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105%~130% 4,723 — — 4,715
150% 5,802 3 19.312 5,766
250% 1,842 — — 1,842
400% — — — —
1,250% — — — —
z O — — — —
& 5t 140,463 8,403 11.138 139,604

(%) [CCFOINETIE (%) ] &1 CCFEERALARRVERURVBIRF EDOMREDTTZRDAT - NFLZWEIDIY RS+ —DF%E, CCF - (ERURVHIBF =
BRI AR —Tv—DAT - INTLXDFAIET EETIRLTHEELAEDZETT,

PIRT «ITAFDRGJTEDIITAR—I v —DEFH

UR7 - 914 bOHEICERT 3 BEEETHEEF DRI
DR7 - A MDHITEIC(ER T @R THEREAZE QLI T ORBEEERAL THIET, 46, TVAFR—Tv—
DEFZEICERBRMAEREOENIITRIT - TEYEEA,

-HREH BAREERE2— (RI)

-#X &t BARFRAZERT (JCR)

CRAA—R TR T =X AN L—FT 127 (S&P)
=T A—=R A NRRE—R - —E X124 (Moody’s)
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PERYRAJHIBEFEICE T 5FIH
ERYRZHIRFEICEAT 3URITEEDH#H RUFHROME

ERVAVHIBF AL, EENEBATWSERVAVERBILT 57-0DHEEEV, BAENICIE, FREERK,
BMFEAHIER, RAELEPZELET, YEETIE BEBEOIMLEICERL, E&fE, REMER. BBEARE.
EXERIE BREFOBELLE SEFLAENSFIEDOHIIEL TN, BERPRAIICEIZFLEEIL. HET
HISERNAEMTEL TRBREL THENET, LIPWELT, FRPODFryy 2 - TA—ZEHL. BIFR-RIEIC
BEICERFLEVREDR EIFRZICBLTHIET, 2L, SEFTEOKR. BRFLARINIVELSE
IS, BESEANDTAEHEAEIEMBEIRN: E IR WK EBYERIRONCEBD THENET, Y&E
PIROIBRICIK. BEETREEE. AMEE%. FEEE. RFRAEICIE. ARG ERREHSRI. BUTHE
REEBMRL. REMRGEZEN HVETH . TOFRIC OV, £EFTEDS [MESHIURMRIE] F(CH, &
Pl EEEWR. $LOEELFHEEToTCHNET, o, EBIFH. FHER. AIEEM. YEEH, EHF
FEENGICRL T, BBFSENHIRDFIZREZRDN/IHEICIE. HESEMEID&ERICHWT, TREHEHEAWS
HBErHIET, OB FERVRVEIRFEN—DELT. £ENEDS [MESBHMERIE] XPEENES
FICEDE BERNICHEM THEEHEED L. FRIOBMPEFREERL CGHLRRTHVELLET,

LH. N—HIMTEHSNTWBERYXZHIBFEICIE, EREREL CEEERLES. HHEHA. R
ELT, EEMEMRR. —MREFAEALAZARIIE S, ZOMKRBFRBEFNZELET, ZOIBFRALICH
THERAEOFHEICOVWTE, FEMBFRRIIBTEREEFRICEEK. —MEFEALAZARIESR
FICHRG/NEEFRE T ROMEARITIIAR-Dr—ELT, B ERED» 5L TV BBV HTEE
LTHNEY, £/ ERYVATHIRFEDOBERICHIERVIZOEHICEAL TR, FICEEPIIAR—Yv—
DIERAICRSZEBL RSN THIET,

