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D'UTIN NWIY TV 7¥ DN9IpN? N"ona NITR'

7Y nnm A

nImwnn ain nnax .1

xwna

7'N0 .X

TTA NITIAX NN'NO NIM7WNn 2N NNAR

(hnw) Ny n'ana nimmy X7 NN'NOo NIM7wNnn 2 NNaR
(n'7+2) NInwn NN NIMMY X7 DNNO NIFMYWNN 2N NNAX
Nn"0VN NITIAY NIN'NO NIM7?YNN 2IN NNAX

n"pn

7'N0o X7 .2

"InMm" 2100 NITYIM 2N NNAR

(4.86% nran) "Tv" 210N NITYIM 21N NNAR

(5.05% nran) "Tw" a1o0n NITYIM 2N NNAaR

NINNX NITYI'A 21N NNAR

2"wn niTpe

7"1na

7'NO .X

7"1N2 1791unY XY N7wnn 7w 2N nNax

2"IN2 NNT NI7wNn 17'920W NIN'NO 21N NNAR

7'N0o X7 .2

7"1N2 1793nw 7XW N7wnn 7w NNtNo X7 2N NNax

2"IN2 NNT NI7wNn 17'910Y NIN'NO X7 21N NNAR

NIMNoN 2N NITIyN .2

7§

7'NO .X

n7uni (-AA) 2N T2 TTA NITIAY NNNO NIMNOoN AIN NITIVN
n7vni (-AA) 2N NITMY X7 NIN'NO NIMNOoN 21N NITIYN

n7uni (-AA) 2n'T2 n"vn NITMX NN'NO NIMNONA 2N NITIVN
(-BBB:+A) AN T NITINY NNNO NIMNOoN 2N NITIVN
(-BBB:+A) an'Ta nimny X7 NIN'NO NIMNON 2IN NITIVN
(-BBB:+A) an'T1a n"un NITIAX NIN'NO NIMNON 21N NITIVN
NI X7 IX (-BBB) n 7min an'm T nimmy NN'NOo NIMNOoN AN NITIVN
NI X7 Ix (-BBB) n qman an'Ta NIy X7 NIN'NO NIMNON 2IN NITIYN
niIm K7 Ix (-BBB) n min an'Ta n"'on nimimy NNNOo NIMNoN N NITIVN
7'no X7 A

n7uni (-AA) 2N'T2 TT NITIAY. NIN'NO X7 NIMNON 21N NITIVN
n7vni (-AA) 2N NITNY X7 NN'NO X7 NIMNOoN 2N NITIYN
n7uni (-AA) 2n'T2 n"vn NITMX  NIN'NO X7 NIMINON 2N NITIYN
(-BBB:+A) an'Ta TTA NITINY NN'NO X7 NIMNON 2N NITIVN
(-BBB:+A) an'Ta niTinx X7 NIN'NO X7 NIMNON 2N NITIYN
(-BBB:+A) an'T1a n"un NITiNXY NIN'NO X7 NIMNON 21N NITIYN
NI X7 IX (-BBB) n 1m0 an'm T nimin¥. NN'NOo X7 NIMNOoN AN NITIVN
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94,238,717.38
104,340.41
211,912.29
9,746,013.91
430,235.40
277,362.75
3,167,024.74
256,723.64

33,375,759.31

12,874.33
1,234,731.41

104,694.26

NIAITA X7 IX (-BBB) n qmin an'ma nimmy X7 NN'No X7 NiMNon ain NITiyn

NI X7 Ik (-BBB) n qman an'ma n"un nimmx  niM'No X7 NIMNoN 2N NITvn
NIMIYY NI X7 IX (-BBB) n man anTa 7 nimmy niNNo X7 NiMnon 2In NITyn
Nj7o0n NNV |TA1D

NIMIYY NI X7 IX (-BBB) n man an Ta nimny X7 niNNo X7 ninon 2in NITyn
N{j7o0n NNV |TA1D

NIMIYY nam X7 1IX (-BBB) n qman anTa n"on nimmy niNNo X7 nnon 2N Nimyn
N{j7o0n NNV |TA1D

