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xwn

7'NO .X

T NITIMX NIN'NO NIMYPUNN aIN NNAR

(ANW) NYIap N'aMa nImRY X7 DNNO NIM7WNN 2N NNaX
(i7'a) NINwn nxaMa NImNY X7 NN'NOo NIMYYNN 2N NNaR
n"vNn NITIMY NN'NO NIM7YNN 2N NN

n"m

2'No X7 .2

"|INm" a10n NITYIM 1IN NNAR

(4.86% nan) "Tw" 2100 NITYI'A 2N NNAR

(5.05% n1an) "Ty" a10n NITYI' 2N NNAR

NINNK NITYIM 21N NNAX

7">5un nniTp'o

7"1ma

7'NO .X

7"IN2 191N IR N7wnn 7w 2N NNax

2"IN2 NNT NIYWNN 17'91NY NIN'NO 21N NNAR

7'No X7 A

"IN P91 R N7wnn 7w NNfNO X7 21N NNAaR

7"1n2 NNT NIYYNN 1'910Y NINYNO X7 21N NNAN

NINNon 1IN NITIyn .2

xwn

7'NO .X

n7uni (-AA) 2N T2 TTA NITIMY NIN'NO NIMNON 1IN NITIVN
n7uni (-AA) 2N'Ta NITMY X7 NN'NO NIMNON 2IN NITIVN

n7uni (-AA) anT1a N"vN NITIAY NIN'NO NIMNON 2IN NITIVN
(-BBB:+A) an'Ta TT NITINY NN'NO NIMNON 1IN NITIYN
(-BBB:+A) a2 nimmx X7 NIN'NO NINON 1IN NITIYN
(-BBB:+A) a1 n"vn NITmY NIN'NO NIMNON 2N NITIVN
NI X7 IX (-BBB) n qman an'm T NIy NN'NOo NIMNoN 2N NITIVN
NI X7 IX (-BBB) n min an'm niminy X7 NN'NO NIMNOoN AN NITIVN
nIMNImM X7 IX (-BBB) n qman an'T2 n"vn niTiny NN'NOo NIMNOoN 2N NITIVN
2'No X7 A

n7yni (-AA) AN'T2 T NITMX NIN'NO X7 NIMNON 2N NITIVN
n7yni (-AA) AN nITIAY X7 NN'NO X7 NIMNON 2N NITIVN
n7vni (-AA) an'Ta n"vn NITMY. NN'NO X7 NIMNON 21N NITIVN
(-BBB:+A) an'Ta TTA NITiNY NIN'AO X7 NIMNON 21N NITIVN
(-BBB:+A) an'ma niTmy X7 NIN'NO X7 NIMNON 21N NITIVN
(-BBB:+A) a1 n"un NITMY  NN'NO X7 NIMNON 2N NITIVN
NI X7 IR (-BBB) n qmin an'm T NITMY NN'No X7 NIMNon 2N NITIYN
NI X7 IX (-BBB) n qman an'm nimin¥ X7 NN'NO X7 NIMNoN 2N NITIYN
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60,688,131.87
16,995,156.96
669,326.86
14,925,128.74
15,475,106.58
1,036,114.71
789,399.35
3,205,640.37

14,416,266.60
2,443,224.70
1,057,946.75
109,414.70
683,836.19

NI X7 IX (-BBB) n qman an'Ta n"'on nimny NIN'No X7 NIMNon 2N NITyn
NIMIYY NI X7 IX (-BBB) n 11min anTa 7T niminy. NiN'No X7 NIMNoN N NITIYN
N{7ooN NNIVA [TA1D

NIMIYY NI X7 IX (-BBB) n 11min an T2 nimmy X7 NiN'no X7 Ninon 1in NITiyn
N{7ooN NNILA [TA1D

NIMIYY NI X7 IX (-BBB) n 7min anTa n"un nimmy  NNNo X7 NIMNon 2N NITyn
N{7ooNn NNIVA [TA1D

