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(E) AR HIERES A 27,039, 366 A21,4317, 344 12,785, 234 A1, 485,994 A 8,926, 691 A 13,428, 246
(F) EBmEFEEEES A 23,034,426 A23, 346, 237 A20, 684,733 A19,874,036 A20,590,070 A 20,262,647
(P 24 55 FH 2 45) (1 25,385,531) | ( 27,422,010) | ( 27,945,260) | ( 27,697,635) | ( 31,239,435) | (  31,708,035)
(52 BSR4 8) (A 48,419,957) | (AB0,768,247) | (A48,629,993) | (A47,571,671) | (A51,829,505) | (A 51,970, 682)
@ §(D+E+F) A 43,026, 051 A 6,874,069 A31,147,422 A21,547,044 A32,983, 209 A 36,592, 947
H) IREEHEE A 1,748,043 A 1,760,112 A 1,590,511 A 1,530, 647 A 1,543,878 A 1,508, 800
REPZHEREE (G+H) A 44,774,094 A 8,634,181 A32,7317,933 A29,077, 691 A34,521,087 A 38,101,747
BIMERE RIS A 23,034, 426 23,346, 237 NA\20, 684, 733 A19, 874, 036 20,590, 070 A 20,262,647
(P 24 5 FH 2 45) (1 25,385,531) | ( 27,422,010) | ( 27,945,260) | ( 27,697,635) | ( 31,239,435) | (  31,708,035)
(52 B LS A 2 58) (A 48,419,957) | (AB0,768,247) | (A48,629,993) | (A47,571,671) | (A51,829,505) | (A 51,970, 682)
Sy il HE(R R AL 4 86, 060, 832 90, 081, 535 83, 148, 926 82, 423, 405 83, 056, 615 83,194, 015
MR 4 A107, 800, 500 A5, 369, 479 A\95, 202, 126 91,627, 060 /96, 993, 632 A101, 033,115

AL ORPLO P C (B) AMEEHFTE R BB IXIWAKROFHMBAIC LD O FHET,
I ORBLO T (C) FEFEEREMNE 12 1 M5 FEBIM I 9 2 HABUFM A2 B0 TFRL TV ET,
FAERORBO P T F) BMERZBEE L H 2O, (FFEOBINE

EDER,

() B OFELEFE (20194F 6 H19H ~20194E12) 18H) [ZLAF D@ Y T,

TBINEE 2 LTl B TEAR 2 22 LW EE S 20V E T,

223 234 243 25253 25261 H2TH
I H 20194F 6 H19H ~ [20194F 7 H19H ~ 20194 8 A20H ~ [20194F 9 A 19H ~ [20194E10 A 19 H ~ [20194E11 H 19H ~
20194E 7 A18H  [20194E 8 H19H  [20194E9 A18H  [20194F10H18H  [20194F11H18H  [20194F12/ 18H

a. Bl Y SIS (RRAEERRTS) 7,252, 6811 6,977, 6281 6, 455, 784[1] 4,717,997 4, 657, 444 4, 678, 184[1
b. AETECESRERAERY - RERRLELR) 0 0 0 0 0 0
. BRI ED DS FTE S 25,385,531 | 27,422,010/ | 27,945,260 | 27,697, 635[| 31,239,435 | 31,708,035
d. EHAERICED 2R R ERR LS 80,556, 1941 | 84,864,019 | 78,283,653 | 79,236,055 | 79,943,049 | 80,024, 6311
e. HFlxIBIES (a+b+c+d) 113,194, 406F9 | 119, 263, 657 | 112,684, 697F | 111,651, 687F | 115,839, 9283 | 116, 410, 850
£ EBIAE (1 TR %4729) 647H 677H 7081 7291 7501 7711
g. mhicd: 1,748, 043 1,760, 112 1,590,511 1,530, 647H 1,543, 878H 1, 508, 800H
h. fd4 (1 5 H%7-0) 10/ 10/ 10/ 10/ 10/ 10/




FHPINCOKRE X EBRBEHBH T 7 o F (AB~AYIHY) BANER

OnBEnsMsLt
225 235 5243 251 52610 271
15 RSy hide (BliAzr) 104 104 104 104 10M 10/

KOTELVE B % O FEHEMRARAME R TEA & [RIFRE 7213 B2 56

MDA RE S (FrRlalild) L7ev £,

KOYELRT D EYEMEBEMERI A & A E I TS 58,

SR I RE TS e L R ) £,
KOPBLAT O FEAEMBDERITEA Z BEY | HFLHE OREMENERITEAZ FE L5 6.

YRl T MEBNTEA 2 L8 % #0850 255

ok, ThES

SRR RS FRloRe) L7220 £,

Ot
FUFIHEISITVEREA.
O (BERFH) HRIFEETOHAEEDRAM (2019412 A 18 A B7E)
<BfHvr— vH—T72 K>
TRLE, B3 — ¥ —T7 7 Rk (7,887,519F 1) ONETT,
.EIW’AH%
(A) ERN GRER) otfE FERIBR
F2THIR
X Z | 9HBBHUT LN
A (} it E\ i Sl 32 N
Bom 4 BE|FE M & ffﬂ)\ttf—ﬂéﬂj\ttdp SHUE | 2D L | 2ha
TM M % % % % %
e 1, 490, 000 1,491, 241 18.5 — — — 18.5
W7 (A (1,490,000)| (1,491, 241) (18.5) (=) (=) (=) (18.5)
R 2 2,429, 400 2,429, 854 30. 2 — — — 30. 2
(B < &fnfE) (2,429, 400)| (2,429, 854) (30.2) (=) (=) (=) (30.2)
s 600, 000 600, 151 7.5 — — — 7.5
SRR (' 600,000)| ( 600, 151) (7.5) (-) (—) (= (7.5
L AT I 1, 550, 000 1,550, 561 19.3 — — — 19.3
(BB IENESR) (1,550,000)| (1,550, 561) (19.3) (=) (—) (—) (19.3)
N - 6, 069, 400 6,071, 808 75.4 — — — 75.4
- 3 (6,069, 400)| (6,071, 808) (75. 4) (—) (—) (-) (75. 4)

