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(1) 5512380 B STAHHIT4,324,594,607 55123~ 1283 "B NG 7B S AHI320,452,078 1, 55123~ 1283 o — ERARHI ST AAH13:224,754,468 11

1 A¥7= 0 WA PERRIT, H512340.8318F, #5124110.8360M, #5125470.8480, #5126110.8575M, #51271#10.8693 1, %5128110.8596]

<7,
()

10 —
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OEHEDIK;
1234 H1243 H1258] H1264 127 1284
H H 2018411 H 14 F ~ [20184E12 H 14 F ~ [20194F 1 A 16 F ~ [20194F 2 A 14 F ~ [20194F 3 A 14 ~ [20194£ 4 A 16 A ~
20184E12 13 [20194:1 A15H  [20194:2 A13H  [20194:3 A13H  [20194:4 A15H  [20194 5 A13H
A A A A A A
(A) ERHZEIE 26,924, 061 26, 303, 567 26, 261, 959 26,081, 694 26,059, 177 25,925, 496
= i 4 4 26,933, 094 26, 313, 802 26,270, 158 26, 088, 445 26, 068, 551 25,933, 550
TALFIR A 9,033 A 10,235 A 8,199 A 6,751 A 9,374 A 8, 054
(B) FiEFEHTEELE A 138,402,062 13,699, 234 45,690, 211 34,413,151 45,305, 437 A 44,622,536
TEE A 299, 351 13,922, 550 45, 845, 855 34, 557, 297 45,381, 092 50, 856
FEEH A 138,701,413 A 223,316 A 155, 644 A 144,146 A 75, 655 A 44,673,392
C) {ETHME A 5,180,657 A 5,525 946 A 4,879,658 A 4,729,575 A 5,612,253 A 4,766,812
(D) HHEHEE(A+B+C) A 116, 658, 658 34,476, 855 67,072,512 55, 765, 270 65, 752, 361 A 23,463,852
(E) RIfRHERE A 573,799,121 A 690,824,893 A 671,015,278 A 615,242,693 A 574,070,430 A 521,034,138
(F) EBmEEEEES A 15,417,905 A 15,346, 487 A 15,567 127 A 15,946, 548 A 16,743, 466 A 17,319,737
(Ficd 24 S 4H 24 %8) (1 1,492,860,671) | ( 1,458,053,493) | ( 1,454,098,948) | ( 1,442,753,471) | ( 1,440,176,614) | ( 1,431,766,692)
5 RIS FR 2 AH) (A1,508,278,576) | (A1,473,399,980) | (AL, 469,666,075) | (Al,458,700,019) | (AL, 456,920,080) | (AlL,449,086, 429)
@) §F(D+E+F) A 705, 875, 684 A 671,694,525 A 619,509, 893 A 575,423,911 A 525,061,535 A 561,817,721
H I#EEHEE A 17,196,185 A 16,794,269 A 16,747,772 A 16,614,977 A 16,581,472 A 16,481,168
RERHERE (G+H) A 723,071,869 A 688,488,794 A 636,257,665 A 592,038,948 A 541,643,007 A 578,298,895
ENNEFEAHEIE A A 15,417,905 A 15,346, 487 A 15,567,127 A 15,946,548 A 16,743,466 A 17,319,737
(Ficd 24 S 40 24 %8) (1 1,492,860,671) | ( 1,458,053,493) | ( 1,454,098,948) | ( 1,442,753,471) | ( 1,440,176,614) | ( 1,431,766, 692)
5E RIS FR 2 A5) (A1,508,278,576) | (A1,473,399,980) | (AL, 469,666,075) | (Al,458,700,019) | (AL, 456,920,080) | (AlL,449,086, 429)
Sy Fl (i R N 4 209, 163, 252 210, 064, 807 217, 134, 460 222, 656, 621 229,303, 479 232,292,709
MRS 4 A 916,817,216 A 883,207, 114 A 837,824,998 A 798,749,021 A 754,203,020 A 793,271,867

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) HBeAOFFEE (20184117 14H ~20194E 5 A13H) 1ZLATF D@ Y T,

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

#1238 #1243 51258 #1263 #1274 #1283
TH A 2018411 H 14 F ~ [20184E12 H 14 F ~ [20194E 1 16 F ~ [20194F 2 A 14 F ~ [20194F 3 A 14 F ~ [20194E 4 A 16 A ~
20184124130 |20194E 1 A15F (2019462 A13F (2019463 A13H  [20194E4 A15H  |20194E 5 H13H

a. Bl Y SRIE (REPER) 21, 743, 8541 22, 670, 0441 24, 481, 2011 24, 042, 94411 24,009, 8121 21, 159, 0061
b. AETRRSAE ARG - RRRBRER) 0 0 0 0 0 0fY
c. [EFERIRKICED HINAS T4 | 1,492,860, 6711 | 1,458, 053,493 | 1,454, 098, 94819 | 1, 442, 753, 4711 | 1, 440, 176, 6149 | 1,431, 766, 692
d. [FFRERERICE D 2 R L 4 204,615,583[1 | 204,189,032/ | 209,401, 03119 | 215,228, 654[ | 221,875, 13919 | 227,614, 8711
e. XIS (a+b+e+d) | 1,719,220, 108 | 1, 684,912,569 | 1,687,981, 180 | 1, 682, 025,069 | 1, 686, 061,565 | 1,680, 540, 569
£ FR B (1 N %7=0) 3, 99911 4,013 4,031 4, 04914 4, 06714 4,078
g N4 17, 196, 1854 16, 794, 2694 16, 747, 7721 16, 614, 977 16, 581, 4721 16, 481, 1681
h. AHd4(1 5 0%7-0) 40M 401 40M 401 40M 40M
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DISTEARILREA (Rl oEl4e) &720 9,

34 Mw@ﬂ@ﬁ%ﬁﬁwmﬁtM%ifiTE7i AT ST ALES BRSNS L0 £,
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HYUBIEISITVVEREA,
O (5&1EHh) HREETOHAEEDEM (20194 5 A 13REE)

