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3 [EAxELE]
D [HEEDHTS]
A PERREH WA PERREE 1A% | 1A%7-vD
(OBl (SrEEfT) & PEAR i PEAR
(M) (M) GrBe#s) (M) | Gl (M)
F 1 EIMAE
(2013 453 A 27 H) 6,796,564,443 6,803,354,739 1.0009 1.0019
52 ¥rEWIMR
(2013 ££.9 A 27 H) 5,895,631,994 5,901,742,002 0.9649 0.9659
%3 BEMIMER
(2014 ££3 A 27 H) 3,895,669,833 3,899,609,732 0.9888 0.9898
%4 BEWMIME
(2014429 A 29 H) 3,216,882,640 3,220,112,435 0.9960 0.9970
5 R EHIMR
(2015 423 A 27 H) 2,819,406,677 2,822,248,425 0.9921 0.9931
% 6 B E MR
(2015 429 A 28 H) 2,410,080,953 2,412,625,592 0.9471 0.9481
5T FEERIMER
2,051,51 2 451 .92 .92
(2016 4 3 H 28 B) ,051,519,509 ,053,737,45 0.9250 0.9260
% 8 FrEHIMK
1 41 1 161,474 ) )
(2016 9 H 27 B) ,666,416,596 ,668,161,47 0.9550 0.9560
9 KrEWIMAE
(2017 ££.3 A 27 H) 1,422,519,870 1,424,037,235 0.9375 0.9385
%10 FRE IR
(2017 ££.9 A 27 ) 1,174,963,245 1,176,207,982 0.9439 0.9449
F 11 FFEMFR
(2018 453 A 27 H) 1,055,466,056 1,056,626,749 0.9093 0.9103
F 12 FFEMIFRR
(2018 ££.9 A 27 H) 961,877,576 962,965,140 0.8844 0.8854
513 BRE IR
(2019 423 A 27 H) 811,163,273 812,094,377 0.8712 0.8722
514 FrE IR
(2019 429 A 27 H) 736,476,125 737,325,480 0.8671 0.8681
%15 R EHMR
151,42 44,382 7354 7364
(2020 .3 F 27 B) 583,151,429 583,944,38 0.735 0.736
%16 FrEHMR
4 1 48,171,222 .824 .82
(2020 .9 H 28 B) 647,386,196 648,171, 0.8247 0.8257
517 FEEHIRR
(2021 ££.3 A 29 H) 544,163,740 544,811,276 0.8404 0.8414
2021 4£ 3 AR H 544,247 467 — 0.8401 —
4 AR H 547,775,238 — 0.8465 —
5 AXKH 531,835,242 — 0.8430 —
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L PR AR i PR AR 1E47200 | 1AY47-0D
(B ) (5 Fift) M PERE | MU ERE
(M) (M) GrEe (™) | GrBlfhH(M)
6 HKH 525,232,676 — 0.8475
7THEH 518,105,420 — 0.8439
8 HARH 515,113,759 — 0.8415 —
(2(%11;%’2%555;% 504,855,492 505,456,126 0.8405 0.8415
9 HKH 499,288,865 — 0.8379
10 AR H 493,791,876 — 0.8351
11 AKH 477,578,548 — 0.8241 —
12 AKH 468,220,435 — 0.8250 —
2022 4E 1 K H 457,441,467 — 0.8057
2 HRH 436,096,173 — 0.7878
(2%21;%&)?2@2%;{) 424,581,195 425,134,563 0.7673 0.7683
3HAERH 425,162,821 — 0.7756 —
@ [HERDHTE]
1H 4572970 Ed (M)
o5 1R E I 0.0050
5% 2 R B 0.0060
55 3 IRy E A 0.0060
55 4 R e B 0.0060
55 5 R B 0.0060
55 6 FEE I H 0.0060
5 7 ReE B 0.0060
55 8 Ry E A 0.0060
55 9 FEE 0.0060
55 10 7 I 0.0060
55 11 e B 0.0060
55 12 FEE HIR 0.0060
55 13 R I 0.0060
55 14 FEE W] 0.0060
55 15 FEE HR 0.0060
55 16 e B 0.0060
5517 FEE W] 0.0060
55 18 i HIH] 0.0060
55 19 e E B 0.0060
® [IEERDH#EFE]
I A% 3 (%)
55 1 ReE I 0.6
55 2 R e B A3.0
55 3 IR E A 3.1
o5 4 FrE I 1.3




I 28 #2(%)

% 5 K E IR 0.2

55 6 FEE A3.9

5 7 ReE I A1.7

55 8 IRy E I 3.9

55 9 e A1.2

55 10 R E B 1.3

55 11 R E B A3.0

55 12 K HR A2.1

55 13 FeE B N0.8

5 14 Ry E BT 0.2

55 15 e HR A14.5

55 16 e B 13.0

5517 FEE W] 2.6

55 18 e E B 0.7

55 19 e E B A8.0

@) [BEERUVHEHOZELRE]
AR E o (1) firg o e (1)
55 1 FEE 1,949,701,229 991,116,932
5% 2 FEE W 392,211,479 1,072,499,266
55 3 R I 27,861,292 2,197,970,246
55 4 FEE I 38,233,346 748,337,544
%5 5 FrE I 19,754,443 407,801,449
%5 6 Fr i B 5,619,949 302,729,003
5T FEE I 14,793,425 341,490,043
55 8 R B 7,965,945 481,030,031
55 9 e E B 3,598,114 231,111,482
55 10 K HIR 2,909,648 275,537,982
5511 FEE W 2,376,709 86,420,171
55 12 FEE B 2,286,571 75,415,949
55 13 FEE iR 2,109,744 158,569,134
5 14 FEE IR 1,846,014 83,595,854
55 15 FEE HIR 1,687,631 58,089,707
55 16 FEE IR 1,853,329 9,779,483
5517 FEE B 1,754,067 139,244,134
55 18 FEE HiR 1,702,883 48,604,863
55 19 R IR 1,616,106 48,882,298
() YWIRREEEIT 5,831, 712,259 1T,
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(4T /NB - XKEEHHEO 7 F ABAvOLL (BARER) ]

