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1. nirm7wnn ain NNaR

xwn

7'N0 .X

119819.41 TN NITINMX NIN'NO NIM7WUNn 2N NNAR
91352.98 ("NY) Ny n"aMa NIMNY X7 NNNOo NIM7YUNA 2N NNAR
28491.89 (11'72) Nn1nwn a2 nimY X7 NNNO NIFMYWNN AN NNaR
Nn"VN NITMX NN'NO NIM7YUNN 21N NNAR

8282.34 n"pn
a'no X7 .

702N NISIA NITYIM 2N NNAR

2">wn nniTp'e

7"Ima

7'N0 .X

600.5 7"IN2 1PoNY IR Nwnn 9w aIn nNax
1462.48 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

N7wni(-AA) AN'T2ATTA NITIM¥NIN'NO NIMNON 1IN NITIVN

N7wni(-AA) AN TANITINY X7NIN'NO NIMNOoN AIN NITIVN

N7vni(-AA) 2N Tan"vn NITM¥NIN'NO NIMNON 21N NITIVN

(-BBB:+A) an'TaTTn NITIN¥NN'NO NIMNON 1IN NITIYN

(-BBB:+A) an'manimmy X7NN*NO NINNON 1IN NITyN

(-BBB:+A) an'Tan"vn NITMynNN'No NINNOoN N NITIYN

NI X7 Ix(-BBB) n 11n1nan AT NITMXNN'NOo NINNoN 1IN NITyN
NI X7 Ix(-BBB) n 11n1inanTanimmy X7NN'No NiNnon ain NITIyn
nimIm X7 I(-BBB) n qminantTan"vn nimnxnin'no nNiMnon ain Nimyn
7'no X7 .2

N7vni(-AA) AN TATTA NITIAY NN'NO X7 NIMNON 1IN NITYN
N7wnI(-AA) AN TanIminX X7 NNNO X7 NIMNON 2N NITIVN

N7wni(-AA) an'1an"un NITMY NN'NO X7 NIMNOoN 21N NITIYN
(-BBB:+A) an'TaTT NITMY NN'NO X7 NIMNOoN 2N NITIVN

(-BBB:+A) an™manimmny X7 NN'NO X7 NIMNON 21N NITIYN

(-BBB:+A) an'1an"vn niminy nN'NO X7 NIMNON AN NITIVN
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126315.55

30925.24

71073.35
33599.63

9991.97
4302.25

NI X7 IX(-BBB) n 11m1nan TaT™m Nimmy NN'No X7 NiMNon 1IN NITvn
NI K7 IR(-BBB) n Jiminan manimny X7 nN'no X7 niMnon 2N Nimyn
NI X7 IX(-BBB) n 1minantan"vn niminy nN'No X7 NiMnon ain nimyn
X7 IN(-BBB) n 11n1nanTATTA NITMX NN'NO X7 NIMNON 2IN NIMYN
N{P90N NNIVA [TA1D NITAIYYNIANITN

N7 IX(-BBB) n Jimnan Tanimny X7 NN‘No X7 NiMNon 2in Nimyn

N{P90N NNIVA [TA1D NITAIYYNIANITN

X7 IX(-BBB) n qmainan'Tan"un nimmy NN'No X7 NiMNon 2N NITyn
N{P90N NNIVA [TA1D NITAIYYNIANITN

7"Ina

70 .X

N7vuni(-A) AN Tanr'7’xw NN 7"IN2 NN'NO NIMNoN 1IN NITIYN
(-BBB:+BBB) an'Tani'7xaw' ninan 7"ina nin'no NiMNon 1IN NITyn

X7 IX(-BBB) n qJmanan'mani7kawr nnan 7"in2 niN'no NiMnon ain NImyn
nmiIm

N7uni(-A) AN TaNNT NNAaN "IN NIN'NO NIMNOoN 21N NITIYN
(-BBB:+BBB) an*1Tannt nnan 7"in2 niN'no NiMNon ain NITyn

nmiIm

o X7 .2

n7uni(-A) AN'Tanr7’kav nnan 7"ina nN'No X7 NIMNoN 2N NIMyn
(-BBB:+BBB) an'Tani'ykaw' ninan 7"ina niNNo X7 NiMNon 2N NITyn
IX(-BBB) n qminanTanir'7xiwr nnan 7"ina nNfno X7 NiMnon ain nimyn
N{P90N NNIVA [TA1D NITAIYYNIAITA K7

IX(-BBB) n qminanTanir'7xiwr nnan 7"ina nnfno X7 NiMNon ain nimyn
nnmImm X7

n7vni(-A) AN TAnNT NN2n 7N NN'NOo X7 NIMNonN 2N NITIVN
(-BBB:+BBB) an*1Tannt ninan 7"Ina nN'Nno X7 NiMNon 1IN NiTiyn

X7 IX(-BBB) n qiminan'Tannr nnan 7"In2 nin'no X7 niMnon ain niTiyn
N{P90N NNIVA [TA1D NITAIYYNIAITN

nmiIm

3. NIM¥E 2N NNaR

8w

IO .X

N7wni(-AA) AN TATTA NITIMXNIN'NO NINIXAIP AN NNAR

N7wni(-AA) AN TanImnY X7NIN'NO NINXAIR AIN NNAX

N7wni(-AA) AN Tan"on NITMXNMN'NO NINIXIIPE AN NNAR

(-BBB:+A) an™TaTTn NITMXNN'NO NINXIIPZ AN NNAR

(-BBB:+A) an'TaniTmy X7NN'NO NINNXAIE 2N NNAX

(-BBB:+A) an'1an"un nImnxnnN'No NIIxXiE 2N NNax

NI X7 IX(-BBB) n 11n1naNTATTA NITINXNIN'NO0 NINIXAIP 2N NNAR
NI X7 Ix(-BBB) n 1minantTanimmy X7NN'No NINXIp AN NN
NI X7 IX(-BBB) n 1minan man"un nimmynn'no NIIxXip ain NNax
N7wni(-AA) AN'TANNNK NINXIIPZ AN NN