7"1ma

2'NO .X

nyni (-A) 212 ni'7kaw nNan 7N NIN'NOo NIMNOoN AN NITIYN

(-BBB:+BBB) an'T1a N7k ninan 7"ina NIN'No NifNon 1IN NITIyN

niImM X7 Ix (-BBB) n man an'm iy ninan 7"ina NiNtNo NiMNon ain NITyn
nyni (-A) 212 NNT NNAan "IN NN NIMNON AN NITIVN

(-BBB:+BBB) an'1a NNt niN2n 7"in2 NiN'No NiMNon 1IN NITIVN

NI X7 IX (-BBB) n qiman an'Ta nint nnan 7"ina niN'No NiMNon ain NImyn

2'No X7 .a

n7uni (-A) 2N T NIYRIYW NNAN "IN NINNO X7 NIMNoN 2N NITIVN

(-BBB:+BBB) an*1a ni'7xw' ninan 7"ina nin'no X7 NiMNon ain NITyn

NI X7 Ik (-BBB) n qmin antma nirfzkawt ninan 7"ina nintno X7 niMnon in NIMyn
N{7O0N NNIVA |TA1D NITAIYY

NI X7 Ik (-BBB) n qmin antma nirfzkaw ninan 7"ina nintno X7 NiMnon N NIMyn
n7uni (-A) 2N"Ta NNT NN2N 7"IN2 NIN'NO X7 NIMNON 21N NITIYN

(-BBB:+BBB) an'1a NNt niN2n 7"Ina NIN'NO X7 NIMINON 1IN NITIYN

NI X7 IX (-BBB) n qmin anrma nint ninan ?"in2 nin'no X7 niMnNon 2in NITyn
N{790N NNIVA |TA1 NITAIYY

NI X7 Ik (-BBB) n qmin anrma nint ninan ?"in2 nin'no X7 niMnNon 2in NITyn
NINIXAE AN NNaX .3

xwn

7'NO .X

n7uni (-AA) 2N T NITINY NN'NO NIMIXAIP 2N NNAR

n7vuni (-AA) 2N NITINY X7 NMN'NO NIMIXAIP AN NNAR

n7uni (-AA) 212 "V NITMY NIN'NO NINIXAIP AN NNAR

(-BBB:+A) a2 TTA NITIMX NIN'NO NINIXAIR AN NNAR

(-BBB:+A) a2 niTmy X7 NN'NO NINIXAIR AN NNAR

(-BBB:+A) a2 n"un NITinY NMN'NO NIMNXAIF 2N NNAR

NI K7 IX (-BBB) n qmin anrma T NIy NiNNOo NIMNXIIE 2N NNAR

NI K7 IX (-BBB) n 7min anrma nimny X7 NiNtNO NIMNXAIE 2N NN

NI K7 IX (-BBB) n 7min anrTa n"on nimmy NN'No NNXAR AN NNAR

n7uni (-AA) 2N NINNKR NIXAIR 21N NNAR

(-BBB:+A) 212 NINNX NIMNXAIR AN NNAR

NI K7 IR (-BBB) n 7min an'Ta nNNR NiMAXaig 2 nnax

7'No X7 A

nynl (-AA) 2N'T2 TT NITMX NN'NOo X7 NIMNXAIR AN NNAX

nynl (-AA) 2n'T2 NITIAY X7 NN'NO X7 NIMXALR 21N NNAX

nvnl (-AA) 2n'T2 n"vN NITIAY NIN'NO X7 NIMXIIF 2N NNAX

(-BBB:+A) an'm TTn nITmy NN'NO X7 NINIXIIR AN NNAR

(-BBB:+A) an'm nimimyx X7 NN'NO X7 NIMOXIIR AN NNAR

(-BBB:+A) a1 n"un NITmY NINNO X7 NIMNXAIR 21N NNAX

NITIYY NI X7 IR (-BBB) n min an T2 TTa nimmy niN'No X7 NIMAXIIE N NNAaN
N{PO0N NNV [TAD

NITIYY NI X7 IR (-BBB) n 7min an T2 nimmy X7 NN'No X7 NIMAXaIp N NN
N{PO0N NIV [TAD

