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834,561,083.18
276,008,894.11
390,590,166.68

1,628,038,724.21
2,128,502,921.38
168,658,686.10

119,825,955.57
13,394,227,969.27

489,253,573.92

191,367,579.26
27,741,342.69
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7"1ma

7"In n"vna palI WiVl DM nnne

D'YUTIN NYI7Y TY 7¥ N9INY7 N"ona NRITR'o

Ty nnm A

NIMwnn ain nNnax .1

8w

20 .X

T NITIAX NNNO NIMY7WNN 21N NNAR

(hnw) Ny nxana nImNY X7 NNNOo NIFM7wNN AN NNAR
(11'7'2) NInwn naMa NITMY X7 NN'NO NIMYWNN AN NNAX
Nn"un NITIAY NIN'NO NIM7YUNA AIN NNAX

n"m

7'No X7 A

"IMm" a10n NITYIM 2In nNax

(4.86% mram) "Tw" alon NITVIM 21N NNAX

(5.05% nan) "Tw" a10n NITVIM 2N NNAR

NINNKR NITYIM 21N NNAR

2">wn nniTp'e

7"1m

2'N0 .X

7"IN2 191N XY Nwnn v aIn nNar

2"In2 NNT NIPWNN 1j7'91NW NIN'NO 21N NNAX

7'No X7 A

2"In2 1791InY 78w nwnn 7w niNtNo X7 2N NNar

7"In2 NNT NI7wNn 17'930Y NIN'NO X7 AN NNAX

NIMNOoN 2IN NIMyn .2

xwn

2'N0 .X

n7uni (-AA) AN'Ta TN NITMY NN'NO NIMNON 21N NITIVN
n7uni (-AA) 2N T NITIAY X7 NIN'NO NIMNON AN NITIVN
n7uni (-AA) 2012 n"on NITINX NINNO NIMNONA AN NITIYVN
(-BBB:+A) an'Ta T NnITinx NN'NO NIMNON 2N NITIVN
(-BBB:+A) an'Ta niTinX X7 NIN'NO NIMNON 2N NITIVN
(-BBB:+A) an'Ta n"vn niTimy NN'NO NIMNON 2N NITIVN
NI X7 Ix (-BBB) n qimin anrma T nimmy nin'no Nifnon 2in NITyn
NI X7 Ix (-BBB) n qmin an'ma nimmy X7 nin'no nimnon 2in nimiyn
NI X7 IX (-BBB) n qiman anrma n"un niminy nintNo NiNon ain NiTiyn
7'NO X7 .2

n7vni (-AA) AN TN NITMY - NIN'NO X7 NIMNON 1IN NITIVN
n7wni (-AA) 2N T nImRX X7 NNNO X7 NIMNOoN N NITIVN
n7uni (-AA) 2012 n"on NITAY. NN'NO X7 NIMNONA AN NITIVN
(-BBB:+A) an'ma T nITimx NN'NO X7 NIMNON 2N NITIVN




1,285,143,742.22
445,502,662.85

770,847,647.69
466,663,073.64
8,967,600.00
127,933,996.40
44,205,641.03

665,383,316.85
114,159,486.24
2,386,760.86
52,456,152.79
22,831,221.78

(-BBB:+A) an'Ta niTinx X7 NIN'NO X7 NIMNON 2N NITIVN

(-BBB:+A) an'T1a n"vn niTimY NN'NO X7 NIMNON 2N NITIVN

NI X7 Ik (-BBB) n qmin anma 7T nimmy nin'no X7 nimnon 2in Nimiyn

NI X7 Ix (-BBB) n qimin an'ma nimmy X7 nin'no X7 nimnon ain nimyn

NI X7 Ix (-BBB) n qmin antma n"on nimmy nn'no X7 niMnon ain nimyn
NImMIYY NI X7 IX (-BBB) n qimin an'ma TTn DIy NIN'No X7 NiMNon 1IN NITIVN
Nj7o0Nn NNV [TAD

NITIYY NI X7 IX (-BBB) n qimin an'ma nimmy X7 nin'no X7 nimnon 2in Nimyn
Nj7o0Nn NNV [TAD

NImMIYY NI X7 IX (-BBB) n qimin an'ma n"un niminy. NN'NO X7 NIMNON 2N NITIYN
Nj7o0Nn NNV [TAD

