OFEN EQUITY PFOSITIONS

Trade Daie Azzel Description Cuantity 1 Day Ch 1 Day Chng ¥TD Redurn Tatal Cost Cuwrrent Value Earndngs Cost/shans La=1 Price Gain{Loss)
B151T ADVANCED MICRO DEVICES 20,000 § 1.005 0.46% 45 5 260,000 218,000 1307208 13.00 10.50 -§42,000
11117 BRINKER INTE ARATIOMNAL INC 10000 % 4,461 1.308% -32% £ 329,148 5224, 300 1R za 3242 64, 045
21T BROADCOM LTD 2000 3 8,135 1.55% 51% L1 485,729 527,070 1RFEMT 247 86 263.54 341,341

101317 BROADCOM LTD 2000 % 8188 1.56% E1% £ 499,891 627,070 127 24895 2364 2717
1817 BRUNSWICH, CORF 5000 % TEIE 291% 4% L1 260,638 FE58.400 1ESEME 53.73 51.68 -§10,238
22117 BRUNSWICY, CORP 10,000 % 15,024 291% 4% 3 645,928 616,800 1EE2ME 64 BO28 51.68 -$29,128

1277 BRUNSWICE CORP 5000 % TEIE 2.91% 4% L1 250,000 3258400 1E52ME 50,0000 51.68 58,400

W17 CH. ACEINSON WORLDWIDE INC 10000 % 1.247 O16% 11% £ THO,268 B0, 880 1A TR0 8039 £XE15
10417 CAESARS ENTERTAINMENRT CORP 20000 % 1.004 0.39% B3% 3 269,000 250,000 2132 e 13.46 13.00 -£9,000

11317 CAESARS ENTERTAINMENT CORP 10000 § 502 0.39% 3% L1 120,585 $130,000 2137Me 12.0935 13.00 9,015
S2817 CAVCO INDUSTRIES INC 3,300 % (44185 -0LAA% E3% £ 491,700 600,810 AT 14800 162.70 12,20
E2017 FIRANGIAL SELECT SECTOR SPDR 20,000 F (3.082) -0.58% 6% L 487,600 353,700 FHA MR 24.38 26,74 M7

A7 FINAMNCIAL SELECT SECTOR SPDR apoon % (12,328 -0.50% 6% £ 2,023,580 £2,138, 000 HNUA PR 26.30 26.74 115,112

124417 FIRST REPUBLIC BAMNK/CA 1,000 3 11500 0165 2% L1 a7, 300 £53, 740 12EMe a7.30 93,74 -§3,560

120417 GEMERAL ELECTRIC CO 25000 % &M 0.10% -35% % E76,880 429,000 1a2me 23.08 19.86 -§77.880

12117 GENERAL ELECTRIC CD 25,000 § M 0.10% -35% L1 551,000 459,000 1azme 22.04 19,56 -§52,000

13117 GENERAL ELECTRIC GO 25,000 § M 0.10% -35% L1 503,450 459,000 11AEME 20,14 19.96 -54.450

12317 GEMERAL ELECTRIC CO 22000 % 440 0.10% -35% % 430,182 F433,120 1a2me 2228 19.86 -§51,062

124417 GILEAD SCIENCES IMC 4400 3 PE5) -0.A0e: 5% L1 352,214 323,798 JE2018 an.0s 7359 -§28.418
823497 JDUCOM INC-ADR iB000 % 4 BE1 1.27% Ei% £ 418,638 063,200 11BN T 41.98 38,35 -$05, 00
W27 JDCOM INC-ADR 20,000 § a72E 1.27% 51% L Ta9,982 FTET. 2N HazEnT AT36 38368 |,
10317 HETEASE INC-ADR 2000 % 12,698 2.25% 2% £ B2 GRR 664,620 1MAsEN7T 2734 2821 &1 802

G817 ON SEMICONDUCTOR CORP 12000 § 1,448 0.56% ET% 5 200,038 055,320 HEEmT 1E6T 21.38 §56,.082
H14M7 QUALCOMM IMC 000 3 433 -0.18% 13 L 255,380 FETI T 1242ME 51.08 5474 13,320
S20M17 QUALCOIMM IMC 5000 % 1498 -0.18% -11% £ 258,600 F27A,700 124ame 51.92 6474 £14,100
TEMT TERADYME INC 20,000 § o 0.35% E0% L1 04,832 FB54,000 1247018 35.24 42,70 149,168
S2117 VOLKSWAGEM AG-SPOMNS ADA 24,000 % (5.724) -OLEE 6% £ B19,638 F025,440 2EIINR 3416 38,56 105,806
W27 Eurpstoox Markat Plus Mate (18 ma) 2,500,000 T3.5% barnerMarz2nd 19 fix 2,500,000 §2,599,353 HNA MR 354142 368216 $99.353
1024117 S¥TE Market Plus Male (18 ma 3,000,001 T2 barreofipr2d 19 i 3,000,000 £2,0848,275 M/A Field Mat Applicatl 13690 133,84 -§51,825

