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142,045,450 120,792,580
934,804 9,000
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k3

% ( Probability of default; PD) % mi& 94 £ 5 (Loss given
default; LGD )% M i 9 % % £ % ( Exposure at default; EAD )-
T OTC WA 1 Bz 2> E*daE k%4

(EAD) -

*FE F o P kw2 TIFRS1I3 CVA 2 DVA 4p B # & ip
5l 223k & 60% i 92 F Mah e ir vy T
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4082455 | (  284721) - - - 1,601,322 - - 2,196,412
8,721,953 - 295,511 - - - - 92,182 9,109,646
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PR LR ABT A SEE S FEHERL LG EF
B2 ABTA BRBULIAFELFHILRT - BR
K%ifﬁaxﬁ%ry#a‘gafﬁgﬂ?go
(2) 2472 & @ f G 2 WA
TARFTALGFTEAPIENID P ZF LD AT A
Faprd g FzRETI A - 2P G2 £ G
MEXNRENE S HUAHF > KINL D TIRE L& ¢
HFALEAAAMITD H
113£67 300
A 1T B O ALHE 1 B D O ALE6 B I & B 1 £
ﬁF g Jﬂz 6 ‘B n ﬁp (g Jﬂl 1 K3 Aﬁ gy 15 Aﬁ A AJ.
AR AERE SR $ 45158511  $ 35531735  $ 27,103,774  $ 230,861  $ 108,024,881
gmiut— Xl R 2 2
4 £,w;= ‘;' - 1,001,245 403,948 41,860,500 43,265,693
R v B 22,403,318 1,810,435 - 24,213,753
T T 39,076,844 2,763,396 6,396,250 514,091 48,750,581
AR R 535,492,200 1,537,403,924 1,231,400,149 139,442,357 3,443,738,630
CRES S - - 12,747,634 12,747,634
m* % 143,536 693,450 632,674 4,263,717 5,733,377
o E B f G dEp 17,156,825 30,716,860 8,911,046 1,350,623 58,135,354
112£127 31p
AAZE 1 B 4B 1R A®B6 R'DI & B 1 &
B X 6 BrHAE 1 & R - 3+
7 % &i r i’ % $ 40467947  $ 28002343  $ 30033933  $ 829245  $ 99,333,468
ax@iﬁ.
ES HM I? - 610,807 39,648,150 40,258,957
WHE o R % 8,662,306 1,009,618 7,853,418 17,525,342
JETS S 25,444,637 3,875,097 46,958 543,586 29,910,278
B EH 636,004,859 1,465,878,993 1,208,481,287 131,109,766 3,441,474,905
To it & % - 14,563,066 12,865,620 27,428,686
2 137,548 493,459 502,076 2,120,575 3,253,658
ERE N RS 25,858,441 35,035,011 2,256,610 897,997 64,048,059
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RN El
B ERD
EN S TN
W ow RS
T 1 AR5E
AR RAC
Mt &g ¥
2 f
Hup g ginage

EFER

et ]
1~5 &

5~10
10 £ 12

112#67 300

AAEE 1 B0 AE 1 B I ARLE6 BI &L F 1 &
¥ 1 ¥ 6 BrHE 1 & + ¥ S 3+
$ 50,943,546 $ 38,724,080 $ 37,844,675 $ 48,051 $ 127,560,352
1,048,004 300,245 - 40,164,150 41,512,399
17,659,392 2,226,057 - 14,388,832 34,274,281
17,254,986 2,245,420 5,478,544 570,425 25,549,375
503,226,806 1,572,869,247 1,169,449,939 148,313,379 3,393,859,371
- - 14,480,864 12,700,000 27,180,864
133,989 639,035 577,101 2,106,303 3,456,428
21,364,153 36,341,074 7,019,509 685,616 65,410,352