7"Ina

2'NO . X

n7vni (-A) AN NIPRIY NNAan 2N NIN'No NIMNoN 21N NITIVN

(-BBB:+BBB) an'1a ni*7x W' ninan 7"Ina NiN'no NiMNon 2N NITyn

nmM K7 IX (-BBB) n man antm niraxw ninan 7"ina niNfno NiMNon ain NIMyn
n7uni (-A) 2N T2 NNT NN2N 7"IN2 NIN'NO NIMNoN 21N NITIVN

(-BBB:+BBB) an'1a nint nnan 7"ina nin'no niMnon ain NiTyn

NI X7 IR (-BBB) n min an'm nnt nnan 2"ina nin'no nifnon 2N NITyn

7'no X7 A

n7uni (-A) AN T2 NIRIY NNAN 7N DINYNO X7 NIMNON 21N NITIVN

(-BBB:+BBB) an'1a ni'sxawr ninan 7"ina ninno X7 nimnon ain nimyn

NI X7 IX (-BBB) n min an'ma nirvxawr nnan 7"ina niNfNo X7 NiMNon 2N NITyn
N{790N NNIVA [TA1D NITAIVY

nmM X7 IX (-BBB) n qman anm nirfsxw nnan 7"ina nintno X7 nimnon ain nimyn
n7uni (-A) 2N T2 NINT NN2N 7"IN2 NIN'NO X7 NIMNON 2N NITIVN

(-BBB:+BBB) an'1a nint ninan 7"ina ninrno X7 nimnon ain Nimyn

ninIm X7 Ix (-BBB) n man anTa nint ninan 7"ina nintno X7 NiMnon ain Nimyn
N{PO0N NNIVA [TAD NITAIVY

nimIm X7 Ix (-BBB) n man anTa nint ninan 7"ina nin'no X7 niMnon ain Nimyn
NINXAP 2N NNAR .3

7§

7'NO .X

n7uni (-AA) 2N T2 TTA NITIAY NN'NO NIMIXAIR 2N NNAXR

n7vni (-AA) 2N NITMY X7 NIN'NO NIMNXAIR 2N NNAX

n7uni (-AA) 2n'T2 n"vn NITMYX NIN'NO NIMNNAIR AN NNAX

(-BBB:+A) AN TTA NITINY NIN'NO NINNXAIE 21N NNAR

(-BBB:+A) an'Ta nimimy X7 NIN'NO NINIXIIP 2N NNAX

(-BBB:+A) an12 n"un NiTiny NNNO NINIXAIZ 21N NNAR

NI X7 IR (-BBB) n min an'm 7T nimmy NN'NOo NIMIXALR AN NNAR

NI X7 IX (-BBB) n qman an'Ta NIy X7 NIN'NO NIMIXAIR AN NNAX

niIm X7 Ix (-BBB) n min an'Ta n"on nimimy NNNOo NIMINAIR AN NN

n7yni (FAA) AN Ta NNNXR NIMXIE 2N NNAR

(-BBB:+A) an'Ta NINNKXK NIMMXAIR 21N NNAXR

NI X7 I (-BBB) n 1NN AN T NNNXK NIMNXAIR 2N DNAR

7'N0o X7 .2

n7vni (-AA) 2N TT NITINY NIN'NO X7 NN AN NNAR

N7uni (-AA) 2N'T2 NITMY X7 NN'NO X7 NINIXAIR AN NNAR

n7vni (FAA) 2N T2 n"'vN NITINX NNNO X7 NINIXIIP AN NNAX

(-BBB:+A) an'Ta TTA NITINMY NIN'NO X7 NINIXAIR AN NNAR

(-BBB:+A) an'T1a nimimx X7 NIN'NO X7 NINXaIR 2N NNAR

(-BBB:+A) an'12 n"un NITMY NIN'NO X7 NIMNXIIE 2N NNAR

NITIYY NITA X7 IX (-BBB) n q1n1n AN T2 7T NITmy NNNo X7 NN 21N NNAX
N{790Nn NNV [T

NITRIYY NAITA X7 IX (-BBB) n qmin an 1 niminy X7 NNNo X7 NN 2N NNAX
N{790Nn NNV [T
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212,497.38

