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(Anw) Ny NN NImNY X7 NNNO NIFM7WNN 2N NNAR
(119'a) NINwn N'aMa NImAY X7 NNNO NIFMYWNN N NNAR
n"vn NITIMY NN'NO NIFMY7WNN 2N NNAR

n"mm
2'No N7 .2
"INM" a10n NITYIM 21N NNAR

(4.86% mnan) "Tw" a10n NITYI'M 2IN NNAX
(5.05% n1an) "Tw" 210N NITYI'M AN NNAX

NNNXR NITYIM 21N NNAR
7"5un niiTp'e

7"Im

I'NO .X

"IN 1P9NW 7R N7wNn 7w 2N NNax
2"1N2 NN NIPwnn 1'91NY NIN'NO 21N NNAX

2'no X7 .a

"IN IP9NNY XYW N7WNN Y NIN'NO K7 2N NNAR
2"1n2 NNT NIPwNN 17'91nW NIN'NO X7 2IN NNAX

NIMNon ain NImyn .2
r@lka}
2'No .X

n7vni (-AA) AN T TTA NITIMY NNNO NIMNOoN 2IN NITIVN

n7uni (-AA) 2N'T2 NITMY X7 NIN'NO NIMNON 2N NITIVN

n7vni (-AA) 2n*Ta n"vN NITINX NN'NO NIMNOoN 2IN NITIVN

(-BBB:+A) an'Ta TTA NITINX NIN'NO NIMNON 2N NITIYN

(-BBB:+A) an'Ta nITIMX X7 NIN'NO NINON 2IN NITIVN

(-BBB:+A) an'12 n"un NITINX NIN'NO NIMNON 21N NITIYN

NI X7 I (-BBB) n qman an'Ta TTA NITINX NN'NO NIMNoN 1IN NITIYN
niIm K7 IX (-BBB) n min AN nimmy X7 NNNO NIMNOoN AN NITIVN
NI X7 IX (-BBB) n qman an'Ta n"'vn niminy nN'No NIMNon 1IN NITIyn

n7vni (FAA) AN T TTA NITINY

n7uni (-AA) an'Ta NITmx X7

n7vni (-AA) 2N n"vn NITNY

(-BBB:+A) an'Ta TTA NITINY

(-BBB:+A) an'Ta niTiny X7

(-BBB:+A) an'1a n"un niminy

nimM X7 Ik (-BBB) n man anma TTA NITiny

2'no X7 .a
NIN'NO X7 NIMNOoN 2N NITIYN
NIN'NO X7 NIMNON 2IN NITIVN
NMN'NOo X7 NIMNoN 2N NITIYN
NIN'NO X7 NIMNON 2IN NITIVN
NIN'NO X7 NIMNOoN 2N NITIYN
NIN'NO X7 NIMNON 1IN NITIVN
NIN'NO X7 NIMNON 2IN NITIVN
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90,744,686.85
134,520.89
30,190.25
9,761,726.42
430,554.63

2,953,651.11
234,415.45

34,116,144.04
12,629.58
14,228.61
113,408.77
4,940.29

NI X7 Ik (-BBB) n qman an'ma niminy X7 NiNNo X7 NiMNon ain Nimyn

NIANITA X7 IX (-BBB) n qmin an'ma n"vn nimmy NN'No X7 NIMNON 2N NITIYN
NITAIY N X7 1K (-BBB) n min 2N 7T niTmy. NN'No X7 NIMNoN 2N NITIVN
N{j7o0Nn NNV [T

NIV NI X7 18 (-BBB) n min an T2 nimmy X7 NN'NO X7 NIMNON 21N NITIvN
N{j7o0Nn NNV [T

NITAIYY N K7 IX (-BBB) n min anr1a n"on nimny. NN'NO X7 NIMNON 2IN NITIvN
N{j7o0Nn NNV [T

7"Im

7’0 .

