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i< x— <¥=77 2 R GHEE) 100, 293 100, 284 100, 284 100, 284 100, 284 100, 284
AU 9,511, 320 — — 239, 304 - -
FRUT L Y 4 — — — — — 353, 840
B) &fE 9,713, 341 285, 444 270, 699 274,983 280, 456 269, 289
RALILS 53 Fid 4 173,059 170, 773 170, 895 170, 956 170, 628 170, 358
ERiN 3 Ok 9, 424, 055 — — - - -
RIMEFEH 116,038 114, 495 99, 645 103, 863 109, 654 98, 774
ARALFILE 8 6 8 9 9 8
T DAL 181 170 151 155 165 149
(C) #MEEMRIE(A—B) 95, 050, 226 93,067, 802 93, 810, 045 92, 681, 848 92,083,118 90, 181, 292
JLAR 86, 529, 920 85, 386, 985 85, 447, 763 85, 478, 397 85, 314, 396 85, 179, 432
YRR 2 < 8, 520, 306 7,680, 817 8, 362, 282 7,203, 451 6, 768, 722 5,001, 860
(D) ZIEHLOK 86, 529, 92001 85, 386, 98501 85,447,7630 85,478,3970 85, 314, 3960 85,179, 4320
1/HO%YEEMEE(C/D) 10, 985 10, 900 10, 979M 10, 843M 10, 793M 10, 587H
(1) B510811 1 JCAHHIT95,549,391 1, 5108~ 11341 5B E SEAKHIT 363,893, 55108~ 11341 th —FAFAI L A%HIT 10,733,852, 1 12

720 WS EEAEIE, ZE108411.0985M , F5109411.09001, ZE110M411.0979F, Z5111411.0843H, Z5112811.0793, Z5113#11.0587H T3,

BE1E

7 RSP DR

10 —

FEMPEDTE A OFEXITAR D DHEBR O A X — 2 it T 2 AICE T 28 M| IA4%H3,842,9941, (BFAPIMCO « Z'a— 3L -
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FFHAIPIMCO - 'O —/8)L = 7 KN TF—UEHRIE Ba—X
OEHEDIK;
#1084 1094 H110H I 124 FH113H
H H 20184E 6 H 26 F ~ [20184E 7 H 26 F ~ [20184F 8 H 28 F ~ [20184F 9 H 26 F ~ [ 2018410 H 26 F ~ [20184E11 A 27T H ~
20184E 7 A25H  [20184E:8 A27TH  [20184:9 A25H  [20184E10A25H  [20184E11 426 [20184E12 4 25 H
A A A A A A
(A) ERHZEIE 367, 700 353,197 353, 803 354, 348 353, 899 353,618
= i 4 4 367,919 353,520 354, 000 354, 560 354, 160 353, 840
SRR A 219 A 323 A 197 A 212 A 261 A 222
(B) FiEFEHTEELE 1,002, 106 A 794,742 592,926 A 1,241,248 A 494,359 A 1,840,527
TEE A 1,096, 774 122 592, 926 228 A 5 1,221
FEEH A 94,668 A 794, 864 — A 1,241,476 A 494,354 A 1,841, 748
©) ExHENE A 116,219 A 114,665 A 99, 796 A 104,018 A 109,819 A 98, 923
(D) HHEHEE(A+B+C) 1,253, 587 A 556,210 846, 933 A 990,918 A 250,279 A 1,585,832
(E) RIfRHERE 7,174,095 8,139, 936 7,412, 953 8,086, 216 6, 906, 091 6,470, 248
(F) EBmEEEEES 265, 683 267, 864 273,291 279,109 283,538 287, 802
(Ficd 24 S 4H 24 %8) (8,799,492) | ( 8,698,866) | ( 8721,093) | ( 8740,127) | ( 8,739,667) | ( 8, 742,248)
5 RIS FR 2 AH) (A 8,533,809) | (A 8,431,002) | (A 8,447,802) | (A 8,461,018) | (A 8,456,129) | (A 8,454, 446)
@) §F(D+E+F) 8,693, 365 7,851,590 8,533,171 1,374, 407 6, 939, 350 5,172,218
H I#EEHEE A 173,059 A 170,773 A 170,895 A 170,956 A 170,628 A 170,358
RERHERE (G+H) 8,520, 306 7,680, 817 8,362, 282 1,203, 451 6, 768, 722 5,001, 860
ENNEFEAHEIE A 265, 683 267, 864 273,291 279,109 283, 538 287, 802
(Ficd 24 S 40 24 %8) (8,799,492) | ( 8,698,866) | ( 8721,093) | ( 8740,127) | ( 8,739,667) | ( 8, 742,248)
5E RIS FR 2 A5) (A 8,533,809) | (A 8,431,002) | (A 8,447,802) | (A 8,461,018) | (A 8,456,129) | (A 8,454, 446)
Sy Fl (i R N 4 22,775,575 22,526,911 22,672,558 22,744,188 22,757,733 22,789,703
MRS 4 A14, 520, 952 A15, 113, 958 A14, 583, 567 A15, 819, 846 A16, 272, 549 A18, 075, 645

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(15) HEeAOFFEE (20184 6 A26H ~20184E1225H) IZLATF D@ Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

#1084 #1098 #1108 111 1124 #1133
TH A 20184E 6 H 26 F ~ [20184F 7 H 26 F ~ [20184F 8 H 28 F ~ [20184F 9 H 26 F ~ [20184E10 H 26 F ~ [20184E11 A 27TH ~
20184E 7 250 |20184E 8 H27TH  [20184E9 25 20184104250 [20184E11 526 |20184E12/ 251

a. Bl Y SRIE (REPER) 336, 531H3 238, 5461 316, 5421 250, 363 244, 121H 254, 740
b. AETRRSAE ARG - RRRBRER) 04 04 04 04 04 0F
c. BRERRICEY DINS e 4 8, 799, 49211 8, 698, 8661 8,721, 0931 8, 740, 12711 8, 739, 66711 8, 742, 2481
d. [ZEERKICED BRI & 22,612,103 | 22,459, 13819 | 22,526,9111 | 22,664, 78117 | 22,684, 2401 | 22, 705, 3211
e. HyFlx S (a+b+e+d) 31,748,126 | 31,396,550/ | 31,564,546 | 31,655,271 | 31,668,028 | 31,702, 309
£ FR B (1 N %7=0) 3, 66911 3, 67611 3, 69411 3, 7031 3, 7111 3, 7211
g 4Eié 173, 059 170, 773 170, 895 170, 956 170, 62811 170, 35811
h. AHd4(1 5 0%7-0) 201 201 201 201 201 201
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ORBEZEDHEMLE
1081 1094 1104 i1 112 1134
175 047 ) Sylide (BlisH) 20 20 20 20 20/ 20

KOTELVE D 1% O IEYEMRARAME R oA & AR E 7213 B2 554

O&sHbt

LT,

Al AR SR B T R AU 35 B
KOPRLAT O FEEMRD EBITCAZ LY | 3B O FEEME ER LA Z TR 5354

DRI TEAFARE: (FER Sy B 4)
T ECRT OO SEVEMAEDME R TA & AA E 72X T E 2 54,

TR TALRES (Frloie) L ET,

oy T A K I T Nl S TR 1 AR T S O R

BRUFBHEEFIISVFEEA,

O (B&FEM) BREETODMAEEDHM

(2018512 A25AKTE)

<Bftwr— vHF—T7 K>
TR, Bif~x— ¥ —7 7 Rk (11, 256,976 T-0) DA T,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,

* AR BALARN IYI Y $#5C,
FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,
*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,

. E A
(A) [EWN GRER) AfEAE  FRIERIB R
H113H1R
ES 5y A . + o | DBBBKLLT i LN e
om A B|RE M %ﬁn’tﬂ]\Lt#’%ﬁ]\tt%g SEDE | 260 F | 2600
TFH TFH % % % % %
IR 452, 000 453, 118 3.9 — — — 3.9
T IRALS ( 452,000)| ( 453, 118) (3.9 (—) (—) (—) (3.9
T (i e 600, 000 600, 173 5.2 - - - 5.2
(B < i) (' 600,000)| ( 600, 173) (5.2 (—) (=) (=) (5.2
e 1, 350, 000 1, 350, 445 11.8 — — — 11.8
RS (1,350, 000)| (1,350, 445) (11.8) (—) (—) (—) (11.8)
ST 3, 500, 000 3,504, 177 30.5 — — — 30.5
(BT EENESR) (3,500, 000)| (3,504, 177) (30. 5) (—) (=) (—) (30. 5)
R N 5, 902, 000 5,907, 914 51.4 — — - 51.4
H ! (5,902, 000)| (5,907, 914) (51.4) (—) (—) (—) (51.4)
* () WIZIE LB cHEX T,