(1) [‘EWRR] (202243 A 31 BIFHAE)
BRI
GG FEDOTEEE REAM(F) BE R (%)
BB R RO AR 67,789,048 98.67
N TA~ s 67,789,048 98.67
BB E AR 1,595 0.00
N HA 1,595 0.00
a—/jLea—2 | FOMDEFE (BAIEEERE) 912,475 1.33
Wl PERSEE 68,703,118 100.00
(D) FELRIZX, 77 ROMEPERKAIZHRTT D YL EPFEDORMI O LR T,
(H 2) HEEHEONE X ORI X ORE LRI, YL E PED HilkB] DR T,
(2) [BEEE)] (202243 831 BRA)
D [HEEMIEZHFDFTEHIA]
A . FEER OB
RS PR i | e |
gt Mok | A v i T
KA A (F9) () (%)
NB STRATEGIC INCOME FUND NON HEDGED A< i REER 120.45 121.75
I CLASS = SRR 556,761.46 67,066,372| 67,789,048 98.67
BBETR
9 AT FeT ke TR A i%}ﬁm 1,598 Ofgg Oﬁ£§ 0.00
() HEHRIT, 77 v FOMEERFEIIKTT 5 Y i%88H OBl O LL =R T4,
0. FEAMEEROFEFER L LR
BB A MG O FESE & R
BB REZ AR 98.67%
BIREETEZ RS 0.00%
&t 98.67%
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3 [EAxELE]
D [HEEDHTS]
L PERR AR MUEPERKE | 10%720vo | 1R %7200
(SrBd%) (rlcft) HIE PERE A PERE
() () OrBed)(F) | GrEdfH(FH)
1 RrEHIMR
(2013 %3 H 27 B) 986,328,338 987,969,755 1.2018 1.2038
%2 B E IR
(2013 % 9 H 27 B) 868,035,561 869,466,464 1.2133 1.2153
53 FrE IR
(201473 § 27 B) 727,862,383 728,997,050 1.2830 1.2850
54 B E IR
(201449 H 29 H) 706,308,805 709,910,759 1.3726 1.3796
5 R EHIMR
(2015 43 § 27 B) 640,394,940 643,469,063 1.4582 1.4652
% 6 B E MR
(2015 49 5 28 B) 526,538,445 529,198,754 1.3855 1.3925
5T FEERIMER
(2016 /5.3 A 28 H) 434,864,657 437,328,032 1.2357 1.2427
% 8 FrEHIMK
(2016 ££.9 A 27 H) 373,960,260 376,307,989 1.1150 1.1220
9 RrEHIMR
(2017 43 5 27 B) 400,718,613 403,081,178 1.1873 1.1943
%10 FRE IR
(2017 %9 H 27 1) 354,730,423 356,827,358 1.1842 1.1912
11 FRE IR
(2018 %3 H 27 B) 269,526,792 271,328,745 1.0470 1.0540
512 FrE IR
(2018 % 9 H 27 B) 280,296,598 282,123,571 1.0739 1.0809
513 BRE IR
(2019 43 § 27 B) 215,837,880 217,325,174 1.0158 1.0228
514 FrE IR
(20194 9§ 27 B) 203,561,033 205,036,666 0.9656 0.9726
% 15 BFrEHIME
(2020 ££.3 A 27 H) 98,521,373 99,371,606 0.8111 0.8181
% 16 FrEHIME
(2020 ££.9 A 28 H) 90,289,031 91,036,098 0.8460 0.8530
517 FEEHIRR
(2071 %3 H 29 B) 89,027,796 89,492,610 0.8619 0.8664
2021 43 AKH 89,894,136 — 0.8675 —
4 HRH 88,079,913 — 0.8599 —
5 AKH 86,839,360 — 0.8615 —
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UG PEMEE | MUEPERE | 107200 | 1A 47200
(/7 BLI%) (5 EAt) M PERE | MU ERE
) (M) GrEe (™) | GrBlfhH(H)
6 HKH 86,177,663 — 0.8669 —
7THEH 80,930,250 — 0.8532 —
8 HRH 80,855,425 — 0.8497 —
(Zfﬁ;ﬁﬁi’ﬂ?sﬁ?{) 81,032,383 81,460,587 0.8516 0.8561
9 HKH 81,899,087 — 0.8581 —
10 HKH 71,638,432 — 0.8633 —
11 AKH 70,622,944 — 0.8506 -
12 AKH 71,435,307 — 0.8583 -
2022 4E 1 K H 69,846,475 — 0.8367 —
2 HRH 65,976,967 — 0.8176 —
(2@1;%’?%25;% 67,782,375 68,146,685 0.8373 0.8418
3HAERH 68,703,118 — 0.8461 —
@ [HERDHTE]
1H 4572970 Ed (M)
o5 1R E I 0.0100
5% 2 R B 0.0120
55 3 IRy E A 0.0120
55 4 R e B 0.0170
55 5 R B 0.0420
55 6 FEE I H 0.0420
5 7 ReE B 0.0420
55 8 Ry E A 0.0420
55 9 FEE 0.0420
55 10 7 I 0.0420
55 11 e B 0.0420
55 12 FEE HIR 0.0420
55 13 R I 0.0420
55 14 FEE W] 0.0420
55 15 FEE HR 0.0420
55 16 e B 0.0420
5517 FEE W] 0.0395
55 18 i HIH] 0.0270
55 19 e E B 0.0270
® [IEERDH#EFE]
I A% 3 (%)
55 1 ReE I 21.2
5% 2 ReE B 2.0
% 3 R E AR 6.7
o5 4 FrE I 8.3




I 28 #2(%)