s SAYRTHEIRFENBEASINEIIAR—-Iv— ($EEFM)
ERURSHIR BRESREEDR : HLIh FUNF T
Fik

R—kTxUZ BH6FEE BH7EE BH6EE BH7EE
BRURIHIRFED

BRENEIVIRAR—Iv— ‘ 1.613 ‘
(G3) YLmEE, BELRMEEBRICOVTHEFEEAVTHIET,

riREE G IR U RIRFHMING I OGS IHBFDOVUR I ICRET B EIE
IRERE G | R U RERFHARES OIS IHBFOURIICATIURAITEROAH R UFHOBE
IREBGEGICIE, TTEOEENCSIBRESZIBIREEDH BB R 7X, BB IHF AP ZILTEEICED
ZEICENBREZIBAEEMDHIERIZAIPATLINTENET, YE2EOEFNLRERBIG X, A
SRS ERE | DR DR EEFRICHERIN TV SHEANEED—BONELERHERE DY TIDHTHY.,
MBIRI RMERVZR T DFEILRER T, YEIE|DOERBRICLIFEXEILDOETE L. HFRIT-THY
Ftho ZOM. UEIE|DUIXIERRUVUESERERDOEIL S EEED THIERAN . MR ERSE(IC
DWTIE, HLEDELEREEICEDSN/ESEHEADIE [ HSELHDICERELTHIET,
¥/, REFRFHAREG 3T THYER A

SISFHETIIRANR—Iv—ICBHI B5IA
LEEE, A EBROBEET->THIEL A,

1,216 ‘ 15,007 ‘ 13,763 ‘ — ‘ —
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HESEADRER]

oFANL—=2aF I -URTICET BIEH
DRIEBOAHNUFHROBE
FNRL—2aFIL- YRV EG, BEEDEBRDBERE. HHEDEEE LS XT LY REY) THdEXIIMNE
WEERICKIYLENBREWHZIRY (BOEARLERDEEICETNES) RUYEERSY [FL—aF )b
Y27 ] EEBLEVRY (BSEALRDETEICETNEWVS) 2VWET, e, FxL—23F b URTIC
DWTC, EFBVRY, YRTLIRY, EHIR7. BFFIATIDEIR7EECRILWIZATEEZ, EIRAH P EIE
FECETAURVEBDERNAHEINFNDUZIICDWTED, EICURV%3BHEL. sHMEL THIET,
Fo. ShHDURZICEALEL TIE. VAV BEBREREICHEELTIHE - RETT58EbIC. REICISU TS
SEICRETIRBERMBLTHIET,
ARV—=23F )L - URTHEEOEHICERT 2 FEOBMALCICEHAE
WERET, BEMEHAFEERAL THY, ANL—23F L - URTHHEECDVLTIE, WTICSWEHLTHET,
(1)BIN&EHA*E
BI (BEMUEIEIE) DEAEIL.ILDC (£F1EHR).SC (ZHER) HLUFC (£RMERER) £A5TLTEELT
BNET, HH.ILDC. SCHLUFCHFEIFERFEIOSRICEDSNHRICEDTEHLTHIET,
(2)ILMOEH A%
ILM (PEBIBRTREND) 13, 5REE30655H1IBEE3SICEDE [1] #ERALTEYET,
(8) ANL—I5F )L - DR IABLFEDE HIC Y /-> T BINE HASRRIL =B ELBFINH £
UL WERA,
(4) ARL—25F )b - DR TABSEEDE HIC Y > TUILMDE E SRR L 1 rRIB R D H
FUTEVERA,

rHESFNBHRAFIIANR-Iv—ICBHTHEIR
URIEEDHHRUFHROBE

HEFIIVAR-Tr—IlH7250D1, L5, FFLEHK. TOMEEFREEZEADHESI L
9, TDI5. EHHKICHADBVRTDBAICOFEL T, BHAFHEAICI > TIRETHEEHIC, HEEDIE
ABTIZBI AT DRRP, WESNVRTERER:, @TFRNEREREICHRETHEEDIC, AR TAMEER
BBV ZI DA EEEL. EHRICALMEEREAREL THIET,

—7. FLESHAICEALEL TS, HeENVTEDD [EeERRE]| FICEDWVSEIEELER - E1E%1T-57C
B, ZOMEEPREEZEANODHERICFALEL TIZOEE. ERICHIETL THNET, £/ YXTDRIRI.
MBRRFCOEICULAMAICL BRI GEZ YU TR/ T HEEDIC, ZOKRRICOVWTIE, BE., FEM
NREETHIEE BYLEVRIEERICEBHTHEIET,