7"1m

2'N0 .X

n7uni (-A) 2N NI’ NinNan 7"In2 NNNOo NIMNON I NITIVN

(-BBB:+BBB) an'1a ni'7xawr ninan 7"Ina nintNo NiMNon ain NITiyn

NI X7 IX (-BBB) n qman antma nitkaw ninan 7"ina nin'no niMinon ain nimyn
nuni (-A) 2N nNT nN2an 7"In2 NNfNo NIMNoN AN NITIVN

(-BBB:+BBB) an'12 nint nNan 7"ina nN'No NiMNon 1IN NITIVN

NI X7 Ix (-BBB) n qman antma nnt nnan 7"ina ninno nimnon ain nimyn

7'No X7 A

n7uni (-A) 2N NIrxY ninan 71N nNNo X7 NIMNoN 2N NITIYN

(-BBB:+BBB) an'Ta ni'zxaw ninan 7"in2 niN'No X7 NINon 1IN NITIYN

NI X7 Ix (-BBB) n qmin antma nirfsxaw ninan 7'in2 nin'no X7 nimnon ain nimiyn
Nj790n NNILA [TAD NITAIVY

NI X7 Ix (-BBB) n qimin an'ma nir'zxaw ninan 7"in2 nintno X7 ninon ain NiTiyn
n7uni (-A) 2N T2 nNT nNan 7"In2 NIN'No X7 NIMNon 1IN NITIYVN

(-BBB:+BBB) an'1a nnt ninan 7"in2 nin'fno X7 niMnon 2in NITyn

NI X7 Ix (-BBB) n qmin antma nnt nnan 7'ina nin'no X7 nimnon ain nimyn
Nj790n NNILA [TAD NITAIVY

NI X7 Ix (-BBB) n qmin antma nnt nnan 7'ina nin'no X7 nimnon ain nimyn
NN 2N DNaX .3

x W

20 .X

n7uni (-AA) 2N T NITMX NIN'NO NP 2N NNAR

n7uni (-AA) 2N NITIRY X7 NIN'NO NINXALR 21N NNAR

n7uni (-AA) 2n'Ta "N NITIMY NN'NO NIMNXIIE AN NNAR

(-BBB:+A) a2 T NI NIN'NO NINNAIR AN NNAR

(-BBB:+A) an'Ta niminy X7 NiN'NO NINXAIR 2N NNAaR

(-BBB:+A) a2 n"'vn NITiN¥ NN'NO NIMNNIIE AN NNAR

NI X7 IX (-BBB) n qman an'ma T nimimy nin'no NiMIXaig AN NNar

NIAITA X7 IX (-BBB) n qman an T niminy X7 nintNo Nixaig ain ninax

NI X7 IX (-BBB) n qman an'ma n"on nimmy ninfno nifnxaig 2in ninax

n7uni (-AA) 2N T2 NINNKR NIMXAIRZ 2N NNAR

(-BBB:+A) an'Ta ninnk NI ain nNax

NI X7 IX (-BBB) n qman an'm ninnk nirnxaig ain nnax

7'NO X7 .2

n7wni (-AA) AN'Ta TN NITMY NN'NO X7 NIMNXAIPZ 2N NNAR

n7uni (-AA) 2N T NITIRX X7 NIN'NO X7 NIMAXAIP 2N NNAR

n7uni (-AA) an'Ta n"on NITIAY NNNO X7 NINIXAIR AN NNAR

(-BBB:+A) an'ma 7™ NiTimy NIN'NO X7 NINNXIIR AN NNAX

(-BBB:+A) an'Ta niTinX X7 NIN'NO X7 NINMXAIR 21N NNAR

(-BBB:+A) an'1a n"un niTmy NNNO X7 NIMIXIE AN NNAR

NImMIYY NI X7 IX (-BBB) n qinin an'ma TTa NimmyY NN'NO X7 NN 2N NNAR
Njo0Nn NNV [TAd




39,684,960.19

5,866,207.62

27,316,440.46
65,787,291.43

279,350,014.08
1,599,902,424.69
146,063,350.83

17,147,795.88

3,236,340,739.77
1,257,023,780.41
448,228,091.35
373,788,291.10

89,578,146.22

284,213,971.98
600,783,256.21

603,260,667.37

215,310,106.41
581,007,939.82

13,505,620.53

NImMIyY nam X7 IX (-BBB) n qmin an'ma nimmy X7 nN'No X7 NIl ain NNax
Nj7o0n NNV [TA1D

