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UsD 500, 000 GCL NEW ENERGY 7.1000% 30/01/21 478, 714 462, 520 0. 41
UsD 200, 000 CHINA OIL 5.5000% 25/01/23 198, 746 204, 695 0.18
USD 200, 000 HOPSON DEVELOP 7.5000% 27/06/22 200, 600 202, 620 0.18
6, 752, 534 6,911,910 6.09
[E ANES e 1 6, 752, 534 6,911,910 6.09
RET7—OUHE
EEEFE
UsD 1, 250, 000 HUARONG FINANCE FRN 07/05/67 EMTN 1,182,813 1, 259, 327 1.11
UsD 500, 000 BAOXIN AUTO FIN I LTD FRN 29/12/49 523, 750 464, 832 0. 41
1, 706, 563 1,724, 159 1.52
ZDHDES
UsD 1, 100, 000 STAR ENERGY G 6.7500% 24/04/33 REGS 961, 308 1,072,510 0.94
961, 308 1,072,510 0.94
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TEHE (EEEFE

Usb 1, 200, 000 FORTUNE STAR BVI 5.25% 23/03/22 1,203,974 1,194, 714 1.06
UsD 700, 000 FORTUNE STAR 6. 7500% 02/07/23 705, 000 719, 939 0.63
UsD 600, 000 RONGXINGDA DEVEL 8. 0000% 24/04/22 591, 842 555, 333 0.49
UsD 500, 000 FPC CAPITAL LTD 5.7500% 30/05/25 500, 000 520, 372 0. 46
UsD 500, 000 HUAYI FINANCE I LTD 4% 02/12/19 496, 607 498, 751 0.44
UsD 400, 000 STUDIO CITY 7.25% 30/11/21 REGS 413, 800 410, 080 0.36
UsD 400, 000 SCENERY JOURNEY 11.0000% 06/11/20 411, 450 407,971 0. 36
UsD 400, 000 SD IRON & STEEL 6.5000% 14/06/21 404, 800 402, 936 0.35
UsD 400, 000 NEW METRO GLOBAL 6.7500% 26/01/20 398, 660 398, 760 0.35
UsD 350, 000 GEMSTONES INT LT 8.5000% 15/08/20 353, 182 339, 450 0. 30
UsD 300, 000 EASY TACTIC LTD 8.6250% 27/02/24 310, 875 297, 003 0.26
UsD 200, 000 STUDIO CITY F 7.2500% 11/02/24 REGS 209, 100 212, 500 0.19
UsD 200, 000 ENN CLEAN 7.5000% 27/02/21 204, 984 207, 800 0.18
UsD 200, 000 RKPF 2019 A LTD 6.7000% 30/09/24 200, 000 207, 116 0.18
UsD 200, 000 EASY TACTIC LTD 8.1250% 11/07/24 200, 000 194, 534 0.17
UsD 200, 000 NEW METRO GLOBAL 6.5000% 20/05/22 198, 600 191, 148 0.17
UsD 200, 000 TIANQI FINCO CO 3.7500% 28/11/22 183, 000 144, 239 0.13
6,985, 874 6,902, 646 6.08

BFEl T 7 — Y U 9, 653, 745 9,699, 315 8. 54

TARVES
EHEFIE
UsD 700, 000 CIFI HOLDINGS FRN 28/08/66 . 690, 375 684, 950 0.61
UsD 600, 000 FWD GROUP LTD FRN 15/12/65 EMTN 433,134 489, 297 0. 43
UsD 400, 000 SHUI ON DEVELOP FRN 20/12/65 400, 130 400, 992 0.35
UsD 400, 000 FWD LTD FRN 01/08/66 400, 000 382, 584 0. 34
UsD 300, 000 AGILE GROUP FRN 04/12/67 308, 100 309, 060 0.27
UsD 300, 000 AGILE GROUP FRN 07/09/67 295, 350 297, 684 0.26
2,527, 089 2,564, 567 2.26
TiEE (BT FE

UsD 1, 800, 000 GOLDEN EAGLE 4.6250% 21/05/23 REGS 1,615,884 1,763, 999 1.54
UsD 1, 350, 000 MELCO RESORTS 5.6250% 17/07/27 REGS 1, 350, 000 1,407, 223 1.24