<Bftwr— vHF—T7 K>
TRE, Bh~%— =¥ —7 7 &S, 329, 741 1) ODNETT,

. EMAHE

(A) [EN GREERL) tfit FREERIB R

#1281k

X 5 . o | 9BBBRUT BATHIFRIREA L=
om A B|RE M %:EnéﬂALt«p%E]\ttgg SELE | 260 E | 2R
TFH TFH % % % % %
— 700, 000 700, 976 8.2 — — — 8.2
T IRALS ( 700,000)| ( 700,976) (8.2 (—) (—) (—) (8.2
T (i e 820, 000 820, 187 9.6 - - - 9.6
(B < i) (' 820,000)| ( 820,187) (9.6) (—) (=) (=) (9.6)
200, 000 200, 041 2.4 — — — 2.4
BRI (' 200,000)| (200, 041) (2.4 (—) (—) (—) (2.4
ST 3, 767, 000 3,769, 848 44.3 — — — 44.3
(&L Q&Maﬁ) (3,767,000)| (3,769, 848) (44. 3) (—) (=) (—) (44.3)
R N 5, 487, 000 5,491, 053 64. 6 — — - 64. 6
H 8 (5,487,000)| (5,491, 053) (64. 6) (—) (—) (—) (64. 6)
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(B) EWN Ghgad) AfHE  #minIBErs
& Wi %128?;35!6
F B\ m & | F O | EEEAR
A &S % TH TH
WIHD  AZEHE669(0] 1.63 200, 000 200,305 | 2019/6 /20
WA ABEE6T1E] 1.42 300, 000 300,398 | 2019/6 /20
il AZEPRIERES 2 [\ 1. 66 100, 000 100,074 | 2019/5/29
THIR AR AEES 3 1.66 100, 000 100,198 | 2019/6 /26
/N it 700, 000 700, 976
HHES Gr< /B
A ARBORGRAEE S BUFRGESE27E 0.372 60, 000 60,067 | 2019/8/19
AARBUREE ST R BIfE 25 26R 0.573 100, 000 100, 062 | 2019/ 6 /20
A AP SRS B 5547 0. 001 100, 000 100,001 | 2019/6 /20
WHAEMER #5260 0. 305 100, 000 100,035 | 2019/ 6 /20
WHAEMER #5270 0. 248 60, 000 60,016 | 2019/6 /20
RAAEEER 410 0. 005 100, 000 100,001 | 2019/ 6 /20
RAAEEER 55490 0. 001 300, 000 300,003 | 2019/6 /20
/)N B 820, 000 820, 187
ERES
LA E el 52940 0.25 100, 000 100,009 | 2019/ 5 /27
LA Z At 552950 0.25 100, 000 100,031 | 2019/6 /27
/N B 200, 000 200, 041
LEHES (BTREENESR)
HREEE ST £54900E] 1.444 200, 000 200,545 | 2019/7 /25
HEE 5390[H] 0.14 327, 000 327,020 | 2019/5/24
bk 55303[E 0. 756 400, 000 400,319 | 2019/6 /25
usfESeE #5288[H] 0.14 40, 000 40,005 | 2019/6 /25
JUNET  Z5408[H] 1.672 400, 000 400, 787 | 2019/ 6 /25
=B FA4RE R R E RNEAAHR T 0.27 500, 000 500,113 | 2019/6/5
TV — 9 B R R E RINER AR A 0.203 600, 000 600, 148 | 2019/ 6 /20
ha @ 10EIFLEFRRE RS R 1.772 400, 000 400,686 | 2019/ 6 /20
SHERIEFEET 5 8 B ERI PR E RNEAL AR fF 0.234 100, 000 100, 046 | 2019/ 7 /22
A&7y AF R TR R E RNER R 0. 001 200, 000 200,000 | 2019/6 /14
=ZUF JV—R ol HRE RNEAL R T 0. 304 300, 000 300,080 | 2019/6 /12
—ZEMAT B 108EIFR AR A PR AR S R I 0. 631 300, 000 300,092 | 2019/5 /31
/N #t 3, 767, 000 3, 769, 848
= it 5, 487, 000 5,491, 053
S} HET - TR HALARTIZE 0 BT,
| EnTomAmTS
- N 12851k
- ” B A H B
TH %
g — iyl e R 499, 994 5.9

RIRIT, 207 72 RBMHAAN TS~ —7 7 > ROMEERFEICKT 2 35 0B 4,

* SFEOHNLA I 0 $5T,




PIMCO% A< 3—AET Y INAA—)LE- TPk —
J(EUR) ./ J(JPY, Hedged) ./ J(AUD, Hedged)

201942 H 28 H 4L
(GHE IR 20184E3 H 1 H ~20194E2 H 28 H)

Q@77 U RO IR D@D T,

iz e | r A~ b BRI UMNERERES

PRINBE G T D NNA A — LR R R BLOFDOIRERES, (73

.
I T I T
i 1 . 4t &J‘l‘l@fé@f@/\/f'/fﬁ/l/}f‘ﬂf‘/]\“jﬁc]:()“%@ﬂ[‘ﬁiﬁ;ﬁtﬁx%ig&
GAHBLL . 2 — DRHAEE L £
it = | AT NAET TR ——F p—UIF R

