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| 66 [0.258L 050K ST9TT| 27| 3% | 44781 043| 186
| 67 |0.50BLEO.75 R 378l 46| 27| 28159 070 2.3
| 68 |0.75BL E2.50 K| 47478 138 1070 36955 L77) 121
| 69 |2.50B0E10.004%| 32336, s3] 8% | 14027 368 50
70 [10.0051E100.005:# 8,251 107 433 3,797 12.99 0.5
71 (10000 (F7a0h) | anzon| 29| T 046 | 6768 |  10000| 1.7
72 [/hat 233,526 325,691 0.07 168,531 5.26 264.6

WRAZL /2K —Yx— (PD/LGDARPEASNE LY AK— Vv —IZRB.)
73 0.00LL F0.155% it — — — — — —
|74 [0asBlbo2sk| o —| o — = = ==
| 75 10.255L E0.50 KW ol A ol A ol A ol A ol A -
| 76 |0.5080 EO.75 R o o o o o -
| 77 |0.758  L2.50 R o o o o o -
| 78 |2.50B(k10.00%¥) o o o o o -
| 79 |10.0081L100.00K%) o o o o o -
80 [100.00 (F7 4L 1) — — — — — —
81 [/hat — — — — — —

fEAEE (BEEEAEMT)
| 82 [0.00LLEO.ISA | 8175 31,594 1000 11,334} 010 0.0
| 83 [0.15BL 025K o o o o o -
| 84 [0.25BL EO.50A ) 676 | - 4773 99| Lissy 045 0.0
| 85 |0.508L EO.75 KM o o o o o -
| 86 [0.75BL E2.50 K4 668 | 33| 1000 984| Le9| | 0.0
87 [2.50L 110.004: — — — — — —
e o000k T I g g
89 [100.00 (774 L k) — — — — — —
90 [/hat 9,596 39,521 10.00 13,548 0.33 0.0

EAEE (V7 —)LmEg)
| 91 |[0.00LLEO.15R®WE| ol A ol A ol A ol A ol A -
192 [0.158L 025K o o o o o -
| 93 [0.258L 050K ) o o o o o -
| 94 |0.5080 EO.75 R o o o o o -
| 95 [0.758L E2.50 R o o o o o -
| 96 |2.508(k10.00%%) o o o o o -
| 97 |10.0051L100.00K%) o o o o o -
98 [100.00 (F74 L 1) = = = . - -
99 [/hat — — — — — —
&3t (RTOF—F74U%) 9,753,863 1,582,547 11.20 9,883,042 1.43 706.5
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(BAL

TEAM % T E)

202443H31H
CR6 : Wt FHE—AR— b7 2 UAROT 74+ b & (PD) RABIOEHY AT - TIAR—I v —
k F ] B3 I B
mRY 2y . |VR2 IO ‘ y
T PDX 4% SEHLGD S RAE R Fi v N O DU fE EL ST S
(RWA density)
R ALY TEY) F— VAT T AR—T v —
| 55 [0.00BL EO.IS K| 7382 | -
| 56 [0.15BL 025Kk el R, -
57 |0.25L 10.50 # i — —
|58 0500 EO.75kwE|  —|  —
| 59 [0.75BL 250K | 8465| -
| 60 [2.5050E10.00K| 8233 | -
| 61 [10.0080L100.00K%| 8094 | . -
62 [100.00 (57 4L }) 83.49 —
63 | /et 77.64 —
ZOMMY) F—LAFI 7 AR—D ¥ —
| 64 [0.00 8L L0.15K 1 0.00 - 0 0.00 0
| 65 [0.158 £0.25 K 1
| 66 10.25 8L 10.50 R ¥
| 67 [0.50 8L E0.75 K 1
| 68 |0.75 8L 250K 1
| 69 |2.505 E10.001%
| 70 |10.0081:100.00K1%
71 [100.00 (F7 4 1) .
72 | /et 59.63 — 92,885 55.11 4,452 2,430
HWREL IV AR—V+v— (PD/LGDARDPBERASNS LTI AR—I v —IZR%.)
73 [0.00 L, 10.15 % 3 — — — — —
|74 ]oa5bl ko5 —|  —]  —
| 75102580 EOS0R | Sl Sl -
| 76 |0.50BL EO.75 K| ol I ol I -
| 77 |0.7580 250 K| ol I ol I -
| 78 [2.50M E10.00KwE| ol I ol I -
| 79 |10.0050L100.00K%| S, S, -
80 [100.00 (57 4L }) — = = o -
81 /et — — — — —
EAERE (HEEAFRT)
82 [0.00LL 0.15 % i 40.00 1.3 2,554 22.53 5

89 100.00 (F7 4L 1) = - o - -

90 [/t [ 40.00 1.2 4,071 30.04 19 4
BAEE (V7 —)LRid)

| 91 |0.005A LO1SKR| Sl I Sl I - - -

| 92 |0.1550 E0.25Kkw| ot I ot I -

| 93 |0.2550 L0.50 K| ot I ot I -

| 94 |0.50L0 EO.75 K| ot I ot I -

| 95 |0.755 250 K| ot I ot I -

| 96 |2.50BLE10.00K%| Sl I Sl I -

| 97 |10.008L100.00k%| Sl I Sl I -

98 [100.00 (F7 4L 1) — — — - -

99 [/t — — — — — —

4t (RTOF—FT4U7) 41.17 2.8 2,493,491 25.22 49,704 52,639

(EEHE)
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(B B %, T )