Ld. HFEBECHHPZREHLIBICOZEL TS, HEEFTEDHS [ECETERZ]. [EH-5ILHHE] &
UBAABZETHED (MM EHIET2ERIEL ] ([ClEo7, BELREET-THIET,




rHBESFNBEHEAFIIAR-Iv

+ BfEXRKRET LN VTS

—ICBA9 %518
(HMACEAM)
. emeFE [ wmEE |

BfENRKRst L8

BfENRERs L8

*+ = L7 = 2 1,578 1,578 1,375 1,375
¥ £ B # R = 833 — 833 —
& & 2,411 2,208
s HEEXIHNEFELI AN—Jv— DTN UEIICH S EROEE (SACEHM)
X % ‘ SH06%FE SH7TEE
7 bl it 69 202
7t bl B 7 138
8 # - —
(F) BEEHECHIIBRBEDHELDHL THVET,
* HERRRTRAIN, D, BREHEETRE SNV FHEEZE DR (BAEET)

A 310

+ BEMRRNUIEREEE TREB I NV SR D&

BHTEE

(BArEAM)

¢ URT - IIAMDHBULEHENBEREINZ I IAR—Iv—ICEAT BFEIE

W2 2—AREBEBRAITBITIAR—Ivp—

HH6FE

10,726

BHTEE

11,037

(BArEAM)

RYT—hARZEERIDIIVAR—Iv—

ERMAN (250%) EERIBTIAR—Iv—

ERMAN (400%) ZERAIBITIAR—Iv—

A=\ (1250%) ZBRIDTIAR—Iv—

SHSEME 3t O Bk (LI I
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HESEADRER]

rEFVRTICEIT BFIR

(1) VRIEBRDHGHMUFHROBIE

DURERBRUEHAIDNGRETDEFIZIDEZH R UEH

2FIRT S EFEECHFVCIBREWHDIVRI T, BELEBOLFE/ IBEDIXvyFHFEEL T
3h TG FINEETIIEILNEEMEDNEEH LI ROFIRDE T EVLIBRER DI TEVWVET,
LLETIE. 2FUXI7E2EELYRIO—DELTRBLTHIET, ol 2FUXID55, RITTEMED2F
1)Z%7 (LIF.IRRBB: InterestRateRisk in the BankingBook %) (CDWTIE, ERIDEBIRIZEDRKERLEZ
L) T EHIOREEEICEL), REGBERICEHTHIET,
(3%IRRBB&IE, FIBURIDIE, NL—T 1 VBB |FERT R TOLFIRICEE - &fE. 77137 XBE|
BB L FUXT7ENET,)

@URIEBRVPIZTHIBDFHE
YLETIE MENIXIEERICHIZEZEEIZXID—DEL T, NILRI—I2RDEFKICEE - B8&
EMRELTEELTHIET, BANICE, AAMEESPURVEERERICHBVTEFIURIOFHAIRERIC
DWTDR - FHEZ1TOED. @FIVRIBRELS/IHE DRI EICDWTHE - e T oEEbIC,
BICICUTREMARET24E, BE - BEOKELICEIZVRT - 2 A-IVIBHTEIET,

O&FURTFHBINSEE
M B ICIRRBBAETEIL THIET,

OV ESFIZRIDEIBFE (N Y FBROZE LOBRIRVWEED)
HEBETR, @RI —EDEIEZEBY 2L EBRELS/HZEICE, ZOMBMELHETE DIEST
HEDIED, €Ty T ELEHTRIR A EERETILTEVIET,

(2) FFIVRIDEEFREDEE

A BARERICESCEENRROMRELDAEVE (1) RV ANI (G2) ECICLHEESAThSIEMULTH
SETREITIEFUZVICETREE
(1) IRRBBMDYB. £F> 3y 7l 3R FHNMEDBDEREL CEHAIINZHDTH-T. FERERICE
HONI=EFIL 3y IICEUETEINZBDEVWET,
(7#2) IRRBBMSB, £F gyl 2EHEERANS124B%ZBTIHETORD LTI DF D EEE
LTEHEIRN BN THHT. BIRERICEDONLF v 7 ICL)EEINDEDEVWET,

