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India 2x Bull Fund 214124
Assal name Cuaniity Markal pice (asset ccy. ) Maket value incl accrued inberest (lund coy ) Fund coy.
JAFAN GOWT 2-¥R 0 1% 1315002015 65 800,000 000000 1000245 06 B0 237 00 JFY
JAPAN GONT 2-¥R 0 1% 1315032015 560,900,000, 000000 100.0245 661,243 981 00 =
TOTAL RETURM SWAP 1,103 60:0,000.000000 37 634,220.00 Jpy
CASH AT SIGHT DE - BF2S LUKEMBOURG 214 683 584 00 JPY
CASH AT SIGHT DE - BP25 SINGAPORE B85, 523, 408 00 JPY
TRAMSFER AGENT FEES (A} -10, 46800 JPY
Legol and Audit Foo (&) 27, 78500 JPY
ADMINISTRATION FEES (A) 42 374100 JPY
Fimancial reporing (A) 3,453.00 JPY
TRUSTEE FEES [A) -35, 44500 JPY
CUSTODY SAFEKEEPING FEES (A) 42,387 00 JPY
CUSTODY TRANSACTION FEES [A) 35,574 00 JPy
MANAGEMENT FEES A1 (M) 1350, 534.00 JFY
Pmynble on SWAP 482, 40000 JPY
FAYABLE BONDS 362,208, 710.00 JPY
RECENVABLE SUBSCRIFTION 200 T 28800 JFY
1,057, 140,845 00
Inifia 22 Baar Furd 2014112724
Assal nama Cuaniity Markol price (pssel ccy.)  Marked vislse incl. acorued mtorest (flund coy.)  Fund ooy
JAPAN GOVT 2-¥R 0 1% 13-15002015 3,500 000, (D000 100, 0245 150 817 .00 JPY
JAPAN GONVT 2R 1% 1315002015 5,200,000 000000 1080 0245 5,200 64500 Py
TOTAL RETURN SWAF 10,200 () 000 - 202 32600 JPY
CASH AT SIGHT DE . BRF2S SINGAPORE 561,715.00 JBY
TRANSFER AGENT FEES (A) ~10,458.00 JEY
Legal ard Audit Feo (A) B11.00 JFY
ADMIMISTRATION FEES [A) 42 374.00 JBY
Firsancial reponing (A} -3,453.00 JPY
TRUSTEE FEES (A) -35.448.00 JPY
CUSTODY SAFEKEEPING FEES (A) -13,4584.00 JPY
CUSTODY TRANSACTION FEES (A) -35 574.00 JBY
MANAGEMENT FEES A1 (M) 135 530,00 JFY
Paryakda on SWAP 462,250.00 JPY
PAYAELE REDEMPTIONS -£:.900 579,00 JBY
Ruppatvabie on SWAP A2 14000 JPY
RECENABLE BONDS G B07 638.00 JPY
10,433 £70.00
Chine Zx Bull Fund 01411224
Assat nama Cupniity Markat peice (Bssed ooy ) Market value incl. socreed inbenest (fund ooy ) Fund ooy,
JAPAN GOV 2-YR 00 1% 1315000015 1,550,000 DO0000 V000345 18,550 627 00 JPY
JAPAN GOVT 2¥R 0.1% 1315000015 250, 200,000 000000 1000245 261,030,527 00 S
TOTAL RETURN SWAP 00,900,000 000000 - 15,333,302 ) JFY
CASH AT SIGHT DE - BF2S LUXEMBOURG 71,091 92100 Sy
CASH AT SIGHT DE - BF2S SINGAPORE 55 405 237000 JFY
TRAMSFER AGENT FEES (A) -10, 458,00 P
Lagal and Audi Foe (A) 8,157 .00 JFY
ADMIMISTRATION FEES [A) 42,3740 JFY
Financaal resporting (A) “3453.00 S
TRIFSTEE FEES (A) -35,448.00 JFY
CUSTODY SAFEKEERING FEES (A} 32 A25.00 P
CUSTODY TRANSACTION FEES (A) -35,574.00 JFY
MANAGEMENT FEES A1 (M) 120,530.00 P
Payablia on SWAF <1 063, 840 .00 JFY
PAYABLE REDEMPTIONS 3567 B13.00 P
PAYABLE BONDS 15 566 610.00 JEY
RECEIVABLE SUBSCRIPTION 13,070,656.00 JPY
Recetvablo on SWAP 5 250,00 JE
304,370, 350,00
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Cruna 2x Bear Fund