BPAPINCO - ' O—/N)L -+ 7 RN T—DEHIRE Ba—X
(B) EWN Ghgad) AfHE  #minIBErs
& Wi EAVELER
F A w4 | O | EETHA
A &S % TH TH
s AT 2 (0] 1.66 100, 000 100,691 | 2019/5 /29
KBF  AZEF322[H 1.62 252, 000 252,395| 2019/1 /29
AT AFE (54F) 19| 0.25 100, 000 100,030 | 2019/1 /31
/)N it 452, 000 453, 118
HHRES Gr< /B
HARBOR&RAEE S BUFRGESE27(0] 0. 372 60, 000 60,162 | 2019/8/19
A AR A SRS S e BafE 54600 0. 001 190, 000 190,009 | 2019/ 2 /20
[FEIRS o S S R 16mI Ra 0.3 120, 000 120,001 | 2018/12/26
BriERER - SR SR BRI EE9TIR 0. 001 230, 000 230,000 | 2019/3/20
/I it 600, 000 600, 173
ERES
ML FIEET64ENNE 0.3 50, 000 50,015| 2019/1/25
PRSI T65EE 0.25 900, 000 900,390 | 2019/ 2 /27
ERES FITEET63EN 5 0.3 300, 000 300,020 | 2018/12/27
LESR RIS (34 ZF192[H 0.17 100, 000 100,018 | 2019/1 /25
/N § 1, 350, 000 1, 350, 445
TEMES (EOREEAES
HEREE ) H426(H] 2.75 500, 000 501, 141 | 2019/1 /25
JUNET  5E407[H] 1.558 700, 000 700,827 | 2019/1 /25
=B FA4RE R R E RNEA AR 0.27 200, 000 200,230 | 2019/6/5
ZEFURUF JHUT 5 154RRSE LA R e RIRAL RO 0. 255 500, 000 500,388 | 2019/4 /22
SHEASRAT  EE50RIAAE R BRE [FINERL AR AT 0. 254 500, 000 500,380 | 2019/4 /19
FPFNEERAT 5 35[E1RE E LA I BRE RINEAL AR A 0.285 200, 000 200,056 | 2019/1 /25
FoltyFa)—U—2A  F15REIHERRERNBAAHIfF 0.11 100, 000 100,032 | 2019/4 /12
a7y AFrA FTRFAERIBRE FINEA R 0. 001 200, 000 200,000 | 2019/6 /14
Z#EUF J U —2  F20RIAE MR E FINEN R 0. 304 300, 000 300,357 | 2019/6 /12
ZZEMAT 5 108EIFRARSR AL PR S R I 0. 631 300, 000 300,762 | 2019/5 /31
/)N At 3, 500, 000 3,504, 177
= it 5,902, 000 5,907,914
S} AT - TR WAL ARTIZE 0 BT,
| EnzotsbiEs
. N E113HIR
x 7 T A I £
TH %
aw— )b s NR—N— 2,199, 996 19.1
REEF, ZOT7 7y RBHBAN TV S~ —7 7 o FOMBEFEREICR T 2 FiEOE S,

* SFEOHNLAG TE) 0 $5T,
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PIMCO AR B—/\ L= TRV T—D KUK D7 R
i R
201842 A 28 B IZ#& T L7= 1M
(WAL T) R M AR (B F)
e+ 8 Institutional FC (JPY, Hedged) $ 324
SRR G E B R) 1,023 Institutional FD (JPY) 23,489
B D D OEL Y 4> 0 1 (JPY) 943
HEIUN 3 J (JPY, Hedged) 13,445
A5 1,026
HARBUERITHEZRIERE (B F)
EH: Institutional FC (JPY, Hedged) 4
‘B #12% H-Institutional FC (JPY, Hedged) 1 Institutional FD (JPY) 256
7 FE% H -Institutional FD (JPY) 128 J (JPY) 10
SHFILE 32 J (JPY, Hedged) 156
EBE A 0
HeE 2 HIR1 0 G720 Hi EE ks
TR G 163 Institutional FC (JPY, Hedged) 78.90
Institutional FD (JPY) 91.94
MR IR 863 J (JPY) 95.09
J (JPY, Hedged) 86.33
LHER B
BB Al 40 KPIMCOY A~ TS T RAL T — P R R - 77 RO SR
B3 e g 0 S PEARIZ38,201 F R L,
ATV NT 4T P 38
B4R T VST 47 P 1,362
AN SRl (90)
EEESRiEn 1,350
YHREBIFAM L
BE A MRS 1,582
R 0
EHERT VAT AT (74)
JESHARE TV ST 7 R (397)
SMEREEEER L VA (83)
YR EBEH R 1,028
A SEB J JOVR E B AL R 2,378
B ORERIC I APE EO MR 3,241
S ETR R BIGREBI4E 2




HENE PE D B

AR AR
(BEAT: )

FPATAR
(HAL: F)

REFMIES 125.0%

FILEVFY 0.4%

VI8 0.4%

Argentina Government International Bond

3.375% due 01/15/2023 EUR 100 $ 121
24.918% due 04/03/2022 ARS 170 10
Argentina POM Politica Monetaria

27.835% due 06/21/2020 390 22
FILEUFUER 153
(MARIRIE $150)

IS5V 1.2%
tHR-FIRFER 1.2%

Petrobras Global Finance BV

4.375% due 05/20/2023 $ 200 195
6.250% due 03/17/2024 100 105
7.250% due 03/17/2044 100 102
7.375% due 01/17/2027 60 65
TSSO NER 467

(IBIRME $437)

HFF 6.1%
tHE-FIRFR 0.3%

Enbridge, Inc.
2.288% due 06/15/2020 100 101

E—7—VHEREEH 0.1%

Canadian Mortgage Pools
1.878% due 07/01/2020

Canada Government Bond
1.500% due 12/01/2044 (a) 170 162
Canada Housing Trust No.1

CAD 66 52

2.400% due 12/15/2022 1,000 784

Province of Alberta

1.250% due 06/01/2020 100 77

2.350% due 06/01/2025 100 76

Province of Ontario

2.400% due 06/02/2026 500 380

2.500% due 09/10/2021 $ 700 693
2,172

hFEER 2,325

(BRI $2,482)

TARUES 1.3%

AE-HRFR 1.3%
Park Aerospace Holdings Ltd.

4.500% due 03/15/2023 100 97
QNB Finance Ltd.
3.143% due 02/07/2020 200 201

PIMCO AR5 O— /N FRINUTF— KRR D7 UK

20184F2 H 28 H HI{E
i A AR
(47T (A T)
3.161% due 02/12/2020 200 200
SAR HBAR 498

(ARRfE $500)

AR KIRFR 0.1%

Ecopetrol S.A.

5.875% due 05/28/2045 50 50
anvE7 &R 50
(MR $47)

FrafME 0.1%
YIYUE 0.1%

Czech Republic Government Bond

0.950% due 05/15/2030 CzZK 600 25
FradHE AR 25
(MSRIE $24)

TY—% 3.3%

AR -FIRFR 3.3%

BRFkredit A/S

2.000% due 10/01/2047 DKK 875 141
3.000% due 10/01/2047 56 10
Nordea Kredit Realkreditaktieselskab

2.000% due 10/01/2047 1,958 315
2.500% due 10/01/2047 7 1
3.000% due 10/01/2047 6 1
Nykredit Realkredit A/S

2.000% due 10/01/2047 819 131
2.500% due 10/01/2037 788 135
2.500% due 10/01/2047 39 7
3.000% due 10/01/2047 39 7
Realkredit Danmark A/S

2.000% due 10/01/2047 2,541 409
2.000% due 10/01/2050 300 47
2.500% due 10/01/2037 286 49
2.500% due 07/01/2047 19 3
FoR—U&H 1,256

(MBRME $1,161)

IS5VR 35%
tHE-FIRFR 2.5%

Credit Agricole S.A.

8.125% due 09/19/2033** $ 200 206
Dexia Credit Local S.A.

0.750% due 01/25/2023 EUR 200 249
1.875% due 09/15/2021 $ 250 241
RCI Banque S.A.

0.750% due 09/26/2022 EUR 100 123
SFR Group S.A.

5.625% due 05/15/2024 100 124

16 —



PIMCO AR5 O— /N FRINUTF— KRR D7 UK

RE T A AT HEIH SR AT
(B 1) (B 1) (7 T) (B 1)
943 1.250% due 09/15/2026 EUR 100 119
Shire Acquisitions Investments Ireland DAC
2.400% due 09/23/2021 $ 100 o7
France Government Bond 216

0.250% due 07/25/2024 (a) 208 275
2.000% due 05/25/2048 100 129

404
ISVRER 1,347

(MR $1,283)

kMY 2.5%
B ERREES 0.6%

Driver Multi-Compartment S.A.

0.000% due 12/21/2025 100 123

SC Germany Auto UG Haftungsbeschraenkt

0.030% due 12/13/2026 79 96
219

AR -HIRFR 1.9%
Aareal Bank AG

1.875% due 09/15/2020 $ 100 97

Deutsche Bank AG

3.150% due 01/22/2021 100 99

4.250% due 10/14/2021 200 204

Deutsche Pfandbriefbank AG

2.250% due 05/04/2020 200 198

IHO Verwaltungs GmbH

3.750% due 09/15/2026 (b) EUR 100 129
727

Fyatt 946

(IBIRME $925)

H—ro—5 0.3%

1HE-FIRFR 0.3%

Globalworth Real Estate Investments Ltd.

