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- 20194E12 7 13 H BUfE [20204F 1 A 14 H BUfE [20204F 2 A 13 H BUE [20204F 3 A 13 H BIE 20204 4 A 13 H BUE 20204 5 A 13 H BUfE
A A A A A A
A BE 33,899, 266, 518 33,783,617,120 32,516,974, 232 25,515,390, 877 24,970,512, 959 26,037, 251,037
gL . — 1,638, 064, 050 1,625,561, 761 1,620,129, 105 1,628,002, 630 1,477,152, 159 1,483,432, 686
BB AR5 AR 5 GHAMAR) 32, 210, 264, 352 32,123,263, 137 30, 862, 803, 322 23,852, 100, 831 23,477,730, 309 24,522, 480, 736
B k- < =77 FGHES) 1,002, 654 1,002, 654 1,002, 654 1,002, 555 1,002, 555 1,002, 555
ERIINE 49,935, 462 33,789, 568 33,039, 151 34,284, 861 14,627,936 30, 335, 060
B) A& 288, 260, 936 210, 958, 950 262, 684, 687 254,238,700 205, 827,475 202,746,979
FRIN Ve o 164, 043, 530 162, 028, 531 159, 779, 663 158, 262, 410 156, 272, 365 156, 056, 626
RN O 76, 302, 446 57, 105, 393 55,721, 749 53,056, 029 15, 114, 253 9,876, 043
ARANE FE A 47,854, 690 51,758,871 47,124, 034 42, 863, 392 34, 397,096 36, 767, 209
ARELFIE 463 1,465 348 3,301 74 1,152
T DAL H 59, 807 64, 690 58,893 53,568 42,987 45,949
(C) #EEMRIE(A—B) 33,611,005, 582 33,512, 658,170 32,254,289, 545 25,261,152, 177 24,7764, 685, 484 25,834,504, 058
JEAR 82,021, 765, 477 81, 014, 265, 867 79,889, 831, 816 79,131, 205, 136 78,136, 182, 938 78, 028, 313, 452
TR R A5 4 A\48,410,759,895 | A47,501,607,697 | A47,635,542,271 | AB3,870,052,959 | AB3, 371,497,454 | AB52,193,809, 394
(D) ZIEHRAK 82,021,765,4770 81,014,265, 8670 79,889,831, 8160 79,131,205, 1360 78,136,182, 9380 78,028, 313, 4520
1AO%:YEEMBE(C/D) 4,098/ 4,131M 4,037 3,192 3,169 3,318
(1) 513531 8 JUAKHIL83,286,681,446 1, 5135~ 140 H B MNF% E LA KHIL729,701,953 11, #5135~ 1403 fh — B AR ST AKHIL5,988,069,947

(1)

F.
fIc

BEEFEM EOTEM OFERICAR D D HEIROEIM T2 EFET 2 BICET 28 M, K 4£4070,867,71011,

11 —

1 1Y7= 0 MUEPERRIT, #5135110.40981, 45136110.41371, #5137410.4037F, 55138410.3192M, #51391#10.316917, #5140310.3311
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OEHEDIK;
#1354 1361 H13TH 13847 1394 1404

H H 20194E11 H 14 H~ [20194E12 4 14 H ~ |20204E 1 A 15H ~ |20204F 2 A 14 H ~ [20204E 3 F 14 H ~ [20204 4 A 14 H ~
20194E12 130 [20204E 1 A14H  |20204E 2 A13H  |20204E 3 A13H  [20204F 4 A13H  [20204E 5 13 H

A A A A A A

(A) ERHZEIE 320,648, 153 317,464, 630 313,867, 759 311,846,477 206,188,171 205,999, 014
2 A 2 < 320, 687, 617 317,519, 449 313,894, 416 311, 884, 014 206, 238, 465 206,039, 550
SRR A 39, 464 A 54,819 A 26,657 A 37,537 A 50, 294 A 40,536

(B) FiEFEHTEELE 493,932, 736 210,803,415 A 899,853,127 A 6,795,759, 669 A 193,221,927 1,090, 631, 345
FEHE A 496, 145, 870 214,599, 321 9,453,331 19,997, 592 32,194, 578 1,092, 765, 443
FEEH A 2,213,134 A 3,795,906 A 909,306, 458 A 6,815,757, 261 A 225,416,505 A 2,134,098

©) ExHENE A 47,914,497 A 51,823,561 A 47,182,927 A 42,916,960 A 34,440,083 A 36,813,158
(D) HHEHEE(A+B+C) 766, 666, 392 476, 444, 484 A 633,168,295 A 6,526,830, 152 A 21,473,839 1,259, 817, 201
(E) RIfRHERE A24,822,297, 759 A23,888, 220, 962 A23,214,934, 659 A23,737,290, 135 A29,990, 400, 622 A30,078, 973, 825
(F) EBmEEEEES A24,191,084, 998 A23,927, 802, 688 A23,627,659, 654 A23, 447,670, 262 A23,203, 350, 628 A23,218, 596, 144
(Ficd 24 S 4H 24 %8) (1 34,197,440,741) | ( 33,790,011,637) | ( 33,333,119,577) | ( 33,032,576,330) | ( 32,631,814,048) | ( 32,600,729, 466)

Fe B RS FH 2 4H) (A\58,388,525,739) | (A5T,717,814,325) | (AB6,960,779,231) | (AB56,480,246,592) | (A55,835,164,676) | (AB55, 819, 325, 610)

@) §F(D+E+F) A48, 246,716, 365 A47,339, 579, 166 A47,475,762, 608 Ab3, 711,790, 549 Ab3, 215,225, 089 Ab2,037,752, 768
H) ImENERE A 164,043,530 A 162,028,531 A 159,779, 663 A 158,262,410 A 156,272, 365 A 156,056, 626
RERHERE (G+H) A48,410,759, 895 A47,501, 607, 697 A47,635,542, 211 Ab3, 870,052, 959 Ab3, 311,497, 454 Ab52,193, 809, 394
ENNEFEAHEIE A 24,191, 084, 998 \23,927,802, 688 23,627, 659, 654 23,447, 670, 262 A\23, 203, 350, 628 23,218,596, 144