n7uni (-A) AN T2 NIYRIY NNAaN 7"IN2 NINYNO NIMNON 1IN NITYN

(-BBB:+BBB) ain'Ta ni*sxwr nnan 7"ina nin'no NiMNon ain NImyn

NI X7 IX (-BBB) n min AN nifykwr nnan 7"ina ninfno Nifnon 1IN Nimyn
n7uni (-A) AN NNT NN2n 7"In2 NN'No NIMNON aIN NITIYN

(-BBB:+BBB) an'1a nint ninan 7"in2 nin'no NiMNon ain NITyn

niIm X7 IX (-BBB) n min anTa nint ninan 7"ina nin'no NiMnon ain NiTiyn

2'No N7 .2

nuni (-A) 2N T2 NIYRIY NN 2"IN2 NINYNO X7 NIMNoN 21N NITIVN

(-BBB:+BBB) a1 ni'axawr ninan 2"ina ninfno X7 niinon ain Nimiyn

ninIm X7 Ix (-BBB) n min anTa nivkw nnan 7"ina ninfno X7 niMnon 2N NITyn
N{7o0N NNIV |TAD NITAIYY

NI X7 IX (-BBB) n man an T niraxaw ninan 7"ina niNfno X7 niMnon ain Nimyn
n7uni (-A) 2N nINT NN2n ?"Ina NN'No X7 NIMNON 2N NITIYN

(-BBB:+BBB) an'1a nint ninan 7"ina nin'no X7 NiMnon ain Nimyn

NI X7 IX (-BBB) n min anTa nint ninan 7"ina nin'no X7 NiMNon ain NiTyn
N{PO0N NNV [ TAD NITAVY

niIm X7 IX (-BBB) n min anTa nint ninan 7"ina nin'no X7 NiMNon ain Nimyn
NINI¥IPZ AN NNAX .3

xwn

2'NO .X

n7uni (-AA) 2N'T2 TTA NITIMY NIN'NO NINIXAIR AN NNAR

nyni (FAA) AN T NITINY X7 NN'NO NIMNXALR AN NNAR

n7uni (-AA) 212 n"vn NITMY NN'NO NIMNXIIE AN NNAX

(-BBB:+A) AT TTA NITIAX NIN'NO NINIXAIPZ AN NNAX

(-BBB:+A) an'Ta nITmy X7 NN'NO NIMNXNIIE AN NNAR

(-BBB:+A) anT1a n"un nimmy NN'NO NINIXAIR 21N NNAR

niIm X7 Ik (-BBB) n min an'T2 7T Nimimy NN'NO NIMIXAIR AN NNAR

NI X7 IX (-BBB) n 1man an'Ta NITMY X7 NN'NO NN 21N NNAX

NI X7 IX (-BBB) n min an'ma n"vn nimmy NN'No NIMIXALR AN NNAR

n7vni (-AA) 2N T2 NINNKR NIMXAIR 21N NNAR

(-BBB:+A) an'1a niNNX NINXaip AN NNAR

NI X7 Ix (-BBB) n qman an'Ta nNNX NIMNXaiR 2N NNax

I'NO X7 .2

n7vni (FAA) AN T TTA NITNY NN'NO X7 NN AN NNAX

n7uni (-AA) 2N'T2 NITNYX X7 NN'NO X7 NIMMXAIR 2N NN

n7vni (-AA) 2n'Ta N"'vN NITMY NN'NO X7 NN 21N NNAX

(-BBB:+A) an'T2 TTA NITINX NIN'NO X7 NIMMXAIR 2N NNAXR

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

(-BBB:+A) an'1a n"un NITNX NIN'NO X7 NINIXIIP 2N NNAX

NIy NI X7 I (-BBB) n q1nin anTa TTA NITMY NNN0 X7 NIMIXAIR AN NNAX
N{j7o0Nn NNV [TA1D

