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C-P2(AEXM%F) F+20ldF-20210-712H 5 - - - -
C-P2ASNHE| +=+201ZF-2E-7H A5 - - - -
X=Al7] Of Al SHOjA| SHOHA| Al

a

X MF A 2FEUOsEE 2 SHA0A Fot #He| O|LHoIAM TOiR|AL FotH, OB =282 Ha| "ot
Lt Hdst 420l ToR ALY EXAX SHOIX| & FE8FEAE2 SHOIXE Sdf SAIE oFYLICH
Lt ™eEX7|of| Batgls B+ U HE
X|SH|=(H7t%)
s
OlHIALE 2 0l H|g|
EFTPN Z|SHE X} THO| S| AH 2 EFS| A =SB EHA zos T * 19 =
= H HE T I' Hgl I'T—|2| I--T',;|'E,|§|AI' % E-T— 7|E|‘H|% OET oic';‘lTo (rl-l-%xl'ﬂﬂ o 2
YR E = H= H= QHE | T2 7{2iH|-&
H= EXp|RE
23
SHEMF-
A Y 0.3500 | 0.7000 | 0.0400 | 0.0140 | 1.1040 | 0.0000 | 1.1040 | 1.18 | 1.767 | 0.0234
S MH-
A-E 2atol 0.3500 | 0.3500 | 0.0400 | 0.0140 | 0.7540 | 0.0000 | 0.7540 | 098 | 1.417 | 0.0230
S4B MF-
A-G @mzel- | 0.3500 | 0.5000 | 0.0400 | 0.0140 | 0.9040 | A!H| | 0.9040 - 1.567 A H|
FHRMHE
S4R01H7
C omaol 0.3500 | 1.0000 | 0.0400 | 0.0140 | 1.4040 | 0.0000 | 1.4040 | 1.50 | 2.067 | 0.0234
A/\EDQ
C-E TTRE:Ol; 0.3500 | 0.5000 | 0.0400 | 0.0140 | 0.9040 | 4!H| | 0.9040 | 0.51 1.567 | AH|
S+=01YT
C-G -@zatel- | 03500 | 0.7000 | 0.0400 | 0.0140 | 1.1040 | AH| | 1.1040 - 1.767 | AH|
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S+20/-7
-Qmatol
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_—||_0H
A/\EDQ
c-w T;Ea;j 0.3500 | 0.0000 | 0.0400 | 0.0140 | 0.4040 | A!H| | 0.4040 - 1.067 | AH|
SHRBH-
S ~ | 0.3500 | 0.3000 | 0.0400 | 0.0140 | 0.7040 | AH| | 0.7040 - 1.367 | AH|
2atel#
c-paaH 2T
- -@zatel- | 03500 | 0.6100 | 0.0400 | 0.0140 | 1.0140 | AH| | 1.0140 - 1.677 | AH|
=) Helea
c:-PZ(OJ'EWH**Eu'm;l
= -22t2l- | 03500 | 0.3100 | 0.0400 | 0.0140 | 0.7140 | AH| | 0.7140 - 1.377 | AH|
= Helog
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XAl T EEE N : : %
2 A 2 A
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7|EtH[ &2 CH31t €2 H]
- AR, WHBItE S tea, HEZM a2, XA, S0 H|E, sHel TR A Y, Each2lel
A
e

