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S EDHREIFFA O AR TE S = = = = = = =
ESRERTEGD T = = = - - - -
0% 10% 20% 50% 100% 150% Z0fth a &t
ENrEOMALHEFGE T 88 = = = = = = 88
NE DR REHFE LU DRHE @ F = = = = = = = =
A RHEEFEREED T = 63 = = = = = 63
BEHEOATE (%R > = = = = = = = =
MA=RttmEc = = = = = = = =
0% 20% 30% 50% 100% 150% Z0fth & &t
EFRRAFRI TS = = = = = = = =
20% 30% 40% 50% 75% 100% 150% =Zoftt & &t
TRINEES, E—EEREMmEG IEENURRS O = = = = = = = = =
55, E—EErBENE EENVORESHLEIT = = = = - - - - -
10% 15% 20% 25% 35% 50% 100% =Zoftt & 5t
HIN=F - K R@lr - - - - - - - - -
20% 50% 75% 80% 85% 100% 130% 150% ZDftt & &t
EAEEDT (FEEMEERDZZT.) - - - - - - - - - -
55, RESMEEDIT = = = = = = = = = =
100% 150% 250% 400% ZDAth & &
SREENUZDOMERMEIISE = = - - - -
MHE - - - - - -
45% 75% 100% ZDfth =l i
FRERA NIRRT R OMEA @IS - - - - -
20% 25% 30% 40% 50% 70% 75% Zoft & Et
THEREODT S55. BEEERTESESDIT = = = = = — — — —
20% 31.25%37.50% 50% 62.50% Zoftt & &t
55, RSN EZIBUU T CERERZHCTED = = = = = = =
30% 35% 45% 60% 75% 105% 150% Zoftt & &t
THERENDT 55, EERTEEQS — — — — — — — — —
30% 43.75%56.25% 75% 93.75% Z0ftt & &t
55, BSENEZIBUU T CERERZHICTED = = = = = = -
70% 90% 110% 150% ZDAth & &
THERSEQ 55, EXATEERE — - — — — —
70% 112.50% Z DAt a &t
55, BSENEZIBMIU T CERESZHICTED = = -
60% ZDfth a &t
THEREQT 55, ZTOMAEERE — — —
60% Z DAt a &t
55, WIMENE BT CEREHZEH T HD = = -
100% 150% ZDAth a8 &t
THEREQF 55, ADCElF = = = =
50% 100% 150% ZDfth =
EH%E (BCBERTEESAITIIAR—Y v—%<.) = = = - -
BoEREARSEER I I AR—Y v—(CRDHEH - - - - -
0% 10% 20% ZDfth &8 &
R& - - - - -
B REFR = - - - -
ERFRHHFEEC K DRI - - - - -
MRS AR M LSRR E C K D IREENT - - - - -
100% ZDfth =
ZDMEES 1,291 = 1,291
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&S (&fi : JAM)
............................................... 2023%3/318
YR - 1Ak BRURY - TORK—Y v —0H BNE = A
""""" Coe s CCFOMEHSE T(00F EmU S
FVINSVR FINZVA HIRFEERA%)
40%Kif 1,920 — — 1,920
40%U E70%UF 137 — — 137
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(ABBIFEENEREND T AR—Y v—(CBIT S HIE]
(M ROvFT 42T - USAFTUTICAIDHTONREEMEEDYRY - U4 MROFIES

<TOJVION-T7AF IR, FTITON - T7AF IR, ABT AT« - T7AF VA, BERARHERDITES> (841 : =AM
20vF4VY - E T
5545707 P A AT DTN s TR 1b03534EAETHE 205543A31 0 | P0SSEEABTE
& 2EFKE 50% — — — —
2FEFUE 70% 3,663 3,289 3,663 3,289
B 2EFFKE 70% — — — —
2FF D E 90% 3,504 3,446 3,504 3,446
a] 115% 19,622 12,493 19,622 12,493
g5\ 250% 2,920 7.988 2,920 7.988
FI4IU 0% — = — —
=5 29,711 27,218 29,711 27,218

