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MMF( )
€))
usS
(2022 )
( ) )
743,471,242.49 36.69
337,453,241.13 16.65
129,875,362.06 6.41
114,865,644.48 5.67
99,861,817.30 4.93
79,978,329.49 3.95
64,852,440.27 3.20
59,787,413.54 2.95
54,832,509.67 2.71
39,986,045.22 1.97
302,761,227.87 14.94
( ) -1,258,221.08 -0.06
( ) ¢ 100.00
« D
« ) ( ) 2022 29 UFJ
( 134.61 )
C D
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Us
(2022 )
( ) ( )

)
1 | AsiaN DEVELOPVENT BANK cP .00 | 2022 50,000,000 | 1.00 | 49,920,702.35 | 1.00 | 50,000,000.00 | 2.47
2 | MUNICIPALTY FINANCE PLC CP 29| 2022 10 50,000,000 | 1.00 | 49,835,708.30 | 1.00 | 49,085,713.82 | 2.47
3 | c1mv oF cotHeENBURG cP .85 | 2022 18 50,000,000 | 1.00 | 49,851,415.10 | 1.00 | 49,950,011.12 | 2.47
4| AReSRE DLTBN BADEN-MLERTT 45 | 2022 50,000,000 | 1.00 | 49,753,512.80 | 1.00 | 49,923,849.40 | 2.46
5 | ASIAN DEVELOPVENT BANK CP 00| 202  m 50,000,000 | 0.99 | 49,745,744.00 | 1.00 | 49,861,817.30 | 2.46
6 | EvroF1uA P a6 | 2022 m 42,000,000 | 1.00 | 41,843,875.84 | 1.00 | 41,950,786.84 | 2.07
7 | nRw BANK cP 230 | 2022 40,000,000 | 1.00 | 39,867,551.12 | 1.00 | 39,989,022.22 | 1.97
8 | NEW ZEALAND GOVERMVENT cP 26 | 2022 12 40,000,000 | 1.00 | 39,871,613.40 | 1.00 | 39,986,045.22 | 1.97
g | g PADENUERTT 30| 202 2 40,000,000 | 1.00 | 39,855,347.24 | 1.00 | 29,969,222.88 | 1.07
10 | LANDWIRTSCHAFT RENTENBANK CP 88| 2022 2 40,000,000 | 1.00 | 39,873,184.44 | 1.00 | 39,958,420.98 | 1.07
11 tgggsgmig;m’( BADEN-WUERTT .03 | 2022 22 40,000,000 | 0.99 | 39,793,550.84 | 1.00 | 39,885,560.15 | 1.97
12| kew cp 64| 2022 10 25 40,000,000 | 0.99 | 39,731,941.84 | 0.99 | 39,755,251.28 | 1.96
13| LANDWIRTSCHAFT RENTENBANK CP 0| 2022 23 35,000,000 | 1.00 | 34,875,757.04 | 1.00 | 34,971,640.41 | 1.73
14| LANDWIRTSCHAFT RENTENBANK CP 41| 202 2 35,000,000 | 1.00 | 34,874,780.15 | 1.00 | 34,968,695.36 | 1.73
15 | pANK NEDERLANDSE GENEENTEN 12| 2022 12 35,000,000 | 1.00 | 34,870,629.95 | 1.00 | 34,915,806.73 | 1.72
16| COUNCIL OF EUROPE CP 03] 202 2 35,000,000 | 0.99 | 34,819,364.86 | 1.00 | 34,899,865.49 | 1.72
17| BANK OF ENGLAND CP 7] 202 10 35,000,000 | 0.99 | 34,806,975.98 | 1.00 | 34,865,722.50 | 1.72
18| kew cp 3| 2022 10 11 35,000,000 | 0.99 | 34,792,386.00 | 1.00 | 34,842,032.83 | 1.72
19| EUROPEAN INV. BANK CP 33| 2022 1 35,000,000 | 0.99 | 34,723,571.44 | 0.00 | 34,795,487.02 | 1.72
20 [ EAPORT FINANCE AND INSURANCE 70| 202 10 2 35,000,000 | 0.99 | 34,762,744.28 | 0.99 | 34,791,423.50 | 1.72
21| 10A cp 76| 202 11 25 35,000,000 | 0.99 | 34,673,033.20 | 0.99 | 34,604,209.45 | 1.71
22| EuroFIMA CP 47| 2022 15 32,000,000 | 1.00 | 31,919,101.26 | 1.00 | 31,983,056.39 | 1.58
23| ACOSS (AGENCE CENTRAL) CP 29| 202 2 30,000,000 | 1.00 | 29,932,166.22 | 1.00 | 30,000,000.00 | 1.48
24| MUNICIPALTY FINANCE PLC CP 21| 022 9 30,000,000 | 1.00 | 29,902,948.32 | 1.00 | 29,992,615.67 | 1.48
25| BANK OF ENGLAND CP 23| 2022 15 30,000,000 | 1.00 | 29,903,958.45 | 1.00 | 29,986,717.77 | 1.48
26 | LANDWIRTSCHAFT RENTENBANK CP a1 | 2022 16 30,000,000 | 1.00 | 29,899,521.00 | 1.00 | 29,984,709.48 | 1.48
27| e e e 32| 2022 16 30,000,000 | 1.00 | 29,899,140.24 | 1.00 | 29,984,651.64 | 1.48
28 | LANDWIRTSCHAFT RENTENBANK CP 236 | 2022 18 30,000,000 | 1.00 | 29,896,475.16 | 1.00 | 29,981,995.68 | 1.48
29| ERSTE ABIICKLUNGSANST CP 43| 2022 30 30,000,000 | 1.00 | 29,887,217.25 | 1.00 | 29,966,758.98 | 1.48
30| SAXONY-ANHALT cP 51| 2022 12 30,000,000 | 1.00 | 29,881,792.62 | 1.00 | 29,048,441.71 | 1.48
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®
2022
us

