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2"wn nniTp'e

7"Im
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"IN 1791InY 7RW Nwnn Y AN nNax

2"1n2 nNT NIYYNN 17'910Y NINNO 21N NINAR

a'no X7 .2

2"1n2 1P91INY IR Ntwnn 7w NINNo X7 AN NNar

2"1n2 NNT NI7WNA 1'910W NIN'NO X7 21N NINAR

NIMNOoN 2N NITIVN .2

8w

2'NO .X

n7vni (-AA) AN T2 TTA NITIMY NIN'NO NIMNON AIN NITIVN
n7vni (-AA) AN Ta NITIMY X7 NIN'NO NIMNON AIN NITIVN
n7vni (-AA) 2n'Ta n"vn NITMY NN'NOo NIMNOoN AN NITIVN
(-BBB:+A) an'ma T™T NITMY NIN'NO NIMNON 2N NITIVN
(-BBB:+A) an'Ta niTimy X7 NN'NO NIMNON 2N NITIVN
(-BBB:+A) ain'12 n"vn nITimy NIN'NO NIMNON 2IN NITIVN
NI X7 IR (-BBB) n qmin anTa TTA nimmy nin'no NiNNon ain NITIyn
NI X7 IX (-BBB) n qmin an T nimmyx X7 nN'No NIMNon ain NITyn
NI X7 IR (-BBB) n qmin anta n"un nimimy niN'no nifMnon ain NImyn
'no X7 .2

n7unl (-AA) AN'T2 T NITNX. NN'NO X7 NIMNOoN 21N NITIVN
n7vnl (-AA) 2n'Ta NImiRX X7 NNNO X7 NIMNOoN 2N NITIYN
n7vunl (-AA) an'T2 n"vn NITIMY. NN'NO X7 NIMNON AN NITIVN
(-BBB:+A) an'ma TT NITNX NN'NO X7 NIMNON AN NITIVN
(-BBB:+A) an'ma nimimy X7 NN'NO X7 NIMNON AN NITIVN
(-BBB:+A) 212 n"un niTmy  NN'NO X7 NIMNON 2N NITIVN
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82,459,453.19
109,383.09
31,983.52
10,216,074.07
520,254.69

3,050,570.38
314,824.97

33,899,155.26
717,207.22
21,197.42
205,157.88
10,178.78

NN'NO X7 NIMNON AN NITIVN
NIN'NO X7 NIMNON 2N NITIVN
NIN'NO X7 NIMNON 2N NITIVN
NN'NO X7 NIMNON AN NITIVN
N{7o0N NNILA |TA1D

NIN'NO X7 NIMNON 2N NITIVN
N{7o0N NNILA |TA1D

NIN'NO X7 NIMNON 2N NITIVN
N{7o0N NNILA |TA1D

7"Ima

2'No .X

nvnl (-A) 2N T nifskaw nNan 71N NIN'No NIMNoN 2N NITIVN

(-BBB:+BBB) an'T1a ni*7x vt ninan 7"ina NiN'NOo NIMNON 2N NITyN

nmIm X7 IX (-BBB) n qmin an T nirvxw ninan 7"ina nintno NiMnon ain nimyn
nyni (-A) 2N T2 NNT NN2N 7"IN2 NN'No NIMNoN 2N NITIVN

(-BBB:+BBB) ain*12 nint ninan 7"in2 niNNo NiMNon ain NImyn

NI X7 Ix (-BBB) n qman an'Ta nnt ninan 7"ina nin'no NiMNon din NITyn

a'no X7 .2

nvni (-A) 2N T nirf7kaw nNan 2"in2 NN'No X7 NIMNoN 2N NIMyn

(-BBB:+BBB) an'T1a ni*7xwt ninan 7N niN'no X7 NIMNon 2N NITyn

ninIm X7 Ix (-BBB) n qmin anTa niraxaw' ninan 7"ina nintno X7 nimnon 2in NITyn
N{790N NNIVA [TA1D NITAIVY

nITA X7 IX (-BBB) n qmMan ANt TTA NITny

nITa X7 IX (-BBB) n qman ANt nimmy X7

nImM X7 Ik (-BBB) n qmin anTa n"on niminy
NITIYY NI X7 IR (-BBB) n qmin anTa 710 nimny

NITIYY NIAIM X7 IR (-BBB) n qmin anTa nimnyx X7

NITIYY NI X7 I8 (-BBB) n qmin anTa n"un niminy

nnIm X7 Ix (-BBB) n qmin antTa niraxaw' ninan 7"ina nintno X7 niMmnon 2in NITyn
nvni (-A) AN nNT NN2an 2N NN'No X7 NIMNON 2N NITyN