2025¢3H31H
CR6 : &M FE-—R—r 73+ U A ROT 7 4L b E (PD) RGBIOEHY AV « TIAR—Y v —
A o VA = IS ~
AV NFYAY—=1 - |CCF - FHY AV HlEFH CCF - f5H
HE PDX 43 JUALY AR=T v — | EREOET - AT VAV~ SE3CCF Y A7 HIEFE FEPD EHE DO
0} b LI ARV -0H HEH%EAD
HEEAMF I AR =Y ¥ — (HBRNEERT I AR =T v —ROREEMNEEZRL)
|1 |0.00BL EO.ISA M| 1,247,220 | 228363 | . 73] ] 1,327,273 | 005| 3.1
|2 |0.15BL EO.25K | 566,750 | - 248832 | 1026 610845| . 0.15] 36
|3 |0.25BL EO.S0K | 340,446 | . 136,326 | . 1536 . 364425 . 043 | ] 59
|4 |0.50BL EO.75 K| IO, IO, Sl ISR 7887 | 062 ! 6.7
|5 |0.75BA E2.50 K| ] 723354 | . 109281 | . 828 | 637,723 | LA4| 3.5
|6 |2.50BLE10.00KwE| 23016 3539 | 872 .. 24384 | . SA2| 0.1
|7 10000 k10000 17,561 2445 | 1564 9190 | 1484 ! 0.0
8 1100.00 (F7#)}) 24,293 1,416 0.77 20,746 100.00 0.0
9 |/t 2,942,643 730,206 9.93 3,002,477 1.19 23.3
RrERMMENE
10 [0.001 F0.155 ¥4 — — - - - —
17 [100.00 (F7 # )V k) — — — — — —
18 [/hat — — — — — —
FREE NSRS T AR — Y —
| 19 |0.00B4 EO.ISAK®| 79208 | . 67467 | . L18| 84434 | 0.05] .. L2
1 20 |0.15BL EO.25K | 175145 72787 421 173,023 | . 0.15] . L9
1 21 |0.25BL EO.S0RK | 255,377 | . 66972 | 6.10 238932 | . 44| 2.7,
| 22 |0.50BL EO.75KWE| IO, sl IO, St IO 108 . 057 0.0
1 23 |0.75BA 250K | 436,907 | 33250 . 479 ....400739 | 140 ) 34
| 24 |2.50ML E10.00K%| 109450 | 8393 | . SIT| . 83,670 | SA4] 1.2
| 25 |10.006LE100.00K%| 19907 | 2063 | . 287 16580 . 1484 0.2
26 |100.00 (F7# )V k) 78,968 2,970 9.97 62,431 100.00 0.6
27 /gt | 1,154,966 253,907 | 4.09 | 1,059,920 | 7.21 | 11.5
VT VAFII AR—V v —
28 [0.00LL F0.155 ¥ 3,703,917 120,837 3440 3848932 000 5.2
,,,,,,,,,,,, 34942 019 .32
,,,,,,,,,,,,,, 1,042 043 .00
,,,,,,,,,,,,,,,, 498 | k20) 00
,,,,,,,,,,,,,,,,,, 19 3685 .00
35 |100.00 (F7# )V k) — — — — — —
36 |/t 3,709,305 120,948 34.41 3,885,436 0.00 8.4
SRPEBEERT T I AR - ¥ —
| 37 |0.00BL EO.1SAK | 803817 | 2435| 1835) 832285| . 005) 0.0
| 38 |0.15BL EO.25 K| 45,085 | LOIS| . 000 .. 45,074 . 0.15] 0.0
139 |0.25B0 EO.50 A | 13,301 | 5000 000 ... 285 | 044 0.0,
| 40 |0.50BL EO.75 K| el ISR el ISR el ISR el ISR el ISR -
| 41 |0.75BL E2.50 K| 8,307 | Sl IO, Bl IR 8314 | . Lee| 0.0
| 42 |2.500LE10.00RE) 65| Sl IO, el R 8 (S 502 0.0
| 43 |10.006LE100.00K%8| ol UTURURR ol UTURURR ol UTURURR ol UTURURR ol UTURURR -
44 [100.00 (F7 4V }) = = o o o -
45 /Mgt 870,637 8,450 4.42 886,025 0.07 0.1
BEAAREERT I AR -y —
46 [0.00LL F0.155 ¥4 40,336 — - 40216 o4 49
,,,,,,,,,,, 124009 ..023| 44
,,,,,,,,,,, 316059 | 028 20.1
,,,,,,,,,,, 147887 . ..067| .70
,,,,,,,,,,, 352620 LO6| 181
,,,,,,,,,,,,,,,, 45| ...5478| 00
53 ]100.00 (F7# )V k) 10,957 — — 10,665 100.00 0.8
54 | /et 992,900 — — 991,804 1.70 55.6
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(BAL

TEAM % T E)

202543H31H
CR6 : NG FE—R— 72 VFROT 7 4L K (PD) RGHDEHI AT « TIAR—IV v —
- F ] B I B
@Ry 2y . |VA7Uz4b0 ‘ »
67 PDX %> SEHLGD SRR AR Fi v N O MEﬁﬁﬁ EL b S
(RWA density)
HEEANMT T AR =DV v — (FERE/NEERT LTI AR—Y v —ROREEMEEZRL )
1 [0.00LL_E0.15 % i 42.53 3.1 316,549
| 4 |050K0 EO.75K | 89.73| 45| 4,944
| 5 |0.7550 E2.50Kd| 3528 . 36| 601,541
| 6 |2.50LLE10.00KdM | 3812 28| 32,883
| 7 |10.005AL100.00K% | 3372 16| 14520
8 10000 (F7 4L F) 39.49 2.4 -
9 [/Nat 40.25 3.1 1,431,958
BERNGE
| 10 |0.00L LO.15Kwm)| = = = - -
| 11 ]0.1580 E0.25Rm) = = = -
| 12 ]0.2580 £0.50Kwm) = = = -
| 13 ]0.50 8L LO.75Kwm) = = = -
| 14 10.75BL £2.50Kwm) = = = -
| 15 |2.5080 E10.00Kwm)| = = = -
| 16 |10.0060 E100.00A% ) - = = = -
17 10000 (F7# IV 1) = = - - =
18 [ /hat — — — — — —
FETNEERT L AR — Y v —
19 [0.00L1 F0.154 % 38.53 3.3 15,318 18.14 16

100.00 (F7# )V 1)

26 [100.00 (F7 4V k) . — — 22,933

27 /et | 34.42 | 3.6 | 577,747 54.50 27,503 | 25,026
VT YHAFI I AR=D ¥ —

28 [0.00LL F0.154 ¥ 45.08 3.2 40,320 1.04 36

36 |/t 45.34 3.2 53,524 1.37 91 4,134
SRMEEERIT T AR—T v —
37 |10.005L F0.15 K i 45.40 3.2 265,556 31.90 188

44 [100.00 (F7 4 }) = = = - -

45 [/hat 45.37 3.1 298,554 33.69 283 2,739
BEARBERTT I ARV v —

46 [0.0011 1-0.15 i 14.22 1,812 450 8

53 [100.00 (F7 4L +) 15.34 9,474 88.83 878
54 /Mgt 14.25 128,502 12.95 1,764 5,415