2021 2,707,801 364,497 0.01 1
2,677,678 360,442 0.01 1
10 2,510,768 337,974 0.01 1
11 2,504,464 337,126 0.01 1
12 2,468,582 332,296 0.01 1
2022 2,488,816 335,020 0.01 1
2,454,595 330,413 0.01 1
2,376,325 319,877 0.01 1
2,288,147 308,007 0.01 1
2,168,169 291,857 0.01 1
2,110,118 284,043 0.01 1
2,026,467 272,783 0.01 1

HEERES £U7 BT ERETIED OEIS

(20015818~ 2022&£7A%8) (BR#EIL

0% GAER (5 3500
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4.0% 4 2,000
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1.0% 4 500
0.0% : = : 0
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( )
( )

2022

(10,000
(10,000 )
us

( )
2021 31 0.00358
2021 30 0.00313
2021 10 29 0.00652
2021 11 30 0.00787
2021 12 30 0.00726
2022 31 0.00851
2022 28 0.01150
2022 31 0.01853
2022 28 0.02657
2022 31 0.04459
2022 30 0.05581
2022 29 0.06900
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Us
(@D)
2021 31 0.04080
2021 30 0.03805
2021 10 29 0.08204
2021 11 30 0.08974
2021 12 30 0.08831
2022 31 0.09704
2022 28 0.14989
2022 31 0.21815
2022 28 0.33439
2022 31 0.49316
2022 30 0.67900
2022 29 0.86843
2022 (10,000 )
Us
2021 2022

0.26287

7/31



EDINETOOOO

1 o o o o =5 225159

OOoooooooooooooood

2022
( Yy?
2021 2022 Us
0.26287
() (10,000 ) 2022
( ) 100x (a-b) b
a 2022
b
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2022 2022

usS

222,329,964,317 283,664,631,589 207,138,843,551
(222,329,964,317) (283,664,631,589) (207,138,843,551)