NITIYY NI X7 IX (-BBB) n 7main an'T n"on Niminy NIN'No X7 NIMIXIIE 2N NNAaN
N{PO0N NNV [TAD
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383,725.52

50,822.69

425,735.12
478,490.13
4,436,096.57
46,681,406.54
6,799,480.52

434,007.07

86,850,340.55
37,516,413.27
9,190,283.20
9,975,781.31

4,782,740.21

14,537,091.15
26,972,550.53

21,943,286.71

8,844,479.71
9,645,764.15
1,328,522.47

NI X7 Ix (-BBB) n M an'T TT NITMYX NIN'NO X7 NIMIXAIR AN NNAX
NI X7 Ix (-BBB) n M an'Ta NITiAY X7 NIN'NO X7 NIMNXAIR AN NNAX
NI X7 IX (-BBB) n qmin an'Ta n"'vn NiminY NIN'NO X7 NIMAXAIE 2N NNAX
n7yni (-AA) 2N'T2 NINNK NN'NO K7 NIMNXIP AN NNAR

(-BBB:+A) 2n'Ta nNNX NIN'NO X7 NIMNXAR AN NINAR
T210 NITIYY NI X7 Ik (-BBB) n 71min anTa nnnx nimfno X7 nimIxag ain nnar
i
N{Po0oNn NNIva
NI X7 IX (-BBB) n qmin an'Ta niNNR NNYNO X7 NI 2N NNAX
7"Im
2'N0 .X
nyni (-A) AT 7"INAnrRIY NNAN 17'910Y NIN'NO 21N NNAX
-BBB:+BBB) an'1a 7"Inani*?k Y NiNAN 17'910Y NINNO 2N NINAX
i
nIImM X7 Ix (-BBB) n 1man anrTa 7" Inani'7’kw niNan 1'91nw NIN'NO 21N NNAR
nyni (-A) 2n'T2 7"IN2 NINT NN2N 17'910Y NIN'NO 21N NNAX
-BBB:+BBB) an*12 7"Iin2 NINT NNAN 17'910W NIN'NO 21N NNAX
i
nimM X7 I (-BBB) n qman anTa 7"Ina nNT NiNAN 17'910Y NINFNO 1IN NINAR
2'No X7 A
n7ynl (-A) 2N 7"Ina NI7RIY NNAN 1'91nY NIN'NO X7 21N NNAX
(-BBB:+BBB) ain'1a 7"Ina N7k NINAN 177'910W NIN'NO K7 21N NNAR

N X7 IX (-BBB) n qmin an'Ta "IN nirftkaw niNan 17'91nY NIN'NO X7 21N NNAX
N X7 IX (-BBB) n qmin an'Ta "IN nirftkaw niNan 1'91n NIN'NO X7 21N NNAX
N{790N NNV |[TAD NITAIYY

nynl (-A) 2n'Ta 7"In2 NN NN2N 1'91NW NN'NO X7 21N NNAX

(-BBB:+BBB) an'1a 7"In2 NINT NNAN 17'91nW NIN'NO X7 2N NNAX

N X7 IX (-BBB) n qmin antTa 7"ina NNt NiNan 17'92nw NINTNO X7 21N MR
NI X7 IX (-BBB) n qmin anTa 7"ina NNt NiNan 7'92ny NINTNO X7 21N NN
N{?90N NNV | TAD NITAIYY

nrm .4

xwna

2'N0 .X

25 X"n T™7 nd"YN NIm

75 X"n TT7? Nd"YN NIm

NN NN

YIX2 NINNOXN NINT NN

(long)call 001 ni'xoix

(short)call 001 nrrxoix

2'No X7 A

nN'no X7 Nin

7"Ima

2'N0 .X

7"In2 NNNoIY NI'PRY! NINAN 7W NN

7"1n2 10% Ty 7¢ NIPTAN NIY'YA YIN QWIN TARN 7W NNNO Ni‘n

7"1n2 n7yni 10% Ty 7w NIPTRN 1IY'YA YIN QWIN TARN 7W NNNOo Nifn

'no X7 .2

7"In2 NNNOoIY NIYRIW' NINAN 7Y NIN'NO X7 NN

7"1IN2 nNT NNan ¥ NN'No X7 Nin

70 niImyna nypwn .5

YIX2 NINN0)

