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D'00] \'V0
D'INITNA 'IYI DINITA .X

xwn

7,478,953.58 D'YUTN D'77W2 "Iyl DNt NNN'
5,908,575.49 Nn"vNa DA YY1 DDNITA NN
6,482,170.29 "o/ 7"'NO

180,590,650.44
9,483.76
472.06
8,232.67

15,934,793.82
386,937,197.59

3,295,160.28

D'YUTIN NYI?Y TV 7 N9IpN? n"7o

D'YUTIN NYITY TV 7 NOIPNYT TTA TINX |IT7'9

(n"x9) D'wTIN NYWITYW 7w noIpn? N"on TINY [ITj'9

D'YUTIN NYI7Y TV 27U NoIpn? N"ona NRITpR'e

7"In2

7"In n"uvnNa DA YY1 DI NNNY

D'YUTIN NYI7Y TV 7 NoIpn? N"ona NRITR'e

7Y NnM A

nImwnn ain nnax .1

xwn

'O .X

TTA NITINX NN'NO NIM7YNN 2N NNAR

("NW) Ny Nn"aNa NITMY X7 NN'NOo NIMYYNN 2N NNAR
(ii7'a) NINWn NfaMa NITMY X7 NN'NO NIM7YNN 2N NNAR
Nn"VN NITMX NN'NO NIM7YUNN 21N NNAR

n"pn

'no X7 .a

"INm" a10n NITYIM 2N NNAax

(4.86% nran) "Tw" a10n NITVIM 21N NNAR

(5.05% nran) "Tw" a10n NITVIM 21N NNAR

NNNK NITYIM 2N NNAR

2">wn nniTp'e

7"In

'O .X

2"IN2 1IP9INY 7R Nwnn 7w aIn NNaX

2"In2 NNT NIwnNN 17'930NY NINYNO 21N NNAX

a'no X7 .a

2"IN2 1IP9INY 7R Nwnn W NIN'NO X7 2N NNAX

2"In2 NNT NIwnNN 17'930NY NINYNO X7 21N NNAX

NIMNoN 2IN NIMyn .2

xwn

'O .X

n7vni (F-AA) AN T2 TTA NITINX NIN'NO NIMNON 21N NITIVN
n7vnl (-AA) AN'T2 NITIMY X7 NN'NO NIMNON 21N NITIVN
n7vni (-AA) an'T2 n"vn NITIMY NN'NOo NIMNON AN NITIVN
(-BBB:+A) an'Ta TTn NITIMY NN'NO NIMNOoN 2N NITIVN
(-BBB:+A) an'Ta nITmx X7 NN'NO NIMNON 2N NITIVN
(-BBB:+A) an'Ta n"vn NITiAX NN'NO NIMNON 21N NITIVN
NI X7 Ik (-BBB) n man an'Ta TTA NIy NN'NO NIMNOoN 1IN NITIYN
nimIm X7 Ik (-BBB) n qmin an'Ta nimmy X7 niN'No NiMNon 2N NITyn
ninIm X7 Ik (-BBB) n qmin antTa n"on NiTmy NNNo NIMNoN AN NITyn
7'No X7 .2

n7vnl (-AA) AN'T2 T NITMY NN'NO K7 NIMNOoN 21N NITIVN
n7vni (-AA) AN T2 NITIAY X7 NN'NO K7 NIMNoN 21N NITIVN
n7vni (-AA) an'Ta n"on NITMX NN'NO X7 NIMNON 21N NITIVN
(-BBB:+A) an'Ta TT NITMY NN'NO X7 NIMNOoN 2N NITIVN
(-BBB:+A) an'Ta nimmx X7 NN'NO X7 NIMNON AN NITIVN
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91,259,042.42
116,036.88
34,557.72
15,157,550.23
163,305.29
190,365.00
3,519,472.94
15,450.28