BH AT - AT AT

113#67 30p

112#127 31p

112#67 30p

$ 1,469,660
3,767,073
493,248

3,396

5,733,377

$1,133,083
1,715,536
405,039

$ 3,253,658

$ 1,350,125
1,710,803
395,500

$ 3,456,428

Ji Epp FIH A A
AEFLEFSE A2 A 1R e
At prd 18 P @M EBBH PRI NERETER
B2 b eEH S
B.AlF 218 P I F2HEHE - LERENEHZ
flF sz B e fldsn .
TARTALGFAPILOHY P 2 HEH T AT
*NEEGE A TA £ R - BTk E NP P B
fBAFRFT AL R AL NG 2 AL L2 AAREE o
2P B2 EEGEMNEYRENE S HEAH LA
’ : -— e % =
PATthB A 6L T AL GAAMAD H ko LEFL
2z prA é;,%l;é B3 A AT AT
113#6"30p 0-30 = 31-180 = 181 = -1# A1 & 3+
ECE RO T s A o
isw 4
—thmpTa 1B $ 27,035 $ 33,371 $ 44,041 $ - $ 104,447
— gt a1l 450,631 1,760,227 1,015,327 29,326,993 32,553,178
& 3+ $ 477,666 $ 1,793,598 $ 1,059,368 $ 29,326,993 $ 32,657,625
112#127 31p 0-30= 31-180=% 181= -1+ AZE1E £ W+
AR E RS R E R 2
isw #
—thpTA 1B $ 15,911 $ 11,396 $ 9,263 $ - $ 36,570
— gt s 150,411 2,026,363 2,154,834 24,143,098 28,474,706
& 3+ $ 166,322 $ 2,037,759 $ 2,164,097 $ 24,143,098 $ 28,511,276
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112#6° 307 0-30 = 31-180 = 181= -1# AZipl & I
GBI E RS A LR b
EN3- Y
—dhRpTA 1A $ 425,869 $ 32,889 $ 10,476 $ 81 $ 469,315
—flFhrtal 25,080 624,851 2,544,791 27,301,132 30,495,854
& 3 $ 450,949 $ 657,740 $ 2,555,267 $ 27,301,213 $ 30,965,169
MIETFRIERIAZ A £ L e 3
At frd £ 5 DR b s 3w R R 2t
iR
B.fldpes &1 & @ dwdfl o
Ciz* 2 Emi1 i 93 % & 923 hrigE N
ER o RIELCH REG S XA XRF AT R
R RER L H - L T
TEARTALGAPIENIY P 2 HeP T AT
AEURIELHZ L ERILIE TR ENID P G
s F AL GA NG A AR B2 B AAE F o
AP B AN EgRENGE S HEAAH wNL
Petib B AW EETALRAANTD HE - LATS
B2 AR G AT
11361307 0-30 % 31-180 = 181=-1& AziF1E & [

EE RS A
4 e

B Y e =

g 2 T

($  327360,232) | ($ 308437,765) | (5  75367,666) | (5  3,325108) | ($  714,490,771)