(Ficd 24 S 40 24 %8) (1 34,197,440,741) | ( 33,790,011,637) | ( 33,333,119,577) | ( 33,032,576,330) | ( 32,631,814,048) | ( 32,600,729, 466)

Fe B RS FH 2 4H) (A\58,388,525,739) | (A5T,717,814,325) | (AB56,960,779,231) | (AB56,480,246,592) | (A55,835,164,676) | (AB55, 819, 325, 610)

Sy Bl U R AL 4 8,998, 561, 818 8,999, 704, 013 8,969, 604, 501 8,979, 175, 665 8,867, 151,963 8,885, 034, 862
MEHHLE S A\33, 218,236, 715 A\32, 573,509, 022 A\32,977, 487,118 39,401, 558, 362 A\39, 035,298, 789 37,860, 248, 112

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 (20194117 14H ~20204E 5 A13H) 1ZLATF D@ Y T,

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

%1351 %1361 1374 13841 %1391 #1404
H H 2019411 H 14 F ~ [20194£12 7 14 F ~ [20204F 1 A 15 F ~ [20204F 2 A 14 F ~ [20204F 3 A 14 F ~ [20204F 4 A 14 A ~
20194E12 4130 |20204E 1 A14F  [20204E 2 A13F  [20204E 3 A13H  [20204E4 A13H  |20204E 5 H13H
a. Bl Y SRIE (REPER) 301,789, 28011 286, 318, 90111 266, 685, 05711 268, 929, 85211 171, 748, 3054 200, 149, 63411
b. AETRRSAE ARG - RRRBRER) 01 01 01 01 01 0H

. EREATRICE D B WA TR 4

34,197, 440, T41H

33,790,011, 637H

33,333,119, 577H

33,032, 576, 330H

32,631, 814, 048

32,600, 729, 4661

[="S Nel

. ERARICED 2 HEERR G

8, 860, 816, 068}

8,875,413, 64314

8,862, 699, 107

8, 868, 508, 22314

8,851, 676, 0234

8,840, 941, 85411

42,951, 744, 18111

42, 462, 503, 74111

42,170, 014, 4051

41, 655, 238, 3761

41, 641, 820, 95411

e. HYBOXIINEE (a+b+c+d) | 43,360,046, 089

£ FR B (1 N %7=0) 5, 2861 5, 3011 5, 315M 5, 3291 5, 3311 5, 33614
g 4Eié 164, 043, 530 162, 028, 531 159, 779, 6634 158, 262, 4109 156, 272, 365[1 156, 056, 6261
h. AHd4(1 5 0%7-0) 20/ 20/ 20/ 20/ 20/ 20/

12 —




RN - A—)LKE - RO K - T72 K (EF)La—R)

ORBEZEDHEMLE

%5135 1364 FH137H 1381 1394 14041

175 4720 srlida (BliAZr) 20 201 201 201 20/ 20/

MOELE B e O EUEMAE MBI A & AR E 7213 LRI 2 34 MAiAﬁHLEM%&@UiT

X%Mmﬁ%ﬁﬁﬁﬂw%ﬁ$éhm0\%M%mgﬁﬁﬁwﬁ%mﬁéTu5%ﬁ SBR A MBI TTA % 10 % 44y A3 W4yt 4x, Il
DISTEARILREA (Rl oEl4e) &720 9,

34 Mw@ﬂ@ﬁ%ﬁﬁwmﬁtM%ifiTE7i AT ST ALES BRSNS L0 £,

Ot
HYUBIEISITVVEREA,
O (5&1EHh) HREETOHAEEDEM (20204 5 A 13REE)

<Bftwr— vHF—T7 K>
TRUE, B~ — =¥ —7 7 &K (2,962, 761 T 1) DNETT,

. EMAHE

(A) [EN GREERL) tfit FREERIB R

F140HAR

X 5 . o | 9BBBRUT BATHIFRIREA L=
om A B|RE M %:En’:EJ\Lt«p%E]\ttgé SELE | 260 E | 2R
TFH TFH % % % % %
— 210, 000 210, 066 6.9 — — — 6.9
T IRALS ( 210,000)| ( 210, 066) (6.9 (—) (—) (—) (6.9
T (i e 752, 000 752, 307 24.9 - - - 24.9
(B < i) ( 752,000)| ( 752,307) (24.9) (—) (=) (=) (24.9)
300, 000 300, 047 9.9 — — — 9.9
BRI (' 300,000)| (300, 047) (9.9 (—) (—) (—) (9.9
ST 360, 000 360, 551 11.9 — — — 11.9
(&L %{f)\m%ﬁ) ( 360,000)| ( 360,551) (11.9) (—) (=) (—) (11.9)
R N 1, 622, 000 1,622,972 53.7 — — - 53.7
H 8 (1,622,000)| (1,622,972) (53.7) (—) (—) (—) (53.7)

* () WIZFEEBfIcHEETT,

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,
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(B) EWN Ghgad) AfHE  #minIBErs
4 Wi EAUNEER
F A w4 | O | EETHA
A E S % TH TH
fE b R ABEERTAEIES 2 (8] 0. 162 200, 000 200, 060 | 2020/ 7 /22
I A% (54F) FRR2TEER 1A 0. 136 10, 000 10,005 | 2020/ 9 /30
/N #t 210, 000 210, 066
HHRES Gr< /B
AARBORG AR BUFPRGESS 32[0] 0.16 120, 000 120,086 | 2020/9/16
AARBERRA - SERFMEES  BUFREES 115k 1.0 22,000 22,064 | 2020/ 8 /31
M7 A SRR SRR E S 55120 1.38 100, 000 100, 055 | 2020/ 5 /28
A A A SRS S B 5511 0. 001 200, 000 200,010 | 2020/6 /19
HAREER  HF62(A] 0.225 100, 000 100,083 | 2020/9/18
1A AREEER 420 0. 001 210, 000 210,008 | 2020/6 /19
/N B 752, 000 752, 307
ERES
LA E el FIfFEE306[E 0.25 200, 000 200,024 | 2020/ 5 /27
PLESR RIS (34 ZH2llmE 0.07 100, 000 100, 023 | 2020/ 8 /27
/N 7 300, 000 300, 047
TEMES (EOREEAES
BAVEEE ) #4820 1.189 100, 000 100,233 | 2020/ 7 /24
s 316 1.164 260, 000 260,317 | 2020/ 6 /25
/)N At 360, 000 360, 551
= it 1,622, 000 1,622,972

kI - AR EALATZE) Y £ C,
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PINCO 4 <> -3—REF7Y-Nf-4—)LK-T7U K