& OB M & | NI T A RANA R RV AN TR s L LY —

WA AV A e SV Ay V4 Y A=t

=

E
BEHEENRITS L
TR & % 7t | AT
4 B OF K| TV T IR N (LR T T ) T A — e

*AERRRE RIS IV T, AFATREZR LRI R O SR BB LIT/ERR W ZL TRV ET,



PINCOr 4 < >-3—RAEFV-Nf - A—ILK-T7UFR

Ny =AY
AR E
20194F-2 A 28 BIZH& T L7-HiIRH
(B4 )
IR
Z BRI E G E B RR ) EUR 18,211
BEHERE D ORL Y 4 7
Wi & 18,218
EH:
KELFILE 104
EHEEM 35
M 0
EHEE 139
AR E R 18,079
WL
B G A M (2,697)
B (321)
ERT Y S T T B 241
JEIRAR T U/ ST 47 P bk (2,953)
g ts 95
EEEE k-t (5,635)
MR AL
BE A AMRES (7,544)
P e % 5 63
AT Y ST T P 613
JEIRAR T U ST 47 P bk 3,400
SMEREFE B L A 16
4 R BT (3,452)
A E B I LUK LB R R A (9,087)
A OfE R L HME EEOH AR EUR 8,992
S EVR R I RBIR EUR 0
HITRME PR (A7 T)
] (AUD, Hedged) EUR 289,050
J (EUR) 6,612
J (JPY, Hedged) 27,056
HRBERITHE R BRI (BAz: 1)
] (AUD, Hedged) 11,394
J (EUR) 201
J (JPY, Hedged) 522
HiK1 D Y7 hliE ik
J (AUD, Hedged) 25.37
J (EUR) 32.88
] (JPY, Hedged) 51.87

MPIMCOT A= »F—1E T oA oA —)LR « T 7 U RO ARG PEAEIL322,718 T2 —1,
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KN E PE O B
201942 A 28 H HifE
HHIE ATA%E FHIE A R
(HLAL: TF) (HLAL: ) (HfZ: ) (B2 )

BEHMIES106.4% 2.875% due 10/01/2025 400 412
18oH0—> 1.4% 2.875% due 02/01/2026 1,000 1,023
Financial & Risk U.S. Holdings, ?ggggkj'uxogz)'f/gg;’zs-‘\- 400 258
Inc. B o due
4.000% due 10/01/2025 EUR 1,100 EUR 1,098 f'-gg%%Hdl:s_"/ogi%ﬂ GBP 1,000 1,028
Kirk Beauty One GmbH oldings
3.250% due 08/12/2022 1,000 861 4.750% due 07/04/2029 (b)(c) EUR 2,000 1,970
Klockner Pentaplast of America, g"g;%i/s;“pgg;:’;zpogﬁ 1000 1029
Inc. : 0 dué ) )
4.750% due 06/30/2022 2,000 1,809  7-000% due 01/19/2021 (b)(c) 750 779
Nidda Healthcare Holding GmbH 7.750% due 01/11/2027 (b)(c) 500 536
3.500% due 08/21/2024 600 597  Intrum AB
Starfruit Finco BV 2.750% due 07/15/2022 1,000 984
3.750% due 10/01/2025 300 301 3.125% due 07/15/2024 1,175 1,135

o N, Iron Mountain, Inc.
ron— Ak 4,566 3.000% due 01/15/2025 100 100
(ABIRMHEUR 4,981) Jerrold Finco PLC