OREEFRL(CEN) L TON L FELEDFIT7EHA
MENETRSICEN L TN FSEDFIHE 31 25F THNET,

@mENMETRR ICE) H oW RR DS FIUE SR
MEMETRZICEN ETONRRDEF NEHIIISETHIET,

Q@mEMETAENDBBDEIL THE Q7R ETIVE) RUZOHIR
MEEFRENDHEIDEH THEICOVWTE, ERMTHEDSRTHLRTIREFRAL THVET,

@EE £ EHOHARATE =X E TR DHARRATAZFICRI ¥ 514
EE £ FEHOHRAIEE R O TE RS DOHRATAFRICOVTIE, SRUTATED SR THLRTRER
RALTHIET,

OEBDBENEEHERVZDHIRE
L ETIHIRRBBOEHICHA, BERICEHLA2FIRIDEEEEELTHIET, bbb, 25U
ZIDERICHWT, BEROHERBRZFEERL (HUEE A,
o, EREMOB ALY, —HOBEICOVWTREFHEBIICE I Fry1 - TO-2MOBEICE
FILT, @FVRIZEHLTEIET,



®XTLyRICET 5Hii GHEICH-->TEIIB2FIXFryi 1 - 7O-ICEHIIPEIE)
LHELETIHIRRBBOEHICHY), EIF|EFICATLyREEHT. Fryla - JO-ICXTLyREEDHT
BHLTHIET,

OARZBETIVDERS. AEVEEANNINCE AL EL RIFTZOMDETIR
AEETIVIE. FERLTEIEE A,

@FHAMED R P EEMICRAT 22 DD ERFR
LHINEBEM T AMER T, BB LOEEETHB20%% LEAZHDD. JEVETCEHEILAEF|VZ7I(C
HU+HEECSERDRBIERINTEIET,
hh, ULETREEMOE AL, ANVABFICAZEFELEZ2EEIONDEE - BF%IRRBBD
SHABTRELTHY, ZORFCH/-->TIITEEMNLELE (YEEDEE - BEDS%IEE) [CNAT. X
WL EBEEEBELTHIET,

SASEM DS PHmy (LI I

B. Z&EN. HCEXDKREEDFHE. ALR - 7Ab, URVER, IRFEIE, EE_LOHEEZOMDERT,
RRERICEICEENFRRORMRELDAEVER VAN D LTI A7 ZEHRIL TV BB EICHTS.
LBEFURVICEATHEER
O£ ay BT

AEVERUVANINLAD & FI RV EEHAIT 3358 DEF a3y 7l o0 TE, BEDEHP, 52
FICEDENEEELTHIET,

@2FIVZVEHRIDFIHREVZOEK $F . ATRERICEIKEEMNRRONRELSAEVER U ANIE
AEKELDH)
LLETIE VAVEREBFED—IREL T, £FVRI%EVaRGEICEVEERL THYET,
E4RC1E, BPIEICERINUIXVERDOEERNT, BMASHELCEOTIZIEIPTEESEV -
EmEOVaR (REHARN F. SRAIEAR F. F88K%E9.0%) (CEIHIFZIRVEI(ICHHL. YRUBR
EEEFRELEETIETREMDIEFRICEBDTEIET, £, BEE[ICDVTIE, VaRICE IS
DRX7EDEERICINA. KEICESER LRBEXRFHEBR T 7—LRA M EBETEL THY), EHARIICE
BAA#ERETIETCIRIOAIA—ILETS>TEIET,
%/ UEETIH. BEEADTEEEDFHMEP AN X T ASDERICH-V, BEDODEFP. ERFY
FICE K EFIEELIFESETHOICHRIIL THIET, 35610, IEREERRE _EOHIFZ DM
BETIE. MISRIBESEREEZA-EFOREBLAEERMOS V2N EHELZBTEL, £FIUXTEEHAILT

