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OFFICIAL LIST OF SECTION 13(f) SECURITIES USER INFORMATION SHEET

General

This list of “Section 13(f) securities” as defined by Rule
13f-1(c) [17 CFR 240.13f-1(c)] is made available to the public
pursuant to Section13 (f) (3) of the Securities Exchange Act of 1934
[15 USC 78m(f) (3)]. It is made available for use in the preparation of reports
filed with the Securities and Exhange Commission pursuant to Rule 13f-1 [17
CFR 240.13f-1] under Section 13(f) of the Securities Exchange Act of 1934. An
updated list is published on a quarterly basis.

This list is current as of March 15, 2016, and may be relied on by
institutional investment managers filing Form 13F reports for the calendar quarter
ending March 31, 2016. Institutional investment managers should report
holdings--number of shares and fair market value--as of the last day of the
calendar quarter as required by [ Section 13(f)(1) and Rule 13f-1] thereunder.

Features

(1)  Additions and Deletions: Revisions made to the list of Section 13(f)
securities are indicated in a column titled “STATUS.” The word
“ADDED” in the status column opposite the name of a security
indicates that the security has become a Section 13(f) security.
The word “DELETED?” in the status column opposite the name of a
security indicates that the security ceases to be a 13(f) security
since the date of the last list.

(2) List of options: An asterisk is placed next to the name of any
security having a listed option and each option is individually listed
with its own CUSIP number immediately below the name of the
security having the option. A manager reporting holdings of options
on its Form13F should use the CUSIP number of the underlying
securities to which the option relates.

CUSIP descriptions and numerical identification date (copyright 1969 through
2016, American Bankers Association) are used with permission.
All rights are reserved.



Run Date:

Run Time:

CUSIP NO

B38564
C10268
D18190
D18190
D18190
E0002V
E1R845
G00349
G00349
G00349
GO0129K
G0129K
GO0129K
G0176J
G0176J
G0176J
G01767
G01767
G01767
G0177J
G0177J
G0177J
G0177J
G02602
G02602
G02602
GO0335L
GO335L
GO335L
GO37AX
GO37AX
GO37AX
GO0404E
G0408Vv

10
AA
89
90
95
MY
AX
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
11
10
90
95
10
90
95
10
90
95
10
10
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** List of Section 13F Securities ** Page 1
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

EURONAV NV ANTWERPEN

BLACKBERRY LTD
DEUTSCHE BANK AG
DEUTSCHE BANK AG
DEUTSCHE BANK AG
ABENGOA SA

BANCO BILBAO VIZCAYA FDIC TL

ABENGOA YIELD PLC
ABENGOA YIELD PLC
ABENGOA YIELD PLC
ATRCASTLE LTD
AIRCASTLE LTD
AIRCASTLE LTD
ALLEGION PUB LTD CO
ALLEGION PUB LTD CO
ALLEGION PUB LTD CO
ALKERMES PLC
ALKERMES PLC
ALKERMES PLC
ALLERGAN PLC
ALLERGAN PLC
ALLERGAN PLC
ALLERGAN PLC

AMDOCS LTD

AMDOCS LTD

AMDOCS LTD

AMIRA NATURE FOODS
AMIRA NATURE FOODS
AMIRA NATURE FOODS
AMBARELLA INC
AMBARELLA INC
AMBARELLA INC

AOXIN TIANLI GROUP
AON PLC

LTD
LTD
LTD

INC

SHS

DBCV 6.000%11/1 ADDED
NAMEN AKT

CALL

PUT

DEBT 5.125% 3/0
DEBT 9.000%12/2 ADDED
ORD SHS

CALL

PUT

COM

CALL

PUT

ORD SHS

CALL

PUT

SHS

CALL

PUT

SHS

CALL

PUT

PFD CONV SER A
SHS

CALL

PUT

SHS

CALL

PUT

SHS

CALL

PUT

USD COMMON SHS
SHS CL A



Run Date:

Run Time:

CUSIP NO

G0408V
G0408V
G0441P
G0441P
G0441P
G0441Pp
G0450A
G0450A
G0450A
GO457F
GO0457F
GO0457F
G0464B
G0464B
G0464B
G04897
GO05011
GO05011
GO05011
GO05011
GO535E
G05384
G05384
G05384
G0551A
GO551A
G0551A
GO585R
GO585R
GO585R
G06207
G06207
G06207
G06242

90
95
10
11
12
13
10
90
95
10
90
95
10
90
95
10
10
11
12
13
10
10
90
95
10
90
95
10
90
95
11
90
95
10
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** List of Section 13F Securities ** Page 2
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS
AON PLC CALL
AON PLC PUT
ANDINA ACQUISITION CORP IT SHS
ANDINA ACQUISITION CORP IT UNIT 99/99/9999
ANDINA ACQUISITION CORP IT RIGHT 09/01/2017
ANDINA ACQUISITION CORP TIT *W EXP 11/23/202

ARCH CAP GROUP LTD

ARCH CAP GROUP LTD

ARCH CAP GROUP LTD

ARCOS DORADOS HOLDINGS INC
ARCOS DORADOS HOLDINGS INC
ARCOS DORADOS HOLDINGS INC
ARGO GROUP INTL HLDGS LTD
ARGO GROUP INTL HLDGS LTD
ARGO GROUP INTL HLDGS LTD
ATLANTIC ALLIANCE PARTNER CO
AROWANA INC
AROWANA INC
AROWANA INC
AROWANA INC

ASTIA PACIFIC WIRE & CABLE CO
ASPEN INSURANCE HOLDINGS LTD
ASPEN INSURANCE HOLDINGS LTD
ASPEN INSURANCE HOLDINGS LTD
ARRIS INTL INC
ARRIS INTL INC
ARRIS INTL INC

ASSURED GUARANTY LTD

ASSURED GUARANTY LTD

ASSURED GUARANTY LTD

ATLAS FINANCIAL HOLDINGS INC
ATLAS FINANCIAL HOLDINGS INC
ATLAS FINANCIAL HOLDINGS INC

ATLASSIAN CORP PLC

ORD

CALL

PUT

SHS CLASS -A -
CALL

PUT

COM

CALL

PUT

SHS

SHS

*W EXP 04/29/202
RIGHT 01/01/2017
UNIT 99/99/9999
ORD

SHS

CALL

PUT

SHS ADDED
CALL ADDED
PUT ADDED
COM

CALL

PUT

SHS NEW

CALL

PUT

CL A



Run Date:

Run Time:

CUSIP NO

G06242
G06242
G0692U
G0692U
G0692U
G07021
G07021
G07021
G0750C
G0750C
G0750C
GO750wW
GO750wW
GO750W
G10082
G10082
G10082
Gl151cC
Gl151C
Gl151cC
G1154H
G1154H
G1154H
G1190F
G14838
G16249
Gl16249
G16249
Gl6252
Gl6252
Gl6252
G16258
G16258
G16258

90
95
10
90
95
12
90
95
10
90
95
10
90
95
14
90
95
10
90
95
10
90
95
10
10
10
90
95
10
90
95
10
90
95
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Year:

ISSUER NAME

ATLASSIAN CORP PLC
ATLASSIAN CORP PLC

AXIS CAPITAL HOLDINGS LTD
AXIS CAPITAL HOLDINGS LTD
AXIS CAPITAL HOLDINGS LTD
CHC GROUP LTD

CHC GROUP LTD

CHC GROUP LTD

AXALTA COATING SYS LTD
AXALTA COATING SYS LTD
AXALTA COATING SYS LTD
AXOVANT SCIENCES LTD
AXOVANT SCIENCES LTD
AXOVANT SCIENCES LTD
ENERGY XXI LTD

ENERGY XXI LTD

ENERGY XXI LTD

ACCENTURE PLC IRELAND
ACCENTURE PLC IRELAND
ACCENTURE PLC IRELAND
BELMOND LTD

BELMOND LTD

BELMOND LTD

BLUE CAP REINS HLDGS LTD
MIMECAST LTD

BROOKFIELD

PPTY PARTNERS L P

BROOKFIELD PPTY PARTNERS L P

BROOKFIELD PPTY PARTNERS L P

BROOKFIELD INFRAST PARTNERS
BROOKFIELD INFRAST PARTNERS
BROOKFIELD INFRAST PARTNERS
BROOKFIELD RENEWABLE ENRGY P
BROOKFIELD RENEWABLE ENRGY P

BROOKFIELD RENEWABLE ENRGY P

** List of Section 13F Securities **
2016 Qtr: 1

Page 3
IVMOO01

ISSUER DESCRIPTION STATUS
CALL
PUT

SHS
CALL
PUT

SHS NEW DELETED
CALL DELETED
PUT DELETED
COM

CALL

PUT

COM

CALL

PUT

USD UNRS SHS

CALL

PUT

SHS CLASS A

CALL

PUT

CL A

CALL

PUT

COM

ORD SHS

UNIT LTD PARTN

CALL

PUT

LP INT UNIT

CALL

PUT

PARTNERSHIP UNIT

CALL

PUT



Run Date:

Run Time:

CUSIP NO

Gl6962
Gl6962
Gl16962
G20045
G20045
G20045
G2029P
G2029P
G2029P
G2029P
G21082
G21082
G21082
G2110R
G2110R
G2110R
G2110U0
G21107
G2113X
G21174
G21174
G21174
G2118P
G23773
G23773
G23773
G2519Y
G2519Y
G2519Y
G25343
G25343
G25343
G25861
G25861

10
90
95
20
90
95
10
11
12
13
10
90
95
11
90
95
10
10
10
10
90
95
10
10
90
95
10
90
95
10
90
95
AA
AC
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Year:

ISSUER NAME

BUNGE LIMITED

BUNGE LIMITED

BUNGE LIMITED

CENTRAL EUROPEAN MEDIA ENTRP
CENTRAL EUROPEAN MEDIA ENTRP
CENTRAL EUROPEAN MEDIA ENTRP

C B PHARMA ACQUISITION CORP

C B PHARMA ACQUISITION CORP

C B PHARMA ACQUISITION CORP

C B PHARMA ACQUISITION CORP

CHINA YUCHAI INTL LTD
CHINA YUCHAI INTL LTD
CHINA YUCHAI INTL LTD
CHIPMOS TECH BERMUDA LTD
CHIPMOS TECH BERMUDA LTD
CHIPMOS TECH BERMUDA LTD
CHINA NATURAL RESOURCES INC
CHINA CORD BLOOD CORP
CHINA CERAMICS CO LTD
CHINA INFORMATION TECHNOLOGY
CHINA INFORMATION TECHNOLOGY
CHINA INFORMATION TECHNOLOGY

CHINA CUST RELATIONS CNTR IN
CONSOLIDATED WATER CO INC

CONSOLIDATED WATER CO INC

CONSOLIDATED WATER CO INC

CREDICORP LTD
CREDICORP LTD
CREDICORP LTD
COSAN LTD
COSAN LTD
COSAN LTD
CTRIP COM INTERNATIONAL LTD

CTRIP COM INTERNATIONAL LTD

** List of Section 13F Securities **
2016 Qtr: 1

Page 4
IVMOO01

ISSUER DESCRIPTION STATUS
COM

CALL

PUT

CL A NEW

CALL

PUT

UNIT 12/17/2021

*W EXP 12/17/202

SHS

RIGHT 06/17/2016

CoM
CALL
PUT
SHS
CALL
PUT
COoM
SHS
SHS
CoM
CALL
PUT
CoM
ORD
CALL
PUT
COM
CALL
PUT
SHS A
CALL
PUT
DEBT

0.500% 9/1

DEBT 1.000% 7/0



Run Date:

Run Time:

CUSIP NO

G25861
G2615J
G2615J
G2615J
G2615J
G27010
G27823
G27823
G27823
G28195
G28195
G28195
G29183
G29183
G29183
G2920Y
G2920Y
G2920Y
G29438
G2952T
G30397
G30397
G30397
G30401
G30401
G30401
G3075P
G3105C
G3105C
G3105C
G3156P
G3156P
G3156P
G3157s

AD
10
11
12
13
10
10
90
95
10
11
12
10
90
95
10
11
20
10
AA
10
90
95
10
90
95
10
10
11
12
10
90
95
10
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** List of Section 13F Securities ** Page 5
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

CTRIP COM INTERNATIONAL LTD
DT ASIA INVTS LTD

DT ASIA INVTS LTD

DT ASIA INVTS LTD

DT ASIA INVTS LTD

DEHATER MEDICAL SYSTEMS LIMI
DELPHI AUTOMOTIVE PLC

DELPHI AUTOMOTIVE PLC

DELPHI AUTOMOTIVE PLC

DOUBLE EAGLE ACQUISITION COR
DOUBLE EAGLE ACQUISITION COR
DOUBLE EAGLE ACQUISITION COR
EATON CORP PLC

EATON CORP PLC

EATON CORP PLC

E COMPASS ACQUISITION CORP

E COMPASS ACQUISITION CORP

E COMPASS ACQUISITION CORP
EFUTURE HOLDING INC

E HOUSE CHINA HOLDINGS LIMIT
ENDURANCE SPECIALTY HLDGS LT
ENDURANCE SPECIALTY HLDGS LT
ENDURANCE SPECIALTY HLDGS LT
ENDO INTL PLC

ENDO INTL PLC

ENDO INTL PLC

ENSTAR GROUP LIMITED
ELECTRUM SPL ACQUISITION COR
ELECTRUM SPL ACQUISITION COR
ELECTRUM SPL ACQUISITION COR
ASA GOLD AND PRECIOUS MTLS L
ASA GOLD AND PRECIOUS MTLS L
ASA GOLD AND PRECIOUS MTLS L
ENSCO PLC

DEBT 1.990% 7/0
SHS

RIGHT 03/30/2016
UNIT 03/29/2021T
*W EXP 03/29/202
SHS

SHS

CALL

PUT

UNIT 99/99/9999

*W EXP 09/16/202
CcCoM

SHS

CALL

PUT

ORD SHS

RIGHT 02/18/2017
UNIT 99/99/9999

SHS

DEBT 2.750%12/1
SHS

CALL

PUT

SHS

CALL

PUT

SHS

SHS

*W EXP 99/99/999
UNIT 99/99/9999

SHS

CALL

PUT

SHS CLASS A



Run Date:

Run Time:

CUSIP NO

G3157s
G3157s
G3163G
G31640Q
G31640Q
G31640Q
G3198U
G3198U
G3198U
G32030
G3223R
G3223R
G3223R
G3323L
G3323L
G3323L
G33856
G33856
G33856
G35569
G35569
G35569
G36738
G36738
G36738
G3682E
G3682E
G3682E
G3682E
G3682E
G3682E
G3704F
G3729B
G37585

90
95
10
10
90
95
10
90
95
12
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
12
90
95
19
90
95
10
10
10

4/5/2016 ** List of Section 13F Securities ** Page 6

8:54 Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS

6 ENSCO PLC CALL

6 ENSCO PLC PUT

4 CHINA METRO-RURAL HLDGS LTD SHS

1 * Cs&J ENERGY SVCS LTD SHS

1 C&J ENERGY SVCS LTD CALL

1 C&J ENERGY SVCS LTD PUT

2 * ESSENT GROUP LTD COM

2 ESSENT GROUP LTD CALL

2 ESSENT GROUP LTD PUT

7 EURO TECH HOLDINGS CO LTD SHS NEW

8 * EVEREST RE GROUP LTD COM

8 EVEREST RE GROUP LTD CALL

8 EVEREST RE GROUP LTD PUT

0 * FABRINET SHS

0 FABRINET CALL

0 FABRINET PUT

8 * FERROGLOBE PLC SHS

8 FERROGLOBE PLC CALL

8 FERROGLOBE PLC PUT

5 * FLEETMATICS GROUP PLC COM

5 FLEETMATICS GROUP PLC CALL

5 FLEETMATICS GROUP PLC PUT

5 * FRESH DEL MONTE PRODUCE INC ORD

5 FRESH DEL MONTE PRODUCE INC CALL

5 FRESH DEL MONTE PRODUCE INC PUT

7 * FRONTLINE LTD SHS DELETED

7 FRONTLINE LTD CALL DELETED

7 FRONTLINE LTD PUT DELETED

2 * FRONTLINE LTD SHS NEW ADDED

2 FRONTLINE LTD CALL ADDED

2 FRONTLINE LTD PUT ADDED

2 FUWEI FILMS HLDGS CO LTD SHS

2 FULING GLOBAL INC SHS

9 * GASLOG LTD SHS



Run Date:

Run Time:

CUSIP NO

G37585
G37585
G3788M
G3788M
G3788M
G38327
G3922B
G3922B
G3922B
G39300
G39319
G39319
G39319
G39320
G39637
G39637
G39637
G40357
G40357
G40357
G4095J
G4095J
G4095J
G4388N
G4388N
G4388N
G4412G
G4412G
G4412G
G4481U
G45667
G45667
G45667
G4617B

90
95
11
90
95
10
10
90
95
10
10
90
95
11
10
90
95
10
11
12
10
90
95
10
90
95
10
90
95
10
10
90
95
10
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Year:

ISSUER NAME
GASLOG LTD
GASLOG LTD
EROS INTL PLC
EROS INTL PLC
EROS INTL PLC
GEOPARK LTD
GENPACT LIMITED
GENPACT LIMITED
GENPACT LIMITED
GLOBAL SOURCES LTD
GLOBAL INDEMNITY PLC
GLOBAL INDEMNITY PLC
GLOBAL INDEMNITY PLC
GLOBAL TECH ADVANCED INNOVAT
GOLDEN OCEAN GROUP LTD
GOLDEN OCEAN GROUP LTD
GOLDEN OCEAN GROUP LTD
GP INVTS ACQUISITION COR
GP INVTS ACQUISITION COR
GP INVTS ACQUISITION COR
GREENLIGHT CAPITAL RE LTD
GREENLIGHT CAPITAL RE LTD
GREENLIGHT CAPITAL RE LTD
HELEN OF TROY CORP LTD
HELEN OF TROY CORP LTD
HELEN OF TROY CORP LTD
HERBALIFE LTD

HERBALIFE LTD

HERBALIFE LTD

HIGHWAY HLDGS LTD

HOLLYSYS AUTOMATION TECHNOLO
HOLLYSYS AUTOMATION TECHNOLO
HOLLYSYS AUTOMATION TECHNOLO

HORIZON PHARMA PLC

** List of Section 13F Securities **
2016 Qtr: 1

Page 7
IVMOO01

ISSUER DESCRIPTION STATUS
CALL
PUT

SHS NEW
CALL
PUT

USD SHS
SHS
CALL
PUT

ORD

SHS
CALL
PUT

SHS NEW DELETED
SHS

CALL

PUT

*W EXP 05/19/202

UNIT 99/99/9999

SHS

CLASS A

CALL

PUT

COoM

CALL

PUT

COM USD SHS

CALL

PUT

ORD

SHS

CALL

PUT

SHS



Run Date:

Run Time:

CUSIP NO

G4617B
G4617B
G4705A
G4705A
G4705A
G47204
G47204
G47204
G47791
G47791
G47791
G4783X
G4863A
G4863A
G4863A
G48833
G48833
G48833
G491BT
G491BT
G491BT
G5005R
G5005R
G5005R
G50871
G50871
G50871
G5138L
G5138L
G5138L
G51385
G52237
G5258J
G5258J

90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
AA
10
10
90
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Year:

ISSUER NAME

HORIZON PHARMA PLC
HORIZON PHARMA PLC

ICON PLC

ICON PLC

ICON PLC

IAO KUN GROUP HLDG CO LTD
IAO KUN GROUP HLDG CO LTD
IAO KUN GROUP HLDG CO LTD
INGERSOLL-RAND PLC
INGERSOLL-RAND PLC
INGERSOLL-RAND PLC
INNOCOLL HLDGS PLC
INTERNATIONAL GAME TECHNOLOG
INTERNATIONAL GAME TECHNOLOG
INTERNATIONAL GAME TECHNOLOG
WEATHERFORD INTL PLC
WEATHERFORD INTL PLC
WEATHERFORD INTL PLC
INVESCO LTD

INVESCO LTD

INVESCO LTD

JAMES RIV GROUP LTD
JAMES RIV GROUP LTD
JAMES RIV GROUP LTD

JAZZ PHARMACEUTICALS PLC
JAZZ PHARMACEUTICALS PLC
JAZZ PHARMACEUTICALS PLC
JINPAN INTL LTD

JINPAN INTL LTD

JINPAN INTL LTD
JINKOSOLAR HLDG CO LTD
AVOLON HLDGS LTD

KING DIGITAL ENTMT PLC

KING DIGITAL ENTMT PLC

** List of Section 13F Securities **
2016 Qtr: 1

Page 8
IVMOO01

ISSUER DESCRIPTION STATUS
CALL

PUT

SHS

CALL

PUT

ORD USD SHS
CALL

PUT

SHS

CALL

PUT

SHS ADDED
SHS USD

CALL

PUT

ORD SHS

CALL

PUT

SHS

CALL

PUT

COM

CALL

PUT

SHS USD

CALL
PUT
ORD
CALL
PUT
DEBT 4.000% 2/0
COoM DELETED
ORD SHS DELETED

CALL DELETED



Run Date:

Run Time:

CUSIP NO

G5258J
G5315B
G5315B
G5315B
G54050
G54050
G54050
G5480U
G5480U
G5480U
G5480U
G5480U
G5480U
G5480U
G5480U
G5480U
G5480U
G5480U
G5509L
G5509L
G5509L
G55598
G57279
G57279
G57279
G5753U0
G5753U0
G5753U0
G5784H
G5784H
G5784H
G5785G
G5785G
G5785G

95
10
90
95
10
90
95
10
90
95
11
12
90
95
13
15
90
95
10
90
95
10
10
90
95
11
90
95
10
90
95
10
90
95
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ISSUER NAME

KING DIGITAL ENTMT PLC
KOSMOS ENERGY LTD
KOSMOS ENERGY LTD
KOSMOS ENERGY LTD
LAZARD LTD

LAZARD LTD

LAZARD LTD

LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIBERTY GLOBAL PLC
LIVANOVA PLC

LIVANOVA PLC

LIVANOVA PLC

LOMBARD MED INC

LUXOFT HLDG INC

LUXOFT HLDG INC

LUXOFT HLDG INC

MAIDEN HOLDINGS LTD
MAIDEN HOLDINGS LTD
MAIDEN HOLDINGS LTD
MANCHESTER UTD PLC NEW
MANCHESTER UTD PLC NEW
MANCHESTER UTD PLC NEW
MALLINCKRODT PUB LTD CO
MALLINCKRODT PUB LTD CO
MALLINCKRODT PUB LTD CO

** List of Section 13F Securities **
Year: 2016 OQtr:1

Page 9
IVMOO01

ISSUER DESCRIPTION STATUS
PUT DELETED
SHS

CALL

PUT

SHS A

CALL

PUT

SHS CL A

CALL

PUT

SHS CL B

SHS CL C

CALL

PUT

LILAC SHS CL A
LILAC SHS CL C
CALL

PUT

SHS

CALL

PUT

COM

ORD SHS CL A
CALL

PUT

SHS

CALL

PUT

ORD CL A

CALL

PUT

SHS

CALL

PUT



Run Date:

Run Time:

CUSIP NO

G58249
G58249
G58249
G5866L
G5866L
G5866L
G5866L
G5876H
G5876H
G5876H
G5960L
G5960L
G5960L
G60754
G60754
G60754
G6331P
G6331P
G6331P
G6331wW
G6359F
G6359F
G6359F
G63907
G63907
G63907
G6503X
G6518L
G6518L
G6518L
G65431
G65431
G65431
G6564A

10
90
95
10
11
12
13
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
10
90
95
10
90
95
10
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** List of Section 13F Securities ** Page 10
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
MARKIT LTD SHS
MARKIT LTD CALL
MARKIT LTD PUT
GARNERO GROUP ACQUISITION CO  SHS
GARNERO GROUP ACQUISITION CO *W EXP 06/24/201
GARNERO GROUP ACQUISITION CO UNIT 06/25/2016
GARNERO GROUP ACQUISITION CO RIGHT 06/25/2016
MARVELL TECHNOLOGY GROUP LTD ORD
MARVELL TECHNOLOGY GROUP LTD CALL
MARVELL TECHNOLOGY GROUP LTD PUT
MEDTRONIC PLC SHS
MEDTRONIC PLC CALL
MEDTRONIC PLC PUT
MICHAEL KORS HLDGS LTD SHS
MICHAEL KORS HLDGS LTD CALL
MICHAEL KORS HLDGS LTD PUT
ALPHA & OMEGA SEMICONDUCTOR SHS
ALPHA & OMEGA SEMICONDUCTOR CALL
ALPHA & OMEGA SEMICONDUCTOR PUT
MULTI PACKAGING SOLUTIONS IN COM
NABORS INDUSTRIES LTD SHS
NABORS INDUSTRIES LTD CALL
NABORS INDUSTRIES LTD PUT
NAM TAI PPTY INC SHS
NAM TAI PPTY INC CALL
NAM TAI PPTY INC PUT
NEXVET BIOPHARMA PUB LTD CO ORD SHS
NIELSEN HLDGS PLC SHS EUR
NIELSEN HLDGS PLC CALL
NIELSEN HLDGS PLC PUT
NOBLE CORP PLC SHS USD
NOBLE CORP PLC CALL
NOBLE CORP PLC PUT
NOMAD HLDGS LTD USD ORD SHS ADDED



Run Date:

Run Time:

CUSIP NO

G65773
G65773
G65773
G6583A
G6583A
G6583A
G6613P
G6613P
G6613P
G66721
Go6721
G66721
G6674U0
G6674U0
G6674U0
G67506
G67506
G67506
Ge7742
Ge7742
Ge7742
G67828
G67828
G67828
G6852T
G6852T
G6852T
G6855A
G6856M
G6856M
G68588
G68588
G68588
G68588

10
90
95
10
90
95
12
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
11
10
11
12
13

4/5/2016
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Year:

ISSUER NAME

NORDIC AMERICAN TANKERS LIMI
NORDIC AMERICAN TANKERS LIMI
NORDIC AMERICAN TANKERS LIMI
NORD ANGLIA EDUCATION INC
NORD ANGLIA EDUCATION INC
NORD ANGLIA EDUCATION INC
NORTH ATLANTIC DRILLING LTD
NORTH ATLANTIC DRILLING LTD
NORTH ATLANTIC DRILLING LTD
NORWEGIAN CRUISE LINE HLDGS
NORWEGIAN CRUISE LINE HLDGS
NORWEGIAN CRUISE LINE HLDGS
NOVOCURE LTD
NOVOCURE LTD
NOVOCURE LTD
OM ASSET MGMT PLC
OM ASSET MGMT PLC
OM ASSET MGMT PLC

ONEBEACON INSURANCE GROUP LT
ONEBEACON INSURANCE GROUP LT
ONEBEACON INSURANCE GROUP LT
ORIGIN AGRITECH LIMITED
ORIGIN AGRITECH LIMITED
ORIGIN AGRITECH LIMITED
PARTNERRE LTD

PARTNERRE LTD

PARTNERRE LTD

OXFORD IMMUNOTEC GLOBAL PLC
OXBRIDGE RE HLDGS LTD
OXBRIDGE RE HLDGS LTD

PACIFIC SPL ACQUISITION CORP

PACIFIC SPL ACQUISITION CORP

PACIFIC SPL ACQUISITION CORP

PACIFIC SPL ACQUISITION CORP

** List of Section 13F Securities **
2016 Qtr: 1

Page 11
IVMO001

ISSUER DESCRIPTION STATUS
COM
CALL
PUT

SHS
CALL
PUT

COM
CALL
PUT

SHS
CALL
PUT

ORD SHS
CALL
PUT

SHS
CALL
PUT

CL A
CALL
PUT

SHS
CALL
PUT

COM DELETED
CALL DELETED
PUT DELETED
ORD SHS

SHS

*W EXP 03/26/201

SHS

RIGHT 03/15/2017

*W EXP 10/20/202

UNIT 99/99/9999



Run Date:

Run Time:

CUSIP NO

G6865N
G6865N
G6865N
G6891L
G7500T
G7500T
G7500T
G7114v
G7234P
G72800
G72800
G72800
G73268
G7415M
G7496G
G7496G
G7496G
G7665A
G7665A
G7665A
G7945E
G7945E
G7945E
G7945M
G7945M
G7945M
G80751
G80751
G81075
G81075
G81075
G81075
G81276
G81276

10
11
12
10
10
90
95
10
10
10
90
95
10
10
10
90
95
10
90
95
10
90
95
10
90
95
10
12
AE
10
90
95
10
90

4/5/2016
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Year:

ISSUER NAME

PACE HLDGS CORP

PACE HLDGS CORP

PACE HLDGS CORP

PANGAEA LOGISTICS SOLUTION L
PENTAIR PLC

PENTAIR PLC

PENTAIR PLC

PINGTAN MARINE ENTERPRISE LT
PRESBIA PLC

PROTHENA CORP PLC

PROTHENA CORP PLC

PROTHENA CORP PLC

QUOTIENT LTD

RECON TECHNOLOGY LTD
RENAISSANCERE HOLDINGS LTD
RENAISSANCERE HOLDINGS LTD
RENAISSANCERE HOLDINGS LTD
ROWAN COMPANIES PLC

ROWAN COMPANIES PLC

ROWAN COMPANIES PLC

SEADRILL LIMITED

SEADRILL LIMITED

SEADRILL LIMITED

SEAGATE TECHNOLOGY PLC
SEAGATE TECHNOLOGY PLC
SEAGATE TECHNOLOGY PLC

SGOCO GROUP LTD

SGOCO GROUP LTD

SHIP FINANCE INTERNATIONAL L
SHIP FINANCE INTERNATIONAL L
SHIP FINANCE INTERNATIONAL L
SHIP FINANCE INTERNATIONAL L
SIGNET JEWELERS LIMITED

SIGNET JEWELERS LIMITED

** List of Section 13F Securities **
2016 Qtr: 1

Page 12
IVMO001

ISSUER DESCRIPTION STATUS
CL A

*W EXP 99/99/999
UNIT 99/99/9999
SHS

SHS

CALL

PUT

SHS

SHS

SHS

CALL

PUT

SHS

SHS

COM

CALL

PUT

SHS CL A

CALL

PUT

SHS

CALL

PUT

SHS

CALL

PUT

SHS DELETED
SHS NEW ADDED
NOTE 3.250% 2/0
SHS

CALL

PUT

SHS

CALL



Run Date:

Run Time:

CUSIP NO

G81276
G81477
G81477
G81477
G84720
G84720
G84720
G8477B
G8477B
G85347
G8663P
G8675X
G87210
G87210
G87210
G87264
G8766E
G8766E
G8766E
G8789K
G8789K
G8807B
G8807B
G8807B
G8827U
G8827U
G8827U
G8875E
G89982
G89982
G89982
GS9019D
G9019D
G9019D

95
10
90
95
10
90
95
10
11
10
AA
10
10
90
95
10
10
90
95
10
11
10
90
95
10
90
95
10
11
90
95
10
90
95

4/5/2016
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** List of Section 13F Securities ** Page 13
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
SIGNET JEWELERS LIMITED PUT
SINA CORP ORD
SINA CORP CALL
SINA CORP PUT
STERIS PLC SHS USD
STERIS PLC CALL
STERIS PLC PUT

DELTA TECHNOLOGY HLDGS LTD
DELTA TECHNOLOGY HLDGS LTD
STRONGBRIDGE BIOPHARMA PLC
TAL ED GROUP
TANTECH HLDGS LTD
UTI WORLDWIDE INC
UTI WORLDWIDE INC
UTI WORLDWIDE INC
TECNOGLASS INC

TEXTAINER GROUP HOLDINGS LTD
TEXTAINER GROUP HOLDINGS LTD
TEXTAINER GROUP HOLDINGS LTD
ABILITY INC

ABILITY INC

THERAVANCE BIOPHARMA INC
THERAVANCE BIOPHARMA INC
THERAVANCE BIOPHARMA INC
THIRD PT REINS LTD

THIRD PT REINS LTD

THIRD PT REINS LTD

TILL CAP LTD

TRANSATLANTIC PETROLEUM LTD
TRANSATLANTIC PETROLEUM LTD
TRANSATLANTIC PETROLEUM LTD
TRAVELPORT WORLDWIDE LTD
TRAVELPORT WORLDWIDE LTD

TRAVELPORT WORLDWIDE LTD

USD ORD SHS

*W EXP 12/18/201
SHS USD

DEBT 2.500% 5/1
COM

ORD DELETED
CALL DELETED
PUT DELETED
SHS

SHS

CALL

PUT

SHS

*W EXP 12/17/201 DELETED
COM

CALL

PUT

COM

CALL

PUT

COM RST VTG SHS

SHS NEW

CALL

PUT

SHS

CALL

PUT



Run Date:

Run Time:

CUSIP NO
G90565 AB

G9108L
G9108L
G9108L
G91442
G91442
G91442
G9310A
G9310A
G9310A
G9319H
G9319H
G9319H
G9456A
G9456A
G9456A
G9618E
G96629
G96629
G96629
G96666
G96666
G96666
G97223
G97822
G97822
G97822
G98290
G98290
G98290
G98847
HOO23R
HOO23R
HOO023R

10
90
95
10
90
95
11
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
10
90
95
10
90
95
11
10
90
95

4/5/2016
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Year:

ISSUER NAME

TRINA SOLAR LTD

TSAKOS ENERGY NAVIGATION LTD
TSAKOS ENERGY NAVIGATION LTD
TSAKOS ENERGY NAVIGATION LTD
TYCO INTL PLC
TYCO INTL PLC
TYCO INTL PLC
UTSTARCOM HOLDINGS CORP
UTSTARCOM HOLDINGS CORP
UTSTARCOM HOLDINGS CORP
VALIDUS HOLDINGS LTD
VALIDUS HOLDINGS LTD
VALIDUS HOLDINGS LTD
GOLAR LNG LTD BERMUDA
GOLAR LNG LTD BERMUDA
GOLAR LNG LTD BERMUDA
WHITE MTNS INS GROUP LTD

WILLIS TOWERS WATSON PUB LTD

WILLIS TOWERS WATSON PUB LTD

WILLIS TOWERS WATSON PUB LTD

WILLIS GROUP HOLDINGS PUBLIC
WILLIS GROUP HOLDINGS PUBLIC
WILLIS GROUP HOLDINGS PUBLIC
WINS FIN HLDGS INC

PERRIGO CO PLC

PERRIGO CO PLC

PERRIGO CO PLC

XL GROUP PLC

XL GROUP PLC

XL GROUP PLC

YULONG ECO MATLS LTD

ACE LTD

ACE LTD

ACE LTD

** List of Section 13F Securities **
2016 Qtr: 1

Page 14
IVMO001

ISSUER DESCRIPTION STATUS
DEBT 4.000%10/1
SHS

CALL

PUT

SHS

CALL

PUT

SHS NEW

CALL

PUT

COM SHS

CALL

PUT

SHS

CALL

PUT

CcCoM

SHS ADDED
CALL ADDED
PUT ADDED
SHS DELETED
CALL DELETED
PUT DELETED
ORD SHS

SHS

CALL

PUT

SHS

CALL

PUT

ORD SHS NEW
SHS DELETED
CALL DELETED

PUT DELETED



Run Date:

Run Time:

CUSIP NO

HO1531
HO01531
HO1531
HO3579
HO3579
HO3579
H1467J
H1467J
H1467J
H2906T
H2906T
H2906T
H42097
H42097
H42097
H50430
H50430
H50430
H84689
H84989
H84989
H84989
H8817H
H8817H
H8817H
L00849
1L00849
L00849
L0175J
L0175J
L0175J
L0302D
L0427L
144385

10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
23
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
17
10
10

4/5/2016
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Year:

ISSUER NAME

ALLIED WRLD ASSUR COM HLDG A
ALLIED WRLD ASSUR COM HLDG A
ALLIED WRLD ASSUR COM HLDG A

AURIS MED HLDG AG
AURIS MED HLDG AG
AURIS MED HLDG AG
CHUBB LIMITED
CHUBB LIMITED
CHUBB LIMITED
GARMIN LTD

GARMIN LTD

GARMIN LTD

UBS GROUP AG

UBS GROUP AG

UBS GROUP AG
LOGITECH INTL S A
LOGITECH INTL S A
LOGITECH INTL S A

TCP INTL HLDGS LTD

TE CONNECTIVITY LTD

TE CONNECTIVITY LTD

TE CONNECTIVITY LTD
TRANSOCEAN LTD

TRANSOCEAN LTD

TRANSOCEAN LTD

ADECOAGRO S A

ADECOAGRO S A

ADECOAGRO S A

ALTISOURCE PORTFOLIO SOLNS S
ALTISOURCE PORTFOLIO SOLNS S
ALTISOURCE PORTFOLIO SOLNS S
ARCELORMITTAL SA LUXEMBOURG
ATENTO S A

GLOBANT S A

** List of Section 13F Securities **
2016 Qtr: 1

Page 15
IVMOO01

ISSUER DESCRIPTION STATUS
SHS

CALL
PUT

COM

CALL
PUT

COM ADDED
CALL ADDED
PUT ADDED
SHS

CALL

PUT

SHS

CALL

PUT

SHS

CALL

PUT

COM

REG SHS

CALL

PUT

REG SHS

CALL

PUT

COM

CALL

PUT

REG SHS

CALL

PUT

MAND CV NT 16 DELETED
SHS

COM



Run Date:

Run Time:

CUSIP NO

L44385
L44385
L5140P
L5140P
L5140P
L5140P
L7257P
L7257P
L7257P
L72967
L72967
L72967
L9340P
M08540Q
M08540Q
M08540Q
M15332
M15342
M15342
M15342
M15629
M20115
M20156
M20598
M20598
M20598
M20791
M20791
M20791
M2196U
M2196U
M2196U
M22013
M22013

90
95
10
90
95
11
10
90
95
10
90
95
10
10
90
95
12
10
90
95
10
18
10
10
90
95
10
90
95
10
90
95
10
90
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Year:

ISSUER NAME
GLOBANT S A
GLOBANT S A
INTELSAT S A
INTELSAT S A
INTELSAT S A
INTELSAT S A

PACIFIC DRILLING SA LUXEMBOU
PACIFIC DRILLING SA LUXEMBOU
PACIFIC DRILLING SA LUXEMBOU

ORION ENGINEERED CARBONS S A

ORION ENGINEERED CARBONS S A

ORION ENGINEERED CARBONS S A
TRINSEO S A

ALLOT COMMUNICATIONS LTD
ALLOT COMMUNICATIONS LTD
ALLOT COMMUNICATIONS LTD
ATTUNITY LTD

AUDIOCODES LTD

AUDIOCODES LTD

AUDIOCODES LTD

B COMMUNICATIONS LTD

BOS BETTER ONLINE SOLUTIONS
BIO BLAST PHARMA LTD
CAESARSTONE SDOT-YAM LTD
CAESARSTONE SDOT-YAM LTD
CAESARSTONE SDOT-YAM LTD
CAMTEK LTD

CAMTEK LTD

CAMTEK LTD

CELLCOM ISRAEL LTD
CELLCOM ISRAEL LTD
CELLCOM ISRAEL LTD
CERAGON NETWORKS LTD

CERAGON NETWORKS LTD

** List of Section 13F Securities **
2016 Qtr: 1

Page 16
IVMOO01

ISSUER DESCRIPTION STATUS
CALL
PUT

COM
CALL
PUT

MAN CONV JR PFED
REG SHS
CALL
PUT

COM
CALL
PUT

SHS

SHS
CALL
PUT

SHS NEW
ORD
CALL
PUT

SHS

SHS NEW NIS 80
SHS

ORD SHS
CALL
PUT

ORD
CALL
PUT

SHS
CALL
PUT

ORD
CALL



Run Date:

Run Time:

CUSIP NO

M22013
M2239P
M2239P
M2239P
M22465
M22465
M22465
M2361E
M2361E
M25722
M25722
M25722
M2682V
M2682V
M2682V
M26895
M26895
M26895
M3760D
M3760D
M3760D
M37605
M39927
M40184
M4059L
M4059L
M4059L
M4119S
M4146Y
M4146Y
M41l46Y
M46135
M46135
M46135

95
10
90
95
10
90
95
11
12
10
90
95
10
90
95
10
90
95
10
90
95
11
12
10
10
90
95
10
10
90
95
10
90
95

4/5/2016
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Year:

ISSUER NAME
CERAGON NETWORKS LTD
ALCOBRA LTD
ALCOBRA LTD
ALCOBRA LTD
CHECK POINT

SOFTWARE TECH LT

CHECK POINT SOFTWARE TECH LT

CHECK POINT SOFTWARE TECH LT
CHECK CAP LTD

CHECK CAP LTD

COMPUGEN LTD

COMPUGEN LTD
COMPUGEN LTD
CYBERARK SOFTWARE LTD
CYBERARK SOFTWARE LTD
CYBERARK SOFTWARE LTD
CYREN LTD

CYREN LTD

CYREN LTD

ELBIT SYS LTD

ELBIT SYS LTD

ELBIT SYS LTD

ELBIT IMAGING LTD

ELLOMAY CAPITAL LIMITED
ELTEK LTD

ENZYMOTEC LTD

ENZYMOTEC LTD

ENZYMOTEC LTD

EVOGENE LTD

EZCHIP SEMICONDUCTOR LIMITED
EZCHIP SEMICONDUCTOR LIMITED
EZCHIP SEMICONDUCTOR LIMITED
FOAMIX PHARMACEUTICALS LTD
FOAMIX PHARMACEUTICALS LTD

FOAMIX PHARMACEUTICALS LTD

** List of Section 13F Securities **
2016 Qtr: 1

Page 17
IVMO001

ISSUER DESCRIPTION STATUS
PUT

SHS

CALL

PUT

ORD

CALL

PUT

SHS

*W EXP 02/28/202
ORD

CALL

PUT

SHS

CALL

PUT

SHS

CALL

PUT

ORD

CALL

PUT

SHS NEW

SHS

ORD

SHS

CALL

PUT

SHS

ORD DELETED
CALL DELETED
PUT DELETED
SHS

CALL

PUT



Run Date:

Run Time:

CUSIP NO

M47238
M4793C
M4793C
M4793C
M51363
M51363
M51363
M51474
M51474
M51474
M52523
M53644
M56595
M5920A
M5920A
M5920A
M6158M
M6240T
M6372Q
M6786D
M6787E
M6787E
M6787E
M67872
M68830
M69676
M70240
M70378
M70802
M74231
M74231
M74231
M7516K
M7516K

10
10
90
95
11
90
95
11
90
95
10
10
10
10
90
95
10
10
11
10
10
90
95
10
10
12
10
10
TU
10
90
95
10
90
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Year:

ISSUER NAME

GALMED PHARMACEUTICALS LTD
GAZIT GLOBE LTD

GAZIT GLOBE LTD

GAZIT GLOBE LTD

MELLANOX TECHNOLOGIES LTD
MELLANOX TECHNOLOGIES LTD
MELLANOX TECHNOLOGIES LTD
GILAT SATELLITE NETWORKS LTD
GILAT SATELLITE NETWORKS LTD
GILAT SATELLITE NETWORKS LTD
G WILLI FOOD INTL LTD

INTEC PHARMA LTD JERUSALEM
INTERNET GOLD-GOLDEN LINES L
ISRAEL CHEMICALS LTD
ISRAEL CHEMICALS LTD
ISRAEL CHEMICALS LTD
ITURAN LOCATION AND CONTROL
KAMADA LTD
KORNIT DIGITAL LTD
MAGAL SECURITY SYS LTD

MAGICJACK VOCALTEC LTD

MAGICJACK VOCALTEC LTD

MAGICJACK VOCALTEC LTD

MACROCURE LTD
MEDIWOUND LTD

MER TELEMANAGEMENT SOLUTIONS
MIND C T I LTD

MODSYS INTL LTD

NATIONAL BANK OF ABU DHABI
NEURODERM LTD

NEURODERM LTD

NEURODERM LTD

NOVA MEASURING INSTRUMENTS L

NOVA MEASURING INSTRUMENTS L

** List of Section 13F Securities **
2016 Qtr: 1

Page 18
IVMOO01

ISSUER DESCRIPTION STATUS
SHS

SHS

CALL

PUT

SHS

CALL

PUT

SHS NEW

CALL
PUT

ORD

SHS

ORD

SHS

CALL
PUT

SHS

SHS

SHS

ORD

SHS

CALL
PUT

SHS

ORD SHS
SHS

ORD

SHS

MINF 1.000% 3/1 ADDED
ORD SHS

CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

M7516K
M7524R
M75253
M75253
M75253
M78673
M78673
M78673
M7946T
M8183P
M81863
M81865
M81873
M81873
M81873
M82150Q
M82150Q
M82160Q
M82183
M82183
M82183
M84116
M84920
M85548
M85548
M85548
M87095
M87245
M87245
M87245
M8737E
M8737E
M8737E
M87408S

95
11
10
90
95
10
90
95
10
10
11
11
10
90
95
11
12
10
12
90
95
10
10
10
90
95
11
10
90
95
10
90
95
22
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Year:

ISSUER NAME

NOVA MEASURING INSTRUMENTS L
OPTIBASE LTD

ORBOTECH LTD

ORBOTECH LTD

ORBOTECH LTD

PERION NETWORK LTD
PERION NETWORK LTD
PERION NETWORK LTD
POINTER TELOCATION LTD
RR MEDIA LTD

RADA ELECTR INDS LTD
RADCOM LTD

RADWARE LTD

RADWARE LTD

RADWARE LTD

RIT TECHNOLOGIES LTD
RIT TECHNOLOGIES LTD
REWALK ROBOTICS LTD
ROSETTA GENOMICS LTD
ROSETTA GENOMICS LTD
ROSETTA GENOMICS LTD
SILICOM LTD

STEADYMED LTD
STRATASYS LTD
STRATASYS LTD
STRATASYS LTD
SUPERCOM LTD NEW
SYNERON MEDICAL LTD
SYNERON MEDICAL LTD
SYNERON MEDICAL LTD
TARO PHARMACEUTICAL INDS LTD
TARO PHARMACEUTICAL INDS LTD
TARO PHARMACEUTICAL INDS LTD

TAT TECHNOLOGIES LTD

** List of Section 13F Securities **
2016 Qtr: 1

Page 19
IVMOO01

ISSUER DESCRIPTION STATUS
PUT

SHS NEW NISO0.13
ORD

CALL

PUT

SHS

CALL

PUT

SHS

SHS

SHS NEW

SHS NEW

ORD

CALL

PUT

SHS

*W EXP 12/01/201
SHS

SHS NEW NIS 0.6
CALL

PUT

ORD

SHS

SHS

CALL

PUT

SHS NEW

ORD SHS

CALL

PUT

SHS

CALL

PUT

ORD NEW



Run Date:

Run Time:

CUSIP NO

M87896
M8791A
M8791A
M8791A
M87915
M87915
M87915
M9068E
M9068E
M9068E
M96883
M96883
M96883
M98068
M98068
M98068
N00985
N00985
N00985
N01045
NO7059
NO7059
NO7059
NO07831
N07831
N07831
N20146
N20146
N20146
N20944
N20944
N20944
N20947
N20947

10
10
90
95
27
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
21
90
95
10
90
95
10
90
95
10
90
95
10
90
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** List of Section 13F Securities ** Page 20
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
TOP IMAGE SYSTEMS LTD ORD
ON TRACK INNOVATION LTD SHS
ON TRACK INNOVATION LTD CALL
ON TRACK INNOVATION LTD PUT
TOWER SEMICONDUCTOR LTD SHS NEW
TOWER SEMICONDUCTOR LTD CALL
TOWER SEMICONDUCTOR LTD PUT
SODASTREAM INTERNATIONAL LTD USD SHS
SODASTREAM INTERNATIONAL LTD CALL
SODASTREAM INTERNATIONAL LTD PUT
VASCULAR BIOGENICS LTD COM
VASCULAR BIOGENICS LTD CALL
VASCULAR BIOGENICS LTD PUT
WIX COM LTD SHS
WIX COM LTD CALL
WIX COM LTD PUT
AERCAP HOLDINGS NV SHS
AERCAP HOLDINGS NV CALL
AERCAP HOLDINGS NV PUT
AFFIMED N V COM

ASML HOLDING N V
ASML HOLDING N V
ASML HOLDING N V

AVG TECHNOLOGIES N V
AVG TECHNOLOGIES N V
AVG TECHNOLOGIES N V
CIMPRESS N V

CIMPRESS N V
CIMPRESS N V
CNH INDL N V
CNH INDL N V
CNH INDL N V
CNOVA N V

CNOVA N V

N Y REGISTRY SHS
CALL

PUT

SHS

CALL

PUT

SHS EURO
CALL

PUT

SHS

CALL

PUT

SHS

CALL



Run Date:

Run Time:

CUSIP NO

N20947
N22035
N22035
N22035
N22717
N22717
N22717
N3167J
N3167J
N3167J
N3167Y
N3167Y
N3167Y
N31738
N31738
N31738
N31738
N33462
N33462
N33462
N47279
N47279
N47279
N51488
N51488
N51488
N53745
N53745
N53745
N59465
N59465
N59465
N6596X
N6596X

95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
11
10
90
95
10
90
95
11
90
95
10
90
95
10
90
95
10
90
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** List of Section 13F Securities ** Page 21
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS
CNOVA N V PUT

CONSTELLIUM NV
CONSTELLIUM NV
CONSTELLIUM NV

CORE LABORATORIES N V
CORE LABORATORIES N V
CORE LABORATORIES N V
FERRARI N V

FERRARI N V
FERRARI N V
FERRARI N V
FERRARI N V

FERRARI N V

FIAT CHRYSLER AUTOMOBILES N
FIAT CHRYSLER AUTOMOBILES N
FIAT CHRYSLER AUTOMOBILES N
FIAT CHRYSLER AUTOMOBILES N
FRANKS INTL N V

FRANKS INTL N V

FRANKS INTL N V

INTERXION HOLDING N.V
INTERXION HOLDING N.V
INTERXION HOLDING N.V
MOBILEYE N V AMSTELVEEN
MOBILEYE N V AMSTELVEEN
MOBILEYE N V AMSTELVEEN
LYONDELLBASELL INDUSTRIES N
LYONDELLBASELL INDUSTRIES N
LYONDELLBASELL INDUSTRIES N
MYLAN N V

MYLAN N V

MYLAN N V

NXP SEMICONDUCTORS N V

NXP SEMICONDUCTORS N V

CL A
CALL
PUT

COM

CALL
PUT

COM DELETED
CALL DELETED
PUT DELETED
COM ADDED
CALL ADDED
PUT ADDED
SHS

CALL

PUT

MAN COV SEC 16

COM

CALL

PUT

SHS

CALL

PUT

ORD SHS

CALL

PUT

SHS - A -

CALL

PUT

SHS EURO

CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

N6596X
N6748L
N6748L
N6748L
N71542
N72482
N72482
N72482
N7716A
N7902X
N7902X
N7902X
N90064
N90064
N90064
N96617
N96617
N96617
N96617
NO7284
N97284
N97284
P2253T
P31076
P31076
P31076
P73398
P73398
P73398
P8696W
P8696W
P8696W
P94398
P94398

95
10
90
95
10
10
90
95
15
10
90
95
10
90
95
11
90
95
12
10
90
95
HV
10
90
95
10
90
95
10
90
95
10
90
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Year:

ISSUER NAME

NXP SEMICONDUCTORS N V
ORTHOFIX INTL N V
ORTHOFIX INTL N V
ORTHOFIX INTL N V
PROQR THRAPEUTICS N V
QIAGEN NV

QIAGEN NV

QIAGEN NV

SAPIENS INTL CORP N V
SENSATA TECHNOLOGIES HLDG NV
SENSATA TECHNOLOGIES HLDG NV
SENSATA TECHNOLOGIES HLDG NV
UNIQURE NV
UNIQURE NV
UNIQURE NV
WRIGHT MED GROUP N V
WRIGHT MED GROUP N V

WRIGHT MED GROUP N V

WRIGHT MED GROUP N V

YANDEX N V
YANDEX N V
YANDEX N V

CEMEX SAB DE CV

COPA HOLDINGS SA

COPA HOLDINGS SA

COPA HOLDINGS SA

NYMOX PHARMACEUTICAL CORP
NYMOX PHARMACEUTICAL CORP
NYMOX PHARMACEUTICAL CORP
SINOVAC BIOTECH LTD
SINOVAC BIOTECH LTD
SINOVAC BIOTECH LTD
ULTRAPETROL BAHAMAS LTD

ULTRAPETROL BAHAMAS LTD

** List of Section 13F Securities **
2016 Qtr: 1

Page 22
IVMO001

ISSUER DESCRIPTION STATUS
PUT

CoM

CALL

PUT

SHS EURO

REG SHS

CALL

PUT

SHS NEW

SHS

CALL

PUT

SHS

CALL

PUT

ORD SHS 0.03 PAR

CALL

PUT

RIGHT 03/01/2019

SHS CLASS A

CALL
PUT
DEBT 3.250% 3/1 DELETED
CL A

CALL

PUT

CcCoM

CALL

PUT

SHS

CALL

PUT

COoM

CALL



Run Date:

Run Time:

CUSIP NO

P94398
Q73622
09235V
09235V
09235V
U03002
U04293
Ule344
Ul8512
U2200X
U72603
V5633W
V5633W
V5633W
vV7780T
V7780T
V7780T
W9423X
YO017s
Y0017s
Y0017s
Y00200
Y0207T
Y0207T
Y0207T
Y0486S
Y04865S
Y0486S
Y09827
Y09827
Y09827
Y11082
Y11082
Y11082

95
10
10
90
95
AA
AB
AB
AC
AA
11
10
90
95
10
90
95
4R
10
90
95
AA
10
90
95
10
90
95
10
90
95
10
90
95

4/5/2016
8:54

~N g9 0 v v D O O O W NN DD DN O W W W Lvu Vv W oo o P> o0 © 9 BB P B>

Year:

ISSUER NAME

ULTRAPETROL BAHAMAS LTD
PARNELL PHARMACEUT HLDGS LTD
TRONOX LTD

TRONOX LTD

TRONOX LTD

AMERICAN RESIDENTIAL PROP
JAZZ TECHNOLOGIES INC
CHENIERE ENERGY INC
CLEARWIRE COMM LLC

COSTCO COMPANIES INC

PLANET PAYMENT INC
MAKEMYTRIP LIMITED MAURITIUS
MAKEMYTRIP LIMITED MAURITIUS
MAKEMYTRIP LIMITED MAURITIUS
ROYAL CARIBBEAN CRUISES LTD
ROYAL CARIBBEAN CRUISES LTD
ROYAL CARIBBEAN CRUISES LTD
SWEDBANK AB
AEGEAN MARINE PETROLEUM NETW
AEGEAN MARINE PETROLEUM NETW
AEGEAN MARINE PETROLEUM NETW
AEGEAN MARINE PETE NETWORK I
ARDMORE SHIPPING CORP
ARDMORE SHIPPING CORP
ARDMORE SHIPPING CORP

AVAGO TECHNOLOGIES LTD

AVAGO TECHNOLOGIES LTD

AVAGO TECHNOLOGIES LTD
BROADCOM LTD

BROADCOM LTD

BROADCOM LTD

CAPITAL PRODUCT PARTNERS L P
CAPITAL PRODUCT PARTNERS L P

CAPITAL PRODUCT PARTNERS L P

** List of Section 13F Securities **
2016 Qtr: 1

Page 23
IVMOO01

ISSUER DESCRIPTION STATUS
PUT

SHS

SHS CL A

CALL
PUT
DEBT .250%11/1

3 DELETED
DEBT 8.000%12/3

4

8

DELETED
DEBT .875% 5/2
.250%12/0

8/1

DEBT
DEBT
SHS

SHS

CALL
PUT

COM

CALL
PUT

MINF 5.500%12/2 ADDED
SHS

CALL
PUT

NOTE 4.000%11/0
COM

CALL

PUT

SHS DELETED
CALL DELETED
PUT DELETED
SHS ADDED
CALL ADDED
PUT ADDED
COM UNIT LP

CALL

PUT



Run Date:

Run Time:

CUSIP NO

Y1771G
Y1771G
Y1771G
Y1968P
Y2065G
Y2065G
Y2065G
Y2066G
Y2066G
Y2066G
Y2069P
Y2069P
Y2069P
Y2106R
Y2106R
Y2106R
Y21090
Y21090
Y21090
Y21090
Y21090
Y21090
Y2187A
Y2187A
Y2187A
Y2188B
Y2188B
Y2188B
Y23592
Y23592
Y23592
Y2573F
Y2573F
Y2573F

10
90
95
10
12
90
95
10
90
95
10
90
95
11
90
95
10
90
95
12
90
95
12
90
95
10
90
95
30
90
95
10
90
95
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Year:

ISSUER NAME

COSTAMARE INC

COSTAMARE INC

COSTAMARE INC

DANAOS CORPORATION

DHT HOLDINGS INC

DHT HOLDINGS INC

DHT HOLDINGS INC

DIANA SHIPPING INC
DIANA SHIPPING INC
DIANA SHIPPING INC
DIANA CONTAINERSHIPS INC
DIANA CONTAINERSHIPS INC
DIANA CONTAINERSHIPS INC
DORIAN LPG LTD

DORIAN LPG LTD

DORIAN LPG LTD

DRYSHIPS INC

DRYSHIPS INC

DRYSHIPS INC

DRYSHIPS INC

DRYSHIPS INC

DRYSHIPS INC

EAGLE BULK SHIPPING INC
EAGLE BULK SHIPPING INC
EAGLE BULK SHIPPING INC
DYNAGAS LNG PARTNERS LP
DYNAGAS LNG PARTNERS LP
DYNAGAS LNG PARTNERS LP
EUROSEAS LTD

EUROSEAS LTD

EUROSEAS LTD
FLEXTRONICS INTL LTD
FLEXTRONICS INTL LTD
FLEXTRONICS INTL LTD

** List of Section 13F Securities **
2016 Qtr: 1

Page 24
IVMO001

ISSUER DESCRIPTION STATUS
SHS

CALL

PUT

SHS

SHS NEW

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SHS USD

CALL

PUT

SHS DELETED
CALL DELETED
PUT DELETED
COM NEW ADDED
CALL ADDED
PUT ADDED
SHS NEW 2014

CALL

PUT

COM UNIT LTD PT

CALL

PUT

SHS NEW

CALL

PUT

ORD

CALL

PUT



Run Date:

Run Time:

CUSIP NO

Y26496
Y26496
Y2685T
Y2685T
Y2685T
Y2687W
Y26889
Y26889
Y26889
Y2711Y
Y2711Y
Y2711Y
Y27183
Y27183
Y27183
Y27265
Y2745C
Y2745C
Y2745C
Y3262R
Y3262R
Y3262R
Y46002
Y46717
Y48125
Y48125
Y48125
Y62132
Y62132
Y62132
Y62134
Y62159
Y62196
Y62196

19
21
11
90
95
10
10
90
95
11
90
95
10
90
95
20
10
90
95
10
90
95
10
10
10
90
95
10
90
95
10
10
10
90

4/5/2016
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Year:

ISSUER NAME

FREESEAS INC

FREESEAS INC

GENCO SHIPPING & TRADING LTD
GENCO SHIPPING & TRADING LTD
GENCO SHIPPING & TRADING LTD
GASLOG PARTNERS LP

GENER8 MARITIME INC
GENER8 MARITIME INC
GENER8 MARITIME INC
GIGAMEDIA LTD
GIGAMEDIA LTD
GIGAMEDIA LTD
GLOBAL SHIP LEASE INC NEW
GLOBAL SHIP LEASE INC NEW
GLOBAL SHIP LEASE INC NEW
GLOBUS MARITIME LIMITED NEW
GOLAR LNG PARTNERS LP

GOLAR LNG PARTNERS LP

GOLAR LNG PARTNERS LP

HOEGH LNG PARTNERS LP

HOEGH LNG PARTNERS LP

HOEGH LNG PARTNERS LP

KBS FASHION GROUP LTD

KENON HLDGS LTD

KNOT OFFSHORE PARTNERS LP
KNOT OFFSHORE PARTNERS LP
KNOT OFFSHORE PARTNERS LP
NAVIGATOR HOLDINGS LTD
NAVIGATOR HOLDINGS LTD
NAVIGATOR HOLDINGS LTD
NAVIOS MARITIME MIDSTREAM LP
NAVIOS MARITIME ACQUIS CORP
NAVIOS MARITIME HOLDINGS INC

NAVIOS MARITIME HOLDINGS INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 25
IVMOO01

ISSUER DESCRIPTION STATUS

SHS PARS0.001 JN DELETED
SHS NEW JAN 2016 ADDED
SHS NEW

CALL

PUT

UNIT LTD PTNRP
COM

CALL

PUT

SHS NEW

CALL

PUT

SHS A

CALL

PUT

COM

COM UNIT LPI
CALL

PUT

COM UNIT LTD
CALL

PUT

COM

SHS

COM UNITS
CALL

PUT

SHS

CALL

PUT

COM UNIT LTD
SHS

COM

CALL



Run Date:

Run Time:

CUSIP NO

Y62196
Y62267
Y62267
Y62267
Y6366T
Y64354
Y64354
Y64354
Y67280
Y67280
Y6728Q
Y7076B
Y71726
Y73760
Y73760
Y7388L
Y7388L
Y7388L
Y7542C
Y7542C
Y7542C
Y7545W
Y7545W
Y7545W
Y7546A
Y7546A
Y7546A
Y75638
Y75638
Y75638
Y8162K
Y8162K
Y8162K
Y81669

95
10
90
95
11
20
90
95
14
90
95
10
10
12
13
10
90
95
10
90
95
10
90
95
12
90
95
10
90
95
12
90
95
10
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Year:

ISSUER NAME

NAVIOS MARITIME HOLDINGS INC
NAVIOS MARITIME PARTNERS L P
NAVIOS MARITIME PARTNERS L P
NAVIOS MARITIME PARTNERS L P
NORDIC AMERN OFFSHORE LTD
OCEAN RIG UDW INC

OCEAN RIG UDW INC

OCEAN RIG UDW INC

PARAGON SHIPPING INC

PARAGON SHIPPING INC

PARAGON SHIPPING INC
POSEIDON CONTAINERS HLDGS CO
PYXIS TANKERS INC

SEANERGY MARITIME HLDGS CORP
SEANERGY MARITIME HLDGS CORP
SAFE BULKERS INC

SAFE BULKERS INC

SAFE BULKERS INC

SCORPIO TANKERS INC

SCORPIO TANKERS INC

SCORPIO TANKERS INC

SEADRILL PARTNERS LLC
SEADRILL PARTNERS LLC
SEADRILL PARTNERS LLC
SCORPIO BULKERS INC

SCORPIO BULKERS INC

SCORPIO BULKERS INC

SEASPAN CORP

SEASPAN CORP

SEASPAN CORP

STAR BULK CARRIERS CORP

STAR BULK CARRIERS CORP

STAR BULK CARRIERS CORP

STEALTHGAS INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 26
IVMOO01

ISSUER DESCRIPTION STATUS
PUT

UNIT LPI
CALL

PUT

SHS

SHS

CALL

PUT

CL A NEW ADDED
CALL ADDED
PUT ADDED
COM DELETED
COM
SHS DELETED
SHS NEW ADDED
COM

CALL

PUT

SHS

CALL

PUT

COMUNIT REP LB

CALL

PUT

COM

CALL

PUT

SHS

CALL

PUT

SHS NEW

CALL

PUT

SHS



Run Date:

Run Time:

CUSIP NO

Y81669
Y81669
Y8213L
Y8213L
Y8213L
Y8564M
Y8564M
Y8564M
Y8564W
Y8564W
Y8564W
Y8565J
Y8565J
Y8565J
Y8565N
Y8565N
Y8565N
Y8897Y
Y8897Y
Y8977Y
Y8977Y
Y8977Y
Y9384M
Y9384M
Y9384M
Y95308
000307
000307
000307
000360
000360
000360
000361
000361

90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
14
15
10
90
95
10
90
95
10
10
90
95
20
90
95
AM
10
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Year:

ISSUER NAME

STEALTHGAS INC

STEALTHGAS INC

SUNEDISON SEMICONDUCTOR LTD
SUNEDISON SEMICONDUCTOR LTD
SUNEDISON SEMICONDUCTOR LTD
TEEKAY LNG PARTNERS L P
TEEKAY LNG PARTNERS L P
TEEKAY LNG PARTNERS L P
TEEKAY CORPORATION
TEEKAY CORPORATION
TEEKAY CORPORATION
TEEKAY OFFSHORE PARTNERS L P
TEEKAY OFFSHORE PARTNERS L P
TEEKAY OFFSHORE PARTNERS L P
TEEKAY TANKERS LTD
TEEKAY TANKERS LTD
TEEKAY TANKERS LTD

TOP SHIPS INC

TOP SHIPS INC
TRANSOCEAN PARTNERS LLC
TRANSOCEAN PARTNERS LLC
TRANSOCEAN PARTNERS LLC
VTTI ENERGY PARTNERS LP
VITI ENERGY PARTNERS LP
VITI ENERGY PARTNERS LP

WAVE LIFE SCIENCES LTD

AAC HLDGS INC
AAC HLDGS INC
AAC HLDGS INC
AAON INC
AAON INC
AAON INC
AAR CORP

AAR CORP

** List of Section 13F Securities **
2016 Qtr: 1

Page 27
IVMO001

ISSUER DESCRIPTION STATUS
CALL

PUT

SHS

CALL

PUT

PRTNRSP UNITS
CALL

PUT

COM

CALL

PUT
PARTNERSHIP UN
CALL

PUT

CL A

CALL

PUT

SHS NEW 2014 DELETED
SHS NEW 2016 ADDED
COM UNIT RP LT

CALL

PUT

COM UNIT RP LT

CALL

PUT

SHS

COM

CALL

PUT

COM PAR $0.004

CALL

PUT

2.250% 3/0

NOTE DELETED

COM



Run Date:

Run Time:

CUSIP NO

000361
000361
000375
000375
000375
00081T
00081T
00081T
000868
000899
000957
000957
000957
001014J
00101J
00101J
001031
001055
001055
001055
00108M
001084
001084
001084
001204
001204
001204
001228
001228
001228
001282
001282
001282
00130H

90
95
20
90
95
10
90
95
10
10
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
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Year:

ISSUER NAME

AAR CORP

AAR CORP

ABB LTD

ABB LTD

ABB LTD

ACCO BRANDS CORP
ACCO BRANDS CORP
ACCO BRANDS CORP
ACNB CORP

ADMA BIOLOGICS INC
ABM INDS INC

ABM INDS INC

ABM INDS INC

THE ADT CORPORATION
THE ADT CORPORATION
THE ADT CORPORATION
AEP INDS INC

AFLAC INC

AFLAC INC

AFLAC INC

AG&E HLDGS INC
AGCO CORP

AGCO CORP

AGCO CORP

AGL RES INC

AGL RES INC

AGL RES INC

AG MTG INVT TR INC
AG MTG INVT TR INC
AG MTG INVT TR INC
A H BELO CORP

A H BELO CORP

A H BELO CORP

AES CORP

** List of Section 13F Securities **
2016 Qtr: 1

Page 28
IVMOO01

ISSUER DESCRIPTION STATUS
CALL
PUT
SPONSORED ADR
CALL
PUT
COM
CALL
PUT
COM
COM
COM
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM CL A
CALL
PUT
COM



Run Date:

Run Time:

CUSIP NO

00130H
00130H
001546
001547
001547
001547
001620Q
001620Q
001620
001620
001620Q
001620
001620Q
001620Q
001620
001620Q
001620Q
001620Q
001620Q
001620Q
001620Q
001620
001620Q
001620Q
001620
001620Q
001620
001620Q
001620Q
001620Q
001620Q
001620Q
001620Q
001620

90
95
AP
10
90
95
10
20
30
90
95
55
56
57
58
59
90
95
63
64
65
66
67
71
72
90
95
73
78
79
81
85
86
90

4/5/2016

8:54

o O O J kW b o0 0O OO0 O oy O O W U W oW W oo 9 v s D> D> OO O 0O o U U1 U,

ISSUER NAME
AES CORP
AES CORP

AK STL CORP
AK STL HLDG CORP
AK STL HLDG CORP
AK STL HLDG CORP
ALPS ETF TR
ALPS ETFEF TR
ALPS ETF TR
ALPS ETFEF TR
ALPS ETFEF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETEF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETFEF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETFEF TR
ALPS ETFEF TR
ALPS ETEF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETFEF TR
ALPS ETF TR
ALPS ETF TR
ALPS ETFEF TR
ALPS ETF TR

** |_ist of Section 13F Securities ** Page 29
2016 Qtr:1 IVMOO1

ISSUER DESCRIPTION STATUS
CALL

PUT

NOTE 5.000%11/1

COM

CALL

PUT

C&S GLOBL ETF

EQUAL SEC ETF

GLB COMMOD EQTY DELETED
CALL DELETED
PUT DELETED

ENH PUT WR ETF

SECT LOW VOLTL DELETED
SECTOR LEADERS DELETED
SPROTT JR GLD

MED BREAKTHGH

CALL

PUT

STOXX EURO 600 DELETED
SPROTT GL MINE

WRKPLC EQL PRT

EM SECT DIV DG

ALERIAN ENERGY

INTL SEC DV DOG

BARRONS 400 ETF

CALL

PUT

US EQTHIVOLPT WR

RIVRFRNT STR INC

VELOSH VOLA HDGD

VELOSH TAIL RISK

SECTR DIV DOGS

ALERIAN MLP

CALL



Run Date:

Run Time:

CUSIP NO

001620Q
00163U
00163U
00163U
00163U
00164V
00164V
00164V
00165C
00165C
00165C
00167X
00167X
00167X
001744
001744
001744
00181T
00182¢C
00182cC
00182¢C
00182C
00187E
00191G
00191G
00191G
00191R
00191R
00191R
001930
00206R
00206R
00206R
00211V

95
AA
10
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
AA
10
90
95
20
10
90
95
10
11
20
20
10
90
95
10
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** List of Section 13F Securities ** Page 30
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
ALPS ETF TR PUT
AMAG PHARMACEUTICALS INC NOTE 2.500% 2/1
AMAG PHARMACEUTICALS INC CoM
AMAG PHARMACEUTICALS INC CALL
AMAG PHARMACEUTICALS INC PUT
AMC NETWORKS INC CL A
AMC NETWORKS INC CALL
AMC NETWORKS INC PUT
AMC ENTMT HLDGS INC CL A COM
AMC ENTMT HLDGS INC CALL
AMC ENTMT HLDGS INC PUT

AMEC FOSTER WHEELER PLC
AMEC FOSTER WHEELER PLC
AMEC FOSTER WHEELER PLC
AMN HEALTHCARE SERVICES INC
AMN HEALTHCARE SERVICES INC
AMN HEALTHCARE SERVICES INC
A MARK PRECIOUS METALS INC
ANI

PHARMACEUTICALS INC

ANI PHARMACEUTICALS INC

ANI PHARMACEUTICALS INC

ANI PHARMACEUTICALS INC

API TECHNOLOGIES CORP
ARC DOCUMENT SOLUTIONS INC
ARC DOCUMENT SOLUTIONS INC
ARC DOCUMENT SOLUTIONS INC
AR CAP ACQUISITION CORP
AR CAP ACQUISITION CORP
AR CAP ACQUISITION CORP
ARI NETWORK SVCS INC

AT&T INC

AT&T INC

AT&T INC

ATA INC

SPONSORED ADR
CALL
PUT
CcCoM
CALL
PUT
CoM
NOTE 3.000%12/0
CoM

CALL

PUT

COM NEW

CoM

CALL

PUT

CcCoM

*W EXP 10/06/201
UNIT 10/06/2019
COM NEW

CcoM

CALL

PUT

SPONS ADR



Run Date:

Run Time:

CUSIP NO

00211Y
002120
002121
002121
002121
00213H
00213T
00214Q
002140
002140
002140Q
002255
002255
002255
00234P
00234p
00234p
00234p
002444
002444
002444
00246wW
00246wW
00246wW
002474
002474
002474
002535
002535
002535
002567
002567
002567
002824

40
10
10
90
95
10
10
10
20
30
40
10
90
95
AB
10
90
95
10
90
95
10
90
95
10
90
95
30
90
95
10
90
95
10
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** |_ist of Section 13F Securities ** Page 31

ISSUER NAME

ARCA BIOPHARMA INC
ATYR PHARMA INC

AlQ0 NETWORKS INC

A10 NETWORKS INC

Al10 NETWORKS INC

ARC GROUP WORLDWIDE INC
ASB BANCORP INC N C

ARK ETF
ARK ETF
ARK ETF
ARK ETF

AU OPTRONICS CORP
AU OPTRONICS CORP

AU OPTRONICS CORP

AV HOME
AV HOME
AV HOME
AV HOME
AVX COR
AVX COR
AVX COR
AXT INC
AXT INC
AXT INC
AZZ INC
AZZ INC
AZZ INC
AARONS
AARONS
AARONS
ABAXIS
ABAXIS
ABAXIS
ABBOTT

TR
TR
TR
TR

S INC
S INC
S INC
S INC
P NEW
P NEW
P NEW

INC
INC
INC
INC
INC
INC
LABS

2016 Qtr:1 IVMO001

ISSUER DESCRIPTION STATUS
COM PARS.001
COM

COM

CALL

PUT

COM

COM

INNOVATION ETF
INDL INNOVATIN
GEN REV MLTSCT
WEB X.0 ETF
SPONSORED ADR
CALL

PUT

NOTE 7.500% 2/1 DELETED
COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM PAR $0.50
CALL

PUT

COM

CALL

PUT

COM



Run Date:

Run Time:

CUSIP NO

002824
002824
00287Y
00287y
00287Y
00289R
00289Y
00289Y
00289Y
00289Y
002896
002896
002896
003009
00301L
00301T
00301w
003011
003013
003031
00305P
003064J
00306K
003244
003654
003654
003654
003830
003830
003830
003881
003881
003881
00400R

90
95
10
90
95
20
10
90
95
11
20
90
95
10
10
10
10
10
10
10
10
10
10
10
10
90
95
10
90
95
30
90
95
10

* ACACIA RESH CORP
ACACIA RESH CORP
ACACIA RESH CORP

ACACIA TCH COM
CALL
PUT

4/5/2016 ** | jst of Section 13F Securities ** Page 32

8:54 Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS

0 ABBOTT LABS CALL

0 ABBOTT LABS PUT

9 ABBVIE INC COM

9 ABBVIE INC CALL

9 ABBVIE INC PUT

1 ABENGOA SA SPONS ADR REP B

7 ABEONA THERAPEUTICS INC CoM

7 ABEONA THERAPEUTICS INC CALL

7 ABEONA THERAPEUTICS INC PUT

5 ABEONA THERAPEUTICS INC *W EXP 12/19/201

7 * ABERCROMBIE & FITCH CO CL A

7 ABERCROMBIE & FITCH CO CALL

7 ABERCROMBIE & FITCH CO PUT

7 ABERDEEN ASIA PACIFIC INCOM COM

9 ABERDEEN ISRAEL FUND INC COM

2 ABERDEEN EMERGING MKTS SMALL  COM

5 ABERDEEN CHILE FD INC COM

3 ABERDEEN AUSTRALIA EQTY FD I  COM

9 ABERDEEN GLOBAL INCOME FD IN COM

1 ABERDEEN GTR CHINA FD INC COM

6 ABERDEEN INDONESIA FD INC COM

9 ABERDEEN JAPAN EQUITY FD INC COM

6 ABERDEEN LATIN AMER EQTY FD COM

0 ABERDEEN SINGAPORE FD INC COM

0 * ABIOMED INC COM

0 ABIOMED INC CALL

0 ABIOMED INC PUT

6 * ABRAXAS PETE CORP COM

6 ABRAXAS PETE CORP CALL

6 ABRAXAS PETE CORP PUT

.

.

7

6

ABSOLUTE

SHS TR

WBI TACTICAL SMG



Run Date:

Run Time:

CUSIP NO

00400R
00400R
00400R
00400R
00400R
00400R
00400R
00400R
00400R
004006
00404A
00404A
00404A
004225
004225
004225
004239
004239
004239
00430H
00430H
00430H
00430K
004337
00434H
00434H
00434H
00439T
00439T
00439T
00439v
00439v
004397
004397

20
30
40
50
60
70
80
87
88
50
10
90
95
10
90
95
10
90
95
10
90
95
40
10
10
90
95
20
90
95
78
79
AB
AD

4/5/2016
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** |_ist of Section 13F Securities ** Page 33
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS
ABSOLUTE SHS TR WBI TACTICAL SMV
ABSOLUTE SHS TR WBI TACTICAL SMY
ABSOLUTE SHS TR WBI TACTICAL SMS
ABSOLUTE SHS TR WBI LGCAP WBIE
ABSOLUTE SHS TR WBI TACTCL LCV
ABSOLUTE SHS TR WBI TACTICAL LCY
ABSOLUTE SHS TR WBI TACTICAL LCS
ABSOLUTE SHS TR WBI TCT INC SH
ABSOLUTE SHS TR WBI TCT HG INC

ACADEMY FDS TR

ACADIA HEALTHCARE COMPANY IN
ACADIA HEALTHCARE COMPANY IN
ACADIA HEALTHCARE COMPANY IN
ACADIA PHARMACEUTICALS INC
ACADIA PHARMACEUTICALS INC
ACADIA PHARMACEUTICALS INC
ACADIA RLTY TR

ACADIA RLTY TR

ACADIA RLTY TR
ACCELERATE DIAGNOSTICS INC
ACCELERATE DIAGNOSTICS INC
ACCELERATE DIAGNOSTICS INC
ACASTI PHARMA INC
ACCESS NATL CORP
ACCELERON PHARMA INC
ACCELERON PHARMA INC
ACCELERON PHARMA INC
ACCURIDE CORP NEW

ACCURIDE CORP NEW

ACCURIDE CORP NEW
ACCUSHARES COMMODITIES TR I
ACCUSHARES COMMODITIES TR I
ACCURAY INC

ACCURAY INC

INNOV IBD50 FD
COM

CALL

PUT

COM

CALL

PUT

COM SH BEN INT
CALL

PUT

COM

CALL

PUT

CL A NEW

COM

COM

CALL

PUT

COM NEW

CALL

PUT

ACCUSHARES SPOT
ACCUSHARES SPOT
8/0
2/0

NOTE 3.750%

NOTE 3.500%



Run Date:

Run Time:

CUSIP NO

004397
004397
004397
004397
00444rT
00444rT
00444T
004446
004446
004446
004449
004449
004449
004480
004480
004480
004498
004498
004498
00461U
004816
00484M
00484M
00484M
00484M
004854
00489F
00504w
00504w
00504w
00507E
00507E
00507E
00507V

AF
10
90
95
10
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
10
AA
10
90
95
20
10
30
90
95
10
90
95
10

4/5/2016 ** List of Section 13F Securities ** Page 34
8:54 Year: 2016 OQtr:1 IVMOO1

ISSUER NAME

ACCURAY INC

* ACCURAY INC

ACCURAY INC

ACCURAY INC

* ACELRX PHARMACEUTICALS INC
ACELRX PHARMACEUTICALS INC
ACELRX PHARMACEUTICALS INC

* ACETO CORP

ACETO CORP

ACETO CORP

* ACHAOGEN INC

ACHAOGEN INC

ACHAOGEN INC

* ACHILLION PHARMACEUTICALS IN
ACHILLION PHARMACEUTICALS IN
ACHILLION PHARMACEUTICALS IN
ACI WORLDWIDE INC

ACI WORLDWIDE INC

ACI WORLDWIDE INC

ACLARIS THERAPEUTICS INC
ACME UTD CORP

ACORDA THERAPEUTICS INC

* ACORDA THERAPEUTICS INC
ACORDA THERAPEUTICS INC
ACORDA THERAPEUTICS INC
ACORN INTL INC

ACRE RLTY INVS INC

* ACTIVE POWER INC

ACTIVE POWER INC

ACTIVE POWER INC

* ACTIONS SEMICONDUCTOR CO LTD
ACTIONS SEMICONDUCTOR CO LTD
ACTIONS SEMICONDUCTOR CO LTD

NeJ ~J ~J ~J [e0) [e0) 00} N N (&) [e)} [e)} s I ul = = = = = = I D D o (@] o (@) (@) (@) ul ul ul N
>*

* ACTIVISION BLIZZARD INC

ISSUER DESCRIPTION STATUS
DEBT 3.500% 2/0
CoM

CALL

PUT

CoM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

CoM

CALL

PUT

CcCoM

CALL

PUT

CoM

COoM

NOTE 1.750% 6/1
CoM

CALL

PUT

SPONSORD ADR NEW
CcCoM

COM NEW

CALL

PUT

ADR

CALL

PUT

COoM



Run Date:

Run Time:

CUSIP NO

00507v
00507v
00507w
00507wW
00507w
00508X
00508X
00508X
00508Y
00508Y
00508Y
00509L
00509L
00509L
005094
005094
005094
005125
005125
005125
00547w
00547wW
00547w
00548A
00548A
00548A
00548F
00548F
00548F
006212
006351
00650wW
00650wW
00650W

90
95
10
90
95
20
90
95
10
90
95
80
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
90
95
10
30
30
90
95

4/5/2016
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Year:

ISSUER NAME

ACTIVISION BLIZZARD INC
ACTIVISION BLIZZARD INC
ACTINIUM PHARMACEUTICALS INC
ACTINIUM PHARMACEUTICALS INC
ACTINIUM PHARMACEUTICALS INC
ACTUANT CORP

ACTUANT CORP

ACTUANT CORP

ACUITY BRANDS INC

ACUITY BRANDS INC

ACUITY BRANDS INC

ACURA PHARMACEUTICALS INC
ACURA PHARMACEUTICALS INC
ACURA PHARMACEUTICALS INC
ACTUA CORP
ACTUA CORP
ACTUA CORP
ACXIOM CORP
ACXIOM CORP
ACXIOM CORP

ADAMIS PHARMACEUTICALS CORP

ADAMIS PHARMACEUTICALS CORP

ADAMIS PHARMACEUTICALS CORP

ADAMAS PHARMACEUTICALS INC

ADAMAS PHARMACEUTICALS INC

ADAMAS PHARMACEUTICALS INC
ADAM NAT RES FD INC

ADAM NAT RES FD INC

ADAM NAT RES FD INC

ADAMS DIVERSIFIED EQUITY FD
ADAMS RES & ENERGY INC
ADCARE HEALTH SYSTEMS INC
ADCARE HEALTH SYSTEMS INC

ADCARE HEALTH SYSTEMS INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 35
IVMOO01

ISSUER DESCRIPTION STATUS
CALL
PUT

COM
CALL
PUT

CL A NEW
CALL
PUT

COM
CALL
PUT

COM PAR $0.01
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM NEW
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM

COM NEW
COM NEW
CALL
PUT



Run Date:

Run Time:

CUSIP NO

00653A
00653A
00653A
006739
006743
006855
006855
006855
00687D
00687D
00687D
00724F
00724F
00724F
00738A
00738A
00738A
00739L
00739L
00739L
00751Y
00751Y
00751Y
00756M
00756M
00756M
00760J
007620
00762W
00762W
00762W
007624
007624
007624

10
90
95
10
30
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
40
90
95
10
20
10
90
95
11
20
90

4/5/2016
8:54
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Year:

ISSUER NAME

ADAPTIMMUNE THERAPEUTICS PLC
ADAPTIMMUNE THERAPEUTICS PLC
ADAPTIMMUNE THERAPEUTICS PLC
ADDUS HOMECARE CORP
ADDVANTAGE TECHNOLOGIES GP I
ADEPTUS HEALTH INC

ADEPTUS HEALTH INC

ADEPTUS HEALTH INC

ADESTO TECHNOLOGIES CORP
ADESTO TECHNOLOGIES CORP
ADESTO TECHNOLOGIES CORP
ADOBE SYS INC
ADOBE SYS INC
ADOBE SYS INC
ADTRAN INC
ADTRAN INC
ADTRAN INC
ADURO BIOTECH INC
ADURO BIOTECH INC
ADURO BIOTECH INC

ADVANCE AUTO PARTS INC
ADVANCE AUTO PARTS INC
ADVANCE AUTO PARTS INC
ADVANCED SEMICONDUCTOR ENGR
ADVANCED SEMICONDUCTOR ENGR
ADVANCED SEMICONDUCTOR ENGR
AEHR TEST SYSTEMS

ADVANTEST CORP

ADVISORY BRD CO

ADVISORY BRD CO

ADVISORY BRD CO

ADVAXIS INC

ADVAXIS INC

ADVAXIS INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 36
IVMOO01

ISSUER DESCRIPTION STATUS
SPONDS ADR
CALL

PUT

COM

COM NEW

CL A

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT
SPONSORED ADR
CALL

PUT

COM

SPON ADR NEW
COM

CALL

PUT

*W EXP 07/15/201
COM NEW

CALL



Run Date:

Run Time:

CUSIP NO

007624
007639
00764cC
00765E
00765F
00765F
00765F
00766T
00766T
00766T
00767E
00767E
00767E
00767E
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y
00768Y

95
10
10
10
10
90
95
10
90
95
AB
10
90
95
20
50
90
95
59
62
63
64
65
66
68
72
74
75
76
77
80
81
82
83

4/5/2016
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Year:

ISSUER NAME
ADVAXIS INC
ADVENT CLAY CONV SEC INC FD

ADVENT CLAYMORE CV SECS & IN

ADVENT CLAYMORE ENH GRW & IN

ADVANTAGE OIL & GAS LTD

ADVANTAGE OIL & GAS LTD

ADVANTAGE OIL & GAS LTD

AECOM
AECOM
AECOM

AEGERION PHARMACEUTICALS INC

AEGERION PHARMACEUTICALS INC

AEGERION PHARMACEUTICALS INC

AEGERION PHARMACEUTICALS INC

ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR

ADVISORSHARES TR

** List of Section 13F Securities **
2016 Qtr: 1

Page 37
IVMOO01

ISSUER DESCRIPTION STATUS
PUT
COM
COM
COM
COM
CALL
PUT
COM
CALL
PUT
NOTE 2.000% 8/1
COM

CALL

PUT

BNY GRWTH ADR
PERITUS HG YLD
CALL

PUT

PAC EN FLTG RT
ATHENA HGH DIV
MKT ADPTV ETF
ADVSHS YLD ETF
SAGE CORE ETF
GARTMAN GLD/EU
GARTMAN GD/YEN
NEWFLT MULSINC
ADVISORSHS EQPRO
OAM EQTY HEDGE
STAR GLOB BUYW
ADVISR GLBECHO
MOR CREEK GL TAC
TRIMTABS FLT
MEIDELL TCT AD
MADRONA GLB BD



Run Date:

Run Time:

CUSIP NO

00768Y
00768Y
00768Y
00768Y
00768Y
00770F
00770F
00770F
00770K
00771v
00771V
00771v
007737
007786
007786
007786
007800
007800
007800
007865
007865
007865
00790R
00790R
00790R
00790T
007903
007903
007903
007924
007924
007924
007973
007973

84
85
88
90
95
10
90
95
20
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
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Year:

ISSUER NAME
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
ADVISORSHARES TR
AEGION CORP

AEGION CORP

AEGION CORP

AEMETIS INC

AERIE PHARMACEUTICALS INC
AERIE PHARMACEUTICALS INC
AERIE PHARMACEUTICALS INC
AEROCENTURY CORP

AEROHIVE NETWORKS INC
AEROHIVE NETWORKS INC
AEROHIVE NETWORKS INC
AEROJET ROCKETDYNE HLDGS INC
AEROJET ROCKETDYNE HLDGS INC
AEROJET ROCKETDYNE HLDGS INC
AEROPOSTALE
AEROPOSTALE
AEROPOSTALE
ADVANCED DRAIN SYS INC DEL

ADVANCED DRAIN SYS INC DEL

ADVANCED DRAIN SYS INC DEL
ADVANCED ACCELERATOR APPLIC
ADVANCED MICRO DEVICES INC
ADVANCED MICRO DEVICES INC
ADVANCED MICRO DEVICES INC
AEGON N V

AEGON N V

AEGON N V

ADVANCED ENERGY INDS

ADVANCED ENERGY INDS

** List of Section 13F Securities **
2016 Qtr: 1

Page 38
IVMOO01

ISSUER DESCRIPTION STATUS
MADRONA INTL ETF
MADRONA DOMESTIC
RANGER EQUITY BE
CALL

PUT

COM

CALL

PUT

COM NEW

COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADS
COM

CALL

PUT

NY REGISTRY SH
CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

007973
007975
008073
008073
008073
00808N
00808Y
00817Y
00817Y
00817Y
008252
008252
008252
00826T
00826T
00826T
00826T
00846U
00846U
00846U
00847G
00847G
00847G
008473
00847J
008473
00847L
00847X
00847X
00847X
008474
008474
008474
008492

95
40
10
90
95
20
20
10
90
95
10
90
95
AH
10
90
95
10
90
95
70
90
95
10
90
95
10
10
90
95
10
90
95
10

4/5/2016
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Year:

ISSUER NAME

ADVANCED ENERGY INDS
AETERNA ZENTARIS INC
AEROVIRONMENT INC
AEROVIRONMENT INC
AEROVIRONMENT INC

AES TR ITII

AETHLON MED INC

AETNA INC NEW

AETNA INC NEW

AETNA INC NEW

AFFILIATED MANAGERS GROUP
AFFILIATED MANAGERS GROUP
AFFILIATED MANAGERS GROUP
AFFYMETRIX INC

AFFYMETRIX INC

AFFYMETRIX INC

AFFYMETRIX INC

AGILENT TECHNOLOGIES INC
AGILENT TECHNOLOGIES INC
AGILENT TECHNOLOGIES INC
AGENUS INC

AGENUS INC

AGENUS INC

AGILYSYS INC

AGILYSYS INC

AGILYSYS INC

AGILE THERAPEUTICS INC
AGIOS PHARMACEUTICALS INC
AGIOS PHARMACEUTICALS INC
AGIOS PHARMACEUTICALS INC
AGNICO EAGLE MINES LTD
AGNICO EAGLE MINES LTD
AGNICO EAGLE MINES LTD
AGREE REALTY CORP

** List of Section 13F Securities **
2016 Qtr: 1

Page 39
IVMOO01

ISSUER DESCRIPTION STATUS
PUT

COM NO PAR

CcCoM

CALL

PUT

PFD CV 6.75%

COM NEW

COM
CALL
PUT
COM
CALL
PUT
NOTE 4.000% 7/0
CcCoM

CALL

PUT

COoM

CALL

PUT

COM NEW

CALL

PUT

COoM

CALL

PUT

CcCoM

CcoM

CALL

PUT

CcoM

CALL

PUT

COoM



Run Date:

Run Time:

CUSIP NO

008492
008492
00850H
00856G
00856G
008916
008916
008916
00900T
00900T
009%00T
00912N
00912X
00912X
00912X
00912X
009128
009128
009128
009158
009158
009158
009207
00922R
00922R
00922R
009363
009363
009363
009411
009411
009411
00949p
009606

90
95
10
10
11
10
90
95
10
90
95
20
AK
30
90
95
30
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
AD
10

4/5/2016
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Year:

ISSUER NAME

AGREE REALTY CORP

AGREE REALTY CORP

AGRIA CORP

AGROFRESH SOLUTIONS
AGROFRESH SOLUTIONS
AGRIUM INC

AGRIUM INC

AGRIUM INC

AIMMUNE THERAPEUTICS INC
AIMMUNE THERAPEUTICS INC
ATMMUNE THERAPEUTICS INC
AIR INDS GROUP
AIR LEASE CORP
AIR LEASE CORP
AIR LEASE CORP
AIR LEASE CORP
AIR METHODS CORP
AIR METHODS CORP

AIR METHODS CORP

AIR PRODS & CHEMS INC

ATR PRODS & CHEMS INC

AIR PRODS & CHEMS INC

AIR T INC
AIR TRANSPORT SERVICES GRP I
AIR TRANSPORT SERVICES GRP I
AIR TRANSPORT SERVICES GRP I
AIRGAS INC

ATRGAS INC

AIRGAS INC

AIRMEDIA GROUP INC

AIRMEDIA GROUP INC

AIRMEDIA GROUP INC

AIRTRAN HLDGS INC

AIXTRON SE

** List of Section 13F Securities **
2016 Qtr: 1

Page 40
IVMOO01

ISSUER DESCRIPTION STATUS
CALL

PUT

SPONSORED ADR

COM

*W EXP 07/31/202

CoM

CALL

PUT

CoM

CALL

PUT

COM NEW

NOTE 3.875%12/0
CL A

CALL

PUT

COM PAR $.06
CALL

PUT

CoM

CALL

PUT

CoM

CoM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CALL
PUT
NOTE 5.250%11/0
SPONSORED ADR



Run Date:

Run Time:

CUSIP NO

009606
009606
00971T
00971T
00971T
00971T
00972D
00972D
00972D
00972G
009728
009728
009728
009728
00973E
011311
011311
011311
011532
011532
011532
011642
011642
011642
011659
011659
011659
01167P
01lle7P
0lle7P
01l1le7P
012348
012348
012348

90
95
AG
10
90
95
10
90
95
10
AB
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
AE
10
90
95
10
90
95
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** List of Section 13F Securities ** Page 41
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
AIXTRON SE CALL
AIXTRON SE PUT
AKAMAI TECHNOLOGIES INC DBCV 2/1
AKAMAI TECHNOLOGIES INC COM
AKAMAI TECHNOLOGIES INC CALL
AKAMAI TECHNOLOGIES INC PUT
AKEBIA THERAPEUTICS INC COM
AKEBIA THERAPEUTICS INC CALL
AKEBIA THERAPEUTICS INC PUT
AKARI THERAPEUTICS PLC SPONSORED ADR
AKORN INC NOTE 3.500% 6/0
AKORN INC COM
AKORN INC CALL
AKORN INC PUT
AKERS BIOSCIENCES INC COM
ALAMO GROUP INC COM
ALAMO GROUP INC CALL
ALAMO GROUP INC PUT
ALAMOS GOLD INC NEW COM CL A
ALAMOS GOLD INC NEW CALL
ALAMOS GOLD INC NEW PUT
ALARM COM HLDGS INC COM
ALARM COM HLDGS INC CALL
ALARM COM HLDGS INC PUT
ALASKA AIR GROUP INC COM
ALASKA AIR GROUP INC CALL
ALASKA AIR GROUP INC PUT
ALASKA COMMUNICATIONS SYS GR NOTE 6.250% 5/0
ALASKA COMMUNICATIONS SYS GR COM
ALASKA COMMUNICATIONS SYS GR CALL
ALASKA COMMUNICATIONS SYS GR  PUT
ALBANY INTL CORP CL A
ALBANY INTL CORP CALL
ALBANY INTL CORP PUT



Run Date:

Run Time:

CUSIP NO

012423
012423
012423
012423
012653
012653
012653
01374T
01374T
01374T
013817
013817
013817
013817
013904
013904
013904
014339
014339
014339
01438T
01449J
014493
014493
01449J
014493
014491
014491
014491
014752
015271
015271
015271
015271

AB
10
90
95
10
90
95
10
90
95
10
90
95
30
30
90
95
10
90
95
10
AA
10
90
95
20
10
90
95
10
10
90
95
50
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** List of Section 13F Securities ** Page 42
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
ALBANY MOLECULAR RESH INC NOTE 2.250%11/1
ALBANY MOLECULAR RESH INC CoM
ALBANY MOLECULAR RESH INC CALL
ALBANY MOLECULAR RESH INC PUT
ALBEMARLE CORP CoM
ALBEMARLE CORP CALL
ALBEMARLE CORP PUT
ALCENTRA CAP CORP COM
ALCENTRA CAP CORP CALL
ALCENTRA CAP CORP PUT
ALCOA INC COM
ALCOA INC CALL
ALCOA INC PUT
ALCOA INC DEP SHS 1/10TH

ALCATEL-LUCENT
ALCATEL-LUCENT
ALCATEL-LUCENT

ALDER BIOPHARMACEUTICALS INC
ALDER BIOPHARMACEUTICALS INC
ALDER BIOPHARMACEUTICALS INC
ALDEYRA THERAPEUTICS INC
ALERE INC
ALERE INC
ALERE INC
ALERE INC
ALERE INC

ALEXANDER & BALDWIN INC NEW
ALEXANDER & BALDWIN INC NEW
ALEXANDER & BALDWIN INC NEW
ALEXANDERS INC

ALEXANDRIA REAL ESTATE EQ IN
ALEXANDRIA REAL ESTATE EQ IN
ALEXANDRIA REAL ESTATE EQ IN

ALEXANDRIA REAL ESTATE EQ IN

SPONSORED ADR DELETED

CALL DELETED
PUT DELETED
COM
CALL
PUT
COM
NOTE 3.000% 5/1
COM
CALL
PUT
PERP PFD CONV SE
COM
CALL
PUT
COM
COM
CALL
PUT

PFD CONV SER D



Run Date:

Run Time:

CUSIP NO

01535P
01535P
01535P
015351
015351
015351
015384
015384
015384
01609W
01609wW
01609W
016230
016255
016255
016255
016259
016259
016259
017175
017175
017175
01741R
01741R
01741R
01748H
01748X
01748X
01748X
018522
018522
018522
018546
018581

10
90
95
10
90
95
20
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
30
90
95
10
10
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Year:

ISSUER NAME

ALEXCO RESOURCE CORP

ALEXCO RESOURCE CORP

ALEXCO RESOURCE CORP
ALEXION PHARMACEUTICALS INC
ALEXION PHARMACEUTICALS INC
ALEXION PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALIBABA GROUP HLDG LTD
ALIBABA GROUP HLDG LTD
ALIBABA GROUP HLDG LTD
ALICO INC

ALIGN TECHNOLOGY INC
ALIGN TECHNOLOGY INC
ALIGN TECHNOLOGY INC
ALIMERA SCIENCES INC
ALIMERA SCIENCES INC
ALIMERA SCIENCES INC
ALLEGHANY CORP DEL

ALLEGHANY CORP DEL

ALLEGHANY CORP DEL

ALLEGHENY TECHNOLOGIES INC
ALLEGHENY TECHNOLOGIES INC
ALLEGHENY TECHNOLOGIES INC
ALLEGIANCE BANCSHARES INC
ALLEGIANT TRAVEL CO
ALLEGIANT TRAVEL CO
ALLEGIANT TRAVEL CO

ALLETE INC

ALLETE INC

ALLETE INC

ALLIANCE CALIF MUN INCOME FD

ALLIANCE DATA SYSTEMS CORP

** List of Section 13F Securities **
2016 Qtr: 1

Page 43
IVMOO01

ISSUER DESCRIPTION STATUS
COM
CALL
PUT

COM
CALL
PUT

COM NEW
CALL
PUT
SPONSORED ADS
CALL
PUT

COM

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM

COM
CALL
PUT

COM NEW
CALL
PUT

COM

COM



Run Date:

Run Time:

CUSIP NO

018581
018581
018606
018606
018606
01861G
01861G
01861G
01864U
018680
018680
018680
01877R
01877R
01877R
018772
018772
018772
01879R
018802
018802
018802
01881E
01881G
01881G
01881G
018825
018828
018829
01883A
01883J
019222
019330
019621

90
95
30
90
95
10
90
95
10
30
90
95
10
90
95
30
90
95
10
10
90
95
10
10
90
95
10
10
10
10
10
10
10
20
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8:54
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** List of Section 13F Securities ** Page 44
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
ALLIANCE DATA SYSTEMS CORP CALL

ALLIANCE DATA SYSTEMS CORP
ALLIANCE HEALTHCARE SRVCS IN
ALLIANCE HEALTHCARE SRVCS IN
ALLTIANCE HEALTHCARE SRVCS IN
ALLIANCE HOLDINGS GP LP
ALLIANCE HOLDINGS GP LP
ALLIANCE HOLDINGS GP LP
ALLIANCEBERNSTEIN NATL MUNI
ALLIANCE

FIBER OPTIC PRODS I

ALLIANCE FIBER OPTIC PRODS I

ALLIANCE FIBER OPTIC PRODS I

ALLIANCE RES PARTNER L P
ALLIANCE RES PARTNER L P
ALLIANCE RES PARTNER L P

ALLIANCE ONE INTL INC

ALLIANCE ONE INTL INC

ALLTIANCE ONE INTL INC
ALLIANCEBERNSTEIN GBL HGH IN
ALLIANT ENERGY CORP

ALLIANT ENERGY CORP

ALLIANT ENERGY CORP
ALLTANCEBERNSTEIN INCOME FUN
ALLIANCEBERNSTEIN HOLDING LP
ALLIANCEBERNSTEIN HOLDING LP
ALLIANCEBERNSTEIN HOLDING LP
ALLIANZGI CONV & INCOME FD I
ALLIANZGI CONV & INCOME FD
ALLIANZGI EQUITY & CONV INCO
ALLIANZGI NFJ DIVID INT & PR
ALLIANZGI DIVERS INC & CNV F
ALLIED HEALTHCARE PRODS INC
ALLIED MOTION TECHNOLOGIES I

ALLIQUA BIOMEDICAL INC

PUT

COM PAR
CALL
PUT

COM UNITS LP
CALL
PUT

COM

COM NEW
CALL
PUT

UT LTD PART
CALL
PUT

COM NEW
CALL
PUT

COM

COM
CALL
PUT

COM
UNIT LTD PARTN
CALL
PUT

COM

COM

COM

COM

COM

COM

COM

COM NEW



Run Date:

Run Time:

CUSIP NO

019621
019621
01973R
01973R
01973R
01988P
01988P
01988P
01988P
020002
020002
020002
02005N
02005N
02005N
020283
020283
020283
020409
020409
020409
020430
020430
020430
020510
02052T
02052T
02052T
020520
020520
020520
020520
02072L
02072L

90
95
10
90
95
AD
10
90
95
10
90
95
10
90
95
30
90
95
10
90
95
10
90
95
20
10
90
95
AB
10
90
95
10
20
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** List of Section 13F Securities ** Page 45
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

ALLIQUA BIOMEDICAL INC

ALLIQUA BIOMEDICAL INC

ALLISON

ALLISON

ALLISON

TRANSMISSION H
TRANSMISSION H
TRANSMISSION H

ALLSCRIPTS HEALTHCARE

ALLSCRIPTS HEALTHCARE

ALLSCRIPTS HEALTHCARE

ALLSCRIPTS HEALTHCARE

ALLSTATE CORP

ALLSTATE CORP

ALLSTATE CORP

ALLY FINL INC

ALLY FINL INC

ALLY FINL INC

ALMADEN MINERALS LTD

ALMADEN MINERALS LTD

ALMADEN MINERALS LTD

ALMOST FAMILY INC

ALMOST FAMILY INC

ALMOST FAMILY INC

LDGS I
LDGS I
LDGS I
SOLUTN
SOLUTN
SOLUTN
SOLUTN

ALNYLAM PHARMACEUTICALS INC

ALNYLAM PHARMACEUTICALS INC

ALNYLAM PHARMACEUTICALS INC

ALON
ALON
ALON
ALON
ALON
ALON
ALON
ALON

BLUE SQUARE ISRAEL LTD

USA
USA
USA
USA
USA
USA
USA

PARTNERS LP
PARTNERS LP
PARTNERS LP
ENERGY INC
ENERGY INC
ENERGY INC
ENERGY INC

ALPHA ARCHITECT ETF TR

ALPHA ARCHITECT ETFEF TR

CALL

PUT

COM

CALL

PUT

NOTE 1.250% 7/0
COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM CL B

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SPONSRD ADR NEW
UT LTDPART INT
CALL

PUT

NOTE 3.000% 9/1
COM

CALL

PUT

US QUANT ETF
VLSH INTL QUAN



Run Date:

Run Time:

CUSIP NO

02072L
02072L
020772
020772
020772
02079K
02079K
02079K
02079K
02079K
02079K
02081G
02081G
02081G
02082E
02083A
021060
02153wW
02153W
02153wW
02153X
02208R
02208R
02208R
02208R
02209s
022098
02209s
022276
022276
022276
02261W
023111
023111

30
40
10
90
95
10
90
95
30
90
95
10
90
95
20
10
20
10
90
95
10
AE
10
90
95
10
90
95
10
90
95
AB
20
90
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Year:

ISSUER NAME

ALPHA ARCHITECT ETF TR
ALPHA ARCHITECT ETF TR
ALPHA PRO TECH LTD
ALPHA PRO TECH LTD
ALPHA PRO TECH LTD
ALPHABET INC
ALPHABET INC
ALPHABET INC
ALPHABET INC
ALPHABET INC
ALPHABET INC
ALPHATEC HOLDINGS INC
ALPHATEC HOLDINGS INC

ALPHATEC HOLDINGS INC

ALPINE GLOBAL DYNAMIC DIVD F

ALPINE GLOBAL PREMIER PPTYS

ALPINE TOTAL DYNAMIC DIVID F

ALTISOURCE RESIDENTIAL CORP
ALTISOURCE RESIDENTIAL CORP
ALTISOURCE RESIDENTIAL CORP
ALTISOURCE ASSET MGMT CORP

ALTRA INDL MOTION CORP

ALTRA INDL MOTION CORP

ALTRA INDL MOTION CORP

ALTRA INDL MOTION CORP
ALTRIA GROUP INC

ALTRIA GROUP INC

ALTRIA GROUP INC
ALUMINUM CORP CHINA LTD
ALUMINUM CORP CHINA LTD
ALUMINUM CORP CHINA LTD
ALZA CORP

AMARIN CORP PLC

AMARIN CORP PLC

** List of Section 13F Securities **
2016 Qtr: 1

Page 46
IVMOO01

ISSUER DESCRIPTION STATUS
MOMNTM INTL QUAN
MOMETUMSHS ETF

COM

CALL

PUT

CAP STK CL C

CALL

PUT

CAP STK CL A

CALL

PUT

COM

CALL

PUT

COM NEW

COM SBI

COM SH BEN INT N

CL B
CALL
PUT
COM
NOTE 2.750% 3/0
COM
CALL
PUT
COM
CALL
PUT
SPON ADR H SHS
CALL
PUT
SDCV 7/2
SPONS ADR NEW
CALL



Run Date:

Run Time:

CUSIP NO

023111
023135
023135
023135
023139
023139
023139
023139
02314M
02314M
02314M
02318Y
02318Y
02318Y
02319v
02319v
02319v
023410Q
023435
023435
023436
023436
023436
023586
023586
023586
023608
023608
023608
02361E
02361E
02361E
023613
02364V

95
10
90
95
11
88
90
95
10
90
95
10
90
95
10
90
95
20
10
20
10
90
95
10
90
95
10
90
95
10
90
95
10
10
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** List of Section 13F Securities ** Page 47
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
AMARIN CORP PLC PUT
AMAZON COM INC COM
AMAZON COM INC CALL
AMAZON COM INC PUT
AMBAC FINL GROUP INC *W EXP 04/30/202
AMBAC FINL GROUP INC COM NEW
AMBAC FINL GROUP INC CALL
AMBAC FINL GROUP INC PUT
AMAYA INC COM
AMAYA INC CALL
AMAYA INC PUT
AMBER RD INC COM
AMBER RD INC CALL
AMBER RD INC PUT
AMBEV SA SPONSORED ADR
AMBEV SA CALL
AMBEV SA PUT
AMCON DISTRG CO COM NEW
AMEDICA CORP COM DELETED
AMEDICA CORP COM NEW ADDED
AMEDISYS INC COM
AMEDISYS INC CALL
AMEDISYS INC PUT
AMERCO COM
AMERCO CALL
AMERCO PUT
AMEREN CORP COM
AMEREN CORP CALL
AMEREN CORP PUT
AMERESCO INC CL A
AMERESCO INC CALL
AMERESCO INC PUT
AMERIANA BANCORP COM DELETED

