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T NITINX NN'NO NIM7UNN 21N NNAXK

(ANW) nyiap n'ama nimny X7 NINNO NIFM7WNN 2N NNAX
(17'2) NANwN NfaM2 NITIRY X7 NN'NO NIFM7WUNN 2N NNAR
n"un NITMX NN'NO NIM7YUNN 21N NNAR

n"pn

7'No X7 A

"Inm" a10n NITYIM 21N NNAX

(4.86% nxan) "Ty" 210N NITYI'A 2N NNAX

(5.05% n1an) "Ty" 2100 NITYIM 2N DNAX

NNNKX NITYIM 2N NNAR

7">un nniTp'o

7"Im

7'No .X

7"1IN2 1P91NY 7R N7wunn 7w AN NNaR

2"1n2 NN NIYYNN 17'91NY NIN'NO 21N NNAR

7'No X7 .A

7"1N2 IP91nY IR NYwnn 7w NNfNo X7 aIN NNax

7"IN2 NN NIYYNN 1'910W NINYNO X7 1IN NNAR

NIMNon N NITyn .2

8w

7'No .X

n7vuni (-AA) 2N T NITINY NN'NO NIMNON 21N NITIVN
n7uni (-AA) 2N NITINY X7 NMN'NO NIMNON 1IN NITIVN

n7uni (-AA) 212 "V NITMY NIN'NO NIMNON 2IN NITIVN
(-BBB:+A) a2 TTA NITIMX NIN'NO NIMNONA 2N NITIVN
(-BBB:+A) a2 niTmy X7 NIN'NO NIMNONA 1IN NITIVN
(-BBB:+A) an'1a n"un NITMY NN'NO NIMNON 2N NITIVN
NI X7 IR (-BBB) n man an'm T NITM NIN'NOo NIMNoN 2N NITIVN
NI X7 IR (-BBB) n man an'm niminY X7 NIN'NO NIMNON 21N NITIVN
NI X7 Ik (-BBB) n qman an'T2a n"vn niminy NiN'NOo NIMNOoN 2N NITIYN
7'No X7 A

nynl (-AA) 2n'T2 TT NITMY. NN'NO X7 NIMNOoN 2N NITIVN
n7ynl (-AA) 2N NITIAY X7 NN'NO X7 NIMNON 2N NITIVN
n7vni (-AA) 2n'T2 n"vn NITIAY NIN'NO X7 NIMNON 21N NITIVN
(-BBB:+A) an'm 7T nimmy NN'NO X7 NIMNON 2N NITIYN
(-BBB:+A) an'm nimmyx X7 NN'NO X7 NIMNON 2N NITIYN
(-BBB:+A) an'ma n"un NITmMY  NIN'NO X7 NIMNON 21N NITIVN
NI X7 IX (-BBB) n qmin an'm T NITmy  NN'No X7 NIMNon 2in NITIyN
NI X7 IX (-BBB) n qman an'm niminY X7 NN'NOo X7 NIMNoN 2N NITIYN
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71,245,442.93
19,711,384.93
801,324.02
12,945,389.66
15,041,542.69
970,035.35
751,078.48
2,756,607.52

13,700,337.89
2,476,098.94
1,032,119.39
97,287.33
725,553.07

NI X7 IX (-BBB) n qmin an'Ta n"vn niminy NIN'NO X7 NIMNON 1N NITIVN
NITIYY NI X7 IX (-BBB) n 7min an™ T2 TTn nimny. NIN'No X7 NIMNOoN 1IN NITIyN
NPO0N NNILVA |TA1d

NITIYY NI X7 IX (-BBB) n 7min an™ma nimmy X7 NIN'No X7 NIMNon 2N NITIyn
NPO0N NNILVA [TA1d

NITIYY NI X7 IR (-BBB) n min an 12 n"vn nimmy  NiNNo X7 NIMNOoN ain NImyn
NPO0N NNILVA |TA1D