31,727,918.04
959,009.62
38,125.49
586,732.35
11,356.93

(-BBB:+A) a1 n"un niTin¥ NN'NO X7 NIMNON 2N NITIYN

ninim X7 Ik (-BBB) n qinin an'Ta 7T nimmy. NNNo X7 NIMNOoN 2iN NITIVN

NI X7 Ix (-BBB) n qmin an'Ta niminx X7 NNNO X7 NIMNON 2N NITIYN

NI X7 1Ix (-BBB) n qimin an'Ta n"on NImmy  NN'No X7 NiMNon 1IN NITyn
NIMIYY NI X7 IX (-BBB) n iman an'm 7T DTy NN'No X7 NIMNonN 2N NITIYN
N{Po0Nn NNV [T

NITIYY NIANITA X7 IX (-BBB) n min an'm nimny X7 NN'NOo X7 NiMNon ain NITyn
N{Po0Nn NNV [T

NITIYY NI X7 Ik (-BBB) n iman an'ma n"vn nimmy. NN'No X7 NiMNon 1IN NITvn
N{Po0Nn NNIV [T

2"Ina

7'N0 .X

n7vni (-A) N1 NIYRIY NN2aN 7" IN2 NN'NO NIMNoN 1IN NITIYN

(-BBB:+BBB) an'1a nI'7x 1w niNan 7"ina nin'no NiMNon 1IN NITyn

NI X7 1Ix (-BBB) n qmin antTa nirfskawr nnan 7"in2 ninfno nNiMnon 1IN NImyn
n7yni (-A) 2N NNT DNan ?"IN2 NN'No NIMNOoN 1IN NITIYN

(-BBB:+BBB) an*1a NNt ninan 7"ina niN'no NIMNon din NITyn

NI X7 IX (-BBB) n man antTa nint ninan 7'ina nin'no NIMNon 1IN NImyn

a'no X7 .

n7vnl (-A) 212 NIsRAY NN "IN NNfNo X7 NIMNOoN 2N NITIVN

(-BBB:+BBB) an'1a ni'7x 1w nNan 7'ina nin'no X7 NiMnon ain NiTiyn

NI X7 18 (-BBB) n min anTa NItk nnan 7"ina niNfNo X7 NIMNon din NITyn
N{PO0N NNIVA [TA1D NITAIVY

NI X7 1Ix (-BBB) n min anTa nifskaw nnan 7"ina niNfNo X7 NIMNon din NITyn
n7yni (-A) 2N nNT DNan ?"Ina NN'No X7 NIMNoN aIn NITyn

(-BBB:+BBB) an*1a NNt ninan 7"ina nn'no X7 NiMnon 2N NiTyn

ninim X7 Ik (-BBB) n qinin antTa nnt nnan ?'ina nn'no X7 NiMnon ain nimyn
N{790N NNIVY [TAD NITNIVY

N X7 Ik (-BBB) n qinin antTa nnt nnan 7'ina nn'no X7 NiMnon ain nimyn
NIMXAIP AN NNAaR .3

7xwn

7'N0 .X

n7vni (-AA) AN'T2 T NITMX NNNO NN AN NNAR

n7vni (F-AA) 2N T2 NITIAY X7 NN'NO NINIXIIRE AN NNAR

n7vni (-AA) 2n'12 "N NITMX NN'NO NINXIIE 2N NNAX

(-BBB:+A) an'Ta T NITMX NN'NO NP 2N NNAX

(-BBB:+A) an™ma nimmx X7 NIN'NO NINIXAIZ 2N NNAX

(-BBB:+A) a2 n"un niTimy NN'NO NIMNXAIR 2IN NNAX

nmiIm X7 Ik (-BBB) n qinin an'Ta 7T NITiAY NNNO NIMIXAIR 2N DNAX

NI X7 Ix (-BBB) n inin an'Ta niminy X7 NNNO NIMIXIIE AN NNAR

NI X7 1Ix (-BBB) n qmin an'Ta n"on NImmy NN'NOo NIMIXIE 2N NNAaN

n7vni (-AA) 2N'T2 NNNKR NIMXIE 2N NNAR

(-BBB:+A) an'Ta nNNX NIMNXAIR 2N NNaX

niIm X7 Ik (-BBB) n 1n1n ANt nNNR NN 2N NNAR

a'no X7 .a

n7vni (-AA) AN'T2 TT NITMY NINNO X7 NIMXIIE 2N NNAX

n7yni (FAA) 2N T2 NIMIRY X7 DNMO K7 NIMXIIE 2N NN

n7vni (FAA) 2n'T1a N"on NITMY NN'NO X7 NIMNXAIR 2N NNAX

(-BBB:+A) an'ma T NITMY NN'NOo X7 NIMXAIR 2N NNAX

(-BBB:+A) an'Ta nimmy X7 NN'NO X7 NINNXIIR AN NNAR

(-BBB:+A) ain'1a n"un niTmy NIN'NO X7 NIMXIIE AN NNAX
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693,985.92