7
2, HEAEHE, FUYYEIEST S
I

F2) THHHIES DA 7|7H0] Zutst Aol AN APl ZHAZHIE HES FHAZ AL, 24 7|2t
O] ZAtstX| ot 3t A0l R UNX|Ql ZHAH|E HES S0} FHXZE ALEStEE A HE2 0[2t
ol &= USLICE DX EXAE Sl AL ZTHMEH|E2 O] EXMENRIEXAENOM XEE= SHAMH[E0] O]
EXHAEH A EXLLIEH O] R EXIMENO| EXtot HES RS ZEXIMES] ZSHMHES ot TAUAS =Xt AT
W(EH4=-HE KT 7|F)2E LHF0| A= Ch (A 3| AH AL : 2023.05.26 ~ 2024.05.25]
SHAYHE2 31t 22 HE&8S EESIH, MF XE YIS HE HE HO[E = USLICH
- TFA 02, S Ao 2, FHIHEOjoi~2, 7Bt 2, E5/HFE, swap 02, CHA}
HefH| &(CHXF 2E+2), repo H2HH| B (repo =8), SHAFAOf0=2, i HO0i+=2, sHeA+=ASH Ojofs
=2, Siutd S Ujijx=+E, SHRAYHE S Ujij+=+E &
ZF3) 7|EHH[ 80| ZEE|X| OfLste SHAEHHE X 38HI8 WY St Z&LCh
T FHET A7 5 SEUHY, Tl M)
ZHAHHE 17
=8HE _
F4) T2 - HE HEE 0] BEXHUEIN X|ELle 22 7|EHH[E ZAS =Xt AHIIH(EHE XHEZE 7[F)

oz UF0o MEEUL

F5) 2 SRS - HE HE2 0] BEXAMIE(REALUENM XEE= Bt 7|EHHE0| O] EXHUEHRIEXLIENO]
DEXMEO FXE HES otES REAMES] 249t J|EHHIES o SAS =AM FETYESHE YT
7|1E)eR L0 dEe

F6) O FAMUEAERME S R0 ZEAMUE)O| B DEA HYFAZ|Fo oy S22+ HE2 At
[0663%)2 FYSIASLCEL Ol 22 ZuY 7| ZEZZR 74 Al HY IENTLEAV|F SEFE AT &
Ha2 FEY AO|EZ ZEZZ|R HIO| mat HE2 0|2 40IE & JAFUC

F7) SE7E SEc ¢8RN SASE STRE FEEAVIF HH e 7 SESHIES 2oLt

222 g 8% | 2uxt | 3uxt | sant | 1ouxt
A o2 % 24-HE 182 298 419 674 1,403
(FrEAF-22240) | gexzgesy|n sE4.H18 TY| 250 434 624 | 1023 | 2137
A-E o= L 2-HE 112 192 275 453 967
(FrEUH-22)  |\mexmsexsn s24.08 28| 180 329 484 810 | 1,731
A-G oojs4g U E4H8 142 238 337 548 | 1,156
G+BHF-Q T2l
SYSKH|L) D&Y S| SES-HE =T | 210 374 544 902 1,907
C o= X E-HE 144 293 447 773 1,693
(FFR0IET-2224) | gexgaeny|p su4.H18 B3| 212 430 654 | 1,122 | 2416
C-E o2 3 2HE 93 189 289 503 1,116
(FFROST-222) | gexzaess|r su4.418 25| 161 327 498 859 | 1875
C-G oojs8 S Eo=.H|E 113 231 353 611 1,350
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H3E HeEEX7|7e e o 284H S0 #o A
x ~

o O
DERPAE] AAY J|FOR NE MRHYE 58

1. HEHE
O EXtAEIO] THEMEE AR ZAI 23 HEO 2T 7|2 AI|E T HIEXI|F0| 23t 2 A 7|Z0
et ZEeRAen, & MEMEO CHsh 2|AZAMER X ZAte|Hd2 Ch3at Z&L
71 S| AIZAH QI LAl A

X 971( 2023.05.26 - 2024.05.25 ) S| A LA sHEels

Ml 87](2022.05.26 - 2023.05.25 ) DA L ALHH| shEels

Ml 771(2021.05.26 - 2022.05.25 ) S| A ZEAHEHA| slictele
F1) HAEY HM264x (A LA HETA)O| /A0 TFEAZ| | AHAHEAHO0| 3004 ) 0[5t H Ee= HEYF
XE7| o XHAHS 0| 30099 =1t 50029 O[30l ZRE AN B|A7|7te] LU H H240ZH|3E 2 HO| o= it
of siyste & Ol e7HEZt LEEASHES F7IE YA Y2 ZR0= 2AA LA 2| A ZAZE HA E L Ct
7l QAR EE (CHRl: &, %)

ST MHFLEE
- = H 97| H 87| H 77|
(2024.05.25 ) (2023.05.25 ) ( 2022.05.25 )