YIXQ NN TTA NIZNRY 70 NITIVNA NYpwn

2"1N2 NN T NIgNnY 70 NITIYNA nYpwn

YIX2 N"AXK 'TTA NIZNNY 70 NITIVN NYpYn

2"IN2 N"ax "TTA NIZNNY 70 NITIvNa nypwn

YIX2 10N2 70 NITIVNA nypwn

YIX2 NINNX 70 NITIVRA NyjpYn
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101,134,314.11

330,299.52
17,605,088.42

17,499,760.34
13,649,233.61

805,613.20
3,147,072.98
39,108.65
7,529,868.85

310,031.91
2,613,479.23

4,892,708.66
25,746,869.25

161,310.56

596.97

157.72

-31,435.01
4,860,175.37
42,879.86
-1,132,944.74

6,753,874.85

7"In2 ninnoa

nIMm T NIpnRY 7"IN2 NNN0IY 70 NITIYNA nyjwn

N"AN TN NIFNNY 7"IN2 NINN0IY 70 NITIYNA NYPWUn

7"In2 70N 70 NITIYNA nypwn

7"In2 nNNXR 70 NITIVNA NYpwn

NIINX] NINjPA NISNNWA NITIVN .6

xwn

NINXI 72 NISNNYN NITIYN

7"1ma

17X N"AX -NINAKI NN NISNNYN NITIVN

M7unn N"ax -NINKI NINPA NISNNYN NITIVN

NI'M -NIAXKI NINPA NISNNYA NITIVN

ANX -NIINK]I NP NISNNYA NITIVN

nypwn Ny 7

xwn

[12'0 [IN NI

AT NI

|"7T Ny

NNNR NYPYN Ny

7"1ma

2"1na 1>'o 1IN Ny

2"In2 T Ny

"IN " Ny

2"IM2 nNNXR NYpwn Ny

(WARRANTS) n'¥oix 'an> .8

8w

N0 .X

D'1'NO NI'YOIX 'AND

7'No X7 A

2'NO X7 N'XOIX 'AND

7"Ima

2'N0 .X

2"In2 D"'NO NI'XOIX 'AND

q'No X7 A

7"1N2 D"'NO X7 NI'Y9IR 'AND

o" TNy o'Tin .9

xwn

q'N0 .X

FUTURES - n'no o TNy o'Tin

q'No X7 A

n'no X7 (FORWARD, SWAP) niin 771> o7 7y 0Ty 07N
n'no X7 (FORWARD, SWAP) n"on/n"w 7y o T'ny 0'1in
n'no X7 (FORWARD, SWAP) n"on/n"on 7y o'Tny n7in
n'no X7 (FORWARD, SWAP) n'an 7y p'1ny n'7in
n'no X7 (FORWARD, SWAP) oanx o T'ny 0'7in

7"1ma

N0 .X

7"i1na FUTURES - o'no o1y 0'7in

'No X7 .a

n"'no X7 7"ina (FORWARD, SWAP) niin 7715 o7 7y o T'ny 07N
n"'no X7 7"ina (FORWARD, SWAP) yavon 2y o T'ny n'7in
n"'no X7 7"ina (FORWARD, SWAP) nxan 7y o T'ny n'7in
n"'no X7 7"ina (FORWARD, SWAP) o nx o' T'ny 07N
nryoix .10