104,538.73

230,494.21
303,049.69

7,023.07
351,317.71
168,596.39

24,620,553.33
9,434,009.46
2,273,155.36
2,849,307.20

1,429,905.88

3,870,203.64

5,746,826.71

17,881,046.62

NIMIYY NI X7 IX (-BBB) n iman an'm 7™ NITmY NN'NOo X7 NINIXAIR 2N NNAX
N{Po0Nn NNV [T

NITIYY NI X7 Ik (-BBB) n iman an'ma niminy X7 NN'NOo X7 NIMXAIR 2N NNAR
N{Po0Nn NNIV [T

NITIYY NI X7 Ik (-BBB) n man an'12 n"vn Nimmy NN'No X7 NiNNXaie AN NNax
N{Po0Nn NNV [T

ninIm X7 Ik (-BBB) n qinin anTa 7T DTy NN'No X7 NIMAXIIE AN NNAR

NI X7 Ix (-BBB) n qmin an'Ta niminx X7 NNNO X7 NIMIXAIR 2N NNAX

NI X7 Ix (-BBB) n qimin anTa n"on NImmy NNNo X7 NIMXAIR 2N NNAX

n7vni (-AA) 2N'T2 NNNK NIN'NO X7 NINNXIEZ 2N NNAR

(-BBB:+A) an'Ta NNNX NIN'MNO X7 NINIXIP 2N NNAX
[T21> NITAIYY NIAMA K7 IX (-BBB) n man anTa nnnx niN'No X7 NiMxap 2in nNax
NjPoon NNiva
NI K7 Ik (-BBB) n man anTa nnnx NN'No X7 NiMxap 2in nNax
2"Ina
7'N0 .X
n7uni (-A) 2N 7"INANI7RIY NINAN 1[7'910NY NINNO 1IN NNAXR
(-BBB:+BBB) an'1a 7"INaNnI"7RIY NiNAN [7'910Y NIN'NO 1IN NNAN
N X7 Ix (-BBB) n qimin antTa 7' inanrkIw ninan 1'91n NN'NO 2iN NNAaN
n7uni (-A) 2N 7"IN2 NNT NN2N 1[7'91NY NIN'NO 21N NNAX
= . 1
BBB:+BBB) an'Ta 7"In2 NNt nNaN 17'93n NINYNO 21N NNAX
NI K7 Ik (-BBB) n man an'ma 7"in2 nnt nNan '91nw NN'NO AN NNAR
7'no X7 .2
n7uni (-A) 2N 7"1IN2 NIYRIY NNAN 1'910Y NINNO K7 2N NNAR
(-BBB:+BBB) an'1a 7"In2 NI'YRIY NNAN [[7'910NW NIN'NO X7 2IN NNAR

NI X7 I8 (-BBB) n qman an'Ta 7"ina Nyt niNan 17'91nY NNFNO X7 21N NINAR
NI X7 I8 (-BBB) n qman anTa 7"ina vkt niNan 17'91nY NINFNO X7 21N NNAR
N{PO0N NNIV [T21D NITNIVY

n7vni (-A) 2N T2 7"IN2 NNT NN2N 1['910Y NIN'NO X7 21N NNAX

(-BBB:+BBB) an'Ta 7"In2 nINT NNAN 17'910W NN'NO X7 21N NNAX

NI X7 IR (-BBB) n man an'T2a 7"Ina NNt NiNAan 1'91nY NIN'NO X7 21N NNAR
nITA X7 IX (-BBB) n man an'T2a 7"Ina NNt NiNAan 1'91nY NINNO X7 21N NNAR
N{Po0N NNV [TA1D NITNIVY