7"1Im

7'NO .N

n7ynl (-A) AN nir7RY NNan "IN NIN'NO NIMNONA AN NITIYN

(-BBB:+BBB) an'1a NItk ninan 7"ina NiMfNo NIMNoN 2N NITIVN

NI X7 Ix (-BBB) n man an'ma nirsxaw ninan 7"ina NiN'ho NiMNon 2N NImyn
n7yni (-A) 2N'T2 nNT NN "IN NIN'No NIMNONA AN NITIYN

(-BBB:+BBB) an'1a nNT niNan 7"in2 NN'NO NIMNON 21N NITIVN

NI X7 Ix (-BBB) n qman an'Ta nint ninan 7"in2 NiN'No NIMNoN 2N NITyn

q'No X7 .a

n7uni (-A) 2N NIRIY NN 71N NIN'NO X7 NIMNOoN 2N NITIVN

(-BBB:+BBB) ain*1a ni'ykw' niNan 7"ina niNNo X7 NIMNON 2N NITyN

NI X7 Ik (-BBB) n qiman antma nirf’kaw' ninan 7"ina nintno X7 NiMNon ain Nimyn
N{PO0N NNIVA [TA1D NITAIVY

niImM X7 Ik (-BBB) n qmin an'm nir'zxaw ninan 7"ina nn'no X7 NiMnon 2N NIyn
n7vuni (-A) 2NT2 NNT NN2N 7"IN2 NN'NO X7 NIMNON 21N NITIVN

(-BBB:+BBB) an'12 NNt niN2an 7"In2 NN'NO X7 NIMNON 21N NITIVN

NI X7 Ik (-BBB) n qiman antTa nint ninan 7"in2 niN'no X7 NiMNon 2N NITyN
N{PO0N NNIVA [TA1D NITAIVY

NI X7 IX (-BBB) n qmin an'ma nnt nnan 7"in2 nintno X7 nimnon ain nimyn
NINXAP 2N NNAX .3

xwna

7'No .X

n7uni (F-AA) 2N TTA NITIMY NIN'NO NIMXAIR 21N NNAR

n7uni (-AA) 2N T NITMY X7 NN'NO NIMAXAIP 21N NNAR

n7uni (-AA) anT1a N"vN NITINAY NIN'NO NIMNXIIFZ 2IN NNAX

(-BBB:+A) an'Ta TT NITINY NIN'NO NIMXAIR 2N NNAR

(-BBB:+A) ain'Ta nimmx X7 NIN'NO NIMXAIR 21N NNAX

(-BBB:+A) a2 n"un NITinY NIN'NO NIMNXIIP 2IN NNAX

NI X7 Ik (-BBB) n qimin anrTa T NIy NN'NO NIMNXAIE 2N NNAR

NI X7 IX (-BBB) n 1m0 ANt niminy X7 NIN'NO NIMNXAIF 2IN NNAR

NI X7 Ik (-BBB) n qiman anrTa n"'on NImmy NIN'No NIMIXALE AN NNAX

n7uni (-AA) 2n' T2 NINNKR NIXAIR 21N NNAR

(-BBB:+A) an'T2 NINNXR NIMNXAIR 21N NNAR

NI X7 Ik (-BBB) n 71min anrTa NNk NiMNXaig 2N NNar

7'No X7 .A

n7yni (-AA) AN'T2 T NITINX NN'NO X7 NIMXAIR 2N NNAX

n7yni (-AA) 2n'Ta NITMy X7 NNNO X7 NIMXAIR 2N NNAX

n7yni (-AA) 2n'T2 N"vn NITIMX NN'NO X7 NINAXIIPE AN NNAR

(-BBB:+A) an' T TTA NITINY NIN'NO X7 NIMAXIIE 2N NNAN

(-BBB:+A) an'Ta nITmy X7 NIN'NO X7 NIMAXIIE 2N NNAN

(-BBB:+A) am1a n"un NITMY NN'NO X7 NIMIXAIR AN NNAX

NITIYY NI X7 IR (-BBB) n 7min an'm T NITmy NN'No X7 NININIIR AN NNAR
N{?90N NNIL] |TA1D

NITIYY NI X7 IX (-BBB) n 7man an'T nimmy X7 NN'NO X7 NIMNXAIR 21N NNAR
N{?90N NNIL] |TA1D

