946 12,530.38 46,362,434 1.04
07/16/25
HNDA 1.2
28 1.200| 2025/07/08 330,000 13,599.54 44,878,503 12,573.08 41,491,189 0.93
07/08/25
TOKYO 2 5/8
29 2.625| 2024/05/29| 300,000 14,183.28| 42,549,850| 13,421.97| 40,265,928 0.90
05/29/24
MUFG 3.85
30 3.850( 2026/03/01 294,000 14,849.39 43,657,219 13,368.58 39,303,637 0.88
03/01/26
b.
Rogge
)
0.90
7.72
90.16
98.79
Rogge
Rogge
®
1 1
) )
( ) ( )
1 2014 6 20 3 3 1.0628 1.0628
2 2015 6 22 233 233 1.0845 1.0845
3 2016 6 20 811 811 1.1237 1.1237
4 2017 6 20 1,277 1,277 1.1135 1.1135
5 2018 6 20 1,024 1,024 1.0749 1.0749
6 2019 6 20 186 186 1.1286 1.1286
7 2020 6 22 204 204 1.1889 1.1889
8 2021 6 21 520 520 1.1995 1.1995
9 2022 6 20 461 461 1.0857 1.0857
2021 6 520 — 1.1998 —
7 523 — 1.2057 —
8 522 — 1.2038 —
9 519 — 1.1975 —
10 516 — 1.1910 —
11 512 — 1.1874 —
12 510 — 1.1844 —
2022 1 503 — 1.1691 —
2 495 — 1.1514 —
3 486 — 1.1289 —
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474 1.1128 —
473 1.1113 —

463 1.0885 —

1 2013 9 12 2014 6 20 6.3
2 2014 6 21 2015 6 22 2.0
3 2015 6 23 2016 6 20 3.6
4 2016 6 21 2017 6 20 0.9
5 2017 6 21 2018 6 20 3.5
6 2018 6 21 2019 6 20 5.0
7 2019 6 21 2020 6 22 5.3
8 2020 6 23 2021 6 21 0.9
9 2021 6 22 2022 6 20 9.5
) ) )

2013 12 2014 6 20 53,139,948 49,377,839 3,762,109

2014 21 2015 6 22 306,149,316 94,369,772 215,541,653

2015 23 2016 6 20 524,935,427 17,993,259 722,483,821

2016 21 2017 6 20 715,952,975 291,392,920 1,147,043,876

2017 21 2018 6 20 14,446,303 208,686,840 952,803,339

2018 21 2019 6 20 33,855,930 821,814,277 164,844,992

2019 21 2020 6 22 52,878,366 45,831,823 171,891,535

2020 23 2021 6 21 286,340,288 24,510,325 433,721,498

2021 22 2022 6 20 1,420,477 9,827,674 425,314,301

26/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

E28:202256A30H
J EE@H- nEsoms J sEoHs

= [EELL] 10,8850 | [ARERM 463551 | (EHA (1ADNRD. &B3Im)
13,000 &,000 = ®Re nEE
mSE) 2018/06/20 oA
meE 2019/06/720 oF
12,000 M RN (RS A ) () < 3,000 MTE 2020/06/28 o
EaEl 2021/06/21 o/
Mol 2022/06/20 of
11,000 2,000 BREERN SRR L

#nERHR.REsEAHCESWTBRSY
HRAELET - AENBREF P EOESWITE.

crten

16,000 1.000 HRETLEWCENREDET,
RESER(EH)
9,000 1 ] i L o
20137509 2015/09 201709 2019709 2021709

HHAEN I EAENIREOLO Y 0BT SRR IR 2.
HEEEHFOULOTRELTLEY. #EEER2013F98128TY.

B z=saEonn

ZrYFiR. ZPEU-2PY RFARCELDERET>TED. Y- 7Y FOREOKREERLTVWET,

CEMERI2Moody" s#t. 5& P RE&I# . JCREE. Fitchtt 595 MiE L T R SR . SRR RS R oid E OB ISl L. £ hatt
BEE— LB EICRE YL OERC W T RTHER AT SO TR EHLTULET.