(-BBB:+A) an'Tannnx NIXalp 2N NNax

niIm X7 Ix(-BBB) n 11minan Tannnx niMxaig 2in nNax

7'no X7 .2

N7wni(-AA) AN TATTA NITINYNN'NO X7 NINIXIIE AN NNAR

N7wnI(-AA) AN TaNITINY X7NNMNO0 X7 NINIXAIE 2N NNAX

N7wni(-AA) 2an'Tan"vn NIMMYNNMO K7 NINXIIF 2N NNAX

(-BBB:+A) an'TaT™ NITMXNN'NO X7 NIIXAIZ 2N NNAX
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503.7

3705.64
3535.07

8556.15
55557.02
8095.85

78074.93
37082.15
14991.63
11573.99

8873.43

(-BBB:+A) anmanimmy X7NN'No X7 NiMIXaip 2N NNax

(-BBB:+A) an'Tan"un NITmMyNIN'NOo X7 NINIXAIR 2N NNAX

X7 IX(-BBB) n qminanm1m NImm¥NNNo X7 NINIXAIE 2N NNAR

790N NNIVA [TA1D NITIYYNIAITN

X7 IX(-BBB) n qmainan maniminy X7nN'No X7 NP 2N NNAaX

790N NNIVA [TA1D NITIYYNIAITN

X7 IR(-BBB) n qmanan'man"vn nimmxnnNo X7 Nixaip 2N NNax
790N NNIVA [TA1D NITIYYNIAITN

NI X7 Ix(-BBB) n 11n1nan AT NITNMYNN'No X7 NIMIXaiR 2N NNaX
NI X7 I(-BBB) n Jiminan Tanimny X7NN'No X7 NiNIxiig 2N NNax
nim X7 Ir(-BBB) n 1minantTan"un nimmynn'no X7 NNl AN NNax
N7uni(-AA) AN TAaNNNR NN'NO X7 NIMNXIP AN NNAR

(-BBB:+A) anTannnx NN'NO X7 NINXaZ 2N NNAaN

N7 IX(-BBB) n q1in1nan Tannnk nN'No X7 NiMNxap AN NNax

N{P90N NNIVA [TA1D NITAIVYNIAITN

NI K7 IR(-BBB) n in1nan Tannnk nN'No X7 NiMNxap ain NNax

7"Ina

7'N0 .X

Nwni(-A) AN T27"1IN2 NIYRIY NNAN 1['910Y NN'NO Q1IN NNAN
(-BBB:+BBB) an'T12%7"IN2 NI'7RIW NNAN [7'910Y NIN'NO 1IN NNAN
nmiIm

N7uni(-A) 2AN'127"IN2 NNT NNAN ['910Y NIN'NO 21N NNAX
(-BBB:+BBB) an'127"In2 NINT NNAN 17'910Y NIN'NO 1IN NNAX

NI X7 IR(-BBB) n qin1nan %" ina nnt nin2an 1i7'o1n NN'NO 1IN NNAX
o X7 .2

N7wnI(-A) AN T27"1IN2 NIMYRIY NNAN 1['910Y NIN'NO X7 21N NNAX
(-BBB:+BBB) an*127"In2 NI*PRIY NINAN 17'910YW NINNO K7 21N NNAX
X7 IN(-BBB) n qminan'ma%"ina niykawt niNan 17'91nY NNFNO X7 21N NNAR
nmiIm

X7 IN(-BBB) n qminan'm%"ina Ny niNan 17'913nY NNFNO X7 21N NINAR
N{PO0N NNIVA [TA1D NITAIYYNIAITN

n7wni(-A) AN T2%"IN2 NNT NN2N 1[7'910YW NIN'NO X7 2N NNAR
(-BBB:+BBB) an'127"In2 NINT NINAN 17'910YW NINNO X7 21N NNAX
nmiIm

X7 IR(-BBB) n 7minan'm%"ina NNt nnan 1i7'o01nw NN'NO X7 2N NNAaX
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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20981.58

5647.69
11818.16
24190.08

61405.91

1269.84

11323.92

2444311
11702.6

24.67

51.9

3.38

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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18.62
1615.44
39.33
-655.18

6190.19

553.67

17.6
-27.6

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 7V NIYoIR

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

(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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1066.83

(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

n7wni(-AA) an'Ta 78w (Tranch) ain naow
(-BBB:+A) an'Ta xawna (Tranch) ain naow
nouni(+BB) an Yxwa (Tranch) ain ndw

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

'NIWK 0'01 0211 NNVAIN X7 N7 DY 7KW DYAIN DNXIN
NI 0'02 0211 NNVAIN X7 N7 DY 7NIY' 0'2M DNIXIN
1N'aM 0'01 0211 NNVAIN K7 N7 DY 7XIY 012N DININ
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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

n7wni(-AA) an'ma7xwa (Tranch) ain naow
(-BBB:+A) an'maxawna (Tranch) ain ndw
nuni(+BB) anrTa7xawna (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

n7wni(-AA) an'Ta%7"Ina (Tranch) ain nadw
(-BBB:+A) ana?"ina (Tranch) ain naow
noni(+BB) an'm%"Ina (Tranch) ain naw

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

022N NRITRS
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