A2

20,564 60200

73/112

AS2 A iy Maikal phice (assel ooy ) Markel valss inel, secrued inlefest (fund ey ) Fund ooy
JAFAN GOVT 2.YR 0.1% 13- 15032015 2.650,000 000000 000345 265137500 JEY
JAPAN GONT 2.¥R 0.1% 13.15032015 10,000,000 000000 100 045 10,005,100 00 JPY
TOTAL RETURN SWaP 14,900,000 000000 . B2 146,00 JEY
CASH AT SIGHT DE - BPIS LUXEMBOURG 111, 160,00 JBY
CASH AT SIGHT DE - BFES SINGAPORE B3006T 00 JEY
TRANSFER AGEWT FEES (A} - 10,468 00 JPY
Legal and Audit Foa (A) 10800 JFY
ADMIMISTRATION FEES (&) 4237400 JPY
Fmancinl reporing (A) -3 45300 JPY
TRUSTEE FEES (A) -35.448 00 JPY
CUSTODY SAFEXEEPNG FEES [A) -13373.00 JPY
CUSTODY TRANSACTION FEES (A) -35 574 00 JPY
MANAGEMENT FEES A1 (M) 1 36 00 00 JPY
Pyt on SWAP 34077000 JPY
PAYABLE REDEMPTIONS -3, 369 657 00 JPY
RECENVABLE SUBSCRIPTION 4 963 852 00 JPY

13,975 873 00
Brazil Unhedged ZX Bull Furd HAN2Z0
Al e Cusantity Markel price (assel ccy.)  Marke! value ind accrued inberest (fund coy)  Fund cey

JAPAN GOVT 2¥R 0. 1% 13150372015 112,750, 000000000 100.0213 112 806 238.00 JPY

Corilirpat Inloriest role Swap - V8, 000, D0 00000 - 0,00 JPY

Comlerpadt Inbidel iale Swag 188,000,000 000000 = £,621,350.00 JPY

Cash ol sight DE - BP2S SINGAPORE -16,506 916.00 JPY
Transfes agen fees (A) -14,442 00 JPY

Adrinisiraton Tees (A) -58 B75.00 JPY
Fnarcial roporting (A) -5,014.00 JPY
Saskiping fiss (A) DR, 00 JPY
Traston Sot up feo -2, G0, () JPY
Trsdi fodes (A) 4710100 JPY

Aupdit fesers (A) -8, 170,00 JPY

Cusiody Tows (A) B 056 0) JPY
Management Tees (M) 165, 063.00 JPY
Sumdry receivabio (Swap) 12 552 5497 00 JPY
Recevablo BONDS 77 885, 230,00 JPY

163,419,537 .00
Brazil Unhedged 2X Bear Fund 20141 22
A5 nam Cuanlity Markot pica (assol coy ) Market vakue mdl accrued inbsres! (hand coy ) Fund ccy,

