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(11, 489, 133
0. 3% 0. 3%
99, 395, 836
(99, 395, 834|)
LANDWI RTSCHAFT 160, 00p, 00063, 60L, 60p
130,00p, 00088, 145, 80P
100, 00p, 000007, 82p, 00p
35,000,003, 292,700
KREDI TARBERLEDERAUF16 90,000, 0003, 775,500
5 515, 00p, 006B6, 63, 60p
15. h % 16.P%
4 %FHLMC A96374 35,00p. 00 34, 70p. 06
4%FHLMC GOLD A94362 59,71p. 0859, 22pP. 66
4 %FNMA 993565 43,86pP.59 45, 28B. 12
4 %FNMA AE4995 99, 62p. 18 98, 97[L. 38
4 %F NMA AE8748 79,86p.20 79, 34p. 07
4. 5%NMA 30YR TBA 115,000.0017, 695. 31
4. 5%NMA MAOO96 62, 47P.92 64, 62B. 23
4. 5%NMA MAOG6 32 44,93p. 16 46, 28p. 12
5%FHLMC GOLD C912[93 114, 238.6920, 543. 23
5. 0WNMA 685200 140,607.5850, 410. 16
5.168%h 1J0867 50,59pP. 02 52,34p. 72
6 %FNMA 890101 93, 40p. 28102, 10[5. 47
6 %F NMA 890234 78, 670h.5586,22p. 75
6 %FNMA 950300 43,72B.73 48, 11p. 49
6 %FNMA 959642 94,92p.95104, 030. 93
6 %F NMA 98686 2 109,895.8819, 451. 66
6 %FNMA 995199 46, 11B. 43 50, 74p. 06
6. 5%NMA 30Y 831730 249, 285. 3278,623. 15
7 %FNMA 888367 53,23L.2260,58p. 67
FHR750 NE 100, 000.0008, 359. 68
FHR759 GD 60, 00p.00 65, 03p. 33
FHR764 TE 59,00p.0063,59p. 53
FHRR804 AM 40,00p.00 41, 12. 41
FHRR840 OE 65, 00p.00 70, 66F. 05
FHR844 PD 45,00p. 00 48, 610. 64
FHRR864 PE 90, 00p. 00 96, 86p. 08
FHRR881 TE 100, 000.0006, 420. 37
FHR931 JE 115,000.0025,522. 29
FHR 934 KE 45,00p.00 47, 71p. 12
FHR939 PD 62,00p.00 66, 38b. 03
FHRRO17 MK 100, 000.0005, 38§3. 44
FHR3036 ND 150, 000.0062, 297. 16
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FHR3036 TE 50, 00p.00 54, 72p. 13
FHRBO56 HD 85,00p.00 91, 01f. 29
FHRB162 OD 50, 00p.00 55, 35B. 10
FHRB184 PD 100, 000.00110, 881.69
FHRB349 HE 145, 000. 00158, 56/(1. 92
FHR3659 BD 35,00p.00 36, 62h. 21
FHR3715 PC 40,00p.00 39, 69B. 11
FHRB722 DW 75,00p.00 70,56f. 38
FHRB735 DW 75,00p.00 70, 88p. 88
FHRB755 ML 39,63[L.96 42,64p. 39
FHRB781 YB 45,00p. 00 40, 28F. 10
FHRRO15 AN 48,11p.58 48, 28F. 65
FNCE 2005 72,62l.93 76, 59B. 44
FNROOS5 101 ND 150, 000. 00162, 777. 25
FNROOS5-12 JE 100, 000.00108, 36/5.30
FNROOS5- 14 ME 95, 00p.00101, 334. 79
FNROOG6-65 TE 50,00p.00 55, 77B. 43
FNROO7-2 FA 63,36P.75 62,94p. 67
FNROOB8-68 VK 95, 00p. 00106, 651. 78
FNROOB8-68 VN 145, 000. 00162, 5604.00
FNROOO9-86 PC 150, 000. 00161, 343.10
FNRO10-56 BD 60, 00p.0062,16p. 70
GNR0O09-13 ND 20, 74p. 46 21, 744. 23
GNRO0O10-128 JC 40,00p.00 40, 83F. 56
56 4,475, 643.452769, glo7. 47
(391, 750L,679)
11.p% 11. B%
2. 58K NED GEMEENT EMT|IN 35, 00p.00 33, 15p. 00
