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PEEFULTESR: (97.0%)

ZF—ARIVT (0.4%)
Rora—r (0.4%)
Aristocrat Leisure, Ltd.

USD 1,181,102 3.50% due 10/20/21 $ 1,184,480
Rura—rEt 1,184,480
ZF—ANFUTE (Cost $1,181,102) 1,184,480

HFE (5.6%)
Noya—rv (5.6%)
1011778 B.C. Unlimited Liability Co.

USD 1,124,135 3.75% due 12/10/21 1,131,509
Concordia International Corp.

USD 1,488,750 5.25% due 10/21/21 1,326,640
Garda World Security Corp.

USD 2,474,554 4.00% due 11/06/20 2,447,334
Hudson's Bay Co.

USD 1,382,488 4.75% due 09/30/22 1,385,088
Lions Gate Entertainment Corp.

USD 1,500,000 5.00% due 03/17/22 1,526,250
MEG Energy Corp.

USD 994,780 3.75% due 03/31/20 925,971
Novelis, Inc.

USD 1,982,462 4.00% due 06/02/22 1,991,145
Valeant Pharmaceuticals International, Inc.

USD 1,000,000 5.25% due 08/05/20 1,001,560

UsD 1,936,397 5.50% due 04/01/22 1,941,432
Veresen Midstream Ltd. Partnership

USD 2,464,969 5.25% due 03/31/22 2,442,365
Nrra—4t 16,119,294
HFEE#H (Cost $16,038,664) 16,119,294

TA=HER (0.5%)
Nvza—r (0.5%)
Aricent Technologies

USD 1,454,875 5.50% due 04/14/21 1,312,123
Nrrn—rEt 1,312,123
A< i Er (Cost $1,456,358) 1,312,123
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TTV A (0.2%)
Nvza—r (0.2%)
Oberthur Technologies Finance SAS

USD 479,689  4.50% due 10/18/19 481,690
Rora—rEt 481,690
75 A3t (Cost $477,424) 481,690

KLY (0.8%)
Rura—r (0.8%)

Regit Eins GmbH

USD 980,000 6.00% due 01/08/21 971,670
Springer SBM Two GmbH

USD 1,470,094 4.75% due 08/14/20 1,421,405
Noyn—rit 2,393,075
RAYE: (Cost $2,422,072) 2,393,075

NI TINT (3.0%)
Rora—r (3.0%)

Alison Bidco S.ar.l.

USD 985,554 5.25% due 08/29/21 976,930
AWAS Finance Luxembourg S.A.

USD 940,000 4.10% due 06/11/18 943,525
Delta 2 (Lux) S.ar.l.

USD 1,000,000 4.75% due 07/30/21 1,000,970

USD 2,000,000 7.75% due 07/29/22 2,003,000
Intelsat Jackson Holdings S.A.

USD 1,500,000 0.00% due 06/30/19 1,424,655
SIG Combibloc Holdings S.C.A.

USD 700,000 0.00% due 03/11/22 700,679
SS&C European Holdings S.a.r.l.

UsSD 223,408 4.00% due 07/08/22 224,945
Travelport Finance S.a.r.l.

USD 1,462,589 5.00% due 09/02/21 1,468,600
Nrru—rEr 8,743,304
NI TN EE (Cost $8,730,854) 8,743,304

F5E (1.2%)
Rura—r (12%)

Amaya Holdings B.V.

UsD 1,972,845  5.00% due 08/01/21 1,970,379
Tronox Pigments B.V.

USD 1,469,620  4.50% due 03/19/20 1,453,087
AV A=CVE 3,423,466
F5KE (Cost $3,300,286) 3,423,466
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TAUA (85.3%)
Nvrya—rv (85.3%)
Acadia Healthcare Co., Inc.

USD 2,992,386 3.75% due 02/11/22 3,001,124
Accudyne Industries Borrower S.C.A.

USD 1,200,121 4.00% due 12/13/19 1,120,109
Acosta, Inc.

USD 1,470,009 4.25% due 09/26/21 1,396,509
Advantage Sales & Marketing, Inc.