6.125% due 01/15/2024 GBP 900 1,046

& - KR FH97.8% Kamtner Ausgleichszahlungs-
$R17-2M15.5% Fonds
ADLER Real Estate AG 0.000% due 01/01/2023 EUR 5,558 403
3.000% due 04/27/2026 900 891 LHC3 PLC
Ardonagh Midco 3 PLC 4.125% due 08/15/2024 (d) 1,500 1,520
8.375% due 07/15/2023 GBP 1,450 1,473 Lloyds Banking Group PLC
Arrow Global Finance PLC (b)(c)
2.875% due 04/01/2025 EUR 250 240 6.375% due 06/27/2020 2,000 2,096
Banca Monte dei Paschi di 7.000% due 06/27/2019 GBP 688 811
Siena SpA Louvre Bidco SAS
5.375% due 01/18/2028 500 257 4.250% due 09/30/2024 EUR 100 96
Banco BPM SpA Mizzen Bondco Ltd.
4.375% due 09/21/2027 500 482 7.000% due 05/01/2021 GBP 1,421 1,622
Banco de Sabadell S.A. Mulhacen Pte Ltd.
5.625% due 05/06/2026 800 841 6.500% due 08/01/2023 (d) EUR 900 901
Banco Santander S.A. Phones4u Finance PLC
6.250% due 06/12/2019 (b)(c) 1,000 991 9.500% due 04/01/2049 (e) GBP 1,250 1,073
Bank of Ireland Societe Generale S.A.
10.000% due 12/19/2022 750 955 6.750% due 04/07/2021 (b)(c) EUR 2,000 2,108
Bankia S.A. Tesco Property Finance 3 PLC
3.375% due 03/15/2027 500 508 5.744% due 04/13/2040 GBP 291 400
6.000% due 07/18/2022 (b)(c) 600 591 Tesco Property Finance 4 PLC
Barclays PLC (b)(c) 5.801% due 10/13/2040 195 270
7.875% due 09/15/2022 GBP 800 978 Tesco Property Finance 6 PLC
8.000% due 12/15/2020 EUR 2,000 2,193 5.411% due 07/13/2044 96 128
Cabot Financial Luxembourg UniCredit International Bank
S.A. Luxembourg S.A.
7.500% due 10/01/2023 GBP 950 1,077 8.125% due 12/10/2019 (c) EUR 1,000 1,049
CaixaBank S.A. UniCredit SpA
2.750% due 07/14/2028 EUR 2,000 2,009 4.375% due 01/03/2027 1,000 1,028
6.750% due 06/13/2024 (b)(c) 1,000 1,049 5.750% due 10/28/2025 2,000 2,093
Co-operative Group Holdings 6.750% due 09/10/2021 (b)(c) 750 739
2011 Ltd. 6.950% due 10/31/2022 150 171
6.875% due 07/08/2020 GBP 100 122 Unione di Banche Italiane SpA
7.500% due 07/08/2026 1,750 2,284 4.250% due 05/05/2026 1,750 1,731
Credit Agricole S.A. 50,026
6.500% due 06/23/2021 (b)(c) EUR 500 542
Deutsche Bank AG T#76.5%
2.750% due 02/17/2025 1,500 1,482 3AB Optique Developpement
4.250% due 10/14/2021 $ 1,000 873 SAS
4.50.0% due 05/19/2026 EUR 1,000 1,033 4.000% due 10/01/2023 1,150 1,131
Equinix, Inc. Adient Global Holdings Ltd.
2.875% due 03/15/2024 500 516 3.500% due 08/15/2024 1,350 1,050
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Afren PLC (e) Chemours Co.
6.625% due 12/09/2020 $ 484 2 4.000% due 05/15/2026 750 749
15.000% due 04/25/2049 263 5 Cirsa Finance International
Aldesa Financial Services S.A. S.a.r.l
7.250% due 04/01/2021 EUR 600 351 6.250% due 12/20/2023 2,450 2,582
Algeco Global Finance PLC CMA CGM S.A.
6.500% due 02/15/2023 500 513 5.250% due 01/15/2025 300 262
Altice Financing S.A. 6.500% due 07/15/2022 1,450 1,414
5.250% due 02/15/2023 3,100 3,191 7.750% due 01/15/2021 1,000 1,008
Altice Finco S.A. Codere Finance 2 Luxembourg
4.750% due 01/15/2028 1,000 851 S.A.
9.000% due 06/15/2023 1,100 1,155 6.750% due 11/01/2021 750 729
Altice France S.A. 7.625% due 11/01/2021 $ 500 415
5.625% due 05/15/2024 3,500 3,620 Colfax Corp.
5.875% due 02/01/2027 2,400 2,460 3.250% due 05/15/2025 EUR 650 655
Altice Luxembourg S.A. Constantin Investissement 3
6.250% due 02/15/2025 2,050 1,837 SASU
7.250% due 05/15/2022 7,050 7,059 5.375% due 04/15/2025 700 683
Aramark International Finance Constellium NV
S.a.r.l. 4.250% due 02/15/2026 1,500 1,504
3.125% due 04/01/2025 400 418 4.625% due 05/15/2021 1,050 1,062
ARD Finance S.A. Cooperativa Muratori &
6.625% due 09/15/2023 (d) 1,000 1,015 Cementisti-CMC di Ravenna SC
Ardagh Packaging Finance PLC 6.000% due 02/15/2023 550 42
4.125% due 05/15/2023 300 309 Coty, Inc.
6.750% due 05/15/2024 3,150 3,352 4.000% due 04/15/2023 500 495
Arena Luxembourg Finance Crown European Holdings S.A.
S.a.r.l. 2.625% due 09/30/2024 1,000 1,039
2.750% due 11/01/2023 300 302 2.875% due 02/01/2026 500 517
2.875% due 11/01/2024 200 204 3.375% due 05/15/2025 1,000 1,068
Argiva Broadcast Finance PLC Darling Global Finance BV
6.750% due 09/30/2023 GBP 400 494 3.625% due 05/15/2026 1,900 1,960
Avantor, Inc. DEA Finance S.A.
4.750% due 10/01/2024 EUR 1,500 1,554 7.500% due 10/15/2022 400 419
Axalta Coating Systems Dutch Diamond BC BV
Holding B BV 5.625% due 08/15/2025 2,700 2,462
3.750% due 01/15/2025 1,000 1,039 Dufry One BV
Axalta Coating Systems LLC 2.500% due 10/15/2024 300 306
4.250% due 08/15/2024 1,400 1,466 eDreams ODIGEO S.A.
Banijay Group SAS 5.500% due 09/01/2023 700 674
4.000% due 07/01/2022 1,100 1,127 Energizer Gamma Acquisition
Bausch Health Cos., Inc. BV
4.500% due 05/15/2023 3,000 3,032 4.625% due 07/15/2026 1,200 1,225
Belden, Inc. Entertainment One Ltd.
3.375% due 07/15/2027 200 201 6.875% due 12/15/2022 GBP 1,000 1,210
Boparan Finance PLC Europcar Mobility Group
4.375% due 07/15/2021 500 377 4.125% due 11/15/2024 EUR 850 848
Burger King France SAS 5.750% due 06/15/2022 500 515
6.000% due 05/01/2024 650 695 EVOCA SpA
BWAY Holding Co. 7.000% due 10/15/2023 1,550 1,645
4.750% due 04/15/2024 2,250 2,283 Faurecia S.A.
Carlson Travel, Inc. 3.625% due 06/15/2023 500 513
4.750% due 06/15/2023 750 756 Gategroup Finance Luxembourg
Casino Guichard Perrachon S.A. S.A.
1.865% due 06/13/2022 2,300 2,196 3.000% due 02/28/2022 CHF 600 538
3.580% due 02/07/2025 500 477 Grifols S.A.
4.048% due 08/05/2026 300 286 3.200% due 05/01/2025 EUR 2,900 2,938
4.498% due 03/07/2024 1,500 1,625 Hanesbrands Finance
4.561% due 01/25/2023 1,300 1,340 Luxembourg S.C.A.
Catalent Pharma Solutions, Inc. 3.500% due 06/15/2024 1,500 1,588
4.750% due 12/15/2024 1,200 1,257 Heathrow Finance PLC
CeramTec BondCo GmbH 3.875% due 03/01/2027 GBP 200 221
5.250% due 12/15/2025 2,600 2,553 4.750% due 03/01/2024 1,000 1,199
CGG Holding US, Inc. Heidelberger Druckmaschinen
7.875% due 05/01/2023 1,000 1,069 AG