TOTAL EQUITIES 15,201,194 F356, 707

CLOSED EQUITY POSITIONS

Trade Daie Azzel Description Clueantity Syndicale Closing Dake Tatal Cost Closing Value Closing Px Gain'|Loss)
1117 BRUNSWICK, CORP 5,000 M 5-0ct17 % 264,287 285,000 5286 57.00 20,713
S2117 BEST BUY CO INC 10,000 ] 3-0et-17 £ B37 882 670,798 5270 67.08 £32.016
W2TNT ASGENDS PHARMA A5 - ADR 1,000 ¥ E7-Sap-17 § 35,500 35,550 A5.50 35.55 50
L2717 CATALEMT INC 1,000 W T-Zap17 & 0,100 £39,150 Lo 1918 £50
HIATT RYE EDUCATION IMC-A0FR SO0 ¥ IT-Sep1T  § 9,250 £13.0839 1B.50 618 $3,839
W2EMT CLOUDERA INC 1,300 ¥ #5-3ap-17  § 21,385 22,685 16.45 17.45 1,300
L2817 PO GROUP HOLDIMGS IMC B 400 W E-Qet-17 £ 112,000 5112256 17.50 17.54 £255
WIEENT ROKL NG 1,000 ¥ 9-Sep17T § 14,000 526,530 14.00 26,58 §12,.580
22817 PO GROUP HOLDIMGS IMC E400 ¥ D17 % 12,000 112,220 17.50 17.88 320
10417 NEWLINK GEMETICS CORP 1,000 ¥ S0et17 L1 10,250 £11,258 10,25 11.26 %1,008
1EAT AHYTHM PHARMACEUTICALS IMNC 1,000 W E-Det-17 £ 17,000 £27.077 17.00 a7.08 00,077
TVEMT SWITCH ING - 8 5,000 M Det17T L nazn 53,638 23.86 19.74 -§20,602
113417 REY GROUP INC 2700 b 15%0ct-17 & TAETE £F1675 2726 27.26 &0
11347 REY GROUP ING 1,000 ¥ 153-0ct-17  § 27,250 $27.300 2725 27.30 550
THIENT QUDIAN INC-SP0ON ADR 5,000 ¥ 18-0ct-17 § 120,000 3155633 24.00 EIRT- $35.899
TN MICEAIC ACOWISITION CORP E.000 b 18-0ct-17 & &0,000 £50,800 10.00 1016 2800
1T PATTERN ENE RGY GROUP ING 5,000 ¥ -Oct-17 § 17,000 ERRERED] 23.40 Z3E4 1,181
TW1ET MCHMGODE INC 1,000 W 19-0ct-17 % 24,000 £51,158 24.00 .16 £7,168
1117 PATTERN EME RGY GROUP 1NG 5,000 ¥ #-0ct-17 § 17,000 3118183 23.40 £3.64 1,183
120417 SEA LTD-ADR 500 W M0-0ct-17 % 1,600 £7,042 16.00 15.68 £142
1207 RISE EDUCATION CAYRMAN - ADR SO0 ¥ o-Oct-17 § 7,250 58,603 14.50 17.21 §1,353
1W2ENT HUTCHISON CHINA MENTEGH-A0R O ¥ ZE-Oct-17  § 18,550 520,048 26.50 8,64 51,453
12617 BP MIDSTREAK PARTHERS LP 4,300 W HE-0ct-17 % 77400 £74,072 18.00 17.20 -£3,028
W2EMT ALLISON TRANSMISSION HOLDING 10,000 ] wo-Oct17 § 408,814 F431.400 4038 43,14 §22.585
TW2E1T ALLISOMN TRARSMISSION HOLDING 10,000 M M-0ct-17 % 408,814 431,682 40.88 4317 £22 pE8
2R HOUILIHAM LOEEY INC 5,000 ¥ E-Oct1T % 210,000 207,248 4200 41.45 52,754
12717 FORESCOUT TECHMOLOGIES INC 2000 W 2F-Oct-17 % 44,000 £51,008 2200 25.80 £7, 008
1W2TIT KEXA RESOURCES 5A 1,000 ¥ EF-Oct-17 § 16,000 16,700 16.00 16.m $700