USD 997,455 0.00% due 07/23/21 984,369

USD 1,500,000 7.50% due 07/25/22 1,423,125
Alere, Inc.

USD 1,610,483 4.25% due 06/20/22 1,596,842
Alison US, LLC

USD 985,554 5.25% due 08/29/21 976,931
Allied Universal Holdco, LLC

USD 1,985,000 4.75% due 07/28/22 1,972,594
AMAG Pharmaceuticals, Inc.

USD 1,425,000 4.75% due 08/17/21 1,425,000
American Rock Salt Co., LLC

USD 977,500 4.75% due 05/20/21 940,344
Amneal Pharmaceuticals, LLC

USD 2,943,675 4.50% due 11/01/19 2,948,090
Answers Corp.

USD 1,000,000 10.00% due 10/03/22 76,670
Apex Tool Group, LLC

USD 2,951,696 4.50% due 01/31/20 2,918,490
Ardagh Holdings USA, Inc.

USD 1,392,343 4.00% due 12/17/19 1,397,996
Ardent Legacy Acquisitions, Inc.

USD 495,000 6.50% due 08/04/21 490,050
Astoria Energy, LLC

USD 2,293,371 5.00% due 12/24/21 2,247,504
Asurion, LLC

USD 446,339 5.00% due 05/24/19 447,642

USD 1,464,375 5.00% due 08/04/22 1,471,331

USD 1,000,000 8.50% due 03/03/21 993,330
Avaya, Inc.

USD 733,962 6.25% due 05/29/20 540,688
AVSC Holding Corp.

USD 1,974,684 4.50% due 01/25/21 1,978,396
B&G Foods, Inc.

USD 853,480 3.84% due 11/02/22 858,456
BATS Global Markets, Inc.

USD 1,771,049 4.02% due 06/30/23 1,776,946
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BJ's Wholesale Club, Inc.

USD 1,924,073 4.50% due 09/26/19 1,927,479

UsD 1,244,046 8.50% due 03/26/20 1,248,089
Blackboard, Inc.

USD 1,952,507 4.75% due 10/04/18 1,945,185
BMC Software Finance, Inc.

USD 1,449,182 5.00% due 09/10/20 1,395,519
Brickman Group Ltd., LLC

USD 977,443 4.00% due 12/18/20 975,000

USD 1,500,000 7.50% due 12/17/21 1,486,245
Brock Holdings III, Inc.

uUsD 978,288 7.00% due 03/16/17 968,505
Burlington Coat Factory Warehouse Corp.

uUsD 2,000,000 3.50% due 08/13/21 2,013,340
BWay Intermediate Co., Inc.

USD 2,372,552 5.50% due 08/14/20 2,383,822
Calpine Corp.

USD 493,750 3.59% due 05/27/22 494,817
Capital Automotive, LP

USD 1,791,237 4.00% due 04/10/19 1,804,116

USD 1,000,000 6.00% due 04/30/20 1,005,250
CDS U.S. Intermediate Holdings, Inc.

USD 1,980,000 5.00% due 07/08/22 1,979,168
Centerplate, Inc.

UsD 1,473,552 4.75% due 11/26/19 1,451,448
Chemours Co.

USD 1,470,929 3.75% due 05/12/22 1,455,308
Chesapeake Energy Corp.

USD 250,000 8.50% due 08/23/21 262,265
CHS/Community Health Systems, Inc.

USD 2,987,399 4.00% due 01/27/21 2,930,639
Commscope, Inc.

UsD 2,970,000 3.75% due 12/29/22 2,995,067
Confie Seguros Holding II Co.

USD 1,720,406 7.00% due 11/09/18 1,718,255

USD 1,500,000 11.50% due 05/08/19 1,507,500
CPG International, Inc.

USD 1,492,308 4.75% due 09/30/20 1,494,173
CPI Acquisition, Inc.

USD 2,155,172 5.50% due 08/17/22 2,102,198
Crestwood Holdings, LLC

UsD 896,066 9.00% due 06/19/19 825,877
CSC Holdings, LLC

USD 2,992,500 5.00% due 10/09/22 2,995,612
DAE Aviation Holdings, Inc.

usD 1,980,000 5.25% due 07/07/22 1,990,514
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Dayton Power And Light Co.