NImMIyY N X7 IX (-BBB) n qimin an'ma n"on nimmy niNfNo X7 NiMxXaip 2N NNax
N{j7o0n NNV [TA1D

nm X7 X (-BBB) n qman anma 7 niminy nin'no X7 ninnxaig 2in ninax

NI X7 IX (-BBB) n qman an T niminy X7 niN'No X7 NiMXaig 2N nnax

nm X7 X (-BBB) n qman anTa n"on nimmy nintno X7 nirnxaig ain nnax

n7uni (-AA) 2N T2 NINNKR NIN'NO K7 NIMIXARZ 2N NNAR

(-BBB:+A) an'Ta ninnk niN'NO X7 NINIXAE AN NNAX

|T220 NITAIYY NI X7 IX (-BBB) n 7man an'Ta nnnx NN'No X7 NIMIXap 2N NNax
n{Po0n nniva

NI X7 IX (-BBB) n qmin anrma nnnk nin'no X7 ninaxap ain niNax

7"Ina

20 .X

n7uni (-A) 2N 2" INANrRIY NNAN 17'910Y NIN'NO 1N NNAX

(-BBB:+BBB) an'1a 7"In2anI"7xIwr NNAN 157'910W NIN'NO 21N NNAX

nm X7 X (-BBB) n qman an'ma 7' inanir?xaw nnan i'oine nintno 2in ninax
n7uni (-A) 2N 7"IN2 NNT NN2N 17'910Y NINNO 21N NNAX

(-BBB:+BBB) ain'1a 7"In2 nNT niN2N 17'910Y NINNO 2N NNAR

NI X7 IX (-BBB) n man anra 7"ina nnt ninan 17'o1nw NN'NO AN NNAR
7'NO X7 .2

n7uni (-A) 2N 7"IN2 NI'ZRIY NINAN 17'910Y NIN'NO X7 21N NNAR

(-BBB:+BBB) ain'1a 7"Ina nI'7xw' ninan 17'910 NIN'NO X7 2N NNaR

nm X7 X (-BBB) n qman an'ma 7"ina niftkaw nnan 7'91nw niN'no X7 2N nNAar
NI X7 Ix (-BBB) n qiman anrma 7" ina nirf7xaw ninan 17'93nY NiN'No X7 2N NNAR
Nj7O0N NNILA [TAD NITIVY

n7uni (-A) 2N 7"IN2 NNT NNAN 1[7'910W NIN'NO X7 21N NNAR

(-BBB:+BBB) ain'1a 7"In2 nINT NiNAN 1j7'910nY NINNO X7 21N NNAX

NI X7 Ik (-BBB) n qiman anrma 7"ina nint ninan 1i7'91nw NiN'NO X7 21N NNAR
nm X7 X (-BBB) n qman an'ma 7"ina nint ninan 1'910nw nin'no X7 2 ninax
N{j790n NNILA [TAD NITAIVY

nin .4

xwn

2'N0 .X

25 X"n TTN7 N"WN NN

75 X"n TTA7 Nd"WA NN

N NN

YIX2 NINNOIN NNT NN

(long)call 001 ni'yaIx

(short)call 001 nrxoix

7'No X7 A

NIN'NO X7 NN

7"Im

2'N0 .X

7"In2 NNNoIY NI'TRIY' NINAN % Nifn

7"1n2 10% Ty 7¢ NDIpTRN N1Y'WA YIN QWIN TARN 7 N0 NifnN

7"In2 n72vni 10% Ty 7¢ NMIPTNN NIY'YA YIN AYIN TARN 7¢ NINNO NN

q'No X7 .2

7"In2 NINNoIY NI'7XIY' NINAN YW NN'NO X7 Nifn

7"In2 NNt niNan Y NiN'No X7 ninn

70 nITiyna nypwn .5

YIX2 NINNO)