Nz =AY
TR A E
202042 H 29 BITHE T L7- i)
(KAL)
I3k
ZHALE EUR 14,977
B D DO R Y 4 8
HENL 2 5
g A et 14,990
B2H:
KHFLE 95
#HAE 95
L= iSEAN 14,895
LHEBHE:
PG A MRS 846
B4 ()
G TP S RSN T U ST 7 b 960
JEBRA R T VST 47 P (5,953)
sSMEE S (41
R ESTRiz ks (4,195)
HHREBFMIRLR:
B AMRES: (501)
B (10)
U PRE RSN AR T ) ST T R 203
JEBAAR T VN T 47 P (3,167)
SMEREEB LU 35
Y 1R FE BTG 4 (3,440)
4B LUK E Bl LS (7,635)
A Ok R L HRIE E ORI EUR 7,260
BRI R (HAT: )
J (AUD, Hedged) EUR 236,332
J (EUR) 6,184
J (JPY, Hedged) 18,156
HIRBIERITE SRS (HAT:F)
J (AUD, Hedged) 10,439
J (EUR) 196
J (JPY, Hedged) 340
HR1 0 Y7 0HliE E Mm%
J (AUD, Hedged) EUR 22.64
J (EUR) 31.59
J (JPY, Hedged) 53.38

MPIMCO A~y +A—BaE T VoA o f— LR« 77 RO BRMIE FEAHIZ260,672 T2 —1,
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KL PE D B A

202042 A 29 H Hl1E
bRt REfiTS FHIRAR AR
(HLAL: T) (HAL: T) (HA7: ) (HL: T)
BEHMEEH$113.9% Intesa Sanpaolo SpA
N HO—54% 3.928% due 09/15/2026 1,000 1,108
Al Convoy Luxembourg Sarl 7.000% due 01/19/2021 (b)(c) 750 780
3.750% due 01/17/2027 EUR 2000 EUR 1,990  7:750% due 01/11/2027 (b)(c) 500 599
Diamond BC BV Intrum AB
3.250% due 09/06/2024 1,500 1,444  3.000% due 09/15/2027 1,150 1,057
Flora O Foods Pvt. Ltd. 3.125% due 07/15/2024 2,175 2,084
3.500% due 07/02/2025 2,000 1,975  3.500% due 07/15/2026 500 479
Front Range Bidco, Inc. Jerrold Finco PLC
3.500% due 02/19/2027 1,000 999  6.125% due 01/15/2024 GBP 900 1,074
Kirk Beauty One GmbH Kamtner Ausgleichszahlungs-
3.250% due 08/12/2022 1,000 923  Fonds
Nidda Healthcare Holding GmbH 0.000% due 01/01/2023 EUR 5,558 442
3.500% due 08/21/2024 600 592  LeasePlan Corp. NV
Nouryon Finance BV 7.375% due 05/29/2024 (b)(c) 1,000 1,132
3.250% due 10/01/2025 300 297  LHC3PLC
Numericable U.S. LLC 4.125% due 08/15/2024 (d) 1,500 1,539
3.000% due 07/31/2025 2,000 1,045  Lincoln Financing SARL
Perstorp Holding AB 3.625% due 04/01/2024 4,100 4,008
4.750% due 02/27/2026 2,000 1,912 Lloyds Banking Group PLC
Refinitiv U.S. Holdings, Inc. 6.375% dl:le 06/27/2020 (b)(c) 1,000 1,012
4.000% due 10/01/2025 1,089 1,088 kg‘;‘a‘[; 'S'u?a’g,sgﬁ,sz ood 100 103
o —_— D . o
noon—v & 13,165 Phones4u Finance PLC
(IMFBIRMEEUR 13,418) 9.500% due 04/01/2049 (e) GBP 1,250 1,170
Societe Generale S.A.
i - #IF 7598.6% 6.750% due 04/07/2021 (b)(c) EUR 2,000 2,102
$R1T-814.1% UniCredit SpA
ADLER Real Estate AG 7.500% due 06/03/2026 (b)(c) 750 867
3.000% due 04/27/2026 EUR 900 937 Unione di Banche Italiane SpA
Ardonagh Midco 3 PLC 4.250% due 05/05/2026 1,750 1,799
8.375% due 07/15/2023 GBP 1,450 1,697 36,604
Arrow Global Finance PLC
2.875% due 04/01/2025 EUR 250 250
B_anca Monte dei Paschi di 3AB Optique Developpement
Siena SpA SAS
5.375% due 01/18/2028 500 449 4.000% due 10/01/2023 1,150 1,142
Banco Bilbao Vizcaya Adient Global Holdings Ltd.
Argentaria S.A. 3.500% due 08/15/2024 2,000 1,709
5.875% due 09/24/2023 (b)(c) 800 853 Afren PLC (¢)
Banco BPM SpA 6.625% due 12/09/2020 $ 484 2
4.375% due 09/21/2027 500 517 15.000% due 04/25/2049 263 27
Banco de Sabadell S.A. Aker BP ASA
5.625% due 05/06/2026 800 938 4.750% due 06/15/2024 1,000 948
Banco Santander S.A. Algeco Global Finance PLC
5.481% due 03/12/2020 (b)(c) 1,000 1,001 §.500% due 02/15/2023 EUR 600 582
Bankia S.A. Altice Financing S.A.
6.000% due 07/18/2022 (b)(c) 600 620 2250% due 01/15/2025 1,200 1,140
Barclays PLC (b) (c) 3.000% due 01/15/2028 2,400 2,263
7.875% due 09/15/2022 GBP 800 1,003 Altice Finco S.A.
8.000% due 12/15/2020 EUR 2,000 2,092 4.750% due 01/15/2028 1,000 977
Cabot Financial Luxembourg Altice France S.A.
S.A. 2.125% due 02/15/2025 2,000 1,903
7.500% due 10/01/2023 GBP 950 1,140 2.500% due 01/15/2025 1,000 969
CaixaBank S.A. 5.875% due 02/01/2027 2,400 2,593
6.750% due 06/13/2024 (c) EUR 600 669 Altice Luxembourg S.A.
CPI Property Group S.A. 6.250% due 02/15/2025 683 705
4.875% due 07/16/2025 (c) 500 531 Aramark International Finance
Deutsche Bank AG Sarl
2.750% due 02/17/2025 1,500 1532 3125% due 04/01/2025 200 404
4.500% due 05/19/2026 1,000 1,110