2.875% due 06/20/2022 100 126
A—vo—Bas 126

(BRI $111)

AR T 3.7%
VI YAE 3.7%

Indonesia Government International Bond

2.625% due 06/14/2023 500 650
4.350% due 01/11/2048 $ 200 191
6.625% due 05/15/2033 IDR 46,000 3
8.250% due 05/15/2036 2,005,000 158
8.375% due 03/15/2034 2,611,000 208
9.000% due 03/15/2029 2,495,000 211
AUFERLT AR 1,421

(MR $1,387)

TAILSZUER 0.7%
R -FIRFR 0.6%
PartnerRe Ireland Finance DAC

E—7—UHEREEH 0.1%

Bluestep Mortgage Securities No.3 DAC

1.056% due 05/10/2063 SEK 378 46
FAISURER 262
(BRIE $259)

ARZI)L 0.2%

YI)E 0.2%
Israel Government Bond

1.750% due 08/31/2025 ILS 200 59
ARSTIVER 59
(BRIE $57)

A1%2)7 3.8%

1HE-FIRFR 0.6%
Intesa Sanpaolo SpA

6.625% due 05/08/2018 EUR 100 124

Wind Tre SpA

3.125% due 01/20/2025 100 109
233

YIYE 3.2%
Italy Buoni Poliennali del Tesoro

1.450% due 11/15/2024 300 367
1.650% due 04/23/2020 (a) 299 385
2.350% due 09/15/2024 (a) 309 430
2.700% due 03/01/2047 25 29

1,211
157 EH 1,444

(BRI $1,375)

BHX 6.1%
AE-HRFR 1.3%
Central Nippon Expressway Co. Ltd.

2.567% due 11/02/2021 $ 300 294

Sumitomo Mitsui Financial Group, Inc.

3.216% due 03/09/2021 200 206
500

VIR 4.8%
Japan Bank for International Cooperation

2.375% due 07/21/2022 200 195
Japan Finance Organization for Municipalities

2.125% due 04/13/2021 200 195
Japan Government CPI-Linked Bond

0.100% due 03/10/2026 (a) ¥ 100,609 996

Japan Government International Bond
0.500% due 09/20/2046
Tokyo Metropolitan Government

30,000 264
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PIMCO AR5 O— /N FRINUTF— KRR D7 UK

A FTAMAE I A FTAMAE
(B 1) (B ) (7 T) (B )
2.500% due 06/08/2022 $ 200 196
1,846 JILox— 1.2%
BAA&L 2,346 1HE-FIRFR 0.5%
(ERME $2,378) DNB Boligkreditt A/S
2.500% due 03/28/2022 200 196

J9x—hk 1.8%
VI AE 1.8%

Kuwait Government International Bond

2.750% due 03/20/2022 200 196
3.500% due 03/20/2027 500 490
o —hERt 686

(G $695)

WV TILYT 1.8%

B ERREES 0.8%
Red & Black Auto Lease Germany 2 S.A.

0.031% due 11/15/2027 EUR 185 226
Silver Arrow S.A. Compartment 8
0.081% due 03/17/2025 74 91

AR -FIRFR 1.0%
Aroundtown S.A.

1.500% due 07/15/2024 100 122

Commerzbank Finance & Covered Bond S.A.

4.250% due 06/04/2018 150 185

Emerald Bay S.A.

0.000% due 10/08/2020 50 57
364

oty ITNT &L 681

(BRIE $597)

<~L—7 0.1%

VIR 0.1%

Malaysia Government International Bond

4.232% due 06/30/2031 MYR 200 50
L—vT A 50
(MABRIE $52)

A%20 0.5%

VI IE 0.5%

Mexico Government International Bond

4.350% due 01/15/2047 $ 200 182
AFOER 182
(MAREE $200)

A5245 1.6%

1HE-HIRFR 1.6%
Cooperatieve Rabobank UA

6.875% due 03/19/2020 EUR 100 138
ING Bank NV

2.625% due 12/05/2022 $ 500 490
FIUFER 628

(RIGRAE $635)

VIR 0.7%

Kommunalbanken A/S

2.250% due 01/25/2022 200 196
Norway Government Bond

3.750% due 05/25/2021 NOK 500 68
264
JIvoz—&/et 460

(IR $471)

RI)L— 1.5%
YIYE 1.5%
Peru Government International Bond

6.150% due 08/12/2032 PEN 800 270
8.200% due 08/12/2026 800 306
~RIL—EEt 576

(MR $533)

RILHIL 0.1%

AR KIRFR 0.1%

Banco Espirito Santo S.A.

4.750% due 01/15/2018 (c) EUR 100 36
RILEH L&’ 36
(AR $111)

HB—IL 0.5%

VI AE 0.5%

Qatar Government International Bond

4.500% due 01/20/2022 $ 200 206
hE—IL &R’ 206
(MFRM $210)

L—==7 0.1%

YIYAE 0.1%

Romania Government International Bond

5.850% due 04/26/2023 RON 100 28
L—==74&x 28
(SR $29)

YITCTIET 3.5%

VI AE 3.5%
Saudi Government International Bond

2.375% due 10/26/2021 $ 1,200 1,158
3.625% due 03/04/2028 200 191
HOCTSETERH 1,349

(MFR{E $1,386)

SUAR—IL 0.3%
) 71)18 0.3%




PIMCO AR5 O— /N FRINUTF— KRR D7 UK

RE T A AT HETH SR AR
(B 1) (B 1) (7 T) (B 1)
Singapore Government Bond
SURR— &R 112 1HE-HIRFR 1.3%
(MARE{E $108) UBS AG
2.103% due 06/08/2020 $ 200 201
VY& 0.8% AL RAER 486

Slovenia Government Bond

1.000% due 03/06/2028 EUR 100 118
Slovenia Government International Bond

4.125% due 02/18/2019 $ 200 203
AAR=TEE 321
(MFRM $322)

ARALY 2.0%

AR KIRFR 0.6%

CaixaBank S.A.

5.000% due 11/14/2023 EUR 100 126

Merlin Properties Socimi S.A.

1.875% due 11/02/2026 100 122
248

YIYUE 1.4%

Autonomous Community of Catalonia

4.750% due 06/04/2018 100 123

4.900% due 09/15/2021 100 131

Spain Government Bond

2.900% due 10/31/2046 200 261
515

L 763

(IBIRME $682)

Az —T> 6.0%
1HE-FIRFR 6.0%

Landshypotek Bank AB

0.700% due 05/09/2022 SEK 2,000 242
Lansforsakringar Hypotek AB

1.250% due 09/20/2023 1,200 147
2.250% due 09/21/2022 2,200 284
Nordea Hypotek AB

1.000% due 04/08/2022 2,200 271
PZU Finance AB

1.375% due 07/03/2019 EUR 150 186
Skandinaviska Enskilda Banken AB

1.500% due 12/15/2021 SEK 2,500 314
Stadshypotek AB

4.500% due 09/21/2022 1,000 142
Sveriges Sakerstallda Obligationer AB

1.250% due 06/15/2022 1,000 124
Swedbank Hypotek AB

1.000% due 09/15/2021 2,700 334
1.000% due 06/15/2022 1,900 233
RAoz—T V&R 2,277

(MBRME $2,112)

(BRI $478)
FTIIEREER 1.0%

ALE-FIRFR 0.5%
First Abu Dhabi Bank PJSC
3.000% due 03/30/2022 200 196

Abu Dhabi Government International Bond

2.500% due 10/11/2022 200 193
7578 REEAAH )
(MAFRM $399)

A¥1)R 9.9%
AR KIRFR 4.6%
Barclays Bank PLC**

7.625% due 11/21/2022 200 223
7.750% due 04/10/2023 200 201
Barclays PLC

2.375% due 10/06/2023 GBP 100 138
FCE Bank PLC

1.615% due 05/11/2023 EUR 100 125
Lloyds Bank PLC

4.875% due 03/30/2027 GBP 100 170
6.500% due 03/24/2020 EUR 100 138
Lloyds Banking Group PLC

7.000% due 06/27/2019** (d) GBP 200 291

Santander UK Group Holdings PLC

2.875% due 08/05/2021 $ 200 196
Santander UK PLC
3.054% due 03/14/2019 200 203

Tesco Property Finance 3 PLC

5.744% due 04/13/2040 GBP 49 77

E—45—DHEREESH 3.9%
Aggregator of Loans Backed by Assets PLC

0.770% due 11/25/2042 65 86
Eurosail-UK PLC

1.470% due 06/13/2045 93 129
Hawksmoor Mortgages PLC

1.987% due 05/25/2053 79 1M1
Holmes Master Issuer PLC

0.802% due 10/15/2054 100 138
Ludgate Funding PLC

0.710% due 12/01/2060 71 95
1.119% due 01/01/2061 91 125

19 —



PIMCO% A5 A—/ L= TR T—T - RUR-T7UR
RE T A AT REIH B0 AT
(A ) (AL T) (HLAz: ) (AL T)
Oncilla Mortgage Funding PLC UnitedHealth Group, Inc.
1.922% due 12/12/2043 80 112 3.750% due 07/15/2025 100 101
Residential Mortgage Acceptance Corporation Securities No.1 PLC Verizon Communications, Inc.
0.692% due 06/12/2044 63 85 3.376% due 02/15/2025 99 97
Residential Mortgage Securities 30 PLC Wells Fargo & Co.
1.316% due 03/20/2050 92 127 3.002% due 10/31/2023 100 103
Ripon Mortgages PLC Zimmer Biomet Holdings, Inc.
1.326% due 08/20/2056 275 381 3.150% due 04/01/2022 100 98
Rochester Financing No.2 PLC 2,203
1.813% due 06/20/2045 74 104
1,493 ABREES 7.7%

