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COLUMN 1 COLUMN2 COLUMN 3 EOLUMN COLUMN 5 COLUMN 6 gOLUMN COLUMN 8
VALUE SHRSOR SH/ PUT/ INVESTMENT OTHER VOTING AUTHORITY
NAME OF ISSUER E?AL;:SOF CUSIP (x$1000) PRN AMT PRN CALL DISCRETION MANAGER SOLE SHARED NONE
DEUTSCHE BANK NAMEN D18190898 752 66,168 SH DEND 1 66,168 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 423 37,200 SH DFND 2 37,200 0 0
AG AKT
DEUTSCHE BANK NAMEN D18190898 700 61,631 SH DEND 3 61,631 0 0
AG AKT
ALLERGAN PLC SHS G0177J108 952 5,000 SH DEND 2 5,000 0 0
ALLERGAN PLC SHS G0177J108 952 5,000 SH DFND 3 5,000
i‘,f%)VANT SCIENCES CcoM G0750W104 209 86,197 SH DFND 1 86,197 0 0
ENDO INTL PLC SHS G30401106 3,293 195,690 SH DFEND 1 195,690 O
ENDO INTL PLC SHS G30401106 530 31,500 SH DFND 3 31,500 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 1,902 64,900 SH DFND 1 64,900 0 0
MALLINCKRODT
PUB LTD CO SHS G5785G107 690 23,550 SH DEND 3 23,550 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 330 5,000 SH DEND 1 5,000 0 0
SIGNET JEWELERS
LIMITED SHS G81276100 330 5,000 SH DFND 2 5,000 0 0
LIBERTY LATIN
AMERICA LTD COMCLC GS001E128 2,579 125,000 SH DEND 1 125,000 O 0
LIBERTY LATIN
AMERICA LTD COMCLC GY9001E128 2,579 125,000 SH DFND 2 125,000 O 0
CHUBB LIMITED coM H1467J104 14,130 105,734  SH SOLE 105,734 0 0
MYLANNYV SHS EURO  N59465109 1,830 50,000 SH DEND 1 50,000 0 0
MYLANNYV SHS EURO  N59465109 3,660 100,000 SH DEND 2 100,000 0 0
MYLANNV SHS EURO  N59465109 1,830 50,000 SH DFND 3 50,000 0 0
AGNC INVT CORP COM 00123Q104 2,949 158,300 SH DEND 1 158,300 O 0
AGNC INVT CORP COM 00123Q104 6,421 344,666  SH DEND 2 344,666 0 0
AGNC INVT CORP CcoM 00123Q104 3,760 201,834 SH DFND 3 201,834 0 0
ALLY FINL INC COM 02005N100 463 17,500 SH DEND 1 17,500 0 0
ALLY FINL INC CcoOM 02005N100 10,448 395,000 SH DEND 2 395,000 0 0
AMERICAN
WOODMARK COM 030506109 3,130 39,903 SH DEND 1 39,903 0 0
CORPORATIO
ﬁ\ll\éNALY CAPMGMT COM 035710409 698 68,260 SH DEND 2 68,260 0 0
ANWORTH
MORTGAGE ASSET COM 037347101 3,089 667,250  SH DEND 1 667,250 0 0
CP
ANWORTH
MORTGAGE ASSET COM 037347101 1,720 371,450  SH DEND 2 371,450 0 0
CP
ANWORTH
MORTGAGE ASSET COM 037347101 1,756 379,250  SH DEND 3 379,250 0 0

CP
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