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D'02]

q'V0

17,536,962.01
37,388,458.38
28,123,992.79

259,754,544.49
91,134,150.56
18,629,365.73

7,612,947.40

1,779,021.98

DINIT "Y1 DIAITA .X
7xwn

D'WUTN 0Y7j7wa "Iy DANItA NN’

n"vna 02 W'Yl DIt Nnne

"9/ 7"no

D'YUTIN NYI7Y TV 7 noIpn? n"po

D'YTIN NYWITY TV 7 N9IPNT7 TN TINX [IT?7'D

(n"¥9) D'wTIN NWITYW 7w NoIENY? N"Ln TINY [IT?'9

D'YTIN NWI7Y TV 7 N9IpNn? N"0Na NNRITE'e

7"Ina

2"In n"vna o WiV 0nitn nNnY

D'YTIN NYI?Y TV 7¢ N9IPN? NN NNITR'S

7Y NN A

NnIrM7wnn amn nnax .1

x w2

7'NO .X

TTA NITIMY DNNO NIFM7WNn 2iN NNAX

(ANW) Ny N1aN2 NITMY X7 NN'NO NIM7YNN 2N NNAR
(172) N"IMwn NraMa NIMNY X7 NN'NO NIMPWNNA AN NNAR
Nn"on NITMX NN'NO NIM7WNN 2N NNAR

n"pn

2'No X7 .2

“[nmM" a10n NITYIM 2N NNax

(4.86% nan) "Tw" 2100 NITYIM 21N NNAR

(5.05% n1an) "Tw" a10n NITYIM 2N NNAR

NNNKR NITYIM 2N NNAR

7">wun nniT'e

7"Ina

20 .X

2"IN2 1IPoINY RW NYwNNn 7w ain NNax

7"IN2 AT NIYYNN 1'910Y NNNO AN NINAR

2'No X7 .2

7"IN 1P91INY IR NN 7Y NNNo X7 21N NNAX

2"In2 NNT NIPWNN 17'930W NINYNO X7 21N NNAR

NIMNoN 2N NITyn .2

xwn

20 .X

n7vnl (-AA) AN'T2 T NITMX NN'NO NIMNON 21N NITIVN
n7vni (F-AA) 2N T2 NIMIRX X7 DNMNO NIMNON 1IN NITIVN
n7vni (-AA) 2n'Ta n"on NITMX NN'NO NIMNON AN NITIVN
(-BBB:+A) an'ma T NITMX NN'NO NIMNOoN 1IN NITIVN
(-BBB:+A) an'ma niTmy X7 nN'NO NIMNonN 2N NITIYN
(-BBB:+A) ain'1a n"un niTmy NIN'NO NIMNON 1IN NITIYN
nnIm X7 Ik (-BBB) n q1nin anTa 7T NITmy NN'NO NIMNoN AN NITIVN
NI X7 1Ix (-BBB) n qinin anTa nimny X7 NINNO NIMNON 1IN NITIYN
NI X7 IX (-BBB) n qmin antTa n"on NITmy NNNOo NIMNoN 2N NITIYN
2'No X7 .2

n7vni (-AA) AN T2 TTA NITMY. NNNO X7 NIMNON 2N NITIVN
n7vni (-AA) AN NITY X7 NN'NO X7 NIMNOoN 21N NITIYN
n7vnl (-AA) an'Ta n"vn NITMX NN'NO X7 NIMNON 21N NITIVN
(-BBB:+A) a1 TT NITNX NN'NO X7 NIMNON 2IN NITIYN
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88,446,403.13
25,560,031.16
1,999,835.46
13,808,235.28
19,969,731.79
2,650,970.51
2,777,206.63
3,838,620.96

13,899,511.21
2,535,851.52
781,503.83
803,948.94
783,612.72

(-BBB:+A) an'm nimimx X7 NN'NO X7 NIMNON 1IN NITIYN

(-BBB:+A) an'1a n"un niminx NN'NO X7 NIMNON 1IN NITYN

NI X7 Ix (-BBB) n inin an'Ta TTA NITMY NNNO X7 NIMNON 2N NITIVN

NI K7 IR (-BBB) n man anma nimmy X7 NN'No X7 niMnon ain Nimyn

N X7 Ik (-BBB) n qinin anTa n"on NITmy NN‘No X7 NIMNon 1IN NITyn
NITAIYY NI X7 IR (-BBB) n min anTa 7T nimny nN'no X7 NiMnon 2N Nimyn
N{Po0Nn NNILA [T