Alternative Loan Trust
YI)AE 1.4% 2.071% due 09/25/2035 (c) 75 61
United Kingdom Gilt Inflation-Linked 2.321% due 05/25/2036 281 167
0.125% due 03/22/2024 (a) 344 529 American Home Mortgage Investment Trust
1XUREEH 3,784 3.606% due 10/25/2034 10 10
(IRR{E $3,732) Bear Stearns Adjustable Rate Mortgage Trust

3.808% due 01/25/2034 8 8
T A)H 40.3% Bear Stearns Asset-Backed Securities | Trust
HEBRIS 0.3% 1.821% due 12/25/2036 102 102
Massachusetts Educational Financing Authority Chase Mortgage Finance Trust
2.695% due 04/25/2038 $ 17 16 3.142% due 07/25/2037 (c) 5 4
SLM Private Credit Student Loan Trust Citigroup Mortgage Loan Trust
1.828% due 12/16/2041 100 95 1.781% due 12/25/2036 93 62

11 Citigroup Mortgage Loan Trust, Inc.

3.259% due 05/25/2035 30 30
1HE-HIRFR 5.8% Countrywide Asset-Backed Certificates
Ally Financial, Inc. 1.751% due 12/25/2036 (c) 70 64
3.600% due 05/21/2018 100 100 1.761% due 06/25/2047 (c) 82 75
Alphabet, Inc. 1.911% due 07/25/2036 74 72
1.998% due 08/15/2026 200 182 2.271% due 01/25/2036 100 89
Anheuser-Busch InBev Finance, Inc. Countrywide Asset-Backed Certificates Trust
3.300% due 02/01/2023 200 200 2.871% due 07/25/2035 100 100
Bank of New York Mellon Corp. Countrywide Home Loan Mortgage Pass-Through Trust
2.200% due 08/16/2023 100 95 3.421% due 04/20/2036 45 42
BAT Capital Corp. 6.500% due 11/25/2047 71 63
3.557% due 08/15/2027 100 96 Deutsche Alternative-A Securities Mortgage Loan Trust
Charter Communications Operating LLC 1.771% due 02/25/2047 82 69
4.464% due 07/23/2022 200 205 1.801% due 06/25/2037 (c) 18 17
6.384% due 10/23/2035 100 113 1.811% due 08/25/2047 141 127
Dell International LLC GSR Mortgage Loan Trust
4.420% due 06/15/2021 100 102 3.484% due 11/25/2035 112 112
Goldman Sachs Group, Inc. HarborView Mortgage Loan Trust
2.904% due 04/23/2020 100 102 1.934% due 06/20/2035 73 71
JPMorgan Chase & Co. Home Equity Mortgage Loan Asset-Backed Trust
2.645% due 04/25/2023 100 101 1.861% due 04/25/2037 80 57
Morgan Stanley Impac CMB Trust
2.294% due 02/10/2021 100 100 2.621% due 07/25/2033 8 8
Navient Corp. JPMorgan Alternative Loan Trust
5.500% due 01/15/2019 200 203 3.507% due 12/25/2035 (c) 66 61
Spectra Energy Partners LP JPMorgan Mortgage Acquisition Trust
2.195% due 06/05/2020 100 101 1.891% due 08/25/2036 100 78
UIL Holdings Corp. JPMorgan Mortgage Trust
4.625% due 10/01/2020 100 104 3.590% due 10/25/2036 (c) 25 23
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MASTR Asset Securitization Trust 3.500% due 03/01/2048 100 101
6.000% due 06/25/2036 (c) 16 16 4.000% due 04/01/2048 200 205
Morgan Stanley Home Equity Loan Trust 7,592
1.721% due 04/25/2037 118 78
New Century Home Equity Loan Trust
4.079% due 06/20/2031 (c) 153 143 Treasury Inflation Protected Securities (a)
Residential Asset Mortgage Products Trust 0.125% due 04/15/2022 203 200
1.841% due 12/25/2035 78 69 2.375% due 01/15/2025 1,988 2,220
1.961% due 12/25/2035 118 100 2,420
Saxon Asset Securities Trust FAAEE 15,373
3.421% due 05/25/2031 97 88 (PR $15,184)
Sequoia Mortgage Trust
SG Mortgage Securities Trust EHFEE 2.1%
1.771% due 10/25/2036 200 162 ANZ National Bank
Structured Adjustable Rate Mortgage Loan Trust 0.630% due 03/01/2018 AUD 16 12
1.941% due 10/25/2035 84 83 0.930% due 03/01/2018 $ 122 122
Structured Asset Investment Loan Trust 1.050% due 03/01/2018 NzD 10 7
1.751% due 07/25/2036 97 70 Bank of Nova Scotia
3.346% due 10/25/2034 87 86 0.930% due 03/01/2018 $ 175 175
Terwin Mortgage Trust Bank of Tokyo-Mitsubishi UFJ Ltd.
2.561% due 11/25/2033 2 2 (0.310%) due 03/01/2018 ¥ 1,900 18
Thornburg Mortgage Securities Trust Brown Brothers Harriman & Co.
3.047% due 10/25/2043 108 106 (0.910%) due 03/01/2018 SEK 33 4
WaMu Mortgage Pass-Through Certificates Trust (0.550%) due 03/01/2018 DKK 48 8
1.901% due 11/25/2045 32 30 (0.310%) due 03/01/2018 ¥ 1 0
3.217% due 03/25/2037 (c) 94 88 0.200% due 03/01/2018 NOK 3 0
3.338% due 03/25/2035 56 57 0.230% due 03/01/2018 GBP 0 1
3.351% due 09/25/2033 51 52 5.950% due 03/01/2018 ZAR 8 1
3.385% due 07/25/2037 (c) 43 40 Citibank N.A.
3.590% due 03/25/2034 64 65 0.930% due 03/01/2018 $ 63 63
2,921 DBS Bank Ltd.

0.930% due 03/01/2018 1 1
Deutsche Bank AG
Ohio, American Municipal Power, Inc., Revenue Bonds, Series 2010 0.550% due 03/01/2018 CAD 1 1
7.334% due 02/15/2028 100 126 0.930% due 03/01/2018 $ 62 62

DnB NORBank ASA
0.930% due 03/01/2018 17 17
Fannie Mae HSBC Bank
2.500% due 08/01/2028 56 55 (0.580%) due 03/01/2018 EUR 9 1"
4.500% due 06/01/2038 15 16 0.230% due 03/01/2018 GBP 20 28
4.500% due 05/01/2041 180 190 5.950% due 03/01/2018 ZAR 97 8
4.500% due 07/01/2041 35 37 JPMorgan Chase & Co.
Fannie Mae, TBA (e) 0.930% due 03/01/2018 $ 122 122
3.500% due 04/01/2048 3,600 3,588 National Australia Bank Ltd.
4.000% due 05/01/2048 2,900 2,960 0.630% due 03/01/2018 AUD 41 32
Freddie Mac 0.930% due 03/01/2018 $ 5 5
1.384% due 01/15/2038 (f) 63 3 Royal Bank of Canada
1.918% due 01/15/2038 63 63 0.930% due 03/01/2018 2 2
Freddie Mac, TBA Sumitomo Mitsui Banking Corp.
3.500% due 04/01/2048 (e) 200 199 (0.580%) due 03/01/2018 EUR 5 6
Ginnie Mae (0.310%) due 03/01/2018 ¥ 262 2
2.312% due 01/20/2066 173 175 808

Ginnie Mae, TBA (e)
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(0.150%) due 03/12/2018 10,000 94
(0.270%) due 12/14/2018 $ 200 195 (0.145%) due 04/09/2018 80,000 750
24.872% due 03/21/2018 (g) ARS 700 34 3,938
25.700% due 06/15/2018 100 5
26.100% due 05/16/2018 (g) 200 9 SHSMERET 6,634
26.275% due 03/16/2018 (g) 200 10 (BRI $6,467)
26.420% due 04/18/2018 (g) 1,000 48

301 BREMIIHE125.0% $ 47,746

(MR $46,979)
(0.435%) due 04/30/2018 (g) EUR 1,300 1,587 SUTYNAT1TER0.5% 207
(MBRMMEIXTILIT L $(125)
BAEHEE 10.3%

(0.160%) due 05/07/2018 ¥ 100,000 938  TOHBOEESLVEM(25.5%) (9,752)
(0.155%) due 05/01/2018 210,000 1,969
(0.152%) due 03/19/2018 20,000 187  $IRE100.0% $ 38201

sk (BFEERIREESF

(a) EEHDTERELEIFAVIVICKYABESN D,

(b) BWILWFMEES.

(o) HAEMIEZHFE. BHEFRTREIZHD,

(d) AAE: SRED B (LT HHE) FREDEEBTHD,
(e) FEATEEGICLZHMEES

(f) 428 RN ) —HlEESH.