17
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HH I A FAAA I FEALAE
(Hpr: F) (HhL: F) (HAL: ) (HAL: )

ARD Finance S.A. Diamond BC BV
5.000% due 06/30/2027 (d) 1,500 1,501 5.625% due 08/15/2025 950 901
Ardagh Packaging Finance PLC Dometic Group AB
2.125% due 08/15/2026 1,000 1,010 3.000% due 05/08/2026 1,300 1,304
4.750% due 07/15/2027 GBP 500 597 eDreams ODIGEO S.A.
Argiva Broadcast Finance PLC 5.500% due 09/01/2023 1,200 1,143
6.750% due 09/30/2023 400 492 eG Global Finance PLC
Avantor, Inc. 6.250% due 10/30/2025 1,000 975
4.750% due 10/01/2024 EUR 1,500 1,572 eircom Finance DAC
Axalta Coating Systems Dutch 3.500% due 05/15/2026 2,000 2,062
Holding B BV Energizer Gamma Acquisition
3.750% due 01/15/2025 1,500 1,516 BV
Axalta Coating Systems LLC 4.625% due 07/15/2026 1,200 1,250
4.250% due 08/15/2024 1,400 1,430 Europcar Mobility Group
Bausch Health Cos., Inc. 4.000% due 04/30/2026 1,500 1,316
4.500% due 05/15/2023 1,000 995 4.125% due 11/15/2024 1,850 1,648
Belden, Inc. Explorer Il A/S
3.375% due 07/15/2027 200 207 3.375% due 02/24/2025 1,000 918
Berry Global, Inc. Faurecia SE
1.500% due 01/15/2027 200 198 3.125% due 06/15/2026 700 704
Burger King France SAS F-Brasile SpA
6.000% due 05/01/2024 450 460 7.375% due 08/15/2026 $ 200 194
Carlson Travel, Inc. Gategroup Finance Luxembourg
4.750% due 06/15/2023 750 726 S.A.
Casino Guichard Perrachon S.A. 3.000% due 02/28/2022 CHF 600 562
4.048% due 08/05/2026 300 234 Grifols S.A.
4.561% due 01/25/2023 1,300 1,193 2.250% due 11/15/2027 EUR 200 204
Catalent Pharma Solutions, Inc. Grupo Antolin-Irausa S.A.
2.375% due 03/01/2028 100 98 3.250% due 04/30/2024 1,500 1,302
4.750% due 12/15/2024 1,300 1,333 Heathrow Finance PLC
5.000% due 07/15/2027 $ 100 95 4.125% due 09/01/2029 GBP 200 234
CeramTec BondCo GmbH 4.750% due 03/01/2024 1,000 1,232
5.250% due 12/15/2025 EUR 2,600 2,658 Hornbach Baumarkt AG
CGG Holding U.S., Inc. 3.250% due 10/25/2026 EUR 800 844
7.875% due 05/01/2023 1,000 1,044 IHO Verwaltungs GmbH (d)
Chemours Co. 3.625% due 05/15/2025 400 401
4.000% due 05/15/2026 750 659 3.750% due 09/15/2026 4,750 4,758
Cheplapharm Arzneimittel INEOS Finance PLC
GmbH 2.125% due 11/15/2025 1,000 950
3.500% due 02/11/2027 1,100 1,098 2.875% due 05/01/2026 1,500 1,448
Cirsa Finance International Sarl INEOS Group Holdings S.A.
6.250% due 12/20/2023 2,650 2,747 5.375% due 08/01/2024 4,100 4,123
CMA CGM S.A. INEOS Styrolution Group GmbH
5.250% due 01/15/2025 300 195 2.250% due 01/16/2027 900 850
6.500% due 07/15/2022 1,050 787 Infor U.S., Inc.
7.750% due 01/15/2021 1,000 847 5.750% due 05/15/2022 900 904
Codere Finance 2 Luxembourg International Game Technology
S.A. PLC
7.625% due 11/01/2021 $ 500 399 3.500% due 07/15/2024 450 459
Colfax Corp. 3.500% due 06/15/2026 1,600 1,600
3.250% due 05/15/2025 EUR 850 861 4.750% due 02/15/2023 1,100 1,163
Constantin Investissement 3 Intertrust Group BV
SASU 3.375% due 11/15/2025 1,850 1,900
5.375% due 04/15/2025 700 715 IQVIA, Inc.
Constellium SE 2.250% due 01/15/2028 1,500 1,492
4.250% due 02/15/2026 1,500 1,533 3.250% due 03/15/2025 1,000 1,009
4.625% due 05/15/2021 700 701 3.500% due 10/15/2024 700 708
Cooperativa Muratori & Jaguar Land Rover Automotive
Cementisti-CMC di Ravenna SC PLC
6.000% due 02/15/2023 (e) 550 18 2.200% due 01/15/2024 900 779
Crown European Holdings S.A. 5.875% due 11/15/2024 900 863
2.875% due 02/01/2026 1,250 1,339 Kaefer Isoliertechnik GmbH &
3.375% due 05/15/2025 1,000 1,091 Co. KG
Darling Global Finance BV 5.500% due 01/10/2024 1,000 1,020
3.625% due 05/15/2026 1,400 1,458 Kapla Holding SAS

