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29 30
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457,149 0.02
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PRU

29 30
1,676,456 0.07
248,864,128 10.09
1,835,782,077 74.44
65,914,430 2.67
62,985,529 2.55
43,757,645 1.77
36,534,214 1.48
31,960,331 1.30
17,730,317 0.72
16,984,923 0.69
16,242,631 0.66
5,725,317 0.23
2,133,617,414 86.51
82,092,979 3.33
2,466,250,977 100.00

29 30
375,123,006 15.21

124,389,997 5.04
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29 30
PRU 1,084,370,282 2.0316 | 2,203,006,901 2.0362 | 2,207,994,768 | 100.02
PRU
) ()
1 CITIGROUP INC 2.7 | 2021/3/30 375,000 |11,176.74 41,912,808 (11,282.63 | 42,309,876 | 1.72
2 MORGAN STANLEY | 6.625 | 2018/4/1 360,000 |11,737.89 42,256,408 |11,599.70 | 41,758,940 | 1.69
3 UBS-BARCLAYS 3.2443| 2046/4/10 315,114 |11,450.91 36,083,449 (11,509.03 36,266,580 | 1.47
COMMERCIAL ’ ’ T T T T ’
4 CITIGROUP 2.743 | 2049/4/15 310,000 |11,286.32 34,987,603 |11,341.03 | 35,157,214 | 1.43
COMMERCIAL MOR . ’ T T T U ’
COMM 2013-LC13
5 3.689 | 2046/8/10 300,000 |11,533.97 34,601,939 |11,536.05 34,608,158 | 1.40
MORTGAGE
JPMBB
6 COMMERCIAL 2.7733|2048/10/15 300,000 |11,380.93 34,142,791 |11,395.73 34,187,194 [ 1.39
MORTGAG
7 AMGEN INC 2.2 | 2019/5/22 300,000 |11,256.20 33,768,605 |11,273.92 | 33,821,760 | 1.37
8 COLDNAN SACHS 6.15 | 2018/4/1 290,000 |11,674.88 33,857,152 |11,563.41 33,533,911 | 1.36
GROUP INC/ . ’ T T T T ’
DISCOVER
9 2 2018/2/21 295,000 |11,217.01 33,090,187 |11,214.58 33,083,018 | 1.34
BANK/GREENWOOD
ACTAVIS FUNDING
10 SCS 3 2020/3/12 270,000 |11,355.84 30,660,790 |11,432.25 30,867,087 | 1.25
VERIZON
11 COMMUNICATIONS 3.45 | 2021/3/15 250,000 |11,465.54 28,663,852 |11,602.19 29,005,480 | 1.18
I
EOG RESOURCES
12 INC 2.45 | 2020/4/1 250,000 |11,248.93 28,122,332 (11,242.08 28,105,224 | 1.14
SUMITOMO MITSUI
13 BANKING 1.5 | 2018/1/18 250,000 |11,191.38 27,978,468 (11,199.96 27,999,916 | 1.14
14 CVS HEALTH CORP 2.8 | 2020/7/20 245,000 |11,361.70 27,836,179 (11,416.77 27,971,101 | 1.13
15 HSBC USA INC 2.625 | 2018/9/24 245,000 |11,315.10 27,722,000 (11,310.10 27,709,762 | 1.12
16 MORGAN STANLEY 2.5 | 202174721 215,000 |11,116.20 23,899,834 |11,205.61 24,092,064 | 0.98
LYONDELLBASELL
17 5 2019/4/15 200,000 |11,808.48 23,616,969 |11,712.80 23,425,606 | 0.95
INDUSTRIE
18 AT&T INC 3.8 | 2022/3/15 200,000 |11,511.10 23,022,205 (11,613.03 23,226,067 | 0.94
19 FORD 1IOTOR 3.336 | 2021/3/18 200,000 |11,349.82 22,699,645 (11,441.86 22,883,728 | 0.93
CREDIT CO LLC . ’ T T T T ’
20 BARCLAYS PLC 3.2 | 2021/8/10 200,000 |11,154.97 22,309,952 (11,346.82 22,693,642 [ 0.92
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) )
21 JOHN DEERE 2.375 | 2020/7/14 200,000 |11,260.79 22,521,587 (11,343.05 | 22,686,115 0.92