(&) V—RUEMEFHL—MERT,

OfE AB L OZE DML A |

20184F2 H 28 H Hi{E
@V X — X LRELS|

BT T

Y S— 2 LR

CIkiiEg il N T A A RERIE

IND 1.600% 01/17/2018 04/17/2018 $ (1,364) $ (1,367)
IND 1.620% 02/07/2018 04/09/2018 (147) (147)
IND 1.630% 02/08/2018 04/10/2018 (734) (734)
SCX (0.480%) 01/18/2018 04/19/2018 EUR (334) (407)
SCX 0.550% 12/14/2017 03/15/2018 GBP (389) (536)
J8—R-LREE &5t $ (3,191)
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Non-U.S. Government Debt $ 0 $ (536) $ (407) $ 0 $ (943)
U.S. Government Debt 0 0 (2,248) 0 (2,248)
YR—R-LRIEI &5t $ 0 $ (536) $ (2,655) $ 0 $ (3,191)
BAEE $ 0 $ (536) $ (2,655) $ 0 $ (3,191)
YN—R-LRIBII<RDFRILE $ (3,191)
O L& 7T ) T 7 pEbh
2018422 A 28 A BILE
@ oA
BT T (A% BRQ)
AREBL L ENFEILG:
S T RE A BEEC FHEEA EE g
90-Day Eurodollar March Futures Long  03/2019 38 $ 9 $ 1 % 0
90-Day Eurodollar March Futures Short  03/2020 38 4 0 3)
90-Day Eurodollar September Futures Long 09/2018 31 (27) 0 0
90-Day Eurodollar September Futures Short  09/2019 31 38 0 (2)
90-Day Sterling December Futures Long 12/2018 41 9) 2 0
90-Day Sterling December Futures Short  12/2019 41 15 0 0
90-Day Sterling June Futures Long  06/2018 29 17) 2 0
Australia Government 10-Year Bond March Futures Long  03/2018 5 9) 0 (1)
Canada Government 10-Year Bond June Futures Short  06/2018 2 (1) 0 0
Euro-Bobl 5-Year Note March Futures Short  03/2018 2 3 0 0
Euro-OAT 10-Year Bond March Futures Short  03/2018 7 30 0 (1)
Euro-Schatz 2-Year Note March Futures Short  03/2018 9 1 0 0
Japan Government 10-Year Bond March Futures Long 03/2018 1 1 0 0
U.S. Treasury 5-Year Note June Futures Long 06/2018 7 0 1 0
U.S. Treasury 10-Year Note June Futures Long 06/2018 13 5 3 0
U.S. Treasury 20-Year Bond June Futures Short  06/2018 5 (6) 0 (5)
U.S. Treasury 30-Year Bond June Futures Long 06/2018 17 3 21 0
United Kingdom Treasury 10-Year Gilt June Futures Long 06/2018 1 0 0 0
SEMEHES $ 22 $ 30 $ (12)
| eSS
IV RNT T ANRAT T (fEE - TV A - W) — B
BN T
B 2018/2/2885 50 RFEBL P o
SRS EESF]  wmiA FHAZVoE AR i FHEELR &k A
Altria Group, Inc. 1.000%) 12/20/2020 0.148% $ 100 $ 3) % 0% 0% 0
Koninklijke DSM NV (1.000%) 12/20/2020 0.140% EUR 100 (3) 0 0 0
Navient Corp. (5.000%) 03/20/2019 0.519% $ 200 (11) 1 0 0
Pfizer, Inc. (1.000%) 12/20/2020 0.132% 100 3) 0 0 0
Reynolds American, Inc. (1.000%) 12/20/2020 0.143% 100 (3) 0 0 0
United Utilities PLC (1.000%) 12/20/2020 0.353% EUR 100 (2) 0 0 0
$ (25) $ 1% 0% 0
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Tesco PLC 1000% 06/20/2022  0.947% EUR 100 § 7% 1% 0% 0
IV DT TANWVRAT T (T AT w7 A) — B
AL T
S P LS
AT VIR NT BEESH A FEETTA R alEizE BPE Al
CDX.HY-29 Index (5.000%) 12/20/2022 _ § 100 § ® 5 0 $ 0 0
Traxx Furope Senor . (1.000%) 12/20/2022 EUR 600 (18) ) 0 )
iTraxx Europe Series 28 Index (1.000%) 12/20/2022 900 (27) (2) 0 0
$ (53) $ 3) $ 0§ ()]
ERAT
BN T
kel ARFHL AR 1%
XL/ B EGRN AT I A EEek A FE LA M fmks FEMiELSE & Al
%i#.  1-Month USD-LIBOR 1549% 06/12/2022  $ 800 $ 2 § 178 0% 0
% 1-Month USD-LIBOR 1.613% 06/19/2022 1,600 2 2 0 0
%#.  3-Month Canadian Bank Bil 1.400% 09/13/2019 CAD 4,700 (38) @) 0 0
ZE  3-Month Canadian Bank Bill 2.200% 06/16/2026 400 8 5 0 0
ZE  3-Month Canadian Bank Bill 1.850% 09/15/2027 1,100 53 11 0 0
ZE  3-Month Canadian Bank Bill 1.750% 12/16/2046 100 16 0 0 0
%#.  3-Month GBP-LIBOR 1.000% 09/19/2019 GBP 1,900 @) @) 1 0
%, 3-Month GBP-LIBOR 1.250% 12/19/2019 1,700 2 0 0 0
ZE  3-Month GBP-LIBOR 1.000% 09/18/2020 1,900 9 8 0 0
ZE  3-Month GBP-LIBOR 1.500% 12/18/2020 1,700 @) 0 0 0
%#.  3-Month USD-LIBOR 1945% 00/19/2018  $ 4,600 4) @) 0 0
%, 3-Month USD-LIBOR 1.750% 04/01/2019 21,000 (78) (61) 1 0
2B 3-Month USD-LIBOR 1.250% 06/21/2019 4,900 76 36 0 0
ZE  3-Month USD-LIBOR 2.000% 04/01/2020 21,000 86 74 0 @)
ZE  3-Month USD-LIBOR 2.250% 12/16/2022 2,200 46 69 0 3)
%#  3-Month USD-LIBOR 2.250% 12/20/2022 500 1) (1) 1 0
ZE  3-Month USD-LIBOR 2.250% 06/20/2028 900 55 @) 0 3)
ZE  3-Month USD-LIBOR 2.008% 07/01/2041 1,400 38 9 0 )
2B 3-Month USD-LIBOR 2.750% 12/20/2047 1,400 67 111 0 (12)
%#  3-Month ZAR-SAJIBOR 7.750% 03/15/2022 ZAR 1,900 4 1 0 (1)
%, 3-Month ZAR-SAJIBOR 8.000% 03/15/2022 2,800 8 2 0 (1)
i 3-Month ZAR-SAJIBOR 8.250% 03/15/2022 400 1 0 0 0
%, 3-Month ZAR-SAJIBOR 7.250% 06/20/2023 8,000 ) @3) 0 @3)
%#.  6-Month EURIBOR 0.000% 03/21/2020 EUR 300 1 0 0 0
%#.  6-Month EURIBOR 0.000% 06/20/2020 800 1 0 0 0
%, 6-Month EURIBOR 0.500% 03/21/2023 1,450 2 ) 1 0
%#.  6-Month EURIBOR 1.000% 03/21/2028 1,300 (15) (14) 1 0
%, 6-Month EURIBOR 1.000% 06/20/2028 50 ) 0 0 0
ZE  6-Month EURIBOR 1.500% 03/21/2048 300 10 @) 0 0
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ZH 6-Month GBP-LIBOR 0.750% 03/21/2020 GBP 2,700 22 9 0 @)
2 6-Month GBP-LIBOR 1.000% 03/21/2023 100 3 0 0 0
Xih 6-Month GBP-LIBOR 1.750% 03/21/2048 50 2 1 0 0
BN 6-Month JPY-LIBOR 0.150% 03/22/2018 ¥ 360,000 2 0 0 0
ZH 6-Month JPY-LIBOR 0.300% 09/20/2027 150,000 (1 0 0 (1)
2 6-Month JPY-LIBOR 0.354% 01/18/2028 10,000 0 0 0 0
ZH 6-Month JPY-LIBOR 0.351% 02/08/2028 10,000 0 0 0 0
2 6-Month JPY-LIBOR 0.301% 02/13/2028 10,000 1 0 0 0
2 6-Month JPY-LIBOR 0.354% 02/16/2028 10,000 0 0 0 0
2 6-Month JPY-LIBOR 0.300% 03/20/2028 50,000 1 2) 0 0
ZH 6-Month JPY-LIBOR 0.380% 06/18/2028 10,000 0 0 0 0
S 6-Month JPY-LIBOR 0.399% 06/18/2028 10,000 0 0 0 0
0 6-Month JPY-LIBOR 0.450% 03/20/2029 20,000 (1) 0 0 0
S 6-Month JPY-LIBOR 1.500% 12/21/2045 50,000 (77) (8) 0 0
ZH 6-Month JPY-LIBOR 0.500% 09/20/2046 10,000 9 (1) 0 0
S 6-Month JPY-LIBOR 1.000% 03/21/2048 20,000 (5) (3) 0 0
X 6-Month PLN-WIBOR 2.500% 03/21/2023 PLN 200 0 0 0 0
EZ:N 6-Month PLN-WIBOR 3.000% 03/21/2028 100 0 0 0 0
G BRL-CDI-Compounded 8.860% 01/04/2021 BRL 6,300 24 22 2 0
2 FEDLO1 Index 1.724% 09/19/2018 $ 4,600 2 2 0 0
BN IBMEXID 5.715% 10/15/2021 MXN 1,500 (5) (1 0 0
ik IBMEXID 5.560% 11/11/2021 100 0 0 0 0
BN IBMEXID 5.795% 12/10/2021 700 (3) (1 0 0
Xih IBMEXID 7.278% 03/22/2022 900 (1 (1 0 0
BN IBMEXID 6.000% 07/18/2022 800 (3) (1 0 0
Xih IBMEXID 6.080% 03/10/2026 3,200 (18) (5) 0 0
ik IBMEXID 7.380% 11/04/2026 900 ) ) 0 0
BN New Zealand Bank Bill 3 Month FRA  2.500% 07/11/2019 NZD 1,400 3 1 0 (1