3.375% due 12/15/2026 1,200 1,183
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Kronos International, Inc. Premier Foods Finance PLC
3.750% due 09/15/2025 1,400 1,386 6.250% due 10/15/2023 GBP 1,500 1,808
La Financiere Atalian SASU PrestigeBidCo GmbH
4.000% due 05/15/2024 400 320 6.250% due 12/15/2023 EUR 1,300 1,329
5.125% due 05/15/2025 700 561 Pro-Gest SpA
6.625% due 05/15/2025 GBP 600 553 3.250% due 12/15/2024 800 548
LHMC Finco 2 Sarl ProGroup AG
7.250% due 10/02/2025 (d) EUR 1,800 1,782 3.000% due 03/31/2026 1,850 1,789
LKQ European Holdings BV Promontoria Holding 264 BV
4.125% due 04/01/2028 100 105 6.750% due 08/15/2023 600 508
Loxam SAS Quatrim SASU
2.875% due 04/15/2026 1,200 1,176 5.875% due 01/15/2024 1,300 1,307
3.500% due 05/03/2023 500 502 Refinitiv U.S. Holdings, Inc.
3.750% due 07/15/2026 1,000 1,018 4.500% due 05/15/2026 1,250 1,339
5.750% due 07/15/2027 1,300 1,255 6.875% due 11/15/2026 1,900 2,147
LSF10 Wolverine Investments Rossini Sarl
S.C.A. 6.750% due 10/30/2025 1,200 1,307
4.625% due 03/15/2024 830 833 Safari Verwaltungs GmbH
Matterhorn Telecom S.A. 5.375% due 11/30/2022 2,250 1,935
3.125% due 09/15/2026 1,000 1,001 Salini Impregilo SpA
4.000% due 11/15/2027 600 620 1.750% due 10/26/2024 1,250 1,082
Mauser Packaging Solutions Samsonite Finco Sarl
Holding Co. 3.500% due 05/15/2026 400 384
4.750% due 04/15/2024 1,750 1,782 Samvardhana Motherson
Miller Homes Group Holdings Automotive Systems Group BV
PLC 1.800% due 07/06/2024 400 383
5.500% due 10/15/2024 GBP 100 121 Schoeller Packaging BV
Monitchem HoldCo 2 S.A. 6.375% due 11/01/2024 1,500 1,560
9.500% due 09/15/2026 EUR 2,900 2,948 Scientific Games International,
Monitchem HoldCo 3 S.A. Inc.
5.250% due 03/15/2025 1,200 1,221 3.375% due 02/15/2026 1,250 1,246
Motion Bondco DAC 5.500% due 02/15/2026 250 248
4.500% due 11/15/2027 300 298 Selecta Group BV
6.625% due 11/15/2027 $ 200 190 5.875% due 02/01/2024 CHF 250 225
Netflix, Inc. 5.875% due 02/01/2024 EUR 100 96
3.625% due 05/15/2027 EUR 1,000 1,055 SGL Carbon SE
3.875% due 11/15/2029 900 946 4.625% due 09/30/2024 700 656
Nidda BondCo GmbH Sigma Holdco BV
5.000% due 09/30/2025 2,600 2,600 5.750% due 05/15/2026 500 469
Nidda Healthcare Holding GmbH 7.875% due 05/15/2026 $ 1,400 1,251
3.500% due 09/30/2024 2,250 2,251 Silgan Holdings, Inc.
Nomad Foods Bondco PLC 2.250% due 06/01/2028 EUR 100 100
3.250% due 05/15/2024 100 101 Sisal Group SpA
Norican A/S 7.000% due 07/31/2023 516 529
4.500% due 05/15/2023 1,000 811 Smurfit Kappa Acquisitions ULC
Novasep Holding SAS 2.875% due 01/15/2026 1,000 1,089
8.000% due 05/31/2022 (d) 4,444 4,155 SoftBank Group Corp.
OCI NV 3.125% due 09/19/2025 2,200 2,230
3.125% due 11/01/2024 500 501 4.000% due 04/20/2023 750 795
5.000% due 04/15/2023 750 767 4.500% due 04/20/2025 750 818
Ol European Group BV 4.750% due 07/30/2025 500 552
2.875% due 02/15/2025 1,000 1,022 5.000% due 04/15/2028 1,200 1,321
3.125% due 11/15/2024 700 736 South Africa Ltd.
Panther BF Aggregator 2 LP 3.000% due 12/31/2022 (d) $ 661 6
4.375% due 05/15/2026 1,100 1,084 Spectrum Brands, Inc.
Phosphorus Holdco PLC 4.000% due 10/01/2026 EUR 2,400 2,484
10.000% due 04/01/2049 (e) GBP 1,500 79 Starfruit Finco BV
Pinewood Finance Co. Ltd. 6.500% due 10/01/2026 1,650 1,678
3.250% due 09/30/2025 200 236 Stena International S.A.
Pinnacle Bidco PLC 3.750% due 02/01/2025 200 199
6.375% due 02/15/2025 100 119 Summer BC Holdco A Sarl
Platin 1426 GmbH 9.250% due 10/31/2027 901 930
5.375% due 06/15/2023 EUR 1,150 1,054 Summer BC Holdco B Sarl
Playtech PLC 5.750% due 10/31/2026 1,000 1,034
3.750% due 10/12/2023 500 488 Sunshine Mid BV
4.250% due 03/07/2026 800 778 6.500% due 05/15/2026 2,000 1,977
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Swissport Financing Sarl WEPA Hygieneprodukte GmbH
5.250% due 08/15/2024 1,000 1021 2.875% due 12/15/2027 EUR 1,400 1,417