* ()T EEME THES T,

RALALERIL, 20772 RBRMAANTW DV —7 7 o FOMEEREEI K 2 IO EI5,

* AR HALAN M 3Y) 0 $5 T,
A OV TR @R IS | 365, RERetBE LD 7T — 22 AFLT0ET,
*ERAFHI 3 VAR LA O A IR & U CRERFAMEIC LV Rl L TV ET,



HRPINCOXERTEEEHBK 7> F (ABAYCHY) BANEKE
(B) EHA OREEEE) AR EatihiIBE R

# Wi HoTHIR

" Fl B H m & | F M | EESLAHA
A S % TM M
e ASEERR2 VR 160 1.44 10, 000 10,036 | 2020/ 3/25
e A% (54) 26 14]0] 0. 101 100, 000 100,010 | 2020/ 1 /30
PSR ZABEEE169[] 1.43 90, 000 90,013 | 2019/12/20
PSR ZABEEE17200] 1.34 100, 000 100,331 2020/ 3 /20
KRBT A5EH336[0] 1. 46 150, 000 150,591 | 2020/ 3 /30
K Az (54F) 1150H] 0.173 100, 000 100,031 | 2020/ 2 /26
KIRF Az (54F) 116[H] 0.158 170, 000 170,079 | 2020/ 3 /30
FRIR AFEER 112 1.32 50, 000 50,015 2019/12/25
BRI AZEERR2 IS 6 [1] 1.36 250, 000 250,024 | 2019/12/20
M A% (54E) H410m] 0. 101 270, 000 270,043 | 2020/1 /24
Sl A 7R 1.34 200, 000 200,064 | 2019/12/25

/N &t 1, 490, 000 1,491, 241
HiHES Gr< £/E)
Bft O AF R RS S 58 1al 1.3 144, 000 144,167 | 2020/ 1 /20
HARBOR&RIARER S BUFPRGESE 320 0.16 120, 000 120,181 | 2020/9/16
HARBUOR G SRI TS B Pepk BafE 55 49m] 0. 204 100, 000 100, 005 | 2019/12/20
HARBUR G SR THAE B epkRaE 5 730 0. 001 200, 000 200,010 | 2020/ 3 /19
EHRE AR 4] 0.273 420, 000 420,010 | 2019/12/20
PR mdiE i 25150 0.01 460, 000 460,025 | 2019/12/20
REAEE A S BB 4TIR Y B RA 0.001 200, 000 200,004 | 2019/12/20
FEIE I s S S8Rl P g 0.15 105, 400 105,402 | 2019/12/20
RHAEEER 528[H 0. 248 50, 000 50,003 | 2019/12/20
AR EEEEAAE  ZE58E] 0.182 230, 000 230,020 | 2019/12/20
Ve H ARG ER F400m] 0. 005 400, 000 400, 024 | 2020/ 3 /19

/N 7 2, 429, 400 2,429, 854
ERES
Bk R TTEE 0.23 200, 000 200,013 | 2019/12/27
LAZAHFefs FIFEH301E 0.225 100, 000 100,011 | 2019/12/27
LAE AFaEs 53020 0.2 100, 000 100,025 | 2020/ 1 /27
LA A R 303 0.25 200, 000 200,100 | 2020/ 2 /27

/I it 600, 000 600, 151
LEES GUREEIAES)
B E H4771A] 1. 405 200, 000 200,024 | 2019/12/20
HIEES  E5374M] 0.814 10, 000 10,014 | 2020/2/25
WALFE S F4520H] 1. 405 100, 000 100,035 | 2019/12/25
W EE 5290[H] 0.14 100, 000 100,009 | 2019/12/25
AeiEsE ) 553071 1. 448 40, 000 40,053 | 2020/ 1 /24
EH BB 2B 30mI A T RR E FINENL AR AT 0. 001 100, 000 100,001 | 2020/ 3/19
R ET7AF A IR RIRE RNEN A 0. 001 300, 000 300,001 | 2019/12/20
HIZ¥ v &L GE45[atEE MR E RIEA 4R 0. 666 500, 000 500,045 | 2019/12/20
SHAERE  FE37EIAE R R E FINEAL R A 1. 493 100, 000 100,010 | 2019/12/20
SHARBE B 38Inl £ M IR E FNEAL R 1. 497 100, 000 100, 366 | 2020/ 3 /19

/N at 1, 550, 000 1, 550, 561

& it 6, 069, 400 6,071, 808

A+ FPARAR O BALATZE) Y $57C,
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PIMCO/NS 2—4& +US-2a7 - 772K

AR R E
20194 6 H30H IZ#& T L7- 1
(HE : F) ARG ERE
R (HfZ : T 1 DAL &2 RRS)
ZIGHLE (O EBLEEERRR) $ 1,537 J (JPY, Hedged) $ 42, 633
HEA 0
Ak 1,537 HRBERITEZRAHF
J (JPY, Hedged) 498
ZH
KALFILE 18 R 1 O4 Y EEME
M 0 J (JPY, Hedged) $ 85. 54
BHEE 18
PR EEE 1,519 MPIMCON S 2 —4& - US a7 « 77 v ROMKRME PERIT
48,010 T2k /b,
LEYRBIEL
BT S OMERBUEERRS) 879
AT V) ST ¢ TR 212
JEBRARLT U ST ¢ 7 P (1, 795)
HimE (70)
ERESERi e (774)
LHREHHEEE
PG A RES: (O E RS 1,277
E35&T U ST ¢ 7 pEdh 95
JESEART U ST 4 T P 1,575
SMERLEFER L Al 5
L HIR RS 2, 952
BRI LR EB B 2,178
T O FT K D R PE 0 MR $ 3, 697
A ERR SRR $ 0




