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2021
)-2020 12 31
A
A C C
44,637,409.30 | 1,600,491.96 | 50,189,813.73 | 1,857,968.47
16,708,651.60 27,829.82 | 80,399,699.44 | 1,526,121.88
0.0537 0.0023 0.1593 0.1177
4.10% 0.17% 13.29% 9.56%
5.03% 4.39% 12.76% 12.09%
3.1.2
2021 2020
6,351,567.83 | 531,688.17 | 85,050,007.38 | 3,891,564.62
0.2917 0.3381 0.1533 0.2250
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7.1

§7

2021 12 31

2021 12 31 2020 12 31
74.7.1 40,582,340.89 9,470,213.07
105,803.60 12,562,822.50
205,353.15 268,584.90
7472 820,862.65 721,560,282.35
739,942.65 196,220,368.46
80,920.00 525,339,913.89
7.4.7.3 - -
7474 - -
7.4.7.5 6,938.03 6,933,364.32
39.97 39.97
7.4.7.6 - -
41,721,338.29 750,795,307.11

2021 12 31 2020 12 31
7.4.7.3 - -
- 7,000,000.00
- 5,129,312.06
9,751,726.24 -
57,694.10 426,276.88
8,242.01 60,896.69
2,291.63 10,982.86
7477 111,989.64 342,656.31
8.68 59,454.68
- -3,073.97
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7.4.7.8 200,469.73 59,000.00
10,132,422.03 13,085,505.51
7.4.7.9 23,344,466.92 572,250,780.30
7.4.7.10 8,244,449.34 165,459, 021.30
31,588,916.26 737,709,801.60
41,721,338.29 750,795,307.11
1 2021 12 31 A 1.3543 c
1.3381 23,344,466.92 A 21,772,063.56
C  1,572,403.36
2 2020 1 1 2021 12 31 2020 1
23
7.2
2021 1 1 2021 12 31
2020 1 23 (
2021 1 1 5
2021 12 31
2020 12 31
23,279,885.18 91,340,259.24
1. 9,655,118.16 17,532,160.65
7.47.11 170,324.87 267,933.64
9,404,028.40 17,263,205.07
80,764.89 1,021.94
2. ce_>> 42,981,259.79 43,677,177.29
7.4.7.12 45,603,303.49 49,321,427.23
7.4.7.13 -4,907,507.13 -6,884,585.73
7.47.135 - -
7.4.7.14 _ _
7.4.7.15 - -
7.4.7.16 2,285,463.43 1,240,335.79
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3. 7.47.17
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4. -
5. wo 7.4.7.18

144,927.07 252,882.18
6,543,403.76 9,414,437.92
1 7.4.10.2.1 3,017,872.89 3,994,165.63
2 7.410.2.2 431,124.71 570,595.15
3 7.410.2.3 98,293.70 89,557.40
4 7.4.7.19 2,392,055.90 2,335,158.25
5 350,425.98 2,285,579.75
350,425.98 2,285,579.75
6 26,700.58 57,061.92
7 7.4.7.20 226,930.00 82,319.82
. 16,736,481.42 81,925,821.32
) 16,736,481.42 81,925,821.32
2020 1 1 2021 12 31 2020 1 23

7.3

2021 1 1 2021 12 31
20210 1 1 2021 12 31

572,250,780.30

165,459,021.30

737,709,801.60

16,736,481.42

16,736,481.42

-548,906,313.38

-173,951,053.38

-722,857,366.76
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52,891,233.03 16,711,698.51 69,602,931.54
-601,797,546.41 -190,662,751.89 -792,460,298.30
23,344,466.92 8,244,449.34 31,588,916.26

2020 1 23 ( ) 2020 12 31
18,452,854.74 2,647,921.12 21,100,775.86
- 81,925,821.32 81,925,821.32
e s 553,797,925.56 80,885,278.86 634,683,204.42
681,481,820.53 104,009,543.81 785,491,364.34
-127,683,894.97 -23,124,264.95 -150,808,159.92
572,250,780.30 165,459,021.30 737,709,801.60
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2013 1 1
1 1
1 1 1 50%
1 250 20%
[2015]101
2015 9 8
1
7.4.6.6
[2014]81
[2016]127
7.4.7
7.4.7.1
2021 12 31 2020 12 31
40,582,340.89 9,470,213.07
1 - -
1-3 - -
3 - -
40,582,340.89 9,470,213.07
7.4.7.2
2021 12 31
217,942.51 739,942.65 522,000.14
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85,500.90 80,920.00 -4,580.90

85,500.90 80,920.00 -4,580.90

303,443.41 820,862.65 517,419.24
2020 12 31

165,617,895.