9.000% due 02/15/2025 1,000 1032  Ziggo BV
Synlab Bondco PLC 2.875% due 01/15/2030 300 303
3.500% due 07/01/2022 1,150 1147 4.250% due 01/15/2027 750 780
Synlab Unsecured Bondco PLC 206,994
8.250% due 07/01/2023 1,000 1,046
TalTalk Telocom Group PLC
3.875% due 02/20/2025 GBP 500 581 Altice Financing S.A.
Tasty Bondco 1 S.A. 2.250% due 01/15/2025 300 285
6.250% due 05/15/2026 EUR 650 640 37000% due 01/15/2028 700 860
Techem AT&T, Inc.
Verwaltungsgesellschaft 674 2.875% due 03/02/2025 (c) 300 297
mbH Petrobras Global Finance BV
6.000% due 07/30/2026 1,500 1,606 4750% due 01/14/2025 750 843
Techem 6.625% due 01/16/2034 GBP 500 704
Verwaltungsgesellschaft 675 RCS & RDS S.A.
mbH 2.500% due 02/05/2025 EUR 100 97
2.000% due 07/15/2025 300 298 3250% due 02/05/2028 100 97
Telenet Finance Luxembourg Saipem Finance International
Notes Sarl BV
3.500% due 03/01/2028 2,000 215 5 825% due 01/07/2025 1.400 1443
Tend?)m Brands SAU Telecom Italia SpA
5.000% due 09/15/2024 1,000 996 23759 due 10/12/2027 900 043
Tenneco, Inc. 2.875% due 01/28/2026 1,400 1,504
4.875% due 04/15/2022 1,400 1,365  3'625% due 01/19/2024 150 165
Teva Pharmaceutical Finance 3.625% due 05/25/2026 750 847
Netherlands Il BV 5.875% due 05/19/2023 GBP 400 522
1.125% due 10/15/2024 2,450 2,165 Viridian Group FinanceCo PLC
1:250% due 03/31/2023 650 598 4.750% due 09/15/2024 1,000 1,190
1.625% due 10/15/2028 1,000 783 yoso Finance Bis S.A.
1.875% due 03/31/2027 500 415 4.000% due 02/15/2028 EUR 500 472
4.500% due 05/01/2025 500 496 §.000% due 05/15/2027 3,000 3,353
6.000% due 01/31/2025 200 209 13422
thyssenkrupp AG >
2.750% due 03/08/2021 300 304 ..
Trivium Packaging Finance BV HE-RHEF R AR 257,110
3.750% due 08/15/2026 4,600 4727  (BBE{HEUR 260,437)
UGI International LLC
3.250% due 11/01/2025 1,000 1,042
Unilabs Subholding AB Italy Buoni Ordinari del Tesoro
5.750% due 05/15/2025 2,000 2,018 0.000% due 04/14/2020 1,260 1,261
United Group BV
3.125% due 02/15/2026 800 770 YIULREE 1,261
3.250% due 02/15/2026 700 674
3.625% due 02/15/2028 1,000 ogg ~ (WRIRIGEUR 1,261)
4.875% due 07/01/2024 2,700 2,772 _—
UPC Holding BV - . =
3.875% due 06/15/2029 1,650 T & E(g) 0.2%
UPCB Finance IV Ltd. BIBBY Offshore Services PLC 124,844 581
4.000% due 01/15/2027 2,250 2,300  South Africa Ltd. 8,217,950 0
Vallourec S.A. .
2.250% due 09/30/2024 400 319 EEKKAH 581
Verisure Midholding AB (R#FRGEUR 2,701)
5.750% due 12/01/2023 1,250 1,277
Victoria PLC B R EEE50.0%
5.250% due 07/15/2024 1,000 994 "Novasep Holding SAS
Virgin Media Finance PLC 05/31/2022 1,412,400 0
4.500% due 01/15/2025 1,000 1,016
Virgin Media Receivables = 3.
Financing Notes | DAC #{Eﬁﬂﬁ#ﬁﬂ 0
5.500% due 09/15/2024 GBP 650 774  (RBRMEUR 63)
Virgin Media Secured Finance
PLC
4.250% due 01/15/2030 900 1,053
6.250% due 03/28/2029 1,575 1,928
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TSR 5.9% BEERH3.6%
PIMCO Euro Short Maturity
Source UCITS ETF
1,000 83,160 8,308
PIMCO Sterling Short Maturity
EHES0.7% Source UCITS ETF
Australia and New Zealand o 10,000 1,193
Banking Group Ltd. LBREAR 9,501
0.310% due 03/02/2020 AUD 1 EUR 0 (B #FRGEUR 9,620)
Brown Brothers Harriman & Co.
(1.470%) due 03/02/2020 CHF 9 8 oz
(0.680%) due 03/02/2020 EUR 18 18 EE%EE At 3501
Credit Suisse AG (BERIHEUR 9,620)
o
SS4B78 /é)atr:l‘l.ll(ePOLS(I:OZIZOZO CHF 31 29 BE A a) 13.9% EUR 296,946
(0.680%) due 03/02/2020 EUR 1,071 1,071 (IBR{HEUR 302,830)
MUFG Bank Ltd.
(0.260%) due 03/02/2020 ¥ 53 1 EMTYNT+TER(2.5%) (6,420)
Sumitomo Mitsui Banking Corp. (MBEM@EITTLIF7LEUR
(0.680%) due 03/02/2020 EUR 427 427 363)
(0.260%) due 03/02/2020 ¥ 142 1
Etudmitomo Mitsui Trust Bank ZOMDBEES L VEMR(11.4%) (29,854)
(0.680%) due 03/02/2020 EUR 232 232 o TEUR 980 fT9
(0.260%) due 03/02/2020 ¥ 428 4 HAE100.0% _EUR 260,672
0.330% due 03/02/2020 GBP 1 2 N _ R
T 1793 (a) 202052 A29 ARE DA B A B MEHF OB 1E. LI LTI