nin .4

xwn

3'N0 .X

25 X"n TTN7 NN Nin

75 X"n TM7 npvwn nin

N NN

YIX2 NNNOIN NNT NN

(long)call 001 ni¥sIx

(short)call 001 nr¥oIx

7'No X7 .2

NN'No X7 Nin

7"Im

3'N0 .X

7"In2 NNNoIY NIPRAY' NNAN 7Y NI

2"1n2 10% Ty ¥ NPT 1IY'YWA YIN AWIN TARN 7Y NINNO NN

7"1In2 n7yni 10% Ty 7w NIPTRN NIY'WA YIN AWIN TARN 7¢ NNNO Nifn

2'No X7 .2

2"In2 NNNOIY NI'RIY' NNAN W NNNO K7 NN

7"In2 NNt nNan 7w nN'no X7 ninn
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2,436,251.67
3,740,230.73
151,476.43

31,070,245.93

105,391.05
11,530.36
5,311,391.50
12,713.05
425,323.63
1,546,044.83
8,783,303.24
94,016.86
7,185,965.08

4,191,784.65
17,881,746.65

51,641.53

1,941.33

-5,648,413.31
625,392.10
-43,753.93
-57,454.84

20 nimyna nypwn .5

YIX2 NNNO0)

YIN2 NN TR NIPNAY 70 NITIVNA NYpwn

7"In2 NI T NN 70 NITIyN2 nypwn

YIX2 N"AR "TTA NIFNNY 70 NITIVNA nypYn

7"In2 N"AR "TTA NIPNAY 70 NITIVNA NYpwn

YIX2 10N 70 NITIVNA NYpwn

YIX2 NNNKX 70 NITIVN yjpwn

7"In2 nNnoa

NN T NignnY 7"IN2 NNNoIY 70 NITIYNA nypwin
N"AN "TTA NIZNNY 2"IN2 NNN0IY 70 NITIVNA NYwn
7"In2 10N 70 NITIYNA nypwn

2"In2 nNNX 70 NITIVNA NYpwn

NINKI NP2 NISNNWA NITIVN .6

xwn

NINKI N2 NISNNWN NITIVN

7"Ima

17X1I7 N"AX -NINKI NINPA NISNNYN NITIVN

M7UNn N"aR -NINKI NP DISNNYA NITIVN

NN -NIMK NP NISNNYN NITIVN

ANKX -NINKI NP2 NISNNWA NITIVN

nypwn nmp 7

xwn

[12'0 |In NIy

AT Ny

|"7T N

NNNK NYPYN NNy

7"1na

2"Ina 12'0 1IN NN

2"In2 A Ny

7"1na "7 Ny

7"In2 nNNX nYpYwn Ny

(WARRANTS) n'xoix and .8

xwn

IO .X

D'NO NI'YDIX 'AND

a'No X7 .a

7'NO X7 N'¥OIX 'AND

7"Im

IO .X

7"INn2 D"M'NO NI'YSIN 'AND

'O X7 .2

2"IN2 0"™'NO X7 NI'YDIX "AND

DTNy 07N .9

xwn

N0 .X

FUTURES - nn'no o*Tny 0'7in

'O X7 .2

nr'no X7 (FORWARD, SWAP) nim 7715 o711 72y n*T'ny 07N
n1r'no X7 (FORWARD, SWAP) n"un/n"w 7y o*Tny 07N
nrno X7 (FORWARD, SWAP) n"un/n"un 7y o*1Tny 07N
n"'no X7 (FORWARD, SWAP) n'an 7y o TNy 07N
n1'no X7 (FORWARD, SWAP) oinx o Tny 0'Tin
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1,510,432.68

88,795.13

16,344.26
-4,705.10

-6,041.71

2"Ina

'O .X

7"Ina FUTURES - om'no o TNy D'Tin

a'no X7 A

nr'no X7 7"ina (FORWARD, SWAP) nim 771> o7 7y 0Ty 0'7In
nr'no X7 7"iIna (FORWARD, SWAP) vaon 7y v TNy DTN
nr'no X7 7"iIna (FORWARD, SWAP) nan v o Tny o'7in
nr'no X7 7"ina (FORWARD, SWAP) onnx o T'ny 07N
ni¥oix .10