JAPAN GOVT 2-YR 0, 1% 13- 15032015 13,450,000 000000 1000213 13,456,706 00 JPY
‘Couniarpart Inbarest rabe swap 22 400,000 D000 - -1, T4, TOT 00 JPY
‘Couniarpar Inbanes! robs swap =22 A00, 000 DO0N - 000 JFY
‘Cash at sight DE - BF25 SINGAPORE 1,440 5645 00 JPY
Transler apant foes (A} 14,442 00 JPY
Administrotion fees (A) 54, 87500 JFY
Fanarsal fespodting (A) 501400 JPY
Salekeaping Tea (A) 14300 JPY
Truston Sef up o -3 26000 JPY
Tiusio fisiss: (A} 4710100 JPY
HAudit feas (A) -1,308.00 JPY
Cusindy feas (A) 67 (G 00 JPY
Management foes. (M} 193,544 .00 JPY
Racewable BONDS 1BIM?M JFY
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Branl Hedged Zx Bull Fund 204229
Adis] reaives Cruanility Maiksl price (a6l ooy ) Marke! valud ndl. accrusd inbisfes! (lund cey.)  Fund ocy
JAPAN GOVT 2.YR 0.1% 13- 150672015 3,100, 000 000000 1000213 3,101, 54800 JEY
Intorost rate swig -5,200, 000 D00D00 - 000 JPY
Inlidisd railiy Swip 5,210,000 000000 - 277 50800 JPY
Carsh ot saght DE - BP25 SINGAPORE TED, 220 D0 JPY
Traressor agant foes (A) -14,447 D0 JPY
Admarasiration boees (A) -58 67500 JEY
Financial reporng (A) 5,014 00 JPY
Salekoepng boe (A) -T1.00 JPY
Trustes Sat up fos 2, 269.00 JPY
Trustes fees (A) -47,101.00 JPY
Audit lees [A) L7400 JEY
Custody foas (A} 57 e 00 JPY
Mariagerment lees (M) 154,147 00 JEY
Recenable BOMDS 1 5300 JPY
——— T
Brail Hedged 2 Bear Fund 20142
Assal nama Cupnaty Market pice {asset coy.)  Marked value nd accrued nlerest (flund ooy ) Fund coy.
JAPAN GOVT 2-¥R 0.1% 131500015 AT 350,000 000000 1000213 37308 654 00 S
Countarpart interest rale swap 2, 200,000 000000 . 4,305 508 00 Y
Countarpart Interest mate swop i, 200,000 000000 - 0,00 S
Cash al sight IDE - BFES SINGAFPORE 7531 491.00 JFY
Transler agent lees (A 14,442 00 B
Administrotion fees (&) 5887500 JPY
Fnancial reportng (A} 5,004.00 S
Safekooping foo (A) 200 S
Trustes St up bos =2 26800 JFY
Trustoes toes (A) AT 001,00 S
A Tees (A) =2711.00 JEY
Custody fees (A) 7 096 00 Y
Neanagermwnt fives (M) 162, 166,00 JEY
Recenabla BONDS %‘TT&M JEY
57 585,702 00
BRL 2w Baill Fuind 24220
Mzsal name Cusanlity Markel price (essel coy ) Market value mcl. accreed interest (lund coy)  Fund coy.
JAPAN GOWT 2-YR 001% 13-15032015 134, 5650, D00 000000 1000213 135,017 195 00 JFY
Inlerest rale Swap 25 000,000 000000 = =168, 500.00 JEY
Imterast fane Swap <225 000, 000 000000 = 0.00 JE
Cash ot saght DE - BPZS SINGAPORE 53,173,584 00 JFY
Transhar ogonk fods (A) 14,442 00 JPY
Administrason fes (A) -5, B75.00 JPY
Financial reportng (A) 5,014.00 JEY
Salekesping fos (A} A, 07700 JPY
Trustis Sl up fis -2,2509.00 JPY
Trurstings fisies (A AT 101,00 JPY
Audit fees (A) -0,686 00 JPY
Custody fees (A} 57 056,00 JFY
Managesment Sees (M) 185,191,000 Y
Sumdny pacisvabhi {Swap) 6,305,140 00 JPY
Racenable BONDS 135,074,386 00 JFY