UsD 1, 300, 000 SAUDI ELEC GL 4.0000% 08/04/24 REGS 1,303, 250 1,368, 250 1.21
UsD 1, 250, 000 CHN SCE PROPERTY 5.8750% 10/03/22 1,249, 167 1,228, 887 1.08
UsD 1, 300, 000 KAISA GROUP 8.5000% 30/06/22 1,286, 240 1,228,785 1.08
Usb 1, 200, 000 SUNAC CHINA HLDG 7.8750% 15/02/22 1,215, 950 1,226, 066 1.08
UsD 1, 220, 000 CENTRAL CHN REAL EST 6.75% 08/11/21 1,207, 689 1,214, 480 1.07
UsD 1, 200, 000 POWERLONG 6.9500% 17/04/21 1,201, 200 1, 208, 400 1.06
UsD 1, 250, 000 CHINA EVERGRANDE 6. 2500% 28/06/21 1,198,389 1,171,943 1.03
UsD 1, 100, 000 MGM CHINA HOL 5.8750% 15/05/26 REGS 1, 100, 000 1, 163, 250 1.02
UsD 1, 250, 000 FANTASIA HLDGS 7.375% 04/10/21 1,230, 875 1,156, 875 1.02
UsD 1, 150, 000 TIMES CN HLDG 5.7500% 26/04/22 1,151,425 1, 140, 208 1.00
UsD 800, 000 MAOYE INTL HLDGS 13.2500% 27/09/20 807, 100 837, 200 0.74
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pliik s TR feaiiES TAFREAT Rl KA (%)
UsD 800, 000 CAR INC 6. 1250% 04/02/20 REGS 795, 000 790, 080 0.70
usD 600, 000 METROPOLITAN  5.5000% 21/11/22 REGS 600, 000 620, 565 0. 55
UsD 500, 000 YUZHOU PROPERTIE 6.0000% 25/10/23 498, 244 474, 969 0. 42
UsD 400, 000 SUNAC CHINA HLDG 8.3500% 19/04/23 412,100 410, 531 0. 36
UsD 400, 000 TIMES CN HLDG 6. 7500% 16/07/23 394, 500 403, 465 0. 36
usD 400, 000 RED SUN PROPERTI 11.5000% 04/03/21 412, 760 401, 090 0.35
usD 400, 000 CHINA SCE GRP 7.3750% 09/04/24 391, 650 395, 051 0.35
UsD 300, 000 YANKUANG GROUP 4. 7500% 30/11/20 297, 452 301, 475 0.27
UsD 200, 000 YUZHOU PROP 6% 25/01/22 209, 000 197, 899 0.17
UsD 200, 000 RED SUN PROPERTI 10.5000% 03/10/22 192, 548 187, 685 0.17
20, 120, 423 20, 298, 376 17.87
BFt A~ R 22,647,512 22, 862, 943 20.13
hE
EHEFE
UsD 600, 000 POSTAL SAVINGS FRN 27/09/67 599, 040 601, 470 0. 54
usDh 300, 000 CHINA MERCH BANK FRN 25/10/67 295, 200 298, 167 0. 26
894, 240 899, 637 0. 80
EiEHE EEENE
UsD 400, 000 KUNMING TRAFF 6. 2000% 27/06/22 EMTN 401, 900 405, 759 0.35
UsD 202, 000 GRAND AUTOMOTIVE 8. 8850% 25/07/21 201, 900 176, 851 0.16
603, 800 582, 610 0.51
At hE 1, 498, 040 1,482, 247 1.31
BB
EHEFIE
UsD 1, 150, 000 BANK OF EAST ASIA FRN 18/11/65 1, 155, 783 1, 166, 433 1.02
usD 750, 000 BANK OF EAST ASIA FRN 29/12/49 EMTN 719, 474 753, 659 0. 66
UsD 700, 000 CHONG HING BANK FRN 15/01/68 EMTN 713, 420 722,943 0. 64
usD 700, 000 ICBC ASIA FRN 29/12/49 677, 730 701, 796 0. 62
UsD 700, 000 CHINA CITY BK INTL FRN 29/12/49 EMT 674, 950 689, 153 0. 61
UsD 200, 000 CHALIECO HK FRN 29/12/49 REGS 201, 160 200, 400 0.18
4,142,517 4,234, 384 3.73
EiEHE EEENE