<IRST 4 YT« DRVEEATEERDTEMN>
ZHEDO T A

GB) 1. TROvFT VT - I954FUT7] &lF. EREIGIRICHETS [B-BR-7-$BL - TI2IL ] OEDDEASVIRSDIETTY,
2. WEEMEESE. OV T7A(F VR BT AT« - T7AF VA BRATHEQDTENRORST « VT « DEVEEATHEOIENIFICEET 2E

fHEEDT LT,
(@) Z=ty b - R-ZHROBSFAENBAENBRRET I K=Y v—DURY - 911 FOXHBIDHES (&t | EHF)
___________________ e & R R
2022%3H31H | 2023%3A31H 202243H31H | 2028%3H31H
300% 1,811 124 1,744 62
400% 1.836 1,764 526 349
as 3,647 1,889 2,271 411

GE) [R— v M=K & EEHRICDONTIE300%. I ESHRICDOVTIF400%DYRY - DA hMeRUEZURY - 7Y MEETDHRTI,

2023, Disclosure



(3) BEEANEANF LTI AR—I v—RUPD/LCDARZBEAT DHAEL I AR—T v —[COVTHEL T DI X —FHEHERD

URT - 914 hE
g (841 : H5M)
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 2022%3H31H
BEBEXSD PD LGD yzy-9z4~ EAD
TNEYF5iE INEFEiE MEFEE #V-NNSYR 77 -NK5UR
BEEINOITIIRAR—I v— 3.49% 42.5% 49.1% 1,533,864 31,507
A IEE5E 0.06% 45.5% 28.3% 652,580 18,237
AR ERS% 0.55% 40.1% 63.5% 773411 13,028
AT IR 7.22% 39.2% 127.8% 62,496 206
FI7#IUb BEEEMUT 100.00% 44.4% — 45,377 35
VIJUVEIFIORAR—=Iv— 0.00% 45.0% 28% 2,917,489 513
AT IEEE 0.00% 45.0% 28% 2,917,489 513
LD EB% — — — — —
AR EIRE — — — — —
T4k ESBEUT — — — — —
SRREERII T AR —I v— 0.05% 47.3% 31.1% 66,230 39,083
AR ERS% 0.05% 47.3% 31.1% 65,429 39,048
s IEEE 0.25% 43.1% 39.4% 800 35
ESZED) ZIRE — — — — —
TFI7#ILb EEEEUT — — — — —
PD/LGDAR #MAFEIIRAKR—Iv— 0.25% 90.0% 235.3% 43,353 —
A IEE5E 0.06% 90.0% 235.5% 41,216 —
AR ERS% 0.41% 90.0% 189.5% 1,969 —
AT IR 3.66% 90.0% 372.8% 95 —
FI7#IU b BEEEMUT 100.00% 90.0% 1,192.5% 71 —
(841 : HHM)
..................................... 2023%3[331H
BBEXD PD LGD yzy-9z4 EAD
TNE¥5iE INEFH1iE MEEE #2-I\SYR 7 - \5UR
BEEINOITIIRAR—I v— 3.34% 36.0% 37.6% 1,563,279 28,528
VLD IEE5k 0.06% 40.0% 22.6% 660,315 14,315
g IEEE 0.52% 32.9% 47.9% 797,419 14,049
ESVZEID) IRk 6.70% 31.8% 93.4% 61,182 139
FI7#ILb E3SES VN 100.00% 39.1% - 44,362 23
VIJUVAIFIIRAR—Iv— 0.00% 45.0% 24% 1,965,082 648
B VD) E&E%E 0.00% 45.0% 24% 1,965,082 648
Hfst F8% = = = = =
ENbZEID) IR = = = = =
FI7#ILb EEIBEUT — — — — =
ERREEQII T I AR = v— 0.06% 50.2% 35.1% 138,903 49,462
AR IEEE 0.06% 50.2% 35.2% 138,103 49,462
s E&E%E 0.19% 45.0% 30.9% 800 =
INDVEED) B =Vir = = — = —
T4k ESEEMUT — — — — —
PD/LGDAR #HMAFEIIAR—Iv— 0.10% 90.0% 284.5% 25,093 =
VLD IEE5k 0.05% 90.0% 291.6% 23,160 =
g IEEE 0.40% 90.0% 181.7% 1,721 =
ESZEID) IRk 3.05% 90.0% 343.1% 211 —
FI7#ILb EEIELUT = = = = =

GE) 1. TEfIER] (FSO~BH&. [HAR] [FC~FI8, [TER] [FENXDIG20~12018. [TI 7L~ [F21~LEELTHEDFET .