172,567.98

35,496.50
953,997.82
172,784.88

15,821.32

35,990,835.38
17,822,369.14
3,453,752.21
2,920,752.20

8,746,535.85

8,617,994.26
25,406,178.36

18,584,238.46

2,691,026.13
2,829,128.60
853,153.92

NITIYY NIm X7 1IX (-BBB) n qman anTa n"on nimmy nin'no X7 NN ain nNax
Nj7o0n NNV |TA1D

NIAITA X7 IX (-BBB) n min an'm TTA nITmy NN'NOo X7 NIMIXAIR 21N NNAR

niAImM X7 Ik (-BBB) n qman an'ma nimmy X7 NiNtNo X7 NiMXaip AN NNAaR

niIm X7 Ix (-BBB) n min an'Ta n"on nimimy NNNo X7 NIMAXAIR 2N NNAR

n7yni (-AA) 2NTT2 DNNK NINNO X7 NIMIXIZ 2N NNAR

(-BBB:+A) an'Ta nNNX NIN'NO X7 NIMNXAEZ 2IN NNAR

[T22> NITIYY NI X7 1IX (-BBB) n min 2N nNNX NINNO X7 NIMNXIE N NNax
N{P90Nn NNIva

NI X7 Ik (-BBB) n qiman an'm nnnk NN'NO K7 NIMIXIR AN NNAR

7"Ima

7'No .X

N7uni (-A) a1 7"INANIrRIY NNAN 17'930Y NIN'NO 2N NNAX

(-BBB:+BBB) an'1a 7"Inani'7xw nNan 17'93n NIN'NO 21N NNAX

niImM X7 IR (-BBB) n min anma Y inani'zxawt ninan 17'915nY NIN'NO 2N NNAX
nvni (-A) 2012 7"IN2 NNT NN2N 1?'91NY NIN'NO 1IN NNAX

(-BBB:+BBB) a2 7"Ina nNT niNAN 17'930nY NIN'NO 2N NNAX

nm X7 1IX (-BBB) n qman anTa 7"ina nint ninan 7'9nw NiN'No ain NNAX
7'No X7 A

n7vni (-A) 20 T2 7"IN2 NIYRIY NNAN 1[7'91NY NN'NO X7 21N NNAX

(-BBB:+BBB) a2 7"Ina nI''xaw niNAN 17'91nY NIN'NO X7 2IN NNAR

NI X7 IR (-BBB) n min an'm 7"ina Nk ninan 1'01ny NN'NO X7 21N NNAR
nm K7 IX (-BBB) n qman anma 7"ina nirfykw NN 1'9130W NINFNO X7 2N NNAR
N{P90N NNIVA [TAD NITAIYY

nvni (-A) 202 7"IN2 NNT NN2N 1'91NY NIN'NO X7 21N NNAR

(-BBB:+BBB) 2012 7"Ina nNT niNAN 17'930nY NIN'NO X7 21N NNAX

nam X7 Ix (-BBB) n qman anTa 7"ina nint ninan 17'91nw niNtNo X7 2N NNAaR
ninIm X7 Ix (-BBB) n min anTa 7"in2 nNT NN2N 17'930w NIN'NO X7 21N NNAX
N{PO0N NNIVA [TAD NITAIVY

nrrm .4

xwna

I'N0 .X

25 X"n T™N7 nd"wn nin

75 X"N TTA7 ND"WN NN

AN NN

YIX2 NINN01N NNT NifN

call (long) 001 ni'xoIx

call (short) 001 ni'¥aIx

7'No X7 A

NN'No X7 nin

7"Ima

N0 .X

7"IN2 NNNOIY NI'YRY NNAN 7Y NN

7"1n2 10% Ty 7 NpTNN NIY'YA YIN QAYIN TN 7Y NIN'NO Nifin

7"In2 n7yni 10% Ty 7¢ NPTNN TIY'WA YIN QWIN TARN 7Y NINNO Nifn

7'N0o X7 .2

2"1N2 NNNoIY NI'YRY' NNAN W NINNO X7 NN

7"1N2 NNT NN2N 7Y NIN'NOo X7 Nin

70 nImiyna nypwn .5

YIX2 NNNO)