111117 COMSTELLILIM MY- CLASS & 8500 W 1-Maw-17 £ 93,500 £ BED 11.00 11.36 £3,060

11117 ALTAIR ENGINEERING INC - & 3,200 b 1-Mav-17 £ 41,500 £54 B84 12.00 17.16 £13, 284

TOTAL EQLITY
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OFTION POSITIONS

Trade Daie Assal Descripilon Contracts Sirike Expiry Inifial Pram Last Price Waluea MHodlamal GalnLoss
21417 November 17 Puts an QSCOM US (50 5000 117207 £1.6442 £0.0E00 $a00 % [250,000) £7.41
14T Nowember 17 Galls on QCOM LIS a0 F250 1ATEmT $1.5768 32.5430 -H2TES § 2625000 -85, 141
520417 Movember 17 Puts an SCOM LIS [R:14]] 000 117207 %1.1654 E0U0EGD FI00 % 260, 000) £5,477
20T Nowambar 17 Calls on D00 LIS Al 5500 1ATENT 20,6524 $0.8600 -M.300 3§ [275.000) 3z
H2717 Dooember 17 Calls on 5PY US ] 25400 12152017 &2 6180 $5.6400 22000 § 12,700,000 F161,100
27T Decambar 17 Calls on 5PY US G2 25500 125207 52.0900 $4.8550 SA0.090 % 15,810,000 F1T A3
22817 Decamber 17 Puts an AVGO US (20 24000 12052017 £11.8210 £4.1800 BR300 % [480,000) £15,842
H2517 Dooember 17 Calls on ANGO US (20 250000 12152017 $10.06825 F15.7000 -$18400 % |500,000) -§18, 635
12T Decambear 17 Puts an FXE US 3300 11100 12nsanT $0.6000 $0.4300 149800 % 36,630,000 -§56,100
10217 Nowember 17 Calls on F US E.000 1200 117207 E0.07100 00180 £7.500 -£47 800

101317 Decambar 17 Puts an AVGEOUS (201 24000 125N T 578575 41500 -$EA00 F 48002000 7415
1081317 Decamber 17 Calls on AVGO US 20 260000 12152017 £7.0478 F136800 -£27.300 % [S20,000) -§11,405
10137 January 18 Galls an TWX LIS 1 10000 142018 B4.5000 31,2930 .29 3 100000 -§3, 205
1081317 January 18 Calls an THWE US S 10000 1112018 540500 $1.2850 64,750 % 5,000,000 F177, 780
101317 EEM (#6.66) Dufparomes WM (149.39) AT Z2-Dec-17 1.32% 1.45% S200.000 % 20,000.000 $26,000
1ENT January 18 Fuls on JO LIS (2809 AT00 1208 31 4600 31,6830 -FTAED 3 (1.036.000) -§6, 300
101E17 January 18 Calls an JO US 280 4000 1192018 &2 .ETEE $1.8200 $51.240 % 1,120,000 -§23,10
0BT Janiary 18 Calks an JON LIS (2800 4400 1192018 $1.3785 LR F] -§22.960 % (12320000 $13,953
104717 January 18 Puls on FXE US 2 &0 200 1182018 50.5000 $1.0850 E2TEA0D § 28,120,000 £42 600
12417 Decambar 17 Puts on GILD LS (80 TRAON 1E2AaEmT $1.1538 #3.5500 -#21.300 3§ 4500000 -8
102417 December 17 Calls on GILD LS (0 BE00 12182017 1.2445 02100 51260 % 1510,000) £, 807
102417 Decambar 17 Puts an GILD LS (65 TRON 125 T 4812 $3.5500 323075 § (487 5000 -§15,397
12417 Decamber 17 Calls on GILD LIS (8% 8250 12M5emT 22,0992 #0370 -$2A05 § 1536.250) #1240
102617 Decamber 17 Puts an AkD US (300 13,00 12152017 H0.8200 §2.2450 BT 60 % |90, 000) -§d2, 150

TOTAL DFTIONS 337,348

CLOSED QOFTION PO
—
Trade Date Aszsel Descripilon Conlracts Sirika Expiry Inigial Pram Clasing Px Walisa Clos I Qain'Loss
H1817 ATY {1440.404) Culperoms SPX (2506.685) . e
W27 Octobar 17 Puts on AMD LIS ey S0 1pEvEn T
WZTNT October 17 Calls on KRE LS RN T 5 FTE000 20-Sep-17
W2¥17 Ootober 17 Calls on HEDJ US A0 102N ) . £0E 580 9-0ct-17
W2TT Oetobar 17 Puts on HEDJ LIS ey i) 20-00117
1117 Nowembar 17 Calls on TWX US . Ol 11727 . . £81.000 30-0ct-17
1T Nowambar 17 Galls on TWH LS ( nnzemy -§3.000 00T
11717 January 18 Puls on FXE US 1192018 . £22.020 30-01-17
TOTAL DFTIONS CLOSED
—
MUTUAL FUND POSITIONS
_____________________________________________________________________________________________________________________________________________|
Trade Date Aszsel Description Qusantity Dividend ¥TD Redurn Current Yalue Cost Last Price Gain'|Loss)
WZW1T JEMORAGAN FLOAT RATE INC-| [ E % §3.016.063