CINSA—GHEHEPU R - DA b, ERYRTHIBFEDIRZHIELTNET,

. EADEE TT#IV MDREUVBEICBESNDSERS THD. TIRAR—I v—h SEHEEBITREDERD ZERUICEITT,

77 - NSYRABEBRBDEADIE. CCF (S{EREHE) BRROMBEZERALTEDET,

- EOERIEEEOEERIE ZIR< BEXRAEFREZSATED T A,

. PD/LGDARZEEAT DHRAELIAR—I+—DURT - D14 MIEFIEIF. BFHEREEICT,250%ZRUIcBZMEUVERYRY - 7y MEZERICEHU
THEHFEY,
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BA{K (8411 : @HM)
2022F3H31H

BEBHEXSD PD LGD YRy -vx4b . EAD .
MEFIE MEFME MEFHIE #V-NSVR T -IN5UR
BEENAQFIIAR—TIv— 3.45% 42.5% 494% 1,557,614 31,507
vy ih) IEESE 0.06% 45.5% 28.3% 652,580 18,237
A&t 1ERE 0.55% 40.2% 63.6% 797,161 13,028
TR IR 7.22% 39.2% 127.8% 62,496 206
T4k ZEEEUT 100.00% 44.4% — 45,377 35
VIUVRAIFTIIRAR=—Y v— 0.00% 45.0% 28% 2917489 513
vz N IEE% 0.00% 45.0% 28% 2,917,489 513
AL D) IEE% - — — — —
TuAEf TIRE — — — — —
TI#IL BEESELUT - - — - —
ERMEENIT T I AR—I v— 0.05% 47.3% 31.1% 66,230 39,083
vy i) 1EERE 0.05% 47.3% 31.1% 65,429 39,048
FR{LAR A EE% 0.25% 43.1% 39.4% 800 35
ISR ZIRE - — — — —
TI7#IL bk ZEERLUT - - — — —
PD/LGDAHX #HAFIIAR—Iv— 0.25% 90.0% 226.7% 49,381 —
vy ih) IEESE 0.06% 90.0% 235.5% 41,216 —
A& 1EERE 0.33% 90.0% 171.1% 7.997 —
TR IR 3.66% 90.0% 372.8% 95 —
T4k ZEEEUT 100.00% 90.0% 1,192.5% 71 —
(841 : BAM)
..................................... 2023%3/31H
mBERD PD LGD YRT -Uz4 b

MEFHIME ~ NEFIE  MEESE  FY - INSUR FT - NSUR

BEENAQIFIIAR—Iv— 3.29% 36.1% 38.0% 1588611 28,528
vy i) ER% 0.06% 40.0% 22.6% 660,315 14,315
A& IEE%E 0.52% 33.1% 48.3% 822,751 14,049
T ZEE% 6.70% 31.8% 93.4% 61,182 139
T4k ZEEELUT 100.00% 39.1% — 44,362 23
VIUVAIFIIRAR—I v— 0.00% 45.0% 24% 1,965,082 648
gt IFE%E 0.00% 45.0% 24% 1,965,082 648
AL D) IEE% — — = = =
TN BERE — — — — —
TI#ILE BEESELUT — — — — —
EREELIT TV AR—I v— 0.06% 50.2% 35.1% 138,903 49,462
LAEA IEE% 0.06% 50.2% 35.2% 138,103 49,462
A&t IFE%E 0.19% 45.0% 30.9% 800 =
INZED) ZIRE - — = = =
FTI#ILb ZEEELUT — - — — —
PD/LGDAX #HAFIIAR—Iv— 0.15% 90.0% 261.0% 31,232 —
vy ih) ER% 0.05% 90.0% 291.6% 23,160 =
g IEE%E 0.36% 90.0% 168.6% 7.860 =
IR ZEE% 3.05% 90.0% 343.1% 211 =
T4k ZEEEUT - - - — —

() 1. [LAHET] (FSO~BiE. SN [FC~FH8. [T FAEIRDG20~I1204&. [T74)L b FR21~LEELTHDEY,

L INSX=FHEHEN U RS - DxA M. ERY R THIFFEOMRZHELTVET .