NImIvY NI X7 I (-BBB) n N1 aNTa NIy X7 NN'NO X7 NIMIXIIE AN NNAX
N{j7o0Nn NNV [T
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NITIYY NI X7 IX (-BBB) n man an1a n"un NImmy niN'No X7 NiNXaipE AN NNax

N{PO0N NNV |TAD

282,654.74 niImM K7 Ix (-BBB) n 1min an'T TT NITiAY NNNO X7 NINNXAIE 2N NNAR
- niImM X7 IX (-BBB) n min an'Ta nimmy X7 NNNO X7 NIMAXAIR 2N NNAR
91,182.92 NI X7 IX (-BBB) n 71min an'ma n"vn nimmy NN'No X7 NIMIYAIR AN NN
n7uni (-AA) 2N T2 NNNXK NN'NO X7 NIMIXAZ 2N NNAX

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

|T210 NIy N X7 I (-BBB) n q1nin AN NNNX NN'NO X7 NIMNXAR AN NNAX

NjPoon NNIva

NIAITA X7 IR (-BBB) n 7min an'Ta nnnx NN'NO X7 NIMIXIZ AN NNAX

7"Im

7’0 .

n7uni (-A) 2N 7"INANI'7RIY NNAN 17'910W NINFNO 2IN NNAR

132,026.79 (-BBB:+BBB) ain'12 7"inani'7xwr niNan 1j7'91nY NIN'NO 21N NNAX
NI X7 1IX (-BBB) n man AN 7"Inanir'7’iv ninan 17'91nw NiN'No AN NNAX

44,136.40 n7uni (-A) N2 7"IN2 NNT NN2N 1?'9130Y NIN'RO 21N NNAX
1,046,628.01 (-BBB:+BBB) an'1a 7"in2 niNT niNAaN 1j7'91nY NIN'NO 21N NNAX
268,715.75 niIm X7 IX (-BBB) n min an'Ta 7"ina nNT nN2n 1'930nY NIN'NO 2N NNAX
2'No N7 .2

nuni (-A) 2N 7"Ina NIfYRIY NNAN 1'91NY NIN'NO X7 21N NNAX

(-BBB:+BBB) a1 7"ina N7k e niNAaN 1'91nw NIN'NO X7 21N NNAX

5,760.46 N X7 Ix (-BBB) n qimin antTa 7Mina Ny nNAN 17'910Y NINNO X7 AN NNAX

24,120,913.78
11,888,179.30
2,840,549.93
3,157,923.45

8,102,781.32

5,449,562.02
15,887,935.54

19,264,975.26

2,329,580.47
2,826,337.01
291,847.51

ninIm X7 Ix (-BBB) n man anTa 7"ina N7k ninan 1910w NINFNO X7 2N NNAX
N{PO0N NNV [ TAD NITAVY

n7uni (-A) 2012 7"IN2 NNT NNAN 17'910W NIN'NO X7 21N NNAR
(-BBB:+BBB) ain'1a 7"In2 NNt niNan 17'91nw NINNO X7 21N NNAX
niImM X7 IX (-BBB) n min an'm 7"ina NNt niNAN 17'93nw NIN'NO X7 2N NNAR
nm X7 X (-BBB) n man anm 7"Ina NNt ninan 1'91nw NiNfNo X7 AN NNAX
N{PO0N NNV [TA NITAVY

nin 4

xwn

2'NO .X

25 X"n 7Y NndwN NN

75 X"n TN N"WA NN

AN NN

YIX2 NINN0IN NNT NIMN

(long)call 001 ni*¥oIx

(short)call 001 ni'¥aix

I'NO X7 .2

NN'No X7 Ni'm

7"1na

2'NO .X

7"1N2 NNNoIY NI'ZRIY NINAN YW Ni‘m

7"1n2 10% TV 7w MjpTNN NIY'YA YIN AYIN TARN W NIN'NO Nifn

7"1na n7uni 10% Ty YW npTRN NIY'YA YIN AWIN TARN Y NINNO Nifn
7'N0 X7 .2

2"1N2 NNNoIY NI'YRY NNAN 7Y NINNO X7 NN

2"In2 NNt NNan Y NiNfNo X7 nifn

20 nimyna nypwin .5

YIX2 NNNO)