325,064,389 300,804,172 72,160,176 3,131,462 701,160,199
( 1,736,075) | ( 4,318,581) | ( 4,409,269) | ( 7,480,756) | ( 17,944,681)
1,550,994 4,289,786 4,237,237 7,326,671 17,404,688
( 329,096,307) | ( 312,756,346) | ( 79,776,935) | ( 10,805,864) | ( 732,435452)
326,615,383 305,093,958 76,397,413 10,458,133 718,564,887
(5 2480,924) [ (5 7,662388) [ (5 3,379522) | ($ 347,731) [ ($_ 13,870,565)
112£127 317 0-30 = 31-180 = 181% 1% Bl z +
B ERD L
GEE S AN
—thpEd 1B
! ($  414572102) | (5 444,892193) [ (5  40,418411) | ($  6,388,153) | ($  906,270,859)
406,725,701 435,318,902 40,097,255 6,380,659 888,522,517
( 1,536,750) | ( 122,404) | ( 4,634,554) | ( 7,131,402) | ( 13,425,110)
1,390,250 119,419 4,462,141 6,927,048 12,898,858
( 416,108852) | ( 445,014,597) | ( 45,052,965) | ( 13,519,555) | ( 919,695,969)
408,115,951 435,438,321 44,559,396 13,307,707 901,421,375
(6 799901 [ (8 9576276) | ($ 493,569) | ($ 211,848) [ (§  18,274,594)
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0-30 = 31-180 = 181= -1& Az i1 & +
EN3 TN
($ 263,884,276) | ($  419,050,196) | ($  103,150,243) | ($ 10,093,862) | ($  796,178,577)
258,754,342 405,633,908 98,539,892 9,863,002 772,791,144
( 7,279,923) | ( 3,229,945) | ( 1,677,446) | ( 4472,814) | ( 16,660,128)
6,553,623 2,957,152 1,509,669 4,233,816 15,254,260
( 271,164,199) | ( 422,280,141) | (  104,827,689) | (  14566,676) | (  812,838,705)
265,307,965 408,591,060 100,049,561 14,096,818 788,045,404
($ 5856,234) | (5 13,689,081) | (5 4,778128) | ($ 469,858) [ (5 24,793301)
(4) 2t p 3P BHEE
TARFTALGAPIEQIY P 2 FlBY T 9
AT AT D FH LT R AEIZAED ] AT AR
FHFZE BT ERELIESDET
A 7 g2 K T 3V Res 2 RFEF AT s 2
Y e T =< 2T FEN & 7—»' ?_\,
‘-=‘]'T\ﬁﬁ?f€?\]§ial‘a)}*"k%'@ =
- e 2, = Ve P A v 7, - 2. 7 Y N ::
B,ﬁﬁﬁ:ﬂ,}%l,@,ﬁ]._, %l,é\.,.ﬂlf{:iﬁj\f%I{]ﬁ-jﬁ&g\m
ﬁf,.f‘gq’fﬂ%iﬁ@ﬁ%"\o
L AR Y P BT
113#67 30p 0-30 = 31-180 = 181= -1# A ELE & 3L
* OV hesl 2 ok E | $ 182,840,944 | $ -1 % -1 % - | $ 182,840,944
7o KE 833,788,312 - - - 833,788,312
& ﬁﬁ#j &5 28,219,000 - - - 28,219,000
112#12% 31p 0-30 = 31-180 = 181= -1# A E1E £ 3+
P s 2 Ak | $ 174,872,790 | $ -1 $ -1 $ - | $ 174,872,790
7o PR KR 780,378,572 - - - 780,378,572
EREFLEY 26,308,871 - - - 26,308,871
112#67 30p 0-30 = 31-180 = 181= -1# A ELE & 3L
¥ hesl 2 ik E# | $ 170,861,636 | $ -1 % -1 % - | $ 170,861,636
7o KE 847,420,487 - - - 847,420,487
& ﬁﬁ#j &5 26,802,488 - - - 26,802,488
() * Fh &
1. 3 3k ez KAZ TR
THREILIEIJF  RFAREEIRESIFEARE ST R
BF oo R AFAELFH NG
AFRIREPFRGFRZERET > U2 EAD S50
55 ., = I - - = x4
’ﬁ?ﬂ&?‘é_ l;{?ﬂiﬁg"’fiﬁpfﬁﬂlj‘ﬁﬁé_é'ﬁa

T#— Y F%El#%iﬁ\}\

GE R EER
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HIMEFE ~RNFFE-FEFE TR Z LG A E R
WA RS ks P HER G FRE R EF R G E R T
PRrREFEFTANEHFLI AFHABETLE > N AFR AR
FERM B R G -
R S - A T i
(1) ¥ &2 7 £
AFHEE =2 p FHE G R EENEL T FR
i F G o TR FR R oo St B o A U s u’,",ﬁ;}%?
R ENF I I RERELIEEBL AN ESE S
> RIS E R RIFE L g A (DVOL -
Delta~ Vega %) 2 b '%4 & (VaR &) % » FFE L FT o &
e S WU R - A A
(2) Efxe R4t
Ak P HE YR FR G E R ERFE
EEFERE CERESY R RBFEIREESR R
FFTRARFEFTE > BT EE LA ETHREGRITEN

Ao AfFEF P RDEFARE 0 LA LB VL B
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=

o A dEF AL EZ FHE SN TR P PG
230 AR A R BAT ES DR )R AT R JIE
FoaftEme AR/ R E g o T L AFTEIE
N
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e 4 R g Al BFEEER o e 2l ERT
S f R E RGP RN ERE D RS
BEELR %GV LT HE -



(2) 7 & & 42 B
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(3) ¥ if 5T &
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(2) ¥ 3Lk A2