PIMCO/AS 2a—# -US-2a7 - 77> F

N E D B

20194 6 A30B}RE
g AT HHIH A0 AT
(HN7 - ) (HN7 - ) (H47 . ) (B )
BEHMEES 140.1% HCP, Inc.
& - HIRFH 41.6% 4.000% due 12/01/2022 100 105
$R1T - &8 17.7% Hospitality Properties Trust
Air Lease Corp. 4.375% due 02/15/2030 250 239
2.500% due 03/01/2021 200 200 HSBC USA, Inc.
Alexandria Real Estate Equities, Inc. 3.145% due 11/13/2019 250 251
4.000% due 01/15/2024 150 159 International Lease Finance Corp.
American Campus Communities 8.250% due 12/15/2020 100 108
Operating Partnership LP Jackson National Life Global Funding
3.625% due 11/15/2027 90 92 2.375% due 09/15/2022 (b) 100 100
American Express Co. JPMorgan Chase & Co.
3.165% due 11/05/2021 150 151 2.400% due 06/07/2021 100 100
3.700% due 11/05/2021 200 206 4.000% due 03/01/2021 100 102
American Homes 4 Rent LP JPMorgan Chase Bank N.A.
4.900% due 02/15/2029 140 153 2.926% due 04/26/2021 300 300
American Tower Corp. Mid-America Apartments LP
2.800% due 06/01/2020 200 200 4.200% due 06/15/2028 100 107
Bank of America Corp. Morgan Stanley
2.969% due 10/01/2021 200 201 5.625% due 09/23/2019 100 101
3.004% due 12/20/2023 85 87 Nuveen Finance LLC
Capital One Financial Corp. 4.125% due 11/01/2024 150 162
2.400% due 10/30/2020 100 100 Physicians Realty LP
3.033% due 10/30/2020 100 100 4.300% due 03/15/2027 100 103
4.250% due 04/30/2025 100 107 Private Export Funding Corp.
CBL & Associates LP 2.100% due 12/19/2019 300 300
5.950% due 12/15/2026 400 276 2.650% due 02/16/2021 200 202
Charles Schwab Corp. Public Storage
2.650% due 01/25/2023 200 203 2.370% due 09/15/2022 100 101
Citigroup, Inc. 3.094% due 09/15/2027 90 92
2.700% due 10/27/2022 100 101 Realty Income Corp.
2.876% due 07/24/2023 200 203 3.650% due 01/15/2028 100 105
3.200% due 10/21/2026 90 92 Reliance Standard Life Global
3.272% due 10/27/2022 100 100 Funding II
3.540% due 04/25/2022 100 101 3.850% due 09/19/2023 150 156
3.710% due 03/30/2021 100 102 Santander Holdings USA, Inc.
Digital Realty Trust LP 4.450% due 12/03/2021 200 208
3.950% due 07/01/2022 100 104 SBA Tower Trust
4.450% due 07/15/2028 200 217 3.168% due 04/11/2022 100 101
GLP Capital LP SL Green Operating Partnership LP
5.250% due 06/01/2025 100 107 3.250% due 10/15/2022 100 101
Goldman Sachs Group, Inc. State Street Corp.
2.876% due 10/31/2022 100 101 3.420% due 08/18/2020 100 101
3.200% due 02/23/2023 100 102 Synchrony Financial
3.940% due 04/23/2021 100 102 5.150% due 03/19/2029 140 151
4.000% due 03/03/2024 200 212 U.S. Bank N.A.
6.000% due 06/15/2020 100 103 2.831% due 07/24/2020 300 301




PIMCO/AZa2—4 -US- a7 - 772K

HHIH SR FEAMAR HHiH SR Al
(WAL ) B4z - T) (WAL ) (WAL )
Wells Fargo & Co. 4.420% due 06/15/2021 300 309
2.150% due 01/30/2020 200 200 Delta Air Lines, Inc.
3.000% due 02/19/2025 200 203 3.625% due 03/15/2022 100 102
3.843% due 03/04/2021 100 102 eBay, Inc.
Wells Fargo Bank N.A. 2.600% due 07/15/2022 100 100
3.550% due 08/14/2023 300 313 3.800% due 03/09/2022 100 104
8,497 EMD Finance LLC
2.400% due 03/19/2020 100 100
Energy Transfer Operating LP
Allergan Finance LLC 4.150% due 10/01/2020 100 102
3.250% due 10/01/2022 100 101 ERAC USA Finance LLC
Allergan Sales LLC 2.350% due 10/15/2019 100 100
5.000% due 12/15/2021 100 105 2.600% due 12/01/2021 200 201
Allergan, Inc. Ford Motor Credit Co. LLC
3.375% due 09/15/2020 100 101 2.597% due 11/04/2019 500 500
Altria Group, Inc. Fresenius Medical Care U.S.
9.250% due 08/06/2019 150 151 Finance II, Inc.
Andeavor Logistics LP 4.125% due 10/15/2020 200 203
5.500% due 10/15/2019 190 191 GATX Corp.
Baker Hughes a GE Co. LLC 3.285% due 11/05/2021 100 100
3.337% due 12/15/2027 300 302 General Electric Co.
BAT Capital Corp. 4.375% due 09/16/2020 200 204
2.764% due 08/15/2022 200 200 5.550% due 01/05/2026 100 112
3.398% due 08/15/2022 100 100 General Motors Financial Co., Inc.
Baxalta, Inc. 2.450% due 11/06/2020 100 100
2.875% due 06/23/2020 30 30 3.527% due 04/13/2020 140 140
Bayer U.S. Finance Il LLC Georgia—Pacific LLC
4.250% due 12/15/2025 200 212 3.163% due 11/15/2021 98 99
BMW U.S. Capital LLC 5.400% due 11/01/2020 100 104
3.100% due 04/12/2021 600 607 Harris Corp.
Broadcom Corp. 3.063% due 04/30/2020 100 100
2.200% due 01/15/2021 200 198 HCA, Inc.
3.000% due 01/15/2022 200 201 6.500% due 02/15/2020 200 205
CH Robinson Worldwide, Inc. Interpublic Group of Cos., Inc.
4.200% due 04/15/2028 200 214 3.500% due 10/01/2020 200 203
Charter Communications Kerr—-McGee Corp.
Operating LLC 6.950% due 07/01/2024 100 117
4. 464% due 07/23/2022 100 105 Keurig Dr Pepper, Inc.
CNH Industrial Capital LLC 4.057% due 05/25/2023 100 105
3.875% due 10/15/2021 200 204 Kinder Morgan, Inc.
Conagra Brands, Inc. 5.000% due 02/15/2021 200 207
3.342% due 10/22/2020 200 200 Mylan, Inc.
CVS Health Corp. 3.125% due 01/15/2023 200 194
3.125% due 03/09/2020 200 201 Nissan Motor Acceptance Corp.
Daimler Finance North America LLC 2.650% due 07/13/2022 200 199
2.955% due 05/04/2020 150 150 Penske Truck Leasing Co. LP
2.965% due 02/12/2021 300 300 4.125% due 08/01/2023 200 210
3.115% due 05/04/2021 200 200 Phillips 66
Dell International LLC 3.121% due 02/26/2021 100 100