(-BBB:+BBB) ain*1a nint ninan 7"ina nin'no X7 niMnon 1IN NITIvn

nmIm X7 Ix (-BBB) n qmin an T nint ninan 7"in2 ninfno X7 nimnon ain NImyn
N{790N NNIVA [TA1D NITAIVY

nmIm X7 Ix (-BBB) n qmin an T nint ninan 7"in2 ninfno X7 nimnon ain NImyn
NI AN NNAaR .3

8w

2'NOo .X

n7unl (-AA) AN'T2 T NITINY NIN'NO NIMNXAIR 2IN NNAX

n7unl (-AA) AN'T2 NITIRY X7 NINNO NIMNXAIR 2N NNAX

n7vunl (-AA) 2n'T2 n"vN NITIMY NN'NO NINIXIIFZ AN NNAR

(-BBB:+A) an'ma T NITMYX NIN'NO NIMAXAIR AN NNAX

(-BBB:+A) an'Ta niTimy X7 NIN'NO NIMANIIR AIN NNAX

(-BBB:+A) a1 n"un NITmMY NIN'NO NIMNXAIR 2N NNAX

nIImM X7 IX (-BBB) n Q1m0 anTa TTA DTNy NN'NO NINAXIIE AN NNAR

nIImM X7 I8 (-BBB) n qmin anTa nimmy X7 NN'NO NIMIXIIE AN NNAR

nINImM X7 Ix (-BBB) n qimin antTa n"on NITmy NIN'NO NIMNXAIR 2N NNAR

nyni (-AA) 2N T2 NINNKR NN AN NNAX

(-BBB:+A) an'Ta niNNX NIMIXAIE AN NNAX

NI X7 IR (-BBB) n qmin anrTa nnnx nifnxaig aimn ninax

a'no X7 .a

n7unl (-AA) AN'T2 T NITIMY NIN'NO X7 NIMANAIR AIN NNAX

n7unl (-AA) 2N'Ta NITINRY X7 NNNO X7 NIMANAIR AN NNAX

n7unl (-AA) 2n'Ta n"vn NITIMY NN'NO X7 NIMNXAIR AN NNAR

(-BBB:+A) an'ma T™ NITMY NN'NO X7 NIMIXAIE AN NNANR

(-BBB:+A) a2 niminx X7 NIN'NO X7 NIMNXAIR 2N NNAX

(-BBB:+A) a1 n"un nITimy NIN'NO X7 NINONIIR 2N DNAR

NITIYY NI X7 IR (-BBB) n qmin an T2 TTa nimmy NN'No X7 NIMNXalp ain NNax
N{790N NNILA |TA1D
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0'0d] q9'V0
NITIYY NI X7 IR (-BBB) n qmin an T2 nimmy X7 NN'NOo X7 NIMIXalg an NNax

N{7o0N NNIVA |TA1D

NITIYY NIAIM X7 I8 (-BBB) n qmin anT2a n"un nimmy ninfno X7 NN ain NNax

N{7o0N NNILA |TA1D

650,130.19 nIImM X7 IX (-BBB) n 1m0 anTa TTA NITIMY NN'NO X7 NIMNXAIR AN NNAaR
- nIImM X7 IX (-BBB) n 1m0 antTa NImmy X7 NINfNo X7 NN 2N NNax
107,889.59 niImM X7 Ix (-BBB) n qmin anTa n"on NITmy NIN'No X7 NN 2N DNAX
n7vnl (-AA) 2N T2 NINNK NIN'NO X7 NIMNXAR AIN NNAX

(-BBB:+A) an'Ta niNNX NN'NO X7 NIMNXAEZ 21N NNAR

|T21D NITIYY NI X7 IX (-BBB) n q1man anTa nNNX NNNOo X7 NINIXIP 2N NNAX

N{Po0on NNiva

nIImM X7 IX (-BBB) n 1m0 an T nNNX NIN'NO X7 NIMAXE 2N NNaR

7"Ima

2'NOo .X

nvnl (-A) 2N T2 2" INANMRIY NNAN 1'910Y NIN'NO 2N NINAR

230,545.74 (-BBB:+BBB) an'1a ?"Inani*7xw' niNAaN 17'910W NIN'NO 1IN NNAR
247,441.44 nnIm X7 IR (-BBB) n qmin an T 2Minanir'?xawt ninan 1'o91nw NiN'NO 2N NNAX
4,473.81 n7vunl (-A) 2an'T2a 7"IN2 NNT NINAN 17'930Y NIN'NO 21N NNAX
409,387.16 (-BBB:+BBB) an'1a "IN NINT NNAN 1'91NY NIN'NO 1IN NINAR
161,100.84 niImM X7 Ix (-BBB) n qimin antTa 2"ina NNt NNAn 17'93nY NIN'RO 21N NNAR
a'no X7 .2

n7vnl (-A) 2N T2 7"1IN2 NIFYRIY NNAN 17'910Y NINMNO X7 21N NNAX

(-BBB:+BBB) an'1a 7"Iin2 N7 NINAN 17'91NY NINYNO X7 21N NNAX

8,119.78 nIImM X7 IX (-BBB) n qmin antTa 2"ina nirfkaw nNAN 17'91nw NIN'NO X7 2N NNAaX