(B B %, T )

202543H31H
CR6 : WA FE—R—1+ 72 VA ROT7 3L bR (PD) RGHDEHI AT « TIAR—V v —
A o A = + ~
A NFYAY—h | CCF - Y AVHIEFS CCF - f5H]
Bi=gi PDX % JUALY AR=Y % — | ERHIOZT - NFVAY— SEECCF V) A 7 HIFE SEHPD EHE D
O b ZTAR=V v -0 SEF%EAD

HERYARLE Y TR F— VARG T AR—T v —
| 55 [0.00LLEO.ISA | 1375 155859 | 17| 57,763 | 010 213.6
|56 015X EO0.25A %) gl ISR gl ISR gl ISR gl ISR gl ISR -
57 [0.25L1 F0.50 5 it — — — — — —
S I0S0BL EOs R T
|59 [0.7580 E2.50K)  15225) 21828 2667 | 1982 137 82.1
| 60 |2.505(k10.00%¥| 16507 | . 5072 5487| 17494 473 45.6
| 61 [10.0050L100.00K%) le6| 49 68| 19| 4592 0.6
62 100.00 (F7 4L 1) 701 489 4225 748 100.00 2.6
63 /et 33,976 183,299 35.58 95,998 2.07 344.7

ZOM) F— VAT I AKX - —
| 64 [0.00LL EO.15HK M - 4678 | 304648 | 000 - 4678 | 005 . 212.6
| 65 [0.15BL 025K 3oLy 76290 285 27507 015 2.9
| 66 [0.258L 050K 60,589 | 1207 526 46327 043| 188
| 67 |0.50BLEO.75 KW 36,691 S 1028 27,687 o7t 2.3
| 68 |0.758L E2.50 KW 44761 oy 1926 33215 L4 9.0
| 69 |2.50B0E10.004%| 38739 134 1767 13867, 369 35
70 [10.0051E100.005:# 8,566 189 426 3,911 14.57 0.5
171 (10000 (F7au ) | 11244 T 256 11e| 6287 |  10000| T 1.6
72 [/hat 236,572 314,689 0.12 163,483 5.09 251.5

WRAZL /2K —Yx— (PD/LGDARPEASNE LY AK— Vv —IZRB.)
73 0.00LL F0.155% it — — — — — —
|74 [0asBlbo2sk| o —| o — = = ==
| 75 10.255L E0.50 KW ol A ol A ol A ol A ol A -
| 76 |0.5080 EO.75 R o o o o o -
| 77 |0.758  L2.50 R o o o o o -
| 78 |2.50B(k10.00%¥) o o o o o -
| 79 |10.0081L100.00K%) o o o o o -
80 [100.00 (F7 4L 1) — — — — — —
81 [/hat — — — — — —

fEAEE (BEEEAEMT)
| 82 [0.00LLEO.ISH 2407 1490 1000 3897 005 0.0
| 83 [0.1SLLEO.25H | 2520 ¢ 6361| 1000 36| 015 0.0
| 84 [0.25BL EO.S0R ) 328| 6801 99| 1L00o| 044 0.0
| 85 |0.508L EO.75 KM o o o o o -
| 86 |0.75BL E2.50 K% 25| 3833 999 639| 120 0.0
87 [2.50L 110.004: — — — — — —
| 88 [1000bE10000K®|  —| — = = =~
89 [100.00 (774 L k) — — — — — —
90 [/hat 5,513 31,896 10.00 8,702 0.21 0.0

EAEE (V7 —)LmEg)
| 91 |[0.00LLEO.15R®WE| ol A ol A ol A ol A ol A -
192 [0.158L 025K o o o o o -
| 93 [0.258L 050K ) o o o o o -
| 94 |0.5080 EO.75 R o o o o o -
| 95 [0.758L E2.50 R o o o o o -
| 96 |2.508(k10.00%%) o o o o o -
| 97 |10.0051L100.00K%) o o o o o -
98 [100.00 (F74 L 1) = = = . - -
99 [/hat — — — — — —
&3t (RTOF—F74U%) 9,946,515 1,643,397 11.79 10,093,848 1.39 695.5
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(BAL

TEAM % T E)

202543H31H
CR6 : WM FE-—R—b 7+ U AT ROT 7+ bR (PD) RABIDERI AT - TIAR—I ¥ —
b 5F Y X )12 7
ERY 2y . |VAZ 741D
THE PDIX %> SEHLGD SRR AT ;,',c v F O JIERBE EL ST S
(RWA density)
WY ARALE Y TR F—)LAF T AR—I v —

0.00 2L £ 0.15 K Jii

100.00 (F7# )L 1)

62 |100.00 (F7 )L +) 88.97 1,334 178.27 569

63 |/NEt 81.21 30,717 31.99 1,634 131
ZOM) T —IVIFT I AR —T v —

64 [0.00 2L £0.157K i 0.00 0 0.00 0

/et

63.93

93,324

MRFL Y ZAR-D

0.00 2L £ 0.15 K fiii

100.00 (F7 )V 1)

AR=V ¥ —IZB%.)

/et

MEAENE (HEEA

0.00 2L £ 0.15 K Jii

100.00 (F7 4 b)

it

| 40.00

EAEE (VT—

0.00 2L £ 0.15 5 i

98 [100.00 (77 %L 1) — — — —

99 |/hat — — — — —
Fit (BTOX-}7 1V 7F) 41.03 2.8 2,616,755 25.92 49,558 63,717
(ERCHIR)
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(11) CR7