USD 600,000 4.00% due 08/24/22 605,628
Dell International, LLC

USD 2,000,000 0.00% due 09/07/23 2,011,260
Deltek, Inc.

USD 967,210 5.00% due 06/25/22 969,628

USD 1,000,000 9.50% due 06/26/23 1,007,500
Diebold, Inc.

USD 1,000,000 5.25% due 11/06/23 1,009,170
Dollar Tree, Inc.

USD 1,000,000 4.25% due 07/06/22 1,010,000
DTZ U.S. Borrower, LLC

USD 1,965,025 4.25% due 11/04/21 1,965,634
Duff & Phelps Corp.

USD 1,471,011 4.75% due 04/23/20 1,472,394
Dynegy Finance 1V, Inc.

USD 1,150,000 5.00% due 06/27/23 1,158,337
Essential Power, LLC

USD 2,960,498 4.75% due 08/08/19 2,966,064
EWT Holdings III Corp.

USD 1,469,773 4.75% due 01/15/21 1,469,773
Federal-Mogul Corp.

uUsSD 997,449 0.00% due 04/15/21 962,359
First Data Corp.

uUsD 3,000,000 4.28% due 07/08/22 3,015,750
Fitness International, LLC

uUsD 964,022 6.00% due 07/01/20 962,576
Gardner Denver, Inc.

uUsD 1,496,144 4.25% due 07/30/20 1,447,519
Gates Global, LLC

usD 1,496,127 4.25% due 07/06/21 1,472,324
Greeneden U.S. Holdings II, LLC

usD 486,250 4.50% due 11/13/20 485,846
Greenway Health, LLC

usD 979,849 6.00% due 11/04/20 952,903
Gulf Finance, LLC

USD 1,875,000 6.25% due 08/25/23 1,819,931
Halyard Health, Inc.

USD 2,651,971 4.00% due 11/01/21 2,649,478
Harbor Freight Tools USA, Inc.

USD 1,777,230 4.00% due 08/18/23 1,785,832
Hargray Communications Group, Inc.

USD 1,467,339 5.25% due 06/26/19 1,473,458
HCA, Inc.

USD 746,250 3.77% due 03/17/23 754,526
HD Supply, Inc.

USD 2,472,513 3.75% due 08/13/21 2,474,565
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HFOTCO, LLC

USD 2,964,925 4.25% due 08/19/21 2,905,627
Horizon Pharma, Inc.

UusSD 2,468,750 4.50% due 05/07/21 2,444,062
Hostess Brands, LLC

UsSD 3,000,000 8.50% due 08/03/23 3,015,000
Hubbard Radio, LLC

USD 255,000 4.25% due 05/27/22 249,900
Huntsman International, LLC

USD 995,000 4.25% due 04/01/23 1,000,602
IG Investments Holdings, LLC

USD 1,473,214 6.00% due 10/31/21 1,476,897
IMC OP, LP

USD 1,969,925 4.50% due 08/15/20 1,978,553
Ineos Styrolution US Holding

UsD 955,645 4.75% due 09/30/21 964,609
Ineos US Finance, LLC

USD 984,992 4.25% due 03/31/22 988,548
Informatica Corp.

USD 992,481 4.50% due 08/05/22 965,188
Inmar, Inc.

usD 1,481,061 4.25% due 01/27/21 1,466,250
Ion Media Networks, Inc.

USD 1,974,314 4.75% due 12/18/20 1,979,250
iQor US, Inc.

USD 980,000 6.00% due 04/01/21 842,300
J. Crew Group, Inc.

USD 979,950 4.00% due 03/05/21 775,630
JBS USA, LLC

UsD 2,481,250 4.00% due 10/30/22 2,478,148
Jeld-Wen, Inc.

USD 1,485,000 4.75% due 07/01/22 1,493,049

USD 1,473,750 5.25% due 10/15/21 1,481,575
KAR Auction Services, Inc.

USD 995,000 4.38% due 03/09/23 1,007,437
Kenan Advantage Group Holdings Corp.

USD 1,701,669 4.00% due 07/29/22 1,685,724
Leslie's Poolmart, Inc.