% 5 K E IR 9.3

55 6 FEE N2.1

5 7 ReE I A7.8

55 8 IR E I AN6.4

55 9 FEE 10.3

% 10 FrE MR 3.3

55 11 R E B A8.0

55 12 FEE W] 6.6

55 13 FeE B Al1.5

55 14 FEE W] N0.8

55 15 e HiR A11.7

55 16 e B 9.5

5517 FEE W] 6.5

% 18 RFrE IR 1.9

55 19 e E B 1.5

@) [BEERUVHEHOZELRE]
AR E o (1) firg o e (1)
5 1 R I 693,143,738 265,463,027
5 2 FEE W 589,428,447 694,685,695
55 3 R B 69,731,029 217,848,794
55 4 ReE B 27,854,252 80,623,142
%5 5 FrE I 70,447,366 145,851,678
55 6 Fr i B 10,328,467 69,444,832
57 FEE I 24,215,210 52,348,605
55 8 R HIH 38,455,795 54,976,600
559 KEE I 24,406,722 22,287,282
55 10 FEE HIR 5,993,614 43,940,782
5511 FEE W 5,792,859 47,933,251
55 12 RrE IR 11,544,824 7,970,525
55 13 FrE IR 12,148,826 60,674,403
5 14 FEE IR 7,930,963 9,596,815
55 15 FEE HIR 5,789,078 95,131,901
55 16 FEE IR 6,096,984 20,834,928
5517 FEE B 3,146,265 6,578,221
55 18 FEE HiR 2,000,050 10,135,567
5519 FEE Wi 1,507,094 15,705,648
(FB) MBI EEEIX 393, 028, 055 0T,
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D10 M) ZolEeREE L TERY
E3c

(F 2021411 A 30 H = 2021
12 A 27 H)

SR RIS T DRI
AR 3R B AR S B % D BL Y %
INEAYIRSE - 3 K Ll Bk |
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HFZS AR Bl O A RS 7E
HEHEENPOEMLYERRL,
RS EMIELZF 01) |
BB E IR E SN DI
FAEA (2,969,099 ) K OVMyAL




YeffE~r 4 (53,549,591 ) X
v Sy EC kT S4EIT 57, 458, 726 M

(1 FE%47-9 927.54 ) Th
D, 95619,472 1 (1 HFHENT
D 10HM) =oEeRE LTEY
7,

(F 202146 H29 H % 2021
HT7H27TH)
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(570,897 ) | MERICE D M4
R 28 A HE Y Bt O A MMRES: 7
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k4 (3,031, 358 1) K OVED
YeffE~r 4 (53,278,427 M) X
V) Syl 5% 56, 880, 682 ]

(150479 926.84 1) Th
V. 9H613,702 M (1 FH%7
D10 M) ZoBeRE LTEY
EJc

(202147 H 28 H = 2021
8 H 27 H)
FHREHRRIC R T DRI D
IR S e AE Sy Bl 74 DB Y
INEAYIRNSE - 33t g il SOk |

(607,430 1) | FERICAE D 2 H]
HIFIZE AL % O AH RESR7E
BEHEENPOEHZERL,
BRBESEMIELZF (01) |
BB E AR E SN A IS
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INEAYIRNSE - i Rg LT O ek

(741,306 M) | MEKITFE D 41
HIR 2SR LB DA HFEATE
BEREHOHEHZERL, &
BRI EMIE L 01) |
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U FENT 4 (49,884,532 1) Xk
0 SyBixtGREI 53, 597, 412 1

(1 FE%47-9 926.42 H) THh
V. 95H578,544 1 (1 HHN7-
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BB E R E SN D IS
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D10 M) ZolEeREE L TERY
7,

(B 202241 H 28 H = 2022
42 H 28 H)
SR RIS T DIERILE D
AR 3R AR S B % DB Y %
N EAYIRSE - 3 K il TR Bk |

(439,596 M) | MEKILE D M)
HFZE A Bl % O A R 7E
HEHEENPOEMLYERRL,
MR A EMIE L8 (0H) |
BB E IR E SN DI
FHE A (2,886,541 ) K OVyAD
ez 4 (47,731,475 M) X
VD Ay EL SR %EIL 51, 057, 612

(1 HA%729 922.30 ) TH
V. 95553,592H (1 FH%7-
D10M) ZofiderEas LTk
N

(H2022%3 A 1H %2022
43 H 28 H)
FHEHIFEIRIC BT 2912 9
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HENRER
20214628 26 H
BE
BEEEDFTMEE (EE $8, 399, 898) $ 8,225 959
B"e 1
SEABLENG IS & 55 3,603
KU :
SEHFEHDRE 42,262
RFBELFRNEHDRE 523,218
] 1,477
FME 53, 858
EESE 8, 850, 378
=L
SNEABLENG I & 55HEE 75, 385
A7y TEE|IZ & HEHEE 8, 694
RESKIIHT 5KILE 3
TJO0—h—Ixid BkIE - TYESIOEE IS 9,879
Fih -
BABFHDIRE 1,043
REEEL-BAFHDERE 1,663, 589
BEFHZHII% 16, 895
EFR RN 64, 844
RESHIREN 11, 391
B SR 6, 550
S5 E LU EES T REN 3, 901
2T IREN 3,308
EEMAE NG 1,195
BBIWE I RITRIIREN 159
AT ERETIREN 62
ZDthERE 2,768
=Ri-A=r1y 1, 869, 666
& E $ 6,980, 712
i
BEELY ISR $ 509, 427
ANy o352 5, 256, 456
AAYS/N1I35R 89, 790
JonNyTH SR 801, 738
JNYSN1YISR 323, 301
$ 6,980, 712
RAITHEAH IO
BEELY ISR 1,128,377
ANy oS R 7,056, 769
ANy / N1H5R 90, 011
JoNyTHSR 742,195
JUNyTC/N1ISR 269, 182
S 1 OB YHEES
BEELY ISR $ 0. 451
ANy THSR $ 0.745
AAYS/ N195R $ 0.998
Ny TH SR $ 1.080
JuNyT/N1ISR $ 1. 201
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284,989
22,332
307, 321

85, 024
59, 580
45, 566
45, 001
14,377
8,965
842

154

595
260, 704

46, 617

295, 048
(179, 885)
9, 482
247, 956
372, 601

(434, 214)
(8,557)
108, 154

(194, 009)

