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1. nirm7wnn ain NNaR

xwn

7'N0 .X

130209.75 TN NITINMX NIN'NO NIM7WUNn 2N NNAR
68936.11 ("NY) Ny n"aMa NIMNY X7 NNNOo NIM7YUNA 2N NNAR
23960.85 (11'72) Nn1nwn a2 nimY X7 NNNO NIFMYWNN AN NNaR
Nn"VN NITMX NN'NO NIM7YUNN 21N NNAR

7090.12 n"pn
a'no X7 .

702N NISIA NITYIM 2N NNAR

2">wn nniTp'e

7"Ima

7'N0 .X

544.86 7"IN2 1PoNY IR Nwnn 9w aIn nNax
1374.22 2"In2 NNT NIwnNN 17'930NY NINNO AN NNAX

a'no X7 .a

2"IN2 1IP9INY 7R Nwnn YW NIN'NO X7 2N NINAX

7"In2 NNT NI7YNA 1'91NY NN'NO X7 AN NNAN

2. nIMNon aIn NITIYN

7xwn

3'N0 .X

n7yni (FAA) 2N'T2 TTA DITNY DNNO NIMNON 21N NITIVN
n7vni (-AA) AN T2 NITIAY X7 NN'NO NIMNON 21N NITIYN

n7vni (-AA) 2an'Ta n"vn NITMY NN'NO NIMNOoN 2N NITIVN
(-BBB:+A) an'Ta TTn NITIAY NN'NO NIMNON 1IN NITIYN
(-BBB:+A) a2 nimmy X7 NN'NO NIMNOoN 1IN NITIYN
(-BBB:+A) a2 n"un NITimMY NN'NO NIMNOoN 21N NITIVN
nimIm X7 Ik (-BBB) n q1n1n anTa TTA NITiAY NNNO NIMNOoN AN NITIYN
niImM X7 IX (-BBB) n qmin anTa nimny X7 NN'No NIMNoN AN NITyn
nmiIm

7'no X7 .2

n7vni (-AA) AN T NITMY  NN'NOo X7 NIMNOoN 21N NITIYN
n7vnl (-AA) AaN'T2 NITiRY X7 - NN'NO X7 NIMNoN 2N NITIVN
n7vni (-AA) 2an'T2 n"vn NITNY NN'NO X7 NIMNON AIN NITIVN
(-BBB:+A) an'Ta TT NITMX NN'NO X7 NIMNOoN 2N NITIVN
(-BBB:+A) an'ma nimmyx X7 NN'NO X7 NIMNON 1IN NITIVN
(-BBB:+A) an'mTa n"un niTim¥ NN'NO X7 NIMNON 2N NITIVN
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114539.64

31155.1

63281.48
31643.11

9386.15
4281.86

nmiIm
nmiIm

nmiIm

N7 IX (-BBB) n min an'ma T nimmy NNNo X7 NiMNon 1IN NITyn
N{P90N NNIVA [TA1D NITAIYYNIANITN

N7 IX (-BBB) n qmin an'ma nimmy X7 NN'No X7 NiMnon 2in Nimyn
N{P90N NNIVA [TA1D NITAIYYNIANITN

X7 IX (-BBB) n qmin anra n"un nimmy NN'NOo X7 NIMNOoN 2N NITIYN
N{P90N NNIVA [TA1D NITAIYYNIANITN

7"Ina

70 .X

n7vni (-A) N2 NIYRIY NN2aN 7"1IN2 NINNO NIMNoN 1IN NITIYN
(-BBB:+BBB) an'1a ni'7x 1w niNan 7"in2 niN'no NIMNon 1IN NITyn

IX (-BBB) n qmin an'ma nir'ykaw' ninan 7"in nin'fno NiMnon 1IN Nimiyn
nnmIm X7

n7uni (-A) 2AN'T2 NNT NN2N 7"IN2 NIN'NO NIMNON 2N NITIYN
(-BBB:+BBB) an*1a nnt ninan 7"ina niN'no NIMNon din NITyn

nmiIm

o X7 .2

n7uni (-A) 2N NIYRIY NN "IN NN'NO X7 NIMNON 2IN NITYN
(-BBB:+BBB) an'1a ni'zx 1w nNan 7'ina nin'no X7 NiMnon ain NiTiyn
(-BBB) n qman an'm nir'7kw ninan 7"ina nN'no X7 NiMNon ain Nimyn
N{P90N NNIVA [TA1D NITAVYNIAITA K7 IR