FUHEHEIIDD I A,
(12) CR8 (B - HHM)
1 | FiIRBEICBI2EHY R - 72y NOE 2,728,180
2] wEORER 218,135
|5 | whommmoz®E [ FRROAS £247,891
8 ZDAth o
9 | BHIRKEICBUIAERAY A - 7y OB 2,809,961
(1Fi=EE)
IN—E MBI EWEST RN E LS 1B A7 - 7y POFEICOWT, [HHRESICBIAEHRY A2 - 7y O] OBEIVBRILTBY T,
2. [BREOHE] OMICIE, [ABOER] 1SRRI AEHYAY - 71y FOFHOEBHEHEZEDTBVET,
(BAZ - BHH)
1 | BifIRIESICBUOAERAY A - 7y VOB 2,809,961
2] L e 83,555
3 L'J<—I~77r'J7r<DE 151,31
4] EFNOmE =
| 5 | Sl o BRI 0L B ﬁf&vﬁﬁf—
8 Z DAt —
9 | HHIRKEICBUAEHY A - 7y VOB 3,044,827
(FRCEHIE)

1. [EEOHE] OEICIE, [HBOEH)] ITERTAEHAY A - 7Ry FOBEOEHHFE2EDTHEVET,
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(13) CR9

(BAL 2 % 1F)

2024%3H31H
CRY : NEtBFE—R—+ 7+ UZRDT T 4 )L bR (PD) DN T « FTAT A VT
A a A
LEE R RAYASE9 0]
e DG S&P Moody's Fitch R&I JCR
0.0021 10.101# AAA~BBB | Aaa~Baal | TLAAASA AAA~A+
|0.105110.255 | BBB—~BB | Baa2~Bal | —|A-~BBB _ |A~BBB |
| 02551 F0.50K | BB—~B+ [Ba2 | —|BBB- | BBB— |
S OPREY NPT VLT B TS - -
SR e (5 | GS0PLELSORME | N = ! L BB: |
o )\ ) | L50M E2.00K | B— Ba3 | = BB | BB ]
2.008LE5.00H1 | B— BI~B2 | —|BB- BB— |
|5.00BLE10.00K® | —B3 — B+ ] B+
| 10.0051 100.005K4 | CCC+ Caal —\B B
0.00LL k010K | . . . . -
[0.10BLk0.25kM | e e e e =
|025BLb0.S0kME | e e e e =
” 0.501 _F1.50K1# - - - - — |
PR CLsoptE200kE | s s s s =
| 200X E5.004% | . . . . -
| 5.00MLE10.00KH | . . . . -
10.00L1 1-100.0058 — — — — —
| 0.00M EO15Hw | . . . . -
0.15B k0.25%w | . . . . -
0250 EO.50KM | . . . . -
Y AL 0.50BLk0.75%% | . . . . -
VTN 0750 k250K | ol IR ol IR ol IR ol IR -
2508 E1000Kw | . . . . -
| 10.0051E100.00KM | . . . . -
1100.00 (F7 4 LK) — — — — —
| 0.00BLEO.ISA | el DR el DR el DR el DR -]
| 0.15M k025K | . . . . -
| 0.25ML k0504w | . . . . -
0.5010_F0.755% — — — — —
IR ozsei2sokm | I I I I =
2.5080k10.00Kkw | . . . . -
| 10.00BLE100.00%% | el el el el —]
1100.00 (F7 L 1) — — — — —
0.00BLEO.15%M | . . . . -
|0.15BLk0.25kM | e e e e =
|025BLboSokME | e e e e =
ZOf) F—u 0.50B EO.75Kw | el el el el —
(St |0.755 k250K | — — — — -
| 250BLE1000KM | ] R ] R ] R ] R —
| 10.00LL E100.00K% | . . . . -
100.00 (F7 4V 1) = = - - -~
0.00BLEO.15%w | . . . . -
0.15BLk0.25%w | . . . . -
0.250LEO.50k | ol D ol D ol D ol D -l
Z0fth) F— )L 0.50B EO.75Kw | ol ol ol ol —
(HEEHEDSL) o7sbik2sokm | - - - - —
2508 E10.00KH | . . . . -
10.00LLE100.00K# | . . . . -
100.00 (F7 4L 1) — — — — —
0.00B4EOI5Aw | el DR el DR el DR el DR -]
0.1sB k0.25%w | . . . . -
0.25L0 k050w | . . . . -
- — OSOLXJ:O75§E?% N j 77777777777777777 j 77777777777777777 j 77777777777777777 7_”7
AR (7200 Nozspiasoa | o o o =
2508 L1000 | . . . . -
10.008L E100.00ki | sl RO sl RO sl RO sl RO =

100.00 (F7# )L 1)




(BEAL 2 % 1)