CAPITAL CORP ) ’ 20V 2944, »343. ,686, .
22 KROGER CO/THE 6.4 | 2017/8/15 200,000 |11,408.64 22,817,289 (11,257.99 | 22,515,987 | 0.91
JPMORGAN CHASE
23 & CO 2.4 2021/6/7 200,000 |11,107.75 22,215,513 (11,193.48 | 22,386,963 | 0.91
24 BANKOF NEW 2.05 | 2021/5/3 200,000 |10,988.58 21,977,177 (11,111.77 | 22,223,555 ( 0.90
YORK MELLON . ’ T T T T ’
GOLDMAN SACHS
25 2.625 | 2021/4/25 195,000 (11,144.87 21,732,504 (11,236.23 | 21,910,652 | 0.89
GROUP INC/
TIME WARNER
26 4.125 | 2021/2/15 180,000 (11,599.98 20,879,974 (11,725.28 | 21,105,504 | 0.86
CABLE INC
27 FANNIE MAE-ACES |1.86023| 2026/9/25 | 192,501.79 |10,647.83 20,497,282 (10,882.27 | 20,948,577 | 0.85
TEVA
28 PHARMACEUT ICAL 2.2 | 202177721 185,000 (10,750.08 19,887,657 |110,990.29 | 20,332,039 | 0.82
FINA
29 NARRIOTT 2.3 | 2022/1/15 180,000 (10,880.37 19,584,674 |111,069.20 [ 19,924,572 | 0.81
INTERNATIONAL ’ ’ T T T T ’
TORONTO-
30 DOMINION 2.125 | 2019/7/2 170,000 |11,249.67 19,124,443 (11,259.58 | 19,141,293 [ 0.78
BANK/TH
100.02
100.02
PRU
0.07
10.09
86.51
96.67
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PRU
29 30
)
US 5YR NOTE 8| 105,954,317 | 105,734,997 4.29
US 2YR NOTE 12 | 290,907,710 | 290,577,006 11.78
US 10YR NOTE 6 84,698,330 84,546,000 3.43
US ULTRA BON 1 18,335,455 18,655,000 0.76
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13 11 20 1,602,856,696 1,608,908,676 10,594 10,634
1 20 3,334,314,833 3,347,004,223 10,511 10,551
14 11 20 9,285,608, 120 9,320,872,707 10,533 10,573
15 20 16,178,913,056 16,233,695,512 10,337 10,372
15 11 20 23,561,282,216 23,648,555,797 9,449 9,484
16 20 29,995,411,487 30,105,165,039 9,565 9,600
16 11 2 30,785,785,510 30,909,212,115 8,730 8,765
17 20 37,241,743,934 37,387,693,388 8,931 8,966
17 1 21 33,387,537,644 33,507,881,594 9,710 9,745
128 ” 24,053,503,336 24,160,850,567 8,963 9,003
118 1 20 20,235,397,522 20,320,629,972 9,497 9,537
159 ’1 15,542,450,514 15,606,393,265 9,723 9,763
1f9 1 20 11,991,952,442 12,045,550,806 8,949 8,989
14 10,415,667,403 10,465,064,725 8,434 8,474
20 20
120 11 20 7,999,765,685 8,042,954,715 7,409 7,449
121 20 7,944,956,494 7,986,190,281 7,707 7,747
1;1 1 20 7,217,105,998 7,256,410,967 7,345 7,385
122 20 6,900,548,821 6,928,145,033 7,502 7,532
132 1 2 5,734,966,902 5,760,152,922 6,831 6,861
223 20 5,078,920, 169 5,102,093,584 6,575 6,605
2%3 1 21 4,231,458,411 4,252,480,998 6,038 6,068
254 ’1 3,981,565,554 4,001,021,887 6,139 6,169
224 1 20 3,680,652,792 3,698,292,501 6,260 6,290
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2g5 2 4,089,126,537 4,104,919,404 7,768 7,798
25 3,856,590,524 3,872,239,853 7.393 7.423
25 11 20 I’ I’ I’ I’ I’ I’ 7 7
2 2 3,586,927,368 3,601,481,391 7.394 7,424
27

r6 11 20 3,502,315,965 3,514,815,818 8,406 8,436
28 3,289,861,171 3,301,491, 662 8,486 8,516
27 20