ik New Zealand Bank Bill 3 Month FRA  2.500% 02/14/2020 5,000 5 (1) 0 ()
$ 293§ 225§ 7% (32
RAIYTREEE $ 216 $ 224 % 7% (33
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BOA 03/2018 ARS 485 $ 24 0 3 0
BOA 03/2018 CNH 2,373 376 1 0
BOA 03/2018 $ 8 ARS 161 0 0
BOA 03/2018 4 DR 58,313 0 0
BOA 03/2018 24 KRW 25,392 0 (1)
BOA 03/2018 886 MXN 16,655 0 (6)
BOA 03/2018 114  NzD 155 0 )
BOA 03/2018 37 RON 140 0 0
BOA 03/2018 75 VND 1,708,125 0 0
BOA 04/2018 DKK 8,999 $ 1,425 0 (53)
BOA 04/2018 $ 19 RUB 1,136 1 0
BOA 05/2018 ARS 101 $ 5 0 0
BOA 05/2018 CAD 1,108 882 17 0
BOA 05/2018 $ 41 AUD 53 0 0
BOA 05/2018 828 EUR 672 0 )
BOA 05/2018 167  ZAR 2,022 2 0
BOA 06/2018 374 CNH 2,373 0 1)
BOA 08/2018 26 AUD 33 0 0
BPS 03/2018 ARS 100 $ 5 0 0
BPS 03/2018 BRL 180 55 0 0
BPS 03/2018 JPY 20,000 179 0 )
BPS 03/2018 MXN 1,700 81 0 9)
BPS 03/2018 PEN 1,901 586 3 0
BPS 03/2018 TWD 9,636 331 2 0
BPS 03/2018 $ 15  ARS 302 0 0
BPS 03/2018 55  BRL 180 0 0
BPS 03/2018 622 EUR 501 0 (1)
BPS 03/2018 125  HKD 975 0 )
BPS 03/2018 17 DR 225,794 0 (1)
BPS 03/2018 57  KRW 60,283 0 (1)
BPS 03/2018 90  MXN 1,700 0 0
BPS 03/2018 5 RUB 285 0 0
BPS 03/2018 VND 1,708,125 $ 75 0 0
BPS 04/2018 EUR 300 356 0 (1)
BPS 04/2018 $ 114 CLP 68,209 1 0
BPS 04/2018 20 KRW 22,490 1 0
BPS 04/2018 199  PHP 10,404 0 ()
BPS 04/2018 75 VND 1,708,125 0 0
BPS 06/2018 1 ARS 22 0 0
BPS 06/2018 333  TWD 9,636 0 1)
BPS 08/2018 18 AUD 23 0 0
BRC 03/2018 348 CNH 2,312 17 0
CBK 03/2018 ARS 100 $ 5 0 0
CBK 03/2018 CNH 165 26 0 0
CBK 03/2018 GBP 103 145 3 0
CBK 03/2018 INR 5,376 83 0 0
CBK 03/2018 RUB 17,050 296 0 @)
CBK 03/2018 SGD 459 338 0 (10)
CBK 03/2018 $ 146  COP 420,113 0 0
CBK 03/2018 16 IDR 213,520 0 1)
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CBK 03/2018 83 INR 5,376 0 (1)
CBK 03/2018 0 7 0 0
CBK 03/2018 20 RUB 1,142 0 0
CBK 03/2018 382 SGD 506 1 0
CBK 03/2018 322 TWD 9,636 7 0
CBK 04/2018 ARS 800 $ 40 1 0
CBK 04/2018 DKK 1,890 300 0 (10)
CBK 04/2018 JPY 80,000 71 0 (41)
CBK 04/2018 $ 26 DKK 155 0 (1)
CBK 05/2018 ARS 100 $ 5 0 0
CBK 05/2018 JPY 170,000 1,564 0 (36)
CBK 05/2018 $ 60 CAD 76 0 (1)
CBK 05/2018 554  TRY 2,176 4 0
CBK 06/2018 INR 5,376 $ 82 1 0
CBK 08/2018 $ 3 ARS 62 0 0
DUB 03/2018 BRL 3,123 $ 962 1 0
DUB 03/2018 PEN 84 26 0 0
DUB 03/2018 $ 968 BRL 3,123 0 (7)
DUB 03/2018 947  CNY 6,339 54 0
DUB 04/2018 248 EUR 200 0 (3)
DUB 04/2018 159 RUB 9,043 1 0
DUB 07/2018 BRL 260 $ 74 0 (5)
DUB 01/2019 $ 126 EUR 100 0 0
FBF 03/2018 ARS 100 $ 5 0 0
FBF 03/2018 $ 53 RUB 2,970 0 0
FBF 04/2018 ARS 100 $ 5 0 0
FBF 05/2018 $ 452 CHF 420 0 (4)
FBF 05/2018 70 RUB 3,973 0 0
GLM 03/2018 BRL 1,234 $ 381 1 0
GLM 03/2018 CNH 1,305 203 0 (3)
GLM 03/2018 CNY 122 19 0 0
GLM 03/2018 EUR 501 618 7 0
GLM 03/2018 JPY 9,473 88 0 (1)
GLM 03/2018 MYR 536 136 0 0
GLM 03/2018 $ 135 ARS 2,708 0 (2)
GLM 03/2018 379  BRL 1,234 0 0
GLM 03/2018 17 CNH 114 1 0
GLM 03/2018 96 CZK 1,984 0 (1)
GLM 03/2018 53 HUF 13,854 1 0
GLM 03/2018 84 MXN 1,559 0 (1)
GLM 03/2018 127 MYR 536 9 0
GLM 03/2018 45 PEN 146 0 0
GLM 03/2018 127 RUB 7,224 1 0
GLM 03/2018 1 57 0 0
GLM 03/2018 10 THB 325 0 0
GLM 04/2018 EUR 100 $ 119 0 (3)
GLM 04/2018 PHP 4,203 80 0 0
GLM 04/2018 $ 619 EUR 501 0 (7)
GLM 04/2018 57 KRW 64,746 3 0
GLM 05/2018 SEK 12,750 $ 1,589 40 0
GLM 05/2018 $ 1,132 AUD 1,447 0 (4)
GLM 05/2018 727 EUR 587 0 (7)
GLM 05/2018 2,053 JPY 221,233 32 0
GLM 05/2018 ZAR 308 $ 25 0 0
GLM 06/2018 $ 136 MYR 536 0 0
HUS 03/2018 ARS 400 $ 20 0 0
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HUS 0372018 CAD 22 7 0 0
HUS 03/2018 CNY 6,217 984 3 0
HUS 03/2018 coP 14,225 5 0 0
HUS 03/2018 INR 4,416 69 1 0
HUS 03/2018 JPY 4,161 39 0 0
HUS 03/2018 1,503 14 0 0
HUS 03/2018 KRW 72,849 67 0 0
HUS 03/2018 PEN 158 49 1 0
HUS 03/2018 SGD 99 74 0 0
HUS 03/2018 $ 523 DR 7,116,593 0 @)
HUS 03/2018 68  INR 4,416 0 0
HUS 03/2018 50  JPY 5,462 1 0
HUS 03/2018 42 RUB 2,355 0 0
HUS 03/2018 39 SGD 52 1 0
HUS 04/2018 ARS 100 $ 5 0 0
HUS 04/2018 KRW 9,078 8 0 0
HUS 04/2018 $ 40  DKK 245 0 0
HUS 04/2018 369 EUR 300 0 ™)
HUS 05/2018 72 CAD ) 0 ™)
HUS 05/2018 829 RUB 48,059 17 0
HUS 06/2018 IDR 5,173,073 $ 375 3 0
HUS 06/2018 $ 978  CNY 6,217 0 )
HUS 06/2018 67 KRW 72,849 0 0
HUS 06/2018 74  SGD 99 0 0
HUS 08/2018 7 ARS 145 0 0
HUS 12/2018 103 AUD 130 0 @)
HUS 02/2019 56 70 0 ™)
IND 03/2018 CzZK 2,019 $ 99 2 0
IND 03/2018 MXN 1,739 93 1 0
JPM 03/2018 BRL 4,117 1,264 0 @)
JPM 03/2018 IDR 162,996 12 0 0
JPM 03/2018 INR 960 15 0 0
JPM 03/2018 PEN 45 14 0 0
JPM 03/2018 $ 1,269 BRL 4,117 0 @)
JPM 03/2018 15 INR 960 0 0
JPM 03/2018 91 5,832 0 @)
JPM 03/2018 176 JPY 19,252 5 0
JPM 03/2018 55  PEN 178 0 0
JPM 04/2018 EUR 500 $ 598 0 (14)
JPM 04/2018 KRW 78,680 70 0 3)
JPM 04/2018 $ 1,260 BRL 4117 3 0
JPM 04/2018 473 DKK 2,880 4 )
JPM 04/2018 50 KRW 56,340 2 0
MSB 03/2018 JPY 10,000 $ 89 0 )
MSB 03/2018 KRW 12,826 12 0 0
MSB 03/2018 THB 8,327 266 1 0
MSB 03/2018 $ 64 RUB 3,632 0 0
MSB 03/2018 144 8,686 10 0
MSB 03/2018 242 THB 8,001 13 0
MSB 04/2018 KRW 54,470 $ 48 0 @)
MSB 05/2018 JPY 100,000 920 0 (22)
MSB 05/2018 $ 499  NOK 3,915 0 ™)
MSB 06/2018 267 THB 8,327 0 1)
MSB 08/2018 1 ARS 27 0 0
NGF 03/2018 27 KRW 28,650 0 )
RBC 04/2018 EUR 301 $ 351 0 (17)
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RBC 05/2018 $ 63 AUD 80 0 0
RYL 03/2018 90 CAD 13 0 @)
SCX 03/2018 CNH 1,113 $ 174 0 @)
SCX 03/2018 IDR 7,651,564 560 5 0
SCX 03/2018 INR 66,273 1,018 4 0
SCX 03/2018 $ 382 CNH 2,424 1 0
SCX 03/2018 242 IDR 3,262,797 0 (5)
SCX 03/2018 15 200,340 0 0
SCX 03/2018 1,207 INR 79,624 11 0
SCX 06/2018 1,006 66,273 0 (5)
SOG 03/2018 CzZK 3,156 $ 152 0 0
SOG 03/2018 $ 59 CzZK 1,265 2 0
SOG 03/2018 27  RUB 1,554 1 0
SOG 04/2018 234 PLN 784 0 (5)
SOG 05/2018 152 CzK 3,156 0 0
SOG 05/2018 68 ILS 231 0 @)
SOG 06/2018 RUB 1,554 $ 27 0 ™)
SOG 08/2018 $ 1 ARS 30 0 0
SSB 03/2018 95 CzZK 1,926 0 @)
TOR 03/2018 45 KRW 47,831 0 ™)
UAG 03/2018 HKD 975 $ 125 0 0
UAG 03/2018 INR 19,190 300 6 0
UAG 03/2018 KRW 604,396 570 11 0
UAG 03/2018 $ 474  KRW 527,916 13 0
UAG 04/2018 EUR 601 $ 707 0 (30)
UAG 04/2018 KRW 1,135 1 0 0
UAG 04/2018 $ 162 DKK 1,010 4 0
UAG 05/2018 JPY 40,000 $ 367 0 ©)
UAG 06/2018 $ 125 HKD 975 0 0
UAG 06/2018 571  KRW 604,396 0 (1)