NITAIYY NI K7 IX (-BBB) n man anTa nimmy X7 NN'No X7 niMnon ain Nimyn
N{Po0Nn NNILA [TA1D

NITAIYY NI K7 IX (-BBB) n man anTa n"vn nimmy  ninno X7 ninon 1IN nimiyn
N{Po0Nn NNILA [T

7"Ina

20 .X

n7uni (-A) AN IR NN2N 71N NN'NO NIMNOoN 1IN NITIVN

(-BBB:+BBB) an'1a N7k ninan 7'ina NiNNo NIMNon 1IN NITyn

N X7 Ix (-BBB) n qimin antTa nirfskawr nnan 7'ina niNtno NiMnon 1IN NiTyn
n7vni (-A) N2 NNT NN 7"IN2 NN'No NIMNOoN 1IN NITIVN

(-BBB:+BBB) an'*1a nNT NN 7'Ina NIN'NO NIMNoN 2N NITIYN

NI X7 Ix (-BBB) n qman antTa nint nnan 7'ina nin'no Nimnon ain Nimyn

2'No X7 .2

nyni (-A) 2N nirYxw nNan 7"In2 NiNfNo X7 NiMNon aIN NIMyn

(-BBB:+BBB) an'T1a ni'zxw' ninan 7"ina niN'No X7 NiMNon ain NITyn

ninim X7 Ik (-BBB) n qinin anTa nirfsxawr nnan 7"ina nintno X7 niMnon ain nimyn
N{O0N NNIVA [T NITAIVY

NI X7 Ix (-BBB) n qimin antTa nirfskawr nnan 7'ina nintno X7 NiMnon ain nimyn
n7vnl (-A) 212 nNT DNAaN 7"IN2 NN'No X7 NIMNON 1IN NIMyN

(-BBB:+BBB) an'1a NNt nNan 7"in2 niN'no X7 NiMNon 1IN NITiyn

NI X7 1Ix (-BBB) n min antTa nnt nnan ?"in2 nin'fno X7 NiMnon ain nimyn
N{O0N NNIVA [T NITAIVY

NI X7 1x (-BBB) n min anTa nnt nnan ?"in2 nin'no X7 NiMnon ain nimyn
NINIXAIR 2N NNAX .3

xwn

7'NO .X

n7vni (F-AA) 2N T2 TTA DITNY NNNO NINNXIIR AN NNAR

n7vnl (-AA) AN'T2 NITIMY X7 NN'NO NIMAXIIP AN NNAR

n7vni (-AA) 2n'T2 n"vn NITINY NN'NO NP 2N NNAR

(-BBB:+A) an'Ta TTA NITIAY NN'NO NINXAIEZ AN NN

(-BBB:+A) an'ma nimimy X7 NIN'NO NINX¥IE 2N NNAX

(-BBB:+A) an'T1a n"vn nITmy NN'NO NINNXAIZ 2N NNAX

NI X7 1x (-BBB) n min an'Ta T NITMY NINNO NIMNXAIR AN NNAR

ninIm X7 Ik (-BBB) n qmin an'Ta nimmy X7 niN'No NiMNXale 2N NNax

ninIm X7 Ik (-BBB) n qinin antTa n"uon NImmy NNfNo NIMNXIIE AN NN

n7vuni (-AA) AN T2 NNNKR NIMIXIIE 2N DNAN

(-BBB:+A) a2 nNNX NIMNXaiE 2N NNAX

NI X7 IX (-BBB) n qmin an'Ta nnnR NIMIXIIE N NN

q'No X7 A

n7vni (-AA) AN T2 TTA NITINYX NNNO X7 NIMIXAIP 2N NNAX

n7vni (-AA) 2N'T2 NITIAY X7 NN'NO X7 NIMIXAIZ 2N NNAR

n7vnl (-AA) 2n'T2 n"vn NITIMX NN'NOo X7 NIMIXAIR 2IN NNAX

(-BBB:+A) an™1a TTn NITNX NN'NO X7 NIMNXAIR 2N NNAR

(-BBB:+A) an'Ta nITimyx X7 NIN'NO X7 NIMNXAIR 2N NNAX
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41,304.21