NITAIYY NI X7 IX (-BBB) n 7min 2N n"on nimimy NIN'No X7 NP 2N NNAR
N{Po0N NNIL] |TA1d
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288,329.13

33,321.32

343,180.14

3,308,714.07
50,636,204.79
8,313,796.74

432,779.57

84,070,799.07
37,777,378.51
11,619,920.76

9,125,766.12

4,360,376.28

16,255,554.23
32,875,663.78

25,890,517.15

5,898,739.22
8,132,446.10
2,333,731.39

NI X7 Ix (-BBB) n qman an'Ta T NITNY NNNOo X7 NIMNXAIR AN NNAR
NI X7 Ix (-BBB) n qiman an'Ta niminy X7 NNNO X7 NIMNXAIR AN NNAR
NI X7 Ix (-BBB) n man an'Ta n"'vn niminy NN'No X7 NN AN NNAR
n7yni (-AA) 2n'T2 NINNKR NIN'NO X7 NINYIR AN NNAX

(-BBB:+A) an'Ta NINNX NIN'NO X7 NIMNXIP AN NNAX
T210 NITAIYY NIAITA K7 IX (-BBB) n qmin an T nnnx niN'no X7 ninxag ain ninax
i
N{?o0n NNIva
NI X7 IX (-BBB) n qmin anTa ninnk NiNfNo X7 NiMIXap 2N NNax
7"Im
7'N0 .X
nvnl (-A) 2an'm 2" INAnrRIY' NINAN 17'910Y NIN'NO AIN NNAX
(-BBB:+BBB) an'1a 7"Inani"7xwr NiNAN 17'930Y NIN'NO 21N NNAX
NI X7 IX (-BBB) n qmin antTa ?"inani'7xawt ninan 1i7'93nw NIN'NO 2N NNAX
n%yni (-A) 212 7"In2 NNT NINAN 17'91NY NN'NO AIN NNAR
-BBB:+BBB) ain*T1a 7"In2 NINT NINAN 17'910NY NIN'NO 21N NNAX
i
N X7 IX (-BBB) n qmin an'Ta "IN NNt NiNAaN 17'9130w NINNO 21N NNAR
7'No X7 A
nyni (-A) 212 7"IN2 NrYRIY' NINAN 17'910Y NIN'NO X7 2N NINAR
-BBB:+BBB) an'12 7"In2 NI'YRIY NINAN 1?'910Y NIN'NO X7 21N NNAR
i

nimM X7 Ik (-BBB) n qman anTa 7"Ina nirf7kaw niNan 17'91nw NIN'NO X7 2N NNAX
N X7 IX (-BBB) n qmin an'ma 2"ina nirvxawr ninan 17'91nw NiN'No X7 AN NNaR
N{PO0N NNIVA [TA1D NITAIYY

nyni (-A) an'T2 7"IN2 NINT NINAN 17'910Y NIN'NO X7 2N NNAR

(-BBB:+BBB) an'1a 7"In2 NINT NNAN 17'91nw NIN'NO X7 21N NNAN

N X7 IX (-BBB) n qmin an'Ta 7"ina nint niman 1'913nw NiNNo X7 1IN NNAN
N X7 IX (-BBB) n qmin an'Ta 7"ina nint ninan 1'93nw NiNNo X7 2N NNAN
N{PO0N NNIVA [TA1D NITAIYY
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(long)call 001 ni'xoix

(short)call 001 nir¥oIx

7'No X7 A

NN'No X7 NN

7"Ima

7'N0 .X

7"In2 NNNOIY NI'PRIY! NINAN 7Y NN

7"1n2 10% Ty 7w NIPTRN NIY'YA YIN AWIN TARN 7W NINNO NN

7"1n2 n7uni 10% Ty 7¢ NIRTNN NIY'YA YIN AWIN TARN 7¥ NNNO NN

I'No X7 .2

7"1N2 NNNoIY NIYRIY' NINAN W NIN'NO X7 NN

2"In2 NNt nNan 7w nNNo X7 Nifn

70 nimyna nypwn .5

YIX2 NINNO)