) )
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@
US
2022 30
2022 30 2021 12 31
( ) C ) ( ) «c )
5 376,818,044 50,723,477 432,387,095 58,203,627
6 27,105,150 3,648,624 8,429,685 1,134,720
2,3,4 1,711,084,500 230,329,085 2,033,835,574 273,774,607
2,115,007,694 284,701,186 2,474,652,354 333,112,953
7 4,889,258 658,143 6,070,545 817,156
4,889,258 658,143 6,070,545 817,156
2,110,118,436 284,043,043 2,468,581,809 332,295,797
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US
2022 30
2022 30 2021 30
( ) C ) ( ) )

2 5,400,433 726,952 2,316,380 311,808
5,400,433 726,952 2,316,380 311,808

9 171,627 23,103 66,281 8,922
9 73,263 9,862 49,158 6,617
9 79,029 10,638 53,030 7,138
9 39,339 5,295 26,374 3,550
9 1,141,926 153,715 772,208 103,947
12,414 1,671 14,607 1,966

151,534 20,398 76,371 10,280

1,669,132 224,682 1,058,029 142,421
2 (3,731,301) (502,270) (1,258,351) (169,387)
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US
2022 30
2022 30 2021 30
« ) « ) « ) C )
2,468,581,809 332,295,797  2,852,799,414 384,015,329
1,005,189, 802 135,308,599  1,692,448,914 227,820,548
(1,363,653,175)  (183,561,354) (1,831,469,271)  (246,534,079)
2,110,118,436 284,043,043  2,713,779,057 365,301,799
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2022 30
1996 7 17 2019 1 21
2006 6 23
1990
2015 6 18
2019 1 21
2009 1 21
2020 7 31
2021 3 8
us
102

104 FRS104

FRS102 FRS104
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FRS102 39

usb

FRS102 22
1 0.01

100 1 1
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FRS102 7.1
1
1
2
3
2022 6 30 2021 12 31
1,710,808,944 2,033,566,529
275,556 269,045
1,711,084,500 2,033,835,574
2022 6 30 6 2021 12 31
1
2
3
COVID-19

16/31



EDINETOOOO
1 o o o o =5 225159
OOoooooooooooooood

2022 6 30
1 1 3 4 6
376,818,044 376,818,044
27,105,150 27,105,150
510,061,153 1,201,023,347 1,711,084,500
886,879,197 1,201,023,347 27,105,150 2,115,007,694
4,889,258 4,889,258
4,889,258 4,889,258
886,879,197 1,201,023,347 N/A N/A
N/A
2021 12 31
1 1 3 4 6
432,387,095 432,387,095
8,429,685 8,429,685
738,429,924  1,141,896,777 153,508,873 2,033,835,574

1,170,817,019 1,141,896,777 153,508,873 8,429,685 2,474,652,354

6,070,545 6,070,545
6,070,545 6,070,545

1,170,817,019 1,141,896,777 153,508,873 N/A N/A
N/A

LIBOR
bps 100 1%

25 50
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10 50

2022 6 30
+50bps +25bps +6.25bps -10bps
us -0.05% -0.03% -0.01% 0.01%

+6.25

2021 12 31
+50bps +25bps +6.25bps -10bps
us -0.06% -0.03% -0.01% 0.01%

+6.25
15%
1
30 1 10
10

2022 6 30 2021 12 31
18.05% 17.53%
2 7 6.47% 1.82%
8 30 21.78% 23.55%
31 90 53.70% 50.87%
91 180 0.00% 6.23%
181 365 0.00% 0.00%
365 0.00% 0.00%
0.00% 0.00%
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BBH
A+ 2021 12 31 A+
CMS
CMS
CMS
A
1
2022 6 30 2021 12 31
Aaa 45.18% 39.98%
Aal 28.15% 17.89%
Aa2 8.16% 19.55%
Aa3 1.44% 5.88%
Al 17.07% 16.70%
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Al A2
P1 P2
2022 6 30 2021 12 31
18.05% 17.53%
81.95% 81.92%
0.00% 0.55%
2022 6 30 2021 12 31
CMS CMS
CMS
CMS 4
CMS
2022 6 30 2021 12 31
27,105,150 8,429,685
27,105,150 8,429,685
2022 6 30 2021 12 31
3,333,812 5,815,332
9 1,518,518 224,635
36,928 30,578