8.000% due 05/15/2022 EUR 1,278 1,312
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Iceland Bondco PLC Miller Homes Group Holdings
6.750% due 07/15/2024 GBP 1,000 1,133 PLC
IHO Verwaltungs GmbH (d) 5.500% due 10/15/2024 GBP 100 1M1
3.250% due 09/15/2023 EUR 250 254 Monitchem HoldCo 3 S.A.
3.750% due 09/15/2026 5,750 5,760 5.250% due 06/15/2021 EUR 2,300 2,297
INEOS Finance PLC Netflix, Inc.
2.125% due 11/15/2025 1,500 1,415 3.625% due 05/15/2027 1,000 1,025
4.000% due 05/01/2023 350 356 Nexi Capital SpA
INEOS Group Holdings S.A. 4.125% due 11/01/2023 1,670 1,724
5.375% due 08/01/2024 4,100 4,168 Nidda BondCo GmbH
Infor U.S., Inc. 5.000% due 09/30/2025 2,600 2,452
5.750% due 05/15/2022 900 928 Nidda Healthcare Holding GmbH
International Game Technology 3.500% due 09/30/2024 1,400 1,392
PLC Nomad Foods Bondco PLC
3.500% due 07/15/2024 450 464 3.250% due 05/15/2024 1,800 1,848
4.750% due 02/15/2023 1,100 1,201 Norican A/S
Intertrust Group BV 4.500% due 05/15/2023 2,500 2,282
3.375% due 11/15/2025 1,850 1,895 Novafives SAS
Intralot Capital Luxembourg 5.000% due 06/15/2025 150 129
S.A. Novasep Holding SAS
5.250% due 09/15/2024 500 292 8.000% due 05/31/2022 (d) 4,444 4,322
IQVIA, Inc. OCI NV
2.875% due 09/15/2025 1,900 1,930 5.000% due 04/15/2023 750 793
3.250% due 03/15/2025 800 819 Ol European Group BV
3.500% due 10/15/2024 700 719 3.125% due 11/15/2024 700 733
James Hardie International Perstorp Holding AB
Finance DAC 4.250% due 09/15/2022 1,900 1,919
3.625% due 10/01/2026 800 815 11.000% due 09/30/2021 $ 600 571
K+S AG Phosphorus Holdco PLC
3.250% due 07/18/2024 800 817 10.000% due 04/01/2019 (e) GBP 1,500 105
Kaefer Isoliertechnik GmbH & Picard Groupe SAS
Co. KG 3.000% due 11/30/2023 EUR 500 496
5.500% due 01/10/2024 1,000 1,026 Pinnacle Bidco PLC
Kleopatra Holdings 1 S.C.A. 6.375% due 02/15/2025 GBP 100 119
8.500% due 06/30/2023 (d) 994 518 Platin 1426 GmbH
Kronos International, Inc. 5.375% due 06/15/2023 EUR 1,150 1,099
3.750% due 09/15/2025 1,400 1,295 Playtech PLC
La Financiere Atalian SASU 4.250% due 03/07/2026 800 800
4.000% due 05/15/2024 200 158 Prague CE S.a.r.l.
5.125% due 05/15/2025 600 473 10.000% due 12/15/2022 (d) 2,250 2,384
6.625% due 05/15/2025 GBP 600 548 Premier Foods Finance PLC
Lecta S.A. 6.250% due 10/15/2023 GBP 1,500 1,787
6.500% due 08/01/2023 EUR 1,000 945 PrestigeBidCo GmbH
Leonardo SpA 6.250% due 12/15/2023 EUR 1,800 1,910
1.500% due 06/07/2024 350 339 Pro-Gest SpA
LKQ European Holdings BV 3.250% due 12/15/2024 700 642
4.125% due 04/01/2028 100 101 ProGroup AG
LKQ Italia Bondco SpA 3.000% due 03/31/2026 1,850 1,893
3.875% due 04/01/2024 3,000 3,180 Promontoria Holding 264 BV
Loxam SAS 6.750% due 08/15/2023 500 510
3.500% due 05/03/2023 500 513 Refinitiv U.S. Holdings, Inc.
4.250% due 04/15/2024 400 420 4.500% due 05/15/2026 1,250 1,246
4.875% due 07/23/2021 292 298 6.875% due 11/15/2026 1,150 1,105
7.000% due 07/23/2022 900 942 Repsol International Finance BV
LSF10 Wolverine Investments 4.500% due 03/25/2075 1,650 1,779
S.C.A. Rexel S.A.
4.625% due 03/15/2024 1,100 1,103 2.125% due 06/15/2025 500 495
Matterhorn Telecom Holding 2.625% due 06/15/2024 350 360
S.A. Rossini Sarl
4.875% due 05/01/2023 1,850 1,779 6.750% due 10/30/2025 700 731
Matterhorn Telecom S.A. Safari Verwaltungs GmbH
3.625% due 05/01/2022 CHF 1,000 878 5.375% due 11/30/2022 2,250 2,132
4.000% due 11/15/2027 EUR 600 567 Salini Impregilo SpA
Metsa Board OYJ 1.750% due 10/26/2024 750 609
2.750% due 09/29/2027 1,000 1,040 Samsonite Finco S.a.r.l.