(-BBB) n qman an'm nir'7kw ninan 7"ina nn'no X7 NiMNon ain NiTiyn
nIm X7 Ix

n7vni (-A) AN NNT NNan 7N NN'No X7 NIMNoN AN NITyn
(-BBB:+BBB) an*1a NNt ninan 7"ina nN'no X7 niMnon 1IN NiTyn

X7 IX (-BBB) n qimin an'ma nnr nnan 7'ina nin'no X7 NiMnon 2ain nimyn
N{P90N NNIVA [TA1D NITAIYYNIAITN

nmiIm

3. NIM¥E 2N NNaR

8w

IO .X

n7vnl (-AA) AN'T2 T NITMY NN'NO NINIXIIRE AN NNAR

n7vnl (-AA) AN NITMY X7 NN'NO NIMIXAIE 2N NNAR

n7vnl (-AA) an'Ta n"vn NITMY NN'NOo NINIXAIF 2N NNAX

(-BBB:+A) an'Ta TTn NITIMX NIN'NO NIMIXAIE 2N NNAR

(-BBB:+A) an'Ta nITinY X7 NN'NO NINNXAIFZ 2N NNAR

(-BBB:+A) an'ma n"un niTimy NN'NO NIMIXAIR 2N NNAX

nIm X7 IX (-BBB) n i antTa 7T NITimy NN'No NIMIXALR 2N NNAX
NI X7 Ix (-BBB) n in1n AN niminy X7 NNNO NIMNXIIR AN NNAR
nIm X7 Ik (-BBB) n qimin antTa n"on NImmy NNNo NIMIXIIE 2N NNAaN
n7vni (-AA) 2N'T2 NNNKR NIMXIE 2N NNAR

(-BBB:+A) an'Ta nNNX NINNXAIP 2N NNAR

nim X7 I8 (-BBB) n 1n1n ANt nNNK NIMAXIIR 2N NNAR

7'no X7 .2

n7vni (-AA) AN'T2 TT NITMY NNMNO X7 NIMMXIE 2N NNAX

n7vnl (-AA) AN'T2 NITMY X7 NN'NO X7 NIMIXAIR 2N NNAR

n7vni (-AA) 2an'T2 n"vn NITRY NN'NO X7 NINNXAIR AIN NNAR

(-BBB:+A) an'Ta T NITIMX NIN'NO X7 NIMIXAIR 2N NNAX
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30.21

3375.97
2522.47

7842.83
49476.9
7912.04

70939.8
30910.16
12749.59
10474.85

8358.66

(-BBB:+A) an'ma nimmx X7 NN'NO X7 NINNNIIR AN NNAR

(-BBB:+A) an'Ta n"un NImmy NIN'NO X7 NINNXAIZ 2N NNAX

X7 IX (-BBB) n qmin anmTa T nImmy nN'No X7 NiMXale Ain NNax
790N NNIVA [TA1D NITIYYNIAITN

X7 IX (-BBB) n qmin an T nimmy X7 NN'No X7 NMAXAIE AN NNAaR
790N NNIVA [TA1D NITIYYNIAITN

X7 IX (-BBB) n qmin anTa n"un nimmy nNNo X7 NIMIXAIR 2N NNAR
790N NNIVA [TA1D NITIYYNIAITN

nmiIm

NI K7 IR (-BBB) n man anma nimmy X7 NN'No X7 NIMNXIIEZ N NNaR
nmiIm

n7uni (-AA) 2N NNNKR NINNO K7 NINXAE 2N NNAR

(-BBB:+A) an'Ta nNNX NIN'NO X7 NIMNXAEZ 2N NNAX

X7 IX (-BBB) n qman anTa nnnX NN'No X7 NIMIXIE 2N NNaX

N{P90N NNIVA [TA1D NITAIVYNIAITN

NI X7 Ik (-BBB) n man anTa nnnX nN'No X7 NiMIxag 2in nNax

7"Ina

7'N0 .X

n7vnl (-A) 212 7"IN2 NrZRIY NNAN 17'910Y NIN'NO 21N NNAR
(-BBB:+BBB) an'12a 7"IN2 NI'YRIY NINAN [7'910W NIN'NO 21N NNAN
nmiIm