4,889,258 6,070,545
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2022 6 30

2

2021 12 31

2
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2022 6 30 2021 12 31
246,858,166,114 285,279,931,976
100,518,980,214 286,706,037,920
(136,365,315,828) (325,127,803,782)
211,011,830,500 246,858,166,114

1%

202 6 30 2021 12 31
106,993 4,681
64,853 4,760
84,121 5,091
34,826 2,553
997,732 78,721
14,870 29,080
215,123 99,749

1,518,518 224,635
FRS102
9
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2022 6 30
us
2,110,118,436
211,011,830,500
1 0.01
12.
1997
1997 739 D
1997 2B
13.
14.
2022 6 30 2022 8 23
515,962,480
CovID19
2021 9
BBH
15.
6 30 6
2021 12 31
16.

2022 8 23
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2021 12 31 2020 6 30
2,468,581,809 2,713,779,057
246,858,166,114 271,377,890,789
0.01 0.01
739 B
8
600,665,121
BBH

2022

2021
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@
us
2022 30
(%)
(2021 12 31 4.21%)
Export Finance and Insurance Corp 0.90% 11-Jul-22 25,000,000 24,993,769 1.19
Export Finance and Insurance Corp 1.25% 03-Aug-22 15,000,000 14,982,860 0.71
Export Finance and Insurance Corp 1.80% 09-Aug-22 10,000,000 9,980,552 0.47
49,957,181 2.37
(2021 12 A 1.46%)
Austria Republic of 0.95% 19-Jul-22 40,000,000 39,981,046 1.90
Austria Republic of 1.04% 21-Jul-22 25,000,000 24,985,593 1.18
64,966,639 3.08
(2021 12 31 0.81%)
(2021 12 31 4.70%)
Municipalty Finance Pic 1.14% 11-Jul-22 25,000,000 24,992,099 1.18
Municipalty Finance Plc 1.27% 09-Aug-22 30,000,000 29,958,858 142
Municipalty Finance Pic 1.29% 10-Aug-22 50,000,000 49,928,569 237
104,879,526 4.97
(2021 12 31 18.70%)
Acoss (Agence Central) 1.17% 11-Jul-22 30,000,000 29,990,237 142
Acoss (Agence Central) 1.21% 19-Jul-22 35,000,000 34,978,870 1.66
Acoss (Agence Central) 1.29% 02-Aug-22 30,000,000 29,965,545 1.42
Caisse Des Depos ET Consignations 0.81% 01-Jul-22 25,000,000 25,000,000 1.18
Caisse Des Depos ET Consignations 1.32% 16-Aug-22 30,000,000 29,949,570 1.42
149,884,222 7.10
(2021 12 31 30.44%)
Erste Abwicklungsanst 1.06% 22-Jul-22 30,000,000 29,981,499 142
Erste Abwicklungsanst 1.43% 30-Aug-22 30,000,000 29,928,769 1.42
Erste Abwicklungsanst 1.42% 31-Aug-22 20,000,000 19,952,052 0.95
Erste Abwicklungsanst 1.60% 09-Sep-22 25,000,000 24,922,539 1.18
FM S Wertmanagement 0.63% 05-Jul-22 20,000,000 19,998,614 0.95
FMS Wertmanagement 1.39% 26-Aug-22 20,000,000 19,957,063 0.95
KFW 0.62% 01-Jul-22 30,000,000 30,000,000 142
KFW 0.80% 11-Jul-22 35,000,000 34,992,195 1.66
KFW 1.20% 25-Jul-22 35,000,000 34,972,057 1.66
KFW 1.15% 28-Jul-22 30,000,000 29,974,200 142
KFW 1.72% 15-Sep-22 30,000,000 29,891,857 142
Landeskreditbk Baden-Wuertt Foerdbank 1.81% 16-Aug-22 25,000,000 24,942,357 1.18
Landeskreditbk Baden-Wuertt Foerdbank 1.39% 22-Aug-22 40,000,000 39,919,979 1.89
Landeskreditbk Baden-Wuertt Foerdbank 1.45% 09-Sep-22 50,000,000 49,859,723 2.36
Landeskreditbk Baden-Wuertt Foerdbank 2.03% 22-Sep-22 40,000,000 39,813,755 1.89