USD 2,500,000 5.25% due 08/16/23 2,514,575
Level 3 Financing, Inc.

USD 1,500,000 3.50% due 05/31/22 1,507,500
Libbey Glass, Inc.

USD 468,122 3.75% due 04/09/21 469,292
LPL Holdings, Inc.

USD 1,488,750 4.75% due 11/21/22 1,496,819
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MA Financeco, LLC

USD 1,304,779 4.50% due 11/19/21 1,308,863
Macdermid, Inc.

USD 2,950,776 5.50% due 06/07/20 2,958,167
Manitowoc Foodservice, Inc.

USD 928,205 5.75% due 03/03/23 938,647
Men's Wearhouse, Inc.

USD 1,500,000 5.00% due 06/18/21 1,462,500
MGM Growth Properties Operating Partnership, LP

USD 995,000 4.00% due 04/25/23 1,003,398
Micron Technology, Inc.

uUSD 1,189,748 6.53% due 04/26/22 1,201,859
Midas Intermediate Holdco II, LLC

USD 990,736 4.50% due 08/18/21 998,167
Minerals Technologies, Inc.

UsD 1,786,780 3.75% due 05/10/21 1,795,714
Mitel US Holdings, Inc.

USD 896,437 5.50% due 04/29/22 901,762
Monitronics International, Inc.

USD 1,000,000 0.00% due 09/30/22 995,630

USD 987,500 0.00% due 04/08/22 984,419

usD 12,500 4.25% due 03/23/18 11,970
MPH Acquisition Holdings, LLC

UsD 2,499,553 5.00% due 06/07/23 2,529,623
Mueller Water Products, Inc.

USD 736,875 4.03% due 11/24/21 742,402
National Surgical Hospitals, Inc.

UsD 1,975,000 4.50% due 06/01/22 1,947,844
NEP/NCP Holdco, Inc.

USD 1,994,898 0.00% due 01/22/20 1,984,923

USD 1,000,000 10.00% due 07/22/20 1,001,250
Nielsen Finance, LLC

USD 375,000 0.00% due 10/04/23 376,583
Nine West Holdings, Inc.

USD 481,225 4.75% due 10/08/19 243,500
NRG Energy, Inc.

USD 3,120,848 3.50% due 06/30/23 3,126,497
ON Semiconductor Corp.

USD 2,400,000 3.78% due 03/31/23 2,409,864
P.F. Chang's China Bistro, Inc.

USD 1,876,230 4.53% due 07/02/19 1,848,086
PetSmart, Inc.

USD 1,989,924 4.25% due 03/11/22 1,992,213
Phibro Animal Health Corp.

USD 977,500 4.00% due 04/16/21 972,613
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Prowler Acquisition Corp.

USD 240,482 5.50% due 01/28/20 175,552
Quikrete Holdings, Inc.

USD 1,993,167 4.00% due 09/28/20 2,005,624
Rexnord LLC/RBS Global, Inc.

USD 2,417,971 4.00% due 08/21/20 2,420,099
Reynolds Group Holdings, Inc.

USD 2,910,000 4.25% due 02/05/23 2,918,177
Riverbed Technology, Inc.

USD 2,931,232 5.00% due 04/25/22 2,956,557
Sabre GLBL, Inc.

UsSD 812,822 4.50% due 02/19/19 814,854
Samchully Midstream 3, LLC

USD 1,193,697 5.75% due 10/20/21 1,086,264
SBA Senior Finance 11, LLC

USD 493,750 3.34% due 06/10/22 493,957
Scientific Games International, Inc.

USD 1,496,154 0.00% due 10/18/20 1,500,358
Sensus USA ,Inc.

USD 997,500 6.50% due 04/05/23 999,994
SESAC Holdco II, LLC

usD 2,416,496 5.25% due 02/08/19 2,404,413
Shaw Data Centre, LP

USD 493,750 4.50% due 03/30/22 492,210
Shearer's Foods, LLC

USD 3,000,000 7.75% due 06/30/22 2,715,000
Solenis International, LP

USD 1,478,728 4.25% due 07/31/21 1,475,031
Southcross Holdings Borrower, LP

USD 471,211 3.50% due 04/13/23 393,461
SRS Distribution, Inc.