28 Atit 78,524,615 63,641,482 180,913,003
o 75,269,210 60,759,616 172,988,801
ol & &= 0 0 0
FESL/H SR 0 0 0
o= A oxa 3,255,405 2,881,866 7,924,202
7|Et 2ERHLt 0 0 0

7| EFRAE 8,076,688 5,449,278 11,723,075

NN 86,601,303 69,090,760 192,636,078

&2 0 0 0

7| EFEXH 539,277 219,549 567,929

FMEA 539,277 219,549 567,929

e 57,099,145 56,258,255 169,907,291

FAxda 109,560 -19,502,067 -9,026,534

ojeldol= 28,853,321 32,115,023 31,187,392

X2SA 86,062,026 68,871,211 192,068,149

S8 &AM
& = H 97| H 87| H 77|
(2023.05.26 - 2024.05.25 ) | ( 2022.05.26 - 2023.05.25 ) | ( 2021.05.26 - 2022.05.25 )

2859 9,846,986 15,063,050 27,119,405

O|Rt=¢] 0 0 0
43

4
eastspring
investments



B 2= 0 0 0

o o /8 7FRH () 9,846,986 15,063,050 27,119,405
7|Ef=9 0 0 0
2&H|& 949,462 1,400,739 2,892,118
ZEB[A 949,462 1,400,739 2,892,118
Ofof === 2 0 0 0
7|EtH| & 4,876 10,575 29,080
g7l=01¢ 8,892,648 13,651,736 24,198,207
ojoh 2| & 0.00 0.00 0.00

F1) QAP EE AtES Oj0fe| 0|2t FAIONOjo| BiHsl Mg LiEt= XHEM iy 2872 s F
AJtolg Zve J|7tEQ HEMOoZ EQSt FAJIMOZ L0 AETILCH 13 AW =S| HEXQl FAEXFR
7k 100901, FAOHEFH ED 100G AR 2 ORI T E2 100%(H7|F)E Lt
F2) ?l MEMEE 28 HEES UHLE MZAZIUSLICE O HPHE ES| £X 3 A2FI &AA LMl HIE
g=e 4N BF +ASH| Y &5 S it FHALICL
<28IPHolM Ylsts HeljH| 8> (THel: BHTHRL, %)
T = B+7]( 2023.05.26 - 2024.05.25 ) M7|(2022.05.26 - 2023.05.25 )
"o A= 2fH| &8 gz o Hefe| 2
g = (A) %o—q 7'|EHH|%H|% (A) %o—q 7'|EHH|%H|%
(B) (B/A) (B) (B/A)
F=4 - - - - - -
FA0|Qo|ZHMH B) - - - - - -
23t - - - - - -
LI A E - - - - - -
ool s - - - - - -
7|EFHREPO,CHALZE ) - - - - - -
g A - - - - - -
F1) 280N LSt AHYHIES AMMEE FE25In Tl MAAHZ, ZAS(FuEasE) s 20| Ee
SR 02l S22 aiH| 82 Aol LE0| 032 222 HAZAEUCH
<FA 0| DjOjZ|HE> (CHRl: BHTHRL, = %)
Z=A{0f = FAE 7 Ex oHoqe| M= =EZQH
ES= =o' ES= Zok(a) FA0| Hr7HA(B) (A/B) Yo Ojofe|™E
- - - - - - 1.89
F1) s37Y ET UofRdEe Ra8FAE0M A5k S5RYE HEFEAI|T T dHe UjoidES
ojojgtL|Ct
[EEXAES| AHEjH|E W 2| H 8]
<28IPYoM ' dst= AHeH| 8> (CHR: BHEHRL, %)
T & &7|(2023.05.26 - 2024.05.25 ) F7|(2022.05.26 - 2023.05.25 )
7|2 7|2
o= Aoy | TS| gy | AEEIS
=] (A) = 1 71EHH|0H|E (A) |:|o—||l 71EHH|%H|E
(B) (B/A) (B) (B/A)
T4 - - - - - -
FHo[o|S KA 5) 11,318 4 0.035 63,513 22 0.0349
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H97|( 2024.05.25 )

H87|( 2023.05.25 )

H771( 2022.05.25 )
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B4 RIE AN SR