12

196,220,368.46

30,602,473.34

275,154,793.39 274,675,913.89 -478,879.50
250,768,754.76 250,664,000.00 -104,754.76
525,923,548.15 525,339,913.89 -583,634.26

691,541,443.

27

721,560,282.35

30,018,839.08

7.4.7.3
/
7.4.7.4
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2021 12 31 2020 12 31
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52.36 6,218.52
826.21 6,926,401.21
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101.64 132.99
6,938.03 6,933,364.32
7.4.7.6
7.4.7.7
2021 12 31 2020 12 31
111,434.64 341,616.36
555.00 1,039.95
111,989.64 342,656.31
7.4.7.8
2021 12 31 2020 12 31
1,469.73 -
9,000.00 9,000.00
70,000.00 50,000.00
120,000.00 -
200,469.73 59,000.00
7.4.7.9
A
2021 1 1 2021 12 31

554,954,103.87

554,954,103.87

43,844,149.32

43,844,149.32

-577,026,189.63

-577,026,189.63
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21,772,063.56

21,772,063.56

2021

1 1 2021

12

31

17,296,676.43

17,296,676.43

9,047,083.71

9,047,083.71

-24,771,356.78

-24,771,356.78

1,572,403.36

1,572,403.36

7.4.7.10

85,050,007.38

75,535,412.03

160,585,419.41

44,637,409.30

-27,928,757.70

16,708,651.60

-123,335,848.85

-46,245,460.99

-169,581,309.84

8,426,784.82

5,277,997.90

13,704,782.72

-131,762,633.67

-51,523,458.89

-183,286,092.56

6,351,567.83

1,361,193.34

7,712,761.17

3,891,564.62

982,037.27

4,873,601.89

1,600,491.96

-1,572,662.14

27,829.82

-4,934,906.57 565,163.03 -4,369,743.54
2,362,532.66 644,383.13 3,006,915.79
-7,297,439.23 -79,220.10 -7,376,659.33

557,150.01 -25,461.84 531,688.17
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7.4.7.11
2020 1 1 2021 20200 1 23 (
12 31 ) 2020 12 31
110,760.15 81,890.52
50,642.93 153,899.22
8,921.79 32,143.90
170,324.87 267,933.64
7.4.7.12
7.4.7.12.1 —_
20200 1 23 (
2020 1 1 2021
) 2020 12 31
12 31
905,739,022.04 704,421,590.12
860,135,718.55 655,100, 162.89
45,603,303.49 49,321,427.23
7.4.7.13
7.4.7.13.1
2021 1 1 2021 12 | 2020 1 23 (
31 ) 2020 12 31
-4,907,507.13 -6,884,585.73
-4,907,507.13 -6,884,585.73
7.4.7.13.2 —

2021 1 1
31

2021 12

2020 1 23 (
) 2020 12 31

1,018,470,295.81

710,994,511.87

39 71




2021

1,007,613,415.53

707,904,446.68

15,764,387.41

9,974,650.92

-4,907,507.13

-6,884,585.73

7.4.7.13.3

7.4.7.13.4

7.4.7.13.5

7.4.7.14
7.4.7.14.1

7.4.7.15

7.4.7.15.1

7.4.7.15.2

7.4.7.16

2021

1 1 2021 2020
12 31

1 23 (

) 2020

12 31

2,285,463.43

1,240,335.79

2,285,463.43

1,240,335.79

7.4.7.17
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2021 1 1 2021 12
31

2020 1 23 (
) 2020 12 31

1. -29,501,419.84 29,878,039.12
— -30,080,473.20 30,592,131.34
— 579,053.36 -714,092.22
2. - -
3. - -
-29,501,419.84 29,878,039.12
7.4.7.18
2021 1 1 2021 2020 1 23 (
12 31 ) 2020 12 31
140,199.37 245,969.05
4,727.70 6,703.98
- 209.15
144,927.07 252,882.18
30 30
75% 3
6 50% 6
25%
7.4.7.19