A 57 ERERK(f) 4.8%

(0.363%) due 07/31/2020 EUR 6,530 6,539

(0.340%) due 06/30/2020 5,990 5,996
12,535

FERSmMER A 15,328

(E8RMEUR 15,330)

BEA M A5110.3% EUR 287,445

(E#8RHEUR 293,210)
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FEATIR J—R A A5 B A5 5 Tl T AR O EIA
Afren PLC 15.000% 04/25/2049  04/30/2015 EUR 226 EUR 27 0.01%
BIBBY Offshore
Services PLC N/A N/A 06/12/2014 2,701 581 0.22%
South Africa Ltd. N/A N/A 10/12/2018 0 0 0.00%
HIBRfHEES &5 EUR 2,927 EUR 608 0.23%
Oft: AB L OZ DD 4Rl ES |
20204E2 A 29 H Hi7E
QL FRHLA|
HAL: T
Tl YN LREY LRI
HE R iR A A AR GEm%D) GHm#D) 1RDAIN G
SANTAN CONS FIN -
European Commercial
BRC  (0.480%) 02/28/2020 03/02/2020 EUR 1,000 Paper
0.000% due 04/27/2020 EUR (1,001) EUR 1,000 EUR 1,000
LKmE &kt EUR (1,001) EUR 1,000 EUR 1,000
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BN T
5 [ FH T A& fEAH i A [P UN—2 LRGN AR DAL A
BPS (1.000%) 02/26/2020  03/16/2020 EUR (196) EUR (196)
BPS (0.450%) 02/13/2020  03/25/2020 (1,199) (1,198)
BPS (0.400%) 02/13/2020  03/02/2020 (501) (501)
BPS (0.350%) 02/13/2020  03/25/2020 (5,916) (5,915)
BPS (0.350%) 02/13/2020 TBD (1,021) (1,021)
BRC (2.100%) 06/20/2019  TBD (97) (96)
BRC (2.000%) 02/03/2020 TBD (473) (472)
BRC (1.400%) 10/30/2019  03/04/2020 (1,816) (1,807)
BRC (1.000%) 08/13/2019  TBD (1,002) (996)
BRC (0.750%) 02/17/2020  TBD (1,780) (1,779)
CFR (3.150%) 02/14/2020  TBD (960) (958)
CFR (1.750%) 02/20/2020  TBD (1,026) (1,026)
CFR (1.450%) 01/29/2020  TBD (1,118) (1,116)
CFR (1.250%) 09/27/2019  TBD (870) (865)
CFR (1.150%) 10/11/2019  TBD (1,330) (1,324)
CFR (1.100%) 02/04/2020  TBD (1,175) (1,174)
CFR (1.000%) 09/25/2019  TBD (1,330) (1,324)
CFR (1.000%) 02/04/2020  TBD (1,349) (1,348)
CFR (0.950%) 03/06/2019  TBD (2,049) (2,030)
CFR (0.950%) 03/14/2019  TBD (2,046) (2,027)
CFR (0.900%) 02/21/2020  TBD (981) (981)
CFR (0.850%) 10/11/2019  TBD (985) (982)
CFR (0.750%) 02/14/2020  TBD (609) (609)
CFR (0.360%) 02/03/2020  TBD (1,232) (1,232)
CFR (0.350%) 02/03/2020  TBD (1,765) (1,764)
JML (1.700%) 07/02/2019  TBD (221) (219)
JML (1.600%) 02/25/2020  03/02/2020 (616) (616)
JML (1.600%) 02/14/2020  TBD (1,030) (1,030)
JML (1.500%) 02/19/2020  03/27/2020 (220) (220)
JML (1.250%) 06/04/2019  TBD (385) (381)
JML (1.000%) 04/12/2019  TBD (1,001) (992)
JML (0.600%) 02/03/2020  03/27/2020 (1,044) (1,043)
JML (0.450%) 09/25/2019  TBD (669) (667)
JML 0.250% 02/19/2020  03/02/2020 GBP (1,867) (2,171)
JML 0.250% 03/02/2020  03/12/2020 (884) (1,028)
JML 1.800% 10/30/2019  TBD EUR (65) (65)
J3—Z- LRG| &5t EUR (41,173)
@ LRI EALL TRFHLE SN ESI
BN T
FRATHIR
B H Pk L OWkE 30HLLTF 31H-90 H 90 H s
18— LARERE|
Non - U.S. Corporate Debt ~ EUR 0 EUR (11,575) EUR 0 EUR (23,922) EUR (35,497)
U.S. Corporate Debt 0 (2,092) 0 (2,556) (4,648)
YN—R-LREE| &5 EUR 0 EUR (13,667) EUR 0 EUR (26,478) EUR (40,145)
BEAEET EUR 0 EUR (13,667) EUR 0 EUR (26,478) EUR (40,145)
)3—=R-LRIEIIZ 2K LE (40,145)



O L& 7V /3T 17 P

@ LK)

PINCO 4 <> -3—REF7Y-Nf-4—)LK-T7U K
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B T CRA Bz BRSO