. EADEIE. T 7 )L D REUBEICBRESNDSERS THD. TIAR—Iv—h SHHEEBITREDERD ZERUILETT .

747 - NSYZEERBDEAD(E. CCF (SEREHE) BRROBEZERLTHEDFET.

. DEREESEOEEMN S Z R EFBEFREZZSATBDEEA.

. PD/LGDARZBEAY 2MAELIAR—Iv—DURYT - U1 MIEFIE. HFHEKREIC1,250%ZRUICRZMELERVYRY - 7y MEZEICEHL
THHEY,
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(4) UTF=IVAIFTIZAR=I v —[CDVNTT—ILRD T EDI\S A —FHEHERVURY - DA b

e (&1 : @A)
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 202238318

PD LGD EL default UZZ-9z4b | EAD J=w bXYRREIHEE

INEYE MNEFHE MEFSE MEFEE v -N5UR 718592 HEDOHEHE

BERAREEDIF T I AR—I v — 1.0% 18.4% — 17.0% 1,847,606 1,058 — —
IR 0.5% 18.3% — 15.7% 1,822,193 962 — —
HE 24.6% 19.2% — 118.3% 21,198 36 — —
FIAIU b 100.0% 46.8% 41.2% 74.7% 4214 59 — —
BEEURIVEYIRUT—)VEIF I AR—T v— 1.7% 78.8% — 31.9% 9,485 17,949 70,426 25.5%
Elsna 1.1% 78.7% — 29.5% 9,125 17,907 70,327 25.5%
HETH 23.1% 78.5% —  229.8% 263 41 98 42.0%
FI7+IU b 100.0% 89.6% 83.3% 82.4% 96 — — —
ZOMUTF—)VEIFIIAR—Y v— (BEH) 3.1% 45.5% — 20.0% 227,519 162 — —
IEIE 0.2% 45.8% — 20.6% 220,696 117 — —
JE 18.7% 45.9% — 47.8% 473 — — —
FI7+IU b 100.0% 33.2% 33.2% 0.0% 6,349 44 — —
Z0t)F—)VEIF I I AR—I v— GHEM) 1.6% 57.7% — 64.6% 56,805 9,634 13,030 73.2%
I 1.2% 57.6% — 63.7% 56,092 9,534 13,029 73.2%
HE 26.3% 74.7% — 181.2% 579 0 0 86.8%
FI77Ib b 1000%  53.1%  514%  221% 133 — — —
(811 : BAM)

............................................... 2023%3A81H .

PD LGD EL default UZZ-914p | EAD =y bXY RR5(|HER

INEFEHEME MEHHE MEFHSE MEIME 1V )5YR 715U HED#E

B EATEE@IT IO AR—I v— 1.0% 18.6% = 15.4% 1,916,279 924 = =
FEIEH 0.5% 18.5% = 14.1% 1,890,420 852 = =
HETH 23.9% 19.2% = 111.1% 21,067 17 = =
FI7+IU b 100.0% 46.8% 40.9% 74.0% 4,790 53 = =
ERURIVEY IR F—=)VEIFTI A=Y v— 1.2% 80.7% = 22.8% 9,219 33,221 68,846 48.3%
ElSna 0.8% 80.7% = 21.1% 8,822 33,168 68,770 48.2%
JE 23.1% 80.1% — 220.9% 289 52 76 68.9%
FI7+IU 100.0% 90.6% 85.1% 68.5% 107 = = =
Z0M)F—)VEIFTIAR—I v— (BEMH) 3.9% 45.3% = 19.7% 227614 525 2,947 10.1%
IR 0.3% 45.7% = 198% 218,993 480 2,947 10.1%
HE 13.5% 45.5% = 38.8% 523 = = =
FIAIU b 100.0% 33.3% 32.1% 14.7% 8,097 45 = =
ZOMUTF—)VAIFIIAR—Yv— GHEN) 1.6% 65.9% = 62.2% 58,341 10,997 15,302 71.8%
FEIEH 1.1% 65.8% = 61.0% 57417 10,996 15,299 71.8%
HEH 27.0% 72.8% = 167.5% 822 1 2 54.5%
FI7+IU b 100.0% 57.9% 60.8% 21.5% 101 = = =