8w

'O .X

(long) nin'no niran 21> 0T 7V NIYOIXR

(short) nn'no nin 771D DTN 7V NIYOIX

(long) nin'no n"vn/n"w 2y NIYoIx

(short) nn'no n"un/n"w 7y nirvoIx

(long) nin'no n'an 7y NIYoIN

(short) nn'no nram 2y niryoIx

(long) nin'no D"INK 0'02)/D'TTN 7V NI'YOIN
(short) nn'no bINX D'02)/D'TTN 7V NI'YDIX

2'No X7 A

(long) nin'no X7 nifn 771 DTN 7Y NI'YOIX
(short) nn'no X7 nim 771> DT 7V NINYOIX
(long) nin'no X7 n"un/n"Y 7V NIYoIX

(short) nn'no X7 n"on/n"w 7y NIYoIxR

(long) nin'no X7 n"un/n"un 7V NIYOIX

(short) nin'no X7 n"un/n"vn 7v NIYoIN

(long) nin'no X7 n1am 2y NIrYoIx

(short) nn'no X7 nxam 7y niryoIx

(long) nin'no X7 NINNX NI'YDIX

(short) nn'no X7 nNNX NITYoIX

7"1na

a'o .X

(long) nin'no 7"Ina niran 7713 01N 7Y NIYOIX
(short) nin'no 7"1ina nin 771> 01N 7V NIYOIX
(long) nin'no 7"In2 yaun 7y nirvoix

(short) nnrno 7"ina yaun 7y niryoix

(long) nin'no 7"INa nfam 2y NIrYoIx

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

(long) nin'no 7"Ina nNINO 7y NIYOIXR

(short) nnrno 7"ina nNINo 7y NIryoIx

(long) nin'no 7"IN2 oINX 0'031/D'TTN 72V NI'YOIX
(short) nin'no 7"IN2 DX 0'021/D'TTN 7V NIYYOIX
'O X7 .2

(long) nin'no X7 7"1na nirn 771> 0T 7V NIYOINR
(short) nn'no X7 7"Ina nirn 7710 0T 7V NIYOIR
(long) nin'no K7 7"In2 yavon 7y NIryaIx

(short) nnrno X7 7"IN2 yaun 7y nirvoix

(long) nin'no X7 7"1In2 nan 7y NIYOIXR

(short) nn'no X7 7"Ina nan 72y nirxoIx

(long) nin'no X7 7"In2 nNINO 7V NI'YSIX

(short) nn'no X7 7"IN2 nNINO 7V NI'YOIN

(long) nin'no X7 7"Ina 0'031/0' T 7V NI'YOIN
(short) nn'no X7 "IN 0'031/0 T 7V NI'YSIXR
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28,660.54

15,418.93

1,901,815.32

D2am nnxm .11

'KAYUN 0'01 0211 nhvam Ny
NI'a 0'01a 0211 nhvam Ny
N'aM 0'01 0211 nnvam "y
yaon 0'oa 0211 nnvam |y

TTn 0'01 0211 hnvaIn |y
QNN 0'01 0211 hhvam Ny

'NIWN 0'01 01211 NNvam XY Ny
71N 0'01 0211 NNLAIN XY N7
' 0'01 0211 NNLAIN KY N7
ya0n 0'ox 0211 NNLAIN XY Ny

TTN 0'021 0211 NNVAIN XY N7
ANX 0'02 0211 NNVAIN K7 N7

7N
'No .X
nnvam Py

Dy 7N DNam
DY 77w 0nam
DY 78w 0nam
DY 78w Dnam
DY 7NIW12 0nam
DY 7NIW1 01am

nnovam
Dy 78w Dnam
DY 7N7W 0nam
Dy 7NIW 01am
Dy 787w 0nam
Dy 7Y 0nam
Dy 7NIw 0nam

D"XIN
D"IXIN
D"IXIN
D"XIN
D"XIN
D"XIN
X7 W
DXIN
D"NIN
D"NIN
D"IXIN
D"xIN
D"NIN

0"22m NnITES
'KOYNK 0'01 0211 NNV |y DY 7XIW DNam narTes
NI 0'01 021 NNLAM Yy DY 7xw DN narmes
N'aM 0'01 0211 NhLAaIM N DY 7Xw Dnan narTesS
yaun 0'01 0211 nhvam Ny Dy §wwn D AMNIITRS
TTnN 0'02 0211 NNLVAM |7 DY 78w DA narTesS
ANX 0'01 0211 NNhVAaM |7 DY 78w DNan narTes