USD 1,240,625 5.25% due 08/25/22 1,249,930
SS&C Technologies, Inc.

USD 1,797,759 4.00% due 07/08/22 1,810,128
Stardust Finance Holdings, Inc.

USD 1,000,000 0.00% due 03/13/22 993,750

USD 1,000,000 10.50% due 03/13/23 993,750
Steak N Shake Operations, Inc.

USD 128,259 4.75% due 03/19/21 126,976
STG-Fairway Acquisitions, Inc.

USD 2,071,858 6.25% due 06/30/22 2,030,421
Summit Materials, LLC

USD 1,975,000 4.00% due 07/18/22 1,981,913
Targa Resources Corp.

USD 372,093 5.75% due 02/27/22 372,093
Telenet Financing USD, LLC

USD 785,459 4.36% due 06/30/24 791,350
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Terra-Gen Finance Co., LLC

USD 945,367 5.25% due 12/09/21 804,347
TIBCO Software, Inc.

USD 2,464,969 6.50% due 12/04/20 2,426,663
Time, Inc.

uUSD 477,602 4.25% due 04/26/21 477,005
Transdigm, Inc.

USD 985,721 3.75% due 05/14/22 986,273
Travel Leaders Group, LLC

USD 2,272,066 7.00% due 12/07/20 2,255,026
Univar USA, Inc.

USD 2,493,703 4.25% due 07/01/22 2,496,820
UPC Financing Partnership

USD 2,000,000 4.08% due 08/31/24 2,006,420
US Foods, Inc.

USD 1,995,000 4.00% due 06/27/23 2,009,544
USI, Inc.

USD 731,156 4.25% due 12/27/19 731,704
Vantage Specialties, Inc.

UsSD 489,000 5.50% due 02/05/21 487,778
Victory Capital Operating, LLC

usD 2,764,136 8.50% due 10/29/21 2,715,763
Wand Intermediate I, LP

UsSD 2,456,249 4.75% due 09/17/21 2,480,812
Waste Industries USA, Inc.

USD 738,750 3.50% due 02/27/20 741,520
Western Digital Corp.

UsD 2,394,000 4.50% due 04/29/23 2,416,456
Western Refining, Inc.

USD 1,994,872 5.25% due 11/12/20 1,988,648
William Morris Endeavor Entertainment, LLC

USD 2,456,074 5.25% due 05/06/21 2,462,828
World Kitchen, LLC

USD 943918 5.50% due 03/04/19 941,558
World Triathlon Corp.

USD 977,500 5.25% due 06/25/21 972,613
XPO Logistics, Inc.

USD 2,488,750 4.25% due 11/01/21 2,501,716
Zebra Technologies Corp.

USD 1,227,273 4.09% due 10/27/21 1,241,386
S ra—y itk 245,511,153
TAVHE (Cost $247,387,290) 245,511,153
FEERMIFESRET (Cost $280,994,050) 279,168,585
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EBEBEE 03%)
TAVA (0.3%)

43,075 PowerShares Senior Loan Portfolio 1,000,202
T AV E 1,000,202
IBRBIEFERT (Cost $1,001,494) 1,000,202
VT VR = = o HERS (0.1%)