29

57 11 20 3,036,565,320 3,047,348,252 8,448 8,478
338 2 2,545,314,203 2,555,520,570 7,482 7,512
31 2,425,732, 440 2.435,589,334 7.383 7.413
28 11 21 7 7 7 7 7 7 7 7
329 ’s 2,233,340,038 2,242,457 472 7,349 7,379
28 2,380,280,497 7,033

28 2,383,377,780 7.126

28 2,334,367,762 7,020

28 2,275,058,504 6,858

28 10 2,334,800,064 7,068

28 11 2,443,388, 424 7.482

28 12 2,450,518, 605 7.723

29 2,367,595,292 7,539

29 2,337,047,147 7.458

29 2,306,861,675 7,397

29 2,243,367,301 7.341

29 2,223,833,125 7.317

29 2,207,537,619 7.351
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18 . 148,949,210 776,454,288
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9,856,894 9,117,434
7,546,842 5,233,124
110,887 106,847
1,330,633 1,282,149
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18,958,995 15,849,150
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29 22
US TREASURY N/B 15,000.00 14,991.21
15,000.00 14,991.21
(1,672,119)
1
0.1 0.1
CITIGROUP COMMERCIAL MOR 310,000.00 314,480.92
COMM 2012-LC4 MORTGAGE T 100,000.00 103,884.48
COMM 2013-CCRE11 MORTGAG 130,000.00 132,571.59
COMM 2013-LC13 MORTGAGE 300,000.00 309,769.92
FANNIE MAE-ACES 97,109.67 94,844.89
FANNIE MAE-ACES 193,176.07 188,010.27
GS MORTGAGE SECURITIES T 150,000.00 155,979.15
JPMBB COMMERCIAL MORTGAG 300,000.00 306,018.57
UBS-BARCLAYS COMMERCIAL 315,114.00 324,380.71
UBS-BARCLAYS COMMERCIAL 50,000.00 51,187.72
UBS-CITIGROUP COMMERCIAL 133,974.13 139,399.84
WELLS FARGO COMMERCIAL M 105,000.00 106,895.34
2,184,373.87 2,227,423.40
(248,446 ,806)
12
9.2 9.5
21ST CENTURY FOX AMERICA 100,000.00 110,276.30
ABBOTT LABORATORIES 100,000.00 101,469.60
ABBVIE INC 230,000.00 232,540.12
ABBVIE INC 100,000.00 99,784.90
ACE INA HOLDINGS INC 110,000.00 110,753.61
ACTAVIS FUNDING SCS 270,000.00 276,102.81
ACTAVIS INC 140,000.00 140,155.54
AIRGAS INC 100,000.00 102,899.00
ALTRIA GROUP INC 125,000.00 144,290.62
AMERICAN AIRLINES 2013-1 99,074.92 102,047.16
AMERICAN ELECTRIC POWER 155,000.00 155,109.27
AMERICAN INTERNATIONAL G 165,000.00 166,057.98
AMGEN INC 300,000.00 302,406.00
AMGEN INC 120,000.00 118,005.24
ANADARKO PETROLEUM CORP 125,000.00 134,080.12
ANHEUSER-BUSCH INBEV FIN 90,000.00 91,338.30
APACHE CORP 100,000.00 103,875.30
APACHE CORP 50,000.00 51,082.60
APPLE INC 10,000.00 10,107.23
APPLE INC 100,000.00 101,323.60
ARROW ELECTRONICS INC 25,000.00 25,231.82
ATET INC 205,000.00 206,161.73
ATET INC 200,000.00 207,728.40
AVALONBAY COMMUNITIES IN 100,000.00 101,224.40
AXIS SPECIALTY FINANCE P 115,000.00 115,868.94
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BANK OF AMERICA CORP 140,000.00 145,033.00