3.500% due 05/15/2026 400 394

18



PINCOr 4 < >-3—RAEFV-Nf - A—ILK-T7UFR

gl AL IR AR A
(HA7:T) (HA7:T) (HZ: ) (H7: )
Samvardhana Motherson UGI International LLC
Automotive Systems Group BV 3.250% due 11/01/2025 3,000 3,110
1.800% due 07/06/2024 400 343 Unilabs Subholding AB
Schoeller Allibert Group BV 5.750% due 05/15/2025 2,000 1,974
8.000% due 10/01/2021 1,600 1,529 United Group BV
Scientific Games International, 4.375% due 07/01/2022 400 407
Inc. 4.875% due 07/01/2024 2,700 2,747
3.375% due 02/15/2026 1,250 1,203 Unitymedia GmbH
5.500% due 02/15/2026 250 231 3.750% due 01/15/2027 1,700 1,788
Selecta Group BV Unitymedia Hessen GmbH & Co.
5.875% due 02/01/2024 CHF 250 219 KG
5.875% due 02/01/2024 EUR 100 99 4.000% due 01/15/2025 1,100 1,149
Shop Direct Funding PLC 4.625% due 02/15/2026 1,710 1,855
7.750% due 11/15/2022 GBP 400 420 6.250% due 01/15/2029 1,350 1,498
Sigma Holdco BV UPC Holding BV
5.750% due 05/15/2026 EUR 1,900 1,783 3.875% due 06/15/2029 2,400 2,510
Silgan Holdings, Inc. UPCB Finance IV Ltd.
3.250% due 03/15/2025 1,200 1,240 4.000% due 01/15/2027 2,160 2,269
Sisal Group SpA UPCB Finance VII Ltd.
7.000% due 07/31/2023 1,250 1,291 3.625% due 06/15/2029 300 315
SMCP Group SAS Vallourec S.A.
5.875% due 05/01/2023 656 682 2.250% due 09/30/2024 600 406
Smurfit Kappa Acquisitions ULC Verisure Midholding AB
2.875% due 01/15/2026 1,700 1,768 5.750% due 12/01/2023 500 509
SoftBank Group Corp. Virgin Media Finance PLC
3.125% due 09/19/2025 3,200 3,157 4.500% due 01/15/2025 1,000 1,042
4.000% due 04/20/2023 750 796 6.375% due 10/15/2024 GBP 2,900 3,529
4.500% due 04/20/2025 750 789 Virgin Media Receivables
5.000% due 04/15/2028 1,200 1,246 Financing Notes | DAC
South Africa Ltd. 5.500% due 09/15/2024 650 763
3.000% due 12/31/2022 (d) $ 642 2 Virgin Media Secured Finance
Spectrum Brands, Inc. PLC
4.000% due 10/01/2026 EUR 2,400 2,413 5.125% due 01/15/2025 700 836
Starfruit Finco BV 5.500% due 01/15/2025 1,935 2,320
6.500% due 10/01/2026 1,900 1,908 6.250% due 03/28/2029 1,750 2,142
Stora Enso OYJ WEPA Hygieneprodukte GmbH
2.500% due 03/21/2028 400 409 3.750% due 05/15/2024 EUR 2,450 2,495
Sunshine Mid BV Wind Tre SpA
6.500% due 05/15/2026 2,000 1,979 2.625% due 01/20/2023 1,950 1,838
Swissport Financing S.a.r.l. 3.125% due 01/20/2025 2,100 1,935
6.750% due 12/15/2021 600 622 Wittur International Holding
9.750% due 12/15/2022 500 535 GmbH
Synlab Bondco PLC 8.500% due 02/15/2023 750 758
3.500% due 07/01/2022 1,150 1,154 Ziggo Bond Co. BV
6.250% due 07/01/2022 900 936 7.125% due 05/15/2024 2,150 2,256
Synlab Unsecured Bondco PLC Ziggo BV
8.250% due 07/01/2023 1,000 1,068 3.750% due 01/15/2025 1,900 1,953
Techem 247,048
Verwaltungsgesellschaft 674
mbH
6.000% due 07/30/2026 1,000 1,026 Orano S.A.
Telenet Finance Luxembourg 3.125% due 03/20/2023 1,500 1,537
Notes S.a.r.l. Petrobras Global Finance BV
3.500% due 03/01/2028 1,000 1,000 4 250% due 10/02/2023 1,000 1,096
Telenet Finance VI Luxembourg 4.750% due 01/14/2025 750 826
S.C.A 6.250% due 12/14/2026 GBP 1,100 1,410
4.875% due 07/15/2027 1,350 1,454 Saipem Finance International
Tenneco, Inc. BV
4.875% due 04/15/2022 1,400 1,443 2.625% due 01/07/2025 EUR 1,400 1,380
Teva Pharmaceutical Finance TDC A/S
Netherlands Il BV 6.875% due 02/23/2023 GBP 500 651
1.125% due 10/15/2024 2,250 1,979 Telecom Italia SpA
1.250% due 03/31/2023 250 234 3 375% due 10/12/2027 EUR 1,000 889
1.625% due 10/15/2028 2,000 1,595 2.875% due 01/28/2026 2’400 2,283
Thomas Cook Finance 2 PLC 3.625% due 01/19/2024 150 153
3.875% due 07/15/2023 650 459
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3.625% due 05/25/2026 1,400 1,408 JPMorgan Chase Bank N.A.
5.250% due 03/17/2055 300 287 1.900% due 03/01/2019 $ 118 104
5.875% due 05/19/2023 GBP 400 488 MUFG Bank Ltd.
6.375% due 06/24/2019 100 118 (0.270%) due 03/01/2019 ¥ 125 1
Telefonica Europe BV (c) National Australia Bank Ltd.
2.625% due 06/07/2023 EUR 1,000 965 0.760% due 03/01/2019 AUD 1 0
3.875% due 09/22/2026 1,500 1,422 Sumitomo Mitsui Banking Corp.
4.200% due 12/04/2019 2,100 2,159 (0.270%) due 03/01/2019 ¥ 167 1
5.000% due 03/31/2020 600 628 1.900% due 03/01/2019 $ 64 56
5.875% due 03/31/2024 800 893 Sumitomo Mitsui Trust Bank
18,593 Ltd.
(0.270%) due 03/01/2019 ¥ 23 0
#HB®-HERFHEFH 315,667 498
= EUR 319,522 _ _
(R ) - MRS 2,798
= E#%R0.3% (B4 RMBEUR 2,799)
BIBBY Offshore Services PLC 124,844 1,035
South Africa Ltd. 8,217,950 0 BERAMAE#GE100.6% EUR 324,802
(B8 RMBEUR 330,066)
HEHAEE 1,035
(B3 R{HEUR 2,701) AES L
BYERE5.8%
PIMCO Euro Short Maturity
HEhERNEF2£0.2% Source UCITS ETF
Novasep Holding SAS 172,660 EUR 17,299
2022/5/31 1,412,400 636 PIMCO Sterling Short Maturity
Source UCITS ETF
BEEMAEH AR 636 . 10,000 1,189
(BR{BRMEEUR 63) LBREAE 18,488
(B RMEUR 18,597)
I 4
(Bifiz: ) EEREaH 18,488
SEHISMER0.9% (BABRMHEUR 18,597)
BRAR (a) 106.4% EUR 343,200
2,300 (BRHEUR 348,663)
EHEE0.2% LBTVNAT+TER (1.2%) (3,982)
Australia and New Zealand (BFRAEE-IXFFLI7 LEUR 31)
Banking Group Ltd.
1.900% due 03/01/2019 $ 70 61 DD BES LUV EM(5.2%) (16,590)
Bank of Nova Scotia
1.900% due 03/01/2019 118 104 o, TEUR 322718
Brown Brothers Harriman & Co. HRE100.0% M
(0.570%) due 03/01/2019 EUR 1 1 . _ .
Citibank N.A. (a) 20192 A28 AIRE D AIE EH M DE S 1L, LIV TILIN
0.360% due 03/01/2019 GBP 0 1 MAED14.4%. A 5UH H13.2%, KEH12.8%. FAYA12.1%, 75
1.900% due 03/01/2019 $ 27 24 VAN1.7%. KEA11.3%. 12YTH8.6%. FAILIUEAT1%. &
Deutsche Bank AG FUZDMOENHEED15.2%THD.
(0.570%) due 03/01/2019 EUR 98 98  (b) {BFERiI%
1.900% due 03/01/2019 $ 48 42 (c) KAE:RBBOBM (ZRETHEE) EIXREDEEBTHD,
HSBC Bank PLC (d) IRPpELLGES
(0.570%) due 03/01/2019 EUR 4 4 (o) BAMIESE. EHFETREIHS.
0.360% due 03/01/2019 GBP 1 1
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20194E2 A 28 H HITE
A7 T
WIEREI ED
FATIR o—Ry A A5 B HUAS U DS TS OEIA
Afren PLC 15.000% 04/25/2049  04/30/2015 EUR 226 EUR 5 0.00%
BIBBY Offshore
Services PLC N/A N/A 06/12/2014 2,701 1,035 0.32%
South Africa Ltd. N/A N/A 10/12/2018 0 0 0.00%
HIRR{HEES&E EUR 2,927 EUR 1,040 0.32%
Of ABLOZF DD & FES |
20194E2 A 28 H HITE
@l RHA|
BN T
iG] 2 AR LRERHY LRI
MT SRl ER T A TS i LR Gt Gt 1R5RINE:
Bundesrepublik
Deutschland
BPS (0.550%) 02/28/2019 03/01/2019 EUR 2,300 Bundesanleihe
3.250% due 07/04/2021 EUR  (2,299) EUR 2,300 EUR 2,300
LRERE|&#t EUR (2,299) EUR 2,300 EUR 2,300
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BPS (2.500%) 10/17/2018  TBD EUR (964) EUR (955)
BPS (2.350%) 10/25/2018  TBD (190) (188)
BRC (0.650%) 03/27/2018  11/20/2019 (3,702) (3,679)
CFR (3.000%) 11/23/2018  11/22/2020 (376) (373)
CFR (2.250%) 08/10/2018  TBD (466) (460)
CFR (1.900%) 03/12/2018  TBD (409) (401)
CFR (1.750%) 08/10/2018  03/06/2019 (1,989) (1,969)
CFR (1.750%) 11/08/2018  03/29/2019 (296) (294)
CFR (1.500%) 07/27/2017  07/26/2019 (259) (253)
CFR (1.500%) 11/23/2018  03/05/2019 (509) (507)
CFR (1.350%) 02/02/2018  02/01/2020 (1,086) (1,070)
CFR (1.350%) 02/16/2018  02/14/2020 (982) (968)
CFR (1.100%) 05/21/2018  03/29/2019 (891) (883)
CFR (1.000%) 11/01/2018  TBD (799) (797)
JML (2.750%) 01/23/2019  TBD (725) (723)
JML (2.250%) 04/03/2018  TBD (1,843) (1,805)
JML (2.000%) 04/17/2018  TBD (522) (513)
JML (2.000%) 01/09/2019  03/20/2019 (484) (483)
JML (2.000%) 01/09/2019  TBD (365) (364)
JML (1.700%) 11/30/2018  TBD (389) (388)
JML (1.500%) 08/14/2018  TBD (1,480) (1,468)
JML (1.250%) 09/21/2018  TBD (970) (964)
JML (1.250%) 10/18/2018  TBD (720) (717)
JML (1.250%) 01/10/2019  04/09/2019 (935) (933)
JML (1.150%) 07/31/2018  TBD (1,981) (1,968)
JML (1.100%) 06/01/2018  TBD (1,777) (1,762)
JML (1.000%) 01/28/2019  03/19/2019 (547) (546)
JML (0.850%) 09/21/2018  TBD (1,400) (1,395)
YR—RLREB &8 EUR (26,826)
@ LR EALL TEFHLEES A LS|
BN T
FRAT IR
1 Wd L OMERE 30HLLF 31H-90 H 90 H 4 Gt
1 /N—R - LAKERE|
Non - U.S. Corporate Debt ~ EUR 0 EUR (4,682) EUR (933) EUR (19,883) EUR (25,498)
U.S. Corporate Debt EUR 0 EUR 0 EUR 0 EUR (1,328) EUR (1,328)
JA—R LRI &5 EUR 0 EUR (4,682) EUR (933) EUR (21,211) EUR (26,826)
BAEEH EUR 0 EUR (4,682) EUR (933) EUR (21,211) EUR (26,826)
)IR—=R-LREBIIZfRZ%KihE EUR (26,826)
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201942 A 28 H HIfE