AMERICA FIRST MULTIFAMILY IN

BEN UNIT CTF



Run Date:

Run Time:

CUSIP NO

02364V
02364V
02364W
02364W
02364W
02364W
02376R
02376R
02376R
024013
024013
024013
024061
024061
024061
024835
024835
024835
02503X
02503X
02503X
02503Y
02503Y
02503Y
02504A
02504A
02504A
02504D
02504D
02504D
02505A
025398
02553E
02553E

90
95
10
90
95
20
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
20
10
10
90
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** List of Section 13F Securities ** Page 48
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

AMERICA FIRST MULTIFAMILY IN
AMERICA FIRST MULTIFAMILY IN
AMERICA MOVIL SAB DE CV
AMERICA MOVIL SAB DE CV
AMERICA MOVIL SAB DE CV
AMERICA MOVIL SAB DE CV
AMERICAN AIRLS GROUP INC
AMERICAN AIRLS GROUP INC
AMERICAN AIRLS GROUP INC
AMERICAN ASSETS TR INC
AMERICAN ASSETS TR INC
AMERICAN ASSETS TR INC
AMERICAN AXLE & MFG HLDGS IN
AMERICAN AXLE & MFG HLDGS IN
AMERICAN AXLE & MFG HLDGS IN
AMERICAN CAMPUS CMNTYS INC
AMERICAN CAMPUS CMNTYS INC
AMERICAN CAMPUS CMNTYS INC
AMERICAN CAPITAL AGENCY CORP
AMERICAN CAPITAL AGENCY CORP
AMERICAN CAPITAL AGENCY CORP
AMERICAN CAP LTD

AMERICAN CAP LTD

AMERICAN CAP LTD

AMERICAN CAP MTG INVT CORP
AMERICAN CAP MTG INVT CORP
AMERICAN CAP MTG INVT CORP
AMERICAN CAP SR FLOATING LTD
AMERICAN CAP SR FLOATING LTD
AMERICAN CAP SR FLOATING LTD
AMERICAN CARESOURCE HLDGS IN
AMERICAN DG ENERGY INC
AMERICAN EAGLE OUTFITTERS NE
AMERICAN EAGLE OUTFITTERS NE

CALL
PUT
SPON ADR L SHS
CALL
PUT
SPON ADR A SHS
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM NEW
COM
COM
CALL



Run Date:

Run Time:

CUSIP NO

02553E
025537
025537
025537
025576
025676
025676
025676
025816
025816
025816
02589Y
025932
025932
025932
02665T
02665T
02665T
026760
026874
026874
026874
026874
027297
02752P
02752Pp
02752P
027745
027745
027745
028591
028591
028591
02913V

95
10
90
95
10
20
90
95
10
90
95
10
10
90
95
30
90
95
40
15
78
90
95
10
10
90
95
10
90
95
10
90
95
10
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** List of Section 13F Securities ** Page 49
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
AMERICAN EAGLE OUTFITTERS NE PUT
AMERICAN ELEC PWR INC COM
AMERICAN ELEC PWR INC CALL
AMERICAN ELEC PWR INC PUT
AMERICAN ELECTRIC TECH INC COM
AMERICAN EQTY INVT LIFE HLD COM
AMERICAN EQTY INVT LIFE HLD CALL
AMERICAN EQTY INVT LIFE HLD PUT
AMERICAN EXPRESS CO COM
AMERICAN EXPRESS CO CALL
AMERICAN EXPRESS CO PUT
AMERICAN FARMLAND CO COM
AMERICAN FINL GROUP INC OHIO COM
AMERICAN FINL GROUP INC OHIO CALL
AMERICAN FINL GROUP INC OHIO PUT
AMERICAN HOMES 4 RENT CL A
AMERICAN HOMES 4 RENT CALL
AMERICAN HOMES 4 RENT PUT
AMERICAN INDEPENDENCE CORP COM NEW
AMERICAN INTL GROUP INC *W EXP 01/19/202
AMERICAN INTL GROUP INC COM NEW
AMERICAN INTL GROUP INC CALL
AMERICAN INTL GROUP INC PUT
AMERICAN LORAIN CORP COM
AMERICAN MIDSTREAM PARTNERS COM UNITS
AMERICAN MIDSTREAM PARTNERS CALL
AMERICAN MIDSTREAM PARTNERS PUT
AMERICAN NATL BANKSHARES INC COM
AMERICAN NATL BANKSHARES INC CALL
AMERICAN NATL BANKSHARES INC  PUT
AMERICAN NATL INS CO COM
AMERICAN NATL INS CO CALL
AMERICAN NATL INS CO PUT
AMERICAN PUBLIC EDUCATION IN COM



Run Date:

Run Time:

CUSIP NO

02913v
02913v
02916P
02916P
02916P
02917T
02917T
029174
02927E
02927E
02927E
029326
029429
029429
029429
029595
029683
029683
029683
029899
029899
029899
030111
030111
030111
03027X
03027X
03027X
03027X
030371
030371
030371
030420
030420

90
95
10
90
95
AA
AB
10
30
90
95
10
10
90
95
10
10
90
95
10
90
95
20
90
95
10
90
95
30
10
90
95
10
90
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** List of Section 13F Securities ** Page 50
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS
AMERICAN PUBLIC EDUCATION IN CALL

AMERICAN PUBLIC EDUCATION IN
AMERICAN RAILCAR INDS INC
AMERICAN RAILCAR INDS INC
AMERICAN RAILCAR INDS INC
AMERICAN RLTY CAP PPTYS INC
AMERICAN RLTY CAP PPTYS INC
AMERICAN RLTY INVS INC
AMERICAN RESIDENTIAL PPTYS I
AMERICAN RESIDENTIAL PPTYS I
AMERICAN RESIDENTIAL PPTYS I
AMERICAN RIVER BANKSHARES
AMERICAN SCIENCE & ENGR INC
AMERICAN SCIENCE & ENGR INC
AMERICAN SCIENCE & ENGR INC
AMERICAN SHARED HOSPITAL SVC
AMERICAN SOFTWARE INC
AMERICAN SOFTWARE INC
AMERICAN SOFTWARE INC
AMERICAN STS WTR CO
AMERICAN STS WTR CO
AMERICAN STS WTR CO
AMERICAN SUPERCONDUCTOR CORP
AMERICAN SUPERCONDUCTOR CORP
AMERICAN SUPERCONDUCTOR CORP
AMERICAN TOWER CORP NEW
AMERICAN TOWER CORP NEW
AMERICAN TOWER CORP NEW
AMERICAN TOWER CORP NEW
AMERICAN VANGUARD CORP
AMERICAN VANGUARD CORP
AMERICAN VANGUARD CORP
AMERICAN WTR WKS CO INC NEW

AMERICAN WTR WKS CO INC NEW

PUT
COM
CALL
PUT
3.000% 8/0
3.750%12/1

NOTE
NOTE
COM
COM DELETED
CALL DELETED
PUT DELETED
COM

COM

CALL

PUT

COM

CL A

CALL

PUT

COM

CALL

PUT

SHS NEW

CALL

PUT

COM

CALL

PUT

PFD CONV SER A

COM

CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

030420
030506
030506
030506
03062T
03062T
03062T
03071H
03071H
03071H
03073E
03073E
03073E
03074A
03074A
03074A
03076C
03076C
03076C
03076K
03076K
03076K
030975
030975
030975
031001
031100
031100
031100
031162
031162
031162
03152w
03152w

95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
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** List of Section 13F Securities ** Page 51

Year: 2016 OQtr:1 IVMOO1

ISSUER NAME ISSUER DESCRIPTION STATUS
AMERICAN WTR WKS CO INC NEW PUT
AMERICAN WOODMARK CORP COM
AMERICAN WOODMARK CORP CALL
AMERICAN WOODMARK CORP PUT
AMERICAS CAR MART INC COM
AMERICAS CAR MART INC CALL
AMERICAS CAR MART INC PUT
AMERISAFE INC COM
AMERISAFE INC CALL
AMERISAFE INC PUT
AMERISOURCEBERGEN CORP COM
AMERISOURCEBERGEN CORP CALL
AMERISOURCEBERGEN CORP PUT
AMERISERV FINL INC COM
AMERISERV FINL INC CALL
AMERISERV FINL INC PUT
AMERIPRISE FINL INC COM
AMERIPRISE FINL INC CALL
AMERIPRISE FINL INC PUT
AMERIS BANCORP COM
AMERIS BANCORP CALL
AMERIS BANCORP PUT

AMERIGAS PARTNERS
AMERIGAS PARTNERS
AMERIGAS PARTNERS
AMES NATL CORP
AMETEK INC NEW
AMETEK INC NEW
AMETEK INC NEW
AMGEN INC

AMGEN INC

AMGEN INC

AMICUS THERAPEUTICS INC
AMICUS THERAPEUTICS INC

L P
L P
L P

UNIT L P INT
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
COM
CALL



Run Date:

Run Time:

CUSIP NO

03152wW
031652
031652
031652
032037
03209R
03209R
03209R
03209T
03209T
03209T
032095
032095
032095
03211L
03211L
03211L
03211Pp
032159
03232P
03232P
03232P
03232P
032332
032332
032332
032359
032359
032359
032359
032359
03236M
03236M
03236M

95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
20
10
40
90
95
50
50
90
95
AC
AG
30
90
95
AC
AD
10
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** List of Section 13F Securities ** Page 52
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
AMICUS THERAPEUTICS INC PUT
AMKOR TECHNOLOGY INC COM
AMKOR TECHNOLOGY INC CALL
AMKOR TECHNOLOGY INC PUT
AMPCO-PITTSBURGH CORP COM
AMPHASTAR PHARMACEUTICALS IN COM
AMPHASTAR PHARMACEUTICALS IN CALL
AMPHASTAR PHARMACEUTICALS IN  PUT
AMPIO PHARMACEUTICALS INC COM
AMPIO PHARMACEUTICALS INC CALL
AMPIO PHARMACEUTICALS INC PUT
AMPHENOL CORP NEW CL A
AMPHENOL CORP NEW CALL
AMPHENOL CORP NEW PUT
AMPLIFY SNACK BRANDS COM
AMPLIFY SNACK BRANDS CALL
AMPLIFY SNACK BRANDS PUT
AMPLIPHI BIOSCIENCES CORP COM NEW
AMREP CORP NEW COM
AMSURG CORP COM
AMSURG CORP CALL
AMSURG CORP PUT
AMSURG CORP PFD CNV SR A-1 &
AMTECH SYS INC COM PAR $0.01N
AMTECH SYS INC CALL
AMTECH SYS INC PUT
AMTRUST FINL SVCS INC NOTE 5.500%12/1
AMTRUST FINL SVCS INC NOTE 2.750%12/1
AMTRUST FINL SVCS INC COM
AMTRUST FINL SVCS INC CALL
AMTRUST FINL SVCS INC PUT
AMYRIS INC NOTE 6.500% 5/1
AMYRIS INC DBCV 9.500% 4/1

AMYRIS INC

COM



Run Date:

Run Time:

CUSIP NO

03236M
03236M
032420
032420
032420
032420
032511
032511
032511
032511
032515
032515
032515
032654
032654
032654
032657
032657
032657
032797
032797
032797
03283P
032838
034164
034164
034164
03475V
03475V
03475V
034754
034754
034754
035128

90
95
AC
10
90
95
10
90
95
40
10
90
95
10
90
95
20
90
95
30
90
95
10
10
10
90
95
10
90
95
10
90
95
20
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ISSUER NAME
AMYRIS INC
AMYRIS INC
ANACOR
ANACOR
ANACOR
ANACOR
ANADARKO PETE
ANADARKO PETE
ANADARKO PETE
ANADARKO PETE
ANADIGICS INC
ANADIGICS INC

ANADIGICS INC

Year:

PHARMACEUTICALS
PHARMACEUTICALS
PHARMACEUTICALS
PHARMACEUTICALS

CORP
CORP
CORP
CORP

ANALOG DEVICES INC

ANALOG DEVICES INC

ANALOG DEVICES INC

ANALOGIC CORP
ANALOGIC CORP
ANALOGIC CORP
ANAVEX
ANAVEX
ANAVEX
ANCHOR
ANCHOR
ANDERSONS INC
ANDERSONS INC
ANDERSONS INC
ANGIODYNAMICS
ANGIODYNAMICS
ANGIODYNAMICS

BANCORP WA

INC
INC
INC

ANGIES LIST INC

ANGIES LIST INC

ANGIES LIST INC

ANGLOGOLD ASHANTI LTD

** List of Section 13F Securities **
2016 Qtr: 1

INC
INC
INC
INC

LIFE SCIENCES CORP
LIFE SCIENCES CORP
LIFE SCIENCES CORP
BANCORP WIS INC DEL

Page 53
IVMOO01

ISSUER DESCRIPTION STATUS
CALL
PUT

NOTE 2.000%10/1
COM

CALL
PUT

COM

CALL
PUT

UNIT 99/99/9999
CoM DELETED
CALL DELETED
PUT DELETED
COM

CALL

PUT

COM PAR $0.05

CALL

PUT

COM NEW

CALL

PUT

CoM

CoM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR



Run Date:

Run Time:

CUSIP NO

035128
035128
03524A
03524A
03524A
035255
035255
035255
035290
035290
035290
035710
035710
035710
036620
036620
036620
036642
036642
036642
03673L
03673L
03673L
036740
036740
03674U
03674X
03674X
03674X
036752
036752
036752
036752
037ESC

90
95
10
90
95
10
90
95
10
90
95
40
90
95
10
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
90
95
20
AA

4/5/2016
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Year:

ISSUER NAME

ANGLOGOLD ASHANTI LTD
ANGLOGOLD ASHANTI LTD
ANHEUSER BUSCH INBEV SA/NV
ANHEUSER BUSCH INBEV SA/NV
ANHEUSER BUSCH INBEV SA/NV
ANIKA THERAPEUTICS INC
ANIKA THERAPEUTICS INC
ANIKA THERAPEUTICS INC
ANIXTER INTL INC

ANIXTER INTL INC

ANIXTER INTL INC

ANNALY CAP MGMT INC

ANNALY CAP MGMT INC

ANNALY CAP MGMT INC

ANSYS INC

ANSYS INC

ANSYS INC

ANTARES PHARMA INC

ANTARES PHARMA INC

ANTARES PHARMA INC

ANTERO MIDSTREAM PARTNERS LP
ANTERO MIDSTREAM PARTNERS LP
ANTERO MIDSTREAM PARTNERS LP
ANTHERA PHARMACEUTICALS INC
ANTHERA PHARMACEUTICALS INC
ANTHERA PHARMACEUTICALS INC
ANTERO RES CORP

ANTERO RES CORP

ANTERO RES CORP

ANTHEM INC
ANTHEM INC
ANTHEM INC
ANTHEM INC

Al23 SYS INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 54
IVMOO01

ISSUER DESCRIPTION STATUS
CALL

PUT

SPONSORED ADR
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

UNT LTD PARTN
CALL

PUT

COM NEW

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

UNIT 05/01/20188
NOTE 4/1

3.750% ADDED



Run Date:

Run Time:

CUSIP NO

037347
037347
037347
03740A
037411
037411
037411
03748R
03748R
03748R
03748R
03753V
037598
037598
037598
037604
037604
037604
03761U
03761U
037610
03761U
037612
037612
037612
037620
037620
037620
037620
03763V
03763V
03763V
037636
037638

10
90
95
10
10
90
95
10
90
95
76
10
10
90
95
10
90
95
AE
10
90
95
30
90
95
AA
10
90
95
10
90
95
10
10

4/5/2016
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Year:

ISSUER NAME

ANWORTH MORTGAGE ASSET CP
ANWORTH MORTGAGE ASSET CP
ANWORTH MORTGAGE ASSET CP
AOXING PHARMACEUTICAL CO INC
APACHE CORP

APACHE CORP

APACHE CORP

APARTMENT INVT & MGMT CO

APARTMENT INVT & MGMT CO

APARTMENT INVT & MGMT CO

APARTMENT INVT & MGMT CO

APERION BIOLOGICS INC

APOGEE ENTERPRISES INC

APOGEE ENTERPRISES INC

APOGEE ENTERPRISES INC

APOLLO ED GROUP INC

APOLLO ED GROUP INC

APOLLO ED GROUP INC

APOLLO INVT CORP

APOLLO INVT CORP

APOLLO INVT CORP

APOLLO INVT CORP

APOLLO GLOBAL MGMT LLC

APOLLO GLOBAL MGMT LLC

APOLLO GLOBAL MGMT LLC

APOLLO COML REAL EST FIN INC

APOLLO COML REAL EST FIN INC

APOLLO COML REAL EST FIN INC

APOLLO COML REAL EST FIN INC

APOLLO RESIDENTIAL MTG INC
APOLLO RESIDENTIAL MTG INC
APOLLO RESIDENTIAL MTG INC
APOLLO SR FLOATING RATE FD I

APOLLO TACTICAL INCOME FD IN

** List of Section 13F Securities **
2016 Qtr: 1

Page 55
IVMOO01

ISSUER DESCRIPTION STATUS
COM

CALL

PUT

COM

CoM

CALL

PUT

CL A

CALL

PUT

PFD CL A 6.875%

COM

COM

CALL
PUT

CL A
CALL
PUT

NOTE 5.750% 1/1 DELETED
CoM

CALL
PUT

CL A SHS
CALL
PUT

NOTE 5.500% 3/1
COM

CALL

PUT

CoM

CALL

PUT

CoM

COM



Run Date:

Run Time:

CUSIP NO

03765N
03765N
03765N
03783C
037833
037833
037833
03784Y
03784Y
03784Y
03814F
03815U
03815U
03815U
03815U
03820C
03820C
03820C
03820J
03822wW
03822wW
03822wW
038222
038222
038222
03823U
03823U
03823U
03832v
03832v
03832V
038336
038336
038336

10
90
95
10
10
90
95
20
90
95
20
11
20
90
95
10
90
95
10
40
90
95
10
90
95
10
90
95
10
90
95
10
90
95
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Year:

ISSUER NAME
APIGEE CORP
APIGEE CORP
APIGEE CORP
APPFOLIO INC

APPLE INC

APPLE INC

APPLE INC

APPLE HOSPITALITY REIT INC

APPLE HOSPITALITY REIT INC

APPLE HOSPITALITY REIT INC

APPLIANCE RECYCLING CTRS AME

APPLIED DNA SCIENCES INC

APPLIED DNA SCIENCES INC

APPLIED DNA SCIENCES INC

APPLIED DNA SCIENCES INC

APPLIED INDL TECHNOLOGIES IN

APPLIED INDL TECHNOLOGIES IN

APPLIED INDL TECHNOLOGIES IN

APPLIED GENETIC TECHNOL CORP

APPLIED MICRO CIRCUITS CORP

APPLIED MICRO CIRCUITS CORP

APPLIED MICRO CIRCUITS CORP

APPLIED MATLS INC

APPLIED MATLS INC

APPLIED MATLS INC

APPLIED OPTOELECTRONICS INC
APPLIED OPTOELECTRONICS INC
APPLIED OPTOELECTRONICS INC
APRICUS BIOSCIENCES INC
APRICUS BIOSCIENCES INC
APRICUS BIOSCIENCES INC
APTARGROUP INC

APTARGROUP INC

APTARGROUP INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 56
IVMOO01

ISSUER DESCRIPTION STATUS
COM
CALL
PUT

COM CL A
COM
CALL
PUT

COM NEW
CALL
PUT

COM NEW
*W EXP 11/21/201
COM NEW
CALL
PUT

COM
CALL
PUT

COM

COM NEW
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT



Run Date:

Run Time:

CUSIP NO

03834A
03834A
03834A
03835T
03836wW
03836W
03836W
038373
03842B
038505
038520
038520
03852U
03852X
03852X
03852X
03874p
03874p
03874p
038793
038793
038793
03879N
038923
038923
038923
039014
03937C
03937C
03937C
03938L
03938L
03938L
039380

10
90
95
20
10
90
95
10
10
40
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
90
95
30

4/5/2016
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** List of Section 13F Securities ** Page 57
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
APPROACH RESOURCES INC CcoM
APPROACH RESOURCES INC CALL
APPROACH RESOURCES INC PUT
APTOSE BIOSCIENCES INC COM NEW
AQUA AMERICA INC CoM
AQUA AMERICA INC CALL
AQUA AMERICA INC PUT
AQUA METALS INC COM
AQUINOX PHARMACEUTICALS INC COM

ARADIGM CORP

ARAMARK

ARAMARK

ARAMARK

ARALEZ PHARMACEUTICALS INC
ARALEZ PHARMACEUTICALS INC
ARALEZ PHARMACEUTICALS INC
ARATANA THERAPEUTICS INC
ARATANA THERAPEUTICS INC
ARATANA THERAPEUTICS INC
ARBUTUS BIOPHARMA CORP
ARBUTUS BIOPHARMA CORP
ARBUTUS BIOPHARMA CORP

ARC LOGISTICS
ARBOR RLTY TR
ARBOR RLTY TR
ARBOR RLTY TR

PARTNERS LP
INC
INC
INC

ARCADIA BIOSCIENCES INC

ARCBEST CORP
ARCBEST CORP
ARCBEST CORP
ARCELORMITTAL
ARCELORMITTAL
ARCELORMITTAL
ARCH COAL INC

SA LUXEMBOURG
SA LUXEMBOURG
SA LUXEMBOURG

COM NO PAR NEW
COM

CALL

PUT

COM ADDED
CALL ADDED
PUT ADDED
COM

CALL

PUT

COM

CALL

PUT

COM UT REP LPN

COM

CALL

PUT

COM

COM

CALL

PUT

NY REGISTRY SH

CALL

PUT

COM NEW DELETED



Run Date:

Run Time:

CUSIP NO

039380
039380
039483
039483
039483
039570
039570
039570
03957wW
03957W
03957wW
039670
039670
039670
039697
040047
040047
040047
04010E
04010E
04010E
04010L
04010L
04010L
04010L
04010L
04010L
04010L
04010L
04013v
04013v
04013v
04014F
04014Y

90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
AB
AD
AG
AJ
AM
10
90
95
10
90
95
10
10
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** List of Section 13F Securities **

Year:

ISSUER NAME

ARCH COAL INC

ARCH COAL INC

ARCHER DANIELS MIDLAND CO

ARCHER DANIELS MIDLAND CO

ARCHER DANIELS MIDLAND CO

ARCHROCK
ARCHROCK
ARCHROCK
ARCHROCK
ARCHROCK
ARCHROCK

PARTNERS L P
PARTNERS L P
PARTNERS L P
INC
INC
INC

ARCTIC CAT INC

ARCTIC CAT INC

ARCTIC CAT INC

ARDELYX INC

ARENA
ARENA
ARENA
ARGAN
ARGAN
ARGAN
ARES
ARES
ARES
ARES
ARES
ARES
ARES
ARES
ARES
ARES
ARES
ARES
ARES

CAP
CAP
CAP
CAP
CAP
CAP
CAP
CAP

PHARMACEUTICALS INC
PHARMACEUTICALS INC
PHARMACEUTICALS INC
INC

INC

INC

CORP

CORP

CORP

CORP

CORP

CORP

CORP

CORP

COML REAL ESTATE CORP
COML REAL ESTATE CORP
COML REAL ESTATE CORP
DYNAMIC CR ALLOCATION F
MGMT L P

2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM

CALL

PUT

COM UNITS REPSTG
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
NOTE .750% 2/0
6/0
3/1
1/1
1/1

NOTE .125%

NOTE .875%

NOTE .750%

SO D 01 Ol

NOTE .375%
COM
CALL
PUT
COM
CALL
PUT
COM

COM UNIT RP IN

Page 58
IVMOO01

STATUS
DELETED
DELETED

DELETED



Run Date:

Run Time:

CUSIP NO

04014y
04014y
040221
04033A
04033A
04033A
040413
040413
040413
040712
041356
041356
041356
042068
042068
042068
04208T
04208T
04208T
042182
042315
042315
042315
04238R
04247X
04247X
04247X
04247X
042682
042682
042682
04269E
04269E
04269E

90
95
10
10
90
95
10
90
95
10
20
90
95
10
90
95
10
90
95
20
50
90
95
10
10
90
95
11
20
90
95
10
90
95

4/5/2016

8:54

~J ~J ~J w w w (@} N N N [e)} ~J ~J ~J D (o0} [ee) [e0) (o)} (&) [e)} ul ()] ol = (&) [e)} [e)} (@) (@) (@} w = =
>*

Year:

ISSUER NAME
ARES MGMT L P
ARES MGMT L P

ARGOS THERAPEUTICS INC

ARIAD PHARMACEUTICALS INC

ARIAD PHARMACEUTICALS INC

ARIAD PHARMACEUTICALS INC

ARISTA NETWORKS INC

ARISTA NETWORKS INC

ARISTA NETWORKS INC

ARK RESTAURANTS CORP

ARLINGTON ASSET INVT CORP

ARLINGTON ASSET INVT CORP

ARLINGTON ASSET INVT CORP

ARM HLDGS PLC

ARM HLDGS PLC

ARM HLDGS PLC

ARMADA HOFFLER PPTYS INC

ARMADA HOFFLER PPTYS INC

ARMADA HOFFLER PPTYS INC

ARMCO METALS HLDGS INC

ARMOUR RESIDENTIAL REIT INC

ARMOUR RESIDENTIAL REIT INC

ARMOUR RESIDENTIAL REIT INC

ARMSTRONG FLOORING INC

ARMSTRONG WORLD INDS INC NEW

ARMSTRONG WORLD INDS INC NEW

ARMSTRONG WORLD INDS INC NEW

ARMSTRONG WORLD INDS INC NEW
AROTECH CORP

AROTECH CORP

AROTECH CORP

ARQULE INC

ARQULE INC

ARQULE INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 59
IVMOO01

ISSUER DESCRIPTION STATUS
CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

CL A NEW

CALL

PUT

SPONSORED ADR
CALL

PUT

COM

CALL

PUT

COM NEW

COM NEW

CALL

PUT

COM ADDED
COM
CALL
PUT
COM ADDED
COM NEW

CALL

PUT

COM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

04269X
04269X
04269X
04269X
042698
04270V
04270V
04270V
04273H
042735
042735
042735
042744
042744
042744
042765
042765
042797
042797
042797
043113
043113
043113
04316A
04316A
04316A
043168
043353
043353
04341Y
04341Y
04341Y
043436
043436

AA
10
90
95
30
10
90
95
10
10
90
95
10
90
95
78
79
20
90
95
20
90
95
10
90
95
10
AF
AH
10
90
95
10
90
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** List of Section 13F Securities ** Page 60
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
ARRAY BIOPHARMA INC NOTE 3.000% 6/0
ARRAY BIOPHARMA INC CoM
ARRAY BIOPHARMA INC CALL
ARRAY BIOPHARMA INC PUT

ARRHYTHMIA RESH TECHNOLOGY I

ARRIS GROUP INC NEW

ARRIS GROUP INC NEW

ARRIS GROUP INC NEW

ARROW ETF TR
ARROW ELECTRS INC
ARROW ELECTRS INC
ARROW ELECTRS INC
ARROW FINL CORP
ARROW FINL CORP
ARROW FINL CORP
ARROW INVTS TR
ARROW INVTS TR

ARROWHEAD RESH CORP
ARROWHEAD RESH CORP
ARROWHEAD RESH CORP
ARTESIAN RESOURCES CORP
ARTESIAN RESOURCES CORP
ARTESIAN RESOURCES CORP
ARTISAN PARTNERS ASSET MGMT
ARTISAN PARTNERS ASSET MGMT
ARTISAN PARTNERS ASSET MGMT
ARTS WAY MFEG INC
ARVINMERITOR INC
ARVINMERITOR INC

ASANKO GOLD INC
ASANKO GOLD INC
ASANKO GOLD INC
ASBURY AUTOMOTIVE GROUP INC

ASBURY AUTOMOTIVE GROUP INC

COM PAR $0.01

COM DELETED
CALL DELETED
PUT DELETED

ARROW DJ GLB YLD
COM

CALL

PUT

COM

CALL

PUT

QVM EQT FACTOR
DWA TACTICAL ETF
COM NEW
CALL
PUT

CL A
CALL
PUT

CL A
CALL
PUT

COM
FRNT 3/0
FRNT 4.000% 2/1
CcCoM

CALL

PUT

COoM

CALL



Run Date:

Run Time:

CUSIP NO

043436
04351G
04351G
04351G
04351P
043632
043632
043632
043632
043635
043635
043635
044102
044102
044102
044103
044103
044103
044103
044104
044209
044209
044209
044901
044901
044901
04516T
04523Y
045327
045327
045327
045396
045396
045396

95
10
90
95
10
AA
10
90
95
30
90
95
10
90
95
10
90
95
50
10
10
90
95
10
90
95
10
10
10
90
95
10
90
95
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Year:

ISSUER NAME

ASBURY AUTOMOTIVE GROUP INC
ASCENA RETAIL GROUP INC
ASCENA RETAIL GROUP INC
ASCENA RETAIL GROUP INC
ASCENDIS PHARMA A S

ASCENT

CAP GROUP INC

ASCENT CAP GROUP INC

ASCENT CAP GROUP INC

ASCENT CAP GROUP INC

ASCENT SOLAR TECHNOLOGIES IN
ASCENT SOLAR TECHNOLOGIES IN
ASCENT SOLAR TECHNOLOGIES IN
ASHFORD HOSPITALITY PRIME IN
ASHFORD HOSPITALITY PRIME IN
ASHFORD HOSPITALITY PRIME IN
ASHFORD HOSPITALITY TR INC
ASHFORD HOSPITALITY TR INC
ASHFORD HOSPITALITY TR INC
ASHFORD HOSPITALITY TR INC
ASHFORD INC
ASHLAND INC NEW
ASHLAND INC NEW
ASHLAND INC NEW
ASIA PAC FD INC
ASTIA PAC FD INC
ASIA PAC FD INC
ASTA TIGERS FD INC

ASPEN AEROGELS INC

ASPEN TECHNOLOGY INC
ASPEN TECHNOLOGY INC
ASPEN TECHNOLOGY INC
ASSEMBLY BIOSCIENCES INC
ASSEMBLY BIOSCIENCES INC

ASSEMBLY BIOSCIENCES INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 61
IVMOO01

ISSUER DESCRIPTION STATUS
PUT
COM
CALL
PUT
SPONSORED ADR
NOTE 4.000% 7/1
COM SER A
CALL
PUT
COM NEW DELETED
CALL DELETED
PUT DELETED
COM
CALL
PUT
COM SHS
CALL
PUT
% CUM PFD SER E
COM
COM
CALL
PUT
COM
CALL
PUT
COM
COM
COM
CALL
PUT
COM
CALL

PUT



Run Date:

Run Time:

CUSIP NO

045487
045487
045487
045487
045528
04621X
04621X
04621X
046220
046220
046220
046224
046224
046224
04624N
04624N
04624N
046265
046265
046265
046353
046353
046353
04638F
046433
046433
046433
046484
046484
046484
046490
046513
046513
046513

10
90
95
11
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
10
90
95
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Year:

ISSUER NAME

ASSOCIATED BANC CORP
ASSOCIATED BANC CORP
ASSOCIATED BANC CORP
ASSOCIATED BANC CORP
ASSOCIATED CAP GROUP INC
ASSURANT INC
ASSURANT INC
ASSURANT INC
ASTA FDG INC
ASTA FDG INC
ASTA FDG INC

ASTEC INDS INC

ASTEC INDS INC

ASTEC INDS INC

ASTERIAS BIOTHERAPEUTICS INC
ASTERIAS BIOTHERAPEUTICS INC
ASTERIAS BIOTHERAPEUTICS INC
ASTORIA FINL CORP

ASTORIA FINL CORP

ASTORIA FINL CORP
ASTRAZENECA PLC

ASTRAZENECA PLC

ASTRAZENECA PLC

ASTRO-MED INC NEW
ASTRONICS CORP
ASTRONICS CORP
ASTRONICS CORP

ASTROTECH CORP

ASTROTECH CORP

ASTROTECH CORP

ASURE SOFTWARE INC

ATARA BIOTHERAPEUTICS INC
ATARA BIOTHERAPEUTICS INC

ATARA BIOTHERAPEUTICS INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 62
IVMOO01

ISSUER DESCRIPTION STATUS
COM

CALL

PUT

*W EXP 11/21/201
CL A

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM SER A
CALL

PUT

COM

CALL

PUT
SPONSORED ADR
CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

04685W
04685W
04685W
04744L
04744L
04744L
048209
048269
048426
048780Q
04878Q
048780
049079
049079
049079
04914y
04914y
04914y
049164
049164
049164
049164
049290
049290Q
049290
04941A
04941A
04941A
049513
049513
049513
049560
049560
049560

10
90
95
10
90
95
10
20
10
86
90
95
20
90
95
10
90
95
BH
20
90
95
10
90
95
10
90
95
10
90
95
10
90
95
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** List of Section 13F Securities ** Page 63
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
ATHENAHEALTH INC COM
ATHENAHEALTH INC CALL
ATHENAHEALTH INC PUT
ATHERSYS INC COM
ATHERSYS INC CALL
ATHERSYS INC PUT
ATLANTIC AMERN CORP COM
ATLANTIC CAP BANCSHARES INC COM
ATLANTIC COAST FINL CORP COM
ATLANTIC PWR CORP COM NEW
ATLANTIC PWR CORP CALL
ATLANTIC PWR CORP PUT
ATLANTIC TELE NETWORK INC COM NEW
ATLANTIC TELE NETWORK INC CALL
ATLANTIC TELE NETWORK INC PUT
ATLANTICUS HLDGS CORP COM
ATLANTICUS HLDGS CORP CALL
ATLANTICUS HLDGS CORP PUT
ATLAS AIR WORLDWIDE HLDGS IN NOTE 2.250% 6/0
ATLAS AIR WORLDWIDE HLDGS IN COM NEW
ATLAS AIR WORLDWIDE HLDGS IN CALL
ATLAS AIR WORLDWIDE HLDGS IN PUT
ATLAS ENERGY GROUP LLC COM DELETED
ATLAS ENERGY GROUP LLC CALL DELETED
ATLAS ENERGY GROUP LLC PUT DELETED
ATLAS RESOURCE PARTNERS LP COM UNT LTD PR
ATLAS RESOURCE PARTNERS LP CALL
ATLAS RESOURCE PARTNERS LP PUT
ATMEL CORP COM
ATMEL CORP CALL
ATMEL CORP PUT
ATMOS ENERGY CORP COM
ATMOS ENERGY CORP CALL
ATMOS ENERGY CORP PUT



Run Date:

Run Time:

CUSIP NO

04962H
04963C
04963C
04963C
049904
050095
050095
050095
050473
05156V
052666
05275N
05275N
05275N
052769
052769
052769
05278C
05278C
05278C
052800
052800
052800
053015
053015
053015
05329wW
05329wW
05329W
053332
053332
053332
05337G
05337G

10
20
90
95
10
10
90
95
10
10
20
20
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
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** List of Section 13F Securities ** Page 64
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
ATOSSA GENETICS INC COM
ATRICURE INC COM
ATRICURE INC CALL
ATRICURE INC PUT
ATRION CORP COM
ATWOOD OCEANICS INC COM
ATWOOD OCEANICS INC CALL
ATWOOD OCEANICS INC PUT
AUBURN NATL BANCORP COM
AURINIA PHARMACEUTICALS INC COM
AUTHENTIDATE HLDG CORP COM NEW DELETED
AUTOBYTEL INC COM NEW
AUTOBYTEL INC CALL
AUTOBYTEL INC PUT
AUTODESK INC COM
AUTODESK INC CALL
AUTODESK INC PUT
AUTOHOME INC SP ADR RP CL A
AUTOHOME INC CALL
AUTOHOME INC PUT
AUTOLIV INC COM
AUTOLIV INC CALL
AUTOLIV INC PUT
AUTOMATIC DATA PROCESSING IN COM
AUTOMATIC DATA PROCESSING IN CALL
AUTOMATIC DATA PROCESSING IN  PUT
AUTONATION INC COM
AUTONATION INC CALL
AUTONATION INC PUT
AUTOZONE INC COM
AUTOZONE INC CALL
AUTOZONE INC PUT
AVALANCHE BIOTECHNOLOGIES IN COM
AVALANCHE BIOTECHNOLOGIES IN CALL



Run Date:

Run Time:

CUSIP NO

05337G
05343Pp
053484
053484
053484
053494
05351wW
05351w
05351wW
05358E
05358K
053588
053588
053588
053611
053611
053611
05366U
05366Y
05366Y
05366Y
05367G
05367G
05367G
05367P
05367P
05367P
053734
053774
053774
053774
05379B
05379B
05379B

95
10
10
90
95
AG
10
90
95
10
10
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95

4/5/2016
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** List of Section 13F Securities ** Page 65
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

AVALANCHE BIOTECHNOLOGIES IN
AVALON HLDGS CORP
AVALONBAY CMNTYS INC
AVALONBAY CMNTYS INC
AVALONBAY CMNTYS INC
AVATAR HLDGS INC
AVANGRID INC

AVANGRID INC

AVANGRID INC

AVENUE INCOME CR STRATEGIES
AVENUE FINL HLDGS INC
AVEO PHARMACEUTICALS INC
AVEO PHARMACEUTICALS INC
AVEO PHARMACEUTICALS INC
AVERY DENNISON CORP
AVERY DENNISON CORP
AVERY DENNISON CORP
AVEXIS INC

AVIAT NETWORKS INC

AVIAT NETWORKS INC

AVIAT NETWORKS INC
AVIANCA HLDGS SA
AVIANCA HLDGS SA
AVIANCA HLDGS SA

AVID TECHNOLOGY INC

AVID TECHNOLOGY INC

AVID TECHNOLOGY INC
AVINGER INC

AVIS BUDGET GROUP

AVIS BUDGET GROUP

AVIS BUDGET GROUP

AVISTA CORP

AVISTA CORP

AVISTA CORP

PUT
CL A
COM
CALL
PUT
NOTE 7.500% 2/1 DELETED
COM
CALL
PUT
COM
COM
COM
CALL
PUT
COM
CALL
PUT
COM ADDED
COM
CALL
PUT
SPON ADR REP PFD
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT



Run Date:

Run Time:

CUSIP NO

053807
053807
053807
05382A
053906
054303
054303
054303
05453N
05453N
05453N
054540
054540
054540
05460X
05460X
05463D
05463D
05463D
05463X
05463X
05463X
05464T
054937
054937
054937
055ESC
055EsC
05501X
05501X
05501X
05508R
05508R
05508R

10
90
95
10
10
10
90
95
10
90
95
10
90
95
13
30
10
90
95
10
90
95
10
10
90
95
10
20
10
90
95
10
90
95

4/5/2016
8:54
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** List of Section 13F Securities ** Page 66
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
AVNET INC COM
AVNET INC CALL
AVNET INC PUT
AVIVA PLC ADR
AVINO SILVER & GOLD MINES LT COM
AVON PRODS INC COM
AVON PRODS INC CALL
AVON PRODS INC PUT
AWARE INC MASS COM
AWARE INC MASS CALL
AWARE INC MASS PUT
AXCELIS TECHNOLOGIES INC COM
AXCELIS TECHNOLOGIES INC CALL
AXCELIS TECHNOLOGIES INC PUT
AXION PWR INTL INC *W EXP 10/29/201 DELETED
AXION PWR INTL INC COM PAR $0.001 DELETED
AXIALL CORP COM
AXIALL CORP CALL
AXIALL CORP PUT
AXOGEN INC COM
AXOGEN INC CALL
AXOGEN INC PUT
AXSOME THERAPEUTICS INC COM
BB&T CORP COM
BB&T CORP CALL
BB&T CORP PUT
BPZ RESOURCES INC MTNF 6.500% 3/0 ADDED
BPZ RESOURCES INC NOTE 8.500%10/0 ADDED

AZURE MIDSTREAM PARTNERS LP
AZURE MIDSTREAM PARTNERS LP
AZURE MIDSTREAM PARTNERS LP
B & G FOODS INC NEW
B & G FOODS INC NEW

B & G FOODS INC NEW

COM UNIT LTD PAR
CALL
PUT
COM
CALL
PUT



Run Date:

Run Time:

CUSIP NO

055298
055298
055298
05534B
05534B
05534B
05540P
05540P
05540P
05541T
05541T
05541T
05541T
05544A
05545E
05545E
05545E
05548N
05548N
05548N
055610
055610
055610
055622
055622
055622
055630
055630
055630
055645
05566T
05566T
05566T
05566U

10
90
95
76
90
95
10
90
95
AD
10
90
95
10
20
90
95
10
90
95
20
90
95
10
90
95
10
90
95
30
10
90
95
10
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** List of Section 13F Securities ** Page 67
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
BCB BANCORP INC COM
BCB BANCORP INC CALL
BCB BANCORP INC PUT
BCE INC COM NEW
BCE INC CALL
BCE INC PUT
BBX CAP CORP CL A PAR $0.01
BBX CAP CORP CALL
BBX CAP CORP PUT
BGC PARTNERS INC NOTE 4.500% 7/1
BGC PARTNERS INC CL A
BGC PARINERS INC CALL
BGC PARTNERS INC PUT
BG STAFFING INC COM
BHP BILLITON PLC SPONSORED ADR
BHP BILLITON PLC CALL
BHP BILLITON PLC PUT
BIND THERAPEUTICS INC COM
BIND THERAPEUTICS INC CALL
BIND THERAPEUTICS INC PUT
BOK FINL CORP COM NEW
BOK FINL CORP CALL
BOK FINL CORP PUT
BP PLC SPONSORED ADR
BP PLC CALL
BP PLC PUT
BP PRUDHOE BAY RTY TR UNIT BEN INT
BP PRUDHOE BAY RTY TR CALL
BP PRUDHOE BAY RTY TR PUT
BRT RLTY TR SH BEN INT NEW
BNC BANCORP COM
BNC BANCORP CALL
BNC BANCORP PUT
BOFI HLDG INC COM



Run Date:

Run Time:

CUSIP NO

05566U
05566U
05573H
05577E
05577E
05577E
05580M
05591B
05591B
05591B
05605H
05605H
05605H
05614L
05614L
05614L
05616B
05617K
05617T
056525
056525
056525
056752
056752
056752
057224
057224
057224
057665
057665
057665
057755
057755
057755

90
95
10
10
90
95
10
10
90
95
10
90
95
10
90
95
10
10
10
10
90
95
10
90
95
10
90
95
20
90
95
10
20
90
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** List of Section 13F Securities ** Page 68
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

BOFI HLDG INC
BOFI HLDG INC

BSB BANCORP INC MD

BT GROUP PLC

BT GROUP PLC

BT GROUP PLC

B RILEY FINL INC

BMC STK HLDGS INC
BMC STK HLDGS INC
BMC STK HLDGS INC

BWX TECHNOLOGIES

BWX TECHNOLOGIES

BWX TECHNOLOGIES

BABCOCK & WILCOX

BABCOCK & WILCOX

BABCOCK & WILCOX

BABSON CAP PARTN

INC

INC

INC
ENTERPRIS I
ENTERPRIS I
ENTERPRIS I
INVS TR

BABSON CAP CORPORATE INVS

BABSON CAP GLB SHT DURHGH YL

BADGER METER

BADGER METER

BADGER METER

BAIDU
BAIDU
BAIDU
BAKER
BAKER
BAKER

INC
INC
INC
HUGHES
HUGHES
HUGHES

BALCHEM CORP

BALCHEM CORP

BALCHEM CORP

BALDWIN
BALDWIN
BALDWIN

INC
INC
INC

INC
INC
INC

& LYONS INC
& LYONS INC
& LYONS INC

CALL
PUT
COM
ADR
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
SH BEN INT
COM
COM
COM
CALL
PUT
SPON ADR REP A
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
CL A
CL B
CALL



Run Date:

Run Time:

CUSIP NO

057755
058498
058498
058498
058516
058516
058516
058586
058586
058586
05945F
05946K
05946K
05946K
059460
059460
059460
059460
059520
05961wW
05961wW
05961wW
05964H
05964H
05964H
05965X
05965X
05965X
05967A
05967A
05967A
05968L
05968L
05968L

95
10
90
95
10
90
95
10
90
95
10
10
90
95
30
90
95
40
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95

4/5/2016

8:54

D DN oo ;oo Uy b ww W PR Ww o o o Uy OO O W

** List of Section 13F Securities ** Page 69

Year: 2016 OQtr:1 IVMOO1

ISSUER NAME ISSUER DESCRIPTION STATUS
BALDWIN & LYONS INC PUT
BALL CORP CoM
BALL CORP CALL
BALL CORP PUT
BALLANTYNE STRONG INC CoM
BALLANTYNE STRONG INC CALL
BALLANTYNE STRONG INC PUT
BALLARD PWR SYS INC NEW COM
BALLARD PWR SYS INC NEW CALL
BALLARD PWR SYS INC NEW PUT
BANCFIRST CORP COM

BANCO BILBAO VIZCAYA ARGENTA
BANCO BILBAO VIZCAYA ARGENTA
BANCO BILBAO VIZCAYA ARGENTA
BANCO BRADESCO S A

BANCO BRADESCO S A

BANCO BRADESCO S A

BANCO BRADESCO S A

BANCO DE CHILE

BANCO MACRO SA

BANCO MACRO SA

BANCO MACRO SA

BANCO SANTANDER SA

BANCO SANTANDER SA

BANCO SANTANDER SA

BANCO SANTANDER CHILE NEW
BANCO SANTANDER CHILE NEW
BANCO SANTANDER CHILE NEW
BANCO SANTANDER BRASIL S A
BANCO SANTANDER BRASIL S A
BANCO SANTANDER BRASIL S A

BANCOLOMBIA S A
BANCOLOMBIA S A
BANCOLOMBIA S A

SPONSORED ADR
CALL

PUT

SP ADR PFD NEW
CALL

PUT

SPONSORED ADR
SPONSORED ADR
SPON ADR B
CALL

PUT

ADR

CALL

PUT

SP ADR REP COM
CALL

PUT

ADS REP 1 UNIT
CALL

PUT

SPON ADR PREF
CALL

PUT



Run Date:

Run Time:

CUSIP NO

05969A
05969A
05969A
059692
059692
059692
059695
05990K
05990K
05990K
059915
060505
060505
060505
060505
060505
060505
062540
062540
062540
063425
063671
063671
063671
063750
063750
063750
063904
063904
063904
064058
064058
064058
064149

10
90
95
10
90
95
10
10
90
95
10
10
90
95
14
15
68
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10

4/5/2016
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** List of Section 13F Securities ** Page 70
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

BANCORP INC DEL

BANCORP INC DEL

BANCORP INC DEL

BANCORPSOUTH INC

BANCORPSOUTH INC

BANCORPSOUTH INC

BANCROFT FUND LTD

BANC
BANC
BANC

BANCORP

BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK
BANK

OF CALIFORNIA INC

OF CALIFORNIA INC

OF CALIFORNIA INC

AMER
AMER
AMER
AMER
AMER
AMER

NEW JERSEY INC NEW

CORP
CORP
CORP
CORP
CORP
CORP

HAWAITI CORP

HAWAII CORP

HAWAITI CORP

OF MARIN BANCORP

MONTREAL QUE

MONTREAL QUE

MONTREAL QUE

MUTUAL CORP NEW

MUTUAL CORP NEW

MUTUAL CORP NEW

OF THE OZARKS INC

OF THE OZARKS INC

OF THE OZARKS INC

NEW YORK MELLON CORP

NEW YORK MELLON CORP

NEW YORK MELLON CORP

N S HALIFAX

COM
CALL

PUT

COM

CALL

PUT

COM

CoM

CALL

PUT

CoM

COM

CALL

PUT

*W EXP 01/16/201
*W EXP 10/28/201
7.25%CNV PFD L
CoM

CALL

PUT

CoM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

CoM



Run Date:

Run Time:

CUSIP NO

064149
064149
064159
064243
064243
064243
065066
06643P
06643P
06643P
06647F
06647F
06647F
06652K
06652K
06652K
06652V
06652V
06652V
06654A
066800
066800
066800
06684L
06684L
06684L
066849
06738C
06738C
06738C
06738C
06738C
06738C
06738C

90
95
HB
10
90
95
10
10
90
95
10
90
95
10
90
95
20
90
95
10
10
90
95
10
90
95
10
77
90
95
78
90
95
79

4/5/2016
8:54
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Year:

ISSUER NAME

BANK N S HALIFAX
BANK N S HALIFAX
BANK OF NOVA SCOTIA
BANK COMM HLDGS
BANK COMM HLDGS
BANK COMM HLDGS
BANK SOUTH CAROLINA CORP
BANKFINANCIAL CORP
BANKFINANCIAL CORP
BANKFINANCIAL CORP
BANKRATE INC DEL
BANKRATE INC DEL
BANKRATE INC DEL
BANKUNITED INC
BANKUNITED INC
BANKUNITED INC
BANNER CORP

BANNER CORP

BANNER CORP
BANKWELL FINL GROUP INC
BANRO CORP

BANRO CORP

BANRO CORP

BAOZUN INC

BAOZUN INC

BAOZUN INC

BAR HBR BANKSHARES
BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS BK PLC
BARCLAYS BK PLC

** List of Section 13F Securities **
2016 Qtr: 1

Page 71
IVMO001

ISSUER DESCRIPTION STATUS
CALL
PUT
NOTE 4.500%12/1 ADDED
COM

CALL

PUT

COM

CoM

CALL

PUT

CoM

CALL

PUT

COM

CALL

PUT

COM NEW

CALL

PUT

CoM

CoM

CALL

PUT

SPONSORED ADR

CALL

PUT

COM

DJUBS CMDT ETN36

CALL

PUT

IPSP CROIL ETN

CALL

PUT

IPSPGS TTL ETN



Run Date:

Run Time:

CUSIP NO

06738E
06738E
06738E
06738G
06738G
067383
067383
067383
06739F
06739F
06739F
06739F
06739F
06739F
06739F
06739F
06739F
06739F
06739F
06739F
06739G
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H

20
90
95
40
87
10
90
95
JF
10
90
95
11
13
17
18
29
90
95
39
85
16
19
20
90
95
21
90
95
23
90
95
24
25

4/5/2016

8:54
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** List of Section 13F Securities ** Page 72
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

BARCLAYS PLC
BARCLAYS PLC
BARCLAYS PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARD C R INC
BARD C R INC
BARD C R INC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BK PLC

BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK
BARCLAYS BANK

PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC

ADR
CALL

PUT

ETN DJUBS IND MT
IPATH GEMS ASIAS8
COoM

CALL

PUT

NOTE 0.125% 3/1 ADDED
ETN DJUBS COPR37
CALL

PUT

ETN DJUBS NCKL37
ETN CBOE SPBUY
IP GBP/USD ETN
IP EUR/USD ETN
IPMS INDIA ETN
CALL

PUT

ADR 2 PREF 2
IPTH JPY/USD ETN
ETN GLB CARB38
ETN DJUBS TIN 38
ETN DJUBS AGRI37
CALL

PUT

ETN DJUBS SGAR38
CALL

PUT

ETN DJUBSSOFT 38
CALL

PUT

ETN DJUBS PMET38
ETN DJUBSPLATM38



Run Date:

Run Time:

CUSIP NO

06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06739H
06740C
06740C
06740C
06740C
06740D
06740L
06740L

26
27
90
95
29
90
95
30
90
95
31
90
95
32
36
41
42
45
51
64
90
95
74
90
95
75
77
33
51
90
95
83
44
45

4/5/2016 ** | jst of Section 13F Securities ** Page 73

8:54 Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS

3 BARCLAYS BANK PLC ETN DJUBSLEAD 38

1 * BARCLAYS BANK PLC ETN DJUBSCOTTN38

1 BARCLAYS BANK PLC CALL

1 BARCLAYS BANK PLC PUT

7 * BARCLAYS BANK PLC ETN DJUBSCOFFE38

7 BARCLAYS BANK PLC CALL

7 BARCLAYS BANK PLC PUT

5 * BARCLAYS BANK PLC ETN DJUBS GRNS37

5 BARCLAYS BANK PLC CALL

5 BARCLAYS BANK PLC PUT

3 * BARCLAYS BANK PLC ETN DJUBSCOCO 38

3 BARCLAYS BANK PLC CALL

3 BARCLAYS BANK PLC PUT

1 BARCLAYS BANK PLC ETN DJUBSALUMI38

2 BARCLAYS BANK PLC ADR PFD SR 5

2 BARCLAYS BANK PLC CARRY ETN 38

0 BARCLAYS BANK PLC IPATH AS GLF CUR

3 BARCLAYS BANK PLC IPATH GEMS INDEX

1 BARCLAYS BANK PLC ADS7.75%PFD S4

4 * BARCLAYS BANK PLC ETN DJUBS NAT37

4 BARCLAYS BANK PLC CALL

4 BARCLAYS BANK PLC PUT

3 * BARCLAYS BANK PLC ETN DJUBSLVSTK37

3 BARCLAYS BANK PLC CALL

3 BARCLAYS BANK PLC PUT

0 BARCLAYS BANK PLC ETN DJUBS ENRG37

6 BARCLAYS BANK PLC SP ADR 7.1%PF3

7 BARCLAYS BK PLC S&P 500 VEQTOR

9 * BARCLAYS BK PLC IPATH S&P MT ETN

9 BARCLAYS BK PLC CALL

9 BARCLAYS BK PLC PUT

0 BARCLAYS BK PLC RTRN DISABILIT

4 BARCLAYS BK PLC 30 YR TREAS BEAR

1 BARCLAYS BK PLC 10 YR TREAS BEAR



Run Date:

Run Time:

CUSIP NO

06740L
06740L
06740L
06740L
06740L
06740L
06740L
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P
06740P

46
47
48
49
51
52
59
11
12
13
14
15
16
17
18
19
20
21
22
23
26
27
28
29
31
32
33
40
60
64
65
80
86
87