D'NaIXN

nMxin

n7uni (-AA) an'ma 7xawa (Tranch) ain nadw
(-BBB:+A) anrma 7xwna (Tranch) ain naow
noni (+BB) an'mTa 7xwna (Tranch) ain n1dw
28w (Equity Tranch) ain nadw

2'No X7 A
nnvam Py

'KIYN 0'01 0211 nhvam Ny
NI'; 0'01 0211 NNvaIM |y
N'a'M 0'01 0211 nhvam Ny
yaun 0'02 0211 hhvam Ny

TTN 0'02 0211 NNhVAaIM Oy
ANX 0'02 0211 hnLaM Ny

INTWN 0'021 0211 NNLAIM X7 )7
NI 0'02 0211 NNLAIM X7 )7
1AM 0'01 0211 NNLAIM X7 Ny
yaun 0'01 0211 NNVaIM X7 Ny

77T 0'02 0211 NNLAIN X7 Nf?
ANX 0'01 0211 NNLaM X7

Dy 7NIW 0nam
Dy 7NIW1 0nam
Dy 787w 0nam
Dy 78w Dnam
DY 7NIW1 0nam
DY 7NIW1 01am

nnovam
Dy 78w Dnam
Dy 7N7W1 0nam
Dy 7N7W1 0nam
Dy 787w 0nam
Dy 7NIY 0nam
Dy 7NIw 0nam

D"NIN
D"IXIN
D"IXIN
D"NIN
D"NIN
D"NIN
X7 Ny
D"NIN
D"NIN
D"NIN
D"IXIN
D"NIN
D"NIN

022 NITES
'KIYNK 0'01 0211 NN |y Dy XY DNan narTes
NI'i 0'01 021 NNLAM Yy DY 78w Dnan narTes
N'a'M 0'01 0211 Nhvam Ny Dy 7NIY' 02N 0NN
Jyaun 0'01 0211 nhvam Ny Dy 7NIY' 02N DNININ
TTn 0'02 0211 NNLAIN N7 QY 7XW DRaIM DNNIN
ANX 0'01 021l NNLaM Yy DY 78w DA DNNIN

D'NAIRN

n"Mxm

n7vni (-AA) an'ma 7xwa (Tranch) ain naow
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3,107.16

1,319,860.80

(-BBB:+A) an'Ta 78w (Tranch) ain naow

noni (+BB) anTa Yxawna (Tranch) ain ndw

78w (Equity Tranch) ain naow

2"Ina

7'N0 .X

nnvam Ny

'NIWKX 0'01 0211 NNVAIM N7 DY 71N DN 0NN
NN 0'01 0211 NLAIM Nj? DY 7"IN2 D1AM DNXIN
N2 0'01 0211 NNLVAM NP DY 71N DNAM DNXIN
yaun 0'01 0211 NNVAM N7 oY 7"IN2 DM DNXIN
TTn 0'02 021 NNLAM N7 DY 7"IN2 DN1AM DNXIN
INX 0'01 0211 NNVAIN N7 DY 7"IN2 DN DNNIN
nnvam X7 Dy

'NIWNK 0'01 0211 NNLAIM X7 N7 oY 7"IN2 0'12m n0NXm
NI 0'01 0211 NNLAIN X7 N7 DY 7"IN2 012N DMXYMm
121 0'01 0211 NNVaM X7 NP oY 7"IN2 0 aM 0NXm
yYa0n 0'01 0211 NNLAIM X7 Nj7 DY 71N DN DNNIN
TTn 0'02 0211 NNVAIM X7 N7 DY "IN DA DMXIN
INX 0'01 0211 NNLAIM X7 PP oY 7"IN2 0'1aM DM¥Ym
022N NRITEO