222,572, 568.00
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BRL 2X Baar Fund 4N 120
Assal name Cuantity Markel price (asset coy.)  Marked vahes incl. accnsed interest (lund coy ) Fund coy.
JAPAN GOVT 2-TR 0 1% 13- 15052015 i, 100,000 000000 000213 16, 108,042.00 JFY
Courierpart Inberest rabe swap 26,800,000 DO0000 - 302 854 00 JPY
Courarpart Intares rbe swap -26,800,000.000000 000 JPY
Cash ot sight DE - BF2S SINGAPORE 3,908 47700 JPY
Trianshor agent bes (A) -14,442 00 JPY
Administration leses (A) 58 875,00 JPY
Fnancial reporting [A) -5 014,00 JPY
Safakioping fos () 136,00 JPY
Trusies Set up fea -2 265,00 JPY
Truston foes (A) AT 10100 JPY
Al T (A) -1,204.00 JPY
Custody Teses [A) 8700600 Jry
Managorment feos. (M} 193 550,00 JPY
Rasciiviabiby BOWDIS 6,506 729,00 JPY
26,400,677 00
Gkl 2x Bull Furd 20141224
Aztal nama Chsantity Markod prica (assod coy.)  Marksd valus incl, sccrued interest (fund coy ) Fund ooy,
JAPAN GOVT 2-YR 0. 1% 1315002015 26,450 000 000000 10000345 26,463 72T 00 JFY
JAPAN GOWT 2YR 0.1% 1315002015 54, 000,000 000000 100 0245 56,035 26000 JPY
TOTAL RETURN SWAP 142, 1000000 000000 - <10, 534200 JFY
CASH AT SIGHT DE . BF2S SINGAPORE 6,560,640,00 =
TRAMSFER AGENT FEES (A) 10,468 00 JPY
Legal and Audit Fes (A) -4, 645,00 JPY
ADMINISTRATION FEES (A) 4237400 JPy
Financial nporting (A) -3,453.00 JPY
TRUSTEE FEES (A) 35, 44800 JFY
CUSTODY SAFEKEEFING FEES [A) 1754700 JFY
CUSTODY TRANSACTION FEES (A} 3557400 JPy
MAMAGEMEMNT FEES A1 (M) 13093000 JPY
Panynkia on SWAF -150, 100,00 JPY
PAYAELE REDEMPTIONS -3,640 8A2 00 JPY
RECENABLE SUBSCRIFTION 44,222 14900 JFY
130,773, 863.00
Gold 2x Bear Fund 20141224
At farm Cusanlity Market price {asse ooy ) Mamol vishes incl. accrued mlecest (lund cey)  Fund cey,
JAPAN GOVT 2.YR 0.1% 131590375015 9, 200, D00 000000 100 0245 0,204,747 00 JFY
JAPAN GONT 2-YR 0.1% 13-15032015 11,700,000.000000 1000245 11,706,073.00 JFY
TOTAL RETURN S\WAFP 21,500,000 000000 0 1,543,388 00 JFY
CASH AT SIGHT DE - BP25 LUXEMBOURG «2. 401,307 00 JPY
CASH AT SIGHT DE - BP2S SINGAPORE 2616556 00 JFY
TRANSFER AGENT FEES (A) 10,468 00 JPY
LLegnl and Audit Foe (A) BT 00 JPY
ADMINISTRATION FEES (A) A2.374.00 JPY
Financial reporting (A) -3, 45200 JFY
TRUSTEE FEES (A} 35,448 00 Iy
CLSTODY SAFEKEEPING FEES (A) ~13 67300 JPY
CUSTODY TRAMSACTION FEES (A) -35,574.00 JY
MANAGEMENT FEES A1 (M) 139 930 00 JPY
PAYABLE REDEMPTIONS 4,330,504 00 JPY
PATABLE BONDS -300,173.00 JPY
Riecerealie on SWAP 126, 000,00 JPY
RECENABLE BONDS 5,103 975 00 JPY
23,366,321.00
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377,978,915
39,999,624
103