GE) 1. [EL default] &l&. TTFIULIEIIRAR—I v—ICEU S BHFHRADIETT,
2. EAD&(. FT 4V MOREUBEICEESNDSERR THD. TIAR—I v—H SEHE & BITIREOERD ZIER U T .
3. 7 - NSUREEIREDEADIF. CCF (SEREHE) ERROMEZEALTHEDET.
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gk (&6 : EHM)
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, cozeE3ARIE____

LGD EL default UZ7-914b | EAD J=y bXYVMR5IHER

BDEZFi’;j{E MEFIE METHE MEFIME 4. N\5UR 47 K5V HED#EHE

BERTEERIFII AR —Y v— 1.0% 18.4% — 16.9% 1,846,521 1,058 — —
FEREH 0.5% 18.3% — 15.7% 1,822,193 962 — —
S 24.6% 19.2% —  1183% 21,198 36 — —
T+ b 100.0% 46.8% 41.2% 74.7% 3,130 59 — —
BRURIVEY IR T—)AIEFII Ak—Y v— 1.5% 78.7% — 31.8% 9,424 17,949 70,426 25.5%
FERER 1.1% 78.7% — 29.5% 9,125 17,907 70,327 25.5%
T 23.1% 78.5% —  229.8% 263 41 98 42.0%
FI7#IL b 100.0% 89.6% 83.3% 82.4% 34 — — —
ZOMUT—)VEIFIIAR—Y v— (FEH) 3.1% 45.5% — 20.0% 227516 162 — —
IR 0.2% 45.8% — 20.6% 220,696 117 — —
R 18.7% 45.9% — 47.8% 473 — — —
TI#)ILk 100.0% 33.2% 33.2% 0.0% 6,346 44 — —
ZOt) F—)VAIF IO AR—Y v— (HEM) 1.6% 57.7% — 64.6% 56,768 9,534 13,030 73.2%
FEREH 1.2% 57.6% — 63.7% 56,092 9,534 13,029 73.2%
S 26.3% 74.7% — 181.2% 579 0 0 86.8%

TI#I b 100.0% 59.3% 57.2% 28.1% 95 — —

(&fi : JAM)

_______________________________________________ 2028%GRGIE

LGD EL default YZJ-914b | EAD JXy XY BR5(IHEE

bDE:Fi’:JfE METEE MEFIE MEFEE 4V N5UR 47 1K5JA HEDHEHE

BIERRESEQIF IO AR—I v— 1.0% 18.5% — 15.3% 1,915,296 924 — =
FERER 0.5% 18.5% — 14.1% 1,890,420 852 — —
ST 23.9% 19.2% — 111.1% 21,067 17 = =
FI#IL b 100.0% 46.8% 40.9% 74.0% 3,807 53 = =
BRURIVEY IR F—AIFIIAR—I v— 1.1% 80.7% = 22.7% 9,147 33,221 68,846 48.3%
FEREH 0.8% 80.7% — 21.1% 8,822 33,168 68,770 48.2%
R 23.1% 80.1% — 220.9% 289 52 76 68.9%
TI#)ILk 100.0% 90.6% 85.1% 68.5% 35 — — —
ZOMUTF—)IVEIFIIAR—Y v— (FEH) 3.9% 45.3% = 19.7% 227,611 625 2,947 10.1%
FEREH 0.3% 45.7% = 19.8% 218,993 480 2,947 10.1%
S 13.5% 45.5% = 38.8% 523 = = =
T+ b 100.0% 33.3% 32.1% 14.8% 8,094 45 = =
ZOfU F—IVAIFIIAR—Y v— (EEN) 1.5% 65.9% — 62.3% 58,303 10,997 15,302 71.8%
FERER 1.1% 65.8% — 61.0% 57417 10,996 15,299 71.8%
T 27.0% 72.8% — 167.5% 822 1 2 54.5%
FI#IL 100.0% 72.0% 60.8% 32.0% 64 = = =