n7uni (-A) 2N 7"IN2 NNT NN2N 1[7'91NY NIN'NO 21N NNAX
(-BBB:+BBB) an'T1a 7"Iin2 NiNT NNAN 17'910Y NIN'NO 1IN NNAX
nmiIm

o X7 .2

n7vnl (-A) 2N 7"IN2 NIrZRIY NNAN 1'910Y NN'NO K7 1N NNAR
(-BBB:+BBB) an'T2a 7"In2 NI'YRIY NNAN 117'910W NIN'NO X7 21N NNAR
IX (-BBB) n qimin an'ma 7"in2 nifsxw nNAn 1'91nw 'O X7 2N NNAN
NI XY

IX (-BBB) n qmin an'ma 7"in2 ni'sxY nNAn 1'91nw NN'No X7 2N NNAX
N{PO0N NNIVA [TA1D NITAIYYNIAITA K7

nvni (-A) 2aN'T2a 7"IN2 NNT NN2N 1['910Y NIN'NO X7 21N NNAX
(-BBB:+BBB) an'T1a 7"In2 NNt NINAN 17'910W NINNO X7 21N NNAX
nmiIm

X7 Ix (-BBB) n qmin a1 7"in2 NNt niN2n 17'930W NINFNO X7 2N NNAX
N{PO0N NNIVA [TA1D NITAIYYNIANITN

4. nin

8w

7o .X

25 X"n 7TTA7 N"UA NI

75 X"N TTN7 ND"WN NN

N NN

YIX2 NNNOIN NINT NN

(long)call 001 ni¥sIx

(short)call 001 nir¥oIx

7'no X7 .2

NN'NOo X7 Nin

2"Ina

7o .X

7"In2 NNNoIY NIYRAY! NNAN 7Y NI
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18016.58

5044.78
10709.74
23593.56

56586.41

1149.74

12298.9

22179.28
10689.07

32.65

63.96

2.88

7"1n2 10% Ty 7w NpTRN NIY'YA YIN AWIN TARN 7¢ DNNO Nin
7"1n2 n7yni 10% 7w NpTNN IY'YA YIN AWIN TARND 7W NN'NO NiMnN
a'no X7 .2

7"IN2 NNNOoIY NIRY' NNAN 7¥ NINNO X7 NN

7"In2 NNt nNan 7w nN'no X7 ninn

5. 70 nImiyna nypwn

YIX2 NNNO3

"TTA NIFNNAY 70 NITIVNA NYpYn
"TTA NIPNNY 70 NITIVNA NYpwn
"TTA NIFNNY 70 NITIVNA NYpYn
"TTA NIFNNY 70 NITIVNA NYpwn
YIX2 10N 70 NITIVNA NYpwn
YIX2 NNNK 70 NITIVN nYjpwn
7"In2 nNnoa

NN T NNy 7"In2 NNNoIY 70 NITIVNA nypwin
N"AR "TTN NIgNnY 7"IN2 NINNOIY 70 NITIVNA NYpYn
7"In270M1a 70 NITIVNA NYpwn

2"In2 NNNX 70 NITIVNA NYpYn

6. NINXI NP2 NISNHNWN NITIVN

xwn

NINKI N2 NISNNWN NITIVN

7"In

17X N"AX -NINKI NIPA NISNNYN NITIVN

M7wunn N"AR -NINXI NINPEA NISNNYN NITIVN

NN -NIMK NP NISNNYN NITIVN

NN -NIMNMK NP2 NISNNYN NITIVN

7. nypwn ninyp

xwn

[12'0 |In NI}

AT NY

|"7T Ny

NNNX NYPYN NN

7"Ina

2"Ina j13'o 1IN NIy

2"In2 T Ny

2"Ina " Ny

7"In2 nNNXR NYpYn Ny

8. n'yoix and (WARRANTS)

Nwn

7'N0 .X

D'NO NI'YDIX 'AND

a'No X7 .