HHIH SR FEAMAR
B4z - T) (B )

Tech Data Corp.
3.700% due 02/15/2022 100 102
4.950% due 02/15/2027 50 52
Textron, Inc.
3.095% due 11/10/2020 100 100
Toyota Motor Credit Corp.
2.684% due 01/10/2020 100 100
VMware, Inc.
2.950% due 08/21/2022 100 101
3.900% due 08/21/2027 100 102
Volkswagen Group of America
Finance LLC
3.475% due 11/12/2021 200 202
4.000% due 11/12/2021 200 206
Zimmer Biomet Holdings, Inc.
3.700% due 03/19/2023 200 206
Zoetis, Inc.
2.960% due 08/20/2021 200 199

9,763

American Water Capital Corp.
3.450% due 06/01/2029
AT&T, Inc.

4.000% due 01/15/2022
Dominion Energy Gas Holdings LLC
2.500% due 12/15/2019
Duke Energy Progress LLC
2.633% due 09/08/2020
3.375% due 09/01/2023
Emera U.S. Finance LP
2.700% due 06/15/2021
Exelon Corp.

3.950% due 06/15/2025
NextEra Energy Capital Holdings, Inc.
2.400% due 09/15/2019
3.200% due 02/25/2022
3.550% due 05/01/2027
Ohio Power Co.

5.375% due 10/01/2021
Sabine Pass Liquefaction LLC
5.625% due 02/01/2021

HE-PRFHREEH
(EfSR1E $19, 663)

100

200

100

100
100

200

300

100

150

150

50

100

104

208

100

100
104

201
319
100
153
157

53

104
1,703

19, 963
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fialnkacial
(HAL - T)

A
Gir : T)

H5ME - HRFER 0.1%

Chicago, lllinois, General

Obligation Bonds, Series 2015

7.750% due 01/01/2042 16 18
Cook County, lllinois, Transit

Authority Revenue Bonds, Series 2008

6.300% due 12/01/2021 45 47

wHE - WRFHREE 65
(EiSRfE $64)

REBFFHBIE 55. 6%

Fannie Mae

2.854% due 06/25/2059 395 395
3.160% due 06/01/2029 300 315
3.320% due 05/01/2028 200 212
3.330% due 11/01/2023 296 309
3.500% due 09/01/2047 463 480
3.500% due 10/01/2047 467 484
Fannie Mae, TBA (b)

3.000% due 08/01/2049 8, 300 8, 365
3.500% due 08/01/2049 3,200 3,271
Freddie Mac

3.500% due 02/01/2046 998 1,035
Ginnie Mae

2.790% due 05/20/2047 179 179
2.917% due 04/20/2065 63 63
2.967% due 07/20/2067 168 168
3.047% due 07/20/2062 103 103
3.097% due 03/20/2065 227 227
3.317% due 04/20/2066 325 328
3.628% due 09/20/2067 196 200
4.000% due 07/20/2049 (b) 500 521
4.500% due 08/20/2048 33 35
4.500% due 09/20/2048 66 69
4.500% due 06/20/2049 400 418
4.500% due 07/20/2049 100 105
5.000% due 08/20/2048 778 815
5.000% due 12/20/2048 975 1, 020
5.000% due 02/20/2049 986 1,035
5.000% due 05/20/2049 100 105
5.000% due 07/20/2049 (b) 201 212
Ginnie Mae, TBA (b)

3.000% due 08/01/2049 400 408
3.500% due 08/01/2049 1, 200 1, 239
4.000% due 08/01/2049 2,900 3,006
4.500% due 08/01/2049 1, 000 1, 042
5.000% due 08/01/2049 500 523
KREBAFHEEESE 26, 687

(EfSR1f $26, 557)



EEE 23.6%

Treasury Inflation Protected
Securities (c)

625% due 01/15/2026
750% due 07/15/2028
875% due 01/15/2029
875% due 02/15/2047
000% due 02/15/2046
000% due 02/15/2048
375% due 02/15/2044
U.S. Treasury Bonds
.375% due 08/15/2024
.500% due 02/15/2046
.875% due 05/15/2049
.000% due 02/15/2048
.125% due 08/15/2044
.625% due 08/15/2043
4.375% due 05/15/2041
U.S. Treasury Notes
1.875% due 08/31/2022
2.125% due 12/31/2022

il = = = =

2
2
2
3
3
3

EERFGEH
(EfSR1E $10, 925)

E—7—JHEREESF 1.71%
Ashford Hospitality Trust
3.394% due 05/15/2035
Bear Stearns Asset-Backed

Securities Trust

2.854% due 12/25/2042

DBGS Mortgage Trust

3.843% due 04/10/2037
Downey Savings & Loan
Association Mortgage Loan Trust
4.498% due 07/19/2044

GPT Mortgage Trust

3.407% due 06/15/2035

Home Equity Asset Trust
3.184% due 10/25/2034
3.184% due 01/25/2035
JPMorgan Chase Commercial
Mortgage Securities Trust
3.394% due 06/15/2032

Merrill Lynch Mortgage Investors Trust
3.024% due 08/25/2028

(HAL - T)

968
509
1,619
106
108
207
110

500
250
400
400
100
1, 000
2,000

300
1, 600

200

42

150

24

25

96

196

36

BRI
(HAL - T)