5,222,558
5,148,860
15,563,443
13,793.51
13,432.55
12,468.95

g A

e xE2EA

k)

&)
2l
2l

#)

3,255,405
3,255,405

75,269,210

75,163,958
105,252

8,075,380

8,075,351
29

86,599,995

539,277

288,498
248,036
2,743

539,277

57,099,145

28,852,013
109,560

86,060,718

86,599,995

2,881,866
2,881,866

60,759,616

60,709,140
50,476

5,447,967

5,447,938
29

69,089,449

219,549

218,202
1,347

219,549

56,258,255

12,611,645
32,113,712
-19,502,067

68,869,900

69,089,449

7,924,202
7,924,202

172,988,801

172,635,046
353,755

11,721,745

11,721,716
29

192,634,748

567,929

566,544
1,385

567,929

169,907,291

22,159,528
31,186,062
-9,026,534

192,066,819

192,634,748
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(THR: &

H97]( 2023.05.26-2024.05.25 )

H|87]( 2022.05.26-2023.05.25 )

H77|( 2021.05.26-2022.05.25 )

= OH
=] =

a OoH
=] =

=
=]

OH
e |

~Ho

b

OH O &) 1t F7Exe
1. X 25 2O oYX

2. MESHOHoH/ B 7kt
3. TP S-S 0404/ B7ERte
4 N2SHE7NY
5
6
7

Rk VRPN

. S AT E A 2oy /E2
. 7[EtA A Y

w

. DHORXpE0} BIpxpE

1. XA25 oA
. MRS O0i O]/ B 7P
- IHY o S 0400/ B 7P
2SS HYI MR
. Q182N IR
CH& 24|
SRS Ao oAt
. J|EtA =

© N VA W

o g
g4tz
o442
442
SXARLER
TR B
. 7lErHl8

Ho

4 it ro O

oA wN

kel

10,989,721

6,460,264
3,663,572

865,885

1,142,735

47,565

1,095,170

954,338
244,654
680,420

24,388

4,876

8,892,648

1.702738007

54,979,947

9,329,250
13,626,792

32,023,905

39,916,897

2,117,703

37,799,194

1,411,314
388,399
970,471

41,869

10,575

13,651,736

2.651409438

31,614,212

29,475,064

13,706,165
1,692,036

18,571,670

840,674
1,959,153
92,291

29,080

61,089,276

33,969,871

2,921,198

24,198,207

1.554810655

2471t &

celes

)

T

(EXHX2)

ETES

(EXX| 2+

=1
[=]

ETS

(EXX| 2+

OH
=

oy
2

(EXHX2)