2. 75 SF EMTN 65,00p.00 64,51p. 00
3%SWEDI SH COVERED EMTIN 100, 000. 00100, 240. 00
4 %EUROPEAN | NVT HK EMTN 50, 00pP.00 49, 40p. 00
4. 62E%WEC DE FRAN |EMTN 50, 00p.00 47,50p. 00
AGENERANCAI SE DEVELOP 150, 000.00137,505.00
6 450, 000.00432,32[8.00
(48,252, 128
1. 4% 1. 5%
4. 5%NSTI TCRDTOFCLU EMTIN 30, 00pP.00 29, 03p. 50
1 30,00p.0029,03p.50
(3,777 228
0. 4% 0. 1%
980, 41B, 635
(443,780, 035)
RABOBNERERLAND 50,000, 0002, 337,500
1 50,000, 0002, 337,500
1. 5% 1. 6%
10%EAGATE TECH 1M4A 50, 00p.0058,37h.00
2. 059 MORGAN CHASE MTN 70,00p.00 70, 01p. 73
2. 18BC UNI VERSAL |144A 35,00p.00 34,98f. 22
2. 250ENERAL ELEC [CAP ¢ 15,00p.00 14, 44p. 12
2. 37BBOADCOMCORP [144A 50, 00p.00 48, 80h. 72
2. 580G RESOURCES |[I NC 35,00p.00 34,58f. 15
2. 5MET LIFE GLOB |[144A 100, 000.0097,93F.66
2. 5%0CI ETE GEN 144A 100, 000.00100, 049.08
2. 65001 SSE CENT 1W4A 50, 00p.00 50, 11B. 51
2. 7THWARSCO CORP 40,00p.00 39, 32F.02
2. TSQWESTAR CORP 40,00p. 00 40, 110. 42
3%EASTMAN CHEMI CAL 45,00pD. 00 44, 640L. 20
3.12B86Z NATL INTU144A 100, 000.0099, 48B. 45
3. 2®BNTERPRI SE PRODUCT|S 50, 00pP. 00 50, 32P. 61
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3.25D0EUTSCHE BANK |AG 1 40, 00p. 00 40,0648.00
3. 250MEOK PARTNERS§ LP 55, 00p.0055,60p. 81
3. 25WAL- MART STORES 40, 00p. 0037, 44Pp. 34
3. 62EB%TERGY CORP 35,00p. 0035, 00p. 05
3. 7%%0LDMAN SACHS 85, 00p.0086,64p. 50
3. 75€P | NC 55,00p.0054,85p. 72
3. 87B®BTROBRAS | NT|IL FI 45, 00p. 0045, 36p. 00
4 %FL ORI DA GAS 144A 45, 00p. 0046, 31F.59
4 %T RANS- ALLEGHENY| 144HA 76, 00p. 00 78,56[L.28
4. 125@DBTAL CAPI TAL| SA 45,00p.0044,61B.00
4. 125 %NOMURKMBENLDI NGS 35,00p. 00 34,884.50
4. 25DOW CHEMI CAL ¢O 10, 00p. 00 9,563.00
4. 25% MORGAN CHASH 25,00p.0024,10p. 05
4. 376N ELEC CAP [CRP 110, 000. 007, 326. 44
4. 58P CAPI TAL PLC 35, 00p. 0035, 30p.50
4. 87TBWST&E&NZBANK 14 4A 100, 000. 001, 12§7. 72
4. 87TBWCKEYE PARTNERS 70, 00p. 00 70, 07[L. 81
4. 9®DP FI NANCE BV| 144A 115, 000. 0001, 982.00
4. 95% MORGAN CHASH 45, 00p. 0046, 25p. 76
5%HSBC USA | NC 100, 000. 0097, 44p. 74
5%L1 FE TECH CORP 30, 00p.0029,84F. 60
5.105®A TOWER 144JA 60, 00p. 0061, 98_L. 24
5. 15CONSTELLAT ENEHER 35,00p. 00 34,914.89
5. 2%FFI LI ATED COM|P 55,00p. 0059, 40p. 00
5. 25BRAC USA FI N 1J144A 70, 00p. 00 70, 83p. 29
5. 25WMELECOM I T CARI TAL 40, 00p. 0040,91p.00
5. 37sEVADA POWER (¢O 35, 00p. 0034, 05pP. 65
5.376%WRST HORI ZON 35,00p. 0036, 18p. 17
5.37BBUDENTI AL FI|N 25,00p. 0026, 30p. 71