2024%#3A31H
CRO : N MFE—R—b 7+ U FRDOTFT T )L R (PD) ONY T - FATF 4 V7
Af = = & A b F D]
. NEFHPD e & O 177 40 k35, BT 40 b B DEF
A DR EAD ) |BIIP82PD ETE S v A A ATATR o 10 8 i
[000BLEO.1OKW | 001|005 95| 894 I —[ 004
(0100 E02SHk# | 0a4| 0a4| I10]  Laor| 2 T oaz
* } (0250 E0SOKH | 044| 045| 2185|  2210] 10 s3]
B [0S0M ELS0RE T 122] a2 |02 se | oA T Li2]
Ef oy VA 105 k2005 | 16969 | a6l | a7 | a0 | =T 134
2000 k5004 | 338| s01| se3| 903 s8] | 563
50001 E1000k# | s02| 1001 | 85| 9%| o =T 10,99
10.0051 F100.005 i 14.04 14.80 197 182 27 2 16.14
| 0.00LAEO.10Kwm | = ==l = ==l -
| 0.10M LO.25Ki | —l el Il R —l -
| 0.25M0 L0.50A% | =l ==l =l ===
. 0.50L1 F1.505 — — — — — — —
RIS LS0BLEZ.00H [
| 2.00M0 L5.004 | =l == =l ===
| 5.00X L10.00K%m | =l ==l =l ==l -]
10.0051 F-100.005 i — — — — — — —
| 0.00BLEO.15Kwm | 010 0.11 | 352982| 343,107 | 273 27| 007
| 0.15D0 L0.25Ki | =l == =l == -]
| 0.25M0 L0.50A% | =l ==l =l ==l -
bl g | 0.50M0 L0.754i | =l ==l =l ==l -]
VT (0755 k2 50k | [33] AL | Tss604 | 55551 688 | 36|02
25000 k10004 | 476| 513|  20043|  31308|  Lis3| a4 aan]
| 10.005E100.00 | 4570| 4275|550 |  e70|  240| 1] w000
100.00 (F7 4L 1) 100.00 |~ 100.00 1,928 1,979 - —"100.00
(000N EO.ISAW | 014]  014] 6419 5919 s —| o007
(01SLLRO2SHM | 024| 024| 4573|  4e13| Al = oo
(0250 E0S0KH | 029| 029| 20174|  20478] = 00s|
0.50L1 10755 0.69 0.62 8,162 7,988 19 = 0.22
FEERABIE | 0.75L1 F2.50%m | i1 1.38] 16,247 | 17267 | 43| = 035]
100.00 (F7 4+ L 1) 100.00 |~ 100.00 1,062 1,035 - —"100.00
| 0.00LAEO.15Kw | = ==l = ==l -
| 0.15BLEO.25Kw | 0.15| 015) 2966 2843 | 3 .l ... 006
| 0.25BL EO.50KM | 035| 035 ] 1,488 1,443 | 4| o —l.....022
Zofhy 7 —)u | 0.50BAEO.75Ki | 070| 070 298| 2878 | 20 L] ...038]
(F3tE) | 0.75BL E2.50K% | 191  147| ] 1949 1,908 42| | 1.34 |
| 2.50LL E10.00K4 | 3.53| 380 . 865| 830 39| .. 1] 295
| 10.00LL £100.004 | 1238 . 3217 861 ] 824 | 8| = 25.81 |
100.00 (F7 4L 1) 100.00 |~ 100.00 689 732 - —"100.00
0.00BAEO.15Km | el R ==l el R ==l -
0.1500 b0.255w | =l el Il R =l el el R -]
0.25BLEO.50AKM | 045| 045 . 21,287 22005, 108 19| 045
ZOM) F— ) 05080 EO.75%iw | =l ==l =l ==l -]
(D) 0.75BL E2.50K% | 1.68|  169] 13417 | . 14245| . 254 34 1.43 |
2.50LL E10.004K | 3.75] 375| .6733| 7341 236 11| 3.92]
10.00LL 1100.0044 | 5864 | 7720 190 258| 84| 34| 66.39 |
100.00 (F7 4+ L 1) 100.00 |~ 100.00 656 594 - —"100.00
0.00BAEO.15Km | el R ==l el R ==l -
0.15L b0.255w | =l == =l == -]
02500 EO.SOAG M | =l ==l =l -
. _ 0.50L1 0755 — — — — -
WA (V7=0) o 7siEa sk |
2.50LLE10.00K4 | =l == =l -
10.0084 L100.00A4 | =l ==l =l = ==
100.00 (F7 4+ L 1) = = = = - - -~
(EREHE)
1. PDIZOAKRKEETHHLTBNET,
2. PDIZFELIED ERGFEZFERL, Ny 7 - TAT 4 Y 7OFERICHEIIH Y A
30 AH0S 5. SRIEMS. FREA AR (HREAS). TOM) 7L (FEE) 1TOLTIE, AIRCBLTREOS 5 HERORLRRLTEY T (V7) %
4. i?fv?%kfﬁé%@éfé WY ARLE Y ZRYF—)b, Z0M) F—)L (FEED) 12OV TIR, BFHRICBLWTEREDH 2 EEOK %2 ELTHEV XTI,
5. VRIREEPDOBESES £ HITE L7 b DT
6. [BELMEHE] THAMHE ()7 —0)] OF7 )L FREEHLTED $HA,
7. XEREFN BHEEEFL) KoV TiE. OEC EBEEEMERE L ASENTEFL, Qdvh - BEAEENRE LR T, OEARES 2R L

BARFET LS. FHY 277Xy bOBEOEEGIE TN ZND13.33%. @32.99%. @4.66%EL%>TVET (V7Y VAFTOETLEHD EHA).
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(BAL 2 % 1F)

202543H31H
CRY : NEtBFE—R—+ 7+ UZRDT T 4 )L bR (PD) DN T « FTAT A VT
A a A
LEE R RAYASE9 0]
e DG S&P Moody's Fitch R&I JCR
0.0021 10.101# AAA~BBB | Aaa~Baal | TLAAASA AAA~A+
|0.105110.255 | BBB—~BB | Baa2~Bal | —|A-~BBB _ |A~BBB |
| 02551 F0.50K | BB—~B+ [Ba2 | —|BBB- | BBB— |
S OPREY NPT VLT B TS - -
SR e (5 | GS0PLELSORME | N = ! L BB: |
o )\ ) | L50M E2.00K | B— Ba3 | = BB | BB ]
2.008LE5.00H1 | B— BI~B2 | —|BB- BB— |
|5.00BLE10.00K® | —B3 — B+ ] B+
| 10.0051 100.005K4 | CCC+ Caal —\B B
0.00LL k010K | . . . . -
[0.10BLk0.25kM | e e e e =
|025BLb0.S0kME | e e e e =
” 0.501 _F1.50K1# - - - - — |
PR CLsoptE200kE | s s s s =
| 200X E5.004% | . . . . -
| 5.00MLE10.00KH | . . . . -
10.00L1 1-100.0058 — — — — —
| 0.00M EO15Hw | . . . . -
0.15B k0.25%w | . . . . -
0250 EO.50KM | . . . . -
Y AL 0.50BLk0.75%% | . . . . -
VTN 0750 k250K | ol IR ol IR ol IR ol IR -
2508 E1000Kw | . . . . -
| 10.0051E100.00KM | . . . . -
1100.00 (F7 4 LK) — — — — —
| 0.00BLEO.ISA | el DR el DR el DR el DR -]
| 0.15M k025K | . . . . -
| 0.25ML k0504w | . . . . -
0.5010_F0.755% — — — — —
IR ozsei2sokm | I I I I =
2.5080k10.00Kkw | . . . . -
| 10.00BLE100.00%% | el el el el —]
1100.00 (F7 L 1) — — — — —
0.00BLEO.15%M | . . . . -
|0.15BLk0.25kM | e e e e =
|025BLboSokME | e e e e =
ZOf) F—u 0.50B EO.75Kw | el el el el —
(St |0.755 k250K | — — — — -
| 250BLE1000KM | ] R ] R ] R ] R —
| 10.00LL E100.00K% | . . . . -
100.00 (F7 4V 1) = = - - -~
0.00BLEO.15%w | . . . . -
0.15BLk0.25%w | . . . . -
0.250LEO.50k | ol D ol D ol D ol D -l
Z0fth) F— )L 0.50B EO.75Kw | ol ol ol ol —
(HEEHEDSL) o7sbik2sokm | - - - - —
2508 E10.00KH | . . . . -
10.00LLE100.00K# | . . . . -
100.00 (F7 4L 1) — — — — —
0.00B4EOI5Aw | el DR el DR el DR el DR -]
0.1sB k0.25%w | . . . . -
0.25L0 k050w | . . . . -
- — OSOLXJ:O75§E?% N j 77777777777777777 j 77777777777777777 j 77777777777777777 7_”7
AR (7200 Nozspiasoa | o o o =
2508 L1000 | . . . . -
10.008L E100.00ki | sl RO sl RO sl RO sl RO =