2023.05.26 - 2024.05.25

0

0 0

0

2022.05.26 - 2023.05.25

0
0

0

0

2021.05.26 - 2022.05.25

0

1
2 0
3 0

0
1 0

0

(1) 2022.05.26 - 2023.05.25 O| | 2H{0f oI5t T EXt Xtz / SH -

re

=

7t
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0] 332 S BRHERKO| 22 S A -T2 ) A [Tl o)
A2t 3
7|ZtX EbD 7|7t Xk
" as 4329 g a8
7|12k
P S xIA XA KA
e 29 A 29 A =9 e 29
(EXIXIES (EXRIES (EXIXI 24 (EXIXI 24
2023.05.26 - 2024.05.25 0 0 0 0 0 0 0 0
2022.05.26 - 2023.05.25 0 1 0 0 0 1 0
2021.05.26 - 2022.05.25 0 1 0 0 0 0 1
0|32 SHRARKO| LRS- Y] A [EHR1: 01T, o)
A2t 5
4 - gn| Ziak Xk
7| = N are =to 7||_E (L
7|2h cEICE) et
[ XEA XEA LA LA
A 2 e 2 = 2 = 2
(SRR 24 (EXRI 2 ) (SRR £ %) (SRR 24
2023.05.26 - 2024.05.25 0 0 0 0 0 0 0 0
2022.05.26 - 2023.05.25 0 0 0 0 0 0 0 0
2021.05.26 - 2022.05.25 0 0 0 0 0 0 0
(1) 2022.05.26 - 2023.05.25 O| 2= B0 ISt RYF A 2= / SN : 563%/7,509H
0|33 2 SERHRKO| L) EM AT ) [Tz, o)
A2t 5
7|ZtX EbD 7|7+t Xk
12 + M (HisH 2| S it
I\7H S(23) H
= A A A A
T = T N = T P = T P =t
(EXXIES (EXXIES (EXIXI 24 (EXIXI 24
2023.05.26 - 2024.05.25 0 1 0 0 0 0 0 1
2022.05.26 - 2023.05.25 0 1 0 0 0 0
2021.05.26 - 2022.05.25 0 2 0 0 1 0 1
0|32 S ERARKO| LS AW Y] CE [EHR1: 01T, o)
7|7tX T4 AA7IE S 7|7t Xt;
" T oE (W) e =T
71zt
A A A A
e 2 e 2 e 2 e 2
(SRR 24 (EXRI 24 (EXEIES) (EXIXIES)
2022.05.26 - 2023.05.25 0 0 0 0 0 0 0 0
2021.05.26 - 2022.05.25 0 1 0 1 0 1 0 0
G1) SRYUETAIITY 49 BHEE H4etn, 0[RH|0f o3t NEAELS FHANLOZ HE BASH}
3. HEER7|7o 284
EXAEH FO0lz EAALS] EAMEHEY =FE E2|0A HYE Aoz AT +YE2 g7 St
o #9832, A2 982 7|UE HEgS LIEY AYLICE WMEtA, of +=4&2 FAUES 7|2t
of & 28 2822 FEAAS FAAIZ|I0 M2t +=4E0] HEE & UA20, ure| FX=H0| Oj2je
EXUHS HTBLX| QLICH
7t A8 AEMH 7IE (EH2l: %)
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O0| =3 =S EAAANO| S 2)[CH= - S B Hw A5
20.00
14.89
15.00 1773
10.97 1146
10.00
5.47 5.52
5.03 >4 44 2 418
5.00
000 | | | |
Z$14d Z 24 x| 34 Z 54 a8 0|2
xZ 14 x|z 24 x|z 34 x| 54 AddEd oz
7|2k 23.06.01 22.06.01 21.06.01 19.06.01 15.05.26
~ 24.05.31 ~ 24.05.31 ~ 24.05.31 ~ 24.05.31 ~ 24.05.31
EXpLIE 14.89 12.73 11.46 5.47 5.52
H| w X[ 4= 10.97 847 5.03 454 418
TAEHZE(%) 7.02 8.73 8.06 8.33 8.03
oA A 14.04 11.79 10.44 436 422
A A-E 14.27 12.14 11.01 4.94 4.90
oA C 13.33 11.21 994 3.95 3.86

Z1) H|WX|4= : {SOFR(USD) 75% + ¢ 1.90% + BofA Merrill Lynch US High Yield Master || Constrained Index(USD) 25%}
90% + SOFR(USD) 10%

X & EXAES MY Y O|=FE 2020.11.037HX| S&P/LSTA Leveraged Loan Index(USD) 90% + 3712 Libor(USD) 10%
£, 2020.11.045E 2021.08.037X| S&P/LSTA Leveraged Loan 100 Index(USD) 90% + 37§ & Libor(USD) 10%Z, 2021.08.04
2 E 2023.08.307HX| S&P/LSTA Leveraged Loan 100 Index(USD) 90% + SOFR(USD) 10%Z, 2023.08.315E S X|7tX|

{SOFR(USD) 75% + ™ 1.90% + BofA Merrill Lynch US High Yield Master Il Constrained Index(USD) 25%} 90% + SOFR(USD)
10%S H|LX|$E2 AFESD QQ&L|C}

F2) @40 £9E0IE 284 5 FAIE0| Eitsls B4 9 HSO| BIYE|X] YU LICE

F3) GBRE +BL AT VS0 THAUBS JSBRYLCR AN HOE HYIIL HF +YSS LEHY

£ xR

[ =] .