(GE) 1. [EL default] &1&. FTFIMULEIIRAR—Iv—ICEU S BHFHERDIETT,
2. EAD&(F T 7))L MO REUVBEICBESNDISERS CTHD. TIRAR—Iv—h SEHEEBITREDERD ZERUICERTY .
3. 7 - NSURAEEEDEADIF. CCF (SEREHE) BERROHEZRALTEDET.
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(5) ABBNFEZBRAT DEEXD CEDERHICHIT DIFKREADEENE S BEDRIEELE DR (& : HAM)

e B 5
202253H31H 2023%F3H31H 202283H31H 2023%3H31H

L INEIb) 31,937 29,959 31,937 29,959
vJUvEls — = — =
EREEEDIS — — — —
#ZE (PD/LGDAIN) — = — =
BliERAREERT 1,164 861 105 99
BEgURILEY TR F—)UE)F 96 95 0
Z0ftty F—)umEF 1,147 991 1,112 961
&ast 34,346 31,907 33,155 31,021

(3) 1. BAERHBOBERBOREERE. UFESsHULETT.

- BRIV, (ERIEES L RUEEEAICHT 2— RS UROHRES
- B 1 ERICHAE U I B E AR U S e S (C & Bi85%
2. {litEZE U 20 DEROHIC &K BB EIAESH TBD Tt A
<ERDH>
FCEFEEANGIT IO ZAR—Y v— (LB BDERIERS IHEDRANC K DIBREEDEEEFRIEM A UE U,

(6) NEMENFEAZBAT DEERXD CEDRMICOIDIBREEDHEHESEEE S DX

TS (841 - HHM)
... 2022%3H31H 2023F3H31H
BREBDHEETHE BREDEEE EREEDHESHE BREDEEE
L IN=Ib) 23,769 31,937 23,859 29,959
VJUvEls 55 — 62 —
EREREEDIS 25 — 26 —
#ZE (PD/LGDAI) — — = =
BIEAARSERT 5,241 1,164 4561 861
EEUMRILEV IR F—)UElF 426 96 374 95
ZtY F—)LEF 3,086 1,147 3,138 991
&ast 32,603 34,346 32,021 31,907
BA{K (811 - ®AM)
e 20228383180 2023%3[H31H
BREEDHEEHE BREEDEIEE EREADHEEHE BREBDEIEE

L IN=Ib) 23,892 31,937 23,924 29,959
VU VAT 55 — 62 —
SRIkRIED T 25 — 26 —
M=% (PD/LGDAR) — — = =
BiERASEDS 4,428 105 4114 99
BRRURILEY TR F—)L@ElF 354 0 323 0
Z0ftty F—)bmElF 3,065 1,112 3,123 961
At 31,822 33,15 31574 31,021

(ERAY R UHIFFEICET 51E]

EAYRSHEIFFEDBRAINEI I AR—Y +—DEE
JEE (81 : FAM)

2022%3H831H 2023%3H31H

magRAEeR EREARER DooL OVY mpewamer mAEeR o 2V

BREANOIFTIIRAR=I v—

19,954 462,650

377,015

19,213 390.078

373.304

VIUVEAIFIIRAR=I v—

EREENII T I AR—I v—

35 —

22,807

12,165

BEATHERIF T I AR—I v—

BRUNIVEV IR S —)VEF T I AR—I v —

ZOftt) F—=IVEIF T I RAR—T v —

B

(& - §AM)

2022%¢3H31H 2023F3H31H

ErenaEegR mEEEnR Sorl IV gaeummee mmamer Snal VY

yhTUNT 47 yTUNT 4T
EEINATIIZAR—T v— 19954 462650 377015 19213 390078 373.304
VIUVRATIIRAR—I v — — — 223807 — — 12165
SREREELII T AR—Y v— 35 — — — — —

BEATHERII I AR—I v—

BRUMRILEY IR T —)UAIF I I AR—T v —

ZOMUF—ILAIF I I AR—I v—
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