BAAL: T (B2 R

RIFEHL IR
K2l RS S S & £hE
Euro-Bobl 5-Year Note March Futures Long 03/2019 122 EUR 62 EUR 0 EUR (37)
Euro-Bund 10-Year Bond March Futures  Long 03/2019 30 110 0 (29)
Euro-Schatz 2-Year Note June Futures Short  06/2019 222 (1) 0 (1)
SYRHEE EUR 171 EUR 0 EUR (67)
@ U 7 HK]
IV NT T ANNAT T (HAE -V TV AAE - ) — 580
L T
o ZH e 2019/2/28 K50 fHE . HRIEHL A DR
P s PN ook s THR g T Al
gi\s_'"" Guichard Perrachon 4 4040, 12/20/2020 ~ 2.783%  EUR 1500 EUR  (44) EUR 43 EUR 10 EUR 0
Gasino Guichard Perrachon 4 000% 1212012021 3.543% 1,000 (66) 29 8 0
Telecom ltalia SpA 1.000% 06/20/2024  2.991% 2,400 (229) 41 1 0
EUR (339) EUR 113 EUR 19 _EUR 0
TV T P ANRD IV NT T AV RAT 7 — 58D
o ZHR e - KFH BB
TR e HisiH - R W Al

iTraxx Europe Series 30 Index 5.000% 12/20/2023 EUR 5821 EUR 627 _EUR 105 EUR 2 _EUR 0
Ay T EHER EUR 288 EUR 218 EUR 21 EUR 0
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AL T
REBGFHIALE