F4) SRYSAUE P2 AWFAYE 1YZE BE I3 +9SVL STUHG 28t EXHEME JFES

2 HHSUSLCL 0f B2 SAMENEA) +2B0s 284 5 SAMEY Eilsls 24 50| WK o

&uct

=

F5) $98 HEN%S SBHEEC J|Z0IH, ST 7|2 SO USRI T HBE Frhaolgo EREAUC

F6) BAY MYUO| Holoto] MY 0|F £ Y B2 MY 0F +4ES olojFLct

Lt AEY B FO|(HH 7|F) (EH1: %)
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20.00 —— 0|3 EEHXMANO| S )= A -AH "] —e—H[u X5
15.00 N,
10.00 #-10.98 m 1077
8.96
5.00 e
-1.54
\_@H =é:3?
-5.00
FE1HK F| & 2EHKL E 3EA E 49% FAsEHA
x| 2 1%t |2 2E=k} |2 3EHk} x| 2 4Hk} | 25 X}
7|2k 23.06.01 22.06.01 21.06.01 20.06.01 19.06.01
~ 24.05.31 ~ 23.05.31 ~ 22.05.31 ~ 21.05.31 ~ 20.05.31
EXpAE 14.89 10.62 8.96 -3.46 -2.37
H| w X[ 4= 10.98 6.01 -1.54 10.77 -2.71
oA A 14.04 9.59 7.78 -4.49 -3.78
A A-E 14.27 10.04 8.79 -3.79 -3.31
el C 13.33 9.11 7.45 -4.78 -4.07

Z1) H|WX|4= : {SOFR(USD) 75% + ¢ 1.90% + BofA Merrill Lynch US High Yield Master || Constrained Index(USD) 25%}
90% + SOFR(USD) 10%

X & EXAES MY Y O|=HE 2020.11.037HX| S&P/LSTA Leveraged Loan Index(USD) 90% + 3712 Libor(USD) 10%
£, 2020.11.045E 2021.08.037tX| S&P/LSTA Leveraged Loan 100 Index(USD) 90% + 371& Libor(USD) 10%E, 2021.08.04
£ H 2023.08.307tX| S&P/LSTA Leveraged Loan 100 Index(USD) 90% + SOFR(USD) 10%E, 2023.08.315EH AHX|7HX|
{SOFR(USD) 75% + & 1.90% + BofA Merrill Lynch US High Yield Master Il Constrained Index(USD) 25%} 90% + SOFR(USD)

10%S HlWX|+2 AHESHL ASHCH

F2) HlUX[59 +4ENE 2EESF 5 FAIE FitEls 2 8 HE0| YL X| FAUASLICH

3) OS948 SZUY7|T0] 67HE DR B2 S=AES 7|MoHA| BT

T4) OIX|9) =98 SEOUY7|20] eZid@s Zapstd 18 Oj2ol Z2(087/i )2 =4 Ee FHABALE (F7H

FUASH S0 FAoHE E20= g 71 982 V|¢ £4E'S YL

F5) O =9E SEL7I20] 67iFS Ratstn 1 D[RRl ZLO8/F)2M F4 Ee FHIE 4F (7t

AN=QASH S0 SR Fe Z20E oY 71 +4ES AW SAER ghifot 'dait 955 TELCh

F6) Q¥ 982 sjYels AT te FHFUER SAV|THE O] EXUIE B0 HMEYS LIEUE

XLk

F7) SRYFEAUES B2 B E AEE 2RE TF FYSHS YO0 28 FAHUEHETM)E 7IE2

2 RGOS LICE Of 89 REAMUE@EM)S =480 28R 5 FAUEN FitEs e 50| BHSEX %

S

C}. XSHEX}7| RO Xt A 5} (2024.05.25¢4 M, THel: AH, %)
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H

U=
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Ct. =2 270 AIHAE 29 ELHE (THS: =4 oER)
FY2023 FY2022 FY2022

XHESA 76,989 82,249|1. 4+ 20,439 22,374

2. ¥HH| & 17,381 19,667

1. 93 9 ox|3 16,412 7,220(3. do|d 3,058 2,707

2. 77I3¥ 36,074 36,929(4. FYel+2 20 108

3.35%7|1Y 590 0(5. BYJAH|E 23 27

4, CHEXHA 0 ol6. 240/ 3,056 2,788
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4. X232 32,700 32,700
5.0/9doi= 36,247 36,449
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