172,103.09

1,622,284.07

3,569,735.28
61,030,840.69
10,672,043.26

957,724.22

130,684,771.28
63,935,334.00
12,906,153.82
10,976,533.53

6,768,337.98

29,214,720.05
97,231,052.57

(-BBB:+A) an'Ta n"vn niminx NN'NO X7 NIMIXIIR 21N NNAR

NITAIYY NI X7 IR (-BBB) n 7min an'm TTa nimmyx NN'No X7 NiMIXaig 2N NNAaR
N{Po0Nn NNILA [T

[TA1> NITAIVY NIANITA K7 IX (-BBB) n qman anTa nimmy X7 nn'no X7 Nimaxaig ain nNax
N{pPoon NNiva

NITAIYY NI K7 IX (-BBB) n man an'Ta n"on nimmy ninNo X7 NiMxaig ain NNax
N{Po0Nn NNILA [T

NI X7 Ik (-BBB) n qmin an'm TTA nimmyx NN'No X7 NIMXAIE 2N NNAR

ninIm X7 Ik (-BBB) n qinin anTa niminy X7 NNNO X7 NIMIXAIE 2N NNAR

NI X7 IR (-BBB) n man anTa n"un nimmy nintNo X7 NIl AN NNax

n7vni (-AA) 2N'T2 NNNK NN'NO K7 NIMIXAPZ AN NNAR

(-BBB:+A) an'Ta nnNX NN'NO X7 NIMNXIP 2N NNAR
[T22> NIMIYY NI X7 IX (-BBB) n qman anTa ninnx niN'No X7 NIMxap 2N NNax
n{Poon NNiva
NI X7 Ik (-BBB) n min an'm nnnx nN'No X7 NiMxap 2in NNax
7"Ina
7'NO0 .X
n7vnl (-A) 212 7"INAnIrRIY NNAN 17'910Y NIN'NO 2N NNAR
(-BBB:+BBB) a2 7" INanI"RIY NNAN 1?'910Y NIN'NO 2N NNAR
NI X7 1Ix (-BBB) n min anTa 7" inanir'7xiv niNan 17'913nY NN'NO 2N NNAR
n7uni (-A) 2N 7"IN2 NNT NNAN 177'9130Y NIN'NO 2N NNAR
(-BBB:+BBB) an'1a 7"In2 NINT NNAN 1?'91nY NIN'NO 2N NNAR
NI X7 Ik (-BBB) n qman an'm 7"ina NNt nnan 17'91nY NN'NO AN NNAR
a'no X7 A
n7uni (-A) 2N 7"IN2 NITRIY! NINAN 17'910Y NINMNO K7 21N NNAX
-BBB:+BBB) an'1a 7"In2 NI'7RIW' NINAN 157'910W NIN'NO X7 21N NNAR
[

nm X7 Ik (-BBB) n qinin antTa 7"ina nirfvkIw NNAN 17'910W NIN'NO X7 21N NNAR
NI X7 IX (-BBB) n man an'Ta ?"Ina Ny NiNAN 17'91nY NINYNO X7 21N NNAR
N{790N NNIVA [TA1D NITAIVY

n7vnl (-A) 2an'T2 7"IN2 DN NN2N 17'930Y NIN'NO X7 21N NNAR

(-BBB:+BBB) an'1a 7"In2 NINT NNAN 17'910Y NIN'NO X7 21N NNAX

NI X7 I8 (-BBB) n man anTa ?"ina NNt NNAN 12'910w NN'NO X7 21N NNAX
NI X7 1x (-BBB) n min an'Ta 7"ina DN NNAN 17'910w NIN'NO X7 21N NNAR
N{O0N NNIVA [T NITAIVY