'NIWN 0'01 0211 NNLAIM N7 Dy 7"IN2 0¥1aM NP
71" 0'01 0311 NNLAIM N7 DY 7"IN2 0¥AM NNITPEO
N'aN 0'01 0211 NNLVaM N7 oy "IN 0Y1aM NP
Ya0n 0'021 0211 NNLAM N7 Dy 7"IN2 DRAM NP
TTn 0'02 0211 NNVaM N7 oY 7"IN2 0YAM NNITPEO
INX 0'01 0211 NNLaM N7 oY "IN 0YaM NP
D'NAINA DX

n7vni (-AA) an'Ta 7"ina (Tranch) ain naow
(-BBB:+A) an'ma 7"ina (Tranch) ain naow

noni (+BB) anTa 7"ina (Tranch) ain naow

7"1Ima (Equity Tranch) ain naow

o X7 .a

nnoam Ny

'XNIWK 0'01 0211 NNVAIM N7 DY 7"IN2 DA 0NN
NI 0'01 0311 NNVAIM N7 DY 7"IN2 DNAM DMXIN
N1 0'01 0211 NNVAM NP DY 7"INA DNAM DNXIN
yaun 0'01 0211 NNvAamM PP oy 7"IN2 0Dam DxXm
TTn 0'02 051 NNLVAM N7 DY 7"IN2 DNAM DNXIN
INX 0'01 0211 NNVAIN N7 DY 7"IN2 DN DNXIN
nnoam X7 Dy

INIWUK 0'01 0211 NNLAIM X7 N7 DY 7"IN2 D2 0NN
NI 0'01 0311 NNVAIM K7 [Nj7 DY 7"IN2 DN DNXIN
NN 0'021 0211 NNVAM X7 NP DY 7"IN2 DN DNXIN
yaun 0'01 0211 NNVAM X7 N7 DY 7"IN2 DN DNXIN
TTn 0'02 021 NNLVAIM X7 NP DY 7"IN2 DNAM DNXIN
INK 0'01 0311 NNVAIM X7 N7 DY 7"IN2 DN DNXIN
D22 NRITE9

'NIWUKR 0'01 0211 NNLAM N DY 7"IN2 DAM NIITRS
NN 0'01 0211 NNVAM NP DY 7"IN2 DAM NNITRD
N2 0'01 0211 NNVAM NP DY "IN DM NINITRD
yYaun 0'02 0211 NNLAM N oY 7"IN2 DRAM NNITPO
TTn 0'01 0211 NNVaM NP DY "IN DM NIITRD
INK 0'01 0211 NNLAM NP DY "IN DaM NINITRS
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2,280,500.54
19,741,790.01
15,501.45
51,752,478.30

75,828,443.84

1,135,494.97

2,342,407.49

11,190.78

3,137,864.94

D'NAINA DIXIN
n7vni (-AA) an'ma 7"ina (Tranch) ain naow

(-BBB:+A) an'ma 7"ina (Tranch) ain n1w

noni (+BB) anTa Y"ina (Tranch) ain naw

7"1ma (Equity Tranch) ain naow

NIRNN A

8w

D'N'My7? NIRINGN

MWK XNDWYN IX ,N790N NNIV] DA NTAVY IX ,n7uni (BBB-) 2N nixndwn '
['TD [DWUN D™V DWW RN1DWYN DIYA7 NIATNNN IR 'ViNj7Nna DT 7Y

(BBB-) n 7min an'Ta NIXNDWN 7'

n7uni (-AA) AN'T2 N'K712 NI DY NIRND

(-BBB:+A) a2 n'Xj712 NIy DY NIRIGN

NI X7 I8 (-BBB) n man anTa N'X7aa NIDy 0y NININN

n7vni (-AA) 2N'T2 N1 TR NI DY NIXTNEDINXK NIRINVMAA NINV2IM NIRITN
(-BBB:+A) a2 N1t N2 oy NIRIZREDINN NRINVRA NINVAIM NIRIN

X7 IX (-BBB) n qmain anma N1t N2 oy NIRIZREDNNR NRINVRA NINVAIM NIRNTN
N{790N NNIVA [TA1D NITAIVY NIAITA

X7 IX (-BBB) n qmain anma N1t N2 oy NIRIZREDNNR NRINVRAA NINVAIM NIRNTN
nmiIm

NINVAIM X7 NIRITN

7"Ina

NIDT 7Y NIIWKRY KN1DYA IX ,Nj7O0N NNIVA NY 721 DA NTNIYY 7"IN2 NINNDDYNA 7' N
['T2 [DWUN N7V DWW KN1DWNA DIYA7 DIAYNNN IR 'Vij7na