100.00 (F7# )L 1)




(BEAL 2 % 1)

2025%3A31H
CRO : N MFE—R—b 7+ U FRDOTFT T )L R (PD) ONY T - FATF 4 V7
Af = = & A b F D]
. NEFHPD e & O 177 40 k35, BT 40 b B DEF
A DR EAD ) |BIIP82PD ETE S v A A ATATR o 10 8 i
[000BLEO.1OKW | 001  005|  894| CE — = o002
(0100 R02Sk# | 0a5| 0a5| Ta91| Lae0| ) T oas
* } (0250 E0S0KH | 043| 044| 2210] 2lis| 7| oA
s B [0S0M ELS0RE T L1970 50 | zAl ) B AT
Ef oy VA [ 1S05 k2005 | Le7 | 6T | 327 1303 5T ]
2000 E5.00k# | 246| 502] o03| 86| 47| 2] 599
S00LLEI000kH# | 545| 993| 96| " roa| gl ENINTY
10.0051 F100.005 i 14.84 14.84 182 163 29 1 16.06
| 0.00LAEO.10Kwm | = ==l = ==l -
| 0.10M LO.25Ki | —l el Il R —l -
| 0.25M0 L0.50A% | =l ==l =l ===
. 0.50L1 F1.505 — — — — — — —
RIS LS0BLEZ.00H [
| 2.00M0 L5.004 | =l == =l ===
| 5.00X L10.00K%m | =l ==l =l ==l -]
10.0051 F-100.005 i — — — — — — —
| 0.00BLEO.15Kwm | 010 0.11| 343,107 | 332,493| . 255| 14| 0.07]
| 0.15D0 L0.25Ki | =l == =l == -]
| 0.25M0 L0.50A% | =l ==l =l ==l -
bl g | 0.50M0 L0.754i | =l sl R R =l ==l -]
VT (0755 k2 50k | 137|743 | Tess51 | 55509 701 T ST E)
25001 E1000k# | 473| 509| 31308|  32059|  13%6| 37|45
[ 10.005 E100.005 | 4592| 4266|670 | 51| s 1] w053
100.00 (F7 4L 1) 100.00 |~ 100.00 1,979 2,010 - —"100.00
| 0.00BLEO.15Kwm | 014| 0.14) 5919 5387 120 —| 011
| 0.15BLEO.25Ku | 023| 023| 4613 4636 20 o —l......007)
| 0.25BL EO.5OKM | 028| 028 . 20478 | 21,242 8| ...l . ....005
0.50L1 10755 0.67 0.61 7,088 7,389 17 = 0.20
FEERABIE | 0.75L1 F2.50%m | 1.06|  134] 17,267 | 18110 42| 1] 033]
100.00 (F7 4L 1) 100.00 |~ 100.00 1,035 996 - —"100.00
0.00L1 F0.15%7 — — — — — — —
ZFOM) F—)u
(M)
100.00 (F7 4L 1) 100.00 |~ 100.00 732 707 - —"100.00
0.00BAEO.15Km | el R ==l el R ==l -
0.1500 b0.255w | =l ==l =l el Il R -]
0.25BLEO.50AKM | 045| 045 . 22,005| 23948, 98| 20 044
ZOM) F— ) 05080 EO.75%iw | =l ==l =l ==l -]
(D) 0.75BL E2.50K% | 124 136 14245 | . 11,032 74| 6] 078
2.50LL E10.004K | 3.75] 498 | 7341 11,501 | 456 | 29| A4l
10.00LL 1100.0044 | 5842 | 75.85| : 258 | 292 8L 33| 60.19 |
100.00 (F7 4+ L 1) 100.00 |~ 100.00 594 533 - —"100.00
0.00BAEO.15Km | el R ==l el R ==l -
0.15L b0.255w | =l == =l == -]
02500 EO.SOAG M | =l ==l =l -
. _ 0.50L1 0755 — — — — -
WA (V7=0) o 7siEa sk |
2.50LLE10.00K4 | =l == =l -
10.0084 L100.00A4 | =l ==l =l = ==
100.00 (F7 4+ L 1) = = = = - - -~
(EREHE)
1. PDIZOAKRKEETHHLTBNET,
2. PDIZFELIED ERGFEZFERL, Ny 7 - TAT 4 Y 7OFERICHEIIH Y A
30 AH0S 5. SRIEMS. FREA AR (HREAS). TOM) 7L (FEE) 1TOLTIE, AIRCBLTREOS 5 HERORLRRLTEY T (V7) %
4. i?fv?%kfﬁé%@éfé WY ARLE Y ZRYF—)b, Z0M) F—)L (FEED) 12OV TIR, BFHRICBLWTEREDH 2 EEOK %2 ELTHEV XTI,
5. VRIREEPDOBESES £ HITE L7 b DT
6. [BELMEHE] THAMHE ()7 —0)] OF7 )L FREEHLTED $HA,
7. XEREFN BHEEEFL) KoV TIE. OEC EBEEEERE Ui ASEITEFL, Qdh - BEAEEIRE LR T, OEAREE 2R L

BARFET LS. FHY A7 7E Y bOBEOEEGIEZ TN ZND13.22%, @32.19%. @442% L %>TVET (V7Y VAFOETLEHD EHA).
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(14) CR10 (A B %)