nrm 4

xwn

20 .X

25 X"n TTN7 NR"UN NN

75 X"N TTN7 NnpYwA NI

AN NN

YIX2 NNNOIN NINT NiM

call (long) 001 ni'¥aIx

call (short) 001 nir¥oIx

2'No X7 .2

NN'NO X7 NN

7"Ina

N0 .X

7"In2 NNNoIY NI'PRIY' NNAN 7Y NN

7"1n2 10% Ty 7¢ NIPTNN 1IY'YA YIN AYIN TARN ¢ NIN'NO NN

2"1n2 n7yni 10% Ty 7w NIPTRN NIY'WA YIN AYIN TARN 7¢ NN'NO NN

2'No X7 .2
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26,870,563.62

10,635,514.03
14,492,428.47
14,072,345.34

157,519,486.71

642,349.95
38,748,271.23

61,575,229.93
11,783,640.36

1,172,548.22
3,832,472.82
426,118.97
11,391,417.81

2,134,979.65
2,662,008.77

16,662,483.56
44,727,266.31

239,033.80

129.66

-28,523.28
2,505,604.71

7"INn2 NNNoIY NIYRIYW' NINAN W NIN'NO X7 NN
2"In2 nNT nNan 7w nN'No X7 nifn

70 nimyna nypwn .5

YIX2 NNN0)

YIX2 NN T NIARIVY 70 NITIVNA NYpwn
2"In2 NN T NIARIVY 70 NITIYNA YpYn
YIX2 N"ANR "TTA NIARIVY 70 NITIVNA nYpYn
2"IN2 N"aN "TTA NIAEIYY 70 NITIYNA NYwn
YIX2 10N 70 NITIVNA NYpwn

YIX2 NNNXR 70 NITIVNA nypYn

7"In2 nNnoa

NN T NignnY 7"IN2 NNNoIY 70 NITIYNA nypwin
N"AN "TTA NIZNNY 2"IN2 NNN0IY 70 NITIVNA NYpwn
7"In2 10N 70 NITvNa nyjpwn

2"In2 nNNX 70 NITIVNA NYpwn

NINNAXI NP2 NISNNWA NITIVN .6

§wn

NNAXNI D72 NISNNYA NITIVN

7"Im

1I¥117 N"AX -NINANK] NP NIDSNNWA NITIVN
M7wnn N"axR -NINAXI NINPA NISNNYA NITIVN
NN -NINKI NINPZA NISNNYA NITIVN

ANK -NIINKI NP2 NISNNWA NITIVN

nypwn Ny 7

§wn

[12'0 1N NI

AITA Ny

["7T Ny

NNNKX NYPYN NNy

7"Im

2"Ina 12'0 1IN NN

2"In2 A Ny

2"Ina "7 nip

7"In2 nNNR NYpYn Ny

(WARRANTS) n'xoix and .8

N

2'N0o .X

D''NO NI'¥DIX AND

q'No X7 .a

7'NO X7 N'XOIX AN

7"Im

2'NO .X

2"In2 D"M'NO NI'YOIX AN

a'no X7 .a

2"IN2 D"M'NO X7 NI'YOIX AND

D" TNy 0'7in .9

Nwn

2'NO .X

FUTURES - bn'no o*Tny 0'7in

a'no X7 .a

nrno X7 (FORWARD, SWAP) nin 7713 o7 7y o*T'ny 07N
n1'no X7 (FORWARD, SWAP) n"un/n"w 7y o1y 07N
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-58,386.50
-211,302.46

9,075,031.73

171,472.39

-45,010.68

968,083.99
-99,070.45

n1'no X7 (FORWARD, SWAP) n"vn/n"un 7y o"1ny n'7in
n1r'no X7 (FORWARD, SWAP) n1an 7y n*Tny n'7in
n1r'no X7 (FORWARD, SWAP) onx 0" TNy D'Tin
7"Ina

2'N0 .X

7"In2 FUTURES - n™'no o"Tny 07N

2'No X7 A

n1'no X7 7"Ina (FORWARD, SWAP) nin 771> 07 7y 0" TNy 07N
n'no X7 7"iIna (FORWARD, SWAP) yaon 7y o*Tny 0'7In
n'no X7 7"ina (FORWARD, SWAP) nan 7y o 1ny n'7in
n1'no X7 7"ina (FORWARD, SWAP) onx DTNy 0'7IN
nixsix .10