UsD 800, 000 YANGO JUSTICE 10.2500% 18/03/22 778, 298 770, 594 0. 68
UsD 500, 000 FULL DRAGON HK 5.6000% 14/02/21 497, 693 502, 750 0. 44
UsD 300, 000 HK INTL QINGDAO 4.2500% 04/12/22 285, 000 299, 581 0.26
UsD 300, 000 GEMDALE EVER 4. 9500% 26/07/22 296, 632 296, 092 0. 26
UsD 300, 000 HK RED STAR 3.3750% 21/09/22 251, 850 270, 141 0.24
2,109, 523 2,139, 158 1.88
aFt: HE 6, 252, 040 6,373, 542 5.61
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E2N
EiEHE EEENE
usD 1, 100, 000 ADANI GREEN/P 6.2500% 10/12/24 REGS 1, 100, 001 1, 165, 780 1.02
usD 1, 100, 000 JSW STEEL LTD 5.9500% 18/04/24 1, 111, 000 1,126, 305 0. 99
usD 1, 200, 000 GMR HYDERABAD 4. 2500% 27/10/27 REGS 1,021, 489 1,121,239 0. 99
usD 1, 020, 000 NEERG ENERGY LTD 6% 13/02/22  144A 1,019, 001 1, 006, 222 0. 89
usD 800, 000 NEERG ENERGY LTD 6% 13/02/22 REGS 796, 110 789, 194 0.70
usDh 600, 000 JSW STEEL LTD 5.25% 13/04/22 591, 550 608, 691 0. 54
usDh 600, 000 RENEW POWER S 6.6700% 12/03/24 REGS 600, 000 606, 855 0.53
usDh 200, 000 RENEW POWER L 6.4500% 27/09/22 REGS 202, 750 202, 300 0.18
6, 441, 901 6, 626, 586 5.84
it AU R 6,441, 901 6, 626, 586 5.84
EAE O
ETEitE (EEEFR
UsDh 1, 000, 000 INDONESIA ASA 6.5300% 15/11/28 REGS 1,183, 500 1, 209, 336 1.06
UsD 1, 050, 000 BUKIT MAKMUR 7. 7500% 13/02/22 REGS 1,074, 175 1,079, 391 0.95
usD 1, 100, 000 CHANDRA ASRI 4. 9500% 08/11/24 REGS 1,081, 534 1,075,135 0.95
usD 600, 000 SRI REJEKI IS 7.2500% 16/01/25 REGS 599, 724 610, 022 0. 54
usD 600, 000 SAKA ENERGI INDON PT 4.45% 5/5/24 R 589, 400 606, 023 0. 53
usD 250, 000 PT ADARO INDO 4.2500% 31/10/24 REGS 247, 230 244, 375 0.22
4,775, 563 4,824, 282 4.25
At A RxRYT 4,775, 563 4,824, 282 4.25
IR
ETEitE (EEEFR
usD 1, 000, 000 KAZMUNAYGAS N 5.3750% 24/04/30 REGS 1, 055, 000 1, 148, 520 1.01
usD 800, 000 KAZAKHSTAN TE 4.8500% 17/11/27 REGS 820, 838 916, 312 0.81
1,875,838 2, 064, 832 1.82
Bt YT RE 1, 875, 838 2, 064, 832 1.82
TL—=v7
ETEitE (EEEFR
usD 800, 000 SD INTL SUKUK 6.3000% 09/05/22 EMTN 804, 920 812, 387 0.72
804, 920 812, 387 0.72
Kt ~wL—v T 804, 920 812, 387 0.72
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E-UUNR
ETEitE (EEEFR
UsD 1, 950, 000 AZURE POWER 5. 5000% 03/11/22 REGS 1, 950, 190 1,971, 646 1.74
UsD 300, 000 GREENKO MAURI 6. 2500% 21/02/23 REGS 300, 000 304, 731 0.27
USD 300, 000 GREENKO SOLAR 5.5500% 29/01/25 REGS 300, 000 300, 536 0.26
2, 550, 190 2,576,913 2.27
[ ) IS8 2, 550, 190 2,576,913 2.27
ErdNL
Eff
UsD 1, 125, 000 MONGOLIA GVT 5.125% 05/12/22  REGS 997, 530 1, 140, 707 1.01
997, 530 1, 140, 707 1.01
ETEitE (EEEFR