YIX2 NI TTA NNy 70 NITIVNA nYpun

7"In2 NN T NINRY 70 NITIVNA nYpYn

YIX2 N"AXR T NIZNNY 70 NITIVNA Nypwn




404,314.00

2,125,455,374.68

23,153,831.28
753,366,225.57
744,963,658.35
372,347,514.72

18,899,712.69
78,985,808.68
632,603.96
523,277,756.02

6,878,690.12
520,476,107.12

142,577,920.75
1,293,738,115.29

2,492,657.94

506,369.32

110,066.05

14,596.48

475,625.08
235,997,935.91
5,098,784.35
-33,214,015.95

96,781,542.83

7,913,595.26

7"In2 N"aR T NNV 70 NITIVNA NYpYn

YIX2 10N 70 NITIVNA NYpwn

YIX2 NINNX 70 NITIVN NYpUn

7"In2 nnnoa

NI TR NINMY 2"IN2 NNNoIY 70 NITIVNA NYpwn

N"ax T Nipgnny 7"IN2 NINN0IY 70 NITIVNA nyjpwn

7"In2 70N 70 NITIVNA NYpYN

7"In2 nnNX 70 NITIyna nypwn

NINKI NINPA NISNNWA NITIVN .6

xwn

NINKI NP2 NISNNYN NITIVN

2"Ina

17X11R N"AXK -NINNI NP NISNNYN NITIVN

M7unn N"aX -NINANI NP2 NISNNYA NITIVN

NI -NIAKI NP2 NISNNYA NITIVN

ANX -NNNKI NP2 NISNNYD NITIVA

nwpwn ning 7

xwn

|12'0 |IN NIy

AT NP

"1 Ny

NNNX NYPYR NNy

7"Im

2"Ina 12'0 10 Ny

2"Ina T Ny

2"1n2 "7 Ny

7"1In2 nNXR NYpYN Ny

(WARRANTS) n'xoix 1and .8

v

20 .X

D1'NO NI'¥9IX 'AND

'no X7 A2

7'NO X7 N'X9IN 'aND

7"Ima

2'N0 .X

7"In2 D"'NO NI'YDIN 'AND

ano X7 A

2"In2 0''NO X7 NI'YOIN 'AND

D" TNy 0'7In .9

xwn

2'N0 .X

FUTURES - o"'no o T'ny o'Tin

a'no X7 A

n0"1'no X7 (FORWARD, SWAP) niran 7715 07T 2y 0" T'ny 0'7in
n'no X7 (FORWARD, SWAP) n"un/n"w 7y n"Tny 07N
n'no X7 (FORWARD, SWAP) n"un/n"on 7y o"Tny o'7in
n"'no X7 (FORWARD, SWAP) nram 7y o1y o'7in
n'no X7 (FORWARD, SWAP) onx o T'ny 0'Tin

7"Ima

q'N0 .X

7"1ma FUTURES - on'no o"Tny o'1in

2'No X7 .2

0o X7 7"ina (FORWARD, SWAP) nifan 7715 07T 2y o T'ny o'71in
n"'no X7 7"ina (FORWARD, SWAP) yaun 7y o 1'ny o'1in
n'no X7 7"ina (FORWARD, SWAP) nan 2y o 1ny o'7in
n'no X7 7"ina (FORWARD, SWAP) onx o T'ny D0'Tin




2,475,639.72
-1,916,634.90

4,165,792.16

nirxoIx .10

xwn

2'N0 .X

(long) nin'no nin 771> 0T 7V NI'Y9IR

(short) nn'no niran 771 0T 7Y NIYOIR

(long) nin'no n"on/n"w 7y NI'vsIx

(short) nn'no n"un/n"w %y NI'xsIx

(long) nin'no nran 7y NIrxoIx

(short) nin'no n'am 7y nirxoIx

(long) nin'no oNX 0'021/D'TTN 2V NI'YOIN
(short) nn'no oINK 0'021/D' TN 7V NI'YDIX

2'No X7 .2

(long) nin'no X7 nian 771> 0TI 7V NIYOIN
(short) nn'no X7 nim 971> 07N 7V NI'YOIX
(long) nn'no X7 n"un/n"w 7y NIYoIxN