2'NO X7 N'Y9IX "2AND

7"In

I'N0 .X

2"In2 D"'NO NI'YDIX AN

2'NO X7 .2

2"In2 D"'NO X7 NI'YDIX AN

9. o"TNy D'TIN

xwn

I'N0 .X

FUTURES - nn'no o"1'ny o'7in

YIN2 NN
2"Ina nin
YIX2 N"AR
2"Ina n"ax
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11.81
263.39

-712.01

891.08

-18.25

3.42
-46.5

a'no X7 .2

nr'no X7 (FORWARD, SWAP) nin 7715 o1 72y D T'ny 0'7IN
n1'no X7 (FORWARD, SWAP) n"un/n"w 7y o"1ny 07N
n'no X7 (FORWARD, SWAP) n"un/n"on 7y 01Ny D'7IN
n1'no X7 (FORWARD, SWAP) nfan 7y o 1'ny 0'7In
n'no X7 (FORWARD, SWAP) oinx o' Tny D'Tin

2"Ina

2'NOo .X

7"Ina FUTURES - om'no o" TNy 0'Tin

7'no X7 .2

nr'no X7 7"Ina (FORWARD, SWAP) nim 771> 07 7y 0Ty 0'7In
nr'no X7 7"iIna (FORWARD, SWAP) yaon 7y nvTny DTN
nr'no X7 7"iIna (FORWARD, SWAP) nan v v Tny o'7in
nr'no X7 7"ina (FORWARD, SWAP) onx o T'ny 07N
10. ni'¥oIx

8w

q'N0 .X

(long) nin'no nifan 71> 0T 7V NIYDIXR

(short) nn'no nin 771 DTN 7V NIYOIX

(long) nin'no n"vn/n"w 2y NIYSIX

(short) nn'no n"un/n"w 7y nirvoIx

(long) nin'no n'an 7y NIoIXR

(short) nn'no nxan 72y nirvoIx

(long) nin'no DNX 0'021/D' T 7V NI'YOIXR

(short) nn'no nNX 0'02)/D'TTN 7V NI'YOIX

7'no X7 .2

(long) nin'no X7 N 7710 DTN 72V NIYOIX

(short) nn'no X7 nin 771> 07N 7V NIYOIX

(long) nin'no X7 n"un/n"Y 7y NIYoIR

(short) nn'no X7 n"vn/n"w 72y NIyoIr

(long) nin'no X7 n"un/n"vn 7y NI¥oIx

(short) nn'no X7 n"vn/n"vn 7y NIYoIx

(long) nin'no X7 nran 72y nirYoIx

(short) nn'no X7 n1an 2y nirvoIx

(long) nin'no X7 NNNX NI'YDIX

(short) nn'no X7 nNNKX NI'Y9IX

7"1na

'O .X

(long) nin'no 7"Ina niin 7713 0T 7Y NIYOIX

(short) nn'no 7"1na niran 771> 0T 7V NINYOIN

(long) nin'no 7"ina yaun 7y nirkoIx

(short) nnrno 7"Ina yavn 7y NirvoIx

(long) nin'no 7"Ina nram 7y nirkoIx

(short) nn'no 7"1na nan 7y NIoIxR

(long) nin'no 7"Ina NNINO 7y NI'YOIXR

(short) ninrno 7"Ina nNINO 7y NIYoIX

(long) nin'no 7"IN2 nINX 0'021/D'TTN 72V NIY9IX

(short) nn'no 7"In2 DNX 0'03)/D' T 7V NIYYOIX

2'No X7 .2

(long) nin'no X7 2"1na nirn 971> 0T 7V NINYOIN
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907.68

(short) nn'no X7 7"IN2 nian 7710 01N 72V NIYOIX
(long) nin'no X7 7"IN2 yaoun 7y NIrysIx