26,471,482.72
11,123,082.33
2,461,349.58
2,961,014.61

1,322,218.10

4,176,224.06

7,821,870.60

19,168,177.44

NI X7 IX (-BBB) n qman antm 2"ina niraxawr ninan 1'91nw NN'NOo X7 AN NNAaR
N{790N NNIVA [TA1D NITAIVY

n7vnl (-A) 2an'T2a 7"IN2 NINT NNAN 17'910Y NN'NO K7 21N NNAX

(-BBB:+BBB) an'T1a 7"In2 NINT NNAN 17'910YW NIN'NO X7 21N NNAX

NI X7 IX (-BBB) n min anm 2"iIna NNt nnan 1'1ny niN'No X7 2N NNaN
NI X7 IR (-BBB) n min antm 2"iIna NNt nNan 17'91ny NiN'No X7 2N NNaN
N{790N NNIVA [TA1D NITAIVY

nin 4

8w

2'NO .X

25 X"n TTN7 N"WN NN

75 X"n TTN7 Nd"WN NN

N NN

YIX2 NINN0IN NINT Nifn

(long)call 001 ni'xoIx

(short)call 001 ni*x9Ix

a'no X7 .a

niN'no X7 ninn

7"Ima

2'NO .X

7"In2 nNNoIY NI'PRY NN YW Nifn
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7"In2 NNt nNan 7w ninfno X7 nin

20 nimiyna nypwn .5
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3,196,615.47 2"In2 NN TTA NIPNNY 70 NITIVN2A nYpYn

51,202.43 YIX2 N"aXR TR NIZNNY 70 NITIVN NYpYn

34,176,432.53

97,199.09
15,056.79

5,051,376.31
11,720.22

471,373.97
1,913,918.69
1,146.99
8,888,731.29

127,509.43
6,848,514.70
3,785,718.32

18,536,390.88

83,054.32

1,200.76

-6,772,371.47
1,470,025.14
8.27
-95,552.03

7"1N2 N"AR "TTA NINNY 70 NITIVNA NYpYn

YIX2 10N 70 NITIVNA NYpwin

YIX2 NINNX 70 NITIVN] Nypwn

7"1In2 nNnoa

NI T NIpNnY 7"1In2 NNN0IY 70 NITIVNA nYpwn
N"ax 'TTN NIpnAY 7"IN2 NINNOIY 70 NITIVNA NYpYn
7"1n2 h0n2a 70 NITIYNA Nypwn

7"In2 nnNX 70 NITvna nypwn

NINNI NN NISNNWA NITIYN .6

xwn

NINNI N2 NISNNYA NITIVN

7"Im

1I¥117 N"AX -NINK] NIPZA NISNNYN NITIVN

M7wnn N"ax -NINKI NINPA DISNNYN NITIVN

NI'IN -NIIAKI NP NISNNWA NITIVN

ANX -NIINK] NP2 NISNNYWA NITIVN

nypwn Ny .7

xwn

|12'0 [IN Ny

AT NIy

"1 Ny

NNNK NYPYN Ny

7"Im

2"1n jip'o 10 Ny

2"In2 T Ny

2"Ina " Ny

7"In2 nNNX NYpwn Ny

(WARRANTS) n'¥oIx and> .8

xwn

I'NO .X

D'NO NI'¥SIX 'AND

a'no X7 .a

7'NO X7 N'Y9IX AN

7"1ma

I'NO .X

7"In2 D"'NO NI'YDIX AN

2'No X7 .2

7"1n2 D"1'NO X7 NI'YOIX AN

o" TNy 0'7in .9

8w

2'NO .X

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

'No X7 .2

n'no X7 (FORWARD, SWAP) ni'm 771> 0T 7y 0" T'ny 07N
n'no X7 (FORWARD, SWAP) n"on/n"w 2y o TNy 0'7in
n'no X7 (FORWARD, SWAP) n"un/n"on 2y o TNy o'7in
nrno X7 (FORWARD, SWAP) n'an 7y v T'ny 07N
n'no X7 (FORWARD, SWAP) oanx v T'ny 0'7In
7"Ima