(short) nn'no X7 N"vn/n"w 2y ni'¥oIN

(long) nin'no X7 n"un/n"vn 7y NIYSIN

(short) nn'no X7 n"vn/n"vn 2y NI'¥oIX

(long) nin'no X7 n'an 7 NIrxsIx

(short) nn'no X7 nan 7y niIrYoIx

(long) nin'no X7 NNNX NI'YOIX

(short) nn'no X7 nNNK NI'YoIX

7"Ina

20 X

(long) nin'no 7"1na nin 771> 0T 72V NINYSINR
(short) nn'no 7"Ina niran 771 0T 7Y NIYOIR
(long) nn'no 7"Ina yaun v nirxoIx

(short) nn'no 7"In2 yaun 7y nirkoIx

(long) nin'no 7"ina nxan v nIrxsIx

(short) nn'no 7"ina n'aM 72y nivoIx

(long) nin'no 7"1n2 nNINO 7y NI'YSIXR

(short) nn'no 7"In2 niNINO 7y NI'YOIXR

(long) nin'no 7"in2 oNKR 0'021/0' T 7V NI'XOIR
(short) nn'no 7"IN2 nINKX 0'031/D' TN 7V NI'YOIXR
7'NO X7 .2

(long) nin'no X7 7"Ina niran 7715 0T 7Y NIYOIR
(short) nn'no X7 7"Ina nirm 971 0T 7Y NIYOIR
(long) nin'no X7 7"In2 yaun 7y nIrYoIx

(short) nn'no X7 7"INa yavn 7 nixsix

(long) nin'no X7 7"In2 nranM 7y NirxoIx

(short) nn'no X7 7"ina nan 7y niIrkoIx

(long) nin'no X7 7"In2 niniNo 7y NiIrxoIx

(short) nn'no X7 7"IN2 nNINO 7y NI'¥9IX

(long) nin'no X7 7"In2 0'021)/D' TN 2V NI'YOIN
(short) nn'no X7 7"INa 0'021/D' TN 7V NI'YDIX
0'22m oxim .11

v

3'NO .X

nnoam [y

'XIWKX 0'01 0211 NNLAIM NP DY XY DNAIN DNXIN
NI 0'02 0211 NNVAIN |17 DY 7RIY'] D'1AM DMIXIN
721 0'02 0211 NNVAIN N7 DY 7RIY'A D'12M DMIXIN
y20n 0'01 0211 NNVAIN N7 DY 7XIY'A DNAIN DAY
TTn 0'02 0211 NNVAIN N7 DY 7KW DA DNXIN
INX 0'01 0311 NNVAIM {7 DY 7KW DNAIN DNXIN
nnoam X7 Py




7,748,009.36

45,364,413.54

2,801,085.00

213,488.73

'NIWN 0'01 0211 NNVAIN K7 N7 DY 7XIY DNDAIN DNXIN
71" 0'02 0211 NNVAIN K7 N7 DY 7KW DN DNXIN
N'2M 0'02 0111 NNVAIM K7 N7 DY 7KW D'12M DIXIN
V20N 0'01 0311 NNVAIM X7 N7 DY 7RIY'A D'12M DIXIN

TTn 0'02 0211 NNVAIN X7 N7 DY 7XIY DDAIN DNNIN
INX 0'01 0211 NNLAIN X7 N7 DY 7XIY DDA DNXIN
D'22IN NNRITPEO

'NIWK 0'02 0211 NNVAIN 7 DY 7KW 022N NNRITPEO
NI'I 0'02 0311 NNVAIN N7 DY 7KW D12 NAITPD
1N'2M 0'02 0211 NNVAIN N7 DY 7RIY'A D1AM NNITRD
y20n 0'021 0211 NNLVAIN P DY XY DAUNNNITED
TN 0'02 0211 NNVAIN N7 DY 7KW 022N NNITPEO
INX 0'021 0211 NNLAIN 7 DY 7XIY DDAIN NRITED
D'NAINA DIXIN

n7uni (-AA) an1a 7xawa (Tranch) ain naow
(-BBB:+A) an'ma 78w (Tranch) ain naow

noni (+BB) an'ma 9xwn (Tranch) ain naow
28w (Equity Tranch) ain naow

q'No X7 .2

nnoam Ny

'NIWK 0'01 0211 NNLAIN NP DY 7XIYA DDAIN DNXIN
NI 0'02 0211 NNVAIM N7 DY 7RIV D'12M DMIXIN
7'21 0'02 0211 NNVAIN N7 DY 7RIY'] D'1AM DIXIN
y2a0n 0'021 0211 NNVAIM N7 DY 7XIY DNAIN DNXIN
TTn 0'02 0211 NNVAIN N7 DY 7KW D1AIN DNNIN
INX 0'02 0211 NNVAIM N7 DY 7XIY DNAIN DNXIN
nnvam X7 Ny