(528, 626)
(156, 025)

(109, 408)
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5,000
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25,000

5,000

5,000

5,000

10,000

10,000

5,000

5,000

5,000

5,000

5,000

BEREE
202142 A 26 8
{525 D BAHE
|25 (91.4%)
P35 (0.1%)
EfR 0.1%)

Angolan Government International Bond(a)
9.38% due 05/08/48

ERE

FToaSEE (HE $4,191)
FILA=T (0.1%)

EfR (0.1%)

Republic of Armenia International Bond(a)
3.60% due 02/02/31

EREE

TLA=TER (Eil $4.851)
TN (0.1%)

#H 0.1%)

Banco do Brasil S.A(a),(b),(c),(d)
9.00%

BRF S.A.(a),(b)

4.88% due 01/24/30

HMEE

TSV AR (E{E $10,736)
HFH (11%)

#HR (1.1%)

1011778 BC ULC / New Red Finance, Inc.(a),(b)
4.00% due 10/15/30

Bausch Health Companies, Inc.(a),(b)
5.00% due 01/30/28

6.13% due 04/15/25

Canadian Natural Resources, Ltd.(b)
4.95% due 06/01/47

First Quantum Minerals Ltd.(a),(b)
6.88% due 10/15/27

Masonite International Corp.(a),(b)
5.38% due 02/01/28

NOVA Chemicals Corp.(a),(b)

5.25% due 06/01/27

HE/EE

hFF &R (R $75.283)
TARUEEE (01%)

& (0.1%)

Global Aircraft Leasing Co. Ltd.(a),(b)
6.50% due 09/15/24

HRER

TARVEEAE (Rl $8427)
aaVE7 (0.2%)

AR (0.2%)

Banco de Bogota S.A.(a)

6.25% due 05/12/26

Ecopetrol S.A.

5.88% due 05/28/45

Grupo Aval Ltd.(a),(b)

4.38% due 02/04/30

HMEE

aOVEFPEE (Wl $16,155)
aARAYH (0.1%)

EfR (0.1%)

Costa Rica Government International Bond(a)
7.00% due 04/04/44

EREE

ARSUHEE CEfl $4.505)
FE=h&ME (0.1%

Em| (0.1%

Dominican Republic International Bond(a)
6.85% due 01/27/45

EE&E

FS=h#MESE (&l $5415)
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4,906
4,906
4,906

4,591
4,591
4,591

5,492
5,206

10, 698
10, 698

14, 630

10, 200
25,566

6,013
5,425
5,275
10, 425

717,534
77,534

9, 281
9,281
9, 281

5,706

5,404

5,181
16, 291
16, 291

4,887
4,887
4,887

5, 550
5, 550
5, 550
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5,000

5,000
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5,000
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5,000
5,000

5,000

5,000

25,000

5,000

5,000

10,000

IUTh (0.1%)

Ef& (0.1%)

Egypt Government International Bond(a)

8.50% due 01/31/47 5,196
ERER 5,196
ITDTER (R $5.075) 5,196
IILHILISEIL (0.1%)

EfR (0.1%)

El Salvador Government International Bond(a),(b)

9.50% due 07/15/52 5,238
EREE 5,238
INYILRILERT (BT $5,187) 5,238
52X (0.3%)

#HR (0.3%)

Altice France S.A.(a),(b)

7.38% due 05/01/26 25,037
&Rt 25,037
TSUARE CEfl $24,087) 25,037
H—F (0.1%)

Em| (0.1%

Ghana Government International Bond(a)

10.75% due 10/14/30 6,525
EEEE 6, 525
H—F&F (& $6,007) 6, 525
AVF (0.1%)

& (0.1%)

Adani Electricity Mumbai Ltd.(a)

3.95% due 02/12/30 5,138
HRER 5,138
AUREE (Rl $5,059) 5,138
AURRIT (0.1%)

Eft ©0.1%)

Indonesia Government International Bond(a)

5.25% due 01/17/42 6,018
EREE 6,018
AVFRLTEE (¥l $6,669) 6,018
FAIWSUE (0.6%)

#HR (0.6%)

AerCap Ireland Capital DAC / AerCap Global Aviation Trust(b)

4.45% due 10/01/25 38,187
C&W Senior Financing DAC(a),(b)

6.88% due 09/15/27 5, 356
HRER 43,543
TAIVSUEAE (Kl $40,276) 43,543
NHOEVT LY (0.6%)

AR (0.6%)

Altice France Holding S.A.(a),(b)

6.00% due 02/15/28 24, 469
ArcelorMittal S.A.

7.00% due 03/01/41 7,076
7.25% due 10/15/39 7,200
Minerva Luxembourg S.A.(a),(b)

6.50% due 09/20/26 5,250
HRER 43,995
NIV ER (Wl $44,802) 43,995
A% (0.6%)

AR (0.6%)

Cemex SAB de CV(a),(b)

7.38% due 06/05/27 5,614
Grupo Bimbo SAB de CV(b)

4.70% due 11/10/47 28, 353
Minera Mexico S.A. de CV(a),(b)

4.50% due 01/26/50 5,268
Petroleos Mexicanos(b)

7.69% due 01/23/50 4,750
HEEE 43, 985
AFL AR GEM $40,409) 43,985
SEFEDRRE (0.1%) -
& (0.1%)

Endo Dac / Endo Finance LLC / Endo Finco, Inc.(a),(b)

5.88% due 10/15/24 10, 025
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usSb
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usb
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usb

usb

15,000

5,000

5,000

4,732

5,000

5,000

5,000

5,000

5,000

5,000

25,000

50,000

30,000

15,000

1,133,736
982,389

250,000
250,000

54,331
117,446

147,939

1,163,882

#H&aE

SEFEEEAE (Wil $10,037)
3524 (0.5%)

#4R (0.5%)

Alcoa Nederland Holding BV(a),(b)
5.50% due 12/15/27

IHS Netherlands Holdco BV(a),(b)
8.00% due 09/18/27

Lukoil Securities BV(a)