992
1,705
108
113
218
125
515
249
429
438
112
1,207
2,671

301
1,622

11,336

200

42

162

25

24

96

197

36
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e AR Al
B4z - T) (WAL - )
Structured Asset Mortgage
Investments Il Trust
3.965% due 10/19/2034 31 30
E—7—VIERAHFEE 821

(EriSRff $812)

B ERREES 12.6%

Americredit Automobile
Receivables Trust

2.612% due 07/19/2021

Capital Auto Receivables Asset Trust
1.690% due 03/20/2021
2.020% due 08/20/2021
2.540% due 10/20/2020

Chase Issuance Trust

2.694% due 01/15/2022
Chesapeake Funding II LLC
2.764% due 08/15/2030

CPS Auto Receivables Trust
3.180% due 06/15/2022

Exeter Automobile Receivables
Trust

2.050% due 12/15/2021
2.900% due 01/18/2022
3.050% due 12/15/2021

Ford Credit Auto Owner Trust
2.310% due 04/15/2026

GMF Floorplan Owner Revolving Trust
2.694% due 03/15/2022
2.774% due 03/15/2023

Hertz Fleet Lease Funding LP
3.230% due 05/10/2032
LMREC, Inc.

3.384% due 02/22/2032
Navient Student Loan Trust
3.430% due 12/15/2059

Nelnet Student Loan Trust
2.634% due 08/23/2027
2.960% due 04/25/2031

4. 1711% due 11/25/2024
OneMain Financial Issuance Trust
2.370% due 09/14/2032
Santander Retail Auto Lease Trust
2.710% due 10/20/2020

SLC Student Loan Trust

2.520% due 03/15/2027

SLM Private Credit Student Loan
Trust

2.610% due 06/15/2023
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HHIRI AR FEAMAR HHIRI AR FEAMAR
(WAL ) (B ) (WAL ) (BT . )

SLM Student Loan Trust
2.670% due 01/26/2026 39 39 Australia and New Zealand
2.700% due 01/25/2027 129 128 Banking Group Ltd.
2.730% due 10/25/2029 323 319 1.890% due 07/01/2019 6 6
2.880% due 12/15/2027 221 222 Bank of Nova Scotia
3.130% due 04/27/2026 349 350 1.890% due 07/01/2019 57 57
3.130% due 01/25/2028 392 392 Citibank N.A.
SMB Private Education Loan Trust 1.890% due 07/01/2019 26 26
2. 744% due 03/16/2026 79 79 DBS Bank Ltd.
SoFi Consumer Loan Program LLC 1.890% due 07/01/2019 3 3
2.200% due 11/25/2026 7 7 JPMorgan Chase Bank N.A.
SoFi Consumer Loan Program Trust 1.890% due 07/01/2019 57 57
2.930% due 04/26/2027 155 155 MUFG Bank Ltd.
SoFi Professional Loan Program LLC (0.270%) due 07/01/2019 ¥ 23 0
2.050% due 01/25/2041 154 154 Sumitomo Mitsui Banking Corp.
2.390% due 02/25/2042 200 201 (0.270%) due 07/01/2019 63 1
SoFi Professional Loan Program Trust 1.890% due 07/01/2019 $ 8 8
2.640% due 08/25/2047 170 170 Sumitomo Mitsui Trust Bank Ltd.
Westlake Automobile Receivables Trust (0.270%) due 07/01/2019 ¥ 13 0
2.240% due 12/15/2020 32 32 1.890% due 07/01/2019 $ 68 68
2.840% due 09/15/2021 92 92 226
World Omni Automobile Lease
Securitization Trust EHLREREE 2,322
2.590% due 11/16/2020 46 46 (EEEE §2.321) -
AEBRIEFGE 6,047 BERMIHE @) 140.1% $ 67,241
(ZRIE $6,042) (BZIR{E $66, 384)

593

BB 4.9% ST VAT JBER 1.2%

aAv— v LR—/8— 3.4% MEBRMELETLI 7L $0)
Federal Home Loan Bank (d)
2.212% due 08/16/2019 600 599 ZTOMDEES L VAR 41.3%) (19, 824)
2.221% due 07/31/2019 500 499
2.344% due 09/04/2019 500 498 &R 100.0% $ 48010

1,596

LREREl 1.0%

500

(a) 201946 H 30 H BLTED MR B & A RS OB/ 1L, KIEASHIE PED139. 8%, DO EBHMEPED0. 3% T D,
(b) F&4T H Hu5|FiES:

(c) HEFEHED TCAGHITA > 7 VICHTE L T ST\ 5,

(d) 7 =R IFHFIEY TH 5.
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OftE AR L OZ DL 4 ELS | 20194 6 /3 30 A BI7E
[ RN
HAL T
it Sy gy — ZEUER  LKREE  LKREEB|C
EEIHEF 27 RER mEAR TAREEE HEE T {HAE TfA FBEE
TDM 2.600%  06/28/2019 07/01/2019 § 500 5'152'5;”;3?08??;?;044 $  (519) § 500 $ 500
LAREGI &5 $ (519 $ 500 § 500
@) —X - LREGH
HAL . T
" . Y= - LRI
I EREES EAEF BAR WSE R fEA%E BAELS
SCX 2.590% 05/31/2019 07/24/2019 $ (1,586) $ (1, 590)
JIR—R - LREGBI&ET (1, 590)
Q@ HLRMENE L TEFHUE N5 HGI
HAL T
2 EDRERARM
FAYS £ U NEET 318-90H 90H#8 &t
1)/)8\—R - LRERE|
U.S. Government Debt $ 0 (1,590) $ 0o $ 0 $ (1, 590)
JN—2R - LREBI&E $ 0 (1,590) $ 0 $ 0 $ (1, 590)
EAEE $ 0 (1,590) § 0 $ 0 $ (1, 590)
JN—2Z - LIREBIIZ R RILE $ (1, 590)
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H5IHEF bidi] =Ry WSEE AL KY&E ZRYICFRLIRILE
GSC Fannie Mae 4.000%  07/01/2049 100 $ (103) $ (103)
GSC Fannie Mae 4.500%  07/01/2049 400 (418) (418)
GSC Fannie Mae 4.500%  08/01/2049 200 (209) (209)
MSC Fannie Mae 4.000%  07/01/2049 300 (310) (310)
MSC Fannie Mae 4.000%  08/01/2049 2, 600 (2, 685) (2, 687)
MSC Fannie Mae 4.500%  07/01/2049 100 (105) (105)
NOM Fannie Mae 4.000%  08/01/2049 1,000 (1,031) (1, 033)
SAL Fannie Mae 3.000%  07/01/2046 1, 400 (1, 405) (1,412)
SAL Fannie Mae 3.500%  07/01/2049 400 (409) (409)
SAL Fannie Mae 4.000%  07/01/2049 100 (103) (103)
SAL Fannie Mae 4.500%  08/01/2049 300 (313) (314)
SAL Ginnie Mae 4.500%  07/01/2049 100 (104) (104)
SAL Ginnie Mae 5.000%  07/01/2049 200 (209) (209)
WFS Fannie Mae 3.000%  07/01/2046 100 (100) (101)
WES Fannie Mae 4.500%  07/01/2049 400 (417) (418)
WEFS Ginnie Mae 4.500%  07/01/2049 100 (104) (104)
WES Ginnie Mae 5.000%  07/01/2049 100 (105) (105)
e Y HE $ (8, 130) $ (8, 144)
O&MT U A7 1 7Tk 201556 51301 W1
® 513
BAL T CRREEER)
RER EENGERLE
4R EE RER  BHK Rtk HE afE
U.S. Treasury 5-Year Note September Futures Long 09/2019 80 $ 140 0 $ 0
U.S. Treasury 10-Year Note September Futures Long 09/2019 15 21 0 0
U.S. Treasury 20-Year Bond September Futures Long 09/2019 2 3 0 0
SEMEHEE $ 164 0o 0
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| ZQVEAVE 5SS
TV MNT 73NV IARAT T (VLY b e AT w7 R)—5ED

BN T
2 HY RER TS
AVTYIR/ S0V EBEEEH SEIR EETA 5 g Eofiifi-Eay GiE &5
CDX.1G-28 Index 1.000%  06/20/2022  § 1500 § 29§ G 3 0 s 0
CDX. IG-31 Index 1.000% 12/20/2023 1, 100 25 13 1 0
CDX.1G-32 Index 1.000%  06/20/2024 7,000 151 20 4 0
$ 205 § 28 § 5 § 0
ERAT
BAL T
EHEH RER EEEIHLE
T ZE EBERACOTYIR BEEEF e HEETAR i ERfiEEny BiE a1
%I 3-Month USD-LIBOR 2.000%  12/06/2020 _§ 8,100 § 20 s 20 s z s 0
= 3-Month USD-LIBOR 2.500% 12/20/2027 400 (19) (16) 0 0
21 3-Month USD-LIBOR 2.250%  06/20/2028 900 (25) (73) 1 0
$ (64) $ (109) § 3§ 0
ATy TR EE $ 141 § 81) § 8 0
OJEHHARNT U NT ¢ TP 20194E 6 J 30 [ Bi7E
@/ E BB LKW
BN T
RERET ISR
EIH8F REAR ZEEE ZHEE BE 8E&
BPS 07/2019 JPY 10, 883 $ 101 $ 0 $ 0
HUS 07/2019 11, 381 106 0 0
MYIT 07/2019 41, 451 385 0 0
$ 0 $ 0




@) (JPY, Hedged) DA\ E 28550 L 2K
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RERTEBE
IWEIHEF REH SEAE SHEE BE 8
BOA 07/2019 JPY 9, 704 $ 90 $ 0 $ (1)
BOA 07/2019 $ 194 JPY 20, 871 0 0
BPS 07/2019 14, 109 1, 543, 301 215 0
CBK 07/2019 JPY 23,970 $ 221 (1)
CBK 07/2019 $ 13, 789 JPY 1, 502, 169 154 (1)
GLM 07/2019 JPY 41, 143 $ 382 0 0
GLM 08/2019 $ 383 JPY 41, 143 0 0
HUS 07/2019 JPY 1, 520, 545 $ 14, 129 16 0
HUS 08/2019 $ 14, 163 JPY 1, 520, 545 0 (15)
MYT 07/2019 JPY 1, 520, 545 $ 14, 124 11 0
MYI 07/2019 $ 382 JPY 41, 143 0 0
MYT 08/2019 14, 157 1, 520, 545 0 9)
RBC 07/2019 JPY 1, 440, 491 $ 13, 361 0 9)
RBC 08/2019 $ 13,393 JPY 1, 440, 491 10 0
SCX 07/2019 13, 957 1, 526, 852 215 0
SSB 07/2019 JPY 31, 595 $ 292 0 (1)
SSB 07/2019 $ 128 JPY 13, 841 1 0
TOR 07/2019 JPY 27, 831 $ 258 0 (1)
TOR 07/2019 $ 167 JPY 18, 093 1 0
TOR 08/2019 105 11, 263 0 0
$ 623 $ (38)
NEABLELZHEE $ 623 $ (38)
@A g
IV NFITHNINRT T g
BN T
JaThvay AN
CIEES 4R Bl %Y fHMEL—F REE BETA  (BERE)  SEE
GST Put = CDX.IG-31 Index 720 2.400%  09/18/2019 100 $ 0 3 0
EEATLa Ve $ 0 $ 0
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RREDHGTSEAN

FREENOCBEERY, BE<XHALBLLFET,
LYERN R OEBERARREEFICOVWTIHER L LITETS,
SHEL—BOBIILTEBYET LS. BELBALLETET.