'XIWK 0'02 0211 NNLAIN X7 N7 DY 7XIY DDAIN DNXIN
71" 0'02 0311 NNVAIN K7 N7 DY 7KW D1AIN DNIXIN
N2 0'02 0211 NNVAIM K7 N7 DY 7KW D12 DMIXIN
Y2a0n 0'02 0311 NNVAIM X7 N7 DY 7RIY'] D'1AM DIXIN

TTn 0'021 0211 NNVAIN X7 NP DY XY DNAIN DNXIN
INX 0'01 0211 NNLAIN K7 N7 DY 7KXW DYAIN DNXIN
D22 NNITPEO

'NIWN 0'02 0211 NNVAIN N7 DY 7KW D22IN NIRITPED
71" 0'02 0211 NNVAIN N7 DY 7KW D12 NNITRD
7'21 0'02 0211 NNVAIN N7 DY 7RIY'] D'1AM DIXIN
y2a0n 0'021 0211 NNVAIM N7 DY 7XIY DNAIN DNXIN
TTn 0'02 0211 NNVAIN N7 DY 7KW D1AIN DNXIN
INX 0'02 0211 NNVAIM N7 DY 7XIY DNAIN DNXIN
D'NAINN DIXIN

n7uni (-AA) anTa 78w (Tranch) 2in naow
(-BBB:+A) an'Ta 7xaw (Tranch) ain naow

nouni (+BB) an'ma "xwa (Tranch) ain naow

7xwn (Equity Tranch) ain naow

2"Ina

2'N0 .X

nnoam g

'NIWN 0'01 0211 Nhvam 7 oy 7"IN2 02 0NXIm
NI 0'02 0211 NNVAM P DY 7"IN2 DAIM DMNIN
n'2M 0'02 0211 NNVaM N oY 7"INA 012 DAY
yavbn 0'01 0211 NNhVamM N7 oY 7"IN2 0*2IM DX
TTn 0'02 021 NNLAIN N DY 7"IN2 DA DININ
INN 0'01 0211 NNLVAM N7 oY 7"IN2 0YaM DNXIN
nnvam X7 Dy

'XIWN 0'021 0211 NNLAIM X7 NP DY 7"IN2 DaM DMXIn




24,732,047.71

53.42

62,246.28

118,118,265.41

749,755,869.33

24,769,871.95

1,350,287,901.40
2,938,460,471.82

NI 0'02 0211 NNVAIN X7 N7 DY 7"IN2 DA DX
N2 0'02 0211 NNV X7 N7 oY 7"IN2 0Y2M DNXIN
yavbn 0'01 0211 NhVam X7 N oY 7"IN2 D1 0NN

TTn 0'02 0211 NNV X7 N7 oY 7"IN2 0Y2M DNXIN

ANX 0'01 0211 NNhVamM X7 NP DY 7"IN2 DA 0NN

022N NNITPO

'XIWN 0'01 0211 NNLVAM 7 oy 7"IN2 D2M NRITRO
NI'IN 0'02 0211 NNVAIN N7 DY 7"IN2 DM NIITRS
N1 0'02 0211 NNV P DY 7"IN2 DM NP
ya0n 0'01 0211 NNLVAM N oy 7"IN2 0aMm NNRITPS
TTn 0'02 0511 NV P DY 7"IN2 DN NRITPED
ANK 0'01 0211 Nhvam NP oY "IN 02aM NNITPO
D'NAINN DMIXIN

n7vni (-AA) anr1a 7"ina (Tranch) ain naow
(-BBB:+A) an'ma 7"ina (Tranch) ain naow

nouni (+BB) an'ma 7"ina (Tranch) ain naow

7"Ina (Equity Tranch) ain nadw

a'No X7 A

nnoam g

'KIWK 0'01 0211 Nhvam 7 oy 7"IN2 02 0MXm
NI 0'02 021 NNVAM I DY 7"IN2 DY1aIN 0NN
N2 0'02 0211 NNVAM N DY 7"IN2 DM DX
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