417,978,642

417,978,642

416,386,688

1,591,954
417,978,642

417,978,642

417,978,642
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416,386,688

1.0038
10,038

77/112



EDINETOOOO
0 o = G2
OOoooooooooooooood
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647,607,976
737,208
231,958,496

416,386,688

116,853,205

20,111,485

1,498,165

1,101,185

5,420,975

38,906,745

227,064,345

399,996

1,801,950
2,989,537

19,925

19,925

19,925
19,925

19,925

19,925

19,925

19,925

19,925

19,925

19,925
19,925
416,386,688

26 12 10 27 6 9
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11
2,294,100
1,082,500
27 6 183 709,986
145 569,243
25 91,826
1 16,784
12 32,133
183 709,986
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34 35
26 31 27 31
5,057,972 5,145,515
2,000,000 2,000,000
68,916 61,184
6,658
578,201 615,656
400,065 391,340
96,193 75,393
5,698 5,637
8,207,047 8,301,386
68,305 59,952
1 43,178 37,148
2 24,230 21,907
3 897 897
50,257 49,602
1 2,862 2,862
45,793 41,803
3 1,601 4,935
483,292 521,449
1 187,596 107,398
2 5,386 5,386
3 141,107 247,966
4 148,738 154,137
5 463 6,561
601,855 631,004
8,808,902 8,932,390
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34 35
26 31 27 31
60,329 240,063
415,875 274,749
1 665 789
2 5,658 5,658
3 197,992 222,619
4 211,559 45,681
354,021 350,246
18,326 18,393
23,294 56,005
203,351 174,657
26,000 10,000
1,101,200 1,124,115
374,966 402,572
20,830 26,197
395,797 428,770
1,496,997 1,552,885
1,100,000 1,100,000
277,667 277,667
277,667 277,667
5,936,462 6,002,917
175,000 175,000
3,137,790 3,137,790
2,623,672 2,690,127
7,314,130 7,380,585
2,225 1,080
2,225 1,080
7,311,904 7,379,505
8,808,902 8,932,390
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34 35
( 25 ( 26
26 31 ) 27 31 )
4,889,793 4,328,295
1,810,078 1,839,106
7,865

6,707,737 6,167,402
2,234,424 2,095,803
26,770 3,774
1,461,086 1,493,527

1 25,526 58,662

2 1,072,157 1,058,869

3 361,948 374,671

4 1,453 1,323
170,888 160,922
155,892 157,361

1 8,354 8,310

2 101,645 97,950

3 9,917 8,979

4 3,284 3,449

5 32,689 38,671
4,049,062 3,911,389
1,200,292 1,216,378

1 66,804 66,804

2 1,084,917 1,101,744

3 48,571 47,829
166,706 169,024
4,438 3,571
2,842 3,044
3,395 5,279
20,598 21,542
96,003 83,048
18,879 17,845
159,588 159,588
10 59,465 59,085
11 5,366 5,366
12 203,351 174,657
13 26,000 10,000
14 49,718 43,984
15 103,673 119,940
2,120,323 2,092,356
538,351 163,656
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34 35
25 26
26 31 ) 27 31 )
2,187 1,633
1,465 1,396
635 772
291
11 7
4,299 4,101
1,301 5,549
127 1,694
1,429 7,244
541,222 160,513
158 122
1,552 14,779
1,710 14,901
131
978 18,299
14,743
1,110 33,043
541,822 142,371
175,594 61,231
58,341 14,684
307,885 66,454
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26 31 )

1,100,000 277,667 277,667 175,000 3,137,790 2,315,787| 5,628,577| 7,006,245

307,885 307,885 307,885

307,885 307,885 307,885

1,100,000 277,667 277,667 175,000] 3,137,790 2,623,672 5,936,462| 7,314,130

599 599( 7,006,844
307,885

2,825 2,825 2,825
2,825 2,825 305,059
2,225 2,225( 7,311,904
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1,100,000 277,667 277,667 175,000 3,137,790 2,623,672| 5,936,462| 7,314,130