AFEFaP s REENFE G E i ER
B F R FAptRRF RN BT N RIS
THRFEFTALFERLAEE  NBRHEFTALGFREE T
)0 PR SR ol 111 5 R D SRR B - -

(3) H& = #

REFENFreFEE 2 s fafsr 2l 24
BB (ANIDA 45 ~ Saf @@ e (AEVE) A 45 » 472 3+
’25”??5’5?%3‘\ L I N S I 2 A
FRAETENFR R

6. =X R ‘e
(1) = F b & 2 T &

TR G g A A R A o R TE 2
FE-AFEFRGALRBRAATEY e RE
BEZ/HFA 1 EEBNR

(2)BXh ' PR2ZICK A FES

P E IR E o AFEAHTEE LR B0
VG2 B UG > 375 & R B~ % UEE o B4
A v XKL D@ Fp - BFRGL R BN EEFE
A

B)rFE2F2FREABFLARERTAR | G Fide

ot

T
Eff_;ﬁé.’?}f’;'ﬁfi;u

113#6% 30p

z o a6 K

e
2
i
(%

LR
E % $ 19,428,896 32.4500 $ 630,467,675
L i 3,323,888 21.5257 71,549,016
=S i 12,706,526 4.1558 52,805,781

(&= F)
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ZLp M p

oS e

Y bk
R f G
g p
AR #R

VoS i

L g p
Ve e
2

e
i
(%

e Ty

5

£3

SE B |

hpas)

)
i

3
¢
%
.=
T

113# 6% 30p
s} Hl:ri 723 4= ‘; LIES

$ 854,891 32.4500 $ 27,741,213
4,358,966 41558 18,114,991
3,473,375 0.8817 3,062,475
19,879,709 32.4500 645,096,557
7,486,229 4.4456 33,280,780
6,683,700 4.1558 27,776,120
865,403 32.4500 28,082,327
4,362,427 41558 18,129,374
785 21.5257 16,898

112#12% 31 p

i R fme
S T

[Eirg
% 130
ot

I~ P
. =5

S fE
ua

W
=
b
)
B3
X IR W | E IR SE B sy
=
iy
™

$ 20,934,420
3,160,037
12,738,573

887,476
5,090,023
3,473,375

25,048,202
7,199,103
1,119,410

937,040
4,559,398
979
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30.7350
21.0058
3.9340

30.7350
3.9340
0.8988

30.7350
4.3305
21.0058

30.7350
3.9340
21.0058

$ 643,419,399
66,379,105
50,113,546

27,276,575
20,024,150
3,121,869

769,856,488
31,175,716
23,514,103

28,799,924
17,936,672
20,565



112#67 30p

i o I OAT - i
ERT A
M IE B
E % $ 24,174,724 31.1350 $752,680,032
R i 3,166,494 20.6083 65,256,058
% i 12,858,067 3.9741 51,099,244
L IR p
E % 866,882 31.1350 26,990,371
% i 2,806,470 3.9741 11,153,192
% 223 3,473,375 0.8765 3,044,413
Epf G
g P
E % 25,787,864 31.1350 802,905,146
AR 7,863,132 4.2819 33,669,145
R i 1,161,570 20.6083 23,937,983
g p
E % 867,389 31.1350 27,006,157
oS i 2,896,776 3.9741 11,512,078
R i 565 20.6083 11,644

)

N AFE T P REET S RRERLE

PRERZARREBELTEERIL EZAHEFEFTA - &

72 F 22 113# 2 112&# 1% 1p 3 6% 30p 2 %R
#AE A~ 5 5 1,146,661 + ~ 2 862,706 + ~ -

4

REZSFHLEFR
(1) # SRR R EA
AEEG RERSZIEL G PR E RS T
AEREFREF L BURE 0 2 IEWRS F AR RS
Ms
Q) #EE@E*FHEGFERLP D
ﬁﬁgéﬁ'%ﬁgwg%’ﬂ%ﬁﬁﬁ%ﬁﬁi
PALOLHL  CHRFIFTELEEY RN R2EBRLEY -
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- A HRh 'S o
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B)BFFL GG T R AR
AEAFHRRS  AFN  EFU TR LNES ¥