REB B
i M RiEA s Rl W E £ifE
Euro-Bobl 5-Year Note March Futures Long 03/2020 50 EUR 82 EUR 26 EUR 0
Euro-Bund 10-Year Bond June Futures Long 06/2020 64 28 25 0
Euro-Schatz 2-Year Note June Futures Short  06/2020 169 (2) 0 (3)
SEhRHEE EUR 108 EUR 51 EUR (3)
@ 177K
TV NT T H VAT 7 (f e - TV ANE K E G E) — 7 aTr 7o amiEh
B T
2 ZH e 2020/2/29 W50 HHE . RFEBL EEREILS
BRI pees N ook s TR gy T e Ak
gosino Guichard Perachon 4 000% 12/20/2020 ~ 3.933%  EUR 1500 EUR  (32) EUR 55 EUR 0 EUR (8
gasino Guichard Perrachon 4 000 1212012021 5.479% 1,000 (73) 23 0 (13)
Telecom Italia SpA 1.000% 06/20/2024  1.454% 2,400 42) 228 0 @1
EUR (147) EUR 306 EUR 0 EUR __ (52)
IV T I ANNRDIV O NT T HIVNAT =7 a7 7 a OEUD
BT
N 7~ ; e -~ K EENS
AT IRT Geth) el zk TR rmas W ik
iTraxx Europe Crossover o
o Europe © (5.000%) 12/20/2024 EUR 7300 EUR (701 EUR 57 EUR 216 EUR 0
iTraxx Europe Series 32 Index (1.000%) 12/20/2029 15,60 80 121 139 0
EUR _ (621) EUR 178 EUR 355 EUR 0
2T BHEEH EUR  (768) EUR 484 EUR 355 EUR (52
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BN T
FEH G
BEIMHE A P LS ZIE S e fufE
BPS 03/2020 EUR 100 JPY 12,016 EUR 1 EUR 0
BPS 03/2020 GBP 1,566 EUR 1,847 26 0
BPS 03/2020 JPY 443 4 0 0
BPS 03/2020 $ 274 252 2 0
BRC 03/2020 EUR 11,912 GBP 10,055 0 (219)
CBK 03/2020 740 CHF 786 0 0
CBK 03/2020 2,798 $ 3,062 0 (11)
CBK 03/2020 GBP 282 EUR 332 5 0
CBK 03/2020 $ 2,813 2,546 0 (14)
CBK 04/2020 CHF 786 740 0 0
CBK 04/2020 $ 3,068 2,798 1 0
FBF 04/2020 EUR 2,429 GBP 2,082 0 (11)
JPM 03/2020 183 JPY 21,702 0 0
JPM 03/2020 GBP 609 EUR 716 8 0
MYI 03/2020 EUR 47 JPY 5,666 1 0
MYI 03/2020 JPY 639 EUR 5 0 0
sScX 03/2020 CHF 786 733 0 (6)
UAG 03/2020 GBP 7,668 9,016 100 0
UAG 04/2020 EUR 9,016 GBP 7,676 0 (100)
EUR 154 EUR (361)
@) (AUD, Hedged) DA E 2B SETE LK
FEH AN
BEIMHE A TP ZHUE LS e ffE
BOA 03/2020 EUR 84,630 AUD 139,719 EUR 0 EUR  (2,619)
BOA 03/2020 2,032 GBP 1,724 0 (28)
BPS 03/2020 AUD 137,623 EUR 81,677 898 0
BPS 03/2020 EUR 84,627 AUD 139,719 0 (2,617)
BPS 04/2020 81,584 137,623 0 (900)
HUS 03/2020 AUD 428 EUR 263 1" 0
HUS 03/2020 EUR 908 AUD 1,465 0 (48)
HUS 03/2020 GBP 86 EUR 103 3 0
JPM 03/2020 AUD 6,165 3,621 2 0
JPM 03/2020 EUR 1,837 GBP 1,580 0 0
MYI 03/2020 AUD 137,623 EUR 81,678 899 0
MYI 04/2020 EUR 81,588 AUD 137,623 0 (903)
scX 03/2020 84,628 139,719 0 (2,617)
SOG 03/2020 28,436 GBP 24,388 0 (77)
SOG 04/2020 GBP 24,388 EUR 28,407 78 0
SSB 03/2020 AUD 4,824 2,941 109 0
TOR 03/2020 641 392 16 0
UAG 03/2020 139,319 82,718 943 0
UAG 03/2020 GBP 26,025 30,945 682 0
UAG 04/2020 EUR 81,587 AUD 137,623 0 (903)
EUR 3,641 EUR (10,712)
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GRS e A = EE ZHhuEE BERE Ak
BOA 03/2020 EUR T GBP 9 EUR 0 EUR 0
BOA 03/2020 JPY 11,794 EUR 98 0 @)
BPS 03/2020 EUR 6,194 JPY 744,609 90 0
BPS 03/2020 JPY 728,761 EUR 6,040 0 (111)
BPS 04/2020 EUR 6,039 JPY 728,761 111 0
BRC 03/2020 6,201 744,291 81 0
CBK 03/2020 8 GBP 7 0 0
JPM 03/2020 145 125 0 0
JPM 03/2020 JPY 32,795 EUR 277 0 0
MYI 03/2020 EUR 6 GBP 5 0 0
MYI 03/2020 JPY 5702 EUR 47 0 ™)
RBC 03/2020 EUR 6 GBP 5 0 0
RYL 03/2020 JPY 993 EUR 8 0 0
SCX 03/2020 EUR 6,134 JPY 738,096 95 0
SCX 03/2020 GBP 5 EUR 6 0 0
ScX 03/2020 JPY 753,161 6,284 0 (72)
SCX 04/2020 EUR 6 GBP 5 0 0
SCX 04/2020 6,283 JPY 753,161 72 0
SOG 03/2020 2,113 GBP 1,812 0 6)
SOG 04/2020 GBP 1,812 EUR 2,111 6 0
SSB 03/2020 EUR 31 JPY 3,665 0 0
SSB 03/2020 JPY 8770 EUR 73 0 )
UAG 03/2020 EUR 72 JPY 8,663 1 0
UAG 03/2020 48 5,702 0 0
UAG 03/2020 GBP 1,833 EUR 2,180 48 0
UAG 03/2020 JPY 735844 6,113 0 (98)
UAG 04/2020 EUR 6,052 JPY 728,761 97 0
UAG 04/2020 JPY 5702 EUR 48 0 0

EUR 601 EUR (291)
NEABEELAKNEE EUR 4,396 EUR  (11,364)

@ 177K
TV NT T HINVNAT 7 (f e - TV AE K E MG E) — 7 vTr a5
B T

el s S S 2020/2/200ED . FUITAEIE RER 07 SR
P Eaes  OH Cemoop BERE T o AP G i
BPS Banco BPM SpA 5.000%  12/20/2022 2.762% EUR 900 EUR 42 EUR 23 EUR 65 EUR 0
FBF Intrum AB 5.000% 06/20/2024 4.024% 2,000 232 (133) 99 0
GST Intrum AB 5.000% 12/20/2024 4.483% 1,000 89 (56) 33 0
ROyIRHEE EUR 363 EUR (166) EUR 197 EUR 0
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Ol 5 HDBARE
i 5 m| T Z|R Flm r E
1 bR/ = A= S TR /B = R S #H
it % =
&} % % % =D
1331 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
1434 (201648 H19H) 10, 211 0.0 68.6 — 19,722
153 (20174 8 H21H) 10, 208 A0.0 64. 0 — 17, 754
164 (20184E 8 H20H) 10, 206 A0.0 38.7 — 13,511
1781 (20194 8 H19H) 10, 205 A0.0 59. 3 — 8, 458
AL FLFRIT VR TR — 58 0 TR,
M T 7 RCI, EEE 2R TEYRBEESAGFELRVED, XU F~—75Idb Y A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf fie P
s % =M A K F|k B K =X
# "\ M % % %
20184 8 H20H 10, 206 — 38.7
8 AR 10, 207 0.0 40.6
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