Soudfern Financlal - FT Fund - DB 33,016,063
TOTAL FUNDS

e Eguat s Ophions 5394,054
Oosed EquitiesDotions 577,164
Open Fimed Income T30
Jsad Flaed Income 213958
Teal | $557.470
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OPEN FIXED INCOME POSITIONS
e

Mext Call Yield to Mid Total Int Markat Clean Total
Guantity Issuer Coupon Maturity Date Worst Price Earned Value Gain/(Loss) Return

10217 1,000,000 FRONTIER COMMUMICATIONS  7.125% 3182019 Field Mot Appli 6.72% $99.75 100.082 56247 F1.011,112 $3.320 $9.567
91417 200,000 GEMERAL MOTORS FIML CO 5.750% A Field Mot Applic  9/30/2027 16% $100.00 10487 §1.575 £211.241 9,740 $11.315
91517 1,250,000 SEMERAL MOTORS FIML CO 5.750% A Field Mot Applic  9/30/2027 5.16%: $103.50 10487 $5.649 $1,320,259 $17.125 526,774
100417 250,000 PLAINS ALL AMERICAMN PIPE 6.13% ) Field Mot Applic  11/15/2022 5. 58%: $100.00 102375  $1.259 £257.086 $5.938 $7.196
10517 250,000 PLAINS ALL AMERICAM PIPE 6.13% A Field Not Applic  11/15/2022 5.58% $100.55 102375 $1.217 £257.086 H4.563 $5.779
1011817 10,000 TEEEAY LMG PARTHERS 8.50% A Field Not Applic  10/15/2027 8.61% $25.00 24 88 #4873 E248 800 (H1.200) [H3ET)
10417 1,000,000 PLAINS ALL AMERICAN PIPE 6.13% A Field Not Applic  11/15/2022 5.58% $100.00 102375 $5.034 31,028,344 $23.750 F26.784
10317 1,000,000 FRONTIER COMMUMICATIONS  7.1258% 3182019 Field Mot Appli 6.7 2% $100.10 100.082 36,051 #1.011,112 [F180) $5.871
1071117 1,000,000 FRONTIER COMMUNICATIONS  B.500% 4182020  Field Mot Appli 9. 79 $98.75 97063 §5.356 475,824 IH16.870) (F11.514)
1071817 1,000,000 SERVICEMASTER COMPANY LL  7.250% 31,2038 Field Mot Appli G.84% $104.00 103 $3.178 $1.043,292 (H10,000) [H6,.822)
1011817 350,000 SERVICEMASTER COMPANY LI  7.250% 31,2038 Field Mot Appli G.84% $104.00 103 $1.043 £365,152 (53.500) [H2.457)
1072017 80,000 SERVICEMASTER COMPANY LL  7.250% 3M1/2038 Field Mot Appli 6. 84% $104.00 103 H222 $83.463 [HE00) [HaTE)
1073117 70,000 SERVICEMASTER COMPANY LL  7.250% 31,2038 Field Mot Appli B.84%: $104.00 103 42 F73.030 (5700 [FESE)
1072417 2,000,000 EXELA INTERMED/EXELA FIN 10.000% T182023 TN82020 10.91% $97.025 96125 §5479 $1,986,389 (H18.000) (F12.521)
1073117 2,000,000 JBS INVESTMENTS GMEH 7.250% 4732024 4/3/219 7.45% $99.065 996 $1.192 $2,005,694 $10.700 11,852

TOTAL FIXED INCOME

CLOSED FIXED INCOME POSITIONS
|
Mext Call Sell Closing Total Int Market Clean Total

Cuantity Issuer Coupon Maturity Date Date Cost Price Earned Value Gain/(Loss) Return
92617 10,000 SPIRIT REALTY CAPITAL IN [ilice 107372022 Q29/2017 . 25.05 £250.500 $5
1072617 10,000 ATAT INC .A5% 11/1/2068 111172022 30-0ct17 . 24.96 $330 £249 600 (H400)
8217 100,000 INNOVIVA ING SR 8152025  Field Mot Applk 27-5ep-17 . 103.45 5384 8103.450

22917 1,876,000 TV AZTECA 5A DE CV 3% 9182020 #MA Field Mot 27-0ct-17 . 103.812 13,717 642,682
TOTAL FIXED INCOME SOLD
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