4/5/2016

8:54
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ISSUER NAME

BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS
BARCLAYS

**

BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK

List of Section 13F Securities ** Page 74

PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC
PLC

2016 Qtr:1 IVMO001

ISSUER DESCRIPTION STATUS
2 YR TREAS BULL
US TRES STEEP

US TRES FLATT

10 YR TREAS BULL
2 YR TREAS BEAR
30 YR TREAS BULL
IPATH INVS&P STF
IPTH PURE BRD
IPTH S&P GSCI
IPTH PURE COCA
IPT COFFEE ETN
IPT COTTON ETN
IPTH SUGAR ETN
IPTH ALUMN ETN
IPT COPPER ETN
IPTH LEAD ETN
RUSS1000 3X LG
IPT NICKEL ETN
IPTH CRUDE OIL
IPTH NAT GAS
IPTH AGRIC ETN
IPT GRAINS ETN
IPTH SOFTS ETN
IPTH INDL MTLS
IPTH ENRGY ETN
IPTH LIVESTK
IPATH METALETN
RUSS2000 3X LG
S&P 500 3X LNG
TRES 5YR BEAR
TRES 5YR BULL
IPATH EAFE ETN
MSCI EMER SH ETN
IPATH EMERG ETN



Run Date:

Run Time:

CUSIP NO

06741K
06741L
06742A
06742A
06742A
06742A
06742C
06742C
06742C
06742E
06742E
06742E
06742K
06742W
06742W
06759V
06759V
06759V
06759V
067770
067770
067770
067774
067774
067774
067806
067806
067806
067901
067901
067901
068221
068323
068323

48
60
66
75
90
95
12
15
72
71
90
95
61
43
57
10
11
12
20
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90

4/5/2016

8:54
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** List of Section 13F Securities ** Page 75
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
BARCLAYS BK PLC IPATH LN ENHAN
BARCLAYS BK PLC IPATH DYNM VIX
BARCLAYS BK PLC BARC ETN+SHILL
BARCLAYS BK PLC IPATH S&P MLP
BARCLAYS BK PLC CALL
BARCLAYS BK PLC PUT
BARCLAYS BK PLC BARC ETN EURS50
BARCLAYS BK PLC BARC YLD ETN LKD
BARCLAYS BK PLC ETN+ SEL MLP
BARCLAYS BK PLC IPATH S&P500 VIX
BARCLAYS BK PLC CALL
BARCLAYS BK PLC PUT
BARCLAYS BK PLC OFI STEELPATH
BARCLAYS BK PLC LKD PERF BCLY
BARCLAYS BK PLC INV USTREA ETN

BARINGTON HILCO ACQUISITION
BARINGTON HILCO ACQUISITION
BARINGTON HILCO ACQUISITION
BARINGTON HILCO ACQUISITION

BARNES & NOBLE ED INC

BARNES & NOBLE ED INC

BARNES & NOBLE ED INC

BARNES & NOBLE INC

BARNES & NOBLE INC

BARNES & NOBLE INC

BARNES GROUP INC

BARNES GROUP INC

BARNES GROUP INC

BARRICK GOLD CORP
BARRICK GOLD CORP
BARRICK GOLD CORP
BARNWELL INDS INC
BARRACUDA NETWORKS INC

BARRACUDA NETWORKS INC

CcoM
RIGHT 02/13/2017
*W EXP 02/11/201
UNIT 99/99/9999T
CoM
CALL
PUT
CoM
CALL
PUT
CcoM
CALL
PUT
CoM
CALL
PUT
CoM
COoM
CALL



Run Date:

Run Time:

CUSIP NO

068323
06846N
06846N
06846N
06846N
068463
068463
068463
06985P
06985P
06985P
070203
070203
070203
07177M
07177M
07177M
071813
071813
071813
07203T
072788
07317Q
07317Q
073170Q
073271
073271
073271
07329M
07329M
07329M
073295
073295
073295

95
AA
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
90
95
10
90
95
10
90
95
10
90
95
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** List of Section 13F Securities ** Page 76
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
BARRACUDA NETWORKS INC PUT
BARRETT BILL CORP NOTE 5.000% 3/1
BARRETT BILL CORP COM
BARRETT BILL CORP CALL
BARRETT BILL CORP PUT
BARRETT BUSINESS SERVICES IN COM
BARRETT BUSINESS SERVICES IN CALL
BARRETT BUSINESS SERVICES IN  PUT
BASIC ENERGY SVCS INC NEW COM
BASIC ENERGY SVCS INC NEW CALL
BASIC ENERGY SVCS INC NEW PUT
BASSETT FURNITURE INDS INC COM
BASSETT FURNITURE INDS INC CALL
BASSETT FURNITURE INDS INC PUT
BAXALTA INC COM
BAXALTA INC CALL
BAXALTA INC PUT
BAXTER INTL INC COM
BAXTER INTL INC CALL
BAXTER INTL INC PUT
BAY BANCORP INC COM
BAYLAKE CORP COM
BAYTEX ENERGY CORP COM
BAYTEX ENERGY CORP CALL
BAYTEX ENERGY CORP PUT
BAZAARVOICE INC COM
BAZAARVOICE INC CALL
BAZAARVOICE INC PUT

BBVA BANCO FRANCES S A

BBVA BANCO FRANCES S A
BBVA BANCO FRANCES S A
BBCN BANCORP INC
BBCN BANCORP INC

BBCN BANCORP INC

SPONSORED ADR
CALL
PUT
COM
CALL
PUT



Run Date:

Run Time:

CUSIP NO

073302
073302
073302
073685
073685
073685
073844
073844
073844
074014
07556Q
075560
07556Q
075571
075571
075571
075887
075887
075887
075896
075896
075896
07725L
077347
077347
077347
077347
077454
077454
077454
078314
078314
078314
078771

10
90
95
10
90
95
10
90
95
10
88
90
95
10
90
95
10
90
95
10
90
95
10
20
30
90
95
10
90
95
10
90
95
10
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Year:

ISSUER NAME

B/E AEROSPACE INC

B/E AEROSPACE INC

B/E AEROSPACE INC

BEACON ROOFING SUPPLY INC
BEACON ROOFING SUPPLY INC
BEACON ROOFING SUPPLY INC
BEAR ST FINL INC
BEAR ST FINL INC
BEAR ST FINL INC

BEASLEY BROADCAST GROUP INC
BEAZER HOMES USA INC

BEAZER HOMES USA INC

BEAZER HOMES USA INC

BEBE STORES INC

BEBE STORES INC

BEBE STORES INC

BECTON DICKINSON & CO
BECTON DICKINSON & CO
BECTON DICKINSON & CO

BED BATH & BEYOND INC

BED BATH & BEYOND INC

BED BATH & BEYOND INC
BEIGENE LTD

BEL FUSE INC
BEL FUSE INC
BEL FUSE INC
BEL FUSE INC

BELDEN INC

BELDEN INC

BELDEN INC

BELLATRIX EXPLORATION LTD
BELLATRIX EXPLORATION LTD
BELLATRIX EXPLORATION LTD

BELLEROPHON THERAPEUTICS INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 77
IVMO001

ISSUER DESCRIPTION STATUS
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
CL A
COM NEW
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
SPONSORED ADR ADDED
CL A

CL B

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM



Run Date:

Run Time:

CUSIP NO

079481
079481
079481
081437
081437
081437
08160H
08160H
08160H
08171T
08171T
08171T
08180D
08180D
08180D
082053
082053
084423
084423
084423
084670
084670
084670
084670
084680
084680
084680
08579W
08579W
08579wW
086516
086516
086516
088606

10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
11
30
10
90
95
10
70
90
95
10
90
95
10
90
95
10
90
95
10
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Year:

ISSUER NAME

BELLICUM PHARMACEUTICALS INC
BELLICUM PHARMACEUTICALS INC
BELLICUM PHARMACEUTICALS INC
BEMIS INC
BEMIS INC
BEMIS INC
BENCHMARK ELECTRS INC
BENCHMARK ELECTRS INC
BENCHMARK ELECTRS INC
BENEFICIAL BANCORP INC
BENEFICIAL BANCORP INC
BENEFICIAL BANCORP INC
BENEFITFOCUS INC
BENEFITFOCUS INC

BENEFITFOCUS INC

BENITEC BIOPHARMA LTD
BENITEC BIOPHARMA LTD
BERKLEY W R CORP

BERKLEY W R CORP

BERKLEY W R CORP

BERKSHIRE HATHAWAY INC DEL
BERKSHIRE HATHAWAY INC DEL
BERKSHIRE HATHAWAY INC DEL
BERKSHIRE HATHAWAY INC DEL
BERKSHIRE HILLS BANCORP INC
BERKSHIRE HILLS BANCORP INC
BERKSHIRE HILLS BANCORP INC

BERRY PLASTICS GROUP INC
BERRY PLASTICS GROUP INC
BERRY PLASTICS GROUP INC
BEST BUY INC

BEST BUY INC

BEST BUY INC

BHP BILLITON LTD

** List of Section 13F Securities **
2016 Qtr: 1

Page 78
IVMOO01

ISSUER DESCRIPTION STATUS
COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

*W EXP 08/14/202

SPONS ADR NEW

CoM

CALL
PUT

CL A
CL B NEW
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR



Run Date:

Run Time:

CUSIP NO

088606
088606
08915P
08915P
08915P
089302
089302
089302
08986R
08986R
08986R
09057N
090572
090572
090572
090572
09058M
09058V
09058V
09058V
09060J
09060J
09060J
09061G
09061G
09061G
09061G
09061G
09061G
09062W
09062X
09062X
09062X
09063H

90
95
10
90
95
10
90
95
10
90
95
10
10
20
90
95
10
10
90
95
10
90
95
AD
AE
AF
10
90
95
20
10
90
95
10
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Year:

ISSUER NAME

BHP BILLITON LTD
BHP BILLITON LTD
BIG 5 SPORTING GOODS CORP
BIG 5 SPORTING GOODS CORP
BIG 5 SPORTING GOODS CORP
BIG LOTS INC

BIG LOTS INC

BIG LOTS INC

BIGLARI HLDGS INC

BIGLARI HLDGS INC

BIGLARI HLDGS INC

BIO PATH HOLDINGS INC

BIO RAD LABS INC

BIO RAD LABS INC

BIO RAD LABS INC

BIO RAD LABS INC
BIOANALYTICAL SYS INC
BIOCRYST PHARMACEUTICALS
BIOCRYST PHARMACEUTICALS
BIOCRYST PHARMACEUTICALS
BIODELIVERY SCIENCES INTL IN
BIODELIVERY SCIENCES INTL IN
BIODELIVERY SCIENCES INTL IN
BIOMARIN

PHARMACEUTICAL INC

BIOMARIN PHARMACEUTICAL INC

BIOMARIN PHARMACEUTICAL INC

BIOMARIN PHARMACEUTICAL INC

BIOMARIN PHARMACEUTICAL INC

BIOMARIN PHARMACEUTICAL INC
BIOLIFE SOLUTIONS INC
BIOGEN INC

BIOGEN INC

BIOGEN INC

BIOMED REALTY TRUST INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 79
IVMOO01

ISSUER DESCRIPTION STATUS
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CL B
CL A
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
NOTE 1.875% 4/2
0.750%10/1
1.500%10/1

NOTE
NOTE
COM
CALL
PUT
COM NEW
COM
CALL
PUT

COM DELETED



Run Date:

Run Time:

CUSIP NO

09063H
09063H
09064M
09064M
09064M
09066L
09066L
09066L
09066L
09066L
090672
090672
090672
090678
090678
09069N
09069N
09069N
090694
090694
090694
09071M
090720
090720Q
090720
090720Q
09072v
09072v
09072v
09072X
09073M
09073M
09073M
090730

90
95
20
90
95
10
90
95
16
17
10
90
95
20
30
10
90
95
10
90
95
10
10
90
95
11
10
90
95
10
10
90
95
10
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Year:

ISSUER NAME
BIOMED REALTY TRUST INC
BIOMED REALTY TRUST INC
BIODEL INC
BIODEL INC
BIODEL INC
BIOTIME INC
BIOTIME INC
BIOTIME INC
BIOTIME INC
BIOTIME INC

BIOTELEMETRY INC
BIOTELEMETRY INC
BIOTELEMETRY INC

BIOSTAR PHARMACEUTICALS INC
BIOSTAR PHARMACEUTICALS INC
BIOSCRIP INC

BIOSCRIP INC

BIOSCRIP INC

BIOTA PHARMACEUTIALS INC
BIOTA PHARMACEUTIALS INC
BIOTA PHARMACEUTIALS INC
BIOLINERX LTD

BIOAMBER INC
BIOAMBER INC
BIOAMBER INC
BIOAMBER INC
BIOCEPT INC
BIOCEPT INC
BIOCEPT INC
BIOPHARMX CORP
BIO TECHNE CORP
BIO TECHNE CORP
BIO TECHNE CORP

BIONDVAX PHARMACEUTICALS LTD

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM NEW

CALL

PUT

CoM

CALL

PUT

*W EXP 10/01/201
EX DISTRIBUTION
CoM

CALL

PUT

COM NEW

COM PAR

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CoM

CALL

PUT

*W EXP 05/09/201
COM

CALL

PUT

CoM

COM

CALL

PUT

SPOND ADS

Page 80
IVMOO01

STATUS
DELETED
DELETED

DELETED

DELETED
ADDED



Run Date:

Run Time:

CUSIP NO

090730
09074D
09088U
090911
090911
090911
090931
091283
091727
091727
091727
09180C
09180C
09180C
091826
091826
091826
091941
09202G
09202G
09202G
092113
092113
092113
092113
09214X
09214X
09214X
09225M
09225M
09225M
09227Q
09227Q
092270Q

11
10
10
10
90
95
10
20
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
12
10
90
95
10
90
95
10
90
95
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Year:

ISSUER NAME

BIONDVAX PHARMACEUTICALS LTD
BIOTIE THERAPIES 0OYJ

BIRKS GROUP INC

BIOLASE INC

BIOLASE INC

BIOLASE INC

BIOSPECIFICS TECHNOLOGIES CO
BIRNER DENTAL MGMT SERVICES
BITAUTO HLDGS LTD
BITAUTO HLDGS LTD
BITAUTO HLDGS LTD

BJS RESTAURANTS INC

BJS RESTAURANTS INC

BJS RESTAURANTS INC

BLACK BOX CORP DEL

BLACK BOX CORP DEL

BLACK BOX CORP DEL

BLACKROCK FLOATING RATE INCO
BLACK DIAMOND INC
BLACK DIAMOND INC
BLACK DIAMOND INC

BLACK HILLS CORP

BLACK HILLS CORP

BLACK HILLS CORP

BLACK HILLS CORP

BLACK KNIGHT FINL SVCS INC

BLACK KNIGHT FINL SVCS INC

BLACK KNIGHT FINL SVCS INC

BLACK STONE MINERALS L P
BLACK STONE MINERALS L P
BLACK STONE MINERALS L P
BLACKBAUD INC
BLACKBAUD INC

BLACKBAUD INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 81
IVMOO01

ISSUER DESCRIPTION STATUS
*W EXP 05/01/201

SPONSORED ADR

CL A COM

CoM

CALL

PUT

CoM

COM NEW

SPONSORED ADS

CALL
PUT
CcCoM
CALL
PUT
CcCoM
CALL
PUT
COoM
CoM
CALL
PUT
CcCoM
CALL
PUT
UNIT 99/99/9999
CL A

CALL

PUT

COM UNIT

CALL

PUT

CoM

CALL

PUT



Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 82
Run Time: 8:54 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
09228F 10 3 * BLACKBERRY LTD COM

09228F 90 3 BLACKBERRY LTD CALL

09228F 95 3 BLACKBERRY LTD PUT

09238E 10 4 * BLACKHAWK NETWORK HLDGS INC COM

09238E 90 4 BLACKHAWK NETWORK HLDGS INC CALL

09238E 95 4 BLACKHAWK NETWORK HLDGS INC PUT

09247D 10 5 BLACKROCK INVT QUALITY MUN T COM

09247F 10 O BLACKROCK INCOME TR INC COM

09247X 10 1 * BLACKROCK INC COM

09247X 90 1 BLACKROCK INC CALL

09247X 95 1 BLACKROCK INC PUT

092479 10 4 BLACKROCK MUNICIPL INC QLTY COM

09248C 10 6 BLACKROCK MUNI 2018 TERM TR COM

09248D 10 4 BLACKROCK UTIL & INFRASTRCTU COM

09248E 10 2 BLACKROCK CALIF MUN INCOME T SH BEN INT
09248F 10 9 BLACKROCK MUN INCOME TR SH BEN INT
09248H 10 5 BLACKROCK MUNIC INCM INVST T SH BEN INT
09248J 10 1 BLACKROCK N J MUN INCOME TR SH BEN INT
09248K 10 8 BLACKROCK NY MUNI 2018 TERM COM

09248L 10 6 BLACKROCK N Y MUN INCOME TR SH BEN INT
09248T 10 9 BLACKROCK STRATEGIC MUN TR COM

09248X 10 O BLACKROCK TAX MUNICPAL BD TR SHS

092481 10 O BLACKROCK VA MUNICIPAL BOND COM

09249A 10 9 BLACKROCK NJ MUNICIPAL BOND COM

09249C 10 5 BLACKROCK CA MUNI 2018 TERM COM

09249E 10 1 BLACKROCK CORE BD TR SHS BEN INT
09249H 10 4 BLACKROCK MUNICIPAL BOND TR COM

09249K 10 7 BLACKROCK MUNIC BD INVST TR COM

09249L 10 5 BLACKROCK MD MUNICIPAL BOND COM

09249N 10 1 BLACKROCK MUNI INCOME TR II COM

09249P 10 6 BLACKROCK NY MUNICIPAL BOND COM

09249R 10 2 BLACKROCK NY MUN INCOME TR I COM

092490 10 5 BLACKROCK NY MUNI INC QLTY T COM

09249wW 10 1 BLACKROCK LTD DURATION INC T COM SHS



Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 83
Run Time: 8:54 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
09249X 10 9 BLACKROCK MUN 2020 TERM TR COM SHS

09250B 10 3 BLACKROCK LONG-TERM MUNI ADV COM

09250G 10 2 BLACKROCK MUNI INCOME INV QL COM

09250M 10 9 BLACKROCK FLA MUN 2020 TERM COM SHS

092500 10 1 BLACKROCK ENERGY & RES TR COM

09250w 10 7 BLACKROCK HEALTH SCIENCES TR COM

092501 10 5 BLACKROCK GLOBAL OPP EQTY TR COM

092508 10 O BLACKROCK CR ALLCTN INC TR COM

09251A 10 4 BLACKROCK ENHANCED EQT DIV T COM

092524 10 7 BLACKROCK INTL GRWTH & INC T COM BENE INTER
09253N 10 4 BLACKROCK MUNIHOLDINGS FD IN COM

09253P 10 9 BLACKROCK MUNIHLDGS FD II IN COM

09253R 10 5 BLACKROCK MUNIVEST FD INC COM

09253T 10 1 BLACKROCK MUNIVEST FD II INC COM

092530 10 8 * BLACKSTONE GROUP L P COM UNIT LTD
092530 90 8 BLACKSTONE GROUP L P CALL

092530 95 8 BLACKSTONE GROUP L P PUT

09253w 10 4 BLACKROCK MUNIYIELD FD INC COM

09253X 10 2 BLACKROCK MUNI INTER DR FD I COM

09253Y 10 O BLACKROCK MUNIENHANCED FD IN COM

092533 AB 4 BLACKROCK CAPITAL INVESTMENT NOTE 5.500% 2/1
092533 10 8 * BLACKROCK CAPITAL INVESTMENT COM

092533 90 8 BLACKROCK CAPITAL INVESTMENT CALL

092533 95 8 BLACKROCK CAPITAL INVESTMENT PUT

09254A 10 1 BLACKROCK MUNIHOLDNGS QLTY I COM

09254C 10 7 BLACKROCK MUNIHLDNGS QLTY IT COM

09254E 10 3 BLACKROCK MUNIYIELD QLTY FD COM

09254F 10 O BLACKROCK MUNIYIELD QUALITY COM

09254G 10 8 BLACKROCK MUNIY QUALITY FD I COM

0925473 10 2 BLACKROCK MUNIASSETS FD INC COM

09254K 10 9 BLACKROCK MUNIYIELD ARIZ FD COM

092541 10 7 BLACKROCK MUNIHLDNGS CALI QL COM

09254M 10 5 BLACKROCK MUNIYIELD CALIF FD COM

09254N 10 3 BLACKROCK MUNIYIELD CALI QLT COM



Run Date:

Run Time:

CUSIP NO
09254p 10
09254R 10
09254T 10
09254v 10
09254X 10
09254y 10
09255C 10
09255E 10
09255F 10
09255G 10
09255K 10
09255P 10
092550 10
09255R 10
09255X 10
09256A 10

09256U
09257A
09257D
09257p
09257p
09257P
09257R
09257wW
09257W
09257W
09257W
09258A
09258E
09258G
09348R
09348R
09348R
09348R

10
10
10
10
90
95
10
AA
10
90
95
10
10
10
10
90
95
20

4/5/2016
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** |_ist of Section 13F Securities ** Page 84

Year: 2016 OQtr:1 IVMO0O01

ISSUER NAME ISSUER DESCRIPTION STATUS
BLACKROCK MUNIHLDS INVSTM QL COM
BLACKROCK MUNIYIELD INVST FD COM
BLACKROCK MUNIYLD INVST QLTY COM
BLACKROCK MUNIYLD MICH QLTY COM
BLACKROCK MUNIHLDGS NJ QLTY COM
BLACKROCK MUNIYIELD N J FD I  COM
BLACKROCK MUNIHLDGS NY QLTY COM
BLACKROCK MUNIYIELD NY QLTY COM
BLACKROCK MUNI N Y INTER DUR COM
BLACKROCK MUNIYIELD PA QLTY CoM
BLACKROCK ENHANCED GOVT FD I  COM
BLACKROCK CORPOR HI YLD FD I COM
BLACKROCK DEFINED OPPRTY CR CoM
BLACKROCK DEBT STRAT FD INC COM
BLACKROCK FLOAT RATE OME STR COM
BLACKROCK ENH CAP & INC FD I COM
BLACKSTONE GSO FLTING RTE FU COM
BLACKROCK RES & COMM STRAT T  SHS

BLACKSTONE GSO LNG SHRT CR I

BLACKROCK MUN 2030 TAR TERM

BLACKROCK MUN 2030 TAR TERM

BLACKROCK MUN 2030 TAR TERM

BLACKSTONE GSO STRATEGIC CR

BLACKSTONE MTG TR INC

BLACKSTONE MTG TR INC

BLACKSTONE MTG TR INC

BLACKSTONE MTG TR INC

BLACKROCK MULTI-SECTOR INC T
BLACKROCK MASS TAX-EXEMPT TR
BLACKROCK SCIENCE & TECH TR
BLDRS INDEX FDS TR
BLDRS INDEX FDS TR
BLDRS INDEX FDS TR

BLDRS INDEX FDS TR

COM SHS BN INT
COM SHS BEN IN
CALL

PUT

COM SHS BEN IN
5.250%12/0
COM CL A

NOTE

CALL

PUT

COM

SH BEN INT

SHS

ASIA 50 ADR
CALL

PUT

DEV MK 100 ADR



Run Date:

Run Time:

CUSIP NO

09348R
09348R
09348R
09348R
093671
093671
093671
093698
094235
094235
094235
095180
095180
095180
095229
095229
095229
095229
095306
09531U
09531U
095310
095428
095573
095573
095573
09578R
09578R
09578R
09609G
09609G
09609G
09624H
09624H

30
90
95
40
10
90
95
10
10
90
95
10
90
95
AB
10
90
95
10
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
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** List of Section 13F Securities ** Page 85
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
BLDRS INDEX FDS TR EMER MK 50 ADR
BLDRS INDEX FDS TR CALL
BLDRS INDEX FDS TR PUT
BLDRS INDEX FDS TR EUR 100 ADR
BLOCK H & R INC CoM
BLOCK H & R INC CALL
BLOCK H & R INC PUT
BLONDER TONGUE LABS INC COM
BLOOMIN BRANDS INC COM
BLOOMIN BRANDS INC CALL
BLOOMIN BRANDS INC PUT
BLOUNT INTL INC NEW COM
BLOUNT INTL INC NEW CALL
BLOUNT INTL INC NEW PUT

BLUCORA
BLUCORA
BLUCORA
BLUCORA

INC
INC
INC
INC

BLUE BIRD CORP

BLUE BUFFALO PET PRODS INC

BLUE BUFFALO PET PRODS INC

BLUE BUFFALO PET PRODS INC

BLUE EARTH INC

BLUE HIL
BLUE HIL
BLUE HIL
BLUE NIL
BLUE NIL
BLUE NIL
BLUEBIRD
BLUEBIRD
BLUEBIRD
BLUELINX
BLUELINX

LS BANC
LS BANC
LS BANC
E INC
E INC
E INC
BIO IN
BIO IN
BIO IN
HLDGS
HLDGS

ORP INC
ORP INC
ORP INC

C
C
C
INC
INC

NOTE 4.250% 4/0
COM

CALL

PUT

COM

COM

CALL

PUT

COM DELETED
COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

09624H
096250
09625U
09625U
096273
09627Y
09627Y
09627Y
096627
096627
096627
096761
096761
096761
097023
097023
097023
09739C
09739C
09739C
09739D
09739D
09739D
097488
097488
097488
09776J
09776J
09776J
09777B
09777B
09777B
097793
097793

95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
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Year:

ISSUER NAME

BLUELINX HLDGS INC
BLUEKNIGHT ENERGY PARTNERS L
BLUEKNIGHT ENERGY PARTNERS L
BLUEKNIGHT ENERGY PARTNERS L
BLUEROCK RESIDENTIAL GRW RET
BLUEPRINT MEDICINES CORP
BLUEPRINT MEDICINES CORP
BLUEPRINT MEDICINES CORP
BOARDWALK PIPELINE PARTNERS
BOARDWALK PIPELINE PARTNERS
BOARDWALK PIPELINE PARTNERS

BOB EVANS FARMS INC

BOB EVANS FARMS INC

BOB EVANS FARMS INC
BOEING CO
BOEING CO
BOEING CO
BOINGO

WIRELESS INC

BOINGO WIRELESS INC

BOINGO WIRELESS INC

BOISE CASCADE CO DEL
BOISE CASCADE CO DEL
BOISE CASCADE CO DEL
BOJANGLES INC

BOJANGLES INC

BOJANGLES INC

BON-TON STORES INC
BON-TON STORES INC
BON-TON STORES INC

BONA FILM GROUP LTD

BONA FILM GROUP LTD

BONA FILM GROUP LTD
BONANZA CREEK ENERGY INC

BONANZA CREEK ENERGY INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 86
IVMOO01

ISSUER DESCRIPTION STATUS
PUT

COM UNIT
CALL

PUT

COM CL A
COM

CALL

PUT

UT LTD PARTNER
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT
SPONSORED ADS
CALL

PUT

COM

CALL



Run Date:

Run Time:

CUSIP NO

097793
098529
099406
099406
099406
099502
099502
099502
099724
099724
099724
100557
100557
100557
101119
101119
101119
101119
101121
101121
101121
101137
101137
101137
101388
101388
101388
101388
101405
101405
101405
101507
10157Q
101570

95
30
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
11
10
90
95
10
90
95
AA
10
90
95
10
90
95
10
10
11

4/5/2016
8:54
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Year:

ISSUER NAME
BONANZA CREEK ENERGY INC
BONSO ELECTRS INTL INC

BOOT BARN HLDGS INC

BOOT BARN HLDGS INC

BOOT BARN HLDGS INC

BOOZ ALLEN HAMILTON HLDG COR

BOOZ ALLEN HAMILTON HLDG COR

BOOZ ALLEN HAMILTON HLDG COR

BORGWARNER INC
BORGWARNER INC
BORGWARNER INC
BOSTON BEER INC
BOSTON BEER INC
BOSTON BEER INC

BOSTON PRIVATE FINL HLDGS IN

BOSTON PRIVATE FINL HLDGS IN

BOSTON PRIVATE FINL HLDGS IN

BOSTON PRIVATE FINL HLDGS IN

** List of Section 13F Securities **
2016 Qtr: 1

BOSTON
BOSTON
BOSTON
BOSTON
BOSTON
BOSTON

PROPERTIES
PROPERTIES
PROPERTIES
SCIENTIFIC
SCIENTIFIC
SCIENTIFIC

INC
INC
INC
CORP
CORP
CORP

BOTTOMLINE TECH DEL INC

BOTTOMLINE TECH DEL INC

BOTTOMLINE TECH DEL INC

BOTTOMLINE TECH DEL INC
BOULDER BRANDS INC

BOULDER BRANDS INC

BOULDER BRANDS INC

BOULDER GROWTH & INCOME FD I
BOULEVARD ACQUISITION

BOULEVARD ACQUISITION

Page 87
IVMOO01

ISSUER DESCRIPTION STATUS
PUT

COM PAR $0.003

COM

CALL

PUT

CL A

CALL

PUT

COM

CALL

PUT

CL A

CALL

PUT

COM

CALL

PUT

*W EXP 11/21/201

COM
CALL
PUT
COM
CALL
PUT
NOTE 1.500%12/0
COM

CALL

PUT

COM DELETED
CALL DELETED
PUT DELETED
COM

CL A

*W EXP 09/25/202



Run Date:

Run Time:

CUSIP NO

10157Q
10211F
102565
10316T
10316T
10316T
103304
103304
103304
104674
104674
104674
10501E
10501E
10501E
105368
105368
105368
10552T
10552T
10552T
105532
105532
105532
10554B
10567B
10567B
10567B
106764
106776
106776
106776
108035
108035

20
10
10
10
90
95
10
90
95
10
90
95
20
90
95
20
90
95
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
90

4/5/2016
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Year:

ISSUER NAME

BOULEVARD ACQUISITION

BOVIE MEDICAL CORP

BOWL AMER INC

BOX INC

BOX INC

BOX INC

BOYD GAMING CORP

BOYD GAMING CORP

BOYD GAMING CORP

BRADY CORP

BRADY CORP

BRADY CORP

BRAINSTORM CELL THERAPEUTICS
BRAINSTORM CELL THERAPEUTICS
BRAINSTORM CELL THERAPEUTICS
BRANDYWINE RLTY TR
BRANDYWINE RLTY TR
BRANDYWINE RLTY TR

BRE SA

BRE SA

BRE SA

BRASKEM S A

BRASKEM S A

BRASKEM S A

BRASILAGRO BRAZILIAN AGRIC R
BRAVO BRIO RESTAURANT GROUP
BRAVO BRIO RESTAURANT GROUP
BRAVO BRIO RESTAURANT GROUP
BREEZE EASTERN CORP
BREITBURN ENERGY PARTNERS LP
BREITBURN ENERGY PARTNERS LP
BREITBURN ENERGY PARTNERS LP
BRIDGE BANCORP INC

BRIDGE BANCORP INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 88
IVMOO01

ISSUER DESCRIPTION STATUS
UNIT 99/99/9999
CcCoM

CL A

CL A

CALL

PUT

CcCoM

CALL

PUT

CL A

CALL

PUT

COM NEW

CALL

PUT

SH BEN INT NEW
CALL

PUT

SPONSORED ADR
CALL

PUT

SP ADR PFD A
CALL

PUT

SPONSORED ADR
COM

CALL

PUT

CcCoM DELETED
COM UT LTD PTN

CALL

PUT

COoM

CALL



Run Date:

Run Time:

CUSIP NO

108035
10807M
10807M
10807M
10807Q
108763
109043
109043
109043
109194
109194
109194
10921T
10921T
10921T
109641
109641
109641
109696
109696
109696
110122
110122
110122
110122
110394
110394
110394
110448
110448
110448
111200
111200
111200

95
10
90
95
30
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
AN
10
90
95
10
90
95
10
90
95
10
90
95

4/5/2016
8:54
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** List of Section 13F Securities ** Page 89
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
BRIDGE BANCORP INC PUT
BRIDGEPOINT ED INC COM
BRIDGEPOINT ED INC CALL
BRIDGEPOINT ED INC PUT
BRIDGELINE DIGITAL INC COM NEW
BRIDGFORD FOODS CORP COM
BRIGGS & STRATTON CORP COM
BRIGGS & STRATTON CORP CALL
BRIGGS & STRATTON CORP PUT
BRIGHT HORIZONS FAM SOL IN D COM
BRIGHT HORIZONS FAM SOL IN D CALL
BRIGHT HORIZONS FAM SOL IN D PUT
BRIGHTCOVE INC COM
BRIGHTCOVE INC CALL
BRIGHTCOVE INC PUT
BRINKER INTL INC COM
BRINKER INTL INC CALL
BRINKER INTL INC PUT
BRINKS CO COM
BRINKS CO CALL
BRINKS CO PUT
BRISTOL MYERS SQUIBB CO DBCV 9/1
BRISTOL MYERS SQUIBB CO COM
BRISTOL MYERS SQUIBB CO CALL
BRISTOL MYERS SQUIBB CO PUT
BRISTOW GROUP INC COM
BRISTOW GROUP INC CALL
BRISTOW GROUP INC PUT

BRITISH AMERN TOB PLC
BRITISH AMERN TOB PLC
BRITISH AMERN TOB PLC
BRIXMOR PPTY GROUP INC
BRIXMOR PPTY GROUP INC
BRIXMOR PPTY GROUP INC

SPONSORED ADR
CALL
PUT
COM
CALL
PUT



Run Date:

Run Time:

CUSIP NO

111320
111320
111320
11133B
11133B
11133B
11133B
11133T
11133T
11133T
111412
111444
11161T
11161T
11161T
111621
111621
111621
111621
112463
112463
112463
112463
112585
112585
112585
11272P
112730Q
112792
112823
11283U
11373M
11373M
11373M

10
90
95
AB
40
90
95
10
90
95
70
10
20
90
95
AQ
30
90
95
AA
10
90
95
10
90
95
10
10
10
10
10
10
90
95
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ISSUER NAME

BROADCOM CORP
BROADCOM CORP
BROADCOM CORP
BROADSOFT INC
BROADSOFT INC
BROADSOFT INC
BROADSOFT INC

BROADRIDGE FINL
BROADRIDGE FINL
BROADRIDGE FINL

BROADVISION INC

Year:

SOLUTIONS IN

SOLUTIONS IN

SOLUTIONS IN

BROADWAY FINL CORP DEL

BROADWIND ENERGY INC

BROADWIND ENERGY INC

BROADWIND ENERGY INC

BROCADE

COMMUNICATIONS

BROCADE
BROCADE
BROCADE

BROOKDALE
BROOKDALE
BROOKDALE
BROOKDALE

COMMUNICATIONS
COMMUNICATIONS
COMMUNICATIONS
SR LIVING INC
SR LIVING INC
SR LIVING INC

SR LIVING INC

SYS
SYS
SYS
SYS

BROOKFIELD
BROOKFIELD
BROOKFIELD
BROOKFIELD
BROOKFIELD
BROOKFIELD
BROOKFIELD
BROOKFIELD

ASSET MGMT INC
ASSET MGMT INC
ASSET MGMT INC

H H H

HIGH INCOME FD IN

GLOBL LISTED INFR

MTG OPP INC FD IN

CDA OFFICE PPTYS
TOTAL RETURN FD

BROOKLINE BANCORP INC DEL

BROOKLINE BANCORP INC DEL

BROOKLINE BANCORP INC DEL

I

** List of Section 13F Securities **
2016 Qtr: 1

Page 90
IVMOO01

ISSUER DESCRIPTION STATUS

CL A
CALL
PUT
NOTE 1.500% 7/0
CcCoM

CALL

PUT

CoM

CALL

PUT

COM PAR $.001
COM

COM NEW

CALL
PUT
NOTE 1.375% 1/0
COM NEW

CALL
PUT
NOTE 2.750% 6/1
CcCoM

CALL

PUT

CL A LTD VT SH
CALL

PUT

COM

COM SHS

CcCoM

TR UNIT

COM

COoM

CALL

PUT

DELETED
DELETED
DELETED

ADDED



Run Date:

Run Time:

CUSIP NO

114340
114340
114340
115236
115236
115236
115637
115637
115637
115637
115637
115637
116794
116794
116794
117043
117043
117043
117665
117665
117665
117760
117760
117760
117770
11777Q
118230
118230
118230
118440
118440
118440
119848
119848

10
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
90
95
10
90
95
30
90
95
AB
20
10
90
95
10
90
95
10
90

4/5/2016
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** List of Section 13F Securities ** Page 91
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

BROOKS AUTOMATION INC

BROOKS AUTOMATION INC

BROOKS AUTOMATION INC

BROWN
BROWN
BROWN
BROWN
BROWN
BROWN
BROWN
BROWN
BROWN

& BROWN INC

& BROWN INC

& BROWN INC

FORMAN
FORMAN
FORMAN
FORMAN
FORMAN
FORMAN

BRUKER CORP

BRUKER CORP

BRUKER CORP

CORP
CORP
CORP
CORP
CORP
CORP

BRUNSWICK CORP

BRUNSWICK
BRUNSWICK

BRYN MAWR BK

BRYN MAWR BK

BRYN MAWR BK

BSQUARE CORP

BSQUARE CORP

BSQUARE CORP

B2GOLD CORP

B2GOLD CORP

BUCKEYE PARTNERS L
BUCKEYE PARTNERS L
BUCKEYE PARTNERS L

BUCKLE INC

BUCKLE INC

BUCKLE INC

BUFFALO WILD WINGS
BUFFALO WILD WINGS

CORP
CORP

CORP
CORP
CORP

g

INC
INC

COM
CALL
PUT
COM
CALL
PUT
CL A
CALL
PUT
CL B
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM NEW
CALL
PUT
NOTE 3.250%10/0
COM
UNIT LTD PARTN
CALL
PUT
COM
CALL
PUT
COM
CALL



Run Date:

Run Time:

CUSIP NO

119848
120076
120076
120076
12008R
12008R
12008R
120831
122017
122017
122017
124660
124765
124765
124765
124769
12477X
12477X
12477X
12479G
124805
124805
124805
124830
124830
124830
124857
124857
124857
124857
124857
124857
124867
12503M

95
10
90
95
10
90
95
10
10
90
95
10
10
90
95
20
10
90
95
10
10
90
95
10
90
95
10
90
95
20
90
95
10
10

4/5/2016
8:54

oNDNDNDNDDNNDWwWwWwW WO O o NN DD Py O Oy O 0 0 0 P oy NdDISD T D D DO

** List of Section 13F Securities ** Page 92
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

BUFFALO WILD WINGS INC
BUILD A BEAR WORKSHOP
BUILD A BEAR WORKSHOP
BUILD A BEAR WORKSHOP
BUILDERS FIRSTSOURCE INC
BUILDERS FIRSTSOURCE INC
BUILDERS FIRSTSOURCE INC
BURCON NUTRASCIENCE CORP
BURLINGTON STORES INC
BURLINGTON STORES INC
BURLINGTON STORES INC

C & F FINL CORP

CAE INC

CAE INC

CAE INC

CAS MED SYS INC

CAI INTERNATIONAL INC
CAI INTERNATIONAL INC
CAI INTERNATIONAL INC

CB FINL SVCS INC

CBIZ INC

CBIZ INC

CBIZ INC

CBL & ASSOC PPTYS INC
CBL & ASSOC PPTYS INC
CBL & ASSOC PPTYS INC
CBS CORP NEW

CBS CORP NEW

CBS CORP NEW

CBS CORP NEW

CBS CORP NEW

CBS CORP NEW

CCA INDS INC

CBOE HLDGS INC

PUT
COM
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
COM
CALL
PUT
COM PAR $0.004
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
CL A
CALL
PUT
CL B
CALL
PUT
COM
COM



Run Date:

Run Time:

CUSIP NO

12503M
12503M
12504G
12504L
12504L
12504L
125071
125071
125071
12508E
12508E
12508E
125134
125134
125134
12514G
12514G
12514G
125141
125141
125141
125269
125269
125269
125310
125310
125310
12541W
12541W
12541wW
12547R
125509
125509
125509

90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
20
90
95
10
10
90
95

4/5/2016
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** List of Section 13F Securities ** Page 93
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
CBOE HLDGS INC CALL
CBOE HLDGS INC PUT
CBRE CLARION GLOBAL REAL EST COM
CBRE GROUP INC CL A
CBRE GROUP INC CALL
CBRE GROUP INC PUT
C D I CORP CoM
C D I CORP CALL
C D I CORP PUT
CDK GLOBAL INC CoM
CDK GLOBAL INC CALL
CDK GLOBAL INC PUT
CEB INC CoM
CEB INC CALL
CEB INC PUT
CDW CORP CoM
CDW CORP CALL
CDW CORP PUT
CECO ENVIRONMENTAL CORP COM
CECO ENVIRONMENTAL CORP CALL
CECO ENVIRONMENTAL CORP PUT
CF INDS HLDGS INC COM
CF INDS HLDGS INC CALL
CF INDS HLDGS INC PUT

CGG

CGG

CGG

C H ROBINSON WORLDWIDE INC
C H ROBINSON WORLDWIDE INC
C H ROBINSON WORLDWIDE INC
CIFC LLC

CIGNA CORPORATION

CIGNA CORPORATION

CIGNA CORPORATION

SPONSORED ADR
CALL

PUT

COM NEW

CALL

PUT

COM UNIT

COM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

125525
125581
125581
125581
12561w
12561W
12561W
12562N
125720
12572Q
12572Q
125740
12574Q
12574Q
125896
125896
125896
125906
12591N
125919
125919
125919
12592v
125961
126117
126117
126117
126128
126128
126128
126132
126132
126132
126153

10
80
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
10
30
90
95
10
30
10
90
95
10
90
95
10
90
95
10
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Year:

ISSUER NAME

CIM COML TR CORP
CIT GROUP INC

CIT GROUP INC

CIT GROUP INC

CLECO CORP NEW
CLECO CORP NEW
CLECO CORP NEW

CKX LANDS INC

CME GROUP INC

CME GROUP INC

CME GROUP INC

CM FIN INC

CM FIN INC

CM FIN INC

CMS ENERGY CORP

CMS ENERGY CORP

CMS ENERGY CORP

CSS INDS INC

Cl FINL INC

CPI AEROSTRUCTURES INC
CPI AEROSTRUCTURES INC
CPI AEROSTRUCTURES INC
CNX COAL RES LP

CTI INDUSTRIES CORP
CNA FINL CORP

CNA FINL CORP

CNA FINL CORP

CNB FINL CORP PA
CNB FINL CORP PA
CNB FINL CORP PA
CNOOC LTD

CNOOC LTD

CNOOC LTD

CPFL ENERGIA S A

** List of Section 13F Securities **
2016 Qtr: 1

Page 94
IVMOO01

ISSUER DESCRIPTION STATUS
COM

COM NEW

CALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

COM

COM NEW

CALL

PUT

COM UNIT RP LP
COM NEW

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CALL

PUT

SPONSORED ADR



Run Date:

Run Time:

CUSIP NO

126153
126153
12618T
12618T
12618T
12619F
12621E
12621E
12621E
12626F
12626K
12626K
12626K
12634H
12634H
12634H
126349
126349
126349
12637A
12637A
12637A
126389
126402
126408
126408
126408
126408
12642X
12642X
12642X
12646R
12646R
12646R

90
95
10
90
95
10
10
90
95
10
20
90
95
10
90
95
10
90
95
10
90
95
10
10
GA
10
90
95
10
90
95
10
90
95
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** List of Section 13F Securities **

Year: 2016 OQtr:1

ISSUER NAME

CPFL ENERGIA S A

CPFL ENERGIA S A

CRA
CRA
CRA
CPS
CNO
CNO
CNO
CRH
CRH
CRH
CRH
CPI
CPI
CPI
CsG
CSG
CSG
CSI
CSI
CSI
CSP
Csw
CsX
CsX
CsX
CsX
CTC
CTC
CTC
CST
CST
CST

INTL INC
INTL INC
INTL INC

TECHNOLOGIES CORP

FINL GROUP INC
FINL GROUP INC
FINL GROUP INC
MEDICAL CORP
PLC

PLC

PLC

CARD GROUP INC
CARD GROUP INC
CARD GROUP INC
SYS INTL INC
SYS INTL INC
SYS INTL INC
COMPRESSCO LP
COMPRESSCO LP
COMPRESSCO LP
INC
INDUSTRIALS INC

CORP

CORP

CORP

CORP

MEDIA INC

MEDIA INC

MEDIA INC

BRANDS INC
BRANDS INC

BRANDS INC

Page 95
IVMOO01

ISSUER DESCRIPTION STATUS
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
ADR
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM UNIT
CALL
PUT
COM
COM
DBCV 10/3
COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

12648L
12648L
12648L
12649L
12649L
12649L
12649L
12649L
12650T
12650T
12650T
126501
126501
126501
126534
126534
126534
126576
126576
126576
126600
126600
126600
126601
12662P
12662P
12662P
12663P
12663P
12663P
126633
126633
126633
12665T

10
90
95
10
90
95
20
30
10
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
20
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** List of Section 13F Securities ** Page 96
Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
CTI BIOPHARMA CORP COM
CTI BIOPHARMA CORP CALL
CTI BIOPHARMA CORP PUT
CSOP ETF TR FTSE CHINA A50
CSOP ETF TR CALL
CSOP ETF TR PUT
CSOP ETF TR MSCI CHINA A I
CSOP ETF TR CHINA CSI 300
CSRA INC COM
CSRA INC CALL
CSRA INC PUT
CTS CORP COM
CTS CORP CALL
CTS CORP PUT
CU BANCORP CALIF COM
CU BANCORP CALIF CALL
CU BANCORP CALIF PUT
CUI GLOBAL INC COM NEW
CUI GLOBAL INC CALL
CUI GLOBAL INC PUT
CVB FINL CORP COM
CVB FINL CORP CALL
CVB FINL CORP PUT
CVD EQUIPMENT CORP COM
CVR ENERGY INC COM
CVR ENERGY INC CALL
CVR ENERGY INC PUT
CVR REFNG LP COMUNIT REP LT
CVR REFNG LP CALL
CVR REFNG LP PUT
CVR PARTNERS LP COM
CVR PARTNERS LP CALL
CVR PARTNERS LP PUT
CVSL INC COM NEW DELETED



Run Date:

Run Time:

CUSIP NO

126650
126650
126650
12673A
12673A
12673A
12673P
12673P
12673P
126804
126804
126804
12685J
12686C
12686C
12686C
127055
127055
127055
12709Pp
12709p
12709P
127097
127097
127097
127190
127190
127190
127387
127387
127387
127537
127537
127537

10
90
95
10
90
95
10
90
95
30
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
30
90
95
10
90
95
20
90
95
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Year:

ISSUER NAME
CVS HEALTH CORP
CVS HEALTH CORP
CVS HEALTH CORP
CYS INVTS INC
CYS INVTS INC
CYS INVTS INC

CA INC

CA INC

CA INC

CABELAS INC

CABELAS INC

CABELAS INC

CABLE ONE INC

CABLEVISION SYS CORP
CABLEVISION SYS CORP
CABLEVISION SYS CORP

CABOT CORP

CABOT CORP

CABOT CORP

CABOT MICROELECTRONICS CORP
CABOT MICROELECTRONICS CORP
CABOT MICROELECTRONICS CORP
CABOT OIL & GAS CORP

CABOT OIL & GAS CORP

CABOT OIL & GAS CORP

CACI INTL INC

CACI INTL INC

CACI INTL INC

CADENCE DESIGN SYSTEM INC
CADENCE DESIGN SYSTEM INC
CADENCE DESIGN SYSTEM INC
CADIZ INC

CADIZ INC

CADIZ INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 97
IVMOO01

ISSUER DESCRIPTION STATUS
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CL A NY CABLVS
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
CL A
CALL
PUT
COM
CALL
PUT
COM NEW
CALL
PUT



Run Date:

Run Time:

CUSIP NO

12768T
12768T
12768T
127686
127686
127686
12769A
12769A
12769A
128030
128030
128030
128058
128058
128058
12811L
12811Pp
12811R
12811R
12811R
12811T
12811V
128117
128118
128125
128126
128126
128126
128195
128195
128195
128246
128246
128246

10
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
10
10
90
95
10
10
10
10
10
10
90
95
10
90
95
10
90
95
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** List of Section 13F Securities ** Page 98
Year: 2016 OQtr:1 IVMO0O01
ISSUER NAME ISSUER DESCRIPTION STATUS

CAESARS ACQUISITION CO

CAESARS ACQUISITION CO

CAESARS ACQUISITION CO

CAESARS ENTMT CORP

CAESARS ENTMT CORP

CAESARS ENTMT CORP

CAFEPRESS
CAFEPRESS
CAFEPRESS
CAL MAINE
CAL MAINE
CAL MAINE
CALADRIUS
CALADRIUS
CALADRIUS

CALAMOS GBL DYN INCOME FUND
CALAMOS CONV & HIGH INCOME F

INC

INC

INC

FOODS INC

FOODS INC

FOODS INC
BIOSCIENCES INC
BIOSCIENCES INC
BIOSCIENCES INC

CALAMOS ASSET MGMT INC

CALAMOS ASSET MGMT INC

CALAMOS ASSET MGMT INC

CALAMOS ETFE TR

CALAMOS DYNAMIC CONV & INCOM
CALAMOS CONV OPP AND INC FD
CALAMOS GLOBAL TOTAL RETURN
CALAMOS STRATEGIC TOTL RETN

CALAMP CORP

CALAMP CORP

CALAMP CORP

CALATLANTIC GROUP INC

CALATLANTIC GROUP INC

CALATLANTIC GROUP INC

CALAVO GROWERS INC

CALAVO GROWERS INC

CALAVO GROWERS INC

CL A

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM NEW
CALL

PUT

COM

CALL

PUT

COM

COM SHS

CL A

CALL

PUT

FOCUS GROWTH
COM

SH BEN INT
COM SH BEN INT
COM SH BEN INT
COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT



Run Date:

Run Time:

CUSIP NO

129500
129500
129500
129603
129603
129603
130222
13057Q
130570
13057Q
130788
130788
130788
13089p
13089P
13089p
13100M
13100M
13100M
131193
131193
131193
13123E
13123E
13123E
13123X
13123X
13123X
131347
131347
131347
131476
131476
131476

10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
50
90
95
10
90
95
50
90
95
10
90
95
30
90
95
10
90
95

4/5/2016
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Year:

ISSUER NAME

CALERES INC

CALERES INC

CALERES INC

CALGON CARBON CORP

CALGON CARBON CORP

CALGON CARBON CORP
CALIFORNIA FIRST NTNL BANCOR
CALIFORNIA RES CORP
CALIFORNIA

RES CORP

CALIFORNIA RES CORP

CALIFORNIA WTR SVC GROUP

CALIFORNIA WTR SVC GROUP

CALIFORNIA WTR SVC GROUP
CALITHERA BIOSCIENCES INC
CALITHERA BIOSCIENCES INC
CALITHERA BIOSCIENCES INC
CALIX INC
CALIX INC
CALIX INC
CALLAWAY GOLF CO
CALLAWAY GOLFE CO
CALLAWAY GOLF CO
CALLIDUS SOFTWARE INC
CALLIDUS SOFTWARE INC
CALLIDUS SOFTWARE INC
CALLON PETE CO DEL

CALLON PETE CO DEL

CALLON PETE CO DEL

CALPINE CORP
CALPINE CORP
CALPINE CORP
CALUMET SPECIALTY PRODS PTNR
CALUMET SPECIALTY PRODS PTNR

CALUMET SPECIALTY PRODS PTNR

** List of Section 13F Securities **
2016 Qtr: 1

Page 99
IVMOO01

ISSUER DESCRIPTION STATUS
COM
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM NEW
CALL
PUT
UT LTD PARTNER
CALL
PUT



Run Date:

Run Time:

CUSIP NO

13201A
132011
132011
132011
132061
132061
132061
132061
132061
132061
132061
133034
133034
133034
133131
133131
133131
13321L
13321L
13321L
13342B
13342B
13342B
134429
134429
134429
13466Y
13466Y
13466Y
13471IN
13471IN
13471IN
136069
136069

10
10
90
95
20
30
40
50
60
80
88
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90

4/5/2016
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Year:

ISSUER NAME

CAMBIUM LEARNING GRP INC
CAMBREX CORP

CAMBREX CORP

CAMBREX CORP

CAMBRIA ETFEF TR

CAMBRIA ETE TR

CAMBRIA ETF TR

CAMBRIA ETE TR

CAMBRIA ETF TR

CAMBRIA ETF TR

CAMBRIA ETE TR

CAMDEN NATL CORP

CAMDEN NATL CORP

CAMDEN NATL CORP

CAMDEN PPTY TR

CAMDEN PPTY TR

CAMDEN PPTY TR

CAMECO CORP

CAMECO CORP

CAMECO CORP

CAMERON INTERNATIONAL CORP
CAMERON INTERNATIONAL CORP
CAMERON INTERNATIONAL CORP
CAMPBELL SOUP CO
CAMPBELL SOUP CO
CAMPBELL SOUP CO

CAMPUS CREST CMNTYS INC
CAMPUS CREST CMNTYS INC
CAMPUS CREST CMNTYS INC
CAN-FITE BIOPHARMA LTD
CAN-FITE BIOPHARMA LTD
CAN-FITE BIOPHARMA LTD

CDN IMPERIAL BK COMM TORONTO
CDN IMPERIAL BK COMM TORONTO

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM

COM

CALL

PUT

SHSHLD YIELD ETF
CAMBRIA FGN SHR
GLOBAL VALUE ETF
GLB MOMENT ETF
GLB ASSET ALLO
SOVEREIGN ETF
VALUE MOMENTUM
COM

CALL

PUT

SH BEN INT

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CALL

PUT

COM

CALL

Page 100
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STATUS

ADDED

DELETED
DELETED
DELETED



Run Date:

Run Time:

CUSIP NO

136069
136375
136375
136375
136385
136385
136385
13645T
13645T
13645T
136635
136635
136635
136635
137390
137390
137390
138006
138006
138006
138098
138098
138098
13811E
139209
139594
139594
139594
139674
139794
139794
139794
14040H
14040H