(short) nnrno &7 7"In2 yaun 7y nirxsix

(long) nin'no X7 7"In2 n'an 7y NIOIXR

(short) nn'no X7 7"In2 n1am 2y NIrvoIx

(long) nin'no X7 7"IN2 NNINO 72y NI'Y9IX

(short) nn'no X7 7"In2 nNINo 7y NIrYoIx

(long) nin'no X7 7"In2 0'021/D T 7V NI'YOIXR

(short) nn'no X7 7"IN2 0'031/D'TTN 2V NIYOIX

11. pam onxin

8w

2'NOo .X

nnovam g

'NTWNX 0'01 0211 NNVAIN N7 DY 7XIY' 01N DMXIN
NI 0'01 0211 NNVAIN N7 DY XY DNAIN DMIXIN
7'2M 0'021 0211 NNLAIN N7 DY XY DNAIN DMIXIN
Y20N 0'01 0211 NNVAIM {7 DY 7RIY'A 012N DMIXIN
TN 0'02 0211 NNVAIM N7 DY 7XIYI 012N DNNIN
INK 0'01 0211 NNVAIN N7 DY YXIY DNAIN DNIXIN
nnovam X7 Py

'NIWK 0'01 0211 NNLAIN X7 N7 DY 7KW DM DNXIN
NI 0'021 0211 NNLVAIM X7 NP DY 7KXW DN DX
1N'2M 0'01 0211 NNVAIM X7 N7 DY 7KW 012N DNXYM
yY2aun 0'01 0211 NNVAM K7 NP DY 7KW 012N DNXN
TN 0'02 0211 NNVAIM K7 N7 DY 7XIY' 01N DNXIN
QNN 0'01 0211 NNLAIM X7 NP DY 7KV 012N DNXIN
D221 NNITP9

'NIWN 0'01 0211 NNLAIM N7 DY 7RIY DNAIM NNITPO
711N 0'021 0211 NNVAM N7 DY 7RIYI DA NAITPO
121N 0'02 0211 NNLAIM N7 QY 7RIYI 02N NNITPO
Y2a0UnN 0'01 0311 NNLAM N7 DY 7XIYI DNAMNAITPO
TTn 0'02 0211 NNLAIM N7 DY 7KW 0AM NNRITPEO
INX 0'01 0211 NNLAIN N7 DY 7XIY'A DN NRITPO
D'NAINN DMIXIN

n7vni (-AA) an'1a 7xwa (Tranch) 2ain naow
(-BBB:+A) an'Ta 78w (Tranch) ain n1ow
noni(+BB) anm xawa (Tranch) ain naow

28w (Equity Tranch) in maow

'O X7 .2

nnovam g

'NIWNK 0'01 0211 NNVAIN {7 DY 7XIY' 011N DX
NI 0'021 0211 NNLAIN N7 DY XY DNAIN DMXIN
1N'2M 0'01 0211 NNVAIN N7 DY XY DAIN DMIXIN
Y20N 0'01 0311 NNVAIM {7 DY 7RIY'A 0'12M DIXIN
TTn 0'02 0211 NNVAIM Nj7 DY 7KW 0DAM DNXIN
INN 0'01 0211 NNLAIN N7 DY YXIY DNAIN DNIXIN
nnovamn X7 Dy

'NIWNX 0'01 0211 NNLAIM X7 N7 DY 7XIWA DM DNXIN
NI 0'01 0211 NNVAIN X7 N7 DY 7KW DA DX
1N'2M 0'01 0211 NNLAIM X7 NP DY 7XIYA 012N DX
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Ya0un 0'021 0211 NNVAIN X7 N7 DY 7KXW DNAIN DNXIN
TTn 0'02 0211 NNVAM X7 N7 DY 7RIY 02N DNXIN
ANX 0'01 0211 NNVAIM X7 N7 DY 7Y DN DNXIN

D22mM NNITPO

'NIWN 0'01 0211 NNLAIN N7 DY 7RIYI DAIM NAITPO
NI 0'01 0211 NNVAIM N DY 7RIYA DN NIITRD
1N'2N 0'01 0211 NNLAIN N7 DY XY DNAIN DNIXIN
Yaun 0'01 0211 NNLVAM NP DY 7XIYA DDA DNXIN
TTn 0'02 0211 NNVAIM Nj7 DY 7NIY2 02N DNNIN
INKX 0'01 0211 NNVAIM N7 DY 7Y DN DNNIN
D'NAINA DNIXIN

n7vni (-AA) an'ma 7xwna (Tranch) ain naow
(-BBB:+A) an'ma 7xawna (Tranch) ain ndw
nouni(+BB) anrTa 78w (Tranch) ain naow