xwn
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1,260.00
-1,267.00

209,427.44
-707,238.01

2'N0 .X
(long) nin'no niran 771> TN 7Y NI'YOIN

(short) nn'no nirn 771> 0T 7V NIYOIN

(long) nin'no n"vn/n"Y 7y NI'YOIXR

(short) nn'no n"vn/n"w 7y nI'YoIX

(long) nin'no n'am 7y NI'Y9IX

(short) nn'no nxan 7y NIrYoIx

(long) nin'no oINK 0'02)/D'TTN 7V NI'YDIX

(short) nn'no n'NX 0'021/D'TTN 7Y NI'YOIX

7'No X7 .A

(long) nin'no X7 NI 771> DTN 7V NI'YDIR

(short) nn'no X7 nian 771> 01N 7Y NIYOIX

(long) nin'no X7 n"vn/n"w 72y NI'YoIXR

(short) nn'no X7 n"un/n"w 7y NIr¥oIx

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

(short) nn'no X7 n"un/n"vn 7y NIYOIR

(long) nn'no X7 nram 7y NirxoIx

(short) nn'no X7 nram 7y NI'xoIXR

(long) nin'No X7 NINNKR NI'YOIX

(short) nn'no X7 NINNX NI'YDIX

7"1ma

N0 .X

(long) nin'no 7"ina i 771> DTN 7V NIPYOIR
(short) nn'no "IN niran 771> 0T 7V NI'XDINR
(long) nin'no 7"ina yavn 7y Nirxsix

(short) nn'no 7"Ina yaun 7y NiryoIx

(long) nin'no 7"ina nxan 7y NIraIx

(short) nn'no 7"ina n'an 7y NIrxoIN

(long) nin'no 7"ina nNINO 7V NI'YoIX

(short) nn'no 7"1n2 NININO 7y NIYYDIX

(long) nin'no "IN 0"INX 0'021/D TN 7V NI'YDIXR
(short) nn'no 7"in2 nINK 0'021/0' TN 7V NI'YDIX
'No X7 .a

(long) nin'no X7 7"In2 N 771> DTN 7V NI'YOIR
(short) nn'no X7 7"INa NI 7715 0T 7V NINYDIR
(long) nn'no X7 7"In2 yaoun 7y nir¥oIx

(short) nin'no X7 7"Ina yavn 7y NI'xsix

(long) nin'no X7 7"In2 nran 7y NIrYaIx

(short) nn'no x7 7"IN2 nan 7y NILYoIX

(long) nin'no X7 7"In2 nNINO 7y NI'XDIX

(short) nin'no X7 7"In2 NININO 7y NITY9IX

(long) nin'no X7 7"1n2 0'021/D' TN 7V NI'YOIN
(short) nn'no X7 7"Ina 0'021/D' TN 7V NIYYOIX
DM nonxm .11

78w

7'N0 .X

nnoan Dy

INIWNK 0'01 0211 NNVAIN 7 DY 7KW 0'AM DNIXIN
NI'I 0'021 0211 NNVAIN 7 DY 7KW DA DAXIN
1'21 0'021 0211 NNVAIN I DY 7NIYI DA DAININ
yYaLn 0'01 0211 NNVAIN N7 DY 7KW 01N DNXIN
T 0'02 0211 NNVAIN N7 DY 7Y 01N DX
INN 0'01 0211 NNLAIM 17 DY 7KW DA DNININ
nnvam X7 Dy

'NIWN 0'01 0211 NNLAM X7 NP DY 78IYI DDAIN DAYIN
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3,241,459.36

846,250.64

985,170.70

3,081.15

NI'I 0'01 0211 NNVAIN X7 N7 DY 7KXW DM DININ
1N'21 0'02 0211 NNVAIN X7 N7 DY 7KXW DN DNNIN
yavn 0'02 0211 NNVAIM X7 NP DY 7XNIYI DDA DAXIN
TTn 0'01 0311 NNVAIN X7 N7 DY 7KW DN DNXIN
INX 0'01 0211 NNVAIM X7 NP DY 7XIY DDAIN DNXIN
022N NNITPS

'XIYN 0'01 0211 NNLAM N7 DY 7KW 02N NNITED
NI'1N 0'01 0211 NNVAIN N7 DY 7RIYA DN NNITPD
1N'2M 0'02 0211 NNVAIN N7 DY 7RIV DDAIN NNITPD
y2avn 0'01 0211 NNVAIM N7 DY 7RIV DANNNITRD
TTn 0'02 0211 NNVAIN N7 DY 7RI DN NNITPD
INX 0'01 0211 NNVAIN N7 DY 7XIYA DM NNITRD
D'NAINA DXIN