$ 339§ (436)
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BOA 03/2018 CAD 467 $ 378 13§ 0
BOA 03/2018 JPY 5,300 49 0 0
BOA 03/2018 $ 288 AUD 365 0 (3)
BOA 04/2018 AUD 365 $ 288 3 0
BOA 04/2018 DKK 567 92 0 (1
BPS 03/2018 EUR 2,367 2,940 53 0
BPS 03/2018 JPY 490,316 4,582 0 (13)
BPS 04/2018 $ 4593  JPY 490,316 13 0
CBK 03/2018 AUD 365 $ 296 1 0
CBK 03/2018 $ 46 CHF 43 0 )
CBK 03/2018 13  EUR 91 0 2
CBK 03/2018 599 GBP 427 0 (11)
CBK 04/2018 GBP 427 $ 600 1 0
DUB 03/2018 457 645 16 0
FBF 03/2018 JPY 1,372 13 0 0
FBF 03/2018 372,743 3,481 0 (12)
FBF 03/2018 NZD 12 9 0 0
FBF 04/2018 $ 3,502 JPY 374,115 12 0
GLM 03/2018 NOK 679 $ 88 2 0
GLM 03/2018 $ 2,796 EUR 2,267 0 (31)
GLM 03/2018 43 GBP 30 0 )
GLM 04/2018 EUR 2,267 $ 2,803 31 0
HUS 03/2018 JPY 10,263 96 0 0
HUS 03/2018 $ 370 CAD 467 0 (5)
HUS 03/2018 13 JPY 1,372 0 0
HUS 04/2018 CAD 467 $ 370 5 0
JPM 03/2018 CHF 184 197 2 0
JPM 03/2018 $ 151 CHF 141 0 )
JPM 03/2018 1 EUR 9 0 0
JPM 03/2018 3,376  JPY 366,647 60 0
JPM 04/2018 CHF 141 $ 152 2 0
MSB 03/2018 JPY 489,783 4,591 1 0
MSB 04/2018 $ 4,601 JPY 489,783 0 0
NAB 03/2018 4,567 496,385 85 0
SCX 03/2018 SEK 1,089 $ 138 7 0
SSB 03/2018 $ 4565  JPY 495,110 75 0

402§ (82)
NEAEEELRNEER 741 $ (518)
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GLM Put-OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  &Hx 2.400% 03/14/2018 $ 1,700 $ 1% 0
MYC Put-OTC 1-Year Interest Rate Swap 3-Month USD-LIBOR  &Ex 2.400% 03/14/2018 8,900 7 2
$ 8 3% 2
hEEEA T v ar
AL T
1G]l
HHF A (RS it 11 A AR IR e i35 ik
BOA Call - OTC U.S. dollar versus Japanese yen ¥ 120.000 04/17/2020 $ 147 $ 39 1
DUB Put - OTC Euro versus U.S. dollar $ 1.201 01/22/2019 EUR 200 3 3
DUB Put - OTC Euro versus U.S. dollar 1.219 02/05/2019 315 4 6
DUB Call - OTC U.S. dollar versus Canadian dollar  CAD 1.288 04/06/2018 $ 200 1 2
DUB Call - OTC U.S. dollar versus Japanese yen ¥ 120.000 04/17/2020 96 2 0
FBF Call - OTC Australian dollar versus U.S. dollar $ 0.794 03/16/2018 AUD 14 0 0
FBF Put - OTC Australian dollar versus U.S. dollar 0.794 03/16/2018 14 0 0
GLM Call - OTC U.S. dollar versus Japanese yen ¥ 120.000 04/20/2020 $ 165 3 1
HUS Put - OTC Australian dollar versus U.S. dollar $ 0.735 02/05/2019 AUD 400 4 4
HUS Put - OTC Euro versus U.S. dollar 1.219 02/05/2019 EUR 44 1 1
HUS Call - OTC U.S. dollar versus Japanese yen ¥  111.200 03/15/2018 $ 100 0 0
IND Call - OTC Australian dollar versus U.S. dollar $ 0.794 03/16/2018 AUD 216 2 0
IND Put- OTC Australian dollar versus U.S. dollar 0.794 03/16/2018 216 2 3
JPM Put - OTC British pound versus U.S. dollar 1.315 05/04/2018 GBP 169 1 1
JPM Call - OTC U.S. dollar versus Japanese yen ¥  111.200 03/09/2018 $ 200 1 0
MSB Call - OTC Australian dollar versus U.S. dollar $ 0.794 03/16/2018 AUD 120 1 0
MSB Put - OTC Australian dollar versus U.S. dollar 0.794 03/16/2018 120 1 2
RYL Call- OTC U.S. dollar versus Canadian dollar CAD 1.283 03/08/2018 $ 200 1 1
$ 30 % 25
BEA T avaEt $ 38 $ 27
@iCiEAd T ar
IV NT T AIVRAT T ay
HANL: T
Gl TaTyvay TLIT A
T k24 VeI Tt B ME A (I TS
BRC Call - iTraxx Europe Series 28 Index =R 0.475% 04/18/2018 EUR 1,200 $ 1) $ 1)
BRC Put - iTraxx Europe Series 28 Index b)) 0.700% 04/18/2018 1,200 (1) (1)
$ 2 $ (2)
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BPS Put-OTC U.S. dollar versus South Korean won KRW 1,075.000 04/25/2018 $ 56 $ 1) $ (1)
CBK Put - OTC British pound versus U.S. dollar $ 1.295 05/04/2018 GBP 284 (3) (1)
DUB Call - OTC Euro versus U.S. dollar 1.332 01/22/2019 EUR 200 (3) (2)
DUB Call - OTC Euro versus U.S. dollar 1.357 02/05/2019 315 (4) 3)
DUB Put - OTC U.S. dollar versus Canadian dollar ~ CAD 1.229 04/06/2018 $ 200 (1) 0
FBF Call - OTC Australian dollar versus U.S. dollar $ 0.796 08/16/2018 AUD 14 0 0
FBF Put - OTC Australian dollar versus U.S. dollar 0.796 08/16/2018 14 0 0
GLM Call - OTC Australian dollar versus Canadian dollar CAD 1.024 06/29/2018 200 (1) (1)
GLM Put - OTC Australian dollar versus Canadian dollar 0.961 06/29/2018 200 (1) (1)
GLM Put-OTC Canadian dollar versus Japanese yen ¥ 76.700 06/19/2018 CAD 200 3) (1)
GLM Call - OTC U.S. dollar versus Brazilian real BRL 3.892 07/02/2018 $ 200 (19) 0
GLM Put - OTC U.S. dollar versus Brazilian real 3.892 07/02/2018 200 (19) (37)
GLM Put-OTC U.S. dollar versus South Korean won KRW 1,075.000 04/20/2018 165 3) (2)
HUS Call - OTC Australian dollar versus U.S. dollar $ 0.825 12/04/2018 AUD 400 (5) 3)
HUS Call - OTC Euro versus U.S. dollar 1.357 02/05/2019 EUR 44 (1) 0
IND Call - OTC Australian dollar versus U.S. dollar 0.796 08/16/2018 AUD 44 (1) 0
IND Put - OTC Australian dollar versus U.S. dollar 0.796 08/16/2018 44 (1) (1)
JPM Call - OTC Australian dollar versus Canadian dollar CAD 1.024 06/29/2018 209 (1) (1)
JPM Put- OTC Australian dollar versus Canadian dollar 0.961 06/29/2018 209 (1) (1)
JPM Put- OTC U.S. dollar versus Japanese yen ¥ 107.000 03/09/2018 $ 200 (1) (1)
JPM Put-OTC U.S. dollar versus South Korean won KRW 1,075.000 04/25/2018 153 3) (2)
MSB Call - OTC Australian dollar versus U.S. dollar $ 0.796 08/16/2018 AUD 36 (1) 0
MSB Put - OTC Australian dollar versus U.S. dollar 0.796 08/16/2018 36 (1) (1)
RYL Put-OTC U.S. dollar versus Canadian dollar ~ CAD 1.240 03/08/2018 $ 200 (1) 0
$ (75) % (59)