3.88% due 05/06/30

MV24 Capital BV(a)

6.75% due 06/01/34

Teva Pharmaceutical Finance Netherlands Il BV
3.15% due 10/01/26

HMEE

55 &5 (Bl $36,283)
*=— (0.1%)

Ef& (0.1%)

Oman Government International Bond(a)
6.75% due 01/17/48

ER/AE

A2—r &% (Fil $4.503)
24 (0.1%)

R (0.1%)

Bangkok Bank PCL(a),(b),(c)
3.73% due 09/25/34

#H&aE

S4AE (il $5123)
2954% (0.1%)

EfR (0.1%)

Ukraine Government International Bond(a)
7.25% due 03/15/33

ER&E

U514 &% CH{E $4973)
TITEREESR (0.1%)

#H 0.1%)

Oztel Holdings SPC Ltd.(a)

6.63% due 04/24/28

HMEE

Efit (0.0%)

Finance Department Government of Sharjah(a)
4.00% due 07/28/50

EMAEt

FSIEREEEREE (HE $10410)
EE (1.9%

| (1.9%)

BP Capital Markets PLC(b),(c),(d)
4.88%

HSBC Holdings PLC(b),(c),(d)

6.00%

Natwest Group PLC(b),(c)

3.03% due 11/28/35

Vodafone Group PLC

5.25% due 05/30/48

HREE

HEAE GR@ $123,658)

KE (84.0%)

HEHBRIH (13.5%)

COMM Mortgage Trust Class XA(b),(c)

0.97% due 05/10/47

1.07% due 06/10/47

Federal Home Loan Mortgage Corp. Structured Agency Credit Risk Debt Notes Class M2(b),(c)
2.62% due 03/25/30

3.57% due 10/25/29

Federal National Mortgage Association Connecticut Avenue Securities Class 1M2(b),(c)
2.32% due 01/25/30

3.12% due 10/25/29

FNMA Connecticut Avenue Securities Class 1M2(b),(c)
2.77% due 02/25/30

GS Mortgage Securities Trust Class XA(b),(c)

1.00% due 01/10/47
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15,900
5,375
5,294
5,179
4,689

36, 437
36, 437

4,813
4,813
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5,189
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5,081
5,081
5, 081

5, 464
5, 464

4,595
4,595
10, 059

26, 838
54,375
29, 403
19,118

129, 734
129, 734

27,796
28,7712

254, 624
258,414

54,732
119, 456

149, 510

21,897
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25,000

15,000
15,000
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20,000

35,000

20,000

25,000
20,000

10,000

20,000
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25,000
15,000

30,000
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65,000
10,000
10,000

5,000
60,000
10,000

58,000

20,000
10,000

10,000
10,000

5,000
5,000

30,000

20,000

25,000

2,000

38,000

Morgan Stanley Bank of America Merrill Lynch Trust Class XA(b),(c)
0.99% due 06/15/47

EEARAHFSH

R (42.2%)

AbbVie, Inc.(b)

4.70% due 05/14/45

Air Lease Corp.(b)

2.30% due 02/01/25

Anheuser-Busch InBev Worldwide, Inc.(b)
4.60% due 04/15/48

4.75% due 04/15/58

Antero Midstream Partners LP / Antero Midstream Finance Corp.(a),(b)
7.88% due 05/15/26

Aramark Services, Inc.(a),(b)

5.00% due 04/01/25

5.00% due 02/01/28

Ascent Resources Utica Holdings LLC / ARU Finance Corp.(a),(b)
7.00% due 11/01/26

ASGN, Inc.(a),(b)

4.63% due 05/15/28

AssuredPartners, Inc.(a),(b)

7.00% due 08/15/25

AT&T, Inc.(b)

3.65% due 06/01/51

4.50% due 03/09/48

Avis Budget Car Rental LLC / Avis Budget Finance, Inc.(a),(b)
5.75% due 07/15/27

AXA Equitable Holdings, Inc.(b)

5.00% due 04/20/48

Bank of America Corp.(b),(c)

3.97% due 03/05/29

BAT Capital Corp.(b)

3.73% due 09/25/40

4.91% due 04/02/30

Beacon Roofing Supply, Inc.(a),(b)

4.88% due 11/01/25

Boeing Co.(b)

5.81% due 05/01/50

Broadcom, Inc.(b)

3.50% due 02/15/41(a)

4.15% due 11/15/30

Buckeye Partners LP(b)

3.95% due 12/01/26

4.50% due 03/01/28(a)

5.60% due 10/15/44

Caesars Resort Collection LLC / CRC Finco, Inc.(a),(b)
5.25% due 10/15/25

Calpine Corp.(a),(b)

5.13% due 03/15/28

Carnival Corp.(a),(b)

7.63% due 03/01/26

CCO Holdings LLC / CCO Holdings Capital Corp.(a),(b)
5.00% due 02/01/28

Cedar Fair LP(b)

5.38% due 04/15/27

5.50% due 05/01/25(a)

Centene Corp.(b)

3.00% due 10/15/30

3.38% due 02/15/30

CF Industries, Inc.

4.95% due 06/01/43

5.38% due 03/15/44

Charter Communications Operating LLC / Charter Communications Operating Capital(b)

4.80% due 03/01/50

Cheniere Energy Partners LP(b)

4.50% due 10/01/29

CHS/Community Health Systems, Inc.(a),(b)
8.13% due 06/30/24

Clear Channel Worldwide Holdings, Inc.(a),(b)
5.13% due 08/15/27

CommScope, Inc.(a),(b)

6.00% due 03/01/26
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Cornerstone Building Brands, Inc.(a),(b)
6.13% due 01/15/29

CSC Holdings LLC(a),(b)
5.75% due 01/15/30

CVS Health Corp.(b)

5.05% due 03/25/48

DCP Midstream Operating LP(b)
5.13% due 05/15/29

5.60% due 04/01/44

5.85% due 05/21/43(a),(c)
Dell, Inc.