nvni (-AA) an'Ta 7xwa (Tranch) ain n1ow
(-BBB:+A) an'1a 7xwna (Tranch) ain naow

noni (+BB) an'Ta 7xwna (Tranch) ain naow

7x 1w (Equity Tranch) ain naow

7'No X7 .a

nnoain Dy

IXNIWNK 0'01 0211 NNLAIN 7 DY 7KW 0YAIM DNIXIN
TI'I 0'02 0211 NNVAIN N7 DY 7KW DA DAXIN
121 0'01 0211 NNVAIN N7 DY 7KW DA DAIXIN
V20N 0'01 0211 NNVAIN N7 DY 7XIYA 0NN DNIXIN
T 0'02 0211 NNVAIN N7 QY 7XIY DN DNXIN
INN 0'01 0311 NNLVAIM N7 DY 7KW DN DNNIN
nnoam X7 Py

'NIWN 0'01 0211 NNVAM X7 NP DY 78IYI DDAIN DAXIN
NI"I 0'01 0211 NNVAIN X7 N7 DY 7KXW DN DININ
1N'21 0'02 0211 NNLAIN X7 N7 DY 7KW DI DNXIN
yavn 0'01 0211 NNVAIM X7 NP DY 7XNIYI DA DAXIN
TTn 0'01 0311 NNVAIN K7 N7 DY 7KW DI DNXIN
INX 0'01 0211 NNVAIM X7 N7 DY 7RI DNAIN DNXIN
022N NRITRS

'NIWUKR 0'01 0211 NNVAIM 7 DY 7RIY D12M NNITRO
NIN 0'02 0211 NNVAIN N7 DY 7XIYA DNAIM NRITRD
N2 0'021 0211 NNVAIN N7 DY 7RIY DNAIN DNXIN
V20N 0'01 0211 NNVAIN N7 DY 7XIY 0NN DNIXIN
TTn 0'01 0211 NNVAIN N7 DY 7XIY DNAIN DNXIN
ANX 0'02 0211 NNVAIM N7 DY XY DN DMIXIN
D'NAIXN DININ

n7uni (-AA) anTa 7xawa (Tranch) ain naow
(-BBB:+A) an'1a 'xwna (Tranch) ain naow

nuni (+BB) an'ma Yxwna (Tranch) ain naow

78w (Equity Tranch) ain naow

7"1ma

N0 .X

nnvamn Py

'NIWN 0'01 0211 NNLAIM N7 DY 7"IN2 DYAIM DNXIN
NI'IN 0'01 0211 NNVAIN 7 DY 7"IN2 DaIN DMININ
121 0'01 0211 NNVAIN N7 DY 7"IN2 D'aIN DMININ
Yaun 0'01 0211 NNVAIM NP oY 7"IN2 02N DMIXIN
TTn 0'01 0211 NNVAIN N7 Oy 7"IN2 0'aIN DMININ

ANKX 0'01 0211 NNVAM N? DY 7"IN2 02N 0NN
nnvam X7 Ny

'NIWK 0'01 0211 NNLAIM X7 N7 DY 7"IN2 02N DX
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232,010.83

1,545,591.67

43,548,876.22

788,158.22

66,749,642.86
101,894,542.47

711N 0'02 0211 NNVAIN X7 N DY 7"IN2 02N DMNIN
N2 0'01 0211 NNVAIM X7 N oy 7"IN2 02N 0NN
Ya0n 0'01 0211 NNVAIM X7 N7 DY 7"IN2 DaM DMNIN
TTn 0'01 0211 NNVAIN X7 NP DY 7"IN2 DYAM DNXIN
INN 0'01 0211 NNVAM X7 M7 oY 7"IN2 02N DMNIN
D'22IN NIITPD

'NIWK 0'01 0211 NNLAM N oY 7"IN2 022M NINITRS
711N 0'02 0211 NNVAIN N7 oY 7"IN2 022N NIITPD
N2 0'01 0211 NNVAIM NP oY 7"IN2 022N NIITRD
Ya0n 0'01 0211 NNVAIM NP oY 7"IN2 D22M NNITRD
TTn 0'02 0211 NNVAIM NP DY "IN DYAM NNITPD
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