2'N0 .X
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379,534.57

134,061.76
-36,526.41

7"In2 FUTURES - n'no o*T'ny 0'7IN

2'No X7 .2

n"'no X7 7"ina (FORWARD, SWAP) nian 7710 ov1m™ 2y 0Ty 0'71in
n'no X7 7"ina (FORWARD, SWAP) yavn 7y o T'ny 0'7in
n'no X7 7"Ina (FORWARD, SWAP) n'an 2y o T'ny n'1in
n'no X7 7"ina (FORWARD, SWAP) onx o T'ny 0'7in
nryoix .10

8w

1'NO0 .X

(long) nin'no nirm 7715 0T 7V NINYDIR

(short) nn'no nian 771> 0T 7Y NI'YOIXR

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

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

(long) nin'no nan 7y NI'voIX

(short) nn'no nram 2y niryoIx

(long) nin'no nINX 0'021/D'TTN 72V NI'YDIX
(short) nn'no o'NX 0'031/0' TN 7V NI'YDIX

7'No X7 .2

(long) nin'no X7 NI 7215 0T 7V NINYOIN
(short) nin'no X7 nin 771> 0T 2V NINYOIX
(long) nin'no X7 n"un/n"w 7y NI'YOIXR

(short) nin'no X7 n"on/n"w 7y NI'YoIX

(long) nin'no X7 N"on/n"vn 7V NIYOIXR

(short) nin'no X7 n"vn/n"vn 72y NIYoOIX

(long) nin'no X7 n'am 7y NI'YOIXR

(short) nn'no X7 n'an 2y NirvoIx

(long) nin'no X7 NINNX NI'YDIR

(short) nn'no X7 niNNX NILY9IXR

7"Im

I'N0 .X

(long) nin'no 7"ina nifan 921> 0T 7V NIYYOIN
(short) nn'no 7"ina niran 9715 0 1™M 2V NI'YDIN
(long) nin'no 7"In2 yaun 7y nirvoIx

(short) nn'no 7"ina yaoun 7y niryoix

(long) nin'no 7"Ina nram 2y NIrvsIN

(short) nn'no 7"1na nxam 72y NIrYoIx

(long) nin'no 7"in2 niNINo 7y NI'YOIX

(short) nin*no 7"ina niNINo 7y NIryoIX

(long) nin'no 7"Ina oINK 0'021/D' TN 7Y NI'YOIX
(short) nin'no 7"ina n'NX 0'021/0'TTA 7V NIYYDIN
2'No X7 .2

(long) nin'no X7 7"Ina nin 7715 07N 7Y NIYYOIX
(short) nin'no X7 7"Ina nian 771> 01T 7V NILYOIX
(long) nin'no X7 7"Ina yavn 7y NI'vsIx

(short) nn'no X7 7"Ina yavun 7y nirvaix

(long) nin'no X7 7"1na n'an 7y NIroIN

(short) nn'no X7 7"In2 nam 7y NIYoIx

(long) nin'no X7 7"IN2 niNINo 7y NI'YoIX

(short) nn'no X7 7"In2 nNINO 7y NI'xoIX

(long) nn'no X7 7"INa 0'021/0' 1M 7Y NI'YOIR
(short) ninno X7 7"1n2 0'031/D*TTN 7V NI'YOIXR
D2n 0N 11

xwna
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266,699.02

12,530.87

1,609,087.74

25,210.19

I'N0 .X
nnoam Ny

'NIWNK 0'01 0111 NNVAIN N7 DY 7XIY D'1AIN DNIXIN
NI';M 0'02 0311 NNVAIM N7 DY 7XIY DNAM DININ
1'2M 0'02 0211 NNVAIM N7 DY 7RIYI DNAIM DNNIN
Ya0un 0'02 0211 NNLVAIM |7 DY 7RIY DA DNININ
TTn 0'01 0211 NNVAIM N7 DY 7KW DA DNNIN
INX 0'01 0211 NNVAIN N7 DY XY DN DMININ
nnoam X7 Dy

'NIWUK 0'01 0211 NNVAIM X7 N7 DY 7RIY DN DNXIN
NI'1N 0'02 0211 NNVAIN K7 N7 QY 7RIY DDA DMXIN
N2 0'02 0211 NNVAIN X7 NP DY 7XIYA 012N DNXIN
yaun 0'01 0311 NNVAIM X7 N7 DY 7KW 02N DNXIN
TTA 0'02 0311 NNVAIN X7 NP DY 7XIY 012N DNXIN
ANKX 0'01 0211 NNVAIN K7 [Nj7 DY 7KXW 0AIN DNXIN
D'22IN NRITPO