x v

7'NO0 .X

(long) nin'no niran 771> 0T 7V NIYOIXR

(short) nn'no nin 771 01N 7V NIYOIX

(long) nin'no n"vn/n"w 7y NIYSIX

(short) nin'no n"un/n"w 7y NIrvoIx

(long) nin'no nan 7y NIoIXR

(short) nn'no nan 72y nirxoix

(long) nin'no DNX 0'021/D*TTN 7V NI'YOIXR

(short) nn'no nNx 0'021/D' TN 7V NIYYOIX

2'No X7 A

(long) nin'no X7 nin 771D 0T 7Y NI'YOIX

(short) nn'no X7 nim 771> DTN 7V NINYOIX

(long) nin'no X7 n"un/n"w 7 NIrvoIx

(short) nn'no X7 n"vn/n"Y 7y NI'YoIN

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

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

(long) nin'no X7 nxam 7y NIYOIX

(short) nn'no X7 nan 72y niroIx

(long) nin'no X7 NNNX NI'YOIR

(short) nn'no X7 nNNX NIYaIX

7"Ina

20 .X

(long) nin'no 7"ina nin 721> 01T 7V NIYOIN

(short) nnrno %"ina nin 771> 01N 7V NINYOIX

(long) nin'no 7"Ina yauvn 7y nIrYoIx

(short) nn'no 7"Ina yaon 7y niryoix

(long) nin'no 7"ina nfam 7y NILYoIX

(short) nn'no 7"1na nram 7y nirYoIx

(long) nin'no 7"In2 nNINO 7V NI'YOIN

(short) nn'no 7"IN2 nNINo 7y NI'yoIX

(long) nin'no 7"Ina ok 0'02)/D' TN 7Y NI'YOIX
(short) nnrno 7"1na DINX 0'02)/D'TTN 7V NINYDIX
2'No X7 .2

(long) nin'no X7 7"Ina nirm 721> 0TI 7V NINYOIR
(short) nnrno X7 7"1IN2 nifn 971> 0T 7V NIYOIR
(long) nin'no X7 7"In2 yaoun 7y Niroix

(short) nn'no X7 7"In2 yaovn 7y niYoIx

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

(short) nnrno X7 7"1n2 n'an 7y NIrksIx
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4,612,721.40

(long) nin'no X7 7"In2 NNINO 7y NI'Y9IX

(short) nn'no X7 7"IN2 nNINO 7V NI'YOIN

(long) nin'no X7 7"IN2 0'021/D' TN 7V NI'YOIN

(short) nn'no X7 "IN 0'031/0 1T 7V NI'YSIX

01am nnxm .11

x v

IO .X

nnvain Dy

'NIWK 0'01 0211 NNVAIN 7 DY 7KXW DAIN DNXIN
71" 0'01 0311 NNLVAIM N7 DY 7XIY DA DNININ
1N'2M 0'02 0311 NNVAIM N7 DY 7XIY' 02N DMIXIN
y20n 0'01 0211 NNVAIN 7 DY 7XIY'A DA DNXIN
TTn 0'02 0211 NNVAIN N7 DY 7KXW DN DNXIN
INX 0'01 0211 NNLAIN N7 DY YXIY'A DN DMIXIN
nnoam X7 Dy

'NIWN 0'01 0211 NNLAIN X7 N7 DY 7XIY 02N 0NXMm
71" 0'01 0211 NNLVAIM X7 NP DY 7KW DN DNXIN
7121 0'01 0211 NNLVAIM X7 NP DY 7KW 01N DNXIN
yY2aUN 0'01 0211 NNLVAM X7 N7 DY 7KW 012N DNXIN
TTn 0'02 0211 NNVAIN K7 N7 DY YXIY DN DNIXIN
INX 0'021 0211 NNLAIM X7 N7 DY 7XIYA DN DNXIN
D'22IN NRITPO

'NIWNX 0'02 0211 NNVAIN N7 DY 7XIY DDAIN NRITPO
NI 0'01 0211 NNVAIN N7 DY 7Y DAIM NAITPO
7N'2M 0'021 0211 NNLVAIM [N DY 7RIYI DNAM NNITPO
ya0N 0'01 0311 NNVAM N7 DY 7RIYI DANNNITPO
TTn 0'02 0211 NNVAIM N7 QY 7XIYI 0NAM NNITPO
INX 0'01 0211 NNLAM 7 DY 7RIYI DA NAITPO
D'NAINA DXIN

n7vni (-AA) an'Ta 7xwa (Tranch) ain nadw
(-BBB:+A) an'ma “xawna (Tranch) ain nadw