UsD 400, 000 TRADE & DEV B 9.3750% 19/05/20 REGS 411, 880 410, 000 0. 36
411, 880 410, 000 0. 36
At EL L 1,409, 410 1, 550, 707 1.37
04
EEERE
UsD 200, 000 ROYAL CAPITAL FRN 05/11/67 199, 500 205, 100 0.18
199, 500 205, 100 0.18
ZDHDES
UsD 1, 400, 000 MINEJESA CAPI 5.6250% 10/08/37 144A 1, 414, 000 1,537, 089 1.36
UsD 1, 200, 000 MONG DUONG FI 5.1250% 07/05/29 REGS 1, 207, 200 1,219, 804 1.07
UsD 200, 000 INDO ENERGY F 6.3750% 24/01/23 REGS 115, 403 114, 162 0. 10
2,736, 603 2,871, 055 2.53
EiEHE EEENE
UsD 1, 360, 000 GREENKO DUTCH 5.2500% 24/07/24 REGS 1, 353, 200 1, 369, 874 1.21
UsD 1, 200, 000 LISTRINDO CAP BV 4.95% 14/09/26 144 1,198, 033 1,216, 500 1.07
UsD 1, 085, 000 BHARTI AIRTEL ITL 5.35% 20/05/24 RE 1,176, 279 1, 142, 928 1.01
UsD 950, 000 SAMVARDHANA MOT 4.875% 16/12/21 950, 000 958, 580 0. 84
4,677,512 4, 687, 882 4.13
Bt ATF 7,613,615 7,764, 037 6.84
-
Eff
UsD 1, 100, 000 OMAN INTRNL B 5.6250% 17/01/28 REGS 1,069, 012 1, 088, 670 0. 96
1, 069, 012 1, 088, 670 0.96
At Av—v 1,069, 012 1, 088, 670 0.96




JLT - RLNF - RF—TX—X - T7URV=TFIF7 - N - =LK - KUK
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AC > & 3
EfE
UsD 900, 000 ISLAMIC REP PAKIST 8.25% 15/4/24 1 981, 482 978, 750 0. 86
981, 482 978, 750 0. 86
[E AT S 981, 482 978, 750 0.86
TJ4VEY
EEEFE
UsD 500, 000 PETRON CORP FRN 19/07/67 488, 600 492, 750 0.43
UsD 300, 000 SMC GLOBAL POWER FRN 05/05/68 300, 000 301, 056 0.27
788, 600 793, 806 0.70
EiEHE EEENE
UsD 1, 400, 000 SAN MIGUEL CORP 4.875% 26/04/23 EMT 1,315, 156 1,414, 994 1.25
1,315, 156 1,414, 994 1.25
Bt 740y 2,103, 756 2, 208, 800 1.95
hE—
EfE
UsD 750, 000 QATAR STATE O 4.0000% 14/03/29 REGS 846, 375 832, 515 0.73
846, 375 832, 515 0.73
Bt E— 846, 375 832,515 0.73
EE
EEERE
UsD 1, 500, 000 WOORI BANK FRN 16/11/2165 REGS 1,492, 720 1,543, 161 1.36
UsD 200, 000 WOORI BANK FRN 04/04/68 REGS 200, 000 199, 861 0.18
1,692, 720 1,743, 022 1.54
ARk E 1,692, 720 1,743, 022 1.54
YOCTIET
EiEHE EEERE
UsD 1, 250, 000 SAUDI ARAB OI 3.5000% 16/04/29 REGS 1, 320, 000 1,297, 148 1.14
1, 320, 000 1,297, 148 1.14
Gt oY TIEeT 1, 320, 000 1,297, 148 1. 14
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SUAR—L
EHEFIE
usb 1, 800, 000 DBS GROUP HOLDINGS FRN 29/12/49 GMT 1,801, 350 1, 809, 000 1.60
USD 400, 000 OLAM INTL FRN 29/12/49 EMTN 399, 980 401, 800 0.35
2,201, 330 2,210, 800 1.95
Z DO
usb 1, 000, 000 LLPL CAPITAL 6.8750% 04/02/39 REGS 1, 004, 209 1, 146, 510 1.01
1, 004, 209 1, 146, 510 1.01
TE R EEEHR
usb 1, 650, 000 INDIKA ENRGY  5.8750% 09/11/24 REGS 1,614, 403 1, 599, 506 1.41