5. 4% SOURCE FI NAN|CE 50, 00p. 0053, 04F. 50
5. 45AMMER | NTL GRP |MTN 25,00p. 0025, 31pP.50
5. 45P4 ORI DA GAS 144A 45, 00p. 0046, 91B.61
5. 6 MER | NTL GROUIP 20, 00p. 0021, 04p. 46
5. 62BWAI NS ALL AMER 55, 00p. 0060, 37p. 00
5. 65 BEATERPRI SE OP |LL 25,00p.0027,09). 22
5. 7TBELHAI ZE GROUP| REGP 49, 00p. 0045, 44p. 15
5. 7TBNEL FI NANCE 14 4A 85, 00p. 0089, 99B. 00
5. 7%BM CORP 40, 00p. 0045,81p.00
5. 7T5RENRE NORTH ANERI C 60, 00p. 0061, 14[0. 33
5. 87151l ME WARNER CABL 35,00p. 00 33,54L.56
5.87B%NK OF AMER |[CRP 20, 00p. 0021, 10p. 77
5. 95DOMI NI ON RESOUYRC B 45, 00p. 0046, 41p. 43
5. 95GOLDMAN SACHS |GP 10, 00p. 0010, 79B. 00
5. 95NBC UNI VERSAL |[144A 30, 00p. 0029, 65F. 34
6 %BANK OF AMER CRJIP 100, 000. 005, 314J0. 00
6 %BOSTON SCI ENTI FIC BSK 50, 00p. 0052, 17B.87
6 %ROHM+HAAS CO 45,00p.0049,67p. 69
6. OSMERRI LL LYNCH 60, 00p. 0062, 47p.00
6. OSPETRO- CANADA 15,00p.0017,02#. 25
6. 11WPS RESOURCES 35, 00p. 0034, 23[L.64
6. 118RBOWN CASTLE [144A 100, 000. 006, 125. 00
6. 128%WS CAREMARK |CORP 30, 00p. 0031, 36F. 20
6. 12EBERGY TRAN P|TNR 50, 00p. 0053,80p. 00
6. 15PENNSYLVANI A BLEC 15,00p.0014,69B.19
6. 2BBRAC USA FIN 144A 50, 00p. 0056, 36[F. 98
6. 28V ENERGY | NC 45, 00p. 0044,55p.00
6. 25G0OLDMAN SACHS |GP 40, 00p. 0040,52p.00
6. 302WS CAREMARK 85, 00p. 0081, 98L. 78
6. 37B%ADARKO PETR|O 50, 00p. 0055,414.50
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6. 378WTI GROUP | NC 75,00p.0083,09pP.50
6. 5%GI LENT TECHNQLOGI [E 35, 00p. 00 38,28p.50
6. 5 O TINTO FIN |[USA |[L 85, 00p. 00 98, 30pP.50
6. 550MS ENERGY 70, 00p. 00 73, 27p.00
6. 62BWACKSTONE 14|4A 50, 00p. 0052, 20B. 90
6. 62BRBROCADE COM S§|YS 50, 00p.0052,62p.00
6. 62 MBRGANSTANLEY MTN 100, 000. 008, 010. 00
6. 65PENN MUTUAL 144A 35, 00p. 00 31, 83fL.15
6. 7 DCONTI NENT E|XPRE|S 35, 00p. 00 37,64F. 73
6. 7OMURA HOLDI NGS 45, 00p.0047,62B.00
6. 7P&L CAPI TAL F|IDG 30,00p. 0029, 73p. 00
6. 7T539WUTHERN COPPER 50, 00p.0051,09p.00
6. 8768MS ENERGY 35, 00p.0037,03F.00
6. 87B®I DE | NTL | NC 35, 00p. 00 38, 15p.00
6. 87T¥WACOM | NC 30, 00p.00 33,68B.62
6. 95GONOCO | NC 40, 00pP. 00 48, 41B.01
7. 12B%WRGAS | NC 40, 00p. 00 43, 40p. 00
7. 12b®BMTAR CORP GLOB 45, 00p. 00 49, 10p. 25
7. 2%ARMERS EXCH 1|44A 100, 000. 0089, 20p. 75
7.25MDCO HEALTH $OL 45, 00p. 00 49, 38B. 00
7. 25WESTERN POWER| 144A 30, 00p.0032,25p. 36
7.25W LLI AMS PARTNER 35,00p. 00 39, 94)y. 25
7. 376WRST ENERGY |CORP 40, 00PpP. 00 42, 60p. 67
7. TSMACK- CALI REAL 30, 00p.00 35,52F.51
7.875%V]I NCOM 59, 00p. 0069, 09p. 48