TI'K{722 N2 Ninvam 7"Ina NN

DINKX NNV NINVAIM 7"IN2 NIKNTN

ninvam X7 7"1IN2 nIRN7N

D'YUTIN NYITY 2V D71VN N9IPN7 NI LT

7xwn

MY TYI D'WTIN NYITY 7un 7w noipn? nvnl (-AA) aNTa TTn NIy Nnp'e

MY TVI D'WTIN NWI7Y 7un 7w noipgn? nwnl (-AA) 2N T2 NImmy X7 Nnp's

MY TVI D'WTIN NWIPY 72un 7w noipn? nwnl (-AA) an'1a n"'vna D2lpI NRTR'D

MY TVI D'YTIN NWI7Y 7un 7w noign? nwni (-AA) anrTa n"on DTy DRI

MY 7un 7w noipn? nwnl (-AA) AN T NITMY NRP'

M 7un 7w noipnt nwni (-AA) AN NITMY X7 NP

M 72un 7w noipn? nvni (FAA) an'Ta n"vnNa DRI NRITR'D

M 7un 7w noipn? nvni (FAA) an'Ta n"un NITMY NRITP'S

MY TV D'UTIN NWI?Y 7un 9w noipn? (-BBB:+A) an'Ta TTn NITiny NRITz'o

MY TVI D'WTIN NWITY 7un 7w noipn? (-BBB:+A) AN T2 niminy X7 niTp'o

MY TV D'WUTIN nWITY 7un 7w noipn? (-BBB:+A) an'Ta n"una 0zl nRimp'e

MY TV D'WTIN nWITY 7un 7w noipn? (-BBB:+A) an'Ta n"un nimmy nnimg'e

M 72un 7w noipnY (-BBB:+A) anTa T™T niminy NiTj'o

Mw 7un 7w noipnY (-BBB:+A) an'Ta niminxy X7 NITp'o

Mmw 7un 7w noipnY (-BBB:+A) an'1a n"vna naipa nnimp'o

Mw 7un 7w noipnY (-BBB:+A) an'Ta n"on Nimmy Nnimpz'o

D'UTIN NWI7Y 7un 7w noipn? N X7 IX (-BBB) n qman an'ma 7 nimny nnimg'e
nv Ty

TVI D'WTIN NWITY 7un 7w noipn? N K7 IX (-BBB) n qman an'ma nimmy X7 nnimp'e
mv

D'YUTIN NWITY 7un 7 noipn? N X7 Ik (-BBB) n qman an'Ta n"una ot nnimp'e
nv Ty

D'UTIN NWITY 7un 7w noipn? N K7 IX (-BBB) n qiman an'ma n"un nimmy nnimpg'e
nv Ty
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13,975,544.96
-2,090,291.75

M 72un 7w NoIpN? naITA X7 IX (-BBB) n man anTa T NImny NRImp'e
MY 2un 7w noIpn? NI X7 IX (-BBB) n man antTa niminy X7 NRmg'o
MY 2un 7w noIpn? N X7 IX (-BBB) n man anTa n"'una 0alpa nnimpg'e
MY 2un 7w noIpn? NI X7 Ik (-BBB) n man anTa n"'on niminy NRmg'o
n7vni (-AA) AN'T2 DONR NRITR'

(-BBB:+A) an'T1a D"INX NRITR'O

NI X7 IX (-BBB) n man AN DNNR NRITR'O

7"Im

n7vni (-A) 212 N"oNa DA 7"IN2 NRITED

(-BBB:+BBB) an'1a n"una otz ?"ina nnipe

NI X7 IX (-BBB) n man antTa n"una ntalpa 7'ina nnimpgs
['Vi? 02 NIdT .0

xwn

DN 'YPna NIrdT

D290 X7 'VEna Nt

7"Im

7"In2 0 yppna NIt

7"In2 0'an X7 'viEna ot

NNNX NP .

xwn
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