2021 1 1 2021

2020 1 23 (

12 31 ) 2020 12 31
2,389,330.90 2,330,533.25
2,725.00 4,625.00
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2,392,055.90

2,335,158.25

7.4.7.20
2021 1 1 2021 2020 1 23 (
12 31 ) 2020 12 31
70,000.00 47,595.62
120,000.00 -
35,730.00 33,824.20
1,200.00 900.00
226,930.00 82,319.82
7.4.8
7.4.8.1
7.4.8.2
7.4.9
- )
- )
s & ’3
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7.4.10
7.4.10.1
7.4.10.1.1
2021 1 1 2021 12 31 2020 1 23 ( )
2020 12 31
703,969,339.26 44 .26% 801,570,509.72 53.45%
7.4.10.1.2
2021 1 1 2021 12 31 2020 1 23 ( )
2020 12 31
356,249,284.64 44 .30% 731,805,085.72 65.06%
7.4.10.1.3
2021 1 1 2021 12 31 2020 1 23 ( )
2020 12 31
3,937,800,000.00 96.70% 20,529,700,000.00 94.20%
7.4.10.1.4
7.4.10.1.5
2021 1 1 2021 12 31
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580,335.33 47 .50% - -
2020 1 23 ( ) 2020 12 31
746,504.03 53.45% 205,027.04 60.02%
7.4.10.2
7.4.10.2.1
2021 1 1 2021 12 (2020 1 23 ( )
31 2020 12 31
3,017,872.89 3,994,165.63
95,967.48 269,804.19
0.70%
H=E>< /
H
E
7.4.10.2.2
2021 1 1 2021 12 (2020 1 23 ( )
31 2020 12 31
431,124.71 570,595.15
0.10%
H=E =< /
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H
E
7.4.10.2.3
2021 1 1 2021 12 31
A C
- 98,258.27 08,258.27
- 98,258.27 98,258.27
2020 1 23 ( ) 2020 12 31
A C
- 89,556.97 89,556.97
- 89,556.97 89,556.97
C 0.60% C
C 0.60%
H=E><C /
H C
E C
7.4.10.3 ( )
7.4.10.4
7.4.10.4.1
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7.4.10.4.2

7.4.10.5

7.4.10.5.1

7.4.10.5.2

7.4.10.6

2021 1 1 2021

12 31

2020

1 23 (

2020

12

31

40,582,340.89

110,760.15

9,470,213.07

81,890.52

7.4.10.7

7.4.10.8

7.4.11

7.4.12

7.4.12.1

2021 12 31

2020 12

2021

31

12 31

7.4.12.1.1
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2021

2022
2021 1
688789 7 10 30.28| 258.86 1,283 38,849.24(332,117.38
1
2022
2021 4
688772 9 15 14_43| 39.09 3,744 54,025.92|146,352.96
30
2022
2021 3
688701 9 16 7.48| 13.50 2,340 17,503.20] 31,590.00
8
7.4.12.2
7.4.12.3
7.4.12.3.1
2021 12 31
7.4.12.3.2
2021 12 31
7.4.12.4
7.4.13

7.4.13.1
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2021

7.4.13.2
10%
10%
7.4.13.2.1
2021 12 31 2020 12 31

A-1 0.00 49,996,000.00

A-1 0.00 0.00
0.00 151,687,852.90
0.00 201,683,852.90
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2021

7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2020 12 31
AAA 80,920.00 110,533,854.18
AAA 0.00 213,122,206.81
0.00 0.00
80,920.00 323,656,060.99
7.4.13.2.5
7.4.13.2.6
7.4.13.3

7.4.13.3.1
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2021

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2021 12| 6 -1 1-5
31
40,582,340.89 - -l 40,582,340.89
105,803.60 - - 105,803.60
205,353.15 - - 205,353.15
- 80,920.00 739,942.65 820,862.65
- - 6,938.03 6,938.03
- - 39.97 39.97
40,893,497.64 80,920.00 746,920.65  41,721,338.29
- - 9,751,726.24  9,751,726.24
- - 57,694.10 57,694.10
- - 8,242.01 8,242.01
- - 2,291.63 2,291.63
- - 111,989.64 111,989.64
- - 8.68 8.68
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2021