95
10
90
95
10
90
95
10
90
95
AE
10
90
95
10
90
95
30
90
95
10
90
95
10
10
10
90
95
10
10
90
95
10
90
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** List of Section 13F Securities **

Year:

ISSUER NAME

CDN IMPERIAL BK COMM TORONTO

CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN
CANADIAN

CANADIAN

NATL RY CO
NATL RY CO
NATL RY CO

NAT RES LTD

NAT RES LTD

NAT RES LTD

PAC RY LTD
PAC RY LTD
PAC RY LTD
SOLAR INC
SOLAR INC
SOLAR INC

SOLAR INC

CANCER GENETICS INC
CANCER GENETICS INC
CANCER GENETICS INC
CANON INC
CANON INC
CANON INC
CANTEL MEDICAL CORP
CANTEL MEDICAL CORP
CANTEL MEDICAL CORP

CANTERBURY PARK HOLDING CORP

CAPE BAN
CAPELLA
CAPELLA
CAPELLA
CAPITAL
CAPITAL
CAPITAL
CAPITAL
CAPITAL
CAPITAL

CORP INC

EDUCATION COMPANY
EDUCATION COMPANY
EDUCATION COMPANY
CITY BK GROUP INC
BK FINL CORP
BK FINL CORP
BK FINL CORP
ONE FINL CORP

ONE FINL CORP

2016 Qtr: 1

ISSUER DESCRIPTION
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
NOTE 4.250% 2/1
COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CALL

PUT

COM

CALL

PUT

COM

COM

COM

CALL

PUT

COM

CL A COM

CALL

PUT

COM

CALL

Page 101
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STATUS



Run Date:

Run Time:

CUSIP NO

14040H
14040H
140475
140475
140475
140501
140501
140501
14054R
14054R
14054R
14055M
14055M
14055M
140570
140573
140573
14066L
14066L
14067D
14067E
14067E
14067E
14070B
140755
140755
140755
140781
140781
140781
141337
141337
141337
141384

95
13
10
90
95
10
90
95
10
90
95
10
11
20
10
90
95
10
11
40
50
90
95
10
10
90
95
10
90
95
10
90
95
10
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Year:

ISSUER NAME
CAPITAL
CAPITAL
CAPITAL SR LIVING
CAPITAL SR LIVING
CAPITAL SR LIVING
CAPITAL SOUTHWEST
CAPITAL SOUTHWEST
CAPITAL SOUTHWEST
CAPITALA FIN CORP
CAPITALA FIN CORP
CAPITALA FIN CORP
CAPITOL
CAPITOL
CAPITOL
CAPITOL
CAPITOL
CAPITOL
CAPNIA INC
CAPNIA INC
CAPSTONE
CAPSTEAD MTG CORP
CAPSTEAD MTG CORP
CAPSTEAD MTG CORP
CAPRICOR
CARA THERAPEUTICS
CARA THERAPEUTICS

CARA THERAPEUTICS

CARBO CERAMICS INC
CARBO CERAMICS INC
CARBO CERAMICS INC

CARBONITE INC
CARBONITE INC
CARBONITE INC

ONE FINL CORP
ONE FINL CORP

CORP
CORP
CORP
CORP
CORP
CORP

FED FINL INC
FED FINL INC
FED FINL INC

TURBINE CORP

THERAPEUTICS

INC
INC
INC

** List of Section 13F Securities **

2016 Qtr: 1

ACQUISITION CORP III
ACQUISITION CORP III
ACQUISITION CORP III

INC

CARBYLAN THERAPEUTICS INC

ISSUER DESCRIPTION
PUT

*W EXP 11/14/201
CcCoM

CALL

PUT

COM

CALL

PUT

CoM

CALL

PUT

CcCoM

*W EXP 10/13/202
UNIT 99/99/9999
CcCoM

CALL

PUT

COoM

*W EXP 11/12/201
COM NEW

COM NO PAR

CALL

PUT

COoM

CcCoM

CALL

PUT

CcoM

CALL

PUT

CcoM

CALL

PUT

COoM
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Run Date:

Run Time:

CUSIP NO

14141R
14141R
14141R
14141R
14141R
14141R
14149F
14149F
14149F
14149Y
14149Y
14149Y
141590
141590
141590
14161H
14161H
14161H
14161H
141619
141619
141619
141624
141624
141624
141633
141633
141633
141665
141665
141665
14167L
14174T
142339

10
90
95
30
90
95
10
90
95
10
90
95
30
90
95
AG
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
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Year:

ISSUER NAME

CARDICA INC

CARDICA INC

CARDICA INC

CARDICA INC

CARDICA INC

CARDICA INC

CARDINAL FINL CORP

CARDINAL FINL CORP

CARDINAL FINL CORP

CARDINAL HEALTH

CARDINAL HEALTH

CARDINAL HEALTH

CARDIOME PHARMA

CARDIOME PHARMA

CARDIOME PHARMA

CARDTRONICS INC

CARDTRONICS INC

CARDTRONICS INC

CARDTRONICS INC

CARDIOVASCULAR SYS
CARDIOVASCULAR SYS

CARDIOVASCULAR SYS

CARE CAP PPTYS INC

CARE CAP PPTYS INC

CARE CAP PPTYS INC

CARE COM INC

CARE COM INC

CARE COM INC

INC
INC
INC

CORP
CORP
CORP

INC DEL
INC DEL
INC DEL

CAREER EDUCATION CORP

CAREER EDUCATION CORP

CAREER EDUCATION CORP

CAREDX INC
CARETRUST REIT INC
CARLISLE COS INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM

CALL

PUT

COM NEW

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM NO PAR

CALL
PUT
NOTE 1.000%12/0
COoM

CALL

PUT

CoM

CALL

PUT

CoM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COoM

CoM

CoM
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STATUS
DELETED
DELETED
DELETED
ADDED
ADDED
ADDED



Run Date:

Run Time:

CUSIP NO

142339
142339
14309L
14309L
14309L
143130
143130
143130
143436
143436
143436
14365C
14365C
14365C
143658
143658
143658
143785
143873
143905
143905
143905
143905
144200
144285
144285
144285
144577
144577
144577
14574X
14574X
14574X
146229

90
95
10
90
95
10
90
95
40
90
95
10
90
95
30
90
95
10
10
AM
10
90
95
10
10
90
95
10
90
95
10
90
95
10
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** List of Section 13F Securities **

Year:

ISSUER NAME

CARLISLE
CARLISLE

COS INC
COS INC

CARLYLE GROUP L P
CARLYLE GROUP L P
CARLYLE GROUP L P
CARMAX INC

CARMAX INC

CARMAX INC

CARMIKE CINEMAS INC
CARMIKE CINEMAS INC
CARMIKE CINEMAS INC

CARNIVAL
CARNIVAL
CARNIVAL
CARNIVAL
CARNIVAL
CARNIVAL
CAROLINA
CAROLINA
CARRIAGE
CARRIAGE
CARRIAGE
CARRIAGE
CAROLINA
CARPENTE
CARPENTE
CARPENTE
CARRIZO

CARRIZO

CARRIZO

CARROLS

CARROLS

CARROLS

CARTER I

PLC
PLC
PLC
CORP
CORP
CORP

BK HLDGS INC GREENS

FINL CORP NEW

SVCS INC
SVCS INC
SVCS INC

SVCS INC

TR BK LINCOLNTON NC

R TECHNOLOGY CORP
R TECHNOLOGY CORP
R TECHNOLOGY CORP
OIL & GAS INC
OIL & GAS INC
OIL & GAS INC

RESTAURANT GROUP INC
RESTAURANT GROUP INC
RESTAURANT GROUP INC

NC

2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM UTS LTD PTN
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

ADR

CALL

PUT

PATRED CTF

CALL
PUT
COM
COM
NOTE 2.750% 3/1
COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM
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Run Date:

Run Time:

CUSIP NO

146229
146229
146534
146875
147154
147154
147154
147322
147322
147322
147448
147448
147448
147528
147528
147528
14754D
14754D
14754D
147570
14808P
14808P
14808P
148411
148411
148411
148411
148435
14862Q
14862Q
14862Q
14875P
148806
148806

90
95
10
60
20
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
AF
10
90
95
10
10
90
95
10
10
90
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Year:

ISSUER NAME

CARTER INC
CARTER INC
CARTESIAN

CARVER BAN
CASCADE BA
CASCADE BA
CASCADE BA
CASCADE MI
CASCADE MI
CASCADE MI
CASELLA WA
CASELLA WA
CASELLA WA
CASEYS GEN
CASEYS GEN
CASEYS GEN
CASH AMER
CASH AMER
CASH AMER
CASI PHARM
CASS INFOR
CASS INFORI
CASS INFOR
CASTLE A M
CASTLE A M
CASTLE A M
CASTLE A M
CASTLE BRA
CASTLIGHT

CASTLIGHT

CASTLIGHT

CATABASIS

CATALENT I

CATALENT I

INC
CORP INC
NCORP
NCORP
NCORP
CROTECH INC
CROTECH INC
CROTECH INC
STE SYS INC
STE SYS INC
STE SYS INC
STORES INC
STORES INC
STORES INC
INTL INC
INTL INC
INTL INC
ACEUTICALS INC
MATION SYS INC
MATION SYS INC
MATION SYS INC

& CO

& CO

& CO

& CO
NDS INC
HEALTH INC
HEALTH INC
HEALTH INC
PHARMACEUTICALS IN
NC

NC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM

COM NEW

COM NEW

CALL
PUT

COM

CALL
PUT

CL A
CALL
PUT

COM

CALL
PUT

COM

CALL
PUT

COM

COM

CALL
PUT

NOTE 7.000%12/1
COM

CALL

PUT

COM

CL B

CALL

PUT

COM

COM

CALL
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Run Date:

Run Time:

CUSIP NO

148806
14888D
14888D
14888D
14888U
14888U
14888U
14912y
14912Y
14912y
149123
149123
149123
149150
149150
149150
149150
149205
149205
149205
149568
149568
149568
149640
149640
149640
150185
150185
150185
150602
150602
150602
150837
150837

95
10
90
95
10
90
95
20
90
95
10
90
95
10
90
95
11
10
90
95
10
90
95
10
90
95
10
90
95
20
90
95
17
50
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** List of Section 13F Securities **

Year:

ISSUER NAME

CATALENT
CATALYST
CATALYST
CATALYST
CATALYST
CATALYST
CATALYST

INC

BIOSCIENCES INC
BIOSCIENCES INC
BIOSCIENCES INC
PHARMACEUTICALS INC
PHARMACEUTICALS INC
PHARMACEUTICALS INC

CATCHMARK TIMBER TR INC

CATCHMARK TIMBER TR INC

CATCHMARK TIMBER TR INC

CATERPILLAR INC DEL
CATERPILLAR INC DEL
CATERPILLAR INC DEL

CATHAY
CATHAY
CATHAY
CATHAY

GEN BANCORP
GEN BANCORP
GEN BANCORP
GEN BANCORP

CATO CORP NEW

CATO CORP NEW

CATO CORP NEW

CAVCO INDS
CAVCO INDS
CAVCO INDS

INC DEL
INC DEL
INC DEL

CAVIUM INC

CAVIUM INC

CAVIUM INC

CEDAR
CEDAR
CEDAR
CEDAR
CEDAR
CEDAR

REALTY
REALTY
REALTY

FAIR L P
FAIR L P
FAIR L P

TRUST INC
TRUST INC
TRUST INC

CEL SCI CORP

CEL SCI CORP

2016 Qtr: 1

ISSUER DESCRIPTION
PUT

COM

CALL

PUT

COM

CALL

PUT

CL A

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

*W EXP 12/05/201
CL A

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

DEPOSITRY UNIT
CALL

PUT

COM NEW

CALL

PUT

*W EXP 10/11/201
COM PAR $0.01
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Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 107
Run Time: 8:54 Year: 2016 Qtr:1 IVM001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
150838 10 0 * CELADON GROUP INC COM

150838 90 0 CELADON GROUP INC CALL

150838 95 0 CELADON GROUP INC PUT

150870 10 3 * CELANESE CORP DEL COM SER A

150870 90 3 CELANESE CORP DEL CALL

150870 95 3 CELANESE CORP DEL PUT

15089R 10 2 * CELATOR PHARMACEUTICALS INC COM

15089R 90 2 CELATOR PHARMACEUTICALS INC CALL

15089R 95 2 CELATOR PHARMACEUTICALS INC PUT

15101Q 10 8 * CELESTICA INC SUB VTG SHS

15101Q 90 8 CELESTICA INC CALL

15101Q 95 8 CELESTICA INC PUT

151020 10 4 * CELGENE CORP CoM

151020 90 4 CELGENE CORP CALL

151020 95 4 CELGENE CORP PUT

151020 11 2 CELGENE CORP RIGHT 12/31/2030

151178 10 3 * CELLDEX THERAPEUTICS INC NEW COM

151178 90 3 CELLDEX THERAPEUTICS INC NEW CALL

15117B 95 3 CELLDEX THERAPEUTICS INC NEW PUT

151178 10 7 * CELLADON CORP COM DELETED
151178 90 7 CELLADON CORP CALL DELETED
15117E 95 7 CELLADON CORP PUT DELETED
15117F 11 2 CELLECTAR BIOSCIENCES INC *W EXP 08/19/201 DELETED
15117F 12 0 CELLECTAR BIOSCIENCES INC *W EXP 08/20/201 ADDED
15117F 20 3 CELLECTAR BIOSCIENCES INC COM NEW DELETED
15117F 30 2 CELLECTAR BIOSCIENCES INC CoM ADDED
15117K 10 3 CELLECTIS S A SPONSORED ADS

15117N 40 4 * CELSION CORPORATION COM PAR $0.01

15117N 90 4 CELSION CORPORATION CALL

15117N 95 4 CELSION CORPORATION PUT

15117P 10 2 * CELLULAR BIOMEDICINE GROUP I COM NEW

15117P 90 2 CELLULAR BIOMEDICINE GROUP I  CALL

15117p 95 2 CELLULAR BIOMEDICINE GROUP I  PUT

151205 20 0 CELYAD SA ADR



Run Date:

Run Time:

CUSIP NO

15126Q
151290
151290
151290
151290
151290
151290
15130G
151300
151300
15130J
15132H
15135B
15135B
15135B
151350
151350
151350
151461
15189T
15189T
15189T
15201P
15201p
15201P
15234Q
152340
152340Q
15234Q
15234Q
15234Q
153436
15346Q
153501

10
BB
BC
BR
88
90
95
30
10
90
95
10
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
20
90
95
10
20
10
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Year:

ISSUER NAME
CEMENTOS PACASMAYO

CEMEX SAB DE CV

CEMEX SAB DE CV

CEMEX SAB DE CV

CEMEX SAB DE CV

CEMEX SAB DE CV

CEMEX SAB DE CV
CEMTREX INC
CEMPRA INC
CEMPRA INC
CEMPRA INC
CENCOSUD S A
CENTENE CORP DEL
CENTENE CORP DEL
CENTENE CORP DEL
CENOVUS ENERGY INC
CENOVUS ENERGY INC
CENOVUS ENERGY INC
CENTER COAST MLP &
CENTERPOINT ENERGY
CENTERPOINT ENERGY

CENTERPOINT ENERGY

S A A

INFRSTR F
INC
INC
INC

CENTERSTATE
CENTERSTATE
CENTERSTATE

BANKS INC
BANKS INC
BANKS INC

CENTRAIS ELETRICAS

CENTRAIS ELETRICAS
CENTRAIS ELETRICAS
CENTRAIS ELETRICAS
CENTRAIS ELETRICAS
CENTRAIS ELETRICAS
CENTRAL EUR RUSS &
CENTRAL FED CORP

CENTRAL FD CDA LTD

BRASILEIR
BRASILEIR
BRASILEIR
BRASILEIR
BRASILEIR
BRASILEIR
TURK FD I

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION

SPON ADR REP 5

NOTE 3.250% 3/1
NOTE 3.750% 3/1
NOTE 3.720% 3/1

SPON ADR NEW
CALL

PUT

COM PAR $.001
COM

CALL

PUT

SPONSORED ADS
COM

CALL

PUT

COM

CALL

PUT

COM SHS

COM

CALL

PUT

COM

CALL

PUT

SPON ADR PFD B
CALL

PUT

SPONSORED ADR
CALL

PUT

COM

COM NEW

CL A
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Run Date:

Run Time:

CUSIP NO

153527
153527
153527
153527
153527
153527
153546
154760
154760
154760
155123
155685
155685
155685
15643B
156430
156431
156431
156431
156432
156492
156492
156492
156504
156504
156504
15670R
15670R
15670R
15670R
156708
156708
156708
156700

10
90
95
20
90
95
10
40
90
95
10
10
90
95
20
10
10
90
95
10
10
90
95
30
90
95
AC
10
90
95
10
90
95
10

4/5/2016
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** List of Section 13F Securities **

Year:

ISSUER NAME

CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRAL
CENTRUE
CENTRUS
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CENTURY
CEPHEID
CEPHEID
CEPHEID
CEPHEID

GARDEN & PET CO

GARDEN & PET CO
GARDEN & PET CO
GARDEN & PET CO
GARDEN & PET CO
GARDEN & PET CO
GOLDTRUST

PAC FINL CORP

PAC FINL CORP

PAC FINL CORP

SECS CORP

VALLEY CMNTY BANCORP
VALLEY CMNTY BANCORP
VALLEY CMNTY BANCORP
FINL CORP NEW

ENERGY CORP

ALUM CO
ALUM CO
ALUM CO
BANCORP INC MASS
CASINOS INC
CASINOS INC
CASINOS INC
CMNTYS INC
CMNTYS INC

CMNTYS INC

CENVEO INC

CENVEO INC

CENVEO INC

CENTURYLINK INC

2016 Qtr: 1

ISSUER DESCRIPTION
COM

CALL

PUT

CL A NON-VTG

CALL

PUT

TR UNIT

COM NEW

CALL

PUT

COM

COM

CALL

PUT

COM NEW

CL A
COM

CALL
PUT

CL A NON VTG
COM

CALL
PUT

COM

CALL
PUT

DBCV 1.250% 2/0
COM

CALL

PUT

COM

CALL

PUT

COM
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Run Date:

Run Time:

CUSIP NO

156700
156700
15671B
15671L
15671L
15671L
156773
156782
156782
156782
15708Q
157080
15708Q
157085
157085
157085
157131
157131
157210
157210
157210
15870P
15911M
15911M
15911M
159179
159179
159179
15930P
15930P
159765
159765
159765
159864

90
95
AJ
10
11
12
40
10
90
95
10
90
95
10
90
95
10
20
10
90
95
30
10
90
95
10
90
95
13
40
10
90
95
10

4/5/2016
8:54

~ o o o b~ PO O O N 9 9 9 oo o N W R PR oo oD b O O 9 0w O o o

Year:

ISSUER NAME
CENTURYLINK INC
CENTURYLINK INC

CENVEO CORP

CERECOR INC

CERECOR INC

CERECOR INC

CERES INC

CERNER CORP

CERNER CORP

CERNER CORP

CERULEAN PHARMA INC
CERULEAN PHARMA INC
CERULEAN PHARMA INC
CERUS CORP

CERUS CORP

CERUS CORP

CESCA THERAPEUTICS INC
CESCA THERAPEUTICS INC
CEVA INC

CEVA INC

CEVA INC

CHAMPIONS ONCOLOGY INC
CHANGYOU COM LTD
CHANGYOU COM LTD
CHANGYOU COM LTD
CHANNELADVISOR CORP
CHANNELADVISOR CORP
CHANNELADVISOR CORP
CHANTICLEER HLDGS INC
CHANTICLEER HLDGS INC
CHARLES & COLVARD LTD
CHARLES & COLVARD LTD
CHARLES & COLVARD LTD
CHARLES RIV LABS INTL INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL
PUT
NOTE 7.000% 5/1
COM

*W EXP 10/20/201
*W EXP 04/20/201
COM NEW

CoM

CALL

PUT

CoM

CALL

PUT

COM

CALL

PUT

COoM

COM NEW

COM

CALL

PUT

COM NEW

ADS REP CL A
CALL

PUT

COM

CALL

PUT

*W EXP 06/11/201
COM PAR $.0001 N
COM

CALL

PUT

CoM
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Run Date:

Run Time:

CUSIP NO

159864
159864
16115Q
16115Q
16115Q
16115Q
16117M
16117M
16117M
16122wW
16122W
16122wW
16150R
16208T
16208T
16208T
162825
162825
162825
163072
163072
163072
163075
163075
163075
163086
163086
163086
163092
163092
163092
163572
16359R
16359R

90
95
AC
30
90
95
30
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
20
10
90

4/5/2016

8:54
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Year:

ISSUER NAME

CHARLES RIV LABS INTL INC
CHARLES RIV LABS INTL INC

CHART INDS INC

CHART INDS INC

CHART INDS INC

CHART INDS INC

CHARTER COMMUNICATIONS INC D
CHARTER COMMUNICATIONS INC D
CHARTER COMMUNICATIONS INC D

CHARTER FINL CORP MD

CHARTER FINL CORP MD

CHARTER FINL CORP MD

CHASE CORP

CHATHAM LODGING TR
CHATHAM LODGING TR
CHATHAM LODGING TR
CHECKPOINT SYS INC
CHECKPOINT SYS INC
CHECKPOINT SYS INC
CHEESECAKE FACTORY
CHEESECAKE FACTORY
CHEESECAKE FACTORY
CHEETAH MOBILE INC
CHEETAH MOBILE INC
CHEETAH MOBILE INC
CHEFS WHSE INC
CHEFS WHSE INC
CHEFS WHSE INC
CHEGG INC
CHEGG INC

CHEGG INC

INC
INC
INC

CHEMBIO DIAGNOSTICS INC

CHEMED CORP NEW
CHEMED CORP NEW

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL
PUT
NOTE 2.000% 8/0
COM PAR $0.01
CALL

PUT

CL A NEW

CALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT

COoM

CALL

PUT

CoM

CALL

PUT

ADR

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM NEW

CoM

CALL
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Run Date:

Run Time:

CUSIP NO

16359R
163731
163731
163731
16383L
16383L
16383L
163851
163851
163851
163893
163893
163893
164024
164110
164110Q
16411Q
16411R
16411R
16411R
16411R
16411wW
16411wW
l6411w
16444H
16444H
16444H
164651
165167
165167
165167
165167
165167
165167

95
10
90
95
10
90
95
10
90
95
20
90
95
10
10
90
95
AG
20
90
95
10
90
95
10
90
95
10
BW
BZ
CA
CB
10
90

4/5/2016
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Year:

ISSUER NAME
CHEMED CORP NEW
CHEMICAL FINL CORP
CHEMICAL FINL CORP
CHEMICAL FINL CORP

CHEMOCENTRYX INC

CHEMOCENTRYX INC

CHEMOCENTRYX INC

CHEMOURS
CHEMOURS
CHEMOURS
CHEMTURA
CHEMTURA
CHEMTURA

CO
CO
Cco
CORP
CORP
CORP

CHEMUNG FINL CORP

CHENIERE
CHENIERE
CHENIERE
CHENIERE
CHENIERE
CHENIERE
CHENIERE
CHENIERE
CHENIERE
CHENIERE
CHEROKEE
CHEROKEE
CHEROKEE

CHERRY HILL MTG INVT CORP
CHESAPEAKE
CHESAPEAKE
CHESAPEAKE
CHESAPEAKE
CHESAPEAKE
CHESAPEAKE

ENERGY
ENERGY
ENERGY
ENERGY
ENERGY
ENERGY
ENERGY
ENERGY
ENERGY
ENERGY
INC DEL
INC DEL
INC DEL

ENERGY
ENERGY
ENERGY
ENERGY
ENERGY
ENERGY

PARTNERS
PARTNERS
PARTNERS
INC

INC

INC

INC
PTNRS LP
PTNRS LP
PTNRS LP
NEW

NEW

NEW

CORP
CORP
CORP
CORP
CORP
CORP

LP
LP
LP

HLD
HLD
HLD

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM NEW

CALL

PUT

COM

COM UNIT

CALL
PUT
NOTE 4.250% 3/1
COM NEW

CALL

PUT

COM REP LLC IN
CALL
PUT
COM
CALL
PUT
COM
NOTE .750%11/1
5/1
5/1
.250%12/1

NOTE .500%

NOTE .500%

NN

NOTE
COM
CALL
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Run Date:

Run Time:

CUSIP NO

165167
165167
165185
165185
165185
165240
165240
165240
165303
165303
165303
166764
166764
166764
16677X
16706W
167250
167250
167250
168088
168565
168615
168615
168615
16890T
16890T
16890T
168905
168905
168905
16891K
168913
168913
168913

95
84
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
90
95
10
10
10
90
95
10
90
95
10
90
95
10
10
90
95

4/5/2016

8:54
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Year:

ISSUER NAME

CHESAPEAKE
CHESAPEAKE

ENERGY CORP
ENERGY CORP

CHESAPEAKE GRANITE WASH TR

CHESAPEAKE GRANITE WASH TR

CHESAPEAKE GRANITE WASH TR

CHESAPEAKE
CHESAPEAKE
CHESAPEAKE
CHESAPEAKE
CHESAPEAKE
CHESAPEAKE

LODGING TR
LODGING TR
LODGING TR
UTILS CORP
UTILS CORP
UTILS CORP

CHEVRON CORP NEW

CHEVRON CORP NEW
CHEVRON CORP NEW
CHEVIOT FINL CORP NEW
CHIASMA INC
CHICAGO BRIDGE & IRON CO N V
CHICAGO BRIDGE & IRON CO N V
CHICAGO BRIDGE & IRON CO N V
CHICAGO RIVET & MACH CO
CHICOPEE BANCORP INC
CHICOS FAS INC

CHICOS FAS INC

CHICOS FAS INC

CHINA NEW
CHINA NEW
CHINA NEW
CHILDRENS
CHILDRENS
CHILDRENS
CHINA COML

BORUN CORP
BORUN CORP
BORUN CORP
PL INC

PL INC

PL INC

CR INC

CHINA RECYCLING ENERGY CORP
CHINA RECYCLING ENERGY CORP
CHINA RECYCLING ENERGY CORP

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT

PFD CONV
COM SH BEN INT
CALL

PUT

SH BEN INT
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

COM

COM

CALL

PUT

COM

COM

COM

CALL

PUT

ADR

CALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT
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Run Date:

Run Time:

CUSIP NO

169340Q
16934Q
169340
16934W
16934w
16934wW
16936J
16936R
16936R
16936R
16936Y
16936Y
16936Y
169365
16937R
16937R
16937R
169373
169373
169373
169379
169379
169379
16938C
16938C
16938C
16938G
16938G
16938G
16939P
16939P
16939P
16939V
16939V

20
90
95
10
90
95
20
10
90
95
20
90
95
20
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
20
90

4/5/2016
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Year:

ISSUER NAME

CHIMERA INVT CORP
CHIMERA INVT CORP
CHIMERA INVT CORP

** List of Section 13F Securities **

2016 Qtr: 1

CHIMERIX INC

CHIMERIX INC

CHIMERIX INC

CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA
CHINA

AUTO LOGISTICS INC

AUTOMOTIVE SYS INC
AUTOMOTIVE SYS INC
AUTOMOTIVE SYS INC
BAK BATTERY INC
BAK BATTERY INC
BAK BATTERY INC
ADVANCED CONSTR
EASTN AIRLS LTD
EASTN AIRLS LTD
EASTN AIRLS LTD
FD INC

FD INC

FD INC

FIN ONLINE CO LTD
FIN ONLINE CO LTD
FIN ONLINE CO LTD
BIOLOGIC PRODS INC
BIOLOGIC PRODS INC
BIOLOGIC PRODS INC
DIGITAL TV HLDG CO
DIGITAL TV HLDG CO
DIGITAL TV HLDG CO
LIFE INS CO LTD
LIFE INS CO LTD
LIFE INS CO LTD
HOUSING & LAND DEV

HOUSING & LAND DEV

MATLS

LTD
LTD
LTD

INC

INC

ISSUER DESCRIPTION
COM NEW

CALL

PUT

COM

CALL

PUT

COM NEW

COM

CALL

PUT

COM NEW

CALL

PUT

COM NEW

SPON ADR CL H
CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CALL

PUT

SPON ADR REP H
CALL

PUT

COM NEW

CALL
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Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 115

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
16939V 95 2 CHINA HOUSING & LAND DEV INC PUT DELETED
169409 10 9 * CHINA SOUTHN AIRLS LTD SPON ADR CL H

169409 90 9 CHINA SOUTHN AIRLS LTD CALL

169409 95 9 CHINA SOUTHN AIRLS LTD PUT

16941M 10 9 * CHINA MOBILE LIMITED SPONSORED ADR

16941M 90 9 CHINA MOBILE LIMITED CALL

16941M 95 9 CHINA MOBILE LIMITED PUT

16941R 10 8 * CHINA PETE & CHEM CORP SPON ADR H SHS

16941R 90 8 CHINA PETE & CHEM CORP CALL

16941R 95 8 CHINA PETE & CHEM CORP PUT

16941T 10 4 CHINA PHARMA HLDGS INC COM

16942X 30 2 * CHINA SUNERGY CO LTD SPONSORED ADR NE DELETED
16942X 90 2 CHINA SUNERGY CO LTD CALL DELETED
16942X 95 2 CHINA SUNERGY CO LTD PUT DELETED
169424 10 8 * CHINA TECHFAITH WIRLS COMM T SPONSORED ADR DELETED
169424 90 8 CHINA TECHFAITH WIRLS COMM T CALL DELETED
169424 95 8 CHINA TECHFAITH WIRLS COMM T PUT DELETED
169424 20 7 CHINA TECHFAITH WIRLS COMM T SPON ADR NEW ADDED
169426 10 3 * CHINA TELECOM CORP LTD SPON ADR H SHS

169426 90 3 CHINA TELECOM CORP LTD CALL

169426 95 3 CHINA TELECOM CORP LTD PUT

16943C 10 9 * CHINA NEPSTAR CHAIN DRUGSTOR SPONSORED ADR

16943C 90 9 CHINA NEPSTAR CHAIN DRUGSTOR CALL

16943C 95 9 CHINA NEPSTAR CHAIN DRUGSTOR PUT

16943W 10 5 * CHINA GREEN AGRICULTURE INC COM

16943W 90 5 CHINA GREEN AGRICULTURE INC CALL

16943W 95 5 CHINA GREEN AGRICULTURE INC PUT

16944wWw 10 4 * CHINA DISTANCE ED HLDGS LTD SPONS ADR

16944wW 90 4 CHINA DISTANCE ED HLDGS LTD CALL

16944wW 95 4 CHINA DISTANCE ED HLDGS LTD PUT

16945D 30 3 CHINA YIDA HOLDINGS CO COM PAR $0.0001

16945R 10 4 * CHINA UNICOM (HONG KONG) LTD SPONSORED ADR

16945R 90 4 CHINA UNICOM (HONG KONG) LTD CALL

16945R 95 4 CHINA UNICOM (HONG KONG) LTD PUT



Run Date:

Run Time:

CUSIP NO

16948F
16948F
16948F
16948W
16949A
16949H
16949N
16949N
16949N
16950M
16950M
16950M
16950W
16951C
16951C
16951C
16951E
16951E
16951E
169656
169656
169656
169905
169905
169905
171046
171046
171046
171232
171232
171232
171330
171330
171330

10
90
95
10
20
10
10
90
95
10
90
95
11
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
50
90
95

4/5/2016
8:54
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Year:

ISSUER NAME

CHINA XD PLASTICS CO
CHINA XD PLASTICS CO
CHINA XD PLASTICS CO
CHINA HGS REAL ESTAT
CHINA JO-JO DRUGSTOR
CHINANET ONLINE HLDG
CHINA LODGING GROUP

CHINA LODGING GROUP

CHINA LODGING GROUP

CHINACACHE INTL HLDG
CHINACACHE INTL HLDG
CHINACACHE INTL HLDG
CHINA XINIYA FASHION
CHINA MING YANG WIND
CHINA MING YANG WIND
CHINA MING YANG WIND
CHINA ZENIX AUTO INT
CHINA ZENIX AUTO INT
CHINA ZENIX AUTO INT
CHIPOTLE MEXICAN GRI
CHIPOTLE MEXICAN GRI
CHIPOTLE MEXICAN GRI

LTD
LTD
LTD
E INC
ES INC
S INC
LTD
LTD
LTD
LTD
LTD
LTD
LTD
PWR GRO
PWR GRO
PWR GRO
L LTD
L LTD
L LTD
LL INC
LL INC
LL INC

CHOICE HOTELS INTL INC

CHOICE HOTELS INTL INC

CHOICE HOTELS INTL INC

CHRISTOPHER & BANKS
CHRISTOPHER & BANKS
CHRISTOPHER & BANKS
CHUBB CORP
CHUBB CORP
CHUBB CORP
CHUNGHWA TELECOM CO
CHUNGHWA TELECOM CO
CHUNGHWA TELECOM CO

CORP
CORP
CORP

LTD
LTD
LTD

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM

CALL

PUT

COM

COM NEW

COM

SPONSORED ADR
CALL

PUT

SPON ADR

CALL

PUT

SPONSRD ADR NEW
SPONSORED ADR
CALL

PUT

ADS

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SPON ADR NEW11l
CALL

PUT
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Run Date:

Run Time:

CUSIP NO

171340
171340
171340
171484
171484
171484
171604
171604
171604
17163B
17163B
17163B
171757
171779
171779
171779
171779
171779
171779
171798
171798
171798
171871
171871
171871
171871
172062
172062
172062
172406
17243V
17243V
17243V
172464

10
90
95
10
90
95
10
90
95
10
90
95
10
AD
AE
AK
30
90
95
10
90
95
10
90
95
40
10
90
95
10
10
90
95
10
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ISSUER NAME

CHURCH & DWIGHT

CHURCH & DWIGHT

CHURCH & DWIGHT

CHURCHILL DOWNS

CHURCHILL DOWNS

CHURCHILL DOWNS

CHUYS
CHUYS
CHUYS
CIBER INC
CIBER INC

CIBER INC

HLDGS INC
HLDGS INC
HLDGS INC

Year:

INC
INC
INC
INC
INC
INC

CIDARA THERAPEUTICS INC

CIENA CORP
CIENA CORP
CIENA CORP
CIENA CORP
CIENA CORP
CIENA CORP

CIMAREX ENERGY CO
CIMAREX ENERGY CO
CIMAREX ENERGY CO

CINCINNATI
CINCINNATI
CINCINNATI
CINCINNATI
CINCINNATI
CINCINNATI
CINCINNATI

BELL
BELL
BELL
BELL
FINL
FINL
FINL

CINEDIGM CORP

INC NEW
INC NEW
INC NEW
INC NEW
CORP
CORP
CORP

CINEMARK HOLDINGS INC

CINEMARK HOLDINGS INC

CINEMARK HOLDINGS INC

CINER RES LP

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CcCoM

CALL
PUT

CoM

CALL
PUT

CoM

CALL
PUT

CcCoM

CALL
PUT

CcCoM

DEBT 0.875% 6/1
6/1
4.000%12/1
COM NEW

NOTE 0.875%

DEBT

CALL
PUT

CoM

CALL

PUT

CcCoM

CALL

PUT

PFD CV DEP1/20
COM

CALL

PUT

CcCoM

COM

CALL

PUT

COM UNIT LTD
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Run Date:

Run Time:

CUSIP NO

17253X
17273K
17273K
17273K
17275R
17275R
17275R
172755
172755
172755
172908
172908
172908
172922
172922
172922
172967
172967
172967
172967
17306X
17306X
17306X
17318Q
17321F
17322H
174610
174610
174610
17462Q
174715
174740
174740
174740

10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
22
42
90
95
10
90
95
47
20
14
10
90
95
10
10
10
90
95
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Year:

ISSUER NAME

CIPHER PHARMACEUTICALS INC

CIRCOR INTL INC

CIRCOR INTL INC

CIRCOR INTL INC

CISCO SYS INC

CISCO SYS INC

CISCO SYS INC

CIRRUS LOGIC INC
CIRRUS LOGIC INC
CIRRUS LOGIC INC
CINTAS CORP

CINTAS CORP

CINTAS CORP

CITIZENS & NORTHN CORP
CITIZENS & NORTHN CORP
CITIZENS & NORTHN CORP
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC

CITI TRENDS INC

CITI TRENDS INC

CITI TRENDS INC
CITIGROUP INC NEW
CITIGROUP INC NEW
CITIGROUP INC NEW
CITIZENS FINL GROUP INC
CITIZENS FINL GROUP INC
CITIZENS FINL GROUP INC
CITIZENS FIRST CORP
CITIZENS HLDG CO MISS
CITIZENS INC

CITIZENS INC

CITIZENS INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

*W EXP 01/04/201
COM NEW

CALL

PUT

COM

CALL

PUT

ETN CITI VOL 20
CTRAKS ETN MILLR
HOW STRAT DIV
COM

CALL

PUT

COM

COM

CL A

CALL

PUT
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Run Date:

Run Time:

CUSIP NO

174903
177376
177376
177376
177376
177835
177835
177835
178587
17878Y
17878Y
17878Y
178867
178867
17887R
17887R
17887R
179895
179895
179895
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M

10
AD
10
90
95
10
90
95
10
10
90
95
10
20
10
90
95
10
90
95
10
90
95
17
18
19
20
90
95
21
22
23
24
25

4/5/2016
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** List of Section 13F Securities **
2016 Qtr: 1

Year:

ISSUER NAME

CITIZENS CMNTY BANCORP INC M

CITRIX S
CITRIX S
CITRIX S
CITRIX S

YS INC
YS INC
YS INC
YS INC

CITY HLDG CO

CITY HLDG CO

CITY HLDG CO

CITY OFFICE REIT INC

CIVEO CORP CDA

CIVEO CORP CDA

CIVEO CORP CDA

CIVISTA
CIVISTA
CIVITAS
CIVITAS
CIVITAS
CLARCOR
CLARCOR
CLARCOR
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE

BANCSHARES INC
BANCSHARES INC
SOLUTIONS INC
SOLUTIONS INC
SOLUTIONS INC
INC

INC

INC

EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD
EXCHANGE TRD

FD
FD
FD
FD
EFD
EFD
FD
EFD
FD
FD
EFD
FD
FD
FD

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

ISSUER DESCRIPTION
COM

NOTE 0.500% 4/1
COM

CALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT

COM NO PAR
6.50% PFD SER B
COM

CALL

PUT

COM

CALL

PUT

GUGG BRIC ETF
CALL

PUT

GUGGENHEIM ETF
GUGENHIM 2023
GUGENHIM 2025
GUGG INSDR SENT
CALL

PUT

2022 HG YLD CB
2021 HG YLD CB
2024 CORP BOND
2023 CORP BOND
GUGG BULSH 2022
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Run Date:

Run Time:

CUSIP NO

18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
18383M
183830
183830
183830
183830

26
30
90
95
36
37
38
39
41
47
50
90
95
51
52
53
54
55
60
90
95
61
90
95
65
72
86
87
90
95
13
90
95
50

4/5/2016
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** List of Section 13F Securities **

Year:

ISSUER NAME

CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE
CLAYMORE

EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE

TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD
TRD

2016 Qtr: 1

FD
FD
EFD
FD
FD
FD
FD
FD
EFD
FD
FD
FD
EFD
FD
EFD
EFD
FD
FD
FD
FD
FD
FD
FD
FD
EFD
EFD
FD
EFD
FD
FD
EFD
FD
FD
FD

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

ISSUER DESCRIPTION
GUGG BULSH 2021
WILSHIRE MCRO CP
CALL

PUT

GUG BUL 2020 HY
GUG BUL 2019 HY
GUG BLT2018 HY
GUG BLT2017 HY
GUG BLT2016 HY
WLSHR US REIT
GUG MULTI ASSET
CALL

PUT

GUG BULL2020 E
GUG BULL2019 E
GUG BULL2018 E
GUGG CRP BD 2017
GUGG CRP BD 2016
GUGG SPINOFF ETF
CALL

PUT

GUG RAYM JAMES S
CALL

PUT

GUGG ENH SHT DUR
GUG MIDCAP CORE
GUG S&PG DIV OPP
GUGGEN DEFN EQTY
CALL

PUT

GUGG CHN TECH
CALL

PUT

GUGG S&P GBL WTR
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Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 121

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
183830 90 7 CLAYMORE EXCHANGE TRD FD TR CALL

183830 95 7 CLAYMORE EXCHANGE TRD FD TR PUT

183830 60 6 CLAYMORE EXCHANGE TRD FD TR GUGG CA ENRG INC
183830 72 1 CLAYMORE EXCHANGE TRD FD TR GUGG HIGH INCM
183830 73 9 * CLAYMORE EXCHANGE TRD FD TR GUGGENHEIM SOLAR
183830 90 9 CLAYMORE EXCHANGE TRD FD TR CALL

183830 95 9 CLAYMORE EXCHANGE TRD FD TR PUT

183830 79 6 * CLAYMORE EXCHANGE TRD FD TR GUGG SHIPPNG ETF
18383Q 90 o CLAYMORE EXCHANGE TRD FD TR CALL

183830 95 ¢ CLAYMORE EXCHANGE TRD FD TR PUT

183830 80 4 CLAYMORE EXCHANGE TRD FD TR GUG INTL MLT ASS
183830 83 8 * CLAYMORE EXCHANGE TRD FD TR GUGG FRNTR MKT
183830 90 8 CLAYMORE EXCHANGE TRD FD TR CALL

183830 95 8 CLAYMORE EXCHANGE TRD FD TR PUT

183830 85 3 * CLAYMORE EXCHANGE TRD FD TR GUGG CHN SML CAP
183830 90 3 CLAYMORE EXCHANGE TRD FD TR CALL

183830 95 3 CLAYMORE EXCHANGE TRD FD TR PUT

183830 86 1 * CLAYMORE EXCHANGE TRD FD TR GUGG CHN RL EST
183830 90 1 CLAYMORE EXCHANGE TRD FD TR CALL

183830 95 1 CLAYMORE EXCHANGE TRD FD TR PUT

183830 87 9 CLAYMORE EXCHANGE TRD FD TR GUGG TIMBER ETF
18385P 10 1 * CLAYMORE EXCHANGE-TRD FD TR GUGG CHINA ALLCP
18385P 90 1 CLAYMORE EXCHANGE-TRD FD TR CALL

18385P 95 1 CLAYMORE EXCHANGE-TRD FD TR PUT

18385P 20 O CLAYMORE EXCHANGE-TRD FD TR GUGG EM RL EST
18385P 70 5 CLAYMORE EXCHANGE-TRD FD TR GUGGENHEIM ETF ADDED
18449C 40 1 CLEAN DIESEL TECHNOLOGIES IN COM PAR $.01
184496 10 7 * CLEAN HARBORS INC COM

184496 90 7 CLEAN HARBORS INC CALL

184496 95 7 CLEAN HARBORS INC PUT

184499 10 1 * CLEAN ENERGY FUELS CORP COM

184499 90 1 CLEAN ENERGY FUELS CORP CALL

184499 95 1 CLEAN ENERGY FUELS CORP PUT

18451C 10 9 * CLEAR CHANNEL OUTDOOR HLDGS CL A



Run Date:

Run Time:

CUSIP NO

18451C
18451C
18451N
18469P
18469Q
184691
184692
18482Pp
18482P
18482p
18506U
185064
185064
185064
18538R
18538R
18538R
185860
185860
185860
18683K
18683K
18683K
186873
186873
186873
189054
189054
189054
189110
189110
189110
18913Y
18914cC

90
95
20
10
10
10
10
10
90
95
10
10
90
95
10
90
95
20
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10

4/5/2016
8:54
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** List of Section 13F Securities **

Year: 2016 OQtr:1

ISSUER NAME

CLEAR CHANNEL OUTDOOR HLDGS
CLEAR CHANNEL OUTDOOR HLDGS
CLEANTECH SOLUTIONS INTL INC
CLEARBRIDGE ENERGY MLP OPP F
CLEARBRIDGE ENERGY MLP TR FD
CLEARBRIDGE AMERN ENERG MLP
CLEARBRIDGE ENERGY MLP FD IN
CLEARFIELD INC

CLEARFIELD INC

CLEARFIELD INC

CLEARONE INC

CLEARSIGN COMBUSTION CORP
CLEARSIGN COMBUSTION CORP
CLEARSIGN COMBUSTION CORP
CLEARWATER PAPER CORP
CLEARWATER PAPER CORP
CLEARWATER PAPER CORP
CLEVELAND BIOLABS INC
CLEVELAND BIOLABS INC
CLEVELAND BIOLABS INC

CLIFFS NAT RES INC

CLIFFS NAT RES INC

CLIFFS NAT RES INC

CLIFTON BANCORP INC

CLIFTON BANCORP INC

CLIFTON BANCORP INC

CLOROX CO DEL

CLOROX CO DEL

CLOROX CO DEL

CLOUD PEAK ENERGY INC

CLOUD PEAK ENERGY INC

CLOUD PEAK ENERGY INC

CLOUGH GLOBAL ALLOCATION FD
CLOUGH GLOBAL EQUITY FD

ISSUER DESCRIPTION
CALL
PUT
COM NEW
COM
COM
COM
COM
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
COM NEW
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
COM
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Run Date:

Run Time:

CUSIP NO

18914E
189464
189464
189464
189464
18948M
18948M
18948M
189754
189754
189754
18976M
18976M
18976M
190632
19075F
19075F
19075F
19075F
19075F
190897
190897
190897
191098
191216
191216
191216
19122T
19122T
19122T
191241
191241
191241
192000

10
AB
10
90
95
10
90
95
10
90
95
10
90
95
10
AA
AB
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
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** List of Section 13F Securities **

Year: 2016 OQtr:1
ISSUER NAME ISSUER DESCRIPTION
CLOUGH GLOBAL OPPORTUNITIES SH BEN INT
CLOVIS ONCOLOGY INC NOTE 2.500% 9/1
CLOVIS ONCOLOGY INC CoM
CLOVIS ONCOLOGY INC CALL
CLOVIS ONCOLOGY INC PUT
CLUBCORP HLDGS INC COM
CLUBCORP HLDGS INC CALL
CLUBCORP HLDGS INC PUT
COACH INC COM
COACH INC CALL
COACH INC PUT
CNINSURE INC SPONSORED ADR
CNINSURE INC CALL
CNINSURE INC PUT
COASTWAY BANCORP INC COM
COBALT INTL ENERGY INC NOTE 2.625%12/0
COBALT INTL ENERGY INC NOTE 3.125% 5/1
COBALT INTL ENERGY INC COM
COBALT INTL ENERGY INC CALL
COBALT INTL ENERGY INC PUT
COBIZ FINANCIAL INC COM
COBIZ FINANCIAL INC CALL
COBIZ FINANCIAL INC PUT
COCA COLA BOTTLING CO CONS COM
COCA COLA CO COM
COCA COLA CO CALL
COCA COLA CO PUT
COCA COLA ENTERPRISES INC NE COM
COCA COLA ENTERPRISES INC NE CALL
COCA COLA ENTERPRISES INC NE PUT
COCA COLA FEMSA S A B DE C V SPON ADR REP L
COCA COLA FEMSA S A B DE C V  CALL
COCA COLA FEMSA S A B DE C V  PUT
CODE REBEL CORP COM
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Run Date:

Run Time:

CUSIP NO

192005
192005
192005
192025
192108
192108
192108
192108
192176
19239v
19239V
19239V
192422
192422
192422
19243A
19243A
19243A
192446
192446
192446
19247A
19247A
19247A
19247L
19247R
19247X
192479
192479
192479
19248A
19248C
19248M
19248P

10
90
95
10
AR
50
90
95
10
30
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
10
90
95
10
10
10
10
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ISSUER NAME
CODEXIS INC
CODEXIS INC
CODEXIS INC
CODORUS
COEUR MNG INC
COEUR MNG INC
COEUR MNG INC
COEUR MNG INC
COFFEE
COGENT
COGENT
COGENT
COGNEX CORP
COGNEX CORP

COGNEX CORP

Year:

VY BANCORP INC

HLDGS INC

COMMUNICATIONS HLDGS
COMMUNICATIONS HLDGS
COMMUNICATIONS HLDGS

COGENTIX MED INC

COGENTIX MED INC

COGENTIX MED INC

COGNIZANT TECHNOLOGY SOLUTIO

COGNIZANT TECHNOLOGY SOLUTIO

COGNIZANT TECHNOLOGY SOLUTIO

COHEN & STEERS

COHEN & STEERS
COHEN & STEERS
COHEN & STEERS
COHEN & STEERS
COHEN & STEERS
COHERENT INC

COHERENT INC

COHERENT INC

COHEN & STEERS
COHEN & STEERS
COHEN & STEERS

COHEN & STEERS

INC

INC

INC

QUALITY RLTY

TOTAL RETURN

REIT & PEFD IN

INFRASTRUCTUR
LTD DUR PFD I
GLOBAL INC BL
CLOSED END OP

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM
CALL
PUT
COM
NOTE 3.250% 3/1
COM NEW

CALL

PUT

COM

COM NEW

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

CL A

CALL

PUT

COM

CALL

PUT

COM

COM

COM

COM

CALL

PUT

COM

COM

COM

COM
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Run Date:

Run Time:

CUSIP NO

19248Y
19249B
19249H
19249H
19249H
192576
192576
192576
194014
194014
194014
194162
194162
194162
19421R
19421R
19421R
194593
194593
194593
194693
19623P
19624R
19624R
19624R
19624R
19624R
19624R
19625X
19625X
19625X
19716T
197236
197236

10
10
10
90
95
10
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
10
AA
AB
10
90
95
40
10
90
95
10
10
90

4/5/2016
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Year:

ISSUER NAME

COHEN & STEERS SLT PFD INCM
COHEN & STEERS MLP INC & ENR
COHERUS BIOSCIENCES INC
COHERUS BIOSCIENCES INC
COHERUS BIOSCIENCES INC

COHU INC

COHU INC

COHU INC

COLFAX CORP

COLFAX CORP

COLFAX CORP

COLGATE PALMOLIVE CO

COLGATE PALMOLIVE CO

COLGATE PALMOLIVE CO
COLLECTORS UNIVERSE INC
COLLECTORS UNIVERSE INC
COLLECTORS UNIVERSE INC
COLLEGIUM PHARMACEUTICAL INC
COLLEGIUM PHARMACEUTICAL INC
COLLEGIUM PHARMACEUTICAL INC
COLLIERS INTL GROUP INC
COLONY BANKCORP INC

COLONY CAP INC

COLONY CAP INC

COLONY CAP INC

COLONY CAP INC

COLONY CAP INC

COLONY CAP INC

COLONY STARWOOD HOMES
COLONY STARWOOD HOMES
COLONY STARWOOD HOMES
COLUCID PHARMACEUTICALS INC
COLUMBIA BKG SYS INC

COLUMBIA BKG SYS INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM

COM SHS

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM NEW

CALL

PUT

COM

CALL

PUT

SUB VTG SHS

COM
NOTE

5.000% 4/1

NOTE 3.875% 1/1
CL A
CALL
PUT
CONV PFD-C
COM

CALL

PUT

COM

COM

CALL
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Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 126
Run Time: 8:54 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
197236 95 2 COLUMBIA BKG SYS INC PUT

19761R 10 9 COLUMBIA ETF TR SEL LC VAL ETF DELETED
19761R 30 7 COLUMBIA ETF TR LCAP GRW EQT ETF DELETED
19761R 40 6 COLUMBIA ETF TR SEL LC GRW ETF DELETED
19761R 70 3 COLUMBIA ETF TR INTRM MUBD ETF

19761R 80 2 COLUMBIA ETF TR CORE BD ETF

198280 10 9 * COLUMBIA PIPELINE GROUP INC COM

198280 90 9 COLUMBIA PIPELINE GROUP INC CALL

198280 95 9 COLUMBIA PIPELINE GROUP INC PUT

198281 10 7 * COLUMBIA PIPELINE PARTNERS L COM UT REPSTG

198281 90 7 COLUMBIA PIPELINE PARTNERS L CALL

198281 95 7 COLUMBIA PIPELINE PARTNERS L PUT

198287 20 3 * COLUMBIA PPTY TR INC COM NEW

198287 90 3 COLUMBIA PPTY TR INC CALL

198287 95 3 COLUMBIA PPTY TR INC PUT

19842X 10 9 COLUMBIA SELIGM PREM TECH GR COM

198516 10 6 * COLUMBIA SPORTSWEAR CO COM

198516 90 6 COLUMBIA SPORTSWEAR CO CALL

198516 95 6 COLUMBIA SPORTSWEAR CO PUT

199333 10 5 * COLUMBUS MCKINNON CORP N Y COM

199333 90 5 COLUMBUS MCKINNON CORP N Y CALL

199333 95 5 COLUMBUS MCKINNON CORP N Y PUT

199908 10 4 * COMFORT SYS USA INC COM

199908 90 4 COMFORT SYS USA INC CALL

199908 95 4 COMFORT SYS USA INC PUT

20009T 14 7 COMBIMATRIX CORPORATION *W EXP 03/18/202 ADDED
20009T 30 3 COMBIMATRIX CORPORATION COM NEW DELETED
20009T 50 1 COMBIMATRIX CORPORATION COM PAR ADDED
20030N 10 1 * COMCAST CORP NEW CL A

20030N 90 1 COMCAST CORP NEW CALL

20030N 95 1 COMCAST CORP NEW PUT

200340 10 7 * COMERICA INC COM

200340 90 7 COMERICA INC CALL

200340 95 7 COMERICA INC PUT



Run Date:

Run Time:

CUSIP NO

200340
20050L
200525
200525
200525
200828
201723
201723
201723
202608
202608
202608
20337X
20337X
20337X
203413
203413
203413
203607
203607
203607
203612
203668
203668
203668
203668
20368X
20369C
203900
204149
204149
204149
204157
2041690

11
10
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
11
10
10
10
10
90
95
10
10
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Year:

ISSUER NAME

COMERICA I
COMMAND SE
COMMERCE
COMMERCE
COMMERCE B
COMMERCE U
COMMERCIAL
COMMERCIAL
COMMERCIAL
COMMERCIAL
COMMERCIAL
COMMERCIAL
COMMSCOPE
COMMSCOPE
COMMSCOPE
COMMUNICAT
COMMUNICAT
COMMUNICAT
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNICAT
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNITY
COMMUNITYO

NC
C CORP

BANCSHARES INC
BANCSHARES INC

ANCSHARES INC

N BANCSHARES INC
METALS CO
METALS CO
METALS CO

VEH

GROUP INC

VEH GROUP INC

VEH GROUP INC

HLDG CO INC
HLDG CO INC
HLDG CO INC
IONS SALES&LEAS IN
IONS SALES&LEAS IN
IONS SALES&LEAS IN
BK SYS INC
BK SYS INC
BK SYS INC
BANKERS TR CORP

HEALTH SYS INC NEW

HEALTH SYS INC NEW

HEALTH SYS INC NEW

HEALTH SYS INC NEW
FINL CORP MD
HEALTHCARE TR INC
IONS SYS INC

TR BANCORP INC

TR BANCORP INC

TR BANCORP INC
WEST BANCSHARES

NE BANCORP

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
*W EXP 11/14/201
COoM
COM
CALL
PUT
CoM
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CoM
CALL
PUT
RIGHT 99/99/9999
COM
COM
COM
CoM
CALL
PUT
CoM
CoM
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Run Date:

Run Time:

CUSIP NO

204160
204160
204166
204166
204166
20440T
20440T
20440T
20440wW
20440wW
20440w
204409
204409
204409
204409
20441A
204414
204412
20441B
20441B
20441B
204429
204448
204448
204448
20451N
20451N
20451N
204510
204510
204510
20478N
205306
205306

90
95
10
90
95
20
90
95
10
90
95
60
90
95
88
10
90
95
40
90
95
10
10
90
95
10
90
95
10
90
95
AD
10
90

4/5/2016
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Year:

ISSUER NAME

COMMUNITYONE BANCORP

COMMUNITYONE BANCORP

COMMVAULT
COMMVAULT
COMMVAULT
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA
COMPANHIA

COMPANIA CERVECERIAS

SYSTEMS INC

SYSTEMS INC

SYSTEMS INC

BRASILEIRA DE DIST
BRASILEIRA DE DIST
BRASILEIRA DE DIST
SIDERURGICA NACION
SIDERURGICA NACION
SIDERURGICA NACION
ENERGETICA DE MINA
ENERGETICA DE MINA
ENERGETICA DE MINA
ENERGETICA DE MINA
DE SANEAMENTO BASI
DE SANEAMENTO BASI
DE SANEAMENTO BASI
PARANAENSE ENERG C
PARANAENSE ENERG C
PARANAENSE ENERG C

UNIDAS

COMPANIA DE MINAS BUENAVENTU

COMPANIA DE MINAS BUENAVENTU

COMPANIA DE MINAS BUENAVENTU

COMPASS
COMPASS
COMPASS
COMPASS
COMPASS
COMPASS

MINERALS INTL INC
MINERALS INTL INC
MINERALS INTL INC
DIVERSIFIED HOLDINGS
DIVERSIFIED HOLDINGS
DIVERSIFIED HOLDINGS

COMPUCREDIT HLDGS CORP

COMPUTER PROGRAMS & SYS INC

COMPUTER PROGRAMS & SYS INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM

CALL

PUT

SPN ADR PFD CL A
CALL

PUT

SPONSORED ADR
CALL

PUT

SP ADR N-V PFD
CALL

PUT

SPONSORED ADR
SPONSORED ADR
CALL

PUT

SPON ADR PFD

CALL

PUT

SPONSORED ADR
SPONSORED ADR
CALL

PUT

COM

CALL

PUT

SH BEN INT

CALL
PUT
NOTE 5.875%11/3
COM

CALL
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Run Date:

Run Time:

CUSIP NO

205306
205363
205363
205363
205477
205477
205477
20563P
20564wW
20564wW
20564wW
205684
205750
205750
205750
205768
205768
205768
205826
205826
205826
205887
205887
205887
20600T
20600T
20600T
206022
206022
206022
20605P
20605P
20605P
206277

95
10
90
95
10
90
95
10
10
90
95
20
10
90
95
20
90
95
20
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
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** List of Section 13F Securities **

ISSUER NAME

COMPUTER
COMPUTER
COMPUTER
COMPUTER
COMPUTER
COMPUTER
COMPUTER

PROGRAMS
SCIENCES
SCIENCES
SCIENCES

Year:

& SYS
CORP
CORP
CORP

TASK GROUP INC

TASK GROUP INC

TASK GROUP INC

COMPX INTERNATIONAL INC

COMSCORE
COMSCORE
COMSCORE
COMSTOCK
COMSTOCK
COMSTOCK
COMSTOCK
COMSTOCK
COMSTOCK
COMSTOCK
COMTECH
COMTECH
COMTECH
CONAGRA
CONAGRA
CONAGRA
CONATUS
CONATUS
CONATUS
CONCERT
CONCERT
CONCERT

INC
INC
INC

HLDG COS INC

MNG
MNG
MNG
RES
RES
RES

TELECOMMUNICATIONS C
TELECOMMUNICATIONS C
TELECOMMUNICATIONS C
FOODS INC
FOODS INC
FOODS INC

INC
INC
INC
INC
INC
INC

PHARMACEUTICALS

PHARMACEUTICALS

PHARMACEUTICALS

PHARMACEUTICALS

PHARMACEUTICALS

PHARMACEUTICALS

CONCHO RES INC

CONCHO RES INC

CONCHO RES INC

INC

INC
INC
INC
INC
INC
INC

CONCORD MED SVCS HLDGS LTD

2016 Qtr: 1

ISSUER DESCRIPTION
PUT

COM
CALL
PUT

COM
CALL
PUT

CL A
COM
CALL
PUT

CL A NEW
COM
CALL
PUT

COM NEW
CALL
PUT

COM NEW
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT
SPONSORED ADR
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Run Date:

Run Time:

CUSIP NO

206277
206277
206519
206519
206519
206710
206710
206710
20676Y
20676Y
206812
206812
206812
20717E
20717E
20717E
207313
207410
207410
207410
207410
207797
207797
207797
207863
20786W
20786wW
20786W
208242
208242
208242
20825C
20825C
20825C

90
95
10
90
95
40
90
95
10
20
10
90
95
10
90
95
10
AD
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95

4/5/2016
8:54
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Year:

ISSUER NAME

CONCORD MED SVCS HLDGS LTD
CONCORD MED SVCS HLDGS LTD
CONCORDIA HEALTHCARE CORP
CONCORDIA HEALTHCARE CORP
CONCORDIA HEALTHCARE CORP
CONCURRENT COMPUTER CORP NEW
CONCURRENT COMPUTER CORP NEW
CONCURRENT COMPUTER CORP NEW
CONDOR HOSPITALITY TR INC
CONDOR HOSPITALITY TR INC
CONE MIDSTREAM PARTNERS LP
CONE MIDSTREAM PARTNERS LP
CONE MIDSTREAM PARTNERS LP
CONFORMIS INC

CONFORMIS INC

CONFORMIS INC

CONIFER HLDGS INC

CONMED CORP

CONMED CORP

CONMED CORP

CONMED CORP

CONNECTICUT WTR SVC INC
CONNECTICUT WTR SVC INC
CONNECTICUT WTR SVC INC
CONNECTURE INC

CONNECTONE BANCORP INC NEW
CONNECTONE BANCORP INC NEW
CONNECTONE BANCORP INC NEW
CONNS INC

CONNS INC

CONNS INC

CONOCOPHILLIPS
CONOCOPHILLIPS
CONOCOPHILLIPS

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM

CALL

PUT

COM PAR $.01

CALL

PUT

COM

PFD STK SER A

COM UNIT REPST
CALL
PUT
COM
CALL
PUT
COM
NOTE 2.500%11/1
COM

CALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT
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Run Date:

Run Time:

CUSIP NO

20854p
20854p
20854p
209034
209034
209034
209115
209115
209115
210226
210313
210313
210313
21036P
21036P
21036P
21036P
21036P
21036P
210502
210502
210502
21075N
21075N
21075N
210751
210751
210751
211171
211171
211171
211615
212015
212015

10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
20
90
95
10
90
95
20
90
95
10
90
95
10
90
95
30
10
90

4/5/2016
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Year:

ISSUER NAME
CONSOL ENERGY INC
CONSOL ENERGY INC
CONSOL ENERGY INC
CONSOLIDATED
CONSOLIDATED
CONSOLIDATED
CONSOLIDATED
CONSOLIDATED
CONSOLIDATED
CONSOLIDATED

COMM HLDGS INC
COMM HLDGS INC
COMM HLDGS INC
EDISON INC
EDISON INC
EDISON INC
TOMOKA LD CO

CONSTANT CONTACT INC

CONSTANT CONTACT INC

CONSTANT CONTACT INC

CONSTELLATION BRANDS
CONSTELLATION BRANDS

CONSTELLATION

CONSTELLATION BRANDS
CONSTELLATION BRANDS
CONSTELLATION BRANDS

CONSUMER PORTFOLIO

CONSUMER PORTFOLIO
CONSUMER PORTFOLIO
CONTANGO OIL & GAS
CONTANGO OIL & GAS

CONTANGO OIL & GAS

BRANDS

INC
INC
INC
INC
INC
INC
SVCS INC
SVCS INC
SVCS INC
COMPANY
COMPANY
COMPANY

CONTAINER STORE GROUP INC

CONTAINER STORE GROUP INC

CONTAINER STORE GROUP INC

CONTINENTAL
CONTINENTAL
CONTINENTAL

BLDG PRODS INC
BLDG PRODS INC
BLDG PRODS INC

CONTINENTAL MATLS CORP

CONTINENTAL
CONTINENTAL

RESOURCES INC
RESOURCES INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
CL A
CALL
PUT
CL B
CALL
PUT
COM
CALL
PUT
COM NEW
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM PAR $0.25
COM
CALL
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Run Date:

Run Time:

CUSIP NO

212015
212326
212326
21234wW
21240D
21240D
21240D
21240E
21240E
21240E
212485
212485
212485
212485
216648
216648
216648
21676P
21676P
21676P
216831
216831
216831
217204
217204
217204
217712
217712
21833P
218352
218352
218352
218513
218681

95
10
11
10
10
90
95
10
90
95
AE
10
90
95
40
90
95
10
90
95
10
90
95
10
90
95
11
20
10
10
90
95
10
10

4/5/2016
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** List of Section 13F Securities **

Year: 2016 OQtr:1

ISSUER NAME

CONTINENTAL RESOURCES INC
CONTRAFECT CORP

CONTRAFECT CORP

CONTRAVIR PHARMACEUTICALS IN
CONTROL4 CORP

CONTROL4 CORP

CONTROL4 CORP

CONTROLADORA VUELA CIA DE AV
CONTROLADORA VUELA CIA DE AV
CONTROLADORA VUELA CIA DE AV
CONVERGYS CORP

CONVERGYS CORP

CONVERGYS CORP

CONVERGYS CORP

COOPER COS INC

COOPER COS INC

COOPER COS INC

COOPER STD HLDGS INC

COOPER STD HLDGS INC

COOPER STD HLDGS INC

COOPER TIRE & RUBR CO

COOPER TIRE & RUBR CO

COOPER TIRE & RUBR CO

COPART INC

COPART INC

COPART INC

COPSYNC INC

COPSYNC INC

CORBUS PHARMACEUTICALS HLDGS
CORCEPT THERAPEUTICS INC
CORCEPT THERAPEUTICS INC
CORCEPT THERAPEUTICS INC
CORDIA BANCORP INC

CORE MARK HOLDING CO INC

ISSUER DESCRIPTION
PUT

COoM

*W EXP 01/31/201
COM

CoM

CALL

PUT

SPON ADR RP 10
CALL

PUT

SDCV  5.750% 9/1
COM

CALL

PUT

COM NEW

CALL

PUT

CoM

CALL

PUT

CoM

CALL

PUT

CoM

CALL

PUT

*W EXP 11/12/202
COM NEW

COM

CoM

CALL

PUT

CoM

CoM

Page 132
IVMOO01

STATUS



Run Date:

Run Time:

CUSIP NO

218681
218681
218683
218700
218700
218700
218700
218700
21870U
21870U
21870U
21871D
21871D
21871D
218730
21887L
21900C
21900C
21900C
21924B
219240
21925Y
21925Y
21925Y
21925Y
219350
219350
219350
21987A
22002T
22002T
22002T
22025Y
22025Y

90
95
10
10
90
95
AA
30
50
90
95
10
90
95
10
10
10
90
95
30
30
AB
10
90
95
10
90
95
20
10
90
95
40
90

4/5/2016
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Year:

ISSUER NAME

** List of Section 13F Securities **

2016 Qtr: 1

CORE MARK HOLDING CO INC

CORE MARK HOLDING CO INC

CORE MOLDING TECHNOLOGIES IN

CORESITE RLTY CORP
CORESITE RLTY CORP
CORESITE RLTY CORP

CORENERGY
CORENERGY
CORENERGY
CORENERGY
CORENERGY
CORELOGIC INC
CORELOGIC INC

CORELOGIC INC

CORINDUS VASCULAR ROBOTICS I

CORIUM INTL INC
CORMEDIX INC
CORMEDIX INC
CORMEDIX INC
CORNERSTONE
CORNERSTONE
CORNERSTONE
CORNERSTONE
CORNERSTONE
CORNERSTONE
CORNING INC
CORNING INC
CORNING INC
CORPBANCA
CORPORATE OFFICE
CORPORATE OFFICE
CORPORATE OFFICE
CORRECTIONS CORP
CORRECTIONS CORP

ONDEMAND
ONDEMAND
ONDEMAND
ONDEMAND

INFRASTRUCTURE
INFRASTRUCTURE
INFRASTRUCTURE
INFRASTRUCTURE
INFRASTRUCTURE

INC
INC
INC
INC

PPTYS TR
PPTYS TR
PPTYS TR
AMER NEW
AMER NEW

TR
TR
TR
TR
TR

STRATEGIC VALUE
TOTAL RTRN FD IN

ISSUER DESCRIPTION
CALL
PUT
COM
COM
CALL
PUT
NOTE 7.000% 6/1
DEP SHS REPSTG
COM NEW

CALL
PUT
COM
CALL
PUT
COM
COM
COM
CALL
PUT
COM
COM
NOTE 1.500% 7/0
COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR

SH BEN INT

CALL

PUT

COM NEW

CALL
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Run Date:

Run Time:

CUSIP NO

22025Y
220480
221006
221006
221006
221015
22122p
22160K
22160K
22160K
22160N
22160N
22160N
221600
22163N
22163N
22163N
221907
222070
222070
222070
22228P
22238M
222795
222795
222795
22282E
22282E
22282E
22284p
22284p
22284p
22357R
22357R

95
AB
10
90
95
10
20
10
90
95
10
90
95
AC
10
90
95
10
20
90
95
30
10
10
90
95
10
90
95
10
90
95
10
90

4/5/2016
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Year:

ISSUER NAME

CORRECTIONS CORP AMER NEW
CORSICANTO LTD

CORVEL CORP

CORVEL CORP

CORVEL CORP

CORVUS PHARMACEUTICALS INC
COSI INC

COSTCO WHSL CORP NEW
COSTCO WHSL CORP NEW
COSTCO WHSL CORP NEW
COSTAR GROUP INC
COSTAR GROUP INC
COSTAR GROUP INC
COSTCO COMPANIES INC
COTT CORP QUE

COTT CORP QUE

COTT CORP QUE

COUNTY BANCORP INC
COTY INC

COTY INC

COTY INC

COUNTERPATH CORP

COUNTRY STYLE COOKING RESTAU

COUSINS PPTYS INC

COUSINS PPTYS INC

COUSINS PPTYS INC

COVANTA HLDG CORP

COVANTA HLDG CORP

COVANTA HLDG CORP
COVENANT TRANSN GROUP INC
COVENANT TRANSN GROUP INC
COVENANT TRANSN GROUP INC
COVISINT CORP

COVISINT CORP

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT
NOTE 3.500% 1/1
CcCoM
CALL
PUT

COM

COM NEW
COM
CALL
PUT

COM
CALL
PUT
NOTE 8/1
CcCoM

CALL

PUT

COoM

COM CL A

CALL

PUT

COM PAR $0.001
SPONSORED ADR
COoM

CALL

PUT

CcCoM

CALL

PUT

CL A

CALL

PUT

COoM

CALL
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Run Date:

Run Time:

CUSIP NO

22357R
223622
223622
223622
223622
224100
224100
224100
224122
224122
224122
224399
224399
224399
224633
224633
224633
224633
224916
225223
225223
225223
225310
225310
225310
22539T
22539T
22539T
22539T
22539T
22539T
22539T
22539T
22539T

95
AB
10
90
95
10
90
95
10
90
95
10
90
95
10
20
90
95
10
30
90
95
10
90
95
10
31
32
33
39
42
45
56
59

4/5/2016
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ISSUER NAME

COVISINT CORP

COWEN GROUP
COWEN GROUP
COWEN GROUP
COWEN GROUP
CRACKER BARREL OLD CTRY STOR
CRACKER BARREL OLD CTRY STOR
CRACKER BARREL OLD CTRY STOR
CRAFT BREW
CRAFT BREW
CRAFT BREW

CRANE CO
CRANE CO
CRANE CO
CRAWFORD
CRAWFORD
CRAWFORD
CRAWFORD

CREDIT SUISSE ASSET MGMT INC

CRAY INC
CRAY INC
CRAY INC

&

&

&

Year:

INC NEW

INC NEW

INC NEW

INC NEW

ALLIANCE INC

ALLIANCE INC

ALLIANCE INC

Cco
Cco
Cco
CcoO

CREDIT ACCEP CORP MICH

CREDIT ACCEP CORP MICH

CREDIT ACCEP CORP MICH

CREDIT SUISSE

CREDIT SUISSE

CREDIT SUISSE

CREDIT SUISSE

CREDIT SUISSE

CREDIT SUISSE

CREDIT SUISSE

CREDIT SUISSE

CREDIT SUISSE

AG
AG
AG
AG
AG
AG
AG
AG
AG

NASSAU
NASSAU
NASSAU
NASSAU
NASSAU
NASSAU
NASSAU
NASSAU
NASSAU

BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT

NOTE 3.000% 3/1
CL A

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

CL B

CL A

CALL

PUT

COM

COM NEW

CALL

PUT

COM

CALL

PUT

EXCH TRAD SPVXSP
VEL SH 3X LG CRD
VEL SH 3X LG NAT
NT BCOMCL 36

X LNKS MLT ASST
VELSHS DLY SHTRM
ETN LKD 34

BG CP GRTH ETN
VELOCITY SHS EXC
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Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 136

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
22539T 62 1 * CREDIT SUISSE AG NASSAU BRH EXCHTRADE MIDTER

22539T 90 1 CREDIT SUISSE AG NASSAU BRH CALL

22539T 95 1 CREDIT SUISSE AG NASSAU BRH PUT

225401 10 8 * CREDIT SUISSE GROUP SPONSORED ADR

225401 90 8 CREDIT SUISSE GROUP CALL

225401 95 8 CREDIT SUISSE GROUP PUT

22542D 10 O CREDIT SUISSE NASSAU BRH ETN STOXX EUR 50

22542D 38 1 CREDIT SUISSE NASSAU BRH VEL SH 3X LG NAT DELETED
22542D 39 9 CREDIT SUISSE NASSAU BRH NT LKD 32 DELETED
22542D 42 3 CREDIT SUISSE NASSAU BRH LG CP GRTH ENH

22542D 44 9 CREDIT SUISSE NASSAU BRH X LINK SILVER SH

22542D 45 o6 CREDIT SUISSE NASSAU BRH X LNK COMM ROT

22542D 47 2 CREDIT SUISSE NASSAU BRH X LNK COMM BNC DELETED
22542D 48 0 * CREDIT SUISSE NASSAU BRH X LINK GOLD SHS

22542D 90 O CREDIT SUISSE NASSAU BRH CALL

22542D 95 0 CREDIT SUISSE NASSAU BRH PUT

22542D 53 0 CREDIT SUISSE NASSAU BRH VS 3XLNGNATGAS

22542D 54 8 CREDIT SUISSE NASSAU BRH VS 3XINV CRUDE

22542D 65 4 CREDIT SUISSE NASSAU BRH 3X INVERS SILV

22542D 67 0 CREDIT SUISSE NASSAU BRH 3X INVERS GOLD

22542D 68 8 CREDIT SUISSE NASSAU BRH 3X LONG GOLD

22542D 78 7 CREDIT SUISSE NASSAU BRH VIX MID TERM

22542D 79 5 CREDIT SUISSE NASSAU BRH INVRS VIX STERM

22542D 82 9 CREDIT SUISSE NASSAU BRH INVRS VIX MDTERM

22542D 84 5 CREDIT SUISSE NASSAU BRH X LNK MERG ARB

22542D 85 2 * CREDIT SUISSE NASSAU BRH X LINK CUSH MLP

22542D 90 2 CREDIT SUISSE NASSAU BRH CALL

22542D 95 2 CREDIT SUISSE NASSAU BRH PUT

22542D 87 8 CREDIT SUISSE NASSAU BRH X LNG SHT EQUT

22544F 10 3 CREDIT SUISSE HIGH YLD BND F SH BEN INT

225447 10 1 * CREE INC COM

225447 90 1 CREE INC CALL

225447 95 1 CREE INC PUT

22576C 10 1 * CRESCENT PT ENERGY CORP COM



Run Date:

Run Time:

CUSIP NO

22576C
22576C
226344
226344
226344
226406
226406
226406
226718
226718
226718
227046
227046
227046
227483
227483
227483
22757R
22758A
22758A
227758A
22765D
227656
227656
227656
22822V
22822V
22822V
22822V
228309
228309
228309
228368
228368

90
95
20
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
20
10
90
95
10
90
95
20
10
90
95
10
90
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** List of Section 13F Securities **

ISSUER NAME

CRESCENT PT ENERGY CORP

Year:

CRESCENT PT ENERGY CORP

CRESTWOOD EQUITY

CRESTWOOD EQUITY

CRESTWOOD EQUITY

CRESUD S A C I F

CRESUD S A C

CRESUD S A C

CRITEO S A
CRITEO S A
CRITEO S A
CROCS INC
CROCS INC
CROCS INC
CROSS

CROSS
CROSS
CROSS

IF
IF

PARTNERS LP
PARTNERS LP
PARTNERS LP

Y A
Y A
Y A

CTRY HEALTHCARE INC

CTRY HEALTHCARE INC

CTRY HEALTHCARE INC

TIMBERS RTY TR

CROSSAMERICA PARTNERS LP

CROSSAMERICA PARTNERS LP

CROSSAMERICA PARTNERS LP

CROSSROADS SYS 1IN

CROSSROADS CAP IN

CROSSROADS CAP 1IN

CROSSROADS CAP IN

CROWN
CROWN
CROWN
CROWN
CROWN
CROWN
CROWN
CROWN
CROWN

CASTLE
CASTLE
CASTLE
CASTLE
CRAFTS
CRAFTS
CRAFTS

INTL
INTL
INTL
INTL
INC
INC
INC

C

C

C

C
CORP NEW
CORP NEW
CORP NEW
CORP NEW

HOLDINGS INC

HOLDINGS INC

2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

UNIT LTD PARTNER
CALL

PUT

SPONSORED ADR
CALL

PUT

SPONS ADS

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

TR UNIT

UT LTD PTN INT
CALL

PUT

COM NEW

COM

CALL

PUT

COM

CALL

PUT

CNV PFD STK SR A
COM

CALL

PUT

COM

CALL
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Run Date:

Run Time:

CUSIP NO

228368
228411
228411
228411
228903
228903
228903
229050
229050
22940F
22943F
22943F
22943F
22943F
22943F
229663
229663
229663
229669
229669
229669
229899
229899
229899
230215
230215
230215
230770
230770
230770
231021
231021
231021
231082

95
10
90
95
10
90
95
12
30
10
AB
AD
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10

4/5/2016 ** List of Section 13F Securities **

8:54 Year: 2016 Qtr:1
ISSUER NAME ISSUER DESCRIPTION
6 CROWN HOLDINGS INC PUT
4 * CROWN MEDIA HLDGS INC CL A
4 CROWN MEDIA HLDGS INC CALL
4 CROWN MEDIA HLDGS INC PUT
0 * CRYOLIFE INC CoM
0 CRYOLIFE INC CALL
0 CRYOLIFE INC PUT
5 CRYOPORT INC *W EXP 07/29/202
7 CRYOPORT INC COM PAR $0.001
3 CRYSTAL ROCK HLDGS INC CoM
6 CTRIP COM INTL LTD NOTE 0.500% 9/1
2 CTRIP COM INTL LTD NOTE 1.250%10/1
0 * CTRIP COM INTL LTD AMERICAN DEP SHS
0 CTRIP COM INTL LTD CALL
0 CTRIP COM INTL LTD PUT
9 * CUBESMART CoM
9 CUBESMART CALL
9 CUBESMART PUT
6 * CUBIC CORP CcoM
6 CUBIC CORP CALL
6 CUBIC CORP PUT
9 * CULLEN FROST BANKERS INC COM
9 CULLEN FROST BANKERS INC CALL
9 CULLEN FROST BANKERS INC PUT
5 * CULP INC COM
5 CULP INC CALL
5 CULP INC PUT
9 * CUMBERLAND PHARMACEUTICALS I COM
9 CUMBERLAND PHARMACEUTICALS I  CALL
9 CUMBERLAND PHARMACEUTICALS I  PUT
6 * CUMMINS INC CoM
6 CUMMINS INC CALL
6 CUMMINS INC PUT
8 * CUMULUS MEDIA INC CL A
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Run Date:

Run Time:

CUSIP NO

231082
231082
231269
231269
231269
23129R
23129R
23129R
23129s
23129s
23129s
231290
231290
231290
23129V
23129V
23129V
23129X
23129X
23129X
23130A
23130A
23130A
23130C
23130C
23130C
23130K
23131cC
231561
231561
231561
23162T
231631
231647

90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
90
95
10
20
10
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ISSUER NAME

Year:

CUMULUS MEDIA INC

CUMULUS MEDIA INC

CURIS INC
CURIS INC
CURIS INC
CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES

CURRENCYSHS BRIT POUND
CURRENCYSHS BRIT POUND
CURRENCYSHS BRIT POUND

CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES

SWEDISH KRONA

SWEDISH KRONA
SWEDISH KRONA
STER
STER
STER
AUSTRALIAN DL
AUSTRALIAN DL
AUSTRALIAN DL
SWISS FRANC T
SWISS FRANC T
SWISS FRANC T
CDN DLR TR

CDN DLR TR

CDN DLR TR

CURRENCYSHS JAPANESE YEN TR

CURRENCYSHS JAPANESE YEN TR

CURRENCYSHS JAPANESE YEN TR

CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES
CURRENCYSHARES
CURTISS WRIGHT
CURTISS WRIGHT
CURTISS WRIGHT
CUSHING ENERGY
CUSHING

CUSHING

EURO TR

EURO TR

EURO TR
SINGAPORE DLR
CHINESE RENMI
CORP

CORP

CORP

INCOME

MLP TOTAL RETURN FD
RENAISSANCE FD

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM

CALL

PUT

SWEDISH KRONA
CALL

PUT

BRIT POUND STE
CALL

PUT

AUSTRALIAN DOL
CALL

PUT

SWISS FRANC SH
CALL

PUT

CDN DOLLAR SHS
CALL

PUT

JAPANESE YEN
CALL

PUT

EURO SHS

CALL

PUT

SHS

CHIN RENMINBI
COM

CALL

PUT

COM SH BEN INT
COM NEW

COM
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Run Date:

Run Time:

CUSIP NO

23204G
23204G
23204G
232109
232109
232109
232229
232437
23247G
23247G
23247G
232517
23254L
23254L
23254L
23254L
23257D
23257Y
232577
232577
232577
232751
232806
232806
232806
23282W
23282W
23282wW
232828
232828
232828
23283K
23283K
23283K

10
90
95
10
90
95
10
30
10
90
95
10
20
30
90
95
10
85
20
90
95
10
10
90
95
60
90
95
50
90
95
10
90
95

4/5/2016
8:54
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Year:

ISSUER NAME

CUSTOMERS BANCORP INC
CUSTOMERS BANCORP INC
CUSTOMERS BANCORP INC
CUTERA INC

CUTERA INC

CUTERA INC

CUTWATER SELECT INCOME FD
CYANOTECH CORP

CVENT INC

CVENT INC

CVENT INC

CYBEROPTICS CORP

CYCLACEL PHARMACEUTICALS
CYCLACEL PHARMACEUTICALS
CYCLACEL PHARMACEUTICALS
CYCLACEL PHARMACEUTICALS
CYMABAY THERAPEUTICS INC
CYNAPSUS THERAPEUTICS INC
CYNOSURE INC
CYNOSURE INC
CYNOSURE INC

CYPRESS ENERGY PARTNERS LP
CYPRESS SEMICONDUCTOR CORP
CYPRESS SEMICONDUCTOR CORP
CYPRESS SEMICONDUCTOR CORP
CYTOKINETICS INC
CYTOKINETICS INC
CYTOKINETICS INC

CYTRX CORP

CYTRX CORP

CYTRX CORP

CYTORI THERAPEUTICS INC
CYTORI THERAPEUTICS INC

CYTORI THERAPEUTICS INC

INC
INC
INC
INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM

CALL

PUT

COM

CALL

PUT

COM

COM PAR $0.02
COM

CALL

PUT

COM

PFD CONV EX 6%
COM NEW

CALL

PUT

COM

COM PAR NO PAR
CL A

CALL

PUT

LTD PARTNER INT
COM

CALL

PUT

COM NEW

CALL

PUT

COM PAR $.001
CALL

PUT

COM

CALL

PUT
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Run Date:

Run Time:

CUSIP NO

23283R
23283R
23283R
23283X
23283X
23283X
23284F
23286A
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051

10
90
95
20
90
95
10
10
10
20
90
95
30
40
48
50
90
95
51
52
54
55
56
57
58
59
61
62
63
65
66
67
68
69

4/5/2016 ** List of Section 13F Securities **
8:54 Year: 2016 OQtr:1

*

* *

*

~ O P W o N R 0O NN LWUN YN, D OO O B Uy OO OO O O o

ISSUER NAME
CYRUSONE INC
CYRUSONE INC
CYRUSONE INC
CYTOSORBENTS CORP
CYTOSORBENTS CORP
CYTOSORBENTS CORP

CYTOMX THERAPEUTICS INC

DXI ENERGY INC
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETF TR
DBX ETFEF TR
DBX ETFEF TR
DBX ETF TR
DBX ETFEF TR
DBX ETFEF TR

ISSUER DESCRIPTION
COM

CALL

PUT

COM NEW

CALL

PUT

COM

COM

XTRAK MSCI EMKT
XTRAK MSCI EAFE
CALL

PUT

XTRAK MSCI BRAZL
DX TRACKR GERMN
XTRC RUS1000 CMP
XTRAK MSCI JAPN
CALL

PUT

XTRC FTSE DEV EX
X TRACK HARVES
XTRCK MSCI SPAIN
XTRCK MSCI ITALY
XTRCK MSC EUROPE
XTRCK MSC AUSTLA
XTRCK MSC EAF SM
ALL WRLD EX US
EMU DIV YLD HD
EM HGH DIV YLD
EAFE HGH DV YL
X-TRCKRS JAPAN
JAP NIKKEI 400
SP HDG GLB INF
DJ HDG INT RL
MSCI EUROZONE HD
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Run Date:

Run Time:

CUSIP NO

233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233051
233060
233060
233060
23311pP
23311P
23311P
233153
233153
233153
23317H
23317H
23317H
23323G
233237
23325P

70
71
73
74
75
90
95
76
79
81
82
84
85
90
95
86
87
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
10
10

4/5/2016
8:54

** List of Section 13F Securities **
Year: 2016 OQtr:1

ISSUER NAME

DBX
DBX
DBX
DBX
*  DBX
DBX
DBX
DBX
DBX
DBX
DBX
DBX
*  DBX
DBX
DBX
DBX
DBX
DBX
DBX
* DBV
DBV
DBV
* DCP
DCP
DCP
*  DCT
DCT
DCT
* DDR
DDR
DDR

DNB
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DNP

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

ETEF TR

TECHNOLOGIES S A
TECHNOLOGIES S A
TECHNOLOGIES S A
MIDSTREAM PARTNERS LP
MIDSTREAM PARTNERS LP
MIDSTREAM PARTNERS LP
INDUSTRIAL TRUST INC
INDUSTRIAL TRUST INC
INDUSTRIAL TRUST INC
CORP

CORP

CORP

DGSE COMPANIES INC

FINL CORP
SELECT INCOME FD

ISSUER DESCRIPTION
INFRSTR REV FD
EM MA BD INT RT
INVT GD BD INT
HG YL CP BD HD
HRV CHINA SMCP
CALL

PUT

ALL CHINA EQT
MEX HDG EQ FD
ST KOREA HD FD
EX US HDG EQTY
DB XTR MSCI PAC
DB XTR MSCI EUR
CALL

PUT

DB XTRAKR MSCI
DBXTR HAR CS 300
CALL

PUT

SPONSORED ADR
CALL

PUT

COM UT LTD PTN
CALL

PUT

COM NEW

CALL

PUT

COM

CALL

PUT

COM

COM

COM
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Run Date:

Run Time:

CUSIP NO

23331A
23331A
23331A
23331s
23331s
23331s
23332B
23332B
23332B
233326
233326
233326
233331
233331
233331
233343
23334L
23334L
23334L
23335C
23335C
23335C
233350
23335s
233360
233377
233377
233377
233912
234255
234264
234264
234264
235825

10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
AB
10
40
90
95
10
10
10
90
95
20

4/5/2016

8:54
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** List of Section 13F Securities **
Year: 2016 OQtr:1

ISSUER NAME

D R
D R
DR
DHI
DHI
DHI
DSP
DSP
DSP
DST
DST
DST
DTE
DTE
DTE
DTF
DSW
DSW
DSW
DTS
DTS
DTS
DLH
DHT

HORTON INC
HORTON INC
HORTON INC
GROUP INC
GROUP INC
GROUP INC
GROUP INC
GROUP INC
GROUP INC
SYS INC DEL
SYS INC DEL
SYS INC DEL
ENERGY CO
ENERGY CO
ENERGY CO
TAX-FREE INCOME INC
INC

INC

INC

INC

INC

INC

HLDGS CORP
HOLDINGS INC

DS HEALTHCARE GROUP INC

DXP
DXP
DXP

ENTERPRISES INC NEW
ENTERPRISES INC NEW
ENTERPRISES INC NEW

DAILY JOURNAL CORP

DAKOTA PLAINS HLDGS INC

DAKTRONICS INC

DAKTRONICS INC

DAKTRONICS INC

DANA HLDG CORP

ISSUER DESCRIPTION
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
CL A
CALL
PUT
COM
CALL
PUT
COM
DEBT 4.500%10/0
COM
COM NEW
CALL
PUT
COM
COM
COM
CALL
PUT
COM
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Run Date:

Run Time:

CUSIP NO

235825
235825
235851
235851
235851
235851
235851
237030
237030
237030
237194
237194
237194
237266
237266
237266
237690
237690
237690
237917
237917
237917
237934
237934
237934
238108
238337
238337
238337
238661
23918K
23918K
23918K
239360

90
95
AR
AF
10
90
95
20
90
95
10
90
95
10
90
95
10
90
95
20
90
95
10
90
95
30
10
90
95
10
10
90
95
10

4/5/2016

8:54
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** List of Section 13F Securities **

Year: 2016 OQtr:1

ISSUER NAME

DANA HLDG CORP

DANA HLDG CORP

DANAHER CORP DEL

DANAHER CORP DEL

DANAHER CORP DEL

DANAHER CORP DEL

DANAHER CORP DEL

DAQO NEW ENERGY CORP

DAQO NEW ENERGY CORP

DAQO NEW ENERGY CORP
DARDEN RESTAURANTS INC
DARDEN RESTAURANTS INC
DARDEN RESTAURANTS INC
DARLING INGREDIENTS INC
DARLING INGREDIENTS INC
DARLING INGREDIENTS INC
DATA I O CORP

DATA I O CORP

DATA I O CORP

DATAWATCH CORP

DATAWATCH CORP

DATAWATCH CORP

DATALINK CORP

DATALINK CORP

DATALINK CORP

DATARAM CORP

DAVE & BUSTERS ENTMT INC
DAVE & BUSTERS ENTMT INC
DAVE & BUSTERS ENTMT INC
DAVIDSTEA INC

DAVITA HEALTHCARE PARTNERS I
DAVITA HEALTHCARE PARTNERS I
DAVITA HEALTHCARE PARTNERS I
DAWSON GEOPHYSICAL CO NEW

ISSUER DESCRIPTION
CALL

PUT

DEBT 1/2
NOTE 1/2
CoM

CALL

PUT

SPNSRD ADR NEW
CALL

PUT

CoM

CALL

PUT

COM

CALL

PUT

COoM

CALL

PUT

COM NEW

CALL

PUT

CoM

CALL

PUT

COM

COM

CALL

PUT

CoM

COM

CALL

PUT

CoM
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Run Date:

Run Time:

CUSIP NO

239360
239360
239467
242370
242370
242370
243537
243537
243537
244199
244199
244199
245077
245077
245077
245496
245496
245496
245496
245915
246060
24610T
24610V
246101
24661P
24661P
24661P
24664T
24664T
24664T
246647
246647
246647
247361

90
95
10
20
90
95
10
90
95
10
90
95
10
90
95
10
90
95
11
10
10
10
10
10
40
90
95
10
90
95
10
90
95
70

4/5/2016

8:54
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Year:

ISSUER NAME

DAWSON GEOPHYSICAL CO NEW
DAWSON GEOPHYSICAL CO NEW
DAXOR CORP

DEAN FOODS CO NEW

DEAN FOODS CO NEW

DEAN FOODS CO NEW

DECKERS OUTDOOR CORP
DECKERS OUTDOOR CORP
DECKERS OUTDOOR CORP
DEERE & CO

DEERE & CO

DEERE & CO

DEL FRISCOS RESTAURANT GROUP
DEL FRISCOS RESTAURANT GROUP
DEL FRISCOS RESTAURANT GROUP

DEL TACO RESTAURANTS INC

DEL TACO RESTAURANTS INC

DEL TACO RESTAURANTS INC

DEL TACO RESTAURANTS INC

DELAWARE INVTS DIV & INCOME

DELAWARE ENHANCED GBL DIV &

DELAWARE INVT NAT MUNI INC F

DELAWARE INV MN MUN INC FD I

DELAWARE INV CO MUN INC FD I

DELCATH SYS INC
DELCATH SYS INC
DELCATH SYS INC
DELEK LOGISTICS PARTNERS LP

DELEK LOGISTICS PARTNERS LP

DELEK LOGISTICS PARTNERS LP

DELEK US HLDGS INC
DELEK US HLDGS INC
DELEK US HLDGS INC

DELTA AIR LINES INC DEL

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

CcCoM

COM NEW
CALL

PUT

CoM

CALL

PUT

CcCoM

CALL

PUT

CcCoM

CALL

PUT

CcoM

CALL

PUT

*W EXP 06/30/202
CoM

COoM

SH BEN INT
CoM

COoM

COM NEW
CALL

PUT

COM UNT RP INT
CALL

PUT

CcoM

CALL

PUT

COM NEW
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Run Date:

Run Time:

CUSIP NO

247361
247361
247368
247748
247850
247850
247850
247916
247916
247916
248019
248019
248019
24802N
24802N
24802N
24802Y
24802Y
24802Y
248356
248356
248356
24869°P
24869°P
24869P
249030
249030
249030
24906P
24906P
24906P
249827
249827
249827

90
95
10
10
10
90
95
20
90
95
10
90
95
20
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
50
90
95

4/5/2016

8:54
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** List of Section 13F Securities **

Year: 2016 OQtr:1

ISSUER NAME

DELTA AIR LINES INC DEL
DELTA AIR LINES INC DEL
DELTA APPAREL INC
DELTA NAT GAS INC
DELTIC TIMBER CORP
DELTIC TIMBER CORP
DELTIC TIMBER CORP
DENBURY RES INC
DENBURY RES INC
DENBURY RES INC
DELUXE CORP

DELUXE CORP

DELUXE CORP

DEMAND MEDIA INC
DEMAND MEDIA INC
DEMAND MEDIA INC
DEMANDWARE INC
DEMANDWARE INC
DEMANDWARE INC
DENISON MINES CORP
DENISON MINES CORP
DENISON MINES CORP
DENNYS CORP

DENNYS CORP

DENNYS CORP

DENTSPLY INTL INC NEW
DENTSPLY INTL INC NEW
DENTSPLY INTL INC NEW
DENTSPLY SIRONA INC
DENTSPLY SIRONA INC
DENTSPLY SIRONA INC
DERMA SCIENCES INC
DERMA SCIENCES INC
DERMA SCIENCES INC

ISSUER DESCRIPTION
CALL
PUT

COM

COM

COM
CALL
PUT

COM NEW
CALL
PUT

COM
CALL
PUT

COM NEW
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM PAR $.01
CALL
PUT
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Run Date:

Run Time:

CUSIP NO

24983L
24983L
24983L
249906
249906
249906
249908
249908
249908
249908
250639
25065D
25065D
25065D
25065K
25065K
25065K
250660
251530
251530
25154H
25154H
25154H
25154H
25154H
25154H
25154H
25154H
25154H
25154H
25154H
25154H
25154H
25154K

10
90
95
10
90
95
AA
10
90
95
10
10
90
95
10
90
95
10
65
70
45
46
47
48
53
54
55
56
73
74
75
90
95
80

4/5/2016

8:54
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ISSUER NAME

DERMIRA
DERMIRA
DERMIRA

DESCARTES SYS GROUP INC
DESCARTES SYS GROUP INC
DESCARTES SYS GROUP INC

DEPOMED
DEPOMED
DEPOMED
DEPOMED
DESWELL
DESTINAT
DESTINAT
DESTINAT
DESTINAT
DESTINAT
DESTINAT

** List of Section 13F Securities **

INC
INC
INC

INC
INC
INC
INC

Year:

INDS INC

ION
ION
ION
ION
ION
ION

MATERNITY CORP
MATERNITY CORP

MATERNITY CORP

XL
XL
XL

DETERMINE INC

DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE

BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK

AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG

GROUP INC
GROUP INC
GROUP INC

LONDON

LONDON

LDN
LDN
LDN
LDN
LDN
LDN
LDN
LDN
LDN
LDN
LDN
LDN
LDN

LONDON BRH

BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH

2016 Qtr: 1

ISSUER DESCRIPTION
COM

CALL

PUT

CoM

CALL

PUT

NOTE 2.500% 9/0
CoM

CALL

PUT

COoM

COM

CALL

PUT

COM

CALL

PUT

CcCoM

ETN DJ HY 2022
ELE MORN TTL22
DB COMM LNG ETN
DB COMMOD SHRT
DB COM DBLE LNG
DB COM DBL SHT
DB AGRIC LNG ETN
DB AGRIC SHT ETN
DB AGRIC DBL LN
DB AGRIC DBL SHT
DB GOLD SHORT

DB GOLD DBL LNG
GOLD DOUBLE SHOR
CALL

PUT

DB CRUDE OIL DBL
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Run Date:

Run Time:

CUSIP NO

25154K
25154K
25154K
25154K
25154K
25154K
25154N
25154N
25154p
25154p
25154wW
25154wW
25154w
25154w
25155L
25155R
25158V
25158Y
25159F
25160C
25160E
25160F
25179M
25179M
25179M
251893
251893
251893
25213A
25213A
25213A
252131
252131
252131

82
83
84
85
86
87
52
53
17
18
20
30
40
50
29
10
10
10
10
10
10
10
10
90
95
10
90
95
10
90
95
10
90
95

4/5/2016
8:54

ISSUER NAME

DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
DEUTSCHE
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** List of Section 13F Securities **
2016 Qtr: 1

BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK
BK

AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG
AG

Year:

LONDON
LONDON
LONDON
LONDON
LONDON
LONDON
LONDON
LONDON
LONDON
LONDON
LONDON
LONDON
LONDON
LONDON
LONDON

BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH
BRH

HIGH INCOME TR

GLOBAL HIGH INCOME
HIGH INCOME OPPORT
STRATEGIC MUN INCOM

MUN INCOME

MULTI-MKT INCOME TR
STRATEGIC INCOME TR

* DEXCOM INC
DEXCOM INC
DEXCOM INC

* DEVON ENERGY CORP NEW
DEVON ENERGY CORP NEW
DEVON ENERGY CORP NEW

* DEVRY ED GROUP INC
DEVRY ED GROUP INC
DEVRY ED GROUP INC

* DEX MEDIA INC NEW
DEX MEDIA INC NEW
DEX MEDIA INC NEW

Page 148
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ISSUER DESCRIPTION STATUS

DB
DB
DB
DB
DB
DB
DB
DB
DB
DB
DB
DB
DB
DB
FI
SHS
COM
COM
COM
COM
SHS
SHS
COM
CAL
PUT
COM
CAL
PUT
COM
CAL
PUT
COM
CAL
PUT

BASE MET LNG

BASE MET SHRT
BASE MET DBL

BASE MET DBL

CRUDE OIL LNG
CRUD OIL SHR

3X LN US TRES
3X SH US TRES
INVR JAP GOV

3X IV JAP GOV
3X JAP GOV BD
JAP GOV BD

3X GERMAN BD

GERMAN BD FUT
ENH GLOBAL HY

L

L

L

L

DELETED
DELETED
DELETED



Run Date:

Run Time:

CUSIP NO

252406
252430
252430
252430
252603
252603
252603
25264R
25271C
25271C
25271C
25272T
25272T
25272T
25278X
25278X
25278X
252784
252784
252784
253031
253393
253393
253393
253651
253651
253651
25374L
253798
253798
253798
25381B
25381B
25381B

60
20
90
95
10
90
95
20
10
90
95
10
90
95
10
90
95
30
90
95
10
10
90
95
10
90
95
10
10
90
95
10
90
95

4/5/2016

8:54
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** List of Section 13F Securities **
Year: 2016 OQtr:1

ISSUER NAME
DHX MEDIA LTD

DIAGEO P L C

DIAGEO P L C

DIAGEO P L C

DIAMOND
DIAMOND
DIAMOND
DIAMOND
DIAMOND
DIAMOND
DIAMOND
DIAMOND
DIAMOND

DIAMOND

FOODS INC

FOODS INC

FOODS INC

HILL INVESTMENT GROU
OFFSHORE DRILLING IN
OFFSHORE DRILLING IN
OFFSHORE DRILLING IN
RESORTS INTL INC
RESORTS INTL INC

RESORTS INTL INC

DIAMONDBACK ENERGY INC

DIAMONDBACK ENERGY INC

DIAMONDBACK ENERGY INC

DIAMONDROCK HOSPITALITY CO

DIAMONDROCK HOSPITALITY CO

DIAMONDROCK HOSPITALITY CO

DICERNA PHARMACEUTICALS INC

DICKS SPORTING GOODS INC

DICKS SPORTING GOODS INC

DICKS SPORTING GOODS INC

DIEBOLD
DIEBOLD
DIEBOLD

INC
INC
INC

DIFFERENTIAL BRANDS GROUP IN

DIGI INTL INC

DIGI INTL INC

DIGI INTL INC

DIGIMARC CORP NEW

DIGIMARC CORP NEW

DIGIMARC CORP NEW

ISSUER DESCRIPTION
SHS VAR VTG
SPON ADR NEW
CALL
PUT

COM
CALL
PUT

COM NEW
COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM

COM
CALL
PUT

COM
CALL
PUT

COM

COM
CALL
PUT

COM
CALL
PUT
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DELETED
DELETED
DELETED

ADDED



Run Date:

Run Time:

CUSIP NO

25382pP
253827
253827
253827
253862
253868
253868
253868
253868
25389M
25389M
25389M
253922
253922
253922
25400wW
25400wW
25400wW
254067
254067
254067
25433V
254423
254423
254423
254543
254543
254543
254563
25456K
25456K
25456K
25459W
25459W

20
10
90
95
10
10
90
95
86
87
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
10
90
95
10
90
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** List of Section 13F Securities **

Year:

ISSUER NAME

DIGITAL
DIGIRAD
DIGIRAD
DIGIRAD
DIGITAL
DIGITAL
DIGITAL
DIGITAL
DIGITAL

DIGITALGLOBE
DIGITALGLOBE
DIGITALGLOBE

RLTY TR
RLTY TR
RLTY TR
RLTY TR

ALLY INC
CORP
CORP
CORP
PWR CORP

INC
INC
INC
INC
INC
INC
INC

DIME CMNTY BANCSHARES

DIME CMNTY BANCSHARES

DIME CMNTY BANCSHARES

DIGITAL TURBINE INC

DIGITAL TURBINE INC

DIGITAL TURBINE INC

DILLARDS
DILLARDS
DILLARDS

INC
INC
INC

DIMENSION THERAPEUTICS INC

DINEEQUITY INC

DINEEQUITY INC

DINEEQUITY INC

DIODES INC

DIODES INC

DIODES INC

DIPEXIUM PHARMACEUTICALS INC
DIPLOMAT PHARMACY INC
DIPLOMAT PHARMACY INC
DIPLOMAT PHARMACY INC
DIREXION SHS ETF TR

DIREXION SHS ETFE TR

2016 Qtr: 1

ISSUER DESCRIPTION
COM NEW

COM
CALL
PUT
COM
COM
CALL
PUT
6.35% PFD CUM CV
COM NEW

CALL

PUT

COM

CALL

PUT

COM NEW

CALL

PUT

CL A

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT

DLY TECH BULL 3X
CALL
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Run Date:

Run Time:

CUSIP NO

25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W
25459W

95
23
90
95
41
90
95
45
90
95
54
90
95
55
90
95
56
90
95
73
90
95
75
90
95
77
90
95
78
90
95
84
90
95
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** List of Section 13F Securities **

ISSUER NAME

DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION

SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS

ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF

Year:

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

2016 Qtr: 1

ISSUER DESCRIPTION
PUT

GLD MNRS BEAR 3X
CALL

PUT

RETAIL BULL 3X
CALL

PUT

DLY SCOND 3XBU
CALL

PUT

20YR TRES BULL
CALL

PUT

7 10YR TRES BEAR
CALL

PUT

7 10YR TRES BULL
CALL

PUT

DLY MIDCAP ETF3X
CALL

PUT

DLY R/E BULL3X
CALL

PUT

DL FTSE BLL 3X
CALL

PUT

DLY DEV MKT BULL
CALL

PUT

DLY SMCAP BULL3X
CALL

PUT

Page 151
IVMOO01

STATUS



Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 152

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
25459W 86 2 * DIREXION SHS ETF TR DRX S&P500BULL

25459W 90 2 DIREXION SHS ETF TR CALL

25459W 95 2 DIREXION SHS ETF TR PUT

25459W 88 8 * DIREXION SHS ETF TR DLY ENRGY BULL3X

25459W 90 8 DIREXION SHS ETF TR CALL

25459W 95 8 DIREXION SHS ETF TR PUT

25459y 10 8 DIREXION SHS ETFEF TR 7-10YR TR BEAR

25459Y 11 6 * DIREXION SHS ETF TR CSI300 CHINA1X

25459Y 90 6 DIREXION SHS ETF TR CALL

25459Y 95 6 DIREXION SHS ETFEF TR PUT

25459y 12 4 DIREXION SHS ETF TR DAILY RGNAL BEAR

25459y 13 2 DIREXION SHS ETF TR DAILY RGNAL BULL

25459y 14 0 * DIREXION SHS ETF TR DLY RUSSIA BUL14 DELETED
25459Y 90 O DIREXION SHS ETFEF TR CALL DELETED
25459y 95 0 DIREXION SHS ETFEF TR PUT DELETED
25459Y 16 5 DIREXION SHS ETF TR DLY S&P500 2XS

25459y 18 1 DIREXION SHS ETF TR SML CP BULL 2X

25459y 20 7 * DIREXION SHS ETF TR NAS100 EQL WGT

25459y 90 7 DIREXION SHS ETFEF TR CALL

25459y 95 7 DIREXION SHS ETF TR PUT

25459Y 26 4 DIREXION SHS ETF TR IBILLION INDEX

25459y 28 0 * DIREXION SHS ETF TR DLY FTS BUL 3X

25459Y 90 O DIREXION SHS ETF TR CALL

25459y 95 0 DIREXION SHS ETF TR PUT

25459y 29 8 DIREXION SHS ETFEF TR ZACKS HG INC SHS

25459y 30 6 DIREXION SHS ETF TR TL BD MKT BEAR

25459Y 33 0 * DIREXION SHS ETF TR INDIA BULL 3X SH DELETED
25459Y 90 O DIREXION SHS ETFEF TR CALL DELETED
25459Y 95 0 DIREXION SHS ETF TR PUT DELETED
25459y 35 5 * DIREXION SHS ETF TR DLY DEV MKT BEAR

25459Y 90 5 DIREXION SHS ETF TR CALL

25459y 95 5 DIREXION SHS ETF TR PUT

25459Y 36 3 * DIREXION SHS ETF TR DLY R/E BEAR3X

25459y 90 3 DIREXION SHS ETF TR CALL



Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 153

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
25459y 95 3 DIREXION SHS ETF TR PUT