YIXQ NINA TTA DIRIVY 70 NITIVRA nypun

2"1N2 NI T NIRIYY 70 NITIVNA AYRYn

YIX2 N"aX T NIARIYY 70 NITIVN nyjpwn

2"IN2 N"aR 'TTA NIAPIVY 70 NITIVNA NYpwn

YIX2 10N 70 NITIVNI nyjpwn

YIX2 NINNKR 70 NITIYNA nyjpwn
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99,424,744.94

318,942.49
18,370,125.11

19,643,204.93
14,253,622.65

784,773.60
3,240,593.02
137,537.00
7,630,078.99

413,830.84
2,658,880.53

4,965,629.16
26,185,446.13

99,146.95

13.50
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-29,305.13
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-9,046.38
-1,314,275.97
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7"Ina nNnoa

NI T NIgnY 2"IN2 NNN0IY 70 NITIVNA nypwn

N"AX 'TTN NIFNAY 7"IN2 NINN0IY 70 NITIVNA NYpwn

7"In2 10N 70 NITIYNA NYRUn

7"IM2 NN 70 NITIyN2 nypwn

NINXI NMPA NISNNYN NITIVN .6

7xwn

NIINXI 72 NISNNWN NITIVN

7"1Im

17X N"AX -NINAKI NP NISNNWA NITIVN

M7unn N"axX -NIMKI NP2 NIDSNNYA NITIVN

NI'M -NINKI NINEA NISNNYA NITIYN

ANK -NINAKI NP NISNNYA NITIVN

nypwn nmyp .7

xwn

|12'0 |In NIy

AT NIy

"7 Ny

NNNK NYPYN Ng

7"Im

2"1n2 1>'o |In Ny

2"In2 A Ny

2"Ina "7 Ny

7"In2 nNNX nypwn Ny

(WARRANTS) n'x¥oix 'an> .8

xwna

I'N0 .X

D''NO NI'¥DIX 'AND

2'No X7 .

7'NO N7 N'¥9IN 'AND

7"Ima

a0 .X

2"In2 D"'NO NI'YDIX AN

2'No X7 .a

7"In2 0™'NO X7 NI'X9IN 'aND

D" TNy 0'Tin .9

xwn

I'N0 .X

FUTURES - o™'no o" TNy D'7iN

2'No X7 .a

n1'no X7 (FORWARD, SWAP) ninn %710 o1 7y D T'ny 07N
n'no X7 (FORWARD, SWAP) n"on/n"w 7y o TNy 07N
n"1'no X7 (FORWARD, SWAP) n"on/n"un 7y o Tny n'7in
n'no X7 (FORWARD, SWAP) n'an 7y n'1'ny n'7in
n"'no X7 (FORWARD, SWAP) o'anx n*Tny 0'7in

7"Im

7'N0 .X

7"i1na FUTURES - o'no o 1'ny o'1in

2'No X7 .a

n"'no X7 7"ina (FORWARD, SWAP) niin 7715 07 7y 0*T'ny 07N
n"'no X7 7"ina (FORWARD, SWAP) yaon 7y o"Tny D'Tin
n"'no X7 7"ina (FORWARD, SWAP) nxan 7y o T'ny n'7in
n"'no X7 7"in2 (FORWARD, SWAP) nnx 0" T'ny 07N
nrxoix .10

xwn
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48,185.31
-18,665.83
1,750.00
-1,449.00

11,139.47
-55,644.31

I'N0 .X

(long) nin'no nifan 771> 0T 7V NI'XDINR

(short) nn'no nirn 7715 07N 7V NINYDIR

(long) nin'no n"un/n"w 7y NI'YoIx

(short) nn'no n"vn/n"w 7v nir¥aIx

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

(short) nn'no nan 7y nivoIx

(long) nin'no nINK 0'031/D'TTN 7V NI'YDIX
(short) nn'no oNX 0'02)/D'TTN 7Y NI'XOIX