'KIWN 0'021 0211 NNVAIN N7 DY XY 022N NNITPO
NI'IN 0'02 0211 NNVAIM N7 DY 7RIY 02N NNITES
1N'2M 0'02 0211 NNVAIM N7 DY 7RIY 02N NNDITRS
yY2auUN 0'021 0211 NNVAIN [N DY XY DIAUNNNITPO
TTn 0'02 0211 NNVAIM N7 DY 7RIYA DA NINITRD
INX 0'02 0211 NNVAIN [N DY XY DN NNITRO
D'NAINA DMIXIN

n7vni (-AA) an'Ta 78w (Tranch) ain nadw
(-BBB:+A) an'1a 78w (Tranch) ain naow

noni (+BB) an'Ta 78w (Tranch) ain naow

28w (Equity Tranch) ain naow

a'no X7 .a

nnoam Ny

'KIWN 0'021 0211 NNVAIN N7 DY 7XIYI D1AIN DMXIN
NI'IN 0'02 0211 NNVAIM N7 DY 7XIY 02N DNININ
1'2M 0'02 0211 NNVAIM N7 DY 7KW 02N DNNIN
yYaun 0'01 0211 NNVAIM |7 DY 7RIY 02N DNININ
TTn 0'02 0211 NNVAIM N7 DY 7RIYA DA DNNIN
INX 0'021 0211 NNVAIN [N7 DY XY DAIN DMIXIN
nnoam X7 Dy

'NIWN 0'01 0311 NNVAIN X7 N7 DY 7NIW2 DYAIM DNNIN
NI"IN 0'01 0211 NNVAIN X7 N7 DY 7XIY' 012N DMIXIN
1N'2M 0'02 0211 NNVAIM X7 N7 DY 7XIY D'1AIN DNXIN
yYa0un 0'01 0311 NNVAIM X7 N7 DY 7KW DM DNXIN
TTn 0'02 0311 NNVAIM X7 NP DY 7XIY 012N DNXIN
INK 0'01 0211 NNVAIN X7 N7 DY 7KW DNAM DNININ
D'22IN NNITPO

'NIWNK 0'01 0211 NNVAIN N7 DY 7XIY' 021N NRITPO
NI'M 0'02 0211 NNVAM N7 DY 7KW DN NRITED
N'2M 0'02 0211 NNVAIM N7 DY 7XIYI DNAIM DNNIN
Ya0n 0'01 0211 NNVAIM |17 DY 7RIY' 0AIN DNININ
TTn 0'01 0211 NNVAIM {7 DY 7NIWI DNAIM DNININ
INK 0'01 0211 NNVAIN N7 DY 7XIY' D'AIN DMININ
D'NAIXA DMIXIN

n7vnl (-AA) an'Ta 78w (Tranch) ain nadw
(-BBB:+A) ain'ma 78w (Tranch) ain nidw

nouni (+BB) anTa Yxwna (Tranch) ain n1dw
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1,275,984.76

78w (Equity Tranch) ain naow

7"Im

2'NO .X

nnvam Py

INIWN 0'01 0211 NNLAIM NP DY 7"'IN2 DA 0NN
NI'IN 0'02 0211 NNLVAIM 7 Oy 7"IN2 0aIN DN
N'2M 0'02 0211 NNLVAIM 7 oY 7"IN2 DaIN DX
yaun 0'01 0211 NNLVaM N DY 7"IN2 0N DMNIN
TTn 0'02 0211 NNLVAIM 7 Oy 7"IN2 0N DX
ANKX 0'01 0211 NNV N7 DY 7"IN2 DA 0DMNIN
nnvam X7 Ny

INIWK 0'01 0211 NNVAIN X7 N7 DY 7"IN2 0'am DX
711N 0'02 0211 NNVAIM X7 N oy 7"IN2 0aIN DNXIN
N2 0'02 0211 NNLVAIM X7 N7 oy 7"IN2 0aIN DNXIN
Ya0n 0'021 0211 NNLAIM X7 NP DYV 7"IN2 DaM DXIM
TTn 0'02 0211 NNLVAIM X7 D7 oy 7"IN2 DaIN DNXIN
ANKX 0'01 0211 NNVAIN X7 N7 DY 7"IN2 D'1aM DNXIN
D21 NNITRD

'NIWN 0'01 0211 NNLAIM NP DY 7"IN2 DAIM NRITRD
NI'IN 0'02 0211 NNLVAIM 7 Oy 7"IN2 DA NNRITPD
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