7. 95/MTL PAPER CO 95, 00p. 00114, 356.50
8 WT RANSATLANTI C HOLDIING 65, 00p. 00 66, 98p. 01
8. 37RQWEST CORP 35,00p. 0042, 13p. 05
8. 75l COMMUNI CATI ONS{ 75,00p. 00 92, 82B. 44
9. 25PANM RESOURCES 50, 00p.0056,00p. 00
9. 3768MHTI ONWI DE 14|4A 20, 00p. 00 23,62p. 41
ACREO0O10- ARTA A2FL 100, 000. 000, 375.00
AESQPO10-4A A 100, 000. 0098, 26pP. 56
AMOZ010-4 A 100, 000. 0000, 615. 76
AQUI LNC DEL NEW 35,00p.0039,57B. 69
BANZOO8-1 ASB 75,00p. 0082, 73F.00
BCAP9- RR6 3Al1 75,25p.82 74, 63B. 33
BCAP0OO9- RR2 Al 145, 477. 77147, 455. 75
BCAPOO9- RR4 2A1 36, 51L.8036,47p.50
BCAPOO9- RR4 3A1 44, 48B.83 43, 24p. 96
BSARMO03-4 3Al 60, 79L. 14 60, 23pP. 44
BSCMX05- PWR9 AAB 41, 03p.5042,60).98
BSCMX06- PW13 AM 25,00p. 00 25, 79p. 00
BSCM07-PW17 A4 50, 00p. 00 54, 06p.50
BSCMXD07-PW17 AM 50, 00p. 0051, 76p.50
CGCMI0O06-C5 A4 60, 00p.0064,52p. 80
CGCMI006-C5 AM 30,00p.0031,86B. 00
CGCMIDO07-C6 A4 60, 00p. 00 64, 66p. 80
CMLZ008-LS1 A48B 50, 00p.0053,621L.00
CMLT20009-5 1A1 63, 97p. 03 64, 844.08
CMLT20009-5 7A1 134,644. 15124, 364.01
COMET006-B1 B1 50, 00p. 00 47, 03B. 27
COMEZT007- A5 A5 100, 000. 0096, 80p. 32
COMROOS5-C6 AS5B 20, 00p. 00 20, 32B. 40
COMROOG6-C7 AM 50, 00p.0053,32p.00
COMRMOO7-C9 A4 120, 000. 00130, 8148. 00
CPX010-A A 55, 204. 27 55, 394.03
CSMC9-3R 25A1 85, 99pB.83 85, 79pP. 56
CSMC9-3R 28Al1 49, 03pP. 38 49, 49p. 34
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CSMEZ009-3R 30A1 87,44 . 44 87, 44p. 92
CSMZ009-8R 5AL 76,860.26 78, 78h. 86
CWAL2I009- 16CB 4A1 562,599.0830, 824. 63
DOMI NREN 40,00p.00 39,10p. 00
FORPO10-B C 100, 000.0099, 590f. 73
GCCR®MO07- GG9 A4 75,00p.00 80, 15B.50
GECM®O7-C1l A4 80,00p.00 85,08f. 20
GECM®O07-Cl1 AAB 36,00p.0037,80[L.08
GSM3001- GL3A F9109 50,00p.0051,02p. 27
JMAZO009- R9 1A1 62,96B.0162,57L.85
JPMQ®O7-CB19 ASB 120,000.00128, 42[7. 60
JPMC®O7-LD11 A4 50,00p.0053,60p.00
JPMQ®O7-LD12 50,00p.0053,71p.50
JPMCQ®O7-LD12 A4 80,00p.00 86, 33[L.20
JPMRROO09-7 14A1 82,80B.61 78, 10L. 12
JPMRROO09-7 2A1 79,04p. 89 80, 49p. 83
JPMRROO9- 7 8ALl 72,610h.65 72, 954. 92
MBNADO04-B1 B1 40,00p.00 42, 41f. 16
MBNADO06-B1 Bl 30,00p.00 29, 10L. 14
MLCRPDO07-5 ASB 125, 000.00129, 296. 25
MLMZOO04- KEY2 A4 25,00p.00 26, 44p. 25
MSRZ010-F B 50,00p.00 49, 67p. 48
SELKIGRKGEN FDG CORP 37,21p.94 38, 79h. 48
WBCMIO06-C29 AM 20,00p.00 20, 614.80
WBCMIOO07- C32 APB 36,00p.00 38, 13B. 76
WEFNMIOO09- D A 23,00pD.00 24,41p. 66
WENMTO10- A A 40,00pD.00 41, 14B. 04
WENMTO10- A M 50,00p.00 50, 34B. 42