BANK OF AMERICA CORP 95,000.00 95,980.21
BANK OF AMERICA CORP 75,000.00 74,967.15
BANK OF AMERICA CORP 145,000.00 163,902.78
BANK OF NEW YORK MELLON 200,000.00 198,946.40
BARCLAYS PLC 200,000.00 202,778.00
BARRICK GOLD CORP 90,000.00 97,835.22
BEAR STEARNS COS INC/THE 400,000.00 415,295.20
BEMIS CO INC 100,000.00 110,064.70
BIOGEN INC 60,000.00 61,326.00
BLACK HILLS CORP 25,000.00 25,128.82
BOSTON SCIENTIFIC CORP 20,000.00 20,287.14
BP CAPITAL MARKETS PLC 50,000.00 50,361.90
BP CAPITAL MARKETS PLC 150,000.00 148,939.95
BRINKER INTERNATIONAL IN 70,000.00 70,262.50
CA INC 35,000.00 35,431.62
CA INC 60,000.00 62,043.48
CANADIAN NATURAL RESOURC 100,000.00 103,196.70
CATHOLIC HEALTH INITIATI 25,000.00 25,172.82
CBS CORP 40,000.00 40,019.68
CELANESE US HOLDINGS LLC 100,000.00 109,022.10
CELGENE CORP 20,000.00 20,018.04
CELGENE CORP 90,000.00 92,000.25
CF INDUSTRIES INC 100,000.00 104,125.00
CITIGROUP INC 85,000.00 84,974.75
CITIGROUP INC 80,000.00 80,625.92
CITIGROUP INC 375,000.00 377,786.25
CONOCOPHILLIPS 125,000.00 133,058.12
CONOCOPHILLIPS CO 50,000.00 53,495.70
CONSOLIDATED EDISON INC 105,000.00 103,750.18
CROWN CASTLE INTERNATION 130,000.00 142,186.20
CVS HEALTH CORP 245,000.00 249,561.90
DELPHI AUTOMOTIVE PLC 50,000.00 51,219.20
DEUTSCHE BANK AG/LONDON 145,000.00 144,956.21
DEVON ENERGY CORP 50,000.00 52,160.30
DEVON ENERGY CORP 50,000.00 50,493.30
DISCOVER BANK/GREENWOOD 295,000.00 295,432.17
DOMINION GAS HOLDINGS LL 150,000.00 151,252.80
DOW CHEMICAL CO/THE 150,000.00 159,467.40
DUKE ENERGY CORP 50,000.00 50,190.55
EASTMAN CHEMICAL CO 100,000.00 101,565.00
El DU PONT DE NEMOURS & 30,000.00 30,082.83
ELECTRONIC ARTS INC 50,000.00 52,131.80
ENERGY TRANSFER PARTNERS 45,000.00 45,270.54
ENLINK MIDSTREAM PARTNER 35,000.00 35,059.67
ENTERGY CORP 50,000.00 54,238.00
ENTERPRISE PRODUCTS OPER 40,000.00 39,973.24
ENTERPRISE PRODUCTS OPER 70,000.00 71,111.04
EOG RESOURCES INC 250,000.00 252,008.25
EQUIFAX INC 60,000.00 59,736.30
EXELON CORP 40,000.00 40,734.88
EXELON CORP 15,000.00 14,964.01
EXELON GENERATION CO LLC 100,000.00 101,755.00
EXPRESS SCRIPTS HOLDING 10,000.00 10,212.45
FIDELITY NATIONAL INFORM 35,000.00 35,464.97
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FIDELITY NATIONAL INFORM 50,000.00 52,228.25
FIFTH THIRD BANCORP 100,000.00 102,187.00
FISERV INC 28,000.00 30,057.44
FLIR SYSTEMS INC 40,000.00 40,396.52
FORD MOTOR CREDIT CO LLC 100,000.00 114,294.80
FORD MOTOR CREDIT CO LLC 200,000.00 203,451.80
FORD MOTOR CREDIT CO LLC 200,000.00 203,432.00
FORTUNE BRANDS HOME & SE 45,000.00 45,663.48