USD 1, 600, 000 ABJA INVESTMENT 5. 4500% 24/01/28 1, 454, 328 1, 556, 186 1.37
usb 1, 150, 000 FLEX LTD 4.8750% 15/06/29 1,147,183 1, 241, 893 1.09
usb 1, 200, 000 GLOBAL PRIME CAPITAL 5.5% 18/10/23 1, 188, 400 1, 187, 400 1.05
USD 1, 250, 000 MODERNLAND OVERSEAS 6. 95% 13/04/24 1,229, 875 1,101, 788 0.97
usb 1, 000, 000 ALAM SYNERGY PTE 6.625% 24/04/22 1, 008, 500 880, 373 0.78
usb 800, 000 MEDCO PLATINU 6. 7500% 30/01/25 REGS 782, 000 807, 116 0.71
USD 800, 000 TBLA INTERNATION 7.0000% 24/01/23 789, 100 790, 766 0.70
usb 600, 000 LMIRT CAPITAL 7.2500% 19/06/24 609, 327 628, 812 0.55
usb 600, 000 JUBILANT PHARMA 6. 0000% 05/03/24 603, 750 622, 753 0. 55
USD 700, 000 SSMS PLANT HOLD 7.7500% 23/01/23 689, 058 560, 331 0.49
usb 500, 000 SOECHI CAPITA 8.3750% 31/01/23 REGS 500, 000 426, 983 0.38
usb 400, 000 ABJA INVESTMENT 5.95% 31/07/24 384,473 420, 384 0.37
USD 200, 000 INDIKA ENERGY 6.875% 10/04/22 REGS 197, 300 208, 304 0.18
usb 200, 000 GOLDEN LEGACY 6.875% 27/03/24 REGS 198, 533 202, 384 0.18
12, 396, 230 12, 234, 979 10. 78
ARt v AR 15, 601, 769 15, 592, 289 13. 74
RAYSUh
[Edliy
usb 1, 140, 000 REP OF SRI LANKA 6.2% 11/05/27 REG 1, 180, 985 1,094, 412 0. 96
USD 200, 000 REP OF SRI LA 6.8500% 14/03/24 REGS 207, 500 206, 248 0.18
usb 200, 000 REP OF SRI LA 6.3500% 28/06/24 REGS 200, 000 202, 752 0.18
usb 200, 000 REP OF SRI LA 7.5500% 28/03/30 REGS 199, 128 201, 746 0.18
USD 200, 000 REP OF SRI LA 5.7500% 18/04/23 REGS 195, 000 200, 392 0.18
1,982,613 1, 905, 550 1.68
GEt AV TR 1,982,613 1, 905, 550 1.68
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AFYR
EiEHE EEENE
UsD 1, 150, 000 VEDANTA RESOURCES 6. 375% 30/07/22 1 1, 168, 260 1,141, 950 1.01
UsD 470, 000 SOUTHERN GAS CO 6.875% 24/03/26 RE 505, 343 547, 550 0. 48
UsD 400, 000 VEDANTA RESOU 8.0000% 23/04/23 REGS 400, 000 407, 400 0. 36
UsSD 200, 000 VEDANTA RESOURCES 8.25% 7/06/21 REG 202, 500 208, 100 0.18
2,276,103 2, 305, 000 2.03
(S WS 2,276,103 2, 305, 000 2.03
FAUAh
EiEHE EEENE
UsD 250, 000 RELIANCE HDGS 6.25% 19/10/40 239, 633 343, 053 0. 30
239, 633 343, 053 0. 30
Gt TAYH 239, 633 343, 053 0. 30
HAEESE 102,017, 216 103, 491, 631 91.17

O GRS (LT T T
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HHERICET HERE
201941083188 &
N BHE, FEATEREIL 0 5 2 W2 1 Zr)

FR-NEABLIE LR

20194F10 A 31 HBIE, 7 7 ¥ FIZLA T ORIFIE 2RI E LE N EH L Qo AMEAREIE LZIRERM L~y ¥
HE)THWH T,

M\ £ HiE\ 0 FEALE K FEA G i1 A REHBLE CK FV)
USD 36, 630 JPY 3,925, 000 20194211 H 12H 462
USD 49, 531 JPY 5, 354, 920 20194F11H 12H 186
USD 32,975 JPY 3, 565, 000 20194211 H 12H 124