16p 9, 307, 957.940358, 189 . 0|4

(768,58B,0665)

22. D% 23. P %

1. 87PWESSELDORF HYPO 50,00p.00 49,51p. 00
2. 125®BRRABOLI GKR |[EMTN 100, 000.0095,52p. 00
2. 6250ANDI NAV EMTN 50,00p.00 47, 13p. 00
2. 75RBS EMTN 150, 000. 00149, 550. 00
3. 12B®WBEY NATL THEAS 100, 000.0098, 34p. 00
3. 12H@®NTE DEI PASCHI 100, 000.0095, 16p. 00
3. 25"IAMES WATER EMTN 50,00p.00 48, 47p. 00
3. 376BHRMAN POST 2 250, 000. 00251, 625. 00
3. 5®AJA MADRI D 150, 000.00144, 675. 00
3. 5%BERDROLA FIN |[EMTN 100, 000.0093, 46p. 00
3. 5MORDEA HYPOTEK EMTIN 160, 000. 00160, 624.00
3. 62BBBEY NATL EMTN 100, 000.0094, 47p. 00
3. 75NMATI ONWI DE BLPG 50,00p.00 48, 58p.00
3. 87RBYAL BK EMTN 100, 000.0093,00p. 00
4% NBEV NV EMTN 50,00p.0050,21p. 00
4%LLOYDS TSB BANK 100, 000.0093, 94p. 00
4%LLOYDS TSB BANH EMTIN 50, 00pD.00 48,50pb.00
4. 250 RMAN POSTAL]| 2 200, 000.00208, 660.00
4. 2590C GENERALE 100, 000.0099, 88p. 00
4. 376%JA AHORROS |GUI P 100, 000.0096, 18p. 00
4. 62B%NK OF | RELAND 75,00p.00 60, 93f.50
4. 75MELEFONI CA EM[N 100, 000.00100, 020. 00
4. 8768 CREDI T 200, 000.00205, 020. 00
4. 94ROMULUS FI NANCE A} 70,00p.00 63, 16B. 87
5. 12B%S| CURAZI ON|I 50,00p.0050,09p. 00
5. 25OYAL BK SCOTLAND 70,00p.00 71, 79p. 00
5.3687%ASPBCEUNDI N[G 70,00p.0068,11p. 00
5. 375@®HERI NG- PLOUGH 100, 000.00108, 26/5. 00