TIOAHFRGUF o LAVETLETRER A T B
HUF#H: TR M T pBEFRER 2L H
PRAP R R EFEINFERAETE LT e F
+EHL
(4) =& = &
L EREES PR GLR AR EFE L
A
23 R % B

b %% & (Value at Risk) 2 ~ 74 ¢ 7 FRh 21 L > §
PEFAFFLIANEERF R EREI TG 2 AR LA
FETH R oG E AR B L AFHRELHRE
( Historical Simulation) % & kh *%& & > & % B Rl 5 99% - ™
OGBS AFIIRERIEZRGE R RERY - X
H
M E - AP TR B 99% o R BT AP L ABE SR K

FAEHFRF 9% GHE &L T BERKAJ O FFh e

‘P’_k

i 100 ¢ 7 1% §d 33 FHRE2YELEL L

oA MDD GE LT SR T LR R
113#6* 307

OB R R FF OETHE K §F OE Kk K OB H K@

11 & $ 502,680 $ 740,017 $ 268,732 $ 268,732
= & 93,393 262,458 16,930 16,930
BEES 241,873 443,316 147,902 443,316

112&12% 31p
OHR R TG & T HEE K F OB K M OB H Kk @B
F1 & $475,212  $740,017  $267,725  $ 633,802
S & 132,858 262,458 24,287 24,287

FR% 142,206 218,808 64,876 198,309
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10.

112#67 30p

BB R R FF 2 T IEE KA O3 B B MK B H K E
1 & $ 330,633 $ 534,266 $ 246,099 $ 534,266
G x 158,182 262,458 99,901 262,458
BEHES 120,707 262,298 61,215 218,808
AEFEZ T HALGUIEPNRE AL LE S R TE D

2]

B2 pehi B R EE

bﬁxﬁg

3 &

%

7~

FR TR H A F L

< B
HBh'h o THEEBrEIELERE
L o0 SR
B4 RBEAT AFERGFALL ARRERT EAS S
Az 32 e AEDHRLGRS BET RFF N2 AR
G F R R T YRR RIS F TR ERA
R 4 il #*
L 2 R Vs 4 i | 113#6% 30p |112#12* 31p | 112#6* 30p
Bpxs +15% $ 2870694 | $ 1,688,630 | $ 1,739,117
L AP s -15% ( 2,870,694)(( 1,688,630)|( 1,739,117)
#ED 5 ——
s +20% 54,807 - 657,342
B b -20% ( 54,807) - |( 657,342)
- i & 4% +150bp ( 4,181,000)((  3,727,660)|(  3,181,237)
N i & 15 -150bp 3,193,036 1,328,162 682,898
o g a& PR +5% 347,122 327,284 442157
iR FH 5% ( 347,122) | ( 327,284) | ( 442,157)
RS PIBRFRNGED FRGE A -
BOHh R AR R AT
(1) 1 b *&
B s R AENF S R FRE S HFF S (2
Fooao @G s flFaE JIF TR FIHERES)
NN SO
(2) &R &
dEI e (TRH L FRIEE) ARG R
/:}

L E R
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G)Eas§th

BEiFSFREFPHEHIEF S (KL - R pESR
BE)FEZLHE -
113£6" 30
B % ® + % B o (+ /) — ) E £
BRI BT 2 %) msrréwaﬁ' 1% $ 69424 $ -
EGRE S E S S R L B ( 69,424) -
% b OGAR A B —"—%%_P—Jlbp ( 27,873) -
1% & ST 47 % 1bp 21,287 -
BEFLSPRRRE R BERSGRTAL% 20,186 173,934
BrEEuRTELS ( 20186) (  173,934)
112£127 31 p
Bk A % ¢ & (4 / — ) & i 1 £
Wb AR A ERUEAT SR w1 A1% $ 65457 $ -
B4R S M wkTE1% ( 65,457) -
P15 B AR R fl% W & T 4+ 2 1bp ( 24,851) -
1% W ST 47 % 1bp 8,854 -
BEFLURTRERE BERERIPRY 2% 13,517 99,058
BEEE T LS ( 13517) (  99,058)
112£67 30
b % F % B o (+ /) — ) i1 £
EEIY T WA SRR 21% $ 83431 % -
ORI ET SN BT 1% ( 88431) -
BS99 F13w &L 45+ A 1bp ( 21,208) -
1% & ST 4 % 1bp 4,553 -
BEES B A fﬁfiiw W 41% 17,731 131,078
BEREGHRTELY ( 17,731) (  131,078)
IR RAAFTERGED Fh G E L
(z) ey A2 B i
%g%wﬂaéﬁﬁuﬁ?é
AFEZ P AP FEDILELY o BEEART A AR
EREMG IR K 0 A G R R ER P I F KPR
ZRAES S EHESI AR LILEBEES 4 MR F IR
KB LR ET T HERB A T FRAGFTE TSP ARDF
FERITHREIYEBHEERTAZF I AME LR o S RZHR
P AFE RPN PP AR LR TR B
HERTA RAFEI 2T REFFIRSGE GRER G > wAK
WEsle T2 AR EFME I GFROERTAZ A APH &8
7w
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113#6" 30p