25459y 37 1 * DIREXION SHS ETF TR DLY S&P 500 BEAR

25459y 90 1 DIREXION SHS ETF TR CALL

25459y 95 1 DIREXION SHS ETF TR PUT

25459y 40 5 DIREXION SHS ETF TR 20YR TRES BEAR

25459y 41 3 * DIREXION SHS ETF TR DLY JPN BULL 3X

25459Y 90 3 DIREXION SHS ETFEF TR CALL

25459y 95 3 DIREXION SHS ETF TR PUT

25459y 45 4 * DIREXION SHS ETF TR DLY ENERBR3X NEW

25459Y 90 4 DIREXION SHS ETFEF TR CALL

25459y 95 4 DIREXION SHS ETF TR PUT

25459Y 47 0 * DIREXION SHS ETF TR DLY EMKT 3X NEW

25459Y 90 O DIREXION SHS ETF TR CALL

25459y 95 0 DIREXION SHS ETFEF TR PUT

25459y 52 0 DIREXION SHS ETFEF TR DRX DLYSOKOR3X

25459Y 67 8 * DIREXION SHS ETF TR 20YR TRES BEAR

25459Y 90 8 DIREXION SHS ETF TR CALL

25459y 95 8 DIREXION SHS ETF TR PUT

25459Y 68 6 * DIREXION SHS ETF TR DLY EMRGMKT BULL DELETED
25459Y 90 6 DIREXION SHS ETF TR CALL DELETED
25459Y 95 6 DIREXION SHS ETF TR PUT DELETED
25459Y 69 4 * DIREXION SHS ETF TR DLY FIN BULL NEW

25459y 90 4 DIREXION SHS ETF TR CALL

25459y 95 4 DIREXION SHS ETF TR PUT

25459y 72 8 DIREXION SHS ETFEF TR S&P500 VOL RES

25459y 76 9 DIREXION SHS ETF TR ALL CP INSIDER

25459y 81 9 DIREXION SHS ETF TR TOTAL MKT BEAR

25459y 87 6 * DIREXION SHS ETF TR HEALTHCARE BUL

25459Y 90 6 DIREXION SHS ETF TR CALL

25459Y 95 6 DIREXION SHS ETF TR PUT

254668 40 3 * DISCOVERY LABORATORIES INC N COM NEW DELETED
254668 90 3 DISCOVERY LABORATORIES INC N CALL DELETED
254668 95 3 DISCOVERY LABORATORIES INC N PUT DELETED
254668 50 2 * DISCOVERY LABORATORIES INC N COM PAR ADDED



Run Date:

Run Time:

CUSIP NO

254668
254668
254687
254687
254687
25470F
25470F
25470F
25470F
25470F
25470F
25470F
25470M
25470M
25470M
254709
254709
254709
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K

90
95
10
90
95
10
90
95
20
30
90
95
10
90
95
10
90
95
10
20
27
90
95
28
90
95
29
90
95
30
31
90
95
32
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ISSUER NA
DISCOVERY
DISCOVERY

** List of Section 13F Securities **

Year:

ME
LABORATORIES
LABORATORIES

DISNEY WALT CO

DISNEY WALT CO

DISNEY WALT CO

DISCOVERY
DISCOVERY
DISCOVERY
DISCOVERY
DISCOVERY
DISCOVERY
DISCOVERY

COMMUNICATNS
COMMUNICATNS
COMMUNICATNS
COMMUNICATNS
COMMUNICATNS
COMMUNICATNS
COMMUNICATNS

DISH NETWORK CORP
DISH NETWORK CORP
DISH NETWORK CORP

DISCOVER FINL SVC

DISCOVER FINL SVC

DISCOVER FINL SVC

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

DIREXION SHS ETF

S

S

S

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

INC N
INC N

NEW
NEW
NEW
NEW
NEW
NEW
NEW

2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM DISNEY

CALL

PUT

COM SER A

CALL

PUT

COM SER B

COM SER C

CALL

PUT

CL A

CALL

PUT

COM

CALL

PUT

DLY SP500 BULL
DLY SMCP BULL
DLY RUSSIA BL 3X
CALL

PUT

DLY EMG MK BL 3X
CALL

PUT

LTN AM BL 3X NEW
CALL

PUT

FTSE DVMKT BUL
BRZ BL 3X SH NEW
CALL

PUT

SP BIOTCH BL NEW
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ADDED
ADDED

ADDED
ADDED
ADDED
ADDED
ADDED
ADDED
ADDED
ADDED
ADDED

ADDED
ADDED
ADDED
ADDED



Run Date:

Run Time:

CUSIP NO

25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K
25490K

90
95
33
90
95
34
90
95
35
90
95
36
90
95
37
38
40
47
48
49
50
51
52
90
95
53
90
95
54
90
95
55
90
95
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** List of Section 13F Securities **

ISSUER NAME

DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION
DIREXION

SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS

ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF
ETF

Year:

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

IND BL 3X SHS NE
CALL

PUT

DLY NATRL GAS 3X
CALL

PUT

OIL GAS BL 3X SH
CALL

PUT

DAILY NAT GAS 3X
CALL

PUT

DATILY HEALTHCARE
DAILY SP BIOTECH
FTSE EM BULL
DAILY MED BEAR
DAILY MED BULL
DLY CYB SEC BEAR
VAL LINE LG MD
DLY CYB SEC BULL
DAILY SM CAP BEA
CALL

PUT

DAILY FINL BEAR
CALL

PUT

DAILY JR GOLD MI
CALL

PUT

DAILY JR GOLD MI
CALL

PUT
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ADDED
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ADDED
ADDED
ADDED
ADDED
ADDED
ADDED
ADDED

DELETED



Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 156

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
25490K 56 2 * DIREXION SHS ETF TR DAILY NATURAL GA DELETED
25490K 90 2 DIREXION SHS ETF TR CALL DELETED
25490K 95 2 DIREXION SHS ETF TR PUT DELETED
25490K 57 0 * DIREXION SHS ETF TR DAILY GOLD MINER

25490K 90 O DIREXION SHS ETF TR CALL

25490K 95 0 DIREXION SHS ETF TR PUT

25490K 58 8 DIREXION SHS ETFEF TR DALY HOM B&S BER

25490K 59 6 DIREXION SHS ETF TR DALY HOM B&S BUL

25490K 60 4 DIREXION SHS ETF TR VAL LNE SM MID DELETED
25490K 69 5 DIREXION SHS ETFEF TR JAPAN BULL 2X

25490K 70 3 DIREXION SHS ETF TR VAL LNE CONSRV DELETED
25490K 71 1 DIREXION SHS ETF TR EURO BULL 2X

25490K 72 9 * DIREXION SHS ETF TR OIL GAS BEAR3X

25490K 90 9 DIREXION SHS ETFEF TR CALL

25490K 95 9 DIREXION SHS ETFEF TR PUT

25490K 73 7 * DIREXION SHS ETF TR OIL GAS BLL 3X DELETED
25490K 90 7 DIREXION SHS ETF TR CALL DELETED
25490K 95 7 DIREXION SHS ETF TR PUT DELETED
25490K 74 5 * DIREXION SHS ETF TR SP BIOTCH BR3X

25490K 90 5 DIREXION SHS ETF TR CALL

25490K 95 5 DIREXION SHS ETF TR PUT

25490K 75 2 * DIREXION SHS ETF TR SP BIOTCH BULL DELETED
25490K 90 2 DIREXION SHS ETF TR CALL DELETED
25490K 95 2 DIREXION SHS ETF TR PUT DELETED
25490K 76 0 * DIREXION SHS ETF TR TECH BEAR 3X SHS

25490K 90 O DIREXION SHS ETF TR CALL

25490K 95 0 DIREXION SHS ETF TR PUT

25490K 77 8 * DIREXION SHS ETF TR SEMICONDUCT BEAR

25490K 90 8 DIREXION SHS ETF TR CALL

25490K 95 8 DIREXION SHS ETF TR PUT

25490K 78 6 * DIREXION SHS ETF TR DL RUSS BEAR 3X

25490K 90 6 DIREXION SHS ETF TR CALL

25490K 95 6 DIREXION SHS ETF TR PUT

25490K 79 4 * DIREXION SHS ETF TR LTN AM BLL 3X NW DELETED



Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 157

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
25490K 90 4 DIREXION SHS ETF TR CALL DELETED
25490K 95 4 DIREXION SHS ETF TR PUT DELETED
25490K 81 0 * DIREXION SHS ETF TR MD CP BEAR 3X NW

25490K 90 O DIREXION SHS ETF TR CALL

25490K 95 0 DIREXION SHS ETF TR PUT

25490K 83 6 * DIREXION SHS ETF TR FTSE CHIN BEAR

25490K 90 6 DIREXION SHS ETFEF TR CALL

25490K 95 6 DIREXION SHS ETF TR PUT

25490K 84 4 * DIREXION SHS ETF TR BRZ BL 3X SHS NW DELETED
25490K 90 4 DIREXION SHS ETFEF TR CALL DELETED
25490K 95 4 DIREXION SHS ETF TR PUT DELETED
25490K 86 9 * DIREXION SHS ETF TR CSI 300 BULL2X

25490K 90 9 DIREXION SHS ETF TR CALL

25490K 95 9 DIREXION SHS ETFEF TR PUT

255104 10 1 DIVERSICARE HEALTHCARE SVCS COM

25532M 10 5 DIVERSIFIED RSTRNT HLDGS INC COM

25533B 10 8 DIVERSIFIED REAL ASSET INC F COM SHS

25538A 20 4 DIVIDEND & INCOME FUND COM NEW

255519 10 0 * DIXIE GROUP INC CL A

255519 90 O DIXIE GROUP INC CALL

255519 95 0 DIXIE GROUP INC PUT

256135 20 3 * DR REDDYS LABS LTD ADR

256135 90 3 DR REDDYS LABS LTD CALL

256135 95 3 DR REDDYS LABS LTD PUT

256147 10 1 * DOCUMENT SEC SYS INC COM

25614T 90 1 DOCUMENT SEC SYS INC CALL

25614T 95 1 DOCUMENT SEC SYS INC PUT

25659T 10 7 * DOLBY LABORATORIES INC COM

25659T 90 7 DOLBY LABORATORIES INC CALL

25659T 95 7 DOLBY LABORATORIES INC PUT

256677 10 5 * DOLLAR GEN CORP NEW COM

256677 90 5 DOLLAR GEN CORP NEW CALL

256677 95 5 DOLLAR GEN CORP NEW PUT

256746 10 8 * DOLLAR TREE INC COM



Run Date:

Run Time:

CUSIP NO

256746
256746
257287
257287
257287
257454
257454
257454
257469Q
257460
257460
25746U
257460
25746U
25746U
257460
25746U
25754A
25754A
25754A
257559
257559
257559
257651
257651
257651
257701
257701
257701
257701
257867
257867
257867
25820R

90
95
10
90
95
10
90
95
10
90
95
10
90
95
70
86
88
20
90
95
20
90
95
10
90
95
20
90
95
30
10
90
95
10
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Year:
ISSUER NAME
DOLLAR TREE INC
DOLLAR TREE INC
DOMINION DIAMOND CORP
DOMINION DIAMOND CORP
DOMINION DIAMOND CORP
DOMINION MIDSTREAM PARTNERS
DOMINION MIDSTREAM PARTNERS
DOMINION MIDSTREAM PARTNERS
DOMINION RES BLACK WARRIOR T
DOMINION RES BLACK WARRIOR T
DOMINION RES BLACK WARRIOR T
DOMINION RES INC VA NEW
DOMINION RES INC VA NEW
DOMINION RES INC VA NEW
DOMINION RES INC VA NEW
DOMINION RES INC VA NEW
DOMINION RES INC VA NEW
DOMINOS PIZZA INC
DOMINOS PIZZA INC
DOMINOS PIZZA INC
DOMTAR CORP
DOMTAR CORP
DOMTAR CORP

** List of Section 13F Securities **

DONALDSON INC

DONALDSON INC

DONALDSON INC

DONEGAL
DONEGAL
DONEGAL
DONEGAL
DONNELLE
DONNELLE
DONNELLE
DORCHEST

GROUP INC

GROUP INC
GROUP INC
GROUP INC

Y R R & SONS CO
Y R R & SONS CO
Y R R & SONS CO

ER MINERALS LP

2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM

CALL

PUT

COM UT REP LTD
CALL

PUT

UNITS BEN INT

CALL
PUT
COM
CALL
PUT
UNIT 04/01/2013
99/99/9999
07/01/2016

UNIT
UNIT
COM
CALL
PUT
COM NEW
CALL

PUT

COM

CALL

PUT

CL A
CALL

PUT

CL B

COM

CALL

PUT

COM UNIT
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DELETED
DELETED
DELETED



Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 159

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
25820R 90 5 DORCHESTER MINERALS LP CALL

25820R 95 5 DORCHESTER MINERALS LP PUT

258278 10 0 * DORMAN PRODUCTS INC COM

258278 90 0 DORMAN PRODUCTS INC CALL

258278 95 0 DORMAN PRODUCTS INC PUT

258622 10 9 * DOUBLELINE INCOME SOLUTIONS COM

258622 90 9 DOUBLELINE INCOME SOLUTIONS CALL

258622 95 9 DOUBLELINE INCOME SOLUTIONS PUT

258623 10 7 DOUBLELINE OPPORTUNISTIC CR COM

25960P 10 9 * DOUGLAS EMMETT INC COM

25960P 90 9 DOUGLAS EMMETT INC CALL

25960P 95 9 DOUGLAS EMMETT INC PUT

25960R 10 5 * DOUGLAS DYNAMICS INC COM

25960R 90 5 DOUGLAS DYNAMICS INC CALL

25960R 95 5 DOUGLAS DYNAMICS INC PUT

260003 10 8 * DOVER CORP COM

260003 90 8 DOVER CORP CALL

260003 95 8 DOVER CORP PUT

260095 10 4 * DOVER DOWNS GAMING & ENTMT I COM

260095 90 4 DOVER DOWNS GAMING & ENTMT I CALL

260095 95 4 DOVER DOWNS GAMING & ENTMT I PUT

260174 10 7 * DOVER MOTORSPORTS INC COM

260174 90 7 DOVER MOTORSPORTS INC CALL

260174 95 7 DOVER MOTORSPORTS INC PUT

260543 10 3 * DOW CHEM CO COM

260543 90 3 DOW CHEM CO CALL

260543 95 3 DOW CHEM CO PUT

26138E 10 9 * DR PEPPER SNAPPLE GROUP INC COM

26138E 90 9 DR PEPPER SNAPPLE GROUP INC CALL

26138E 95 9 DR PEPPER SNAPPLE GROUP INC PUT

261427 10 8 DRAFTDAY FANTASY SPORTS INC COM NEW ADDED
26144M 10 3 * DRAGONWAVE INC COM DELETED
26144M 90 3 DRAGONWAVE INC CALL DELETED
26144M 95 3 DRAGONWAVE INC PUT DELETED



Run Date:

Run Time:

CUSIP NO

26144M
26144M
26144M
26144M
26152H
26152H
26152H
26153C
26153C
26153C
26168L
26168L
26168L
261932
262008
26201R
26202F
26203D
26203D
26203D
262037
262037
262037
263534
263534
263534
264147
264147
264147
26432K
26433C
26433F
26441cC
26441cC

12
40
90
95
30
90
95
10
90
95
20
90
95
10
10
10
10
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
20
90

4/5/2016

8:54
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*

Year:

ISSUER NAME
DRAGONWAVE INC
DRAGONWAVE INC
DRAGONWAVE INC
DRAGONWAVE INC

DRDGOLD LIMITED

DRDGOLD LIMITED

DRDGOLD LIMITED

DREAMWORKS ANIMATION SKG INC
DREAMWORKS ANIMATION SKG INC
DREAMWORKS ANIMATION SKG INC
DREW INDS INC

DREW INDS INC

DREW INDS INC

DREYFUS STRATEGIC MUNS INC
DREYFUS HIGH YIELD STRATEGIE
DREYFUS MUN INCOME INC
DREYFUS STRATEGIC MUN BD FD
DREYFUS MUN BD INFRSTRCTR FD
DREYFUS MUN BD INFRSTRCTR FD
DREYFUS MUN BD INFRSTRCTR FD
DRIL-QUIP INC
DRIL-QUIP INC
DRIL-QUIP INC
DU PONT E I DE NEMOURS & CO
DU PONT E I DE NEMOURS & CO
DU PONT E I DE NEMOURS & CO
DUCOMMUN INC DEL

DUCOMMUN INC DEL

DUCOMMUN INC DEL

DUFF & PHELPS UTIL CORP BD T
DUFF & PHELPS GLB UTL INC FD
DUFF & PHELPS SLCT ENGY MLP
DUKE ENERGY CORP NEW

DUKE ENERGY CORP NEW

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
*W EXP 08/01/201
COM NEW
CALL

PUT

SPON ADR REPSTG
CALL

PUT

CL A

CALL

PUT

COM NEW
CALL

PUT

CoM

SH BEN INT
CcoM

CcCoM

SHS

CALL

PUT

COoM

CALL

PUT

COoM

CALL

PUT

CcCoM

CALL

PUT

CoM

CcoM

CoM

COM NEW
CALL
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STATUS

ADDED
ADDED
ADDED



Run Date:

Run Time:

CUSIP NO

26441C
264411
264411
264411
26443V
26443V
26443V
26483E
26483E
26483E
265504
265504
265504
266130
266130
266130
266605
266605
266605
26746E
26746E
26746E
267475
267475
267475
267888
267888
267888
268102
268157
268158
268158
268158
268170

95
50
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
40
20
90
95
50

4/5/2016
8:54
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ISSUER NAME

Year:

DUKE ENERGY CORP NEW

DUKE REALTY CORP

DUKE REALTY CORP

DUKE REALTY CORP

DULUTH HLDGS INC

DULUTH HLDGS INC

DULUTH HLDGS INC

DUN & BRADSTREET CORP DEL NE

DUN & BRADSTREET CORP DEL NE

DUN & BRADSTREET CORP DEL NE

DUNKIN BRANDS
DUNKIN BRANDS
DUNKIN BRANDS
DUPONT FABROS
DUPONT FABROS

DUPONT FABROS

GROUP INC
GROUP INC
GROUP INC
TECHNOLOGY INC
TECHNOLOGY INC
TECHNOLOGY INC

DURECT CORP

DURECT CORP
DURECT CORP

DYAX CORP

DYAX CORP

DYAX CORP

DYCOM INDS INC

DYCOM INDS INC

DYCOM INDS INC

DYNAMIC MATLS CORP
DYNAMIC MATLS CORP
DYNAMIC MATLS CORP
DYNASIL CORP AMER
DYNATRONICS CORP

DYNAVAX TECHNOLOGIES CORP
DYNAVAX TECHNOLOGIES CORP
DYNAVAX TECHNOLOGIES CORP

DYNEX CAP INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT

COM NEW
CALL
PUT

COM CL B
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM

COM NEW
COM NEW
CALL
PUT

COM NEW
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DELETED
DELETED
DELETED



Run Date:

Run Time:

CUSIP NO

268170Q
268179Q
26817R
26817R
26817R
26817R
26817R
26827L
26827L
26827L
268311
268311
268311
26833A
26833A
26833A
26846L
268461
268461
268461
268461
268461
268461
268461
268461
268461
268461
268461
268461
26852W
26852W
26852W
26853A
268603

90
95
10
90
95
11
20
10
90
95
10
90
95
10
90
95
30
46
62
63
65
76
77
90
95
81
84
90
95
10
90
95
10
10

4/5/2016

8:54
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Year:

ISSUER NAME
DYNEX CAP INC
DYNEX CAP INC

DYNEGY INC NEW DEL

DYNEGY INC NEW DEL

DYNEGY INC NEW DEL

DYNEGY INC NEW DEL

DYNEGY INC NEW DEL

ECA MARCELLUS TR I
ECA MARCELLUS TR I
ECA MARCELLUS TR I
EDAP TMS S A

EDAP TMS S A

EDAP TMS S A

E-COMMERCE CHINA
E-COMMERCE CHINA
E-COMMERCE CHINA
EGA

EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL

EGA EMERGING GLOBAL
E HOUSE CHINA HLDGS
E HOUSE CHINA HLDGS
E HOUSE CHINA HLDGS
EHI CAR SVCS LTD

EL POLLO LOCO HLDGS

SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
SHS
LTD
LTD
LTD

INC

DANGDANG IN
DANGDANG 1IN
DANGDANG IN

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM

CALL

PUT

*W EXP 10/02/201
PFD CONV SER A
COM UNIT

CALL

PUT

SPONSORED ADR
CALL

PUT

SPN ADS COM A
CALL

PUT

EGSHS EM EX-CH
EGSHS EMKTSCOR
EGSHARES EM STRG
EGSHR BYND BRC
LOW VOL EM DIV
INDIA CONSUMER
EGS EMKTCONS ETF
CALL

PUT

EGS INDIA SC ETF
EGS INDI INF ETF
CALL

PUT

ADR

CALL

PUT

SPON ADS CL A
COM
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Run Date:

Run Time:

CUSIP NO

268603
268603
268648
268648
268648
268664
268664
268664
26874R
26874R
26874R
26875P
26875P
26875P
268785
268785
268785
26882D
26882D
26882D
26884L
26884L
26884L
26884U
26884U
26884U
26884U
26884U
26885B
26885B
26885B
26885G
26885G
26885G

90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
20
30
10
90
95
10
90
95

4/5/2016

8:54
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** List of Section 13F Securities **

Year:

ISSUER NAME

EL POLLO LOCO HLDGS INC

EL POLLO LOCO HLDGS INC

EM
E M
E M
EMC
EMC
EMC
ENT
ENT
ENT
EOG
EOG
EOG

Cc CO
Cc CO
Cc CO
INS
INS
INS
S P
S P
S P
RES
RES

RES

RP MASS
RP MASS
RP MASS
GROUP INC
GROUP INC
GROUP INC
A

A

A

INC

INC

INC

EP ENERGY CORP

EP ENERGY CORP

EP ENERGY CORP

EPIQ SYS

EPIQ SYS

EPIQ SYS

EQT
EQT
EQT
EPR
EPR
EPR
EPR
EPR
EQT
EQT
EQT
ERA
ERA
ERA

CORP
CORP
CORP
PPTY
PPTY
PPTY
PPTY
PPTY
MIDS
MIDS
MIDS
GROU
GROU
GROU

INC
INC
INC

S

S

S

S

S

TREAM PARTNERS LP
TREAM PARTNERS LP
TREAM PARTNERS LP
P INC

P INC

P INC

2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
CALL

PUT

COM

CALL

PUT

CL A

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM SH BEN INT
CALL

PUT

PFD C CNV 5.75%
CONV PEFD 9% SR E
UNIT LTD PARTN
CALL

PUT

COM

CALL

PUT
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Run Date:

Run Time:

CUSIP NO

26885J 10
268853 90
26885J 95
268948 10
268948 90
268948 95
26922A 30
26922A 90
26922A 95
269227 40
26922A 50
26922A 60
269227 70
269227 80
269227 81
26922A 82
269227 83
26922A 84
26922A 90
26922A 95
26922A 86
269227 87
26922A 88
26922V 10
26922w 10
26922X 10
26922X 90
26922X 95
26922Y 10
26922Y 90
26922Y 95
26923A 10
26923B 10
26923G 10

4/5/2016

8:54
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Year:

ISSUER NAME

EQT GP HLDGS LP

EQT GP HLDGS LP

EQT GP HLDGS LP
EAGLE BANCORP INC MD
EAGLE BANCORP INC MD
EAGLE BANCORP INC MD

ETEF SER SOLUTIONS

ETEF SER SOLUTIONS

ETF SER SOLUTIONS

ETF SER SOLUTIONS

ETEF SER SOLUTIONS

ETF SER SOLUTIONS

ETF SER SOLUTIONS

ETEF SER SOLUTIONS

ETF SER SOLUTIONS

ETF SER SOLUTIONS

ETEF SER SOLUTIONS

ETEF SER SOLUTIONS

ETEF SER SOLUTIONS

ETEF SER SOLUTIONS

ETEF SER SOLUTIONS

ETF SER SOLUTIONS

ETEF SER SOLUTIONS

ETEFS PLATINUM TR
ETFS PRECIOUS METALS BASKET
ETFS SILVER TR
ETFS SILVER TR
ETFS SILVER TR
ETFS GOLD TR
ETFS GOLD TR
ETFS GOLD TR
ETFS PALLADIUM TR
ETEFS WHITE METALS BASKET TR

ETFIS SER TR I

** List of Section 13F Securities **
2016 Qtr: 1

Page 164
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ISSUER DESCRIPTION STATUS
COM UNIT REP
CALL

PUT

COM

CALL

PUT

ALPCLONE ALTER
CALL

PUT

VIDENT INTL EQ
VIDENTCORE EQ FD
VIDENT CORE US
DEEP VALUE ETF
FALAH RUS LG CAP
ALPHACLONE INT
LONCAR CANCER
ALPHAMARK SM

US GLB JETS

CALL

PUT

MASTER INC ETF
DMND HILL VAL
VAL MKT LEG ET
SH BEN INT

PHYS PM BSKT
SILVER SHS

CALL

PUT

SHS

CALL

PUT

SH BEN INT

PHY WM BSK SHS DELETED
INFRAC ACT MLP



Run Date:

Run Time:

CUSIP NO

26923G
26923G
26923G
26923G
26923G
26923G
26923H
269233
269233
269233
269233
269246
269246
269246
26926V
26926V
26926V
269279
269279
269279
26942G
269451
269587
26969P
26969P
26969P
269796
269796
269796
269808
27032D
27033X
27033X
27033X

20
30
50
60
70
80
10
10
20
30
40
40
90
95
10
90
95
40
90
95
10
10
10
10
90
95
10
90
95
10
20
10
90
95

4/5/2016

8:54
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** List of Section 13F Securities **

Year:

ISSUER NAME

ETFIS
ETFIS
ETFIS
ETFIS
ETFIS
ETFIS

ETF MANAGER GROUP

SER TR I
SER TR
SER TR
SER TR

H H H H

SER TR
SER TR T

COMMODITY

ETEFS TR
ETFS TR
ETFS TR
ETEFS TR

E TRADE FINANCIAL CORP
E TRADE FINANCIAL CORP

E TRADE FINANCIAL CORP

EV ENERGY PARTNERS LP

EV ENERGY PARTNERS LP

EV ENERGY PARTNERS LP

EXCO RESOURCES INC
EXCO RESOURCES INC
EXCO RESOURCES INC

EAGLE
EAGLE
EAGLE
EAGLE
EAGLE
EAGLE
EAGLE
EAGLE
EAGLE
EAGLE

BANCORP MONT INC
CAP GROWTH FD INC

GRWTH & INCOME OPPTY F

MATERIALS INC
MATERIALS INC
MATERIALS INC
PHARMACEUTICALS INC
PHARMACEUTICALS INC
PHARMACEUTICALS INC

PT CR CO LLC

EARTHSTONE ENERGY INC

EARTHLINK HLDGS CORP

EARTHLINK HLDGS CORP

EARTHLINK HLDGS CORP

2016 Qtr: 1

ISSUER DESCRIPTION
BIOSHS BIOTE
BIOSHS BIO CLI
TAC MAN US COR
TUTTLE TAC MAN
VIRTUS NEWFLEET
REAVES UTILS ETF
SIT RISING RTE
ZACKS LG CP US
ZACKS SM CP US
DIV FCT LRG CP
DIV FCT DEV EU
COM NEW

CALL

PUT

COM UNITS

CALL

PUT

COM

CALL

PUT

COM

COM

COM SHS BEN IN
COM

CALL

PUT

COM

CALL

PUT

COM

COM NEW

COM

CALL

PUT
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Run Date:

Run Time:

CUSIP NO

27579R
27579R
27579R
27616L
27616L
27616L
27616P
276317
277196
277276
277276
277276
277432
277432
277432
277461
277461
277461
277461
277461
27826D
27826E
27826F
27826G
278268
27826T
27826U
27826V
27826W
278265
278265
278265
27827K
27827X

10
90
95
10
11
20
10
10
10
10
90
95
10
90
95
13
14
40
90
95
10
10
10
10
10
10
10
10
10
10
90
95
10
10

4/5/2016
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** List of Section 13F Securities **

ISSUER NAME

EAST WEST BANCORP INC

Year:

EAST WEST BANCORP INC

EAST WEST BANCORP INC

EASTERLY ACQUISITION CORP

EASTERLY ACQUISITION CORP

EASTERLY ACQUISITION CORP

EASTERLY GOVT PPTYS INC

EASTERN

CO

EASTERN VA BANKSHARES INC

EASTGROUP PPTY INC
EASTGROUP PPTY INC
EASTGROUP PPTY INC

EASTMAN
EASTMAN
EASTMAN
EASTMAN
EASTMAN
EASTMAN
EASTMAN
EASTMAN

EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE

CHEM CO

CHEM CO

CHEM CO

KODAK
KODAK
KODAK
KODAK
KODAK

Cco
CcoO
CcO
Cco
Cco

MI MUNI
MA MUNI
CA MUNI
OH MUNI

CORP
CORP
CORP

INCOME
INCOME
INCOME
INCOME

SR INCOME TR

MUN BD FD II
MUN BD FD

= S R

PA MUNI INCOME T
MUNI INCOME TRUS
NJ MUNI INCOME T
NY MUNI INCOME T

2016 Qtr: 1

ISSUER DESCRIPTION
COM

CALL

PUT

COM

*W EXP 07/29/202
UNIT 99/99/9999
COM

CoM

CoM

COM

CALL

PUT

COM

CALL

PUT

*W EXP 09/03/201
*W EXP 09/03/201
COM NEW

CALL

PUT

SH BEN INT

SH BEN INT

SH BEN INT

SH BEN INT

SH BEN INT

SH BEN INT

SH BEN INT

SH BEN INT

SH BEN INT

COM NON VTG

CALL

PUT

CoM

CoM
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Run Date:

Run Time:

CUSIP NO

27827Y
278274
278277
278279
27828A
27828C
27828G
27828H
27828K
27828L
27828M
27828N
278280Q
27828R
278288
27828T
27828U
27828V
27828W
27828X
27828Y
278284
27829C
27829F
27829G
27829L
27829M
27829U
278642
278642
278642
278715
278715
278715

10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
10
90
95
20
90
95

4/5/2016 ok
8:54

ISSUER NAME

EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
EATON VANCE
* EBAY INC
EBAY INC
EBAY INC
* EBIX INC

EBIX INC
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EBIX INC

List of Section 13F Securities **

Year:

NEW YORK MUN BD
ENHANCED EQ INC
ENH EQTY INC FD
FLTING RATE INC
CALIF MUN BD FD
CALIF MUN BD FD
TAX ADVT DIV INC
LTD DUR INCOME F
MASS MUN BD FD
OHIO MUN BD FD
MICH MUN BD FD
TX MGD DIV EQ IN
SR FLTNG RTE TR
N J MUN BD FD

TX ADV GLBL DIV
N Y MUN BD FD II
TX ADV GLB DIV O
SH TM DR DIVR IN
PA MUN BD FD

TAX MNGED BUY WR
TX MNG BY WRT OP
FLTG RATE INCOM
TXMGD GL BUYWR O
TAX MNGD GBL DV
RISK MNGD DIV EQ
NATL MUN OPPORT
TAX-ADV BD & OPT
MUN INCOME 2028

2016 Qtr: 1
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ISSUER DESCRIPTION STATUS

COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM
COM SHS BEN INT
COM
COM
COM
COM SHS
COM SH BEN INT
SHS

COM
CALL
PUT

COM NEW
CALL
PUT



Run Date:

Run Time:

CUSIP NO

27874N
27874N
27874N
27875T
27875T
27875T
27875T
27876L
27876L
27876L
278768
278768
278768
278865
278865
278865
278878
27888D
27890G
27890G
27890G
279158
279158
279158
279870
280350
280350
280350
280358
280358
280358
281020
281020
281020

30
90
95
AA
10
90
95
20
90
95
10
90
95
10
90
95
10
10
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95

4/5/2016
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Year:

ISSUER NAME

ECHELON CORP

ECHELON CORP

ECHELON CORP

ECHO GLOBAL LOGISTICS INC
ECHO GLOBAL LOGISTICS INC
ECHO GLOBAL LOGISTICS INC
ECHO GLOBAL LOGISTICS INC
ECHO THERAPEUTICS INC
ECHO THERAPEUTICS INC
ECHO THERAPEUTICS INC
ECHOSTAR CORP

ECHOSTAR CORP

ECHOSTAR CORP

ECOLAB INC

ECOLAB INC

ECOLAB INC

ECOLOGY & ENVIRONMENT INC

ECO STIM ENERGY SOLUTIONS IN

ECLIPSE RES CORP

ECLIPSE RES CORP

ECLIPSE RES CORP
ECOPETROL S A

ECOPETROL S A

ECOPETROL S A

EDGE THERAPEUTICS INC
EDGEWELL PERS CARE CO
EDGEWELL PERS CARE CO
EDGEWELL PERS CARE CO
EDGEWATER TECHNOLOGY INC
EDGEWATER TECHNOLOGY INC
EDGEWATER TECHNOLOGY INC
EDISON INTL

EDISON INTL

EDISON INTL

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM NEW

CALL
PUT
NOTE 2.500% 5/0
CcCoM

CALL

PUT

COM NEW

CALL

PUT

CL A

CALL

PUT

COoM

CALL

PUT

CL A

CcCoM

COM

CALL

PUT

SPONSORED ADS
CALL

PUT

COM

COM

CALL

PUT

CcCoM

CALL

PUT

COoM

CALL

PUT
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Run Date:

Run Time:

CUSIP NO

28106W
28140H
28140H
28140H
281479
28176E
28176E
28176E
28225C
28225C
28225C
28226B
28238P
28238P
28238P
282490
282490
282490
282539
282539
282539
282914
282914
282914
283677
283677
283677
283678
28470R
28470R
28470R
284902
284902
284902

10
20
90
95
10
10
90
95
80
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
85
90
95
20
10
90
95
10
90
95

4/5/2016

8:54
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** List of Section 13F Securities **

Year:

ISSUER NAME

EDITAS MEDICINE INC

EDUCATIO
EDUCATIO
EDUCATIO
EDUCATIO
EDWARDS
EDWARDS
EDWARDS
EGAIN CO
EGAIN CO
EGAIN CO
EGALET C
EHEALTH
EHEALTH
EHEALTH

EIGER BIOPHARMACEUTICALS INC
EIGER BIOPHARMACEUTICALS INC
EIGER BIOPHARMACEUTICALS INC

8POINT3
8POINT3
8POINT3
8X8 INC
8X8 INC
8X8 INC
EL PASO
EL PASO
EL PASO
EL PASO
ELDORADO
ELDORADO
ELDORADO
ELDORADO
ELDORADO
ELDORADO

N RLTY TR INC

N RLTY TR INC

N RLTY TR INC

NAL DEV CORP
LIFESCIENCES CORP
LIFESCIENCES CORP
LIFESCIENCES CORP
RP

RP

RP

ORP

INC

INC

INC

ENERGY PARTNERS LP
ENERGY PARTNERS LP
ENERGY PARTNERS LP

NEW

NEW

NEW

ELEC CO

ELEC CO

ELEC CO

ENERGY CAP TR I
RESORTS INC
RESORTS INC
RESORTS INC
GOLD CORP NEW
GOLD CORP NEW
GOLD CORP NEW

2016 Qtr: 1

ISSUER DESCRIPTION
COM

COM NEW
CALL
PUT

COM

COM
CALL
PUT

COM NEW
CALL
PUT

COM

COM
CALL
PUT

COM
CALL
PUT

CL A RPT LTDPT
CALL
PUT

COM
CALL
PUT

COM NEW
CALL
PUT

PFD CV TR SECS
COM
CALL
PUT

COM
CALL
PUT

Page 169
IVMOO01

STATUS
ADDED

ADDED
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Run Date:

Run Time:

CUSIP NO

285218
285218
285218
285229
285229
285229
285233
285409
285512
285512
285512
285512
286082
286082
286082
286082
286202
286221
286221
286221
28660G
28660G
28660G
287711
287711
28849p
28849p
28849p
288522
288522
288522
288578
288853
288853

10
90
95
10
90
95
10
10
AA
10
90
95
AC
10
90
95
20
10
90
95
10
90
95
10
20
10
90
95
30
90
95
10
10
90

4/5/2016
8:54
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Year:

ISSUER NAME
ELECTRO RENT CORP
ELECTRO RENT CORP
ELECTRO RENT CORP
ELECTRO SCIENTIFIC INDS
ELECTRO SCIENTIFIC INDS
ELECTRO SCIENTIFIC INDS
ELECTRO-SENSORS INC

ELECTROMED INC
ELECTRONIC ARTS INC
ELECTRONIC ARTS INC
ELECTRONIC ARTS INC
ELECTRONIC ARTS INC

ELECTRONICS FOR IMAGING INC

ELECTRONICS FOR IMAGING INC

ELECTRONICS FOR IMAGING INC

ELECTRONICS FOR IMAGING INC
ELEPHANT TALK COMM CORP
ELEVEN BIOTHERAPEUTICS INC
ELEVEN BIOTHERAPEUTICS INC
ELEVEN BIOTHERAPEUTICS INC
ELTIZABETH ARDEN INC
ELIZABETH ARDEN INC
ELTIZABETH ARDEN INC

ELKHORN ETF TR

ELKHORN ETF TR

ELLIE MAE INC
ELLIE MAE INC
ELLIE MAE INC
ELLINGTON FINANCIAL LLC
ELLINGTON FINANCIAL LILC
ELLINGTON FINANCIAL LLC
ELLINGTON RESIDENTIAL MTG RE
ELLIS PERRY INTL INC

ELLIS PERRY INTL INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
COM
CALL
PUT
COM
CALL
PUT
COM
CoM
NOTE 0.750% 7/1
COM
CALL
PUT
NOTE 0.750% 9/0
COM

CALL

PUT

COM NEW

CoM

CALL

PUT

CoM

CALL

PUT

S&P 500 CAP EX
FTSE RAFI EQTY
COM

CALL

PUT

COM

CALL

PUT

COM SHS BEN INT
CoM

CALL
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Run Date:

Run Time:

CUSIP NO

288853
289074
289660
290138
290138
290138
29076N
29076N
29076N
29081p
29081pP
29082A
29082A
29082A
290828
290840
290840
290840
290846
290846
290846
290890
290890
290890
290890
29101U
29101U
29101U
291011
291011
291011
29102H
29102H
29102H

95
10
10
20
90
95
20
90
95
20
30
10
90
95
10
10
90
95
20
90
95
AB
10
90
95
40
90
95
10
90
95
10
90
95

4/5/2016

8:54
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** List of Section 13F Securities **

Year: 2016 OQtr:1
ISSUER NAME ISSUER DESCRIPTION
ELLIS PERRY INTL INC PUT
ELLSWORTH GROWTH & INCOME FD COM
ELMIRA SVGS BK ELMIRA N Y CoM

ELONG INC SPONSORED ADR
ELONG INC CALL

ELONG INC PUT

EMAGIN CORP COM NEW
EMAGIN CORP CALL

EMAGIN CORP PUT
EMBOTELLADORA ANDINA S A SPON ADR A
EMBOTELLADORA ANDINA S A SPON ADR B

EMBRAER S A

SP ADR REP 4 COM

EMBRAER S A CALL
EMBRAER S A PUT
EMCLAIRE FINL CORP COM
EMCOR GROUP INC COM
EMCOR GROUP INC CALL
EMCOR GROUP INC PUT
EMCORE CORP COM NEW
EMCORE CORP CALL
EMCORE CORP PUT
EMERGENT BIOSOLUTIONS INC NOTE 2.875% 1/1
EMERGENT BIOSOLUTIONS INC COM
EMERGENT BIOSOLUTIONS INC CALL
EMERGENT BIOSOLUTIONS INC PUT

EMERALD OIL INC

COM PAR 0.001

EMERALD OIL INC CALL
EMERALD OIL INC PUT
EMERSON ELEC CO COM
EMERSON ELEC CO CALL
EMERSON ELEC CO PUT

EMERGE ENERGY SVCS LP COM REP PARTN

EMERGE ENERGY SVCS LP CALL

EMERGE ENERGY SVCS LP PUT
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DELETED
DELETED
DELETED



Run Date:

Run Time:

CUSIP NO

29102N
29102N
29102N
291087
291087
291087
291525
291525
291525
291525
291641
291641
291641
292052
292052
292052
29206E
292102
292102
292102
292104
292104
292104
292218
292218
292218
29244A
29244T
29244T
29244T
292448
292448
292448
292480

10
90
95
20
90
95
10
90
95
20
10
90
95
30
90
95
10
10
20
30
10
90
95
10
90
95
10
10
90
95
20
90
95
10
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** List of Section 13F Securities **

Year:

ISSUER NAME

EMERGE
EMERGE
EMERGE

NT CAP INC
NT CAP INC
NT CAP INC

EMERSON RADIO CORP
EMERSON RADIO CORP
EMERSON RADIO CORP

EMMIS
EMMIS
EMMIS
EMMIS

COMMUNICATIONS CORP
COMMUNICATIONS CORP
COMMUNICATIONS CORP
COMMUNICATIONS CORP

EMPIRE DIST ELEC CO

EMPIRE DIST ELEC CO

EMPIRE DIST ELEC CO

EMPIRE RESORTS INC

EMPIRE RESORTS INC

EMPIRE RESORTS INC

EMPIRE RES INC DEL

EMPIRE ST RLTY OP L
EMPIRE ST RLTY OP L
EMPIRE ST RLTY OP L
EMPIRE ST RLTY TR
EMPIRE ST RLTY TR
EMPIRE ST RLTY TR
EMPLOYERS
EMPLOYERS

EMPLOYERS

P
P
P

INC
INC
INC
HOLDINGS INC
HOLDINGS INC
HOLDINGS INC

EMPRESA DIST Y COMERCIAL NOR

EMPRESA NACIONAL DE
EMPRESA NACIONAL DE
EMPRESA NACIONAL DE
EMPRESAS ICA S A DE
EMPRESAS ICA S A DE
EMPRESAS ICA S A DE
ENABLE MIDSTREAM

ELCTRCID
ELCTRCID
ELCTRCID
Cv
Cv
Cv

PARTNERS LP

2016 Qtr: 1

ISSUER DESCRIPTION
COM

CALL

PUT

COM NEW

CALL

PUT

CL A

CALL

PUT

PFD CV SER A
COM

CALL

PUT

COM PAR $0 01
CALL

PUT

COM

UNIT LTD PRTNSP
UNIT LTD PRT 60
UNIT LTD PRT 250
CL A

CALL

PUT

COM

CALL

PUT

SPON ADR
SPONSORED ADR
CALL

PUT

SPONS ADR NEW
CALL

PUT

COM UNIT RP IN
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Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 173

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
292480 90 O ENABLE MIDSTREAM PARTNERS LP CALL

292480 95 0 ENABLE MIDSTREAM PARTNERS LP PUT

29250N 10 5 * ENBRIDGE INC COM

29250N 90 5 ENBRIDGE INC CALL

29250N 95 5 ENBRIDGE INC PUT

29250R 10 6 * ENBRIDGE ENERGY PARTNERS L P COM

29250R 90 6 ENBRIDGE ENERGY PARTNERS L P CALL

29250R 95 6 ENBRIDGE ENERGY PARTNERS L P PUT

29250X 10 3 * ENBRIDGE ENERGY MANAGEMENT L SHS UNITS LLI
29250X 90 3 ENBRIDGE ENERGY MANAGEMENT L CALL

29250X 95 3 ENBRIDGE ENERGY MANAGEMENT L PUT

292505 10 4 * ENCANA CORP COM

292505 90 4 ENCANA CORP CALL

292505 95 4 ENCANA CORP PUT

29251M 10 6 * ENANTA PHARMACEUTICALS INC COM

29251M 90 6 ENANTA PHARMACEUTICALS INC CALL

29251M 95 6 ENANTA PHARMACEUTICALS INC PUT

292554 AD 4 ENCORE CAP GROUP INC NOTE 3.000%11/2
292554 AF 9 ENCORE CAP GROUP INC NOTE 3.000% 7/0
292554 AH 5 ENCORE CAP GROUP INC NOTE 2.875% 3/1
292554 10 2 * ENCORE CAP GROUP INC COM

292554 90 2 ENCORE CAP GROUP INC CALL

292554 95 2 ENCORE CAP GROUP INC PUT

292562 10 5 * ENCORE WIRE CORP COM

292562 90 5 ENCORE WIRE CORP CALL

292562 95 5 ENCORE WIRE CORP PUT

29257M AE O ENDEAVOR INTL CORP INC NOTE 5.500% 7/1 ADDED
29258Y 10 3 * ENDEAVOUR SILVER CORP COM

29258Y 90 3 ENDEAVOUR SILVER CORP CALL

29258Y 95 3 ENDEAVOUR SILVER CORP PUT

29265N 10 8 * ENERGEN CORP COM

29265N 90 8 ENERGEN CORP CALL

29265N 95 8 ENERGEN CORP PUT

29266S AA 4 ENDOLOGIX INC NOTE 2.250%12/1



Run Date:

Run Time:

CUSIP NO

292665
292665
292665
292665
292671
292671
292671
29268T
29268T
29268T
29269A
29269A
29269A
29269K
29269K
29269K
292703
2927703
292703
292772B
292772B
29272B
29272C
29272C
29272C
292720
29272W
29272wW
29272wW
292773R
29273R
29273R
292773V
29273V

AB
10
90
95
70
90
95
30
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90

4/5/2016

8:54
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** List of Section 13F Securities **
Year: 2016 OQtr:1

ISSUER NAME

ENDOLOGIX INC

ENDOLOGIX INC

ENDOLOGIX INC

ENDOLOGIX INC

ENERGY
ENERGY
ENERGY
ENERGY
ENERGY
ENERGY

FUELS
FUELS
FUELS
FOCUS
FOCUS
FOCUS

ENDOCYTE INC

ENDOCYTE INC

ENDOCYTE INC

ENDURO
ENDURO
ENDURO
ENERGY
ENERGY
ENERGY

ENDURANCE INTL GROUP HLDGS I
ENDURANCE INTL GROUP HLDGS I
ENDURANCE INTL GROUP HLDGS I

RTY TR
RTY TR
RTY TR

INC
INC
INC
INC
INC
INC

RECOVERY INC

RECOVERY INC

RECOVERY INC

ENERGOUS CORP

ENERGOUS CORP

ENERGOUS CORP

ENDOCHOICE HLDGS INC

ENERGIZER HLDGS

ENERGIZER HLDGS

ENERGIZER HLDGS

ENERGY
ENERGY
ENERGY
ENERGY
ENERGY

TRANSFER

TRANSFER

TRANSFER

TRANSFER

TRANSFER

INC NEW
INC NEW
INC NEW
PRTNRS
PRTNRS
PRTNRS
EQUITY
EQUITY

[ e e e
'y W™ ™ U o

ISSUER DESCRIPTION
NOTE 3.250%11/0
CcoM

CALL

PUT

COM NEW

CALL

PUT

COM NEW

CALL

PUT

CcCoM

CALL

PUT

TR UNIT

CALL

PUT

CcCoM

CALL

PUT

CcCoM

CALL

PUT

CcCoM

CALL

PUT

CcCoM

CcoM

CALL

PUT

UNIT LTD PARTN
CALL

PUT

COM UT LTD PTN
CALL
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Run Date:

Run Time:

CUSIP NO

29273V
29274F
29274F
29274F
292740
29275Y
29275Y
29275Y
292758
292764
292764
292764
292764
292766
292766
292766
29286C
29286C
29286C
293306
293306
293306
29336T
29336T
29336T
293360
29336U
29336U
293389
293389
293389
29355A
29355A
29355A

95
10
90
95
AB
10
90
95
40
AB
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95

4/5/2016

8:54
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ISSUER NAME

Year:

ENERGY TRANSFER EQUITY L P

ENERSIS AMERICAS
ENERSIS AMERICAS
ENERSIS AMERICAS

S A
S A
S A

ENERGY XXI BERMUDA LTD

ENERSYS
ENERSYS
ENERSYS
ENERJEX
ENERNOC INC
ENERNOC INC
ENERNOC INC
ENERNOC INC
ENERPLUS CORP
ENERPLUS CORP
ENERPLUS CORP
ENGILITY
ENGILITY
ENGILITY
ENGLOBAL CORP
ENGLOBAL CORP
ENGLOBAL CORP
ENLINK MIDSTREAM
ENLINK MIDSTREAM
ENLINK MIDSTREAM
ENLINK MIDSTREAM
ENLINK MIDSTREAM
ENLINK MIDSTREAM
ENNIS INC

ENNIS INC

ENNIS INC

RESOURCES INC

HLDGS INC NEW
HLDGS INC NEW
HLDGS INC NEW

LLC
LLC
LLC
PARTNERS LP
PARTNERS LP
PARTNERS LP

ENPHASE ENERGY INC
ENPHASE ENERGY INC
ENPHASE ENERGY INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT

SPONSORED ADR

CALL
PUT
NOTE 3.000%12/1
CoM

CALL

PUT

COM PAR $0.001
DBCV 2.250% 8/1
CoM

CALL

PUT

COM

CALL

PUT

COoM

CALL

PUT

CoM

CALL

PUT

COM UNIT REP LTD
CALL

PUT

COM UNIT REP LTD
CALL

PUT

COM

CALL

PUT

COoM

CALL

PUT
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Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 176

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
29355X 10 7 * ENPRO INDS INC COM

29355X 90 7 ENPRO INDS INC CALL

29355X 95 7 ENPRO INDS INC PUT

29357K 10 3 * ENOVA INTL INC COM

29357K 90 3 ENOVA INTL INC CALL

29357K 95 3 ENOVA INTL INC PUT

29358 10 1 * ENSIGN GROUP INC COM

29358P 90 1 ENSIGN GROUP INC CALL

29358P 95 1 ENSIGN GROUP INC PUT

29358Y 10 2 * ENSERVCO CORP COM

29358Y 90 2 ENSERVCO CORP CALL

29358Y 95 2 ENSERVCO CORP PUT

29359T 10 2 ENSYNC INC COM

293620 10 4 * ENTEGRIS INC COM

293620 90 4 ENTEGRIS INC CALL

293620 95 4 ENTEGRIS INC PUT

29363J 10 8 ENTEGRA FINL CORP COM

29363K 10 5 ENTELLUS MED INC COM

293639 10 0 * ENTERCOM COMMUNICATIONS CORP CL A

293639 90 O ENTERCOM COMMUNICATIONS CORP CALL

293639 95 0 ENTERCOM COMMUNICATIONS CORP PUT

29364G 10 3 * ENTERGY CORP NEW COM

29364G 90 3 ENTERGY CORP NEW CALL

29364G 95 3 ENTERGY CORP NEW PUT

29365M 20 8 * ENTEROMEDICS INC COM NEW DELETED
29365M 90 8 ENTEROMEDICS INC CALL DELETED
29365M 95 8 ENTEROMEDICS INC PUT DELETED
29365M 30 7 * ENTEROMEDICS INC COM PAR 0.01 ADDED
29365M 90 7 ENTEROMEDICS INC CALL ADDED
29365M 95 7 ENTEROMEDICS INC PUT ADDED
293668 10 9 ENTERPRISE BANCORP INC MASS COM

293712 10 5 * ENTERPRISE FINL SVCS CORP COM

293712 90 5 ENTERPRISE FINL SVCS CORP CALL

293712 95 5 ENTERPRISE FINL SVCS CORP PUT



Run Date:

Run Time:

CUSIP NO

293792
293792
293792
29382R
29382R
29382R
29383G
29383G
29383G
29383V
293904
293904
293904
29404K
29404K
29404K
29404K
294100
294100
294100
294130
294130
294130
29414B
29414B
29414B
294143
29414M
294268
29428P
29428P
29428P
29428V
29428V

10
90
95
10
90
95
10
90
95
30
10
90
95
AA
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
10
90
95
10
90
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ISSUER NA
ENTERPRIS
ENTERPRIS
ENTERPRIS
ENTRAVISI
ENTRAVISI
ENTRAVISI
ENTREE GO
ENTREE GO
ENTREE GO

** List of Section 13F Securities **

Year:

ME

E PRODS PARTNERS L
E PRODS PARTNERS L
E PRODS PARTNERS L
ON COMMUNICATIONS C
ON COMMUNICATIONS C
ON COMMUNICATIONS C
LD INC
LD INC

LD INC

ENTERTAINMENT GAMING ASIA IN

ENZON PHARMACEUTICALS INC

ENZON PHARMACEUTICALS INC

ENZON PHARMACEUTICALS INC

ENVESTNET
ENVESTNET
ENVESTNET
ENVESTNET
ENZO BIOC
ENZO BIOC
ENZO BIOC
ENVISION
ENVISION
ENVISION
EPAM SYS
EPAM SYS
EPAM SYS

INC

INC

INC

INC
HEM INC
HEM INC
HEM INC
HEALTHCARE HLDGS IN
HEALTHCARE HLDGS IN
HEALTHCARE HLDGS IN
INC

INC

INC

ENVIVA PARTNERS LP

ENVIROSTAR INC

EPLUS INC
EPIRUS BI
EPIRUS BI
EPIRUS BI
EPIZYME I
EPIZYME I

OPHARMACEUTICALS IN
OPHARMACEUTICALS IN
OPHARMACEUTICALS IN
NC
NC

2016 Qtr: 1

ISSUER DESCRIPTION
CcCoM

CALL

PUT

CL A

CALL

PUT

CoM

CALL

PUT

COM PAR

COM
CALL
PUT
NOTE 1.750%12/1
CcCoM

CALL

PUT

COoM

CALL

PUT

COoM

CALL

PUT

COoM

CALL

PUT

COM UNIT

CcoM

CoM

CoM

CALL

PUT

COoM

CALL
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Run Date:

Run Time:

CUSIP NO

29428V
294429
294429
294429
294440
294440
294440
294440
29448T
29460X
294628
294628
294628
294628
294628
29472R
29472R
29472R
294752
294752
294752
29476L
29476L
29476L
294766
29482p
294821
294821
294821
29490B
29530P
29530P
29530P
295625

95
10
90
95
AH
70
90
95
10
10
10
90
95
20
40
10
90
95
10
90
95
10
90
95
10
10
60
90
95
10
10
90
95
10
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** List of Section 13F Securities **