- - - - 200,469.73 200,469.73

- - - - 10,132,422.03 10,132,422.03

40,893,497.64 80,920.00 - - -9,385,501.38  31,588,916.26
2020 12 -1 1-5

31

9,470,213.07 - - - - 9,470,213.07

12,562,822.50 - - - - 12,562,822.50

268,584.90 - - - - 268,584.90

271,882,263.72 157,641,119.67| 95,816,530.50 -| 196,220,368.46| 721,560,282.35

- - - - 6,933,364.32 6,933,364.32

- - - - 39.97, 39.97,

294,183,884.19 157,641,119.67| 95,816,530.50 -l 203,153,772.75 750,795,307.11

7,000,000.00 - - - - 7,000,000.00

- - - - 5,129,312.06 5,129,312.06

- - - - 426,276.88 426,276.88

- - - - 60,896.69 60,896.69

- - - - 10,982.86 10,982.86

- - - - 342,656.31 342,656.31

- - - - -3,073.97 -3,073.97

- - - - 59,454.68 59,454.68

- - - - 59,000.00 59,000.00

7,000,000.00 - - - 6,085,505.51  13,085,505.51

287,183,884.19 157,641,119.67| 95,816,530.50 -l 197,068,267.24) 737,709,801.60
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2021

7.4.13.4.1.2
2021 12 31 2020 12 31
27 158.31 2,429,587.95
27 -158.31 -2,429,587.95
7.4.13.4.2
7.4.13.4.3
VaR Value at Risk
12 31
7.4.13.4.3.1
2021 12 31 2020 12 31
%
%
739,942.65 2.34 196,220,368.46 26.60
80,920.00 0.26 525,339,913.89 71.21
820,862.65 2.60 721,560,282.35 97.81
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2021

7.4.13.4.3.2
95%
2021 12 2020 12
31 31
VaR 1.09% 2020 12
-343,087.25 -10,494,864.17
31 VaR 1.42%)
VaR
95%
2020
7.4.14
7.4.14.1
74.14.11
7.4.14.1.2
74.14.1.2.1
2021 12 31
229,882.31 80,920.00
510,060.34 2020 12 31
321,883,016.63
396,427,351.87 3,249,913.85
7.4.14.1.2.2
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2021

7.4.14.1.2.3
3,249,913.85
3,151,277.34
301,045.47
110,378.36
510,060.34
399,681.98
7.4.14.2
7.4.14.3
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2021

§8
8.1
%

1 739,942.65 1.77
739,942.65 1.77
2 - -
80,920.00 0.19
80,920.00 0.19
5 - -
6 - -
7 40,688,144 .49 97.52
212,331.15 0.51
9 41,721,338.29 100.00

8.2

8.2.1

A - -
C 597,456.54 1.89
D - -
E - -
F | -
G - -
H - -
I 110,896.11 0.35
J - -
K - -
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2021

M - -
N 31,590.00 0.10
0 - -
P - -
Q - -
R - -
S - -

739,942.65 2.34
8.2.2
8.3
1 688789 1,283 332,117.38 1.05
2 688772 3,744  146,352.96 0.46
3 688083 317 110,896.11 0.35
4 688276 1,609 110,377.40 0.35
5 688701 2,340 31,590.00 0.10
6 301012 170 8,608.80 0.03

8.4

8.4.1 2% 20
1 601601 40,824,938.28 5.53
2 601166 24,735,785.00 3.35
3 601128 17,867,434.00 2.42
4 600030 16,533,531.00 2.24
5 600999 16,078,490.00 2.18
6 600919 15,677,395.00 2.13
7 600036 14,157,944 .00 1.92
8 300059 13,934,515.00 1.89
9 00388 11,094,002.89 1.50
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2021

10 00700 10,971,432.84 1.49
11 601888 10,446,352.00 1.42
12 002142 9,821,143.30 1.33
13 000002 9,815,444.77 1.33
14 300054 9,746,664.00 1.32
15 601688 8,829,296.00 1.20
16 601838 8,516,585.00 1.15
17 03690 8,139,250.78 1.10
18 002007 7,798,557.00 1.06
19 002415 7,698,442.00 1.04
20 601899 7,592,498.00 1.03
8.4.2 2% 20
1 601601 49,975,485.07 6.77
2 600036 25,258,199.25 3.42
3 601166 21,894,766.30 2.97
4 601888 18,959,742.85 2.57
5 600999 16,974,383.80 2.30
6 600030 16,724,185.00 2.27
7 600919 16,509,509.50 2.24
8 600309 16,095,598.30 2.18
9 601128 15,638,966.00 2.12
10 300059 15,279,777.79 2.07
11 000858 13,343,391.00 1.81
12 601636 12,953,445.28 1.76
13 002271 12,309,937.00 1.67
14 300750 12,288,911.06 1.67
15 600519 11,766,446.49 1.59
16 603308 11,322,247.25 1.53
17 300760 10,126,568.00 1.37
18 00388 10,121,592.51 1.37
19 002142 9,722,425.00 1.32
20 000002 9,587,031.00 1.30