YIXQ NN T NIZNNY 70 NITIYNA nYjpYn

"IN nirm T NINRY 70 NITIYNA nYpwn

YIX2 N"AR "TTA NIZNAY 70 DITIVNA nYjpwin
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40,879,613.28

116,321.24
387,935.36

15,629,199.90
165,591.88

826,488.01
2,392,945.27
115,279.20
9,792,380.55

895,065.16
6,948,544.57
7,088,846.89

26,932,817.96

64,006.16

-6,435,422.68
-191,202.76
-9,105.67
-22,803.04

2,457,366.90

-4,268.23

2"IN2 N"ax "TTA NIFNNY 70 NITIVNA NYpwn

YIX2 10N 70 NITIVNA NYpYn

YIX2 NINNX 70 NITIVNA NYpwn

7"In2 niNnoa

NN TTA NI 2"IN2 NINN0IY 70 NITIVNA nypwn

N"aX "TT NINAY 7"IN2 NNN0IY 70 NITIVNA NYpYn

2"In2 "0n2 70 NITIYNA nypwn

7"In2 nNNR- 70 NITIYNA VYN

NINANI NP NISNNYN NITIVN .6

v

NINANI N2 NISNNYN NITIVN

7"Ima

17X N"AX -NINAKI NP NIDSNNYN NITIVN

M7Unn N"ax -NINKI NP NISNNYA NITIVN

NN -NINAKI NINPA DIDSNNYN NITIVN

ANX -NINK] NP NISNNYN NITIVN

nypwn nng 7

xwna

|12'0 |IN NIMf?

AITA NP

|77 Ny

NNNX NYPYN NNy

7"1na

2"1na 12'0 [In Ny

2"In2 A N

2"1na "7 Ny

7"1IN2 NNNKR NYRYN Ny

(WARRANTS) n'x¥oix 'and .8

§wna

7'NO .X

D'1'NO NI'XDIX 'AND

7'no X7 A

2'NO X7 N'X¥OIN 'AND

7"Ima

7'N0 .X

7"In2 D"M'NO NI'YDIX 'AND

7'N0o X7 .2

7"In2 D"M'NO X7 NI'YDIN 'AND

o" TNy 0'7In .9

xwna

I'N0 .X

FUTURES - p'no o™ Tny 0'1iN

7'N0o X7 .2

n'no X7 (FORWARD, SWAP) nian 7715 ov1 7y 0 T'ny 0'7in
n'no X7 (FORWARD, SWAP) n"on/n"w 7y o' T'ny 0'Tin
n'no X7 (FORWARD, SWAP) n"un/n"on 7y " Tny D'7in
n'no X7 (FORWARD, SWAP) n'an 7y o T'ny 0'Tin
p"'no X7 (FORWARD, SWAP) onk 0" T'ny D'TIN

7"1na

7'NO .X

7"i1na FUTURES - n1'no TNy 0'7iN

7'no X7 A

n"'no X7 7"ina (FORWARD, SWAP) nirin 7715 o1 7y 0" TNy D'7IN
n'no X7 7"Ina (FORWARD, SWAP) yavon 7y n"T'ny 0'7In
n'no X7 7"ina (FORWARD, SWAP) n'an 7y o T'ny 0'Tin
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-12,928.05