QLT 7Y NOMEMEAIRDEY TH,

2 A A &t

FPBERROAHBEFCRELZTD., RELANELRHEOERRERND CLEENE LTERAEZTVEY,

FRREME

ABBERTOBHEMS £ TERETRE LET,

THREGR
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BR7EIRIRIA b

RRBAPREREARE 1-12-1

http://www. nomura-am. co. jp/
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woowm owm|n " e Al slwoow
(Y NOR = R TR/ B & s> S [ il
i % B
M % % % ENLE!
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
FAEHEM IR ITE W TR — 58 0 "R,
M7 7 KT, BN E 2R T RIEENGFEE LW, XUy F~—J % TdH Y A,
OLHAhDEAEMEE L TRFEDHETR
E 5 & e fif RS %5 | 1 %
[ % ESE . N A 5 [E
€./ -] M % % %
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 —

* PRI E T,

KBTI IR IT N THEE — T8 0 TR,
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[ZIF TBERERID I+ T—RAA TR L YBRAKEITTRT 20, D £32020FFEFET
HEDZEOLHOTEVNVREEFDKEZHIFIESILELFL

VAT REFBEDD &, T-Bil (BEEHIZE) 3HAYOFEYILX, 201859 BE THE
1R-01%ETHB L., 10ALIKIIRIFCAREREZZ BN RERFICENEFTN-03%E
FTET. TOBRPRIZHITTIF-01%EFETTLERELEL, T, EHEHFI—-ILZBEHER
[FH1 %8 L THE4a-0.06~-0.07%FEE THIB LE LT,
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HE1EUROAHECIT—I v L R—N—Z0EHAEMIIF~DREZITHL. b
ETa—)L - O—VETERETLEI CLETRIMOHERERY F L1,

OQUITI7UVFDRUFI—V EDER
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FHYRr— IHF—T7 K
OS5 ®NER A

HE1EUROAHECIT—I v L R—N—Z0EHAEMIIF~DREEITHL. b
BTa—I)L - O—VETERZITLEI CLETRIMOERZR > TGERAWW-LET,

BAREBITICEDAIAFTREFBENDEL L. FTELBRERNREL I AHEDOFEY OREER
DEOI—IL-A—2DEFNEHEIATRELGDIZHR . IATRFEYDEE~DIZREEZAEL T,
HEMBATET DA ENEESINFTFTOTIEBELLESLY,

SlEmECBEBYET LS. FHLIBEVRLEITEYS,

O1/F0O%YnEARME (201848 H21H ~20194 8 A198)
ZUEEHISSTWOWERA,
OFER U IDIKR (20184 8 B21E~20194 8 B19A)

. A

= ! il 5t £+ il
TM M
[EERES 6,812,723 6,812, 701
M7 RS 2,994, 475 —
( 2,452,000)
Rk S5 5, 906, 659 —
N (7,940, 000)
s (EEENESEGT) 11, 495, 778 —
(10, 167, 000)

*EFTZITELRE, BEAF2EEEATRY £ A.)

* BRI IZE) 0 5 C,

* () PIMEERIC X 288 T,

fAES EENMER 2 ET) IR TR (SR 35Eh T A,

| towamEs
= =+ #H i =+ |
T TH
Y A 4,699, 986 -
N (8, 600, 000)

kO REHITR T LG,
sk AL AR (3 ED 0 $5 T,
* () PIMEERIC X 288 T,
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OFMERBFEANEDOEBIIR RS (201848 B21A ~20194 8 H19A)

. FIZERA & DGR

= sy | BMEE Simmea] b RS ComEmgs] D
E DS B A & OIHHRBD C

i b % ERiE 1] %

INFEAR 20, 396 1,141 5.6 — — —

FIERIRA LT, BEEFELOREENCET 2 EEBIEE 1 EICHE SNAFEFEBBATH Y . Y7 7 v RICRDFIFRFRA & I35R
RS T,

OMAEEDAH (20194 8 A19BH#%)

. ERAHHE

(A) EN ORERR) A thfE R R

X 9 =7 s | D BBBUT FATHI B AR
IR I I L AN e A o TN By -Tyae Ry
TH TH % % % % %
— 1, 156, 000 1,157,903 13.7 — — — 13.7
W7 (A (1,156,000)| (1, 157, 903) (13.7) (=) ) (=) (13.7)
L N 700, 000 700, 671 8.3 - - - 8.3
(B < AxfhfE) (' 700,000)| ( 700,671) (8.3) (—) (—) (=) (8.3)
N 350, 000 350, 021 4.1 - - - 4.1
R (350,000 ( 350,021) (4.1) (—) () (- (4
A 3 e 2, 800, 000 2, 804, 925 33.2 — — — 33.2
(Fie & B NES) (2,800,000)| (2,804, 925) (33.2) (—) (=) (—) (33.2)
N o 5, 006, 000 5,013, 521 59. 3 — — - 59. 3
- ! (5,006, 000)| (5,013, 521) (59.3) (—) (—) (—) (59.3)