202443H31H
CRIO : MERH I —FERNIER (AT v 7 (27 - 7517 )7 /)
«+ | a [ » | = A | ~ | v [ = [ v [ 2 [ v | 3

REEMNEE Rav T2 - 7547 VT7HR)
RI7T 14T« OEVEERAHER G EMT (HVCRE) B4t

AV NGTUN AT NG| YR - IYAR—=T v =04 (EAD) EEVAY - | oo,
RLLORSY | B | 75 \om| 25— 10@| Z= 1+ [ PF OF CF [ IPRE [ a&m |7eviom| MEAX
256K 15,274 —| 50.00%| 1438 230 — | 13.605| 15274| 7.637 —

BB (SLrong)  [oro o e e o el oo

774} (Default) — — — — — — — — — —
#Et 343,533 24,505 — | 187,609 56,600 — | 109,287 | 353,497 | 273,628 2,345
AT T 1T 1 OEWEERAHER T EMT (HVCRE)

3 o K N . IIAR= | = .
o | mm [0l o] 0 5 TR
EAD
2. 55K — — 70.00% — — —
I e R I T
774+ (Default) — — — = - —1
&t — — — — — —
(B4 BRM. %)
20254£3H31H
CR10 : ISR —REEMEE (Ruy T 127 - 75457 Y 7 HR)
1 | o | N\ | E + | N | N | F | U} | X | % | 5
BESMEE (RuvyTra vy - 754 7Y THR)
KT T 4T 4 OFWEERAG R EMNT (HVCRE) b4t
IV NFV|FT NTY| YR - IV AR—Y v —O% (EAD) BRVAZ |
Rl Loy | BAFHE AY— M| AY— OB 7= A b PF OF CF IPRE as VESANOL SRR
258K 33,377 50| 50.00% 2,229 4,691 — 26,477 33,398 16,699 —
& (Strong)
B (Good)

774+ (Default)
ait | | 426,575 | 13,466 | — ] 182,801 [ 72,541 | — [ 176,780 | 432,123 | 325,239 2,612
RIT 14U T 1 OEVEERAGERTEMNT (HVCRE)

N = IJAR= =
TV NG| ET NG| VAT - ool BRVAY - | g,
sl oy | s |17 720 T IA2 T 7y b | FHERR
258K — — | 70.00% — — —
®Song) S| TS oo R

774N (Default) — — — _ _ =

it — — — — — —




(15) CCRI1 (AL - HT5H)

DEEE

I AR=Y v —EHHFET N 3 1y
- 23,123
(A : EH )

YFSESES WSS PRI LI

5 | T AKR=V v —EEHEFET N — —
6 | s 23,453
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(16) CVAL

CVAY 27 D5 5EGIEEO SR

CVAY 27 D> 5G| EEEDER

3 | ot

1,869

CVAY 27 D5 G I DER
CVAY 27 D5 B HF EEA DEHR

(AL 1 HH)

At

1,742

(17) CVA2

LfTI35E 2% BA-CVAZER L TCVAY A 7HYEHEEZER L TBD A,

(18) CVA3

LTIISA-CVAZ A L TCVAY AV HAHZEH L TB D 8 A,

(19) CVA4

LTIISA-CVAZ AL CCVAY AV HAHZEH L TB D £8 A,
(20) CCR3

BRUHEIHDE A



(21) CCR4

(B B %, T )

2024%3H31H
CCR4 : WA FRE—R—1t 7 3 ) ZFBIROPDRARDOH T > ¥ —8—F 4 GHVRY - TIAR—TV v —
A u A = i ~ k
= ] Es

A PDI b | D WSEFES | spiop | | BE)27 O

PIESIESCY) (RWA density)
,,,,,,,, BRENAG LY 2R D v — (hBAINEREY LY 2Ky —RORERMNEREZR<)
1 | 0.008LE0.155 147,268 0.14 0.0 0.72 0.0 474 0.32
PR U0 = NS = A ] DO M
| 3 025K k050K | 1,627 045| | 00| - 40.19] Lo 25| - 44.55
| 4 |050BLEO7SAM | g I gt I g R gt I g gt I, -
| 5 |0.75B k250K | 3450 147 1 00| - 40.00| 1Lo| - 2618| 75.88
| 6 |2.508LE1000Ke | 31 501 00| - 40.00) .o 36| 11737
| 7 _|10.00LLE100.00%% | 232 1065 1 00| - 40.00) Loj 371 | 159.67
8 |100.00 (F7 4L 1) 2 100.00 0.0 40.00 1.0 — 0.00
9 [/hat 152,612 0.19 0.0 2.10 0.0 4,226 2.76
| EEBMERA L AR Yy —
| 10 | 0.00BLEO.ISKM | 393178 | 014 00| 05| | 00| . 27| 0.05
| 11 |0.15BL k025K | —l o —l o —l o -
| 12 1 0.25BL 050K | 1Lo76 | 045| 00| - 40.00) Loj 406 37.73
| 13 | 050BLEO.7SAM | g gt I gl I gt gl gt I, -
| 14 |0.75BL k250K ] 00| 138} 00| - 40.00) Loj 586 | 65.13
15 | 2.5051 1-10.005k% 170 5.01 0.0 40.00 1.0 161 94.63
T [ 1000BLEI0000RH |0 T s |00 T a0 |0 T 0 T T isser
17 | 100.00 (77 # L }) 155 100.00 0.0 40.00 1.0 - 0.00
18 [ /hat [ 395482 0.18 0.1 0.39 0.0 1,382 0.34
| YTV RIS ARy —
| 19 | 0.00BLEO.15Kw | ] 1094518 | 000 | 00| - 45.00] . 50 38| 0.00
| 20 | 0.15BLEO.25Ku | ol I ol ol I ol ol I ol -
| 21 |0.256L 050K | —l o —l o —l o -
| 22 | 0.50LL 075K | —l o —l o —l o -
| 23 |0.75B k250K | —l o —l o —l o -
| 24 | 2.50LLE1000KeE | —l o —l o —l o -
| 25 | 10.008L 100.00#% | —l o —l o —l o -
26 | 100.00 (F7 # L 1) — — — — — — —
27 [/hat 1,094,518 0.00 0.0 45.00 5.0 38 0.00
,,,,,,,, SRR L AR — Y e —
| 28 | 0.00BLEO.ISKM | 167915 0.05| 00| 953 03] ¢ 6,787 | 4.04
| 29 |0.15BL k025K | —l o —l o —l o -
| 30 | 0.25B 050K | ol I — ol I — ol I — -
31 | 0.5051F0.755 — — — — — — —
TN C Uk R 7 TY NN 1 N T NN 57 1 NN XA B~ | M 4
| 33 | 2.50ME10.00A%E | ol A ol I ol A ol I ol A ol I -
| 34 | 10.00LL1:100.00KH | 22691 1480 ! 00| 069 | 00| 78| 342
35 | 100.00 (F7 4L 1) = = — = o - -
36 | /it 267,947 1.77 0.0 7.11 0.2 15,045 561
&it (RTOFE—F7xUF) 1,910,561 0.30 0.2 27.02 2.9 20,693 1.08
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(B EAM %, T 6