GENERAL MOTORS FINANCIAL 60,000.00 61,026.96
GENERAL MOTORS FINANCIAL 60,000.00 60,285.48
GENERAL MOTORS FINANCIAL 130,000.00 131,705.21
GENERAL MOTORS FINANCIAL 70,000.00 70,541.38
GEORGIA POWER CO 90,000.00 90,106.74
GILEAD SCIENCES INC 110,000.00 111,528.56
GOLDMAN SACHS GROUP INC 50,000.00 51,398.75
GOLDMAN SACHS GROUP INC 390,000.00 404,480.70
GOLDMAN SACHS GROUP INC 195,000.00 195,736.12
GOLDMAN SACHS GROUP INC 60,000.00 59,452.50
GOLDMAN SACHS GROUP INC 50,000.00 50,517.85
GREAT PLAINS ENERGY INC 55,000.00 55,891.71
HARRIS CORP 55,000.00 55,676.00
HSBC USA INC 245,000.00 247,605.57
HUMANA INC 40,000.00 40,494.80
HUNTINGTON BANCSHARES IN 65,000.00 65,547.82
HUSKY ENERGY INC 100,000.00 112,467.90
INTERNATIONAL PAPER CO 94,000.00 100,051.72
JM SMUCKER CO/THE 125,000.00 126,537.25
JOHN DEERE CAPITAL CORP 200,000.00 203,006.20
JPMORGAN CHASE & CO 120,000.00 129,735.84
JPMORGAN CHASE & CO 200,000.00 200,222.00
KEYCORP 115,000.00 117,486.18
KINDER MORGAN ENERGY PAR 50,000.00 55,315.30
KINDER MORGAN ENERGY PAR 100,000.00 108,314.70
KLA-TENCOR CORP 50,000.00 50,133.80
KRAFT FOODS INC 30,000.00 31,580.43
KRAFT FOODS INC 125,000.00 135,820.12
KROGER CO/THE 200,000.00 202,229.00
LABORATORY CORP OF AMERI 55,000.00 55,103.45
LABORATORY CORP OF AMERI 50,000.00 50,463.20
LYONDELLBASELL INDUSTRIE 200,000.00 209,804.00
MACK-CALI REALTY LP 30,000.00 30,080.55
MAGELLAN MIDSTREAM PARTN 150,000.00 157,509.00
MARRIOTT INTERNATIONAL 100,000.00 104,743.10
MARRIOTT INTERNATIONAL 180,000.00 178,121.34
MCKESSON CORP 100,000.00 100,770.90
MEAD JOHNSON NUTRITION C 40,000.00 40,850.12
MORGAN STANLEY 360,000.00 374,648.40
MORGAN STANLEY 110,000.00 110,417.56
MORGAN STANLEY 100,000.00 108,534.50
MORGAN STANLEY 215,000.00 214,806.28
NABORS INDUSTRIES INC 100,000.00 102,605.00
NEWELL RUBBERMAID INC 110,000.00 110,374.22
NEWELL RUBBERMAID INC 100,000.00 101,935.90
NEXTERA ENERGY CAPITAL H 40,000.00 40,001.60
NEXTERA ENERGY CAPITAL H 75,000.00 75,139.57
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NEXTERA ENERGY CAPITAL H 25,000.00 25,176.70
NOBLE ENERGY INC 150,000.00 158,496.90
NOMURA HOLDINGS INC 35,000.00 35,392.31
NVIDIA CORP 100,000.00 99,277.40
ONEOK PARTNERS LP 45,000.00 45,054.27
ONEOK PARTNERS LP 65,000.00 65,970.64
PG&E CORP 165,000.00 165,937.03
PHILLIPS 66 PARTNERS LP 15,000.00 15,132.84
PLAINS ALL AMERICAN PIPE 125,000.00 130,271.00
POTASH CORP OF SASKATCHE 100,000.00 106,282.70
PSEG POWER LLC 45,000.00 45,777.01
QUEST DIAGNOSTICS INC 70,000.00 70,673.54
REALTY INCOME CORP 75,000.00 75,126.60
REYNOLDS AMERICAN INC 165,000.00 165,824.01