YIXQ NN T NIZNNY 70 NITIYNA nyjpun

2"In2 nirm T NIZNRY 70 NITIYNA nYpwn

YIX2 N"AR "TTA NIZNAY 70 DITIVNA nYjpwin
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31,751,720.36

103,007.17
239,878.85
8,407,023.67
130,057.72

449,702.14
1,877,214.57
79,305.87
9,191,927.34

338,388.68
6,178,894.74

5,831,099.13
20,031,564.41

15,549.87

9.04

-8,622,752.22
243,502.68

-100,553.30

9,895,247.29

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

YIX2 10N 70 NITIVNA NYpYn

YIX2 NNNR 70 NITIVNA NYpYn

7"In2 niNnoa

NN TTA NIFNRY 2"IN2 NINN0IY 70 NITIVNA nypwn

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

2"In2 70N 70 NITIYNA nypwn

7"In2 nNNR- 70 NITIYNA VYN

NINAXI NINP2A NISNNYN NITIVN .6

v

NNANI D72 NISNNYA NITIVN

7"Im

17X N"AX -NIINKI NINFZA NIDSNNYN NITIVN

M7unn N"aN -NINKI NINP2A NISNNYN NITIVN

NI -NIAKI NIMNPA NISNNYN NITIVN

ANK -NIAKI NINPA NISNNYN NITIVN

wpwn Ny L7

xwn

[12'0 1N NI}

ATA N

|"7T Ny

NNNK NYPYN NNy

7"Im

2"1na 12'0 [In Ny

2"In2 T Ny

2"Ina "1 N

7"1IN2 NNNKR NYRYN Ny

(WARRANTS) n'¥oIx 'an> .8

7§

2'N0 .X

D'NO NI'YDIX 'AND

7'no X7 A

7'NO X7 N'XOIX 'AMD

7"Ima

2'NO .X

7"In2 D"'NO NI'YOIX 'AND

2'No N7 .2

2"IN2 D"'NO N7 NI'YOIX 'ANdD

o' TNy 0'TIn .9

xwn

2'NO .X

FUTURES - o'no o TNy D'7iN

2'No N7 .

n'no X7 (FORWARD, SWAP) nifan 7715 0'T 7y DTNy D'TIN
n'no X7 (FORWARD, SWAP) n"uon/n"w 2u 0" TNy Di7in
n'no X7 (FORWARD, SWAP) n"un/n"un 7y o TNy 07N
nr'no X7 (FORWARD, SWAP) n'an 7y o T'ny 0'Tin
n"'no X7 (FORWARD, SWAP) oaink o T'ny D'TIN

7"Im

N0 .X

7"In2 FUTURES - n'no o TNy 0'7In

I'NO X7 .2

p'no X7 7"ina (FORWARD, SWAP) nirin 771> o1 7y o T'ny D'7iN
n"'no X7 7"ina (FORWARD, SWAP) yaon 7y o T'ny o'Tin
D'no X7 7"ina (FORWARD, SWAP) n'an 2y o T'ny 0'7in
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-532,463.69

n"1'no X7 7"ina (FORWARD, SWAP) bnx 0" TNy 0'7IN
nryoix .10

v

2'N0 .X

(long) nn'no niran 771> 0T 7V NI'YDIR

(short) nin*no NI 971> 01T 7Y NIYOIXR

(long) nn'no n"vn/n"w 7y NIYOIXR

(short) nin'no n"vn/n"w 7y NIYoIX

(long) nn'no n'an 72y NIrYoIx

(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 NILXOIR
(short) nin'no X7 Nian 771> 0T 7V NINYOIR
(long) nn'no X7 n"on/n"w 7y NI'YoIx