BUET,
* IRITEIEDEFIVURZ (IRRBB) (BArETFM)
IRRBB 1: ZFURY
AEVE ANII
it
TP EIEES TP EIES
1 EBNSLLY TR 2,763 2,841 0 0
2 THEASLLY TR 0 0 70 11
3 27 1—F1t ////
4 735wk
5 ST LR
6 AR FIET ////////////////////////////////////////
7 N 2,763 2,841 70 11
HAK A%
8 BCEAOH 11,420 11,045

() @FVRIOEEFEDHESZ R, [EMENLRREIE] OEBICEHL THVET,
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+ EHSEERATREERUVUEMBEZRATHEDRSE - 512K (B ATE . %)
i STy gﬁ{%‘%"ﬁ (ta{??*(a) (d)glé(‘aﬁ—c)
A% (c)
BESEBIERD SH6EE 238 238 199 38 100.00 100.00
INSIcETDEE SHTEE 347 347 267 80 100.00 100.00
s B & SH6EE 1,943 1,833 1,538 295 94.37 73.01
SH7EE 1,921 1,816 1,538 278 94.52 72.56
SH6EE 16 0 — 0 0.10 0.10
=8 2R E SH7EE 31 0 — 0 0.23 0.23
= A W +t| DHUFE — — — — — —
£ w R O®| surEE — — — — — —
5 ¥ x @ DHUEE 16 0 — 0 0.10 0.10
® N & % sureE 31 0 — 0 0.23 0.23
NoE A SH6EE 2,197 2,072 1,737 334 94.27 72.67
SH7EE 2,301 2,164 1,805 359 94.05 72.39
e SH6EE 65,064
ERER B e 63.924
w5 EB3 HH6ER 67,262
(A) + (B) SH7TER 66,226
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BYELEVWEHETY,
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SHETOEHS T, [RETEBERVINSICETHEE ], [BREE] RU [ZAMELERHEE] ICHYSLEVEHETT,

6. [EEEH#E] (B) tid. BHEDHBIRERVBESBEICIHCHBEN» LVEETH, [HETEBERVINSICESTIEIE]. [FREE] RV [EZEREE] LS
DIFHETT,

7. [ -RIAEFICEBEINRIALE] (o) . BEEEICEIWTEHUAIBROMAFIRE RABER ORI L BB FIREEBOHS M BRRDEETEITT

8. [Ef5IHE] (d) (K3, ERFEEICH T —MEES LSRRV TR ELTHET,
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B SRS T — OB EEESORSE VN LE UL,
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3%, BULLVWEBEREIHC—FEELYEL,

~

> SRR
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BN, REBGIEEANMEELTIEAM. BELEBRBZNRBHRECLIMEGEERIEI» HUATFELL48BHH
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48BHHELNEL
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TP ARBFBOBEICINIFNF AR LRAL, RENBEPRIDEERBAOTHLBEZIEE->TVET, ITXIEF—
BEFICEIZBBEOTRNAG, ERFryTOBECPLEEICLIZIIARNMIROBZERDZ—F. MEICHVTISBEVEEFDIC
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(BAFM)

M 8 ‘ 86H8 (HF6F3IA/XK) ‘ 873 (HH7F3/XK) ‘ 88H (HF8F3IA/AXK)
(BEDL)

b2} = 2,289,525 2,014,617 1,611,130
78 > = 28,737,167 28,793,799 33,722,767
g A & #% & i3 — — —
= 33 (0] 5 5t — — —
=) i sk Eo 50,325,055 49,706,764 50,986,578
3] & 4,611,292 5,479,689 6,846,137