7x 1w (Equity Tranch) 1in naow

7"In

7'N0 .X

nnvam Ny

'NIWNK 0'01 0211 NNLAIN N7 DY 7"IN2 D1AIN 0NN
NI 0'021 0211 NNLAIM 7 DY 7"IN2 0Y2M DNXIN
7'2M 0'01 0211 NNVaM N7 oY 7"IN2 D0YaM DNNIN
yaun 0'01 0211 NNVaM NP DY "IN D1aM DNXIN
TTn 0'02 0211 NNVaM N oy 7"IN2 012N DX
INX 0'01 0211 NNVAIN N7 DY 7"IN2 DN DNXIN
nnvam X7 Ny

'NIWN 0'01 0211 NNLAIM X7 N7 DY 7"IN2 DaIN DNXIN
NI"IN 0'01 0211 NNVAIM K7 [Nj7 DY 7"IN2 DM DNXIN
N2 0'01 0211 NNLVAM X7 NP DY 7"IN2 DN DNNIN
yaun 0'01 0211 NNvam X7 P oy 7"IN2 0D1am nxm
TTn 0'02 021 NNLAIM X7 NP DY 7"IN2 D1AM DNXIN
INX 0'01 0211 NNVAIN X7 7 oY 7"IN2 DM DMNIN
D22 NNITPO

'NIWUNX 0'01 0211 NNLAM N7 DY 7"IN2 0AM NINTRS
NI 0'01 0211 hNLAIM NP DY 7"IN2 0aM NNITRD
N'2M 0'01 0211 NNVAM NP DY "IN DAM NINITRD
yYaun 0'01 0211 NNLAM N7 oY 7"IN2 DYAM NIITPD
TTn 0'01 0211 NNVAM NP DY "IN DM NINTRD
INX 0'01 0211 hNLAM NP DY "IN 0aM NNITRD
D'NAINN DIXIN

n7vnl (-AA) an'Ta 7"ina (Tranch) ain naow
(-BBB:+A) an'm 7"ina (Tranch) ain naow
nouni(+BB) anTa Y"ina (Tranch) ain n1dw

7"Ina (Equity Tranch) jin now

a'no X7 .

nnvam Ny

'NIWN 0'01 0211 NNLAIM N7 DY "IN DN 0NN
NI 0'01 0311 NNVAIM N7 DY 7"IN2 DMAM DNXIN
N2 0'01 0211 NNLVaM NP DY 7"IN2 DN1AIM DNXIN
yaun 0'01 0211 NNLVaAM NP DY 7"IN2 DNAM DNXIN
TTn 0'02 0211 NNLAM N7 DY 7"IN2 DNAM DNXIN
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INX 0'01 0211 NNVAIN N7 DY 7"IN2 DN DN

nnovam X7 Py

'NIWK 0'01 0211 NNLAIM X7 N7 DY "IN DM 0NN

NI"IN 0'01 0211 NNVAIM K7 N7 DY 7"IN2 DN DNXIN

N2 0'01 0211 NNLAM X7 N7 DY "IN DN 0NN

yaun 0'01 0211 NNVAM X7 N7 DY 7"IN2 D2IN DNXIN

TTn 0'02 021 NNLAIM X7 NP DY 7"IN2 D1AM DNXIN

ANKX 0'01 0211 NNVAIM K7 N7 DY 7"IN2 DN DNXIN

D2 NNRITPO

'NIWNX 0'01 0211 NNVAM N7 DY 7"IN2 0N NNITRD

NN 0'01 0211 hNLAIM NP DY 71N DAM NRITRD

N'2M 0'01 0211 NNVAM NP DY "IN 0N NINITRD

Ya0n 0'021 0211 NNLAM N7 DY 7"IN2 DRAM NRITED

TTn 0'01 0211 NNVAM NP DY "IN 0N NIITRD

INX 0'01 0211 NNLaM N7 oy "IN DM NP

D'NAINA DIXIN

n7vni (-AA) an'Ta 7"ina (Tranch) ain nadw
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