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

(long) nin'no X7 n"vn/n"vn 7y NIYsIx

(short) nin'no X7 n"vn/n"vn 7y NI'¥OIXR

(long) nn'no X7 nan 7y nI'YoIX

(short) nin'no X7 nxam 2y nI'vaIx

(long) nin'no X7 nNNKR NI'YOIX

(short) nn'no X7 nNNX NI'YoIX

7"1Ina

I'No X

(long) nin'no 7"Ina nifn 771> 0T 7Y NIYOIXR
(short) nnrno "Ina nifan 771> 01N 7Y NILYOIR
(long) nn'no 7"Ina yavn 7y niryoIx

(short) nin*no 7"ina yaovn 72y nirysix

(long) nn'no 7"Ina nxan 7y NIrYoIx

(short) nin'no 2"INa nxam 7y nirysiIx

(long) nn'no 7"ina nNINO 72y NI'YOIXR

(short) nin'no 7"Ina nNINo 7y NIYoIx

(long) nn'no 7"Ina n"NX 0'02)/0' TN 7V NI'YOIX
(short) nin'no %"IN2 o'NX 0'021/D TN 7V NI'YOIX
I'NO X7 .

(long) nin'no X7 7"1INa NI 7715 0T 7V NIPYOIN
(short) ninrno X7 7"1na niran 7710 01T 7Y NI'YOIR
(long) nin'no X7 7"In2 yaovn 72y nirsIx

(short) nin'no X7 7"In2 yaun 7y niryoIx

(long) nin'no X7 7"IN2 nxam 7y NILYaIx

(short) nin'no X7 7"Ina nxam 72y niryosIx

(long) nn'no X7 7"In2 NNINO 7V NI'YDIX

(short) nin'no X7 7"IN2 NNINO 7y NI'Y9IX

(long) nin'no X7 7"Ina 0'02)/0' T 7V NI'YOIX
(short) nn*no X7 7"1na 0'021/0' TN 72V NI'YDINR
D'2am oMxm .11

xwna

N0 .X

nnvam Oy

'NIWN 0'021 0211 NNVAIM 7 DY 7KW 02N DNININ
NI'IN 0'02 0211 NNVAIN N7 DY 7XIY DA DNXIN
N'2M 0'02 0211 NNVAIN 7 DY 7XIY' DN DININ
yYaun 0'01 0211 NNVAIN N7 DY 7XIY DNAIN DNXIN
TTN 0'02 0211 NNVAIN [N DY 7XIY'A DYAIM DNIXIN
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926,160.16

2,392.40

1,168,754.57

124.56

7NN 0'021 0211 NNLVAIN N7 DY 7XIYA 0'AIN DAXIN
nnvan X7 Dy

'NIWN 0'01 0211 NNVAINM X7 N7 DY 7XIY DA DNNIN
NI"IN 0'02 0311 NNVAIN X7 N7 DY 7XIYA 02N DXIN
121 0'02 0211 NNVAIN X7 N7 DY 7XIWA 02N DAXIN
yYaun 0'02 0211 NNVAIN X7 N7 DY 7RIYA 02N DAXIN
TTn 0'02 0211 NNVAIN X7 N7 DY 7RIYI 02N DNXIN
INK 0'01 0211 NNVAIN X7 N7 DY 7XIY' DA DNXIN
D21 NNITPS

'XIWN 0'01 0211 NNLAIN N7 DY 7KW DN NNITPO
NI"In 0'02 0211 NNVAIN N7 DY 7XIY'A DA NRITRD
1N'2M 0'02 0211 NNVAIN N7 DY 7XIY'A DA NNRITRS
y2a0n 0'02 0211 NNVAIN 7 DY 7XIY'A DNAMNIITRD
TN 0'021 0211 NNLVAIM P DY 7RIV DM 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 7xqwn (Tranch) ain naow