ith 7 & 3,613,887 3,611,836 3,609,786

= A #t & - — —

#t & 16,379,131 15,387,013 15,422,451

LS =® 1,042,873 1,605,233 1,402,108

z O fs D E F 24,777,870 23,622,990 23,706,094

=i e = 68,809,989 67,096,203 66,067,544
2l 3l F g 435,006 298,889 157,460

F f =i i 1,546,944 1,510,336 66,018

g = =i 1 66,149,855 64,672,490 65,185,366

E] 21 =i i 678,183 614,486 658,698

Z D ftb = E 1,147,928 1,119,113 1,118,282
X R B A B =H 98,013 58,071 35,258

E & P & & & F 805,100 805,100 805,100

Al $h & A 14,250 18,178 14,972

ES 1N 1N it 206,095 197,484 240,599

zZ O f6 O B E 24,468 40,278 22,351

a i B E & E 2,790,086 2,852,234 2,871,092
2 7] 489,226 482,217 468,450

T ith 2,167,928 2,167,928 2,167,928

U - A & E 9,797 7,785 5,774

=2 5 1= & E — — —
ZOMOBAEREEE&EE 123,134 194,302 228,938

s i @ TE & B 9,418 21,363 17,492
v 7 N o 7 7,698 19,233 15,770

D fl h — — =

U — A & E — — —
ZOMOEEEE&EE 1,720 2,130 1,722

1% JiE B = & E 175,698 188,656 85,374
BIMCRIBERSTEE — — —
& CE 7 S 8 pid 133,483 121,335 106,291
= ) El | = ~431,016 £1426,636 2 394,515
(55@5 & @3 38%) (2332,454) (2334,433) (£~ 358,966)

& B (0] il ) st 163,987,335 151,487,452 156,092,038
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(BALFF)

B 8 ‘ 86H3 (HF6F3IA/XK) ‘ 873 (HH7H3/XK) ‘ 88H (HF8FIA/XK)
(BfEDER)
T8 = & = 140,636,618 138,011,178 141,774,459
El JE& ¥ &= 3,166,900 3,712,603 3,483,481
z b & &= 73,116,355 73,361,910 71,548,868
iy ] ¥ &= 827,510 721,998 671,978
b %0 A = 212,399 171,059 218,172
E A ¥ &= 59,236,340 56,068,208 62,241,808
E H ® &= 3,393,218 2,993,929 2,638,957
2 O f O B’ = 683,894 981,469 971,193
f& A = 441,000 392,000 343,000
f& A &= 441,000 392,000 343,000
< D ftb a & 340,948 295,252 462,137
X R B R B £ 68,280 58,641 41,205
ES h & A 43,326 70,298 144,106
B & W |\ B = 263 403 1,489
X H E A OB OF 127,420 43,055 91,724
Al 2 1IN it 4,924 5,083 3,910
$h [ x b1 = 7,404 4,660 2,570
h R X B H 2 30 3,985 5,520
B 8 A D &= 53,579 53,083 54,607
) - A & % 10,518 8,383 6,248
8 E KR = B B 9,625 9,625 9,625
Z O f o & f& 15,675 38,132 101,229
= 5 3l E] &= 53,445 53,445 54,053
B B 8 £ 35 B £ 356,945 353,198 373,873
® 8 R B B » 351 & & 71,344 48,482 63,525
ERERBREILRBEXRS S & 29,802 5,487 —
B % # % 3 I = 6,087 7,318 9,651
#® {13 B & a & — — —
BHEBICRIBEREZER 409,309 419,718 419,718
& % ® sk 133,483 121,335 106,291
a8 & D BB =) 5 142,478,984 139,707,416 143,606,711
(FREEEDER)
i & &= 596,464 588,338 578,058
] b} o & & 596,464 588,338 578,058
gl i # BS = 10,037,215 10,391,246 10,828,437
gl it # ] &= 605,388 605,388 605,388
z 0 fb A & B R = 9,431,827 9,785,858 10,223,048
1 bl & hva & 7,151,334 7,151,334 7,151,334
S H XL D HE RS 2,280,492 2,634,523 3,071,713
0 ) ES & S ) A20 2647 A 1,737
= 8 & E =) B 10,633,660 10,978,937 11,404,757
ZOoRBEMIESTFHERS 105,282 42,098 321,570
' ZE N v Y B = — — —
I b B F @ = & = 769,407 758,999 758,999
T EE B EFE S 874,690 801,097 1,080,569
w B8 E O B & F 11,508,350 11,780,035 12,485,327
BEROUCMEEODRDSESF 163,987,335 161,487,452 156,092,038
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