) FEERE O RElo RN
T3 % FT] [T
it 05.8% E P 90, 1%
ERERNEEY 1.2% | mAy K 5.3%
alt 1000, 0% a-0 5.5%
HEsE BEERENNEIHET, ToR =

#ENGTREATFE. B AEEESLND # R WA SO SRS TY.
OTT. A8~y ifoREREESE
SHETOT.IIHFALEIEENEN
E7.

#IERTRTEEMICSOSRSTY.,

EFOARERL. EREtOR—0LA—JTIHBLEETET,
DrPEFRBRERRS ETRFOEMTHD. BROAARREFNRTISLOTRHOES A,

27176



EDINETOOOO

OO0000O000Oo00DoO0O0oOo(Ees433)

Ooooooooooooooooooad

®wxH:2022FE6H308

O HETRUH O (REEFOMENE
L1 =k 3 MR 3.58%
ABAKE 13.0% BEFal—way imn
AdYE 55.2% =i 2.87%
AdE I6.7% BEFED () 5,62%
BEBIE 5,1% gk AA—
T it = #ERHESORBEENEFLSLEAATY.

2 EERE T W R R R e TETY .
#e4 = WHOFSEERLTRRLTVWEY.

RN RSONENEEERCHELTET.

HE L EESRRAHSENTVSERR. ERELESTOE FREFEEEEALTHA

LTINET:

AR S S L MRS N L A L TERLTED, Frw ol
TlRENETAEL. AERSOSS. BT IR TEL LB S BALTHELTULET.

* Rl oUnORENED (HRN)TY,

O #1055 1 BLHNR © 3088
= B—t waE T Wi e
1 | BEEB I 5.325% 2023/03/28 #EIL A= 5.5%
2 | m—samm 5.100% 2024/10/28 #E A+ 5.2%
3INTTIPI+22 1.162% 2026/03/03 L AAA 5.1%
4 | EEEdsEEEST 5.000% 2025/07/28 M BBE-+ 5.0%
5 | EFERE 1.125% 2026/06/515 HEI f.Y. & 9%
6 | Aoz 3.250% 202412504 L Aa, 4. 8%
7T |Bx®E 0.046% 2026/02/28 a—0 A 4.5%
8 | pEEmmES 0.886% 2025/09/29 RN AAA 4,5%
9 | HEEERTER 2.050% 202912731 K At 4.1%
10 | £ mEE 4.000% 202770914 A A= 45.0%

EHERHEERHC SRS T A LEERNAMSrATLSEADRROR. AXELNSNO#E L ERFEHERTFLTVET{—8

BAERRC).

N sanaEzoNs

HIFPYFLRRYFI-DHRENER A

{5)
1
0 456 6.467 &.02
S| 2.46 : 1.34 1.68
_- L - i TR 0.03 N T, i i M L i
o Ri=r] =
-5 -2.93 -2.12
-0 -8.10
-1 _
513 2014 2015 Z016 2007 Z0E Z019 2020 2021 Z022  E)

FPPvFORERE. HPTESEBEELE LD LTHELTED. BEBLBERTLTVET.
EREFRRERCEFRORBERTY. SEFREEERBEORERTT.

CBEORAERE. BESHOR—AN—U T BBV EFET.
TPUEDBRERIS<ETRECERTHYD. BROBARRENRTZLOTHBEDE BA,

28/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

1.1

29/76

17



0.3

30/76

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@
a.
b.
a.
b.
c.
C.
@
€)]
2013 12 2024 20 ©)
)
21 20
®)
a 30
b. a
c b.
c.
d. b
e b. d
b d.

31/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

f.
b.
16
a. a
a.
b.
c.

b.

b. e
a f.

https://www.tokiomarineam.co. jp/
b.

https://www. tokiomarineam.co. jp/

32/76



18

33/76

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

10



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@ 38
59 2 2 12
133

©) 193 2 1 9 (2021 6 22
2022 6 20 )

34/76



o

Rogge

EDINETOOOO

OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

[2021

6

8

21 ]

[2022

6

9

20 ]

520,231,517 461,742,715
1,742,919 3,477,322
521,974,436 465,220,037
521,974,436 465,220,037
865,756

35,575 53,304
1,689,646 2,531,708
17,698 26,554
1,742,919 3,477,322
1,742,919 3,477,322

1 433,721,498

1 425,314,301

86,510,019 36,428,414
19,948,466 28,123,179
520,231,517 461,742,715
520,231,517 461,742,715
521,974,436 465,220,037