* () WIREEBRETHEETY,

FMALLERIT, MEEREIC Y 2 R AR OEI S,

* BEAD BALARTITEI D 5 C,

FFHMIZ OV TR MG EE . MFHFRESFIV T =22 AFLTVET,
*PRAFWIRIAY 1 AN O AR & U CEHIFEMEIC L0l L TvEd,
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(B)EWN G EE) AHHE  SBIBR
Bl OB oW 4 B FF M | EEFH A
Hh A& % +M TH
KB A5EE330[H] 1.48 116, 000 116,173 | 2019/9 /27
KBF  AZEE331E 1.41 100, 000 100,269 | 2019/10/29
SRR ABPERR2 LR HE230] 1.37 100, 000 100,218 | 2019/10/18
BRI NSRRIV LSS 4 [1] 1.56 100, 000 100, 007 | 2019/ 8 /20
BRI NSRS 5 [ 1.35 100, 000 100,222 | 2019/10/18
SRR ABEERR2 VLSS 3 (] 1.41 140, 000 140,196 | 2019/ 9 /25
TR R ABEERR264FEE SR 4 [n] 0.135 100, 000 100,016 | 2019/9 /26
I B IR ABESERR2 VAR LSS 1 (] 1.35 100, 000 100, 256 | 2019/10/28
HFRRATHGHTE  AZEFHETE 1.34 100, 000 100, 246 |  2019/10/25
SRS ABEERR2 VAR IES 2 5] 1.35 100, 000 100, 262 | 2019/10/29
FEIREIR AL (54) FRK264FESE 1 [ 0.153 100, 000 100,034 | 2019/10/31
/I 3t 1, 156, 000 1, 157, 903
SES (R < /B
HARBUOR G SRI TS sk BafE 55460 0.219 100, 000 100,020 | 2019/ 9 /20
HARBUOR G SR THAE P epkBaE 567 0. 001 100, 000 100, 000 | 2019/ 9 /20
AAREHE R - EEEEAEES: RSB 53m 1.38 400, 000 400, 478 | 2019/ 9 /20
ERs R TR A 16m AR g 2.07 100, 000 100, 172 | 2019/9 /20
/I it 700, 000 700, 671
SRES
PETAES: FIAETTLE S 0.2 350, 000 350,021 | 2019/8 /27
/I 3t 350, 000 350, 021
LEES GUREEAES
ERES) 54920 1. 405 350, 000 350,881 | 2019/10/25
HALE S F452[H] 1. 405 100, 000 100,489 | 2019/12/25
FUNFES  g423[H 0. 959 100, 000 100,093 | 2019/9 /25
eWEEES 31919 0.514 550, 000 550,281 | 2019/9/25
SZEFOLUF J8UT  H110MRE AR R E RIRAL RO 1.485 400, 000 400,898 | 2019/10/16
Z#EUF J UV —2x g6t &R E RN FHRIfF 0. 441 200, 000 200,224 | 2019/11/21
SHAREE 3T EIAE R R E RINER A 1.493 100, 000 100, 484 |  2019/12/20
HRARURATESE  FEeomItLE MR E RNERL AR 1.7 200, 000 200,594 | 2019/10/25
RUERESRE 5 16[mI4L{E R PR & RNEAL AR 1.875 600, 000 600,959 | 2019/9/20
EIRBA%E  ZEo8nlfE i R E [RINEAL FRRfF 1.474 200, 000 200,017 | 2019/8/20
/I it 2,800, 000 2,804, 925
& it 5, 006, 000 5,013, 521
kA - FEAGAR O AL AR IIE) 0 #5C,
| EnzotsmiEs
] 3 x
X IN
~ ” AR k%
M %
R PPy 499, 996 5.9

kT, M EREIC S 2 AT O E &,
kRO AL ITYI D $5C,




BHvr— x¥—2I7F

OB EEEMEDER (201948 8 B 19 A H7E)
B 1 x
5 : W B I gz

FM %

INFEAE 5,013, 521 59. 3
Z DA MRES: 499, 996 5.9
a—)b - m— 5 D 2,944, 648 34.8
B 5 R pERR A 8, 458, 165 100. 0

* GO FAAGTEI Y 5T,

OBk, a5, TARUVEEBEOKR nssfvess OIBBEOIRR  (018F8 A218~2019%8 B198)

5 H ERLES 5 H El Ll
m m
W RE 8,458, 165, 584 (OW-FEE 46,233, 836
Sl e 2, 925, 096, 627 -
DU ZHFLE 48,231, 124
I (GEATARD) 5,013, 521, 293 PR . ‘
Z DA S 499, 996, 087 SRR 41,997,288
ESINGIIRSN 7,780, 208 (B) HifFEHFTREHR A 48,206, 310
AL A 11,771, 369 i A 48,206, 310
(B) &fE 4,506 C) HHE#EE(A+B) A 1,972,474
ARG 4,506 O FHEsAans 273, 342, 594
© wARLEA-B) 8.458,161,078 (€ BMETEERS 10, 418, 721
SeA 8, 288, 568, 727
RIS 60, 02 901 © BEERLe A112,196, 490
D) SEELOK 8,288,568, 72701 @) F(C+D+E+F) 169, 592, 351
15051 Y ##{H%E (C./ D) 10, 2059 RERHIEES (G) 169, 592, 351

(T8) M9 & oo A %13 13,238,234,160 [ H1 B MR & e ABNE < BREORPO T T B) BMEESHFTRBRHIIHROFIMR I LD
505,769,218/, Wit —BARKI SLAKAIL5,455,434,651, 1 1 LOEERET,

720 M PEARIT1.0205H T, FAERORBLO T T (B) BMEREBBE L H D OIT. FFEOBIMNE
TEDEE, BINERE % U IABFH ) 5 IEAR 2 78 LW Is ARy &2 o
=7

FEE ORI O P T (F) BHERBEE L HD5OT, PRIFHOOBE, 5T
A BIFRMIAR % 75 L3IV 2 DN ET,

OUTF—T7 v FERANR LT B RAIBHD LHF AL

Y EFIES Y MHIE

A oA A oA
! !
JhTAT=NTVIT AT 7V K470y k30 Gt EZ ) | 5, 129, 840, 665 R R ERBRRE Y ) — X (X —=F =L 77V R) 10, 607, 461
) bIAR=bTVIT LT 7V KM 7Y v Fo0 GEREREEFSTHRN) | 2, 050, 866, 611 PR DCHE R 7 7 > B (AL ) 7,492, 405
SRS —F y b (MHEERBIE) D774 4 (EREEEEZEM | 424, 221, 200 12 BAEEAEE T 7> o R 6, 664, 982
WA 5 v A AR 151, 953, 753 ol BpRTE ARG 7 > v K 5,094, 831
BHAAT TV FBEBE (v 2—7—177 v F) FAER | 104, 556, 769 Saolal BpRTEI ARG 7 > v K 3,919, 169
LT TIT V=R (=T =N T7 V) 96, 909, 215 il BRI AE T > R 3,037, 421
WPATDCHE kg 7 7 o~ 85, 180, 134 B RAF o BRSA V7 THERRE (vx—7 -7 7 v F) EUERER 2,551, 759
BPR e E B P 3RS (g H Sy A ) 49, 354, 623 BBz~ — Yy JEERE (x—7 -V 77 v F) EAERER 2,513,115
XA AT 19, 922, 154 S5El BpRT ARG 7 > v K 1,959, 729
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e IR e HHIR
Radi AR Ak AR

5| 5|
Fi0m WAEHAtET » o 1,959, 728 BHKENA - A=) FEFRE (@& L7 ba—2) GASER 982, 609
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