20258%3H31H
CCR4 : N FE—R— 17 2 VA BIROPDRABDOH T > ¥ —I8—F 4 GHIV AT - TIAR—TV v —
A o A = R N bk
= . 1 Es

A PDES oo | pspD WSUES | pion | wemmemm| FEU27 | opmtig
UESHIESCY) (RWA density)
|| BEEEARY LY AR -y — (RBAVNEREG T AR -2y —RORERSEEERS)
1| 0.005LF0.155 1,905 0.05 0.0 40.22 1.0 194 10.21
3 Todsaroaske TR0 T Toas |00 T ass 00| ess 009
| 3 [0.25BLE050KM | 1449 044 00| 4035| Loj 649 | - 44.83
|4 | OS0BLEO.7SAME gt I gl IR I gt I gt I gt IR, -
| 5 |0.75Bl k250K | 7469 |  139] 00| 4000 Loj 5555| 74.36
| 6 |2.50LLE10.00K ] 402 885 00| 4000 Loj 592 |  147.39
| 7 _|l0.00BLE100.00%KM | o 1484 | 00| 40.00| L 0| 18167
8 |100.00 (F7 4L 1) — — — — — — —
9 [/hat 460,329 0.17 0.0 1.33 0.0 7,851 1.70
| MR L AR Yy —
| 10 | 0.00BLEO.15Kw | 654| 005 00| 40.00| Loj 56| 8.57.
| 11 ]0.15BLE0.25KwE | 215226 | 015 00| 066 00| 633 0.29.
| 12 ]0.250LE0S0KmE | 1602 044 00| 4000 Loj 92| 36.97
| 13 | 050BLEO.75AM | ot ol I gt I ol I St ol I -
| 14 |0.75BLk2.50KkmE ] 763 128 00| 4000 Loj 482 63.19
15 | 2.50L F10.005k 217 5.03 0.0 40.00 1.0 203 93.66
T L 1000B L0000k O T s T 00 [T w00 | 0T 0 T eean
17 | 100.00 (F7 4L 1) 83 100.00 0.0 40.00 1.0 - 0.00
18 [ /Nt [ 218547 0.19 0.1 1.25 0.0 1,968 0.90
,,,,,,,,, V) YAy AR =Yy =
| 19 | 0.00BLEO.15Kw | 1,099469 | 000 00| 4500 . 500 32 0.00
| 20 |0.15BL 025K | o o o o o o -
| 21 |0.258LE050Km | o gl I o gl I o gl I -
| 22 |0.50BLE075KW | ol o ol o ol o -
| 23 |0.75BLE2.50KkWE | ol o ol o ol o -
| 24 |2.50LLE10.00KeE | o o o o o o -
| 25 | 10.00BLE100.00%8 | o o o o o o -
26 | 100.00 (F7 4 1L 1) — — — — — — —
27 [ /et 1,099,469 0.00 0.0 45.00 5.0 32 0.00
|| EERBEERO T AR-D Yy —
| 28 | 0.00LLEO.ISK®WE | 225244 | 005 00| 628 02| 6,402 2.84
| 29 |0.15LLE025KwE | 8297 | 015 00|  160] 1 00| . 66] 0.80.
| 30 |0.25LLk0S0KME | o o o o o o -
31 | 0.50L1F0.755 — — — — — — —
TN N U T BT T ) NN 74 NN ] NN X, ] M 1 N T S 4
| 33 | 250510004 | o gt IR ot IR gt IR ot I gt IR -
| 34 | 10.008LE100.00K% | 12028 | 1484 00|  187] | 00| Lio| 9.30
35 | 100.00 (F7 1L 1) — — — — — — —
36 | /it 294,616 0.92 0.0 5.54 0.2 11,598 3.93
&it (RTOFE—F7xUH) 2,072,962 0.19 0.2 25.08 2.6 21,450 1.03




(22) CCR5

f—

(AT 2 HHH)

603,880

O || 00

761,902 774,230

—

He: (EMEE)

(AL - H M)

765,678 —

\O || 00

915,447 930,853
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(23) CCR6

HHHEEIDD EHA,
(24) CCR7
FMHEIEIZD D TH A
(25) CCR8 @i < EHHm)
1 | WP REEEENO T AR—-Y vy — (AF) 1,148
2 | [BRERREREICNT S L= F - /AR — D — (SHEREER<.) 10,501 210
3
|4
10 AHEOERES — —
11 | JEEREhIBERERENO T 7 ZR—-V v — (D) —
|12 | | FREBPREREBICHT S b L —F - TY AR ¢ — (AR EIRS.) . -
|13 (1) dRERmES| (BBLSYH
| 14 ] (i) URERmARS| (B
|15 ﬂ.k“.l..k.‘.“.ﬂ?ﬁ‘.’?.ﬂ_y@?.' ___________
| 16 | (1v) 7D7\7’D77I~
|17 ]
|18 ]
119 ]
20 | | Fmbomase = =
(i < EFT)
1 | ERPREEREAD T AR -V v — (&F) 1,504
2| (@R T s hL— N Ty AR Y r— (SHEEREERL.) 75,111 1,502
3
4
10 AU OERES — —
11 | JEEREhIEERENO T 7 2AR—-V v — (D —
(12| [ RIS 5 L= F - 20 AK— v — (SHEMEE Y .) — —
13
Ve
ST
e
SR
18 |
119 ]
20 AU OFERES — —




(26) SEC1 (AL - HT5H)

DEEE

1 7= (&3 — — — — — —| 82,666 — 1 82,666
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