122,623.27
-18,119.50

n'no X7 7"ina (FORWARD, SWAP) nnx o' TNy n'7in
niryoix .10
xwn
'O .X
(long) nin'no nifan 771> 07N 7V NI'YSIX
(short) nin'no nirn 771> 0T 7V NILYOIR
long) nn*no n"vn/n"w 72y NI'YaIN
g
(short) nin'no n"on/n"w 7y NI'YsIxX
(long) nn'no nan 7y NIPYoIX
(short) nin'no nxan 7y NIrysIx
(long) nn'no oINX 0'02/D' T 7V NI'YOIX
(short) nin'no o' NK 0'021/D' TN 7V NI'YDIX
a'no X7 A
(long) nin'no X7 nirm 7710 D'TTA 7Y NILYOIR
(short) nin'no X7 Nian 771> 0T 7V NINYOIR
(long) nn'no X7 n"on/n"w 7y NIYoIx
(short) nin*no X7 n"un/n"w 7y NIrYoIx
(long) nin'no X7 n"vn/n"vn 7y NIYsIx
(short) nin'no X7 n"vn/n"vn 7y NI¥OIXR
(long) nin'no X7 n'an 72y NIrYoIN
(short) nin*no X7 nxam 72y niIrysIx
(long) nin'no X7 NINNX NI'Y9IX
(short) nin'no X7 NNNX NI'YSIXR
7"Im
7'N0 .X
(long) nin'no 7"1na nirn 7715 0 TTA 72V NI'YOIN
(short) nin'no 7"Ina niraa 221> 01N 7V NILYOIX
(long) nin'no "IN yaun 7y NIryoIx
(short) nin'no 7"Ina yaovn 72y niryaix
(long) nin'no 7"ina n'fan 7y NIraIx
(short) nin'no 7"ina n'an 7y NirvoIx
(long) nin'no 7"IN2 nNINO 7y NI'Y9IX
(short) nin'no 7"Ina niniNo 72y niryaIx
(long) nin'no 7"ina D"INK D'021/D'TTN 7V NI'YDIX
(short) nin'no 7"INa o'NX 0'021/D' TN 7V NI'YOIX
7'No X7 A
long) ninrno X7 7"Ina nirin 7710 0TI 7Y NIPYOIX
g
(short) nin'no X7 7"Ina niran 771> 01N 7V NI'YDIX
(long) nn'no X7 7"Ina yaon 7y niryoIx
(short) nin'no X7 7"Ina yaon 7y niryoIx
(long) nn'no X7 7"ina nam 7y nirvoIx
(short) nnrno X7 7"ina nran 7y nirvoIx
(long) nn'no X7 7"In2 NNINO 7V NI'XDIX
(short) nin'no X7 7"IN2 NNINO 7y NI'Y9IX
(long) nin'no X7 7"Ina 0'02)/0' T 7V NI'Y9DIX
(short) nn*no X7 7"1na 0'021/0' TN 72V NI'YDIXR
D'2am oMxm .11
xwna
N0 .X
nnvam Oy
'NIWN 0'021 0211 NNVAINM 7 DY 7KW 012N DNININ
NI'IN 0'02 0211 NNVAIN 7 DY 7XIYI 02N DNXIN
1N'2M 0'02 0211 NNVAIN 7 DY 7XIY' DN D'ININ
yYaun 0'01 0211 NNVAIN N7 DY 7XIYA DNAIN DNXIN
TN 0'02 0211 NNVAIN [N DY 7KW DNAIM DNIXIN
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464,330.24

626,117.20

INN 0'01 0211 NNLAIN N7 DY 78NIYA 0N DAXIN
nnvan X7 Dy

'NIWN 0'01 0211 NNVAINM X7 N7 DY 7XIY DA DNIN
NI"In 0'02 0311 NNVAIN X7 N7 DY 7XIYA 02N DNXIN
21 0'02 0211 NNVAIN X7 N7 DY 78IYA 02N DAXIN
yYaun 0'02 0211 NNVAIN X7 N7 DY 7KW 02N DAXIN
TTn 0'01 0311 NNVAIN X7 N7 DY 7RIYI 02N DXIN
INN 0'01 0211 NNVAIN X7 N7 DY 7KXW DA DNXIN
D221 NNITPS

'XIWN 0'01 0211 NNLAIN N7 DY 7KW DN NNITPO
NI 0'02 0211 NNVAIN N7 DY 7XIY'A DA NRITRD
1N'2M 0'02 0311 NNVAIN N7 DY 7XIY'A DA NNRITRS
y2a0n 0'02 0211 NNVAIN N7 DY 7RIV DNAMNIDITRD
TN 0'021 0211 NNLAIM [P DY 7RIV 0D2M NNITRD
ANX 0'021 0211 NNVAIM N{? DY 7KW DN NRITPD
D'NAINA DMININ