66,454 66,454 66,454

66,454 66,454 66,454

1,100,000 277,667 277,667 175,000| 3,137,790| 2,690,127 6,002,917| 7,380,585

2,225 2,225( 7,311,904

66,454
1,145 1,145 1,145
1,145 1,145 67,600
1,080 1,080 7,379,505
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34 35
26 31 27 31
91,273 97,303
147,915 159,980
34 35
( 25 26
26 31 ) 27 31 )
263
158 122
131
34 25 26 31
1,082 1,082
1,082 1,082
@
@
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1,082

1,082

1,082

1,082
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@

@

@
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34 25 26 31
™) ™
) 5,057,972 5,057,972
)
2,000,000 2,000,000
3 578,201 578,201
(€))
4 400,065 400,065
®)
125,396 125,396
8,161,636 8,161,636
@
(665) (665)
(5,658) (5.658)
(197,992) (197,992)
(211,559) (211,559)
0 (354,021) (354,021)
(769,897) (769,897)
™
D
@
2
3 )
@
2

62,200

5,386

141,107

208,693
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3
) 1
5
5,057,972
2,000,000
578,201
400,065
6,220 80,252 38,923
8,042,460 80,252 38,923
35 26 27 31
*
* ™
[€h) 5,145,515 5,145,515
@
2,000,000 2,000,000
?) 6,658 6,658
0 615,656 615,656
) 391,340 391,340
®)
45,198 45,198
8,204,369 8,204,369
@
(789) (789)
(5,658) (5,658)
(222,619) (222,619)
(45,681) (45,681)
@ (350, 246) (350, 246)
(624,995) (624,995)
™
D
@
@)
€©) ( )
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@
2
62,200
5,386
247,966
315,552
3
1 5
5,145,515
) 2,000,000
6,658
615,656
391,340
) 25,010 20,188
8,159,171 25,010 20,188
34 25 26 31
59,878 1,552 978
™)
) 56,700 68,005 11,305
56,700 68,005 11,305
@ 2,072,154 2,057,390 14,764
2,072,154 2,057,390 14,764
2,128,854 2,125,396 3,458
™
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35 26 27 31
206,953 14,779 18,299
™
@ 15,326 18,181 2,854
15,326 18,181 2,854
(¢D) 2,031,468 2,027,016 4,451
2,031,468 2,027,016 4,451
2,046,795 2,045,198 1,596
™
34 25 26 31
16
@
362,699
51,813
39,547
374,966
&)
374,966
374,966
374,966
374,966
®
51,813
7,652
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35

@

26

27

31

374,966
50,270
22,664

@

402,572

402,572

402,572

402,572

402,572

®

50,270

8,815
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34 26 31 35 27 31
72,474 57,811
5,734 2,927
10,404 9,035
141,062 138,855
1,451 1,317
23,363 21,200
4,418 3,538
11,227
2,468
1,232 516
10,831 5,619
273,443 252,048
28,511 22,517
244,931 229,530
244,931 229,530
34 26 31 35 27 31
38.0% 35.6%
« ) « )
2.1% 3.3%
0.0% %
0.4% 1.6%
0.1% 4.2%
1.2% 14.9%
1.4% 2.0%
43.2% 53.3%
27 9 27 2
27 3 31 27 4 1
35.6 27 4 1
33.1 28 4 1
32.3 21

21
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34 35
( 25 ( 26
26 31 ) 27 31 )
52,188 52,188
111,444
52,188 163,632
34 25 26 31
@
90%
@
90%
10%
35 26 27 31
@
90%
@
90%
10%
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25 26 31
(
C ) ) () ¢ ¢
141,057
T&D § , 1)
207,111 100
163,840 163,840
2)
1)
¢2)
26 27 31
« ) ( () ) ¢ ) ¢
116,711
T&D
C ™
207,111 100
6,658 6,658
¢2)
1)
2)
34 35
( 25 ( 26
26 31 ) 27 31 )
6,754.64 6,817.09
284.42 61.39
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