noni (+BB) an'ma Yxawa (Tranch) ain niow

28w (Equity Tranch) ain nadw

q'No X7 A

nnvam Py

'NIWN 0'01 0211 NNLAIN N7 DY XY DN DMIXIN
NI 0'02 0211 NNVAIM N7 DY 7XIY DDA DNININ
1121 0'021 0211 NNLAIM N7 DY 7XIY DA DNININ
yY2a0UN 0'01 0211 NNLAIM [N DY 7XIY 0NAIN DMIXIN
TTn 0'02 0211 NNVAIN N7 DY 7KW DN DNXIN
INX 0'01 0211 NNLAIN N7 DY XY DNAIN DMXIN
nnvam X7 Ny

'NIWN 0'01 0211 NNLAIM X7 NP DY 7XIY 012N DX
71" 0'01 0111 NNVAIM X7 N7 DY 7KW DA DNXIN
1'21M 0'02 0211 NNLAIM X7 NP DY 7KW DN DNXIN
y20n 0'01 0211 NNVAIN X7 N7 DY 7KW DM DNININ
TTn 0'02 0211 NNVAIM K7 N7 DY XY DNAIN DNXIN
INX 0'01 0211 NNVAIN X7 N7 DY 7KW D'1AIN DX
0'22mM NNITRS

'NIWNK 0'01 0211 NNVAIN N7 DY 7RIY' DAIN NRITPD
NI 0'021 0211 NNLAIN N7 DY 7RIYI DNAM NNITPO
7'2M 0'021 0211 NNVAIM N7 DY 7XIYI DDA DNIXIN
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1,831,988.23

yYaun 0'01 0211 NNVAIM N7 DY 7RIYA DNAIM DNIXIN
TTn 0'02 0311 NNVAIN N7 DY 7XIYA DN DNXIN
INX 0'01 0211 NNVAIN N7 DY 7XIYI DAIN DNXIN
D'NAINN DNIXIN

n7vni (-AA) an'Ta 7xwna (Tranch) ain naow
(-BBB:+A) anTa yxawna (Tranch) ain niow

nounli (+BB) an'Ta Yx 1w (Tranch) ain niow

78w (Equity Tranch) ain naow

7"Im

7'NO .X

nnvan Dy

'NIWUNX 0'01 0211 NNLVaM N7 DY 7"IN2 0DYAM DX
71" 0'01 0311 NNVaM N7 Oy 7"IN2 DM DNXIN
N'2N 0'01 0211 NNVaM NP DY 7"IN2 01N DX
Yaun 0'02 0211 NNLAM NP oY 7"IN2 DYaM DX
TTn 0'01 0211 NNVAM NP DY 7"IN2 DA DX
INX 0'01 0311 NNLAM N7 oY "IN DaIM 0NN
nnoam X7 Dy

'NIWN 0'01 0211 NNLAIN X7 N7 oY 7"IN2 D'1amM DNXIN
NN 0'01 0211 NNVAM X7 NP DY 7"IN2 01aM DNXIM
N'aM 0'01 0211 NNLAIM X7 NP oY 7"IN2 D'1aM DNXIN
yYaun 0'01 0211 NNLAM X7 NP DY 7"IN2 01aM DNXIM
TTn 0'02 0211 NNVAM X7 N7 DY 7"IN2 DN DMXIN
ANX 0'01 0211 NNVAIM X7 NP DY 7"IN2 021N DNXIN
D22M NRITPO

'NIWN 0'01 0211 NNLAIM N7 DY 71N 02N NNRITRD
NI 0'01 0211 NNVAIM N7 DY 7"IN2 DAIM NNITRD
N2 0'01 0211 NNLVAM NP DY 7"IN2 DDAM NNRITPD
yaun 0'01 0211 NNLAM PP oY 7"IN2 0DYaMm NNITPO
TTn 0'02 021 NNLAM N7 oY 7"IN2 DYAM NNRITPD
INX 0'01 0211 NNVAIN NP DY 7"IN2 DA NITRD
D'NAINN DNXIN

n7vni (-AA) an'1a 7"ina (Tranch) ain niow
(-BBB:+A) an'1a 7"ina (Tranch) ain nadw

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