ATV —vardyy T KA T var
L T
Gl A=Vl TUIT A

FHF G AVT IR LB EF WA AR (HIRER) itk
CBK  Floor-OTC CPURNSAIndex 216.687 Maximum of [1 - (Index Final/lndex Initial) or $0] 04/07/2020 $ 500 $ “4) $ 0
DUB Floor- OTC CPURNSAIndex 218.011 Maximum of [-(Final Index/Initial Index -1), 0] 10/13/2020 100 (1) 0
$ (5) $ 0
FEA T aVEEH $ (82 % (61)
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BPS Japan Government (1.000%) 06/20/2022 0.166% $ 100 $ 4) $ 0$ 0$ 4)
International Bond
BRC Japan Government (1.000%) 06/20/2022 0.166% 100 3) 0 0 3)
International Bond
CBK Japan Government (1.000%) 06/20/2022 0.166% 100 (4) 0 0 4)
International Bond
GST Japan Government (1.000%) 06/20/2022 0.166% 200 (7) 0 0 (7)
International Bond
$__(18) S 0% 0S5 (18
N _ © == a == = —4=
IV NT T HNVIAT T (& T VAR - #5E) — 780
HpL: T
153 T WI8/2/ 885D TATAINE  REHR AT 7 S g
T SR [ 7E 4 i ERx7vk AR IEA (Z0E) ERIEEE YEEE fafit
BPS Brazil G_overnment International Bond 1.000% 12/20/2021 1.204% $ 100 $ 6) $ 6 $ 0 $ 0
BRG. Mexico Govemment miomationsl Bond . 1.000% 00202022 093e% 50 0 2 e
exico Government International Bon . b . o
CBK Colombia Government International Bond  1.000% 12/20/2022 1.006% 200 (2) 3 1 0
CBK Russia Government International Bond 1.000% 12/20/2021 0.810% 300 (10) 12 2 0
DUB Brazil Government International Bond 1.000% 06/20/2022 1.395% 150 (5) 3 0 (2)
GST Brazil Government International Bond 1.000% 12/20/2022 1.547% 100 (5) 3 0 (2)
GST Colombia Government International Bond ~ 1.000% 12/20/2022 1.006% 100 (1) 1 0 0
GST Mexico Government International Bond 1.000% 12/20/2022 1.049% 700 (4) 4 0 0
GST Russia Government International Bond 1.000% 12/20/2021 0.810% 100 (3) 4 1 0
GST South Africa Government International Bond  1.000% 06/20/2022 1.300% 300 (13) 10 0 3)
HUS Brazil Government International Bond 1.000% 03/20/2018 0.377% 100 0 0 0 0
HUS Colombia Government International Bond  1.000% 12/20/2021 0.740% 100 (4) 5 1 0
HUg Colombia (éovernment International Bond 18882? gggggggg ;.Ogegf 120 g; ; g g
HU Indonesia Government International Bond . o .967% 5
JPM Indonesia Government International Bond ~ 1.000% 06/20/2023 0.967% 200 (2) 3 1 0
$ (72) § 72 % 8 § (8)
NS — o} S~ e ===
IV NT THNNAT T (I Dy M Ty A) —HIN
L T
e S REH ATy 7 A il
AHF AT IR NT YT [ 7 ) i A AEEA ARSI TiE R it
BPS iTraxx Europe Sub Financials Series 27 Index ~ (1.000%) 06/20/2022 EUR 100 $ 5% ®) $ 0s$ 1)

— 33
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BPS Floating rate equal to  Floating rate equal to 09/26/2027 $ 159 AUD 200 $ 193 3) % 0$ (2)
3-Month Australian 3-Month USD-LIBOR
Bank Bill plus 0.362% based on the notional
based on the notional amount of currency
amount of currency received
delivered
BPS Floating rate equal to  Floating rate equal to 10/05/2027 79 100 0 (1) 0 (1)
3-Month Australian 3-Month USD-LIBOR
Bank Bill plus 0.368% based on the notional
based on the notional amount of currency
amount of currency received
delivered
MYC Floating rate equal to  Floating rate equal to 10/06/2027 34 43 0 0 0 0
3-Month Australian 3-Month USD-LIBOR
Bank Bill plus 0.368% based on the notional
based on the notional amount of currency
amount of currency received
delivered
RYL Floating rate equal to  Floating rate equal to 10/13/2026 122 GBP 100 3 12 15 0
3-Month GBP-LIBOR  3-Month USD-LIBOR
less 0.055% based on based on the notional
the notional amount of amount of currency
currency delivered received
$ 4 % 8 $ 15§ (3)
BRIAT 7
AL T
el Z#ef FITLEIE  REBL D 7 RKI A
T SHA/ZW] EEGFIAL T v I A EESF W H HEILA (R REMELE EPE Al
BOA  &ZHy 3-Month TELBOR 0.370% 06/20/2020 ILS 1,200 $ 09 0$ 09 0
BOA  X%#.\ 3-Month TELBOR 1.998% 06/20/2028 300 0 1 1 0
BRC &H 3-Month TELBOR 0.374% 06/20/2020 5,000 0 0 0 0
BRC X%#.\ 3-Month TELBOR 1.950% 06/20/2028 1,100 0 0 0 0
CBK X\ 6-Month Thailand Fixing Rate 2.810% 05/18/2037 THB 2,600 0 2 2 0
CBK %Ht KRW-CD-KSDA-Bloomberg 1.995% 07/10/2027 KRW 211,900 0 7 7 0
CBK %ZHt KRW-CD-KSDA-Bloomberg 1.928% 08/02/2027 200,000 0 8 8 0
GLM  %H 3-Month TELBOR 0.270% 03/21/2020 ILS 2,500 0 0 0 0
GLM  %H 3-Month TELBOR 0.370% 06/20/2020 2,600 0 0 0 0
GLM  *%#. 3-Month TELBOR 1.883% 03/21/2028 600 0 0 0 0
GLM  %#. 3-Month TELBOR 1.998% 06/20/2028 600 0 1 1 0
HUS  %Hx 3-Month TELBOR 0.370% 06/20/2020 700 0 0 0 0
HUS  X%#. 3-Month TELBOR 1.998% 06/20/2028 200 0 0 0 0
JPM %H. 3-Month TELBOR 0.420% 06/20/2020 2,800 0 (1) 0 (1)
JPM X3, 3-Month TELBOR 2.078% 06/20/2028 600 0 2 2 0
SOG %H KRW-CD-KSDA-Bloomberg 2.025% 07/10/2027 KRW 410,200 0 13 13 0
$ 0% 33 § 34 3 (1)
ZADyFRHE $ ((B81)$ 107 § 57 §  (31)
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1211 (20148 A19AH) 10, 199 0.1 59.7 8, 648
1311 (201558 A19AH) 10, 206 0.1 44,7 22,034
14341 (201648 A19H) 10, 211 0.0 68. 6 19,722
1581 (20174E 8 A21H) 10, 208 A0.0 64.0 17, 754
1611 (20184 8 A20H) 10, 206 A0.0 38.7 13,511
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20174E 8 H21H 10, 208 64.0 —
8 AR 10, 208 0.0 56. 6 —
9 AR 10, 208 0.0 63.9 —
10H K 10, 208 0.0 51.7 —
11AR 10, 208 0.0 66.0 —
128K 10, 208 0.0 51.5 —
201841 HR 10, 208 0.0 46. 2 —
2 AR 10, 207 A0.0 55. 1 —
3 AR 10, 207 A0.0 45.2 —
4 AR 10, 207 A0.0 46.3 —
5 A K 10, 207 A0.0 40. 7 —
6 AR 10, 207 A0.0 24. 4 —
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