2'No X7 A

(long) nin'no X7 nim 7711 0T 7Y NIYOIX
(short) nn'no X7 nifan 771> 0T 7V NI'YDINR
(long) nin'no X7 n"vn/n"w 7y NI'YoIx

(short) nn'no X7 n"on/n"w 7v NIYoIR

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

(short) nn'no X7 n"un/n"vn 7y NIrY9IXR

(long) nin'no X7 nran 7y NIrsIx

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

(long) nN'no X7 NINNKX NI'YDIR

(short) nn'no X7 NINNX NI'YDIX

7"Im

I'No .X

(long) nin'no "IN NI 771> 0T 7V NIYOIX
(short) nn'no 7"ina niran 771> 01N 72V NI'YSIX
(long) nin'no 7"ina yaon 7y niryoix

(short) nn'no 7"Ina yauvn 7y Nir¥oIx

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

(short) nn'no 7"ina nram 7y NIrxoIXR

(long) nin'no 7"ina nNINo 7y NIrxsIX

(short) nn'no 7"IN2 NNINO 7y NI'YDIX

(long) nin'no "IN 0'INK 0'021/D TN 7V NI'YDIX
(short) nn'no 7"ina o'INKX 0'021/D' T 7V NI'YOIN
2'No X7 .a

(long) nin'no X7 "IN nirn 721> 0T 7V NIYOIN
(short) nin'no X7 7"Ina nirn 7715 DTN 7V NITYOIX
(long) nin'no X7 7"In2 yaon 7y nirxoix

(short) nn'no 7 7"Ina yavun 7y ni'ysix

(long) nin'no X7 7"In2 nram 7y NirxsIx

(short) nin'no X7 7"Ina nfam 7y niryoIx

(long) nin'no X7 7"1n2 nNINO 7y NI'YoIX

(short) nn'no X7 7"In2 nININO 7y NI'Y9IX

(long) nin'no X7 7"In2 0'021/D'TTN 7V NI'Y9IN
(short) nin'no X7 7"Ina 0'021/D' TN 7V NIYOIX
D12 0Mxm .11

xwn

2'N0 .X

nnvam Py

'NIWN 0'01 0211 NNVAM N7 DY 7XIY DI DNIXIN
NI"I 0'01 0211 NNVAIN N7 DY 7RIY'A DN DX
1N'21 0'02 0211 NNVAIN N DY 7KW DNAIN DAXIN
yavn 0'01 0211 NNVAIM N7 DY 7KW DI DNNIN
TTn 0'01 0311 NNVAIN NP DY 7XIYI DA DAXIN
INX 0'01 0211 NNVAM N7 DY 7KXW DN DININ
nnvam X7 Ny

INIWN 0'01 0211 NNLAIM X7 N7 DY 7R1Y DI DNXIN
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5,096,754.63

344,342.75

872,639.19

129.58

NI'IN 0'02 0211 NNVAIN X7 N7 DY 7KXW DI DNXIN
721 0'01 0211 NNVAIN X7 N7 DY 7KW 021N DNXIN
yYaun 0'01 0311 NNVAIM K7 N7 DY 7KW DPAIM DNIXIN
TTn 0'02 0211 NNVAIN X7 N7 DY 7KW DN DNININ
INX 0'01 0211 NNLAIM X7 N7 QY 7XIY DN DNXIN
D'22IN NNITPS

'NIWNK 0'01 0211 NNLAIN 7 DY 7KW 0YAM NNITPEO
71" 0'02 0211 NNVAIN N7 DY 7RI DN NNITPD
121 0'01 0211 NNVAIN N7 DY 7KW DDA NNITRD
yYaun 0'01 0311 NNVAIM N7 DY YXIYA DAUNNNITRD
TTn 0'02 0211 NNVAIN N7 QY 7RIY DN NNITPD
INX 0'01 0211 NNVAIM N7 DY 7KW DA NIITRD
D'NAIXN DININ