TAUT (0.1%)
521 Southcross Holdings Borrower, LP 198,848
T AV 198,848
VIToR = =0 &R FE (Cost $5) 198,848
IR k24l AT
RS (7.2%)
AFYAR (7.2%)
EHIES (7.2%)
Citibank, London
USD 20,750,190  0.15% due 10/03/16 20,750,190
EHIHESEFH 20,750,190
ARYRE (Cost $20,750,190) 20,750,190
SEHISESSF (Cost $20,750,190) 20,750,190
Bl bR (%) Akl
BEAMESREE
(Cost $302,745.739) 104.6 301,117,825
BE&ER I FDOMERE (4.6) (13,262,837)
MK EERAER 100.0% $ 287,854,988
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2016429 A 30 H BifE
B BT B WFH K WEE REFIMIE  RERA REFER
JPY  Citibank N.A. 401,624 10/03/2016 USD 4,001 $ — $ 33 S (33)
JPY  Citibank N.A. 401,624 10/03/2016 USD 4,001 — (33) (33)
JPY  Citibank N.A. 204,960 10/04/2016 USD 2,043 — (18) (18)
JPY  Citibank N.A. 401,722 10/04/2016 USD 4,005 — (35) (35)
JPY  Citibank N.A. 202,098 10/04/2016  USD 2,015 - (18) (18)
JPY Citibank N.A. 9,174,015 10/04/2016 USD 91,459 — (811) (811)
JPY  Citibank N.A. 5,385,311 10/05/2016  USD 53,574 — (360) (360)
JPY  Citibank N.A. 5,586,508 10/05/2016 USD 55,576 — (374) (374)
JPY  Citibank N.A. 205,085 10/05/2016  USD 2,040 — (14) (14)
JPY  Citibank N.A. 10,369,085  10/05/2016  USD 103,154 — (694) (694)
JPY  Citibank N.A. 3,789,505 10/06/2016  USD 37,310 136 — 136
JPY  Citibank N.A. 6,381,462  10/06/2016  USD 62,830 230 - 230
JPY  Citibank N.A. 2,593,125 10/06/2016  USD 25,531 93 - 93
JPY  Citibank N.A. 4,790,197 10/06/2016  USD 47,163 172 — 172
JPY  Citibank N.A. 204,538 10/07/2016  USD 2,020 2 — 2
JPY  Citibank N.A. 1,196,822  10/07/2016  USD 11,818 9 — 9
USD Citibank N.A. 3,985 10/03/2016 JPY 400,000 33 — 33
USD Citibank N.A. 27,894  10/03/2016 JPY 2,800,000 228 - 228
USD Citibank N.A. 27,914 10/04/2016 JPY 2,800,000 248 - 248
USD Citibank N.A. 27,914 10/04/2016 JPY 2,800,000 247 — 247
USD Citibank N.A. 3,979  10/05/2016 JPY 400,000 27 — 27
USD Citibank N.A. 7,877 10/06/2016 JPY 800,000 — (29) (29)
USD  Citibank N.A. 15,799  10/07/2016  JPY 1,600,000 - (12) (12)
USD  Citibank N.A. 47397 10/07/2016  JPY 4,800,000 - (37) (37)
$ 1425 $ (2468 $  (1,043)
H AR &~ 7T ADFME 28R e g LK)
2016429 A 30 H BifE
B HBHEE LK RFH 520 WEE REFIMIE RIS REFIEN
JPY  Citibank N.A. 22,642,960,473  10/28/2016  USD 224,989,852 $ - $(1,027,670) $(1,027,670)
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i % RS
M % % % "M
108 (201248 H20H) 10, 181 0.1 100. 7 - 2,216
111 (201348 A19H) 10, 191 0.1 80.9 - 5,297
1281 (201448 A19H) 10, 199 0.1 59. 7 - 8, 648
1381 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
1451 (20164 8 H19H) 10, 211 0.0 68.6 — 19, 722
KB RITE VA TR — 72 0 BT,
%W 77 RCE, B & 2R TE 2R ENTEE LAV, XU Fv—rS3h) 8 A,
OZ A DA AR & TR FEDHTS
$ P . i #e fii | % | P
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€/ M % % %
201548 H19H 10, 206 - 44.7 —
8 AK 10, 207 0.0 48.6 —
9 HEK 10, 207 0.0 43.6 —
10A K 10, 208 0.0 44. 4 —
11H=E 10, 209 0.0 48.8 —
12H% 10, 209 0.0 48.5 —
20164F 1 HR 10, 210 0.0 51.8 —
2 AR 10, 211 0.0 49.1 —
3 AR 10, 211 0.0 40.8 —
4 AR 10, 211 0.0 39.9 —
5 XK 10, 211 0.0 62. 4 —
6 AXK 10, 211 0.0 58.0 —
7THE 10, 211 0.0 65. 1 —
# R
20164 8 H19H 10, 211 0.0 68.6 —
* EERIIME LT,

KAEFIM LR ITE OV THR 780 TR,
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