5.40% due 09/10/40

6.50% due 04/15/38

DISH DBS Corp.(b)

7.38% due 07/01/28
Energizer Holdings, Inc.(a),(b)
4.75% due 06/15/28

Energy Transfer Operating LP(b)
6.25% due 04/15/49

6.63% (c),(d)

7.13% (c),(d)

EPR Properties(b)

3.75% due 08/15/29

EQM Midstream Partners LP(b)
4.75% due 07/15/23

5.50% due 07/15/28

EQT Corp.(b)

3.90% due 10/01/27
FirstEnergy Corp.

5.35% due 07/15/47(b)

7.38% due 11/15/31

Ford Motor Co.

4.75% due 01/15/43

Ford Motor Credit Co. LLC
3.81% due 10/12/21

Fox Corp.(b)

5.58% due 01/25/49
Freeport-McMoRan, Inc.(b)
5.40% due 11/14/34

5.45% due 03/15/43

Frontier Communications Corp.(a),(b)
6.75% due 05/01/29

FXI Holdings, Inc.(a),(b)

7.88% due 11/01/24

General Electric Co.

4.35% due 05/01/50(b)

5.88% due 01/14/38

General Motors Co.(b)

6.13% due 10/01/25

General Motors Financial Co., Inc.(b)
5.10% due 01/17/24

GTCR AP Finance, Inc.(a),(b)
8.00% due 05/15/27

HB Fuller Co.(b)

4.25% due 10/15/28

HCA, Inc.(b)

3.50% due 09/01/30

5.25% due 06/15/49

5.38% due 09/01/26

HUB International Ltd.(a),(b)
7.00% due 05/01/26

Iron Mountain, Inc.(a),(b)
5.25% due 03/15/28
JELD-WEN, Inc.(a),(b)

4.88% due 12/15/27
JPMorgan Chase & Co.(b),(c)
2.96% due 05/13/31

KAR Auction Services, Inc.(a),(b)
5.13% due 06/01/25

Kinder Morgan, Inc.(b)

5.55% due 06/01/45

Kraft Heinz Foods Co.(b)
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4.38% due 06/01/46

4.88% due 10/01/49

L Brands, Inc.(a),(b)

6.63% due 10/01/30

Live Nation Entertainment, Inc.(a),(b)

4.75% due 10/15/27

LPL Holdings, Inc.(a),(b)

5.75% due 09/15/25

Mauser Packaging Solutions Holding Co.(a),(b)
7.25% due 04/15/25

MDC Holdings, Inc.(b)

6.00% due 01/15/43

Mileage Plus Holdings LLC / Mileage Plus Intellectual Property Assets Ltd.(a),(b)
6.50% due 06/20/27

Molina Healthcare, Inc.(a),(b)

3.88% due 11/15/30

MPH Acquisition Holdings LLC(a),(b)

5.75% due 11/01/28

MPLX LP(b)

4.70% due 04/15/48

Netflix, Inc.(a)

4.88% due 06/15/30(b)

5.38% due 11/15/29

Newell Brands, Inc.(b)

6.00% due 04/01/46

Nielsen Finance LLC / Nielsen Finance Co.(a),(b)
5.63% due 10/01/28

NRG Energy, Inc.(a),(b)

3.63% due 02/15/31

Occidental Petroleum Corp.(b)

3.20% due 08/15/26

3.50% due 08/15/29

4.30% due 08/15/39

5.88% due 09/01/25

ON Semiconductor Corp.(a),(b)

3.88% due 09/01/28

Ortho—Clinical Diagnostics, Inc. / Ortho—Clinical Diagnostics S.A.(a),(b)
7.25% due 02/01/28

Outfront Media Capital LLC / Outfront Media Capital Corp.(a),(b)
5.00% due 08/15/27

Pacific Gas & Electric Co.(b)

3.30% due 08/01/40

4.30% due 03/15/45

Plains All American Pipeline LP / PAA Finance Corp.(b)
3.55% due 12/15/29

4.65% due 10/15/25

Post Holdings, Inc.(a),(b)

5.63% due 01/15/28

Presidio Holdings, Inc.(a),(b)

8.25% due 02/01/28

Prime Security Services Borrower LLC / Prime Finance, Inc.(a)
5.75% due 04/15/26

QualityTech LP / QTS Finance Corp.(a),(b)
3.88% due 10/01/28

Range Resources Corp.(a),(b)

8.25% due 01/15/29

Realogy Group LLC / Realogy Co.~Issuer Corp.(a),(b)
7.63% due 06/15/25

RHP Hotel Properties LP / RHP Finance Corp.(b)
4.75% due 10/15/27

Royal Caribbean Cruises Ltd.(a),(b)

11.50% due 06/01/25

Sasol Financing USA LLC(b)

5.88% due 03/27/24

Science Applications International Corp.(a),(b)
4.88% due 04/01/28

Scientific Games International, Inc.(a),(b)

7.00% due 05/15/28

Sirius XM Radio, Inc.(a),(b)

4.13% due 07/01/30

5.50% due 07/01/29

Six Flags Theme Parks, Inc.(a),(b)
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7.00% due 07/01/25

Southern Co.(b)(c)

4.00% due 01/15/51

Spirit AeroSystems, Inc.(a),(b)
7.50% due 04/15/25

Sprint Capital Corp.

6.88% due 11/15/28

8.75% due 03/15/32

Sprint Corp.