n7yni (-AA) an'ma 78w (Tranch) 2ain naow
(-BBB:+A) an'1a 7xwna (Tranch) ain naow

noni (+BB) an'Ta 7y 1w (Tranch) ain naow

78w (Equity Tranch) ain naow

2'No X7 A

nnvam Py

'NIWNK 0'01 0211 NNVAM N7 DY 7KW DI DNININ
1IN 0'021 0211 NNV 7 DY 7XIY 0NAIN DNXIN
N'aM 0'021 0211 NNVAIN N7 DY 7XIYA DNAIN DNXIN
yavn 0'01 0211 NNVAIM N7 DY 7XIY DN DNIN
TTn 0'01 0311 NNVAIN NP DY 7XIYI DA DAXIN
INX 0'01 0211 NNVAIM N7 DY 7KXW DN DININ
nnoam X7 Ny

INTWN 0'01 0211 NNLAIM X7 N7 DY 7RIY DN DNXIN
NI'I 0'02 0311 NNVAIN X7 N7 DY 7KW DI DNXIN
721 0'01 0211 NNVAIN X7 N7 DY 7KW 021N DNXIN
yYauN 0'01 0311 NNVAIM K7 N7 DY 7KW DA DININ
TN 0'02 0211 NNVAIN X7 N7 DY 7KXW DN DININ
INX 0'01 0211 NNVAIM X7 N7 QY 7XIY'A 012N DNXIN
D'22IN NRITPD

'NIWK 0'01 0211 NNLAIN N7 DY 7RIY'A D12 NNITEO
NI'IN 0'021 0211 NNVAIN N7 DY 7XIYA 0DNAIN NNITPD
N2 0'01 0211 NNVAIN N7 DY 7XIYA 0NN DNXIN
y2a0n 0'02 0211 NNVAIM N7 DY XY DN DX
TTNn 0'01 0211 NNLAIN N7 DY 7XIY'A DN DNXIN
INX 0'02 0211 NNVAIM 7 DY 7XIY2 DN DNIXIN
D'NAINA DIXIN

n7uni (-AA) anrTa 7xawna (Tranch) ain naow
(-BBB:+A) an'Ta 7xwna (Tranch) ain naow

nuni (+BB) an'ma 7xawma (Tranch) an nadw

78w (Equity Tranch) ain nadw

7"Im

7'N0 .X

nnvamn Dy

'XIWK 0'01 0211 NNLAIM N7 DY 7"IN2 D1aM DX
TI'IN 0'01 0211 NNVAIN N7 Oy 7"IN2 022N DNIXIN
1'2"M 0'01 0211 NNVAIN N7 DY 7"IN2 022N DIXIN
yaun 0'02 0211 NNV NP DY 7"IN2 DRAM DNXIN
TTn 0'01 0211 NNVAIN N7 Dy "IN 02 DNXIN

INK 0'01 0211 NNLAM N7 DY 7"IN2 D22 0NN
nnvam X7 Py

'NIWN 0'01 0211 NNLAIM X7 N7 DY 7"IN2 0'22m 0XIn
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2,039,496.73

44,435,329.65

748,956.96

64,960,955.79
105,932,558.64

NI'IN 0'01 0211 NNVAIN X7 NP DY 7"IN2 02N 0NN
121 0'01 0211 NNVAIN X7 D DY "IN 02N 0NN
Ya0n 0'01 0211 NNV X7 NP DY 7"IN2 DaM DXIN

TTn 0'01 0211 NNLVAIN X7 NP DY 7"IN2 D1aM DNXIN

INX 0'01 0211 NNLAIM X7 N7 oY 7"IN2 D12 DMNIN

022N NRITPS

'NIWN 0'02 0211 NNLAIM N DY 7"IN2 DAM NRITPRD
1IN 0'01 0211 NNVAIN N7 DY 7"IN2 DA NNRITRS
127 0'02 0211 NNV M7 oY 7"IN2 D2 NNITRS
yaun 0'01 0211 NNLAIM NP oY 7"IN2 DM NRITRS
TTn 0'01 0211 NNLAIN N7 DY "IN 02N NNITRES
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