35/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

O
8 9
2020 6 23 2021 6 22
2021 6 21 2022 6 20

6,261,944 43,515,047
6,261,944 43,515,047

58,233 110,502

12,765,827 15,248,489

28,931 55,060

2,852,991 5,414,051
3,408,953 48,929,098
3,408,953 48,929,098
3,408,953 48,929,098

269,606 539,783

32,473,612 86,510,019
55,483,817 234,759
55,483,817 234,759
4,586,757 1,927,049
4,586,757 1,927,049

2 2
86,510,019 36,428,414




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

€))
9
2021 6 22
2022 6 20
1.
2.
2021 6 20 2021 6
21 364
8 9
2020 6 23 2021 6 22
2021 6 21 2022 6 20
8 9
[2021 6 21 1| [2022 6 20 ]
171,891,535 433,721,498
286,340,288 1,420,477
24,510,325 9,827,674
2. 433,721,498 425,314,301
8 9
2020 6 23 2021 6 22
2021 6 21 2022 6 20
1. 1
10,000  27.5

37/76




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooodoooddoodnoodd

2. 2 2. 2
5,257,506 8,593,057
0 0
82,220,845 80,694,816
14,690,960 19,530,122
102,169,311 2,355.62 108,817,995 2,558.51
8 9
2020 6 23 2021 6 22
2021 6 21 2022 6 20
1.
26 198 2 4
2.

38/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodoooddoodnoodd

8 9
[2021 6 21 [2022 6 20 ]
1.
2. €H) (€H)
@ @)
®3) (€©))
3.
8 2020 6 23 2021 6 21
5,955,919
5,955,919
()
9 2021 6 22 2022 6 20
42,359,891
42,359,891
)
1
8 9
[2021 6 21 ] [2022 6 20 ]
1.1995 1.0857
11,995 10,857

39/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooodooodooodnoodd

4)
1
€))
)
Rogge 331,974,057 461,742,715
331,974,057 461,742,715
331,974,057 461,742,715
2

40/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

Rogge

Rogge

[2021 6 21 1 [2022 6 20 1
103,289,268 331,056,050
31,703,332 67,724,713
463,418,786 39,816,247
451,800,976 337,889,286
4,368,867,069 3,960,216,375
66,862 —
— 347,496,174
33,594,988 35,878,554
184,661 —
5,452,925,942 5,120,077,399
5,452,925,942 5,120,077,399
90,263,611 51,048,825
865,933 597,621,867
48,952,076 47,127,105
30 116
140,081,650 695,797,913
140,081,650 695,797,913
3,495,717,260 3,180,821,313
1,817,127,032 1,243,458,173
5,312,844,292 4,424,279,486
5,312,844,292 4,424,279,486
5,452,925,942 5,120,077,399
2021 6 22
2022 6 20

41/76




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodoooddoodnoodd

12 133 60
61
2020 6 23 2021 6 22
2021 6 21 2022 6 20
[2021 6 21 [2022 6 20
3,208, 235,009 3,495,717, 260
674,274,494 97,834,587
386,792,243 412,730,534
3,495,717,260 3,180,821,313
Rogge 3,153,414,643 2.848,847,256
Rogge 342,302,617 331,974,057
3,495,717,260 3.180,821,313
3,495,717,260 3,180,821,313

42/76




EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2020 6 23 2021 6 22
2021 6 21 2022 6 20
198 2 4

[2021 6 21 1 [2022 6 20 ]

43/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodoooddoodnoodd

€y

)

®

€))

&)

®

44/76



2020 6 23

2021 6 21

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

5,791,036

12,996,266

48,974,377

67,761,679

(
(

D

2)
12 22

2021 6 22

2021 6 21

)

2022 6 20

(2020

2,288,430

38,413,905

408,965,009

449,667,344

(
(

D

2)
12 21

2021 6 21

2022 6 20

)

(2021

5,333,442,734
5,068,426,059
263,213,369
1,803,306

5,423,639,483 90,196,749
5,158,320,920 89,894,861
263,489,709 276,340
1,828,854 25,548