n7uni (-AA) an'ma 98w (Tranch) ain nadw
(-BBB:+A) an'ma 7xqwna (Tranch) ain naow

nouni (+BB) an'm 73w (Tranch) ain nadw

7§ (Equity Tranch) ain naow

7'N0o X7 .2

nnvam [y

'NIWN 0'021 0211 NNVAIM 7 DY 7KW 02N DNININ
NI 0'02 0211 NNVAIN N7 DY 7Y 02N DNXIN
121 0'02 0211 NNVAIN N7 DY 7XIY' DA DININ
yauvn 0'01 0211 NNVAIN N7 DY 7KW DNAIN DNXIN
TTn 0'02 0211 NNVAIN N7 DY 7XIY'A DM DNXIN
INX 0'01 0211 NNVAIN N7 DY 7XIY DAIN DNXIN
nnvan X7 Ny

'NIWN 0'01 0211 NNVAIM X7 N7 DY 7XIW DDA DNNIN
711N 0'02 0211 NNVAIM X7 N7 QY 7XIY DA DIXIN
121 0'02 0211 NNVAIN X7 N7 DY 78NIYA 02N DNXIN
Yaun 0'02 0211 NNVAIM X7 N7 DY 7KW DN DNXIN
TTn 0'02 0311 NNVAIN X7 N7 QY 7XIYA 02N DNXIN
INKX 0'01 0211 NNLAIM X7 N7 DY 78IY' DYAIN DNXIN
D2 NNDITES

'NIWN 0'01 0211 NNLAIM N7 DY 7KW DN NRITRD
NI 0'02 0211 NNVAIN N7 DY 7XIYA 0NAIM NNITRS
121 0'02 0211 NNVAIN N7 DY 7XIY' DA DININ
yY2avn 0'01 0211 NNVAIN N7 DY XY DDA DNXIN
TTn 0'02 0211 NNVAIN N7 DY 7KW DM DNXIN
7NX 0'01 0211 NNVAIN N7 DY 7XIY DAIN DNXIN
D'NAINA DMIXIN

nvni (F-AA) anTa Y (Tranch) 2ain n1dw
(-BBB:+A) an'ma 78w (Tranch) ain naow

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

7xwn (Equity Tranch) ain naw

7"Ima

N0 .X

nnvam Oy

'NIWN 0'021 0211 NNVAIN M7 DY 7"IN2 02N DNXIN
NI'I 0'02 0211 NNVAIN N7 DY 7"INA 02N DMININ
N2 0'02 0211 MNLaM NP DY 7"IN2 DaIN D*NXIN
Ya0n 0'02 0211 NNLaM NP DY 7"IN2 DM DX
TTn 0'02 0211 NNhVaM N7 DY 7"IN2 DYaIN DX
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3,489,944.09

16,823,220.54

INXN 0'01 0211 NNVAIM NP DY 7"IN2 DY1aM DNXIN
nnvan X7 Ny

'NIWN 0'021 0211 NNVAIM X7 N7 DY 7"IN2 012N DMNIN
NI 0'02 0211 NNVAIN X7 N7 DY 7"IN2 DYaM DNXIN
21 0'01 021 NNV X7 NP oY 7"IN2 DY1aM DNXIN
yY2aun 0'02 0211 NNLAIN X7 N7 oY 7"IN2 DaM DMNIN
TTn 0'01 0211 NNVAIN X7 N7 DY 7"IN2 DY1AM DNXIN
INK 0'01 0211 NNVAIM X7 N7 DY 7"IN2 DA DMNIN
D2 NNITPS

'XIWN 0'01 0211 NNLAIM N7 DY 7"IN2 DYaIM NINITRS
NN 0'02 0211 NNVAIN N7 DY "IN DAIN NIITPD
N2 0'02 0211 NNV N7 DY 7"IN2 DN NRITPD
ya0n 0'02 0211 NNvaM 7 oy 7"INa 0nAmM NRITRS
TTn 0'01 021 NNV N7 DY 7"IN2 D22IN NRITPD
INX 0'01 0211 NNLAIN NP oY 7"IN2 DYAIM NNITRS
D'NAINA DMININ

n7uni (-AA) an'ma 7"ina (Tranch) 2ain naow
(-BBB:+A) anr1a 7"ina (Tranch) ain naow
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