Year:

ISSUER NAME

EPIZYME
EQUIFAX
EQUIFAX
EQUIFAX
EQUINIX
EQUINIX
EQUINIX
EQUINIX
EQUITAB
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUUS T
ERICKSO
ERICSSO
ERICSSO
ERICSSO
ERBA DI
ERIE IN
ERIE IN
ERIE IN

ERIN EN

INC

INC

INC

INC

INC

INC

INC

INC
LE FINL CORP NEW
BANCSHARES INC
COMWLTH
COMWLTH
COMWLTH
COMWLTH
COMWLTH
LIFESTYLE PPTYS INC
LIFESTYLE PPTYS INC
LIFESTYLE PPTYS INC
ONE
ONE
ONE
RESIDENTIAL
RESIDENTIAL
RESIDENTIAL
OTAL RETURN INC
N INC
N
N
N
AGNOSTICS
DTY CO
DTY CO
DTY CO
ERGY CORP

2016 Qtr: 1

ISSUER DESCRIPTION
PUT
COM
CALL
PUT
NOTE 4.750% 6/1
COM PAR $0.001
CALL

PUT

COM

COM CL A

COM SH BEN INT
CALL

PUT

CUM PFD S D 6.5%
CUM PFD E 7.25%
COM

CALL

PUT

COM

CALL

PUT

SH BEN INT

CALL

PUT

COM

COM

ADR B SEK 10
CALL

PUT

COM

CL A

CALL

PUT

COM
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Run Date:

Run Time:

CUSIP NO

295625
295625
296056
296056
296056
296074
296315
296315
296315
29664W
29664W
29664W
296650
29667D
29668H
296689
296689
296689
297178
297178
297178
297425
297425
297425
29759W
29759W
29759W
297602
297602
297602
29786A
29786A
29786A
29843R

90
95
10
90
95
30
10
90
95
10
90
95
10
10
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
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Year:

ISSUER NAME

ERIN ENERGY CORP

ERIN ENERGY CORP

ESCALADE INC

ESCALADE INC

ESCALADE INC

ESCALON MED CORP

ESCO TECHNOLOGIES INC

ESCO TECHNOLOGIES INC

ESCO TECHNOLOGIES INC
ESPERION THERAPEUTICS INC NE
ESPERION THERAPEUTICS INC NE
ESPERION THERAPEUTICS INC NE
ESPEY MFG & ELECTRS CORP
ESSA BANCORP INC

ESSA PHARMA INC

ESSENDANT INC
ESSENDANT INC
ESSENDANT INC
ESSEX PPTY TR INC
ESSEX PPTY TR INC
ESSEX PPTY TR INC

ESTERLINE TECHNOLOGIES CORP
ESTERLINE TECHNOLOGIES CORP
ESTERLINE TECHNOLOGIES CORP
DELHAIZE GROUP
DELHAIZE GROUP
DELHAIZE GROUP

ETHAN ALLEN INTERIORS INC
ETHAN ALLEN INTERIORS INC
ETHAN ALLEN INTERIORS INC
ETSY INC

ETSY INC

ETSY INC

EURASIAN MINERALS INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL
PUT
COM
CALL
PUT
COM NEW
COM
CALL
PUT
COM
CALL
PUT
COM
COM
COM
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
SPONSORED ADR
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
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Run Date:

Run Time:

CUSIP NO

298736
298736
298736
298736
298768
299110
299766
29977A
29977A
29977A
29977G
29977G
29977G
30034T
30034T
30034T
30040p
30040P
30040p
30040wW
30040wW
30040wW
300415
300415
300415
300487
300487
300487
30049A
30049A
30049A
30049G
30049R
30049R

AH
10
90
95
10
20
20
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
20
90
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Year:

ISSUER NAME

EURONET WORLDWIDE INC
EURONET WORLDWIDE INC
EURONET WORLDWIDE INC
EURONET WORLDWIDE INC
EUROPEAN EQUITY FUND
EVANS BANCORP INC

EVER GLORY INTL GRP INC
EVERCORE PARTNERS INC
EVERCORE PARTNERS INC
EVERCORE PARTNERS INC
EVERBANK FINL CORP
EVERBANK FINL CORP
EVERBANK FINL CORP
EVERI HLDGS INC

EVERI HLDGS INC

EVERI HLDGS INC

EVERTEC INC

EVERTEC INC

EVERTEC INC

EVERSOURCE ENERGY
EVERSOURCE ENERGY
EVERSOURCE ENERGY
EVERYDAY HEALTH INC
EVERYDAY HEALTH INC
EVERYDAY HEALTH INC
EVINE LIVE INC

EVINE LIVE INC

EVINE LIVE INC
EVOLUTION PETROLEUM CORP
EVOLUTION PETROLEUM CORP
EVOLUTION PETROLEUM CORP
EVOKE PHARMA INC
EVOLVING SYS INC
EVOLVING SYS INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
NOTE 1.500%10/0
CoM
CALL
PUT

CoM

COM NEW
COM NEW
CLASS A
CALL
PUT

COM
CALL
PUT

CoM
CALL
PUT

CcCoM
CALL
PUT

CoM
CALL
PUT

CoM
CALL
PUT

CL A
CALL
PUT

CoM
CALL
PUT

CoM

COM NEW
CALL
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Run Date:

Run Time:

CUSIP NO

30049R
30050B
30050B
30050B
300614
300614
300614
30063P
30063P
30063P
30064E
30064E
30064E
300645
300645
300645
30066A
30066A
30066A
301505
301505
301505
301505
301505
301505
301505
301505
30151E
30151E
30151E
30161N
30161N
30161N
30161N

95
10
90
95
50
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
30
40
50
60
70
80
88
10
50
60
10
90
95
12
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** List of Section 13F Securities **

Year:

ISSUER NAME
EVOLVING SYS INC
EVOLENT HEALTH INC
EVOLENT HEALTH INC
EVOLENT HEALTH INC
EXA CORP

EXA CORP

EXA CORP

EXACT SCIENCES CORP
EXACT SCIENCES CORP
EXACT SCIENCES CORP

EXACTECH
EXACTECH
EXACTECH
EXAR CORP
EXAR CORP
EXAR CORP
EXAMWORKS
EXAMWORKS
EXAMWORKS
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXCHANGE
EXELON CO
EXELON CO
EXELON CO
EXELON CO

INC
INC
INC

GROUP
GROUP
GROUP
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
TRADED
LISTED
LISTED
LISTED
RP
RP
RP
RP

INC

INC

INC
CONCEPTS
CONCEPTS
CONCEPTS
CONCEPTS
CONCEPTS
CONCEPTS
CONCEPTS
CONCEPTS
FDS TR
FDS TR
FDS TR

TR
TR
TR
TR
TR
TR
TR
TR

2016 Qtr: 1

ISSUER DESCRIPTION
PUT

CL A

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

YORK HIINC MLP
YLD SHS HGH INC
WEATHRSTRM FRNSC
YRKVL HIINCINF
JANUS EQL RSK W
ROBO GLB ETF
HULL TACTIC US
EMQQ EM INTERN
HRZN S&P500 CV C
GAVEKA KNW EMG
GAVEKAL KN DEV
COM

CALL

PUT

UNIT 99/99/9999

Page 181
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STATUS

DELETED

DELETED
DELETED



Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 182
Run Time: 8:54 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
301610 AC 8 EXELIXIS INC NOTE 4.250% 8/1

301610 10 4 * EXELIXIS INC COM

30161Q 90 4 EXELIXIS INC CALL

301610 95 4 EXELIXIS INC PUT

301835 10 4 * EXETER RES CORP COM

301835 90 4 EXETER RES CORP CALL

301835 95 4 EXETER RES CORP PUT

302046 10 7 EXFO INC SUB VTG SHS

302051 AU 1 EXIDE TECHNOLOGIES DEBT 7.000% 4/3 ADDED
302081 10 4 * EXLSERVICE HOLDINGS INC COM

302081 90 4 EXLSERVICE HOLDINGS INC CALL

302081 95 4 EXLSERVICE HOLDINGS INC PUT

302104 10 4 * EXONE CO COM

302104 90 4 EXONE CO CALL

302104 95 4 EXONE CO PUT

30212P 30 3 * EXPEDIA INC DEL COM NEW

30212P 90 3 EXPEDIA INC DEL CALL

30212P 95 3 EXPEDIA INC DEL PUT

302130 10 9 * EXPEDITORS INTL WASH INC COM

302130 90 9 EXPEDITORS INTL WASH INC CALL

302130 95 9 EXPEDITORS INTL WASH INC PUT

302140 10 2 * EXPONENT INC COM

302140 90 2 EXPONENT INC CALL

302140 95 2 EXPONENT INC PUT

30219E 10 3 * EXPRESS INC COM

30219E 90 3 EXPRESS INC CALL

30219E 95 3 EXPRESS INC PUT

30219G 10 8 * EXPRESS SCRIPTS HLDG CO COM

30219G 90 8 EXPRESS SCRIPTS HLDG CO CALL

30219G 95 8 EXPRESS SCRIPTS HLDG CO PUT

30224p 20 0 * EXTENDED STAY AMER INC UNIT 99/99/9999B

30224P 90 O EXTENDED STAY AMER INC CALL

30224P 95 O EXTENDED STAY AMER INC PUT

30225T 10 2 * EXTRA SPACE STORAGE INC COM



Run Date:

Run Time:

CUSIP NO

30225T
30225T
30226D
30226D
30226D
30227H
30227H
30227H
302301
302301
302301
302301
30231G
30231G
30231G
30233M
30233M
30239F
30239F
30239F
30241L
30241L
30241L
302445
302445
302445
30247C
30247C
30247C
302490
302490
302490
302491
302491

90
95
10
90
95
10
90
95
AB
10
90
95
10
90
95
10
11
10
90
95
10
90
95
10
90
95
40
90
95
10
90
95
30
90

4/5/2016 ** List of Section 13F Securities **

8:54
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Year: 2016 OQtr:1

ISSUER NAME ISSUER DESCRIPTION
EXTRA SPACE STORAGE INC CALL

EXTRA SPACE STORAGE INC PUT

EXTREME NETWORKS INC COM

EXTREME NETWORKS INC CALL

EXTREME NETWORKS INC PUT

EXTERRAN CORP COM

EXTERRAN CORP CALL

EXTERRAN CORP PUT

EZCORP INC NOTE 2.625% 6/1
EZCORP INC CL A NON VTG
EZCORP INC CALL

EZCORP INC PUT

EXXON MOBIL CORP COM

EXXON MOBIL CORP CALL

EXXON MOBIL CORP PUT

EYEGATE PHARMACEUTICALS INC COM
EYEGATE PHARMACEUTICALS INC *W EXP 08/05/202

FBL FINL GROUP INC CL A
FBL FINL GROUP INC CALL
FBL FINL GROUP INC PUT

FEI CO COM

FEI CO CALL
FEI CO PUT
FLIR SYS INC COM
FLIR SYS INC CALL
FLIR SYS INC PUT

FBR & CO COM NEW
FBR & CO CALL
FBR & CO PUT

FMC TECHNOLOGIES INC COM

FMC TECHNOLOGIES INC CALL
FMC TECHNOLOGIES INC PUT

FM C CORP COM NEW

F' M C CORP CALL

Page 183
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STATUS



Run Date:

Run Time:

CUSIP NO

302491
302520
302520
302520
30255G
30255G
30255G
30263Y
302635
302635
302635
302693
302693
302693
302693
302695
302695
302695
302695
30281V
30281V
30281V
30292L
302941
302941
302941
30303M
30303M
30303M
30304R
30304R
30304R
30304R
30304R

95
10
90
95
10
90
95
10
10
90
95
AB
20
90
95
10
90
95
30
10
90
95
10
10
90
95
10
90
95
30
90
95
40
90
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ISSUER NAME
F M C CORP

FNB CORP PA
FNB CORP PA
FNB CORP PA

FCB FINL HLDGS

FCB FINL HLDGS

FCB FINL HLDGS

FS BANCORP IN
FS INVT CORP
FS INVT CORP
FS INVT CORP
FXCM INC

FXCM INC

FXCM INC

FXCM INC

FX ENERGY INC
FX ENERGY INC
FX ENERGY INC
FX ENERGY INC
FTD COS INC

FTD COS INC

FTD COS INC

FRP HLDGS INC
FTI
FTI
FTI
FACEBOOK INC
FACEBOOK INC
FACEBOOK INC
FACTORSHARES
FACTORSHARES
FACTORSHARES
FACTORSHARES

FACTORSHARES

C

TR
TR
TR
TR
TR

Year:

INC
INC
INC

CONSULTING INC
CONSULTING INC
CONSULTING INC

** List of Section 13F Securities **
2016 Qtr: 1

Page 184
IVMOO01

ISSUER DESCRIPTION STATUS

PUT
COM
CALL
PUT
CL A
CALL
PUT
COM
COM
CALL
PUT
NOTE 2.250%
CL A NEW
CALL
PUT
COM
CALL
PUT
9.25%
COM
CALL
PUT
COM
COM
CALL
PUT
CL A
CALL
PUT

6/1

PFD SER B

ISE SILV SMLMI

CALL
PUT

ISE CYBER SEC

CALL

DELETED
DELETED
DELETED
DELETED



Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 185

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
30304R 95 7 FACTORSHARES TR PUT

30304R 50 6 * FACTORSHARES TR PURFND BG DATA

30304R 90 6 FACTORSHARES TR CALL

30304R 95 6 FACTORSHARES TR PUT

30304R 60 5 * FACTORSHARES TR PRFND MBL PYMT

30304R 90 5 FACTORSHARES TR CALL

30304R 95 5 FACTORSHARES TR PUT

30304R 70 4 FACTORSHARES TR TIERRA LATIN RL

30304R 80 3 * FACTORSHARES TR RESTAURANT ETF

30304R 90 3 FACTORSHARES TR CALL

30304R 95 3 FACTORSHARES TR PUT

30304R 84 5 FACTORSHARES TR PUREFDS VID GAME ADDED
30304R 85 2 FACTORSHARES TR PUREFD DRONE ECO ADDED
30304R 87 8 FACTORSHARES TR ETHO CLMT LDR

30304R 88 6 FACTORSHARES TR BLUESTAR TA

303075 10 5 * FACTSET RESH SYS INC COM

303075 90 5 FACTSET RESH SYS INC CALL

303075 95 5 FACTSET RESH SYS INC PUT

303250 10 4 * FAIR ISAAC CORP COM

303250 90 4 FAIR ISAAC CORP CALL

303250 95 4 FATIR ISAAC CORP PUT

303726 10 3 * FAIRCHILD SEMICONDUCTOR INTL COM

303726 90 3 FATRCHILD SEMICONDUCTOR INTL CALL

303726 95 3 FAIRCHILD SEMICONDUCTOR INTL PUT

305550 10 8 * FAIRMOUNT SANTROL HLDGS INC COM

305550 90 8 FATIRMOUNT SANTROL HLDGS INC CALL

305550 95 8 FAIRMOUNT SANTROL HLDGS INC PUT

305560 30 2 * FAIRPOINT COMMUNICATIONS INC COM NEW

305560 90 2 FATRPOINT COMMUNICATIONS INC CALL

305560 95 2 FATRPOINT COMMUNICATIONS INC PUT

30603D 10 9 * FAIRWAY GROUP HLDGS CORP CL A

30603D 90 9 FATRWAY GROUP HLDGS CORP CALL

30603D 95 9 FATRWAY GROUP HLDGS CORP PUT

306137 10 0 * FALCONSTOR SOFTWARE INC COM



Run Date:

Run Time:

CUSIP NO

306137
306137
307068
307068
307068
307675
309562
309627
309627
309627
31154R
311642
311642
311642
31189P
311900
311900
311900
312059
313148
313148
313148
313148
313549
313549
313549
313747
313747
313747
313855
313855
313855
314211
314211

90
95
10
90
95
10
10
10
90
95
10
10
90
95
10
10
90
95
10
10
30
90
95
40
90
95
20
90
95
10
90
95
10
90
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Year:

ISSUER NAME

FALCONSTOR SOFTWARE INC

FALCONSTOR SOFTWARE INC

FAMOUS
FAMOUS
FAMOUS
FARMER BROS CO

DAVES AMER INC
DAVES AMER INC
DAVES AMER INC

FARMERS CAP BK CORP

FARMERS NATL BANC
FARMERS NATL BANC
FARMERS NATL BANC
FARMLAND PARTNERS
FARO TECHNOLOGIES
FARO TECHNOLOGIES
FARO TECHNOLOGIES
FATE THERAPEUTICS
FASTENAL CO

FASTENAL CO

FASTENAL CO

CORP
CORP
CORP
INC
INC
INC
INC
INC

FAUQUIER BANKSHARES INC VA

FEDERAL AGRIC MTG
FEDERAL AGRIC MTG
FEDERAL AGRIC MTG
FEDERAL AGRIC MTG
FEDERAL MOGUL
FEDERAL MOGUL
FEDERAL MOGUL
FEDERAL REALTY
FEDERAL REALTY
FEDERAL REALTY
FEDERAL SIGNAL
FEDERAL SIGNAL
FEDERAL SIGNAL
FEDERATED INVS

FEDERATED INVS

HOLDINGS
HOLDINGS
HOLDINGS

CORP
CORP
CORP
CORP
CORP
CORP
CORP

INVT TR
INVT TR
INVT TR
CORP
CORP
CORP
INC PA
INC PA

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL
PUT
COM
CALL
PUT
COM
COM
COM
CALL
PUT
COM
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CL A
CL C
CALL
PUT
COM
CALL
PUT
SH BEN INT NEW
CALL
PUT
COM
CALL
PUT
CL B
CALL
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Run Date:

Run Time:

CUSIP NO

314211
31422T
31422T
31422T
31423M
31423P
31428X
31428X
31428X
31430F
31430F
31430F
31430F
31446L
314462
314462
314462
315293
315293
315293
315405
315405
315405
315616
315616
315616
315720
31572Q
31572Q
315721
315721
315721
31573A
31573A

95
10
90
95
10
10
10
90
95
10
90
95
20
10
10
90
95
10
90
95
10
90
95
10
90
95
80
90
95
20
90
95
10
90

4/5/2016 ** List of Section 13F Securities **
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Year: 2016 OQtr:1

ISSUER NAME ISSUER DESCRIPTION
FEDERATED INVS INC PA PUT
FEDERATED NATL HLDG CO COM
FEDERATED NATL HLDG CO CALL
FEDERATED NATL HLDG CO PUT

FEDERATED PREM INTR MUN INC COM

FEDERATED PREM MUN INC FD COM
FEDEX CORP COM
FEDEX CORP CALL
FEDEX CORP PUT
FELCOR LODGING TR INC COM
FELCOR LODGING TR INC CALL
FELCOR LODGING TR INC PUT

FELCOR LODGING TR INC PFD CV A $1.95

FENIX PTS INC COM
FEMALE HEALTH CO COM
FEMALE HEALTH CO CALL
FEMALE HEALTH CO PUT
FERRELLGAS PARTNERS L.P. UNIT LTD PART
FERRELLGAS PARTNERS L.P. CALL
FERRELLGAS PARTNERS L.P. PUT
FERRO CORP COM
FERRO CORP CALL
FERRO CORP PUT

F5 NETWORKS INC COM

F5 NETWORKS INC CALL

F5 NETWORKS INC PUT
FIBROGEN INC COM
FIBROGEN INC CALL
FIBROGEN INC PUT
FIBROCELL SCIENCE INC COM NEW
FIBROCELL SCIENCE INC CALL
FIBROCELL SCIENCE INC PUT

FIBRIA CELULOSE S A SP ADR REP COM

FIBRIA CELULOSE S A CALL

Page 187
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Run Date:

Run Time:

CUSIP NO

31573A
315785
315912
315912
315912
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316092
316188
316188
316188
31620M
31620M
31620M
31620R
31620R

95
10
80
90
95
20
30
40
90
95
50
90
95
60
90
95
70
80
90
95
85
86
87
88
90
95
10
20
30
10
90
95
AE
30
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Year:

ISSUER NAME

FIBRIA CELULOSE S A
FIDELITY & GTY LIFE
FIDELITY COMWLTH TR
FIDELITY COMWLTH TR
FIDELITY COMWLTH TR
FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY

FIDELITY
FIDELITY
FIDELITY
FIDELITY
FIDELITY

NATL INFORMATION SV
NATL INFORMATION SV
NATL INFORMATION SV
NATIONAL FINANCIAL
NATIONAL FINANCIAL

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT

COM

NDQ CP IDX TRK
CALL

PUT

MSCI CONSM DIS
CONSMR STAPLES
MSCI ENERGY IDX
CALL

PUT

MSCI FINLS IDX
CALL

PUT

MSCI HLTH CARE I
CALL

PUT

MSCI INDL INDX
MSCI INFO TECH I
CALL

PUT

MSCI RL EST ETF
MSCI UTILS INDEX
TELECOMM SVCS
MSCI MATLS INDEX
CALL

PUT

CORP BOND ETF

LTD TRM BD ETF
TOTAL BD ETF

COM
CALL
PUT
NOTE 4.250% 8/1
FNEF GROUP COM
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Run Date:

Run Time:

CUSIP NO

31620R
31620R
31620R
31620R
31620R
316394
316394
316394
31647Q
316500
316500
316500
316570
316570
31660B
31660B
31660B
316773
316773
316773
31678A
31678A
31678A
31679B
31679F
31679F
31679F
31679P
316800
316800
316800
316827
316827
316827

90
95
40
90
95
10
90
95
10
10
90
95
10
12
10
90
95
10
90
95
10
90
95
AC
10
90
95
10
10
90
95
AC
10
90

4/5/2016
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Year:

ISSUER NAME

FIDELITY NATIONAL FINANCIAL

FIDELITY NATIONAL FINANCIAL

FIDELITY NATIONAL FINANCIAL

FIDELITY NATIONAL FINANCIAL

FIDELITY NATIONAL FINANCIAL

FIDELITY SOUTHERN CORP NEW

FIDELITY SOUTHERN CORP NEW

FIDELITY SOUTHERN CORP NEW

FIDUCIARY CLAYMORE MLP OPP F

FIDUS INVT CORP

FIDUS INVT CORP

FIDUS INVT CORP

FIELDPOINT PETROLEUM CORP

FIELDPOINT PETROLEUM CORP

FIESTA RESTAURANT GROUP INC
FIESTA RESTAURANT GROUP INC
FIESTA RESTAURANT GROUP INC

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH THIRD BANCORP

FIFTH STREET FINANCE CORP

FIFTH STREET FINANCE CORP

FIFTH STREET FINANCE CORP

FIFTH STR FIN CORP

FIFTH STR SR FLOATNG RATE CO

FIFTH STR SR FLOATNG RATE CO

FIFTH STR SR FLOATNG RATE CO

FIFTH STR ASSET MGMT INC
58 COM INC

58 COM INC

58 COM INC

51J0OB INC

51J0B INC

51J0B INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

FNFV GROUP COM
CALL

PUT

COM

CALL

PUT

COoM

CcCoM

CALL

PUT

CcCoM

*W EXP 03/23/201
CcCoM
CALL
PUT
COoM
CALL
PUT
COoM
CALL
PUT
NOTE 5.375% 4/0
CcCoM
CALL
PUT
CL A COM

SPON ADR REP A
CALL
PUT
NOTE 3.250% 4/1
SP ADR REP COM

CALL
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Run Date:

Run Time:

CUSIP NO

316827
317485
317485
317485
317585
317585
317585
31787A
31787A
31787A
31787A
31788H
317923
317923
317923
31809H
31809H
31809H
31816Q
31816Q
31816Q
318457
31847R
31847R
31847R
31866P
31866P
31866P
318672
318672
318672
318910
318910
318910

95
10
90
95
40
90
95
AM
50
90
95
30
10
90
95
10
11
20
10
90
95
10
10
90
95
10
90
95
70
90
95
10
90
95
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Year:

ISSUER NAME

51J0B INC
FINANCIAL
FINANCIAL
FINANCIAL
FINANCIAL
FINANCIAL
FINANCIAL

ENGINES INC
ENGINES INC
ENGINES INC
INSTNS INC
INSTNS INC
INSTNS INC

FINISAR CORP

FINISAR CORP

FINISAR CORP

FINISAR CORP

FINJAN HLDGS INC

FINISH LINE INC

FINISH LINE INC

FINISH LINE INC

FINTECH ACQUISITION CORP
FINTECH ACQUISITION CORP
FINTECH ACQUISITION CORP
FIREEYE INC

FIREEYE INC

FIREEYE INC

FIRST ACCEPTANCE CORP
FIRST AMERN FINL CORP
FIRST AMERN FINL CORP
FIRST AMERN FINL CORP
FIRST BANCORP INC ME
FIRST BANCORP INC ME
FIRST BANCORP INC ME
FIRST BANCORP P R

FIRST BANCORP P R

FIRST BANCORP P R

FIRST BANCORP N C

FIRST BANCORP N C

FIRST BANCORP N C

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT

COM

CALL
PUT

COM

CALL
PUT

NOTE 0.500%12/1
COM NEW

CALL

PUT

COM NEW

CL A

CALL

PUT

COM

*W EXP 02/19/202
UNIT 99/99/9999

COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM NEW

CALL

PUT

COM

CALL

PUT
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Run Date:

Run Time:

CUSIP NO

318916
319310
319383
319383
319383
319390
319390
319390
31942D
31942D
31942D
31942s
31943X
319438
31946M
31946M
31946M
31969M
319829
319829
319829
31983A
31983A
31983A
319835
319850
319850
319850
319850
31986N
32006W
32006W
32006W
32008D

10
10
20
90
95
10
90
95
10
90
95
10
10
10
10
90
95
10
10
90
95
10
90
95
10
10
10
90
95
10
10
90
95
10
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** List of Section 13F Securities **

Year:

ISSUER NAME

FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST

BANCSHARES INC MS
BANK WILLIAMSTOWN NJ
BUSEY CORP

BUSEY CORP

BUSEY CORP

BUS FINL SVCS INC WIS
BUS FINL SVCS INC WIS
BUS FINL SVCS INC WIS
CASH FINL SVCS INC
CASH FINL SVCS INC
CASH FINL SVCS INC
CAPITAL INC

1ST CENTURY BANCSHARES INC

FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST

CAPITAL BANCORP VA
CTZNS BANCSHARES INC N
CTZNS BANCSHARES INC N
CTZNS BANCSHARES INC N
CLOVER LEAF FIN CORP
COMWLTH FINL CORP PA
COMWLTH FINL CORP PA
COMWLTH FINL CORP PA
CMNTY BANCSHARES INC N
CMNTY BANCSHARES INC N
CMNTY BANCSHARES INC N
CMNTY CORP S C
CMNTY FINL PARTNERS IN
CONN BANCORP INC MD
CONN BANCORP INC MD

CONN BANCORP INC MD

1ST CONSTITUTION BANCORP

FIRST
FIRST
FIRST
FIRST

DEFIANCE FINL CORP
DEFIANCE FINL CORP
DEFIANCE FINL CORP
DATA CORP NEW

2016 Qtr: 1

ISSUER DESCRIPTION
COM
COM
COM NEW
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
COM
COM
CL A
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
COM
COM
COM
CALL
PUT
COM
COM
CALL
PUT
COM CL A
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Run Date:

Run Time:

CUSIP NO

32008D
32008D
32020R
32020R
32020R
320209
320209
320209
320209
320218
320218
320218
32022K
32022K
32022K
32026V
32043Pp
320517
320517
320517
32054K
32054K
32054K
32055Y
32055Y
32055Y
320557
320734
320734
320734
32076V
32076V
32076V
320771

90
95
10
90
95
10
90
95
11
10
90
95
10
90
95
10
10
10
90
95
10
90
95
20
90
95
10
10
90
95
10
90
95
20
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** List of Section 13F Securities **

Year: 2016 OQtr:1
ISSUER NAME ISSUER DESCRIPTION
FIRST DATA CORP NEW CALL
FIRST DATA CORP NEW PUT
FIRST FINL BANKSHARES CoM
FIRST FINL BANKSHARES CALL
FIRST FINL BANKSHARES PUT
FIRST FINL BANCORP OH COM
FIRST FINL BANCORP OH CALL
FIRST FINL BANCORP OH PUT
FIRST FINL BANCORP OH *W EXP 12/23/201
FIRST FINL CORP IND CoM
FIRST FINL CORP IND CALL
FIRST FINL CORP IND PUT
FIRST FINANCIAL NORTHWEST IN COM
FIRST FINANCIAL NORTHWEST IN CALL
FIRST FINANCIAL NORTHWEST IN PUT
FIRST FNDTN INC CoM
FIRST GTY BANCSHARES INC CoM
FIRST HORIZON NATL CORP COM
FIRST HORIZON NATL CORP CALL
FIRST HORIZON NATL CORP PUT
FIRST INDUSTRIAL REALTY TRUS COM
FIRST INDUSTRIAL REALTY TRUS CALL
FIRST INDUSTRIAL REALTY TRUS PUT
FIRST INTST BANCSYSTEM INC COM CL A
FIRST INTST BANCSYSTEM INC CALL
FIRST INTST BANCSYSTEM INC PUT
FIRST INTERNET BANCORP COM
FIRST LONG IS CORP CoM
FIRST LONG IS CORP CALL
FIRST LONG IS CORP PUT
FIRST MAJESTIC SILVER CORP CoM
FIRST MAJESTIC SILVER CORP CALL
FIRST MAJESTIC SILVER CORP PUT
FIRST MARBLEHEAD CORP COM NEW
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Run Date:

Run Time:

CUSIP NO

320771
320771
320817
320817
320817
320866
320867
320867
320867
32115D
32115D
32115D
33582V
33582v
33582V
335834
33610F
33610F
33610F
33616C
33616C
33616C
33621E
336433
336433
336433
33646W
336901
336901
336901
336917
336917
336917
336920

90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
90
95
10
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** List of Section 13F Securities **
Year: 2016 OQtr:1

ISSUER NAME

FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST

MARBLEHEAD CORP
MARBLEHEAD CORP
MERCHANTS CORP
MERCHANTS CORP
MERCHANTS CORP

MID ILL BANCSHARES INC
MIDWEST BANCORP DEL
MIDWEST BANCORP DEL
MIDWEST BANCORP DEL
NBC BK HLDG CO

NBC BK HLDG CO

NBC BK HLDG CO
NIAGARA FINL GP INC
NIAGARA FINL GP INC
NIAGARA FINL GP INC
NORTHWEST BANCORP
POTOMAC RLTY TR
POTOMAC RLTY TR
POTOMAC RLTY TR

REP BK SAN FRANCISCO C
REP BK SAN FRANCISCO C
REP BK SAN FRANCISCO C
SAVINGS FINL GROUP INC
SOLAR INC

SOLAR INC

SOLAR INC

SOUTH BANCORP INC VA

1ST SOURCE CORP

1ST SOURCE CORP

1ST SOURCE CORP

FIRST
FIRST
FIRST
FIRST

TR MORNINGSTAR DIV LEA
TR MORNINGSTAR DIV LEA
TR MORNINGSTAR DIV LEA
TR US IPO INDEX FD

ISSUER DESCRIPTION
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
CALL
PUT
COM
COM
CALL
PUT
COM
COM
CALL
PUT
SHS
CALL
PUT
SHS
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Run Date:

Run Time:

CUSIP NO

336920
336920
33718M
33718M
33718M
33718W
33731K
33731L
337318
337319
33733A
33733A
33733A
33733B
33733B
33733B
33733C
33733E
33733E
33733E
33733E
33733E
33733E
33733E
33733E
33733E
33733E
33733E
33733E
33733E
33733F
33733G
33733H
337330

90
95
10
90
95
10
10
10
10
10
10
90
95
10
90
95
10
10
90
95
20
90
95
30
90
95
40
50
60
70
10
10
10
10
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** List of Section 13F Securities **

Year:

ISSUER NAME

FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST

TR
TR
TR
TR
TR
TR

US IPO INDEX FD
US IPO INDEX FD
DJS MICROCAP INDEX
DJS MICROCAP INDEX
DJS MICROCAP INDEX

INTER DUR PFD & IN

TR/ABERDEEN EMERG OPT

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

DIVIDEND INCOME FD
ENHANCED EQTY INC
ABERDEEN GLBL OPP
ISE CHINDIA INDEX

ISE CHINDIA INDEX

oM /M

ISE CHINDIA INDEX

ISE WATER INDEX FD
ISE WATER INDEX FD
ISE WATER INDEX FD
MULTI CP VAL ALPHA
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD

MULTI CAP VALUE ALP

TRUST SPECIALTY FINANC

TR
TR

BICK INDEX FD
SR FLG RTE INCM FD

2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM SHS ANNUAL
CALL
PUT
COM
COM
COM
COM
COM SHS

COM

CALL

PUT

COM

CALL

PUT

COM SHS

CAP STRENGTH ETF
CALL

PUT

NY ARCA BIOTECH
CALL

PUT

DJ INTERNT IDX
CALL

PUT

NASDAQ 100 EX
NAS CLNEDG GREEN
CBOE S&P500VIX
ETF
COM SHS
COM BEN INTR
COM SHS

COM
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Run Date:

Run Time:

CUSIP NO

33734E
33734G
33734G
33734G
33734H
33734H
33734H
337343
337343
3373443
33734K
33734K
33734K
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X

10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
11
90
95
12
90
95
13
90
95
14
90
95
15
90
95
16
90
95
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** List of Section 13F Securities **

Year:

ISSUER NAME

FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST

TRUST MORTGAGE INCM FD

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

S&P REIT INDEX FD
S&P REIT INDEX FD
S&P REIT INDEX FD

VALUE LINE DIVID IN

VALUE LINE DIVID IN

VALUE LINE DIVID IN

ISE REVERE NAT GAS

ISE REVERE NAT GAS

ISE REVERE NAT GAS

LRGE CP CORE ALPHA
LRGE CP CORE ALPHA
LRGE CP CORE ALPHA

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

2016 Qtr: 1

ISSUER DESCRIPTION
COM SHS

COM

CALL

PUT

SHS

CALL

PUT

COM

CALL

PUT

COM SHS

CALL

PUT

CONSUMR DISCRE
CALL

PUT

CONSUMR STAPLE
CALL

PUT

ENERGY ALPHADX
CALL

PUT

FINLS ALPHADEX
CALL

PUT

HLTH CARE ALPH
CALL

PUT

INDLS PROD DUR
CALL

PUT

MATERIALS ALPH
CALL

PUT
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Run Date:

Run Time:

CUSIP NO

33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734X
33734Y
337344
337344
337344
337345
337345
337345
33735B
33735G
33735J
33735K
33735K
33735K

17
90
95
18
90
95
19
90
95
20
30
82
90
95
83
90
95
84
90
95
85
10
10
90
95
10
90
95
10
10
10
10
90
95
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** List of Section 13F Securities **

Year:

ISSUER NAME

FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

EXCHANGE TRADED FD

SML CP CORE ALPHA F
EQ
EQ
EQ
NASDAQ100

NAS100 WEIGHTED

NAS100 WEIGHTED
NAS100 WEIGHTED
TECH INDE
NASDAQ100 TECH INDE
NASDAQ100 TECH INDE
MID CAP CORE ALPHAD
VALUE LINE 100 ETF
LRG CP VL ALPHADEX
LRG CP GRWTH ALPHAD
LRG CP GRWTH ALPHAD

LRG CP GRWTH ALPHAD

2016 Qtr: 1

ISSUER DESCRIPTION
TECH ALPHADEX

CALL

PUT

UTILITIES ALPH
CALL

PUT

ISE CLOUD COMP
CALL

PUT

DJ GLBL DIVID
AUTO INDEX FD
INDXX AGRIC ETF
CALL

PUT

INDXX NAT RE ETF
CALL

PUT

NASDAQ CYB ETF
CALL

PUT

INTL IPO ETF

COM SHS

SHS
CALL
PUT
SHS
CALL
PUT
COM SHS
COM SHS
COM SHS
COM SHS
CALL

PUT
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Run Date:

Run Time:

CUSIP NO

33735T
33735T
33735T
337353
33736G
33736G
33736G
33736M
33736N
337360
33737A
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373
337373

10
90
95
30
10
90
95
10
10
10
10
10
11
90
95
12
13
14
90
95
15
16
17
18
90
95
19
20
21
22
23
24
25
30
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** List of Section 13F Securities **

Year:

ISSUER NAME

FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

STOXX EURO DIV FD
STOXX EURO DIV FD
STOXX EURO DIV FD
STRATEGIC HIGH INC

ISE GLB WIND ENRG E

ISE GLB WIND ENRG E

ISE GLB WIND ENRG E

ISE GLOBAL ENGR & C

FTSE EPRA/NAREIT DE
NASDAQ ABA CMNTY BK

EXCH TRADED FD II

EXCH TRD ALPHA FD I

EXCH TRD ALPHA FD I

EXCH TRD ALPHA FD I

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

H H H H

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

—

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

EXCH TRD ALPHA FD

H H H H H H H H H H H H H H H

EXCH TRD ALPHA FD

2016 Qtr: 1

ISSUER DESCRIPTION
COMMON SHS
CALL

PUT

COM SHS NEW
COM SHS

CALL

PUT

COM

COM

UT COM SHS ETF
NASDQ CLN EDGE
ASTA EX JAPAN
EUROPE ALPHA
CALL

PUT

LATIN AMER ALP
BRAZIL ALPHA
CHINA ALPHADEX
CALL

PUT

JAPAN ALPHADEX
STH KOREA ALPH
DEV MRK EX US
EMERG MKT ALPH
CALL

PUT

GERMANY ALPHA
CANADA ALPHA
AUSTRALIA ALPH
UNIT KING ALPH
SWITZLND ALPHA
HONG KONG ALPH
TAIWAN ALPHADE
EM SML CP ALPH

Page 197
IVMOO01

STATUS



Run Date:

Run Time:

CUSIP NO

337373
337373
33737K
33737M
33737M
33737M
33737M
33737M
33738C
33738D
33738D
33738D
33738D
33738D
33738E
33738G
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33738R
33739B

40
50
10
10
20
30
40
50
10
10
90
95
30
40
10
10
10
90
95
11
90
95
20
30
40
50
60
90
95
70
80
87
88
10
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** List of Section 13F Securities **

Year:

ISSUER NAME

FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST
FIRST

TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR
TR

EXCH TRD ALPHA FD I
EXCH TRD ALPHA FD I
EXCHANGE TRADED FD
EXCNGE TRD ALPHADEX
EXCNGE TRD ALPHADEX
EXCNGE TRD ALPHADEX
EXCNGE TRD ALPHADEX
EXCNGE TRD ALPHADEX
ENERGY INFRASTRCTR
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
HIGH INCOME L/S FD
ENERGY INCOME & GRW
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD
EXCHANGE TRADED FD

MLP & ENERGY INCOME

2016 Qtr: 1

ISSUER DESCRIPTION
EX US SML CP
EURO ALPHADEX
NASDAQ SMRTPHONE
MID CP GR ALPH
MID CAP VAL FD
SML CP GRW ALP
SML CAP VAL AL
MEGA CAP ALPHA
COM

NO AMER ENERGY
CALL

PUT

SENIOR LN FD
FIRST TR TA HIYL
COM

COM

MULTI ASSET DI
CALL

PUT

NASD TECH DIV
CALL

PUT

INCOME INDEX FD
HIGH INCOME ETF
LOW BETA INCOME
FIRST TR NASDAQ
DORSEY WRT 5 ETF
CALL

PUT

RBA INDL ETF
RBA QUALIN ETF
DORSEY WRIGHT
DORSEY WRIGHT
COM
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Run Date:

Run Time:

CUSIP NO

33739E
33739G
33739H
33739M
33739N
33739P
33739P
337390
337390
337390
337390Q
337390
33740D
33741H
33766Y
33766Y
33766Y
33767E
33767E
33767E
337738
337738
337738
337915
337915
337915
337930
337930
337930
337932
337932
337932
33812L
33812L

10
10
10
10
10
10
20
20
30
40
50
60
10
10
10
90
95
10
90
95
10
90
95
10
90
95
70
90
95
10
90
95
10
90
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Year:

ISSUER NAME

FIRST TR EXCHANGE-TRADED FD
FIRST TR EXCHANGE TRADED FD
FIRST TR EXCHAN TRADED FD VI
FST TR NEW OPPORT MLP & ENE
FIRST TR EXCHANG TRADED FD I
FIRST TR EXCH TRADED FD III
FIRST TR EXCH TRADED FD III
FIRST TR EXCHANGE TRADED FD
FIRST TR EXCHANGE TRADED FD
FIRST TR EXCHANGE TRADED FD
FIRST TR EXCHANGE TRADED FD
FIRST TR EXCHANGE TRADED FD
FIRST TR DYNAMIC EUROPE EQT
FIRST UTD CORP

FIRSTHAND TECH VALUE FD INC
FIRSTHAND TECH VALUE FD INC
FIRSTHAND TECH VALUE FD INC
FIRSTSERVICE CORP NEW
FIRSTSERVICE CORP NEW
FIRSTSERVICE CORP NEW
FISERV INC
FISERV INC
FISERV INC
FIRSTMERIT CORP
FIRSTMERIT CORP
FIRSTMERIT CORP
FLAGSTAR BANCORP INC
FLAGSTAR BANCORP INC
FLAGSTAR BANCORP INC
FIRSTENERGY CORP
FIRSTENERGY CORP
FIRSTENERGY CORP
FITBIT INC

FITBIT INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PFD SECS INC ETF
FIRST TR MNGSTR
FST TR GLB FD
COM

MANAGD MUN ETF
LNG/SHT EQUITY
EME MRK BD ETF
FST LOW OPPT EFT
FT STRG INCM ETF
FIRST TR ENH NEW
SSI STRG ETF
HEITMAN GLOBAL
COM SHS

COM

COM

CALL

PUT

SUB VTG SH

CALL
PUT
COM
CALL
PUT
COM
CALL
PUT
COM PAR .001
CALL

PUT

COM

CALL

PUT

CL A

CALL
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Run Date:

Run Time:

CUSIP NO

33812L
33829M
33829M
33829M
33829R
33829R
33829R
33830W
33830W
33830W
33830X
33830X
33830X
338307
338307
338307
33832D
33832D
33832D
338478
338479
33848E
33848W
338480
338488
338488
338488
338517
339041
339041
339041
33938A
339383
3393843

95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
10
10
10
10
90
95
10
10
90
95
10
10
90
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Year:

ISSUER NAME
FITBIT INC
FIVE BELOW INC
FIVE BELOW INC
FIVE BELOW INC
500 COM LTD
500 COM LTD
500 COM LTD
FIVE OAKS INVT CORP
FIVE OAKS INVT CORP
FIVE OAKS INVT CORP
FIVE
FIVE
FIVE
FIVES INC

FIVES INC

FIVE9 INC

FIVE STAR QUALITY
FIVE STAR QUALITY
FIVE STAR QUALITY
FLAHERTY&CRMN PED
FLAHERTY & CRUMRINE
FLAHERTY & CRUMRINE
FLAHERTY & CRUMRINE
FLAHERTY & CRUMRINE
FLAMEL TECHNOLOGIES
FLAMEL TECHNOLOGIES

FLAMEL TECHNOLOGIES

FLANIGANS ENTERPRISES
FLEETCOR TECHNOLOGIES
FLEETCOR TECHNOLOGIES
FLEETCOR TECHNOLOGIES

FLEX PHARMA INC

PRIME THERAPEUTICS INC
PRIME THERAPEUTICS INC
PRIME THERAPEUTICS INC

CARE INC
CARE INC
CARE INC
SEC INCOM

TOTAL RE
PFD INC
DYN PFD
PFD INC
SA

SA

SA

INC
INC
INC
INC

FLEXION THERAPEUTICS INC

FLEXION THERAPEUTICS INC

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT
COM
CALL
PUT
SPON ADR REP A
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

COM

COM

SHS

COM

SPONSORED ADR
CALL

PUT

COM

COM

CALL

PUT

COM

COM

CALL
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Run Date: 4/5/2016 ** |_ist of Section 13F Securities ** Page 201

Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
33938J 95 6 FLEXION THERAPEUTICS INC PUT

33938T 10 4 FLEXIBLE SOLUTIONS INTL INC COM

339382 10 3 FLEXSTEEL INDS INC COM

33939L 10 O FLEXSHARES TR MORNSTAR USMKT
33939L 30 8 FLEXSHARES TR MSTAR EMKT FAC
33939L 40 7 * FLEXSHARES TR MORNSTAR UPSTR
33939L 90 7 FLEXSHARES TR CALL

33939L 95 7 FLEXSHARES TR PUT

33939L 50 6 * FLEXSHARES TR IBOXX 3R TARGT
33939L 90 6 FLEXSHARES TR CALL

33939L 95 6 FLEXSHARES TR PUT

33939L 60 5 FLEXSHARES TR IBOXX 5YR TRGT
33939L 71 2 FLEXSHARES TR CUR HDG EM IDX
33939L 72 O FLEXSHARES TR CUR HDG DM IDX
33939L 73 8 FLEXSHARES TR REAL ASST IDX
33939L 74 6 FLEXSHARES TR US QUALITY CAP
33939L 75 3 FLEXSHARES TR CR SCORED LONG
33939L 76 1 FLEXSHARES TR CR SCD US BD
33939L 77 9 FLEXSHARES TR DISCP DUR MBS
33939L 78 7 FLEXSHARES TR GLB QLT R/E IDX
33939L 79 5 FLEXSHARES TR STOXX GLOBR INF
33939L 80 3 FLEXSHARES TR M STAR DEV MKT
33939L 81 1 FLEXSHARES TR INTL QLTDV DEF
33939L 82 9 FLEXSHARES TR INT QLTDVDYNAM
33939L 83 7 FLEXSHARES TR INTL QLTDV IDX
33939L 84 5 FLEXSHARES TR QLT DIV DEF IDX
33939L 85 2 FLEXSHARES TR QLT DIVDYN IDX
33939L 86 O FLEXSHARES TR QUALT DIVD IDX
33939L 88 6 FLEXSHARES TR READY ACC VARI
343389 AA O FLOTEK INDS INC DEL NOTE 5.250% 2/1 DELETED
343389 10 2 * FLOTEK INDS INC DEL COM

343389 90 2 FLOTEK INDS INC DEL CALL

343389 95 2 FLOTEK INDS INC DEL PUT

343412 AA O FLUOR CORP NEW NOTE 1.500% 2/1



Run Date:

Run Time:

CUSIP NO

343412
343412
343412
343498
343498
343498
34354Pp
34354Pp
34354Pp
34385P
34385P
34385P
34385P
343873
343873
343873
34407D
34407D
34407D
344177
344419
344419
344419
344437
344849
344849
344849
345143
345370
345370
345370
345520
345520
345520

10
90
95
10
90
95
10
90
95
AA
10
90
95
10
90
95
10
90
95
10
10
90
95
40
10
90
95
10
86
90
95
10
90
95
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** List of Section 13F Securities **

Year: 2016 OQtr:1

ISSUER NAME ISSUER DESCRIPTION
FLUOR CORP NEW CcoM

FLUOR CORP NEW CALL

FLUOR CORP NEW PUT

FLOWERS FOODS INC CoM

FLOWERS FOODS INC CALL

FLOWERS FOODS INC PUT

FLOWSERVE CORP CoM

FLOWSERVE CORP CALL

FLOWSERVE CORP PUT

FLUIDIGM CORP DEL NOTE 2.750% 2/0
FLUIDIGM CORP DEL COM

FLUIDIGM CORP DEL CALL

FLUIDIGM CORP DEL PUT

FLUSHING FINL CORP CcoM

FLUSHING FINL CORP CALL

FLUSHING FINL CORP PUT

FLY LEASING LTD

SPONSORED ADR

FLY LEASING LTD CALL
FLY LEASING LTD PUT
FOGO DE CHAO INC COM

FOMENTO ECONOMICO MEXICANO S SPON ADR UNITS

FOMENTO ECONOMICO MEXICANO S CALL

FOMENTO ECONOMICO MEXICANO S PUT

FONAR CORP COM NEW
FOOT LOCKER INC COM
FOOT LOCKER INC CALL
FOOT LOCKER INC PUT
FORBES ENERGY SVCS LTD COM

FORD MTR CO DEL
FORD MTR CO DEL
FORD MTR CO DEL
FORESIGHT ENERGY LP
FORESIGHT ENERGY LP
FORESIGHT ENERGY LP

COM PAR $0.01
CALL

PUT

COM UNT RP INT
CALL

PUT
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Run Date:

Run Time:

CUSIP NO

345550
345550
345550
345550
345550
345550
345550
345605
345605
345605
345605
346232
346233
346233
346233
346375
346375
346375
346414
346563
346563
346563
347200
34958B
34958B
34958B
34959E
34959E
34959E
34960P
34960P
34960P
349600
349600

AM
AP
AR
10
90
95
30
10
90
95
20
AB
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90

4/5/2016
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** List of Section 13F Securities **

Year:

ISSUER NAME

FOREST
FOREST
FOREST
FOREST
FOREST
FOREST
FOREST
FOREST
FOREST
FOREST
FOREST

FORESTAR GROUP
FORESTAR GROUP
FORESTAR GROUP
FORESTAR GROUP

CITY
CITY
CITY
CITY
CITY
CITY
CITY
CITY
CITY
CITY
CITY

ENTERPRISES INC

ENTERPRISES INC
ENTERPRISES INC
ENTERPRISES INC
ENTERPRISES INC
ENTERPRISES INC
ENTERPRISES INC

RLTY TR INC

RLTY TR INC

RLTY TR INC

RLTY TR INC
INC
INC
INC

INC

FORMFACTOR INC

FORMFACTOR INC

FORMFACTOR INC

FORMULA SYS 1985 LTD

FORRESTER RESH INC

FORRESTER RESH INC

FORRESTER RESH INC

FORT DEARBORN INCOME SECS

FORTRESS
FORTRESS
FORTRESS
FORTINET
FORTINET
FORTINET
FORTRESS
FORTRESS
FORTRESS
FORTRESS
FORTRESS

IN
INVESTMENT GROUP LL
INVESTMENT GROUP LL
INVESTMENT GROUP LL
INC

INC

INC

TRANS INFRST INVS L
TRANS INFRST INVS L
TRANS INFRST INVS L
BIOTECH INC

BIOTECH INC

2016 Qtr: 1

ISSUER DESCRIPTION
5.000%10/1
8/1
8/1

NOTE
NOTE 4.250%
NOTE 3.625%
CL A

CALL

PUT

CL B CONV
COM CL A
CALL

PUT

COM CL B
NOTE 3.750% 3/0
COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
COM

CALL

PUT

COM

CL A

CALL

PUT

COM

CALL

PUT

COM REP LTD LIAB
CALL

PUT

COM

CALL
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DELETED
ADDED
ADDED
ADDED
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Run Date:

Run Time:

CUSIP NO

349600
34964C
34964C
34964C
34984V
34984V
34984v
349853
349853
349853
34986J
349862
34988V
34988V
34988V
349915
349915
349915
350060
350060
350060
350465
350465
350465
35086T
35086T
35086T
35137T
35138V
35138V
35138V
351680
351680
351680

95
10
90
95
10
90
95
10
90
95
10
30
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
20
40

4/5/2016
8:54
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Year:

ISSUER NAME

FORTRESS BIOTECH INC

FORTUNE BRANDS HOME & SEC

FORTUNE BRANDS HOME & SEC

FORTUNE BRANDS HOME & SEC

FORUM ENERGY TECHNOLOGIES

FORUM ENERGY TECHNOLOGIES

FORUM ENERGY TECHNOLOGIES

FORWARD AIR CORP

FORWARD AIR CORP
FORWARD AIR CORP
FORWARD
FORWARD INDS
FOSSIL GROUP INC
FOSSIL GROUP INC

FOSSIL GROUP INC

PHARMA A/S

INC N Y

FORTUNA SILVER MINES INC

FORTUNA SILVER MINES INC

FORTUNA SILVER MINES INC

FOSTER L B CO
FOSTER L B CO
FOSTER L B CO
FOUNDATION
FOUNDATION
FOUNDATION
FOUR CORNERS PPTY
FOUR CORNERS PPTY
FOUR CORNERS PPTY

FOX CHASE BANCORP

MEDICINE INC
MEDICINE INC
MEDICINE INC

TR INC
TR INC
TR INC
INC NEW

FOX
FOX
FOX
FQF
FQF
FQF

FACTORY HLDG CORP
FACTORY HLDG CORP
FACTORY HLDG CORP
TR
TR
TR

IN
IN
IN
IN
IN
IN

** List of Section 13F Securities **
2016 Qtr: 1

ISSUER DESCRIPTION
PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SPONSORED ADR
COM NEW

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

COM

CALL

PUT

QUANTSHARE MOM
QUANT NEUT VAL
QUANTSHARE SIZ
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Run Date:

Run Time:

CUSIP NO

351680
351680
351680
351680
351680
351680
351680
351680
351680
351793
351793
351793
351858
351858
351858
353469
353469
353469
353506
353514
353514
353514
35352P
354613
354613
354613
35471R
35471R
35471R
35472T
355145
356108
356108
356108

70
80
81
82
83
84
85
90
95
10
90
95
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
90
95
10
10
10
90
95

4/5/2016
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** List of Section 13F Securities **

Year: 2016 OQtr:1

ISSUER NAME

FOQF TR

FOQF TR

FQF TR

FOQF TR

FOQF TR

FOQF TR

FOQF TR

FOF TR

FQF TR

FRANCESCAS HLDGS CORP
FRANCESCAS HLDGS CORP
FRANCESCAS HLDGS CORP
FRANCO NEVADA CORP

FRANCO NEVADA CORP

FRANCO NEVADA CORP
FRANKLIN COVEY CO

FRANKLIN COVEY CO

FRANKLIN COVEY CO

FRANKLIN ETF TR

FRANKLIN ELEC INC

FRANKLIN ELEC INC

FRANKLIN ELEC INC

FRANKLIN FINL