Landwirtschaft Rentenbank 1.31% 16-Aug-22 30,000,000 29,949,760 1.42
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(%)
(2021 12 31 30.44%)

Landwirtschaft Rentenbank 1.36% 18-Aug-22 30,000,000 29,945,987 142
Landwirtschaft Rentenbank 1.88% 22-Aug-22 40,000,000 39,891,895 1.89
Landwirtschaft Rentenbank 1.39% 23-Aug-22 35,000,000 34,928,425 1.66
Landwirtschaft Rentenbank 1.41% 25-Aug-22 35,000,000 34,925,141 1.65
NRW Bank 0.89% 25-Jul-22 25,000,000 24,985,212 1.18
NRW Bank 1.30% 09-Aug-22 40,000,000 39,943,853 1.89
NRW Bank 1.40% 24-Aug-22 15,000,000 14,968,612 0.71
NRW Bank 1.47% 13-Sep-22 25,000,000 24,924,836 1.18
Saxony-Anhalt 1.51% 12-Sep-22 30,000,000 29,908,201 142
Saxony-Anhalt 2.13% 27-Sep-22 20,000,000 19,896,672 0.94
783,375,253 37.13

(2021 12 31 0.00%)
Bank Nederlandse Gemeenten 1.15% 25-Jul-22 40,000,000 39,969,262 1.89
39,969,262 1.89

(2021 12 31 1.62%)
New Zealand Government 0.80% 05-Jul-22 30,000,000 29,997,339 1.42
New Zealand Government 1.26% 12-Aug-22 40,000,000 39,941,389 1.89
69,938,728 331
(2021 12 31 0.00%)

Asian Development Bank 1.28% 07-Jul-22 30,000,000 29,993,605 142
Asian Development Bank 1.68% 02-Aug-22 50,000,000 49,925,452 237
Asian Development Bank 2.00% 21-Sep-22 50,000,000 49,773,381 2.36
129,692,438 6.15

(2021 12 A 8.17%)
Council of Europe Development Bank 1.45% 01-Sep-22 25,000,000 24,937,800 1.18
Council of Europe Development Bank 2.03% 22-Sep-22 35,000,000 34,837,036 1.65
Council of Europe Development Bank 2.13% 27-Sep-22 25,000,000 24,870,538 1.18
Eurofima 1.47% 15-Aug-22 32,000,000 31,941,348 151
Eurofima 1.46% 31-Aug-22 42,000,000 41,896,483 1.99
158,483,205 7.51

(2021 12 31 6.40%)

City of Gothenburg 1.85% 18-Aug-22 50,000,000 49,877,033 2.37
City of Gothenburg 1.61% 15-Sep-22 30,000,000 29,898,474 142
Kommunivest | Sverige AB 1.10% 12-Aug-22 25,000,000 24,968,036 1.18
Kommunivest | Sverige AB 0.81% 02-Sep-22 25,000,000 24,964,924 1.18
129,708,467 6.15

(2021 12 31 5.87%)
Bank of England 1.23% 15-Aug-22 30,000,000 29,954,023 1.42
29,954,023 1.42
1,710,808,944 81.08
(2021 12 31 0.01%) 275,556 0.01