7.13% due 06/15/24

Standard Industries, Inc.(a),(b)
4.38% due 07/15/30
Synchrony Financial(b)

2.85% due 07/25/22

Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp.(a),(b)

5.50% due 09/15/24
7.50% due 10/01/25

Targa Resources Partners LP / Targa Resources Partners Finance Corp.(b)

5.00% due 01/15/28

Taylor Morrison Communities, Inc.(a),(b)
5.75% due 01/15/28

Tenet Healthcare Corp.(a),(b)

6.13% due 10/01/28

Terex Corp.(a),(b)

5.63% due 02/01/25

T-Mobile USA, Inc.(b)

2.88% due 02/15/31

4.50% due 04/15/50(a)

Toll Brothers Finance Corp.(b)

3.80% due 11/01/29

4.35% due 02/15/28

TransDigm, Inc.(b)

6.25% due 03/15/26(a)

7.50% due 03/15/27

Tri Pointe Homes, Inc.(b)

5.70% due 06/15/28

United Airlines 2020-1 Class A Pass Through Trust
5.88% due 10/15/27

United Rentals North America, Inc.(b)
5.25% due 01/15/30

ViacomCBS, Inc.(b)

4.20% due 05/19/32

Viatris, Inc.(a),(b)

4.00% due 06/22/50

Vistra Operations Co. LLC(a),(b)
5.00% due 07/31/27

Western Gas Partners LP(b)

5.30% due 03/01/48

Western Midstream Operating LP(b)
4.35% due 02/01/25

6.50% due 02/01/50

Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp.(a),(b)
5.25% due 05/15/27

5.50% due 03/01/25

HMEE

EfR (28.3%)

Government National Mortgage Association, TBA(e)
2.00% due 03/01/51

2.50% due 03/01/51

Uniform Mortgage Backed Securities, TBA(e)
2.00% due 03/01/51

2.50% due 03/01/51

U.S. Treasury Bond

3.13% due 02/15/43

U.S. Treasury Inflation Indexed Bond
0.25% due 02/15/50

1.00% due 02/15/48

U.S. Treasury Inflation Indexed Bonds
1.00% due 02/15/46

U.S. Treasury Inflation Indexed Note
0.50% due 01/15/28

0.63% due 01/15/26
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U.S. Treasury Note

usD 60,000 1.63% due 02/15/26 62, 503
usD 50,000 2.88% due 08/15/28 55, 901
ERE&Et 1,977,174
KEAE (Wil $6,057,682) 5, 869, 001
MHER (B $6,559,803) 6, 388, 752

o% LB EELEETF (11.6%)
KE (11.6%)

24,584 Invesco Senior Loan ETF 545, 765
3,022 iShares iBoxx $ High Yield Corporate Bond ETF 261, 221
*EA&E 806, 986
HSHRRMEETHEE (¥E $809,874) 806, 986

xE EREE (14.8%)
XE (147%)

EfR (12.9%
United States Treasury Bill(1)
900,000 0.09% due 05/20/21 899, 813
ERAET CEif $899,813) 899, 813
EHIEE (1.8%)
JP Morgan Chase & Co.
usD 123,448 0.00% due 03/01/21 123, 448
EREEE (WE $123448) 123, 448
KEEEH (Wl $1,023261) 1,023, 261
ISUR-r422 (0.1%)
EHES (0.1%
Brown Brothers Harriman & Co.
EUR 5,012 (0.71)% due 03/01/21(f) 6,084
DKK 0@ (0.52)% due 03/01/21(F) 0
JPY 5 (0.32)% due 03/01/21(F) 0
SEK 02 (0.29)% due 03/01/21(F) 0
NOK 0 (0.08)% due 03/01/21(F) 0
AUD 924 (0.06)% due 03/01/21(F) 715
GBP 6 0.00% due 03/01/21 8
CAD 6 0.01% due 03/01/21 5
NzD 55 0.01% due 03/01/21 40
ZAR 1,633 2.80% due 03/01/21 108
EHEEEE (F@ $6.960) 6, 960
JSUR-r4<o &5 (¥l $6,960) 6, 960
SRR EE (W $1,030221) 1,030, 221
BEE
1=
=1 0%)
H]ﬁ
BELREE (BE $8,399,898) 117.8% $ 8, 225, 959
BesIUZDOMORELZERTIAR (17.8) (1, 245, 247)
g 100.0% $ 6, 980, 712

(1) COREHEDTRNTEHLLIE—ERAY 2021 £ 2 A 26 BB RO EMEG I OBRELTEREIEFICELANSATVET,
(2) 0.5 %%

BRERRRDT A TOHMEES . EASTOREOHIMICEDE, HlEHFOMERTRIEIRIORERICE>THESNTLET,

RS
TBA  To be announced (B&EH1) DI, KEBFFHEEICI>TRITINSTEEA—VBRIAFOLERSIT, EESNFRORFE
BIZZELISNET,

(a) 144A FE3:—1933 FIHEEEDRA] 144A DT TSECADEFKD BRI Ao TWDEES, ChODIEI(E, BT TITEL
L OB ERICETGMNARETT , ICIEENGVRY . Cho DA TERBNIELEALEINEE AL

(b) EEFBEFES,

(c) 2021 %2 A 26 BB ADEB ST,

(d) kA&,

(e) HITHEBIFITREZELR—ITHBAINIELS,

) BRIL, ToI—9-90—%, 1—A, BAA, /)LIz—YO0—R  RAV—T - VO—RETOEHELMERKOESHIEED%ET
m5A BN HYET
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2021 ££2 A 26 BEFROEMIE| BIEED 0.4%)

HKOvas B BA L WERGE
Short Euro—Bund March Futures 2021;'-: 03 1 $ 4,066
Short U.S. Treasury 10 Year Ultra June Futures 2021H£E 08 4) 6,387
Long U.S. Treasury Long Bond June Futures 2021;'-: 06 1 (1,540)
Short U.S. Ultra Long Bond (CBT) June Futures 2021F]£E 08 (2) 2,607
Short IL:JL.JiI;I'erseasury 10 Year Note (CBT) June 2021;!5 06 © 14008
Short U.S. Treasury 5 Year Note (CBT) June Futures 2021);'—: 06 1) 1,024
3 26552
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221 £2A 26 ARRAD 77 > FLRLONEEZLENE BZEED 0.0%)