o - SHMAMTA|NN AR A PRERTAMM AR F]2 < § @
£ R T A R M5 s wle s 2 owmla e AR A
BB FLEFERD e
L ERTA
R AR $ 23,831,051 | $ 24513927 | $ 23,831,051 | $ 24513927 |($  682,876)
gl 2 AEE 2 Fara 8
BT
R R 1,035,690 924,831 970,954 924,831 46,123
112127 31
e @ oF A & o CHEERTANN ARG bﬁ%ﬁfﬁﬁ?é_ ip rge;g@g .; \ P
s & G G & |2 A B @2 a om @|E 20 =
BB FLEFERD e
R ABTA
R R $ 18,293,739 | $ 17,909,086 | $ 18,293,739 | $ 17,909,086 | $ 384,653
gl o2 AErE 2 Fara 8
i}\x
R AR 536,129 409,406 516,314 409,406 106,908
112%67 307
e BT A & o SHRERTAMN £ ) G| BRERT A ME ]2 & § &
s k& [ G & |2 o~ B @2 n o m|E 2% =
EER R IR A E
TR ABTA
R R $ 38785507 | $ 39,136,398 | $ 38785507 | $ 39136398 |($  350,891)
gl 2 ArE 2 Fara 8
&‘x/\
R W R 2,263,863 2,135,200 2,245,255 2,135,200 110,055
- = = T3
ERTAE ARE RIS
ﬂ\f’?i—;é\s’ﬁﬁ?f?ggg?v ég-‘_l__g_ﬁ“ 32%{“ 42
KZARATIRZERIETE B2 IPHLERTAZ &/
PR GEFiENTALG A o
AfFEF PTG I APFESFRTI/IEE S LG B
HEE TR 7P RFEFIRURAGTLLAHFURARRE 4o 234§
w 4 % % ( global master repurchase agreement )~ > k2 ¥ ) 15 &
g
9 2 ( global securities lending agreement) & #f i }2:% ¥ ' | ®
AE R L Evr el oo P HESETHEAEINLY)LNE NIRRT
B ER N EFRUM BN ERBTAZ AR FIRBEFR
W Fa o RMRAFEFIH  LEr -GN FEFL
PR A2 Y - 2 EERE R
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TEAG L ERTALEREGIAS N TR
113 # 6 * 30 7
£ 03 085 - T OH A #E O O B R ¥ TS W R OR P 2 &2 BT A
CFEALGAGIE N F AR T AL F 2 T 82
e p|oFIL Bt Tas L AL i B & W (d ) i
E FART ()| EmiF|F A & W Efar (o) arode B oz |(e)=(c)-(d)
B W (b)()=(a)-(b)|"" "7 "I & B F &
AR AR R $ 73423244 | $ - | $73423244 | $70509,702 | $ 2913542 | $ -
£ 03 05~ T OH A E O O B OB ¥ TS W R OR P 2 &2 mp
CFEALGAIE N F AR T AL F 2 T R 2
s pl|o R BRI TS e Rl AL st M & F (d )= i
’ PRREPIZERT AL § % £Ran (Gr) wAF P 2|(e)=(c)-(d)
® % (b )|(c)=(a)-(b) LR
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