5,333,442,734

5,423,639,483 90,196,749

45/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2022 6 20
5,014,540,175 5,065,589,000 51,048,825
4,554,536,804 4,599,341,967 44,805,163
213,126,477 216,003,937 2,877,460
246,876,894 250,243,096 3,366,202
5,014,540,175 5,065,589,000 51,048,825
( )L
@
@
€))
2.
3.
1
[2021 6 21 ] [2022 6 20 ]
1 1.5198 1 1.3909
1 15,198 1 13,909
1
@
(@)
TOKYO 2 5/8 05/29/24 300,000 294,390.00
300,000 294,390.00
(39,816,247)
1
0.9 0.9
39,816,247
(39,816,247)

46/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooodoooddoodnoodd

DBJJP 2 5/8 09/01/27 1,320,000 1,254,937.20
JICA 2 3/4 04/27/27 1,300,000 1,243,320.00
2,620,000 2,498,257.20
(337,889,286)
2
7.6 7.8
337,889,286
(337,889,286)
CENEXP 0.886 09/29/25 1,600,000 1,445,113.60
DAIL 5.1 Perp 1,700,000 1,693,625.00
FUKOKU 5 Perp 1,650,000 1,625,497.50
HNDA 1.2 07/08/25 330,000 302,151.53
MITCO 1 1/8 07/15/26 1,800,000 1,589,941.80
MIZUHO 4.353 10/20/25 1,300,000 1,272,538.93
MIZUHO 4.6 03/27/24 400,000 399,826.28
MUFG 3.407 03/07/24 1,300,000 1,287,039.00
MUFG 3.85 03/01/26 294,000 286,882.87
MUFJLF 3.637 04/13/25 850,000 829,958.78
NIPLIF 4 09/19/47 650,000 607,750.00
NIPLIF 5 10/18/42 1,060,000 1,049,400.00
NKSJHD 5.325 03/28/73 1,800,000 1,804,703.40
NOMURA 1.851 07/16/25 370,000 339,314.56
NOMURA 2.172 07/14/28 1,500,000 1,256,400.00
NTT 1.162 04/03/26 1,850,000 1,645,188.90
ORIX 3 1/4 12/04/24 1,590,000 1,557,946.07
SMBCAC 2.3 06/15/28 1,500,000 1,212,019.05
SUMIBK 2.632 07/14/26 480,000 445,372.12
SUMIBK 4.436 04/02/24 1,190,000 1,189,605.39
SUMILF 4 09/14/77 1,380,000 1,298,856.00
SVELEV 0.8 02/10/24 850,000 803,574.61
SVELEV 0.95 02/10/26 950,000 831,255.79
TACHEM 2.05 03/31/30 1,600,000 1,321,258.40
27,994,000|  26,095,219.58
(3.529,378,448)
24
79.8 81.4
NIDEC 0.046 03/30/26 1,550,000 1,401,975.00
1,550,000 1,401,975.00
(198,926,232)
1
4.5 4.6

47/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooodoooddoodnoodd

EJRAIL 1.162 09/15/28

1,000,000

870,000.00

HNDA 1 1/2 10/19/27

595,000

532,465.50

1,595,000

1,402,465.50
(231,911, 695)

5.2

5.3

3,960,216,375
(3,960,216,375)

4,337,921,908
(4,337,921,908)

@)

@)

48/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2022 6 30

463,141,598

136,674

463,004,924

425,349,009

1.0885

Rogge

2022 6 30

4,525,403,357

80,840,138

4,444 ,563,219

3,186,169,458

1.3950

49/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

50/76



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2022 20 160,000
38,300
2022

0 0

169 2,870,122

2 4,496

12 42,719

183 2,917,338

51/76



2022

31

193

52/76

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

38 59
19 52
37 2021



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@
36 37
2021 31 2022 31
22,550,090 21,389,756
235,902 319,734
2,973,733 2,902,834
2,375,688 2,610,213
3,865 1,692
21,479 22,412
28,160,759 27,246,644
530,601 459,081
354,556 342,403
176,045 116,678
137,430 228,727
3,795 3,795
89,839 188,720
43,795 36,211
3,057,965 3,576,825
49,477 42,253
1,673,049 1,673,049
71,200 521,200
45,424 40,588
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1,630,636 1,877,194
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468,610 277,096
1,378,000 1,152,000
45,524 46,775
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129,108 128,277
2,761,131 2,779,798
909,581 1,017,551
4,415 4,546
3,449 2,632
13,735 17,590
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