71




2021

8.4.3

694,735,765.94

905,739,022.04

8.5

WIiIN |-

80,920.00 0.26

Ol N|o|o| b

80,920.00 0.26

8.6

127269

PR

4,000

80,920.00 0.26

8.7

8.8

8.9

58
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2021

8.10
8.10.1

8.10.2

8.11

8.11.1

8.11.2

8.11.3

8.12

8.12.1

8.12.2

8.12.3

205,353.15

6,938.03
39.97

|0 |Nfoojga|~|W|IN|F

212,331.15
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2021

8.12.4
8.12.5
%
1 688789 332,117.38 1.05
2 688772 146,352.96 0.46
3 688701 31,590.00 0.10
8.12.6
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2021

89
9.1
)

272 80,044.35 | 18,420,271.83 84.61% 3,351,791.73 15.39%
5 314,480.67 | 1,571,958.17 99.97% 445.19 0.03%
277 84,276.05 | 19,992,230.00 85.64% 3,352,236.92 14.36%

9.2
A 0.00 0.00%
C 0.00 0.00%
0.00 0.00%

9.3
A 0
C 0
0
A 0
C 0
0
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2021

810

2020 £ 1 A 23 H

18,452,854.74

554,954,103.87

17,296,676.43

43,844,149.32

9,047,083.71

577,026,189.63

24,771,356.78

21,772,063.56

1,572,403.36
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2021

811

111
11.2
11.2.1

2021 1 25

2021 4 28

2021 8 9

2021 8 19
11.2.2

2021 1 26
2021 2 26
11.3
11.4
11.5
70,000.00

11.6
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2021

11.7
11.7.1
1 |703,969,339.26| 44.26% | 580,335.33 | 47.50% -
1 |435,787,490.85| 27.40% | 275,113.09 | 22.52% -
1 |262,949,971.62| 16.53% | 244,885.54 | 20.04% -
1 |159,888,434.08| 10.05% | 100,937.41 | 8.26% -
1 | 27,985,357.64 | 1.76% 20,586.69 | 1.68% -
1 1
2
<1998>29
[2007]48
1
a
b
C
d
2
11.7.2
356,249,284.64 | 44.30% |3,937,800,000.00| 96.70% | - -
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2021

259,888,895.12 | 32.32% | 134,200,000.00 | 3.30% -
136,160,322.61 | 16.93% - - _
30,304,682.91 3.77% - - _
21,527,358.33 2.68% - - _
11.8
1 2021 1 14
2020 4
2 2021 1 22
3 2021 1 22
2020 4
4 2021 1 26
5 2021 1 27
6 2021 4
7 2021 3 26
8 2020 2021 3 30
9 2021 3 30
2020
10 2021 3 31
65 71




2021

2021

1

11 2021 4 21
12 2021 4 21
2021
13 2021 4 30
14 2021 6 22
40
15 2021 6 29
16 2021 6 29
17 2021 6 29
18 2021 6 29
19 2021 6 29
20 2021 7 5
21 2021 7 14
2021 2
22 2021 7 21
23 2021 7 21
2021
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2021

24 2021 7 22
25 2021 7 29
26 2021 8 5
27 2021 8 6
28 2021 8 11
29 2021 8 13
30 2021 8 18
31 2021 8 18
32 2021 8 20
33 2021 8 26
34 2021 2021 8 31
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2021

35 2021 8 31
2021
36 2021 9 16
37 2021 1 2021 9 30
38 2021 10 21
2021 3
39 2021 10 27
40 2021 10 27
2021
41 2021 11 9
42 2021 11 16
43 2021 11 23
44 2021 12 2
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2021

45

2021

12

3

46

2021

12

23

69
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2021

§12

12.1 20%
20%

12.2
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2021

§13

13.1

13.2

13.3

2022 3 31

71 71