R momes oeem  AKE T ZNRE  WER B/
CLP Citibank N.A. 16,515,533 03/03/2021 USD 22,382 § 456 $ 456
CLP  Citibank N.A. 16,515,533  04/07/2021 USD 23, 540 - (687)
COP  Citibank N.A. 63,826,987 03/03/2021 USD 17,521 130 130
COP Citibank N.A. 63,826,987 04/07/2021 USD 17, 861 - (230)
KRW  Citibank N.A. 6,912,310 03/03/2021 USD 6, 241 - 92)
KRW  Citibank N.A. 6,912,310 03/03/2021 USD 6,162 - 13)
KRW Citibank N.A. 6,912,310 04/07/2021 USD 6,235 - 107)
MXN  Citibank N.A. 634,020 03/03/2021 USD 31,292 - 974)
MXN  Citibank N.A. 407,535 04/07/2021  USD 19, 870 - (462)
RUB Citibank N.A. 1,966,018 03/03/2021 USD 25,907 466 466
RUB Citibank N.A. 1,966,018 04/07/2021 USD 26,579 - (326)
USD Citibank N.A. 23,523 03/03/2021 CLP 16,515,533 685 685
USD Citibank N.A. 10,264 03/03/2021 ZAR 149, 244 412 412
USD Citibank N.A. 26,680 03/03/2021 RUB 1,966,018 307 307
USD Citibank N.A. 17,882 03/03/2021 COP 63, 826, 987 232 232
USD Citibank N.A. 6,162 03/03/2021 KRW 6,912,310 13 13
USD Citibank N.A. 19,941  03/03/2021  MXN 407, 535 453 453
USD Citibank N.A. 6,234 03/03/2021 KRW 6,912,310 85 85
ugp Roval Bank of 10,925  03/03/2021  MXN 226, 485 95 95
Canada
ZAR  Citibank N.A. 149,244  03/03/2021 USD 9,766 86 86
ZAR  Citibank N.A. 149,244  04/07/2021  USD 10, 221 - an
§ 3420 $ 112
2021 4 2 § 26 ABAOEE LY b5 5 AAEAREENE WEED-0. 1%)
B gaies 2HeE REE T oneEm  WES BRI/
0 : Y 8
CNY Citibank N.A. 544,659 03/11/2021 USD 84,071 § 183 $ 183
IDR Citibank N.A. 1,183,490, 157  03/11/2021  USD 83, 943 - 927)
INR  Citibank N.A. 6,621,450 03/11/2021 USD 90, 457 - (475)
MXN  Citibank N.A. 1,624,370 03/11/2021 USD 79, 800 - (2,195)
TRY Citibank N.A. 819,454 03/11/2021  USD 113, 233 - 3, 210)
ZAR  Citibank N.A. 1,110,065 03/11/2021 USD 73,503 - (297)
$ 183 $ (6,921)
2021 £ 2 I 26 BRAOHAA Y S5 5 AAEAHEEDE (HEED-0.9%)
R mames 2HeE a¥E T awesm  WEE ﬁﬁgﬁ/
JPY Citibank N.A. 565,141,978 03/11/2021  USD 5,368,851 § - $ (63, 875)
2021 £ 2 A 26 EBAOAAY SN 55 RAEABEERE ERED-0. 1%)
N maieE LHesE wEE L ZMem  WEE ﬁﬁgﬁ/
JPY Citibank N.A. 9,620,768 03/11/2021  USD 91,408 § - $ (1,098)
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2021 £2 A 26 BEEAD 77V FLRLD b—H ) - JE—2 « Dy T (FEED-0.1%)

A4
& BET . Ls FEfE =
p maEF * RiEH Fl= HwHAA D24/ /8 Bt
iy
Go | dman iShares iBoxx § High Yield _
usD Sachs & Co. 763, 788 Corporate Bond ETF (0.638) 3/24/2021 § $ (8,694) § (8,694
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(A4 - IR2—F7EYy b -IHF—T72F] OKR

LINIZRE#H L2 RIZEA ORI TH Y 7,

BfaxtiEx
2021 4E 9 H 27 HBI/E 2022 4F 3 H 28 HEU/E
& B (M) & B (M)
EREDHS
TRENE PE
g—JL s m— 693, 489, 738 124, 750, 296
TRENE PEA B 693, 489, 738 124, 750, 296
BHEAE 693, 489, 738 124, 750, 296
BAIEDES
i) EL
AL 4, 500 —
mEAEA G 4, 500 —
AlEAE 4, 500 —
I PE D
JUARSE
JUAR 1 694, 633, 534 124, 972, 405
A4
HIR R & OIHR KBS (A) %2 A1, 148, 296 A222,109
JUARES G 693, 485, 238 124, 750, 296
FE PE ST 693, 485, 238 124, 750, 296
AEMEESF 693, 489, 738 124, 750, 296
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SRR

(HEARF T EHIAR D FIHICB4 HiER)

H 202149 H 28 H
£ 202243 H 28 H

FZUEHIH Y FE A,

(BRI R ICET 5 1R

X 4y 2021 49 A 27 AHBE 2022 4F 3 H 28 HE/E

1. %1 #y 2021 43 7 30 H 2021 4£9 A 28 H
HE oA 644, 639, 397 694, 633, 534 1
H B INER E T ARRE 80, 021, 655 [ 24,998, 871
H R — A e AR 30, 027, 518 [ 594, 660, 000 [
HIRITTARB DN

75 R4

A A TEKFaTHIKE T 7 R 999 M 999 [
(BB~ THY)
HAUERITEK T 7 R 999 M 999 H
(B~ > U7 L)
R & A T K [ERE R T 219, 583 [ 219, 583 [
PraZUbarLI7 s (BH
SrEi )
A EPUI X o T K [E R R T 24, 953 [ 24, 953 [
FraZ U bha7FLITn (2
(IR LR
XA TKEERFETEY A > a 848, 389 [ 848, 389 [
TUI7 A (A B
AU KEREEERETHEY A Vo 66, 873 [ 66, 873 [
TUIT A (2 [BRRER)
A UKERRERTHR T 7 K 36, 730, 213 M 36, 730, 213
A UDBERH LIS 7 6, 592, 748 M 6,592, 748 [
YR (BEASYTHD)
HAUDBERH LT 7 10, 288, 683 [ 10, 288, 683 [
YR (B~ URL)
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