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

7§ (Equity Tranch) ain naow

7'N0o X7 .2

nnvam [y

'NIWN 0'021 0211 NNVAINM 7 DY 7KW 02N DNININ
NI 0'02 0211 NNVAIN N7 DY 7KXW 02N DNXIN
121 0'02 0211 NNVAIN N7 DY 7XIY' DA DININ
yYauvn 0'01 0211 NNVAIN N7 DY 7KW DNAIN DNXIN
TTn 0'02 0211 NNVAIN N7 DY 7XIY'A DM DNXIN
INK 0'01 0211 NNVAIN N7 QY 7KW 02N DAXIN
nnvaIn 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 78IYA 02N DNXIN
Yaun 0'02 0211 NNVAIM X7 NP DY 7KW DN DNXIN
TTn 0'02 0511 NNVAIN X7 N7 QY 7XIYA 02N DNXIN
INKX 0'01 0211 NNLAIM X7 N7 DY 7RIY'A DYAIN DNXIN
D22 NNDITES

'NIWN 0'01 0211 NNLAIM N7 DY 7KW DN NRITPD
NI 0'02 0211 NNVAIN N7 DY 7XIWA DNAM NNITRS
121 0'02 0211 NNVAIN N7 DY 7XIY'A DA DININ
yYauvn 0'01 0211 NNVAIN N7 DY 7XIYA DDA DNXIN
TN 0'02 0211 NNVAIN N7 DY 7KW DA DNXIN
INX 0'01 0211 NNVAIN N7 DY 7XIY DAIN DNXIN
D'NAINA DIXIN

n7uni (-AA) an'ma 7w (Tranch) ain n1ow
(-BBB:+A) an'ma 7xqwn (Tranch) ain naow

nouni (+BB) ana 78w (Tranch) ain nadw

78w (Equity Tranch) ain nadw

7"1na

2'NO .X

nnvam Ny

'XIWN 0'01 0211 NNLAIM N2 DY 7"IN2 02 DX
711N 0'02 0211 NNVAIN N7 DY 7"IN2 D2IN DNXIN
N'2M 0'01 0211 NNVAIN D7 DY 7"IN2 DA DX
Ya0n 0'02 0211 NNLAaM NP DY 7"IN2 D2 DNXIN
TTn 0'01 021 NNLAIM N7 DY 7"IN2 D'12IN DMININ
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3,456,826.27

19,809,772.77

5,866.02

ANKX 0'01 0211 NNVAIN NP DY 7"IN2 02N DX
nnvam X7 Ny

'XIWN 0'01 0211 NNLAIM X7 N7 DY 7"IN2 D'22IN DMXIN
NI 0'02 0211 NNVAIN X7 N7 Y 7"IN2 DA 0NN
1N'2M 0'02 0211 NNVAIN X7 NP DY 7"IN2 DYAIM DNXIN
ya0n 0'02 0211 NNV X7 N7 oY 7"IN2 D12mM DN
TTn 0'01 021 NNLAIM X7 NP DY 7"IN2 D2 DNXIN
ANX 0'01 0211 NNVAIM X7 N7 DY 7"IN2 D'22IN DMININ
D22 NNITPS

'NIWN 0'021 0211 NNVAIM N7 oy 7"IN2 0faIM NIRITRD
NI 0'02 0211 NNVAIM 7 DY 7"IN2 D2IN NNITPO
121 0'01 021 NNLAIM N7 Y 7"IN2 D' 22IN NRITED
yY2aun 0'02 0211 NNLAIN N7 DY 7"IN2 DY2IM NRITRD
TTn 0'02 0211 NNVAaM M7 oY 7"IN2 D2 NRITRD
INK 0'01 0211 NNVAIM N7 DY 7"IN2 DAM NNRITRS
D'NAINA DIXIN

n7vni (-AA) 2 ?"ina (Tranch) ain nadw
(-BBB:+A) an'ma ?"ina (Tranch) ain nw

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