REYNOLDS AMERICAN INC 27,000.00 27,914.76
ROCK TENN CO 50,000.00 52,001.95
ROPER INDUSTRIES INC 55,000.00 55,069.96
SANTANDER UK GROUP HOLDI 90,000.00 90,907.02
SCRIPPS NETWORKS INTERAC 100,000.00 103,249.80
SEAGATE HDD CAYMAN 50,000.00 51,313.50
SELECT INCOME REIT 130,000.00 130,737.62
SEMPRA ENERGY 100,000.00 101,260.80
SHERWIN-WILLIAMS CO/THE 55,000.00 55,297.22
SHIRE ACQUISITIONS INVES 160,000.00 158,789.60
SIMON PROPERTY GROUP LP 160,000.00 161,918.72
SOUTHERN POWER CO 85,000.00 85,202.89
SOUTHWEST AIRLINES CO 95,000.00 96,286.01
SPECTRA ENERGY PARTNERS 60,000.00 60,885.78
STARBUCKS CORP 40,000.00 40,341.44
STRYKER CORP 50,000.00 50,632.25
SUMITOMO MITSUI BANKING 250,000.00 249,863.50
SUNTRUST BANKS INC 80,000.00 80,596.80
SUNTRUST BANKS INC 50,000.00 50,179.70
SYNCHRONY FINANCIAL 95,000.00 96,294.56
TEVA PHARMACEUTICAL FINA 185,000.00 181,295.93
TEXTRON INC 50,000.00 51,610.25
THERMO FISHER SCIENTIFIC 30,000.00 30,274.86
TIME WARNER CABLE INC 100,000.00 111,043.40
TIME WARNER CABLE INC 180,000.00 188,949.96
TIME WARNER INC 100,000.00 102,333.80
TORONTO-DOMINION BANK/TH 170,000.00 170,885.02
TRINITY ACQUISITION PLC 100,000.00 102,801.20
TYCO ELECTRONICS GROUP S 50,000.00 50,877.45
TYSON FOODS INC 25,000.00 25,319.60
UNITED TECHNOLOGIES CORP 140,000.00 140,173.88
UNITEDHEALTH GROUP INC 100,000.00 102,349.20
UNUM GROUP 20,000.00 20,274.96
VALERO ENERGY CORP 75,000.00 84,539.55
VENTAS REALTY LP / VENTA 35,000.00 35,057.68
VENTAS REALTY LP / VENTA 125,000.00 134,178.25
VERIZON COMMUNICATIONS 1 250,000.00 259,879.00
VERIZON COMMUNICATIONS 1 40,000.00 40,925.28
WALGREENS BOOTS ALLIANCE 100,000.00 101,537.00
WELLPOINT INC 130,000.00 132,921.10
WELLS FARGO & CO 140,000.00 142,003.82
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WELLTOWER INC 100,000.00 110,264.50
WESTERN GAS PARTNERS LP 65,000.00 65,288.86
WILLIAMS PARTNERS LP 100,000.00 105,000.80
WR BERKLEY CORP 50,000.00 54,396.90
WYNDHAM WORLDWIDE CORP 95,000.00 95,578.17
XEROX CORP 50,000.00 50,170.70
XEROX CORP 30,000.00 30,089.64
XLIT LTD 100,000.00 100,588.50
ZIMMER BIOMET HOLDINGS I 125,000.00 127,916.62
ZOETIS INC 75,000.00 77,760.37
20,698,074.92 21,218,917.83
(2,366,758,094)
200

87.8 90.4
2,616,877,019
(2.,616,877,019)
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2,549,299 2,985,643

36,735 25,000

99,785 82,977
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43,391 33,755
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177,615 190,049

4,496 5,841

173,118 184,208

475,607 424,693

4,743,591 5,615,586
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