WBIHEE A TR ZHRY e Al
BOA 03/2019 EUR 379 GBP 329 EUR 5 EUR 0
BPS 03/2019 387 339 9 0
BPS 03/2019 114 JPY 14,507 0 0
BPS 03/2019 GBP 341 EUR 388 0 (10)
BPS 03/2019 $ 2,526 2,197 0 (21)
CBK 03/2019 EUR 6,538 GBP 5,709 131 0
CBK 03/2019 GBP 5,911 EUR 6,916 12 0
CBK 04/2019 CHF 1,852 1,632 0 (1)
CBK 04/2019 EUR 6,916 GBP 5,916 0 (12)
HUS 03/2019 52 JPY 6,585 0 0
MYI 03/2019 71 8,978 0 )
UAG 03/2019 CHF 1,852 EUR 1,625 0 (8)
EUR 157 EUR (53)

@) (AUD, Hedged) DA E AR SETE LK
R

He5 |48 e A ZEmE oA s e Afk
BOA 03/2019 AUD 13,629 EUR 8,529 EUR 14 EUR 0
BOA 03/2019 EUR 4,592 AUD 7,281 0 (42)
BPS 03/2019 4,897 7,838 0 0
CBK 03/2019 AUD 150,845 EUR 94,432 185 0
CBK 03/2019 EUR 4,308 AUD 6,820 0 (47)
CBK 03/2019 37,259 GBP 31,840 0 (67)
CBK 04/2019 94,249 AUD 150,845 0 (191)
CBK 04/2019 GBP 31,840 EUR 37,224 68 0
HUS 03/2019 EUR 94,617 AUD 150,468 0 (605)
HUS 03/2019 358 GBP 315 9 0
HUS 03/2019 GBP 30,949 EUR 35,368 0 (783)
JPM 03/2019 EUR 94,627 AUD 150,468 0 (616)
MYI 03/2019 97,598 153,868 0 (1,462)
RYL 03/2019 AUD 955 EUR 602 5 0
RYL 03/2019 EUR 452 AUD 718 0 (3)
RYL 03/2019 GBP 1,206 EUR 1,374 0 (35)
SCX 03/2019 AUD 153,104 96,191 533 0
SCX 04/2019 EUR 95,850 AUD 152,866 0 (531)
SSB 03/2019 AUD 246 EUR 155 2 0
UAG 03/2019 150,845 94,411 165 0
UAG 04/2019 EUR 94,229 AUD 150,845 0 (172)
EUR 981 EUR  (4,554)
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@) (JPY, Hedged) DA E 2R LK

AR EBFMHEAR
TG M F R A ZEmiE Bl &k Al
BOA 03/2019 EUR 8,998 JPY 1,125,943 EUR 0 EUR (116)
BOA 03/2019 JPY 27,599 EUR 222 4 0
BPS 03/2019 EUR 629 JPY 79,731 0 0
BPS 03/2019 JPY 752 EUR 6 0 0
BRC 03/2019 EUR 547 JPY 68,323 0 (8)
CBK 03/2019 3,467 GBP 2,963 0 (6)
CBK 04/2019 GBP 2,963 EUR 3,464 6 0
HUS 03/2019 EUR 26 GBP 23 1 0
HUS 03/2019 GBP 2,986 EUR 3,412 0 (76)
HUS 03/2019 JPY 766 6 0 0
JPM 03/2019 EUR 8,619 JPY 1,074,941 0 (139)
JPM 03/2019 JPY 1,108,349 EUR 8,767 23 0
JPM 04/2019 EUR 8,766 JPY 1,108,349 0 (23)
RYL 03/2019 JPY 1,139,074 EUR 9,052 66 0
RYL 04/2019 EUR 8,972 JPY 1,129,150 0 (66)
SOG 03/2019 JPY 1,108,349 EUR 8,768 24 0
SOG 04/2019 EUR 8,767 JPY 1,108,349 0 (24)
SSB 03/2019 48 5,953 0 (1)
SSB 03/2019 6 766 0 0
SSB 03/2019 JPY 17,732 EUR 141 1 0
SSB 04/2019 766 6 0 0
TOR 03/2019 EUR 8,998 JPY 1,125,943 0 (116)
EUR 125 EUR (575)
NEASLELEHNEH EUR 1,263 EUR  (5,182)
@t ar
IV NT I HIVNAT T gy

B3IHAT: g A2 ST A i Bt
GST Put - iTraxx Europe Series 30 Index Sell 2.400% 09/18/2019 EUR 5,700 EUR (10) EUR 0
F@A T ER EUR (10) EUR 0

@ <7 7K
IV NT T ANNAT T (HAE - TV AE - 5 E) — 720

BN T

Bl 2 e ZH 2019/2/ 285 gD e LT A RIEBL ATy 7K Rl

we  PEEHE anen WP Thmoiore BERE T Gpm AT W Ak
BPS Banco BPM SpA 5.000%  12/20/2022 5.841% EUR 900 EUR 41 EUR (58) EUR 0 EUR (17)
AyFRMEE EUR 41 EUR (58) EUR 0 EUR (17)
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o MMoOAN O E|E B W E| K #
i % B
M % % % EWNE!
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
# (S SR B O C LSk — 58 0 AT IER,
M7 7 KT, lEh& 2R TEEREEBGFEELRNZD, XU F~v—7%3H ) THA,
OLHAhDEAEMEE L TRFDHER
. F B e fif | % | P
[ % =M A K |k B K =F
€./ ! % % %
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 —
7THRE 10, 207 AO0.0 35.3 —
€./ )
201848 H20H 10, 206 A0.0 38.7 —

kR E T,

KAEFRI IR ITE TR — 58 0 @ TR,
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