(2021 12 31 82.39%) 1,711,084,500 81.09
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US
2022 30
Acoss (Agence Central) 0.18% 13-Apr-22 50,000,000 —
Asian Development Bank 0.25% 09-May-22 40,000,000 —
Asian Development Bank 1.68% 02-Aug-22 50,000,000 —
Asian Development Bank 2% 21-Sep-22 50,000,000 —
Austria Republic of 0.43% 23-May-22 50,000,000 —
Bank Nederlandse Gemeenten 0.38% 27-Apr-22 50,000,000 —
Bank Nederlandse Gemeenten 1.15% 25-Jul-22 40,000,000 —
Banque et Caissed’ Epargnedel’ Etat 0.39% 21-Jun-22 50,000,000 —
Caisse Des Depos ET Consignations 0.79% 28-Jun-22 50,000,000 —
City of Gothenburg 0.21% 22-Apr-22 50,000,000 —
City of Gothenburg 0.85% 17-Jun-22 50,000,000 —
City of Gothenburg 1.85% 18-Aug-22 50,000,000 —
Council of Europe Development Bank 0.70% 22-Jun-22 40,000,000 —
Erste Abwicklungsanst 0.25% 11-May-22 50,000,000 —
Eurofima 1.46% 31-Aug-22 42,000,000 —
FMS Wertmanagement 0.67% 10-Jun-22 40,000,000 —
Landeskreditbk Baden-Wuertt Foerdbank 1.45% 09-Sep-22 50,000,000 —
Municipalty Finance Plc 0.16% 09-May-22 50,000,000 —
Municipalty Finance Plc 0.27% 10-May-22 50,000,000 —
Municipalty Finance Pic 1.29% 10-Aug-22 50,000,000 —

20
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@
40
2022 40
( 6,554 ) 6,250 ( 8 7,813 )
) ( ) 2022 29
UFJ ( 163.86 137.25 )
@
MMF
MMF
( )
) (
)
)
)
) ) ) (
) MMF
MMF
(
)
MMF
(
)

MMF
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2013 (
) (2013 257 ) (

27/31



EDINETOOOO
1 o o o o =5 225159
OOoooooooooooooood

2022 MMF (
2,143,678,408.39 123,620,746,098 1,799,921,211.53 )

2,026,467,052.44

117,211,355.95

123,620,746,098

1,799,921,211.53

®
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76

23 103

2022 29 UFJ
137.25
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@
2022 31
2022 31 2021 30

( ) C ) ( ) « D
5,453,870 748,544 4,845,121 664,993
822,213 112,849 682,948 93,735
6,276,083 861,392 5,528,069 758,727
6,920,423 949,828 5,660,888 776,957
2,860,514 392,606 2,549,449 349,912
3,216,523 441,468 3,230,205 443,346
0 0 0 0
122,055 16,752 20,241 2,778
34,815,538 4,778,433 31,835,678 4,369,447
47,935,053 6,579,086 43,296,460 5,942,439
(4,568,572) (627,037) (4,205,952) (577,267)
(3,052) (419) (3,052) (419)
0 0 0 0
(1,244,623) (170,825) (1,253,623) (172,060)
(86,026) (11,807) (53,932) (7,402)
(112,898) (15,495) (121,653) (16,697)
48,195,965 6,614,896 43,186,317 5,927,322
62,992,338 8,645,698 62,992,338 8,645,698
4,050,000 555,863 4,050,000 555,863
(2,014) (276) (112,583) (15,452)
(23,743,438) (3,258,787) (32,251,573) (4,426,528)
4,899,079 672,399 8,508,135 1,167,742
48,195,965 6,614,896 43,186,317 5,927,322
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20,212,882 2,774,218 34,627,650 4,752,645
(69,098) (9,484) (82,816) (11,366)

20,143,784 2,764,734 34,544,834 4,741,278
(15,231,023) (2,090, 458) (29,221,929) (4,010,710)

() 4,912,761 674,276 5,322,905 730,569

(13,682) (1,878) 3,185,230 437,173

() 4,899,079 672,399 8,508,135 1,167,742
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