USD 11, 502 JPY 1, 243, 580 20194F11H 12H 43
USD 8,113 JPY 880, 000 2019411 H25H (1)
USD 8, 107 JPY 880, 000 20194211 H 12H (D
USD 6,171 JPY 670, 000 2019%F11H 12H (2)
USD 6,176 JPY 670, 000 20194211 H25H (2)
USD 42, 275 JPY 4, 585, 000 2019411 H25H (7)
USD 42, 242 JPY 4, 585, 000 20194F11H 12H (®)
USD 39,123 JPY 4, 255, 000 20194F11H 12H (86)
BRL 42,900, 000 usb 10, 388, 163 20194F12H 3 H 349, 076
MXN 110, 000, 000 usb 5, 586, 651 20194212H 3 H 136, 656
IDR 72, 400, 000, 000 usD 5, 085, 698 20194F12H 13H 49, 295
INR 321, 000, 000 usb 4, 482, 895 20194211 H22H 39, 2568
INR 315, 000, 000 usb 4,410, 374 20194212 H 13H 17, 666
MXN 105, 000, 000 usD 5,426, 104 2020/F1 A 3 H 10, 905
USD 299, 654 ZAR 4, 400, 000 20194211 H22H 9,525
IDR 7,700, 000, 000 usDh 539, 858 201911 H22H 7,430
USD 399, 790 BRL 1, 600, 000 20194£12H 3 H (666)
IDR 96, 900, 000, 000 usDh 6, 888, 217 201911 H22H (910)
USh 362, 999 MXN 7,000, 000 2019fF12H 3 H (1,211)
ZAR 73, 300, 000 usDh 4,857, 167 20194212 H 13H (38, 208)
ZAR 69, 000, 000 usD 4, 695, 794 20194F11 H22H (146, 039)
JPY 30, 000, 000 usb 276, 435 20194211 H25H 220
JPY 30, 000, 000 usD 276, 229 20194F11 A 12H 218
JPY 565, 000 usb 5,208 20194211 H 12H (2)
JPY 3, 785, 000 usb 34, 889 20194211 H 12H (11)
JPY 1, 149, 005, 861 usD 10, 597, 098 20194F11 H25H (1,117)
JPY 1, 160, 309, 824 ush 10, 847, 062 20194£11H 12H (154, 890)
PHP 325, 000, 000 usD 6, 224, 741 2019fF11 H22H 175, 272
INR 389, 000, 000 usb 5,397, 829 20194211 H22H 82, 288
CNY 40, 800, 000 ush 5,749, 313 2019fF11 H22H 49, 474
IDR 101, 400, 000, 000 usDh 7,164, 052 201911 H22H 43, 099
PHP 12, 000, 000 usb 229, 252 20194211 H22H 7,056
USD 127, 190 CNY 900, 000 20194F11 H22H (724)
USD 214,676 PHP 11, 000, 000 20194211 H22H (1, 940)

632, 428
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1351 (201548 A19H) 10, 206 0.1 44. 7 — 22,034
1451 (201648 A19H) 10, 211 0.0 68. 6 — 19, 722
1581 (20174 8 A21H) 10, 208 A0.0 64.0 — 17, 754
165 (201848 A20H) 10, 206 A0.0 38.7 - 13,511
171 (201948 A 19H) 10, 205 A0. 0 59. 3 - 8, 458
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20184E 8 H20H 10, 206 — 38.7 —
8 AR 10, 207 0.0 40. 6 —
9 AK 10, 206 0.0 52.5 —
10H% 10, 206 0.0 53.1 —
1LAR 10, 206 0.0 41.5 —
12A K 10, 206 0.0 51.0 —
20194E 1 AR 10, 206 0.0 51.1 —
2 AR 10, 205 0.0 55.7 —
3 AR 10, 205 0.0 64. 2 —
4 AxK 10, 205 A0.0 54.0 —
5 A K 10, 205 A0.0 65.5 —
6 K 10, 205 0.0 61.8 —
7THRE 10, 205 A0.0 57.8 —
# X
201948 A 19H 10, 205 0.0 59. 3 —
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