61/90



EDINETOOOO

O0O00DO00o0DOo0onDOogdOo(eosies)

ooooodooodooodooondn

5. 45MBNA AMER EURJOP 7 90,00p. 00 90,63F. 67
5.625@®CI ETY OF LIOYD' 100, 000.0098,19p. 00
5. 7591 LI P MORRI S| EMTIN 150, 000. 00166, 140. 00
5.87B%T | NTL FI NANCE 150, 000. 00163, 860. 00
5.875®HSCO PLC 100, 000.00112, 200. 00
6 %) OHN DEERE BANK SA 150, 000.00152, 385. 00
6. 376%HOYDS TSB BANK P 70, 00p.00 73,47p. 00
6. 5LOYDS TSB BK|EMTN 50, 00p.00 46,51p. 00
6. 75NATI ONWI DE EM[T N 70,00p.00 67,32F.00
6. 93R®HS EMTN 50,00p.00 46,54F. 00
7%BANK OF AMERI CA CORP 150, 000.00163, 650. 00
7.75001 VETTI FIN EMTN 100, 000.001L06, 450. 00
8.375% MPBBRAGLCO 100, 000.00120, 530.00
AVI WA C 11/ 21 50, 00p.00 48,50p. 00
AVI WA C 5/ 38 70,00p.00 68, 95p. 00
CCCI2I001- A4 A4 30,00p.00 30,03p. 00
GROUPBNA 50,00p.00 36,25p. 00
| NBANK NV 50, 00p.00 48,53p. 00
| NTESANPAOLO | SPI[M 50, 00p.00 48,40p. 00
MAPFRBE 50, 00p.00 38, 79p. 75
NORDB K 100, 000.00105, 440.00
OLDMUTUAL PLC 50, 00p.00 48, 08p. 00
SGCAPI TAL TRUST I[I | 50, 00p.00 45, 33p. 80
SLMMTUDENT LOAN REGS 230, 000. 00214, 77/1. 93
520 4,955, 0000.4,0935, g68. 52
(550, 89p, 285)
15. B% 16. 5%
2 %COVENTRY BLDG SOCIETY 100, 000. 00100, 760. 00
4. 65OMEST ASS REC| 03 A 60, 00p.00 61,51B.00
5. 75MMERI CA MOVI L| SA 50, 00p.00 50,66p. 00
5. 75UN1 TED UTI L EMTN 75,00p.00 77, 79p.00
6. 6250ANDI NAV ENSKI L 90,00p.00 98,59F. 00
AXASA PERPETUAL 70,00p.00 62,23p. 00
6 445, 000.00451, 553. 00
(58, 742,529
1. 1% 1. 8%
1,430,5p0, 379
(1,378,2P2,879)
3,314,3p3, 1b4
(2,672,763, 704)
3,314,3p3,1b4
(2,672,7ph3,70H4)
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748, 780, 7p7

12,431, 133

736,349, 6pP4

826, 012, 746

0.8915

2,776,168, B79

3,186, 89p

2,772,981, A84

4,275,005, B19

0.6486

3,593,833,14009

135,020, 4165

3,458,812,944

2,712, 765,686

1.2750
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17 18
21 30 22 30
589,275 399,163
20,011 -

20 37
2,672 11, 323
63,829 83,664
160, 985 137,178

- 36,000
26, 370 9,475
1,548 -
864, 714 676, 843

- 12,572

507 37,928

507 50,500

229 411
84, 795 60, 126

- 377

- 952
24,717 -

- 552
109,512 60, 903
110, 250 111, 815
974,964 788, 659
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17 18
21 9 30 22 9 30
6,100 6, 463
255, 031 245, 336
82,848 81, 491
90, 906 75,046
58, 934 80,671
22,341 8,127
86,660 58,674
5,104 6, 886
3,574 1,076
17,247 57,724
57, 856 -
431,575 376,162
14, 242 25,980
- 2,590
14, 242 28,571
445,817 404, 733
2,090, 400 2,090,400
1,847,936 1,847,936
3,409,189 3,554,410
529, 146 383,925
529,146 383,925

974,964 788, 659
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17 18
21 4 1 21 10 1
21 9 30 ) 22 9 30
786,646 1,533,844
- 108,000
53,6209 25,868
74,910 123,225
915, 186 1,790,937
387,096 706, 634
18,324 6,114
1,140 3,744
26,545 14,211
62,208 143,161
50, 753 192,138
3,326 3,011
28,293 31,502
1,954 2,864
579,643 1,103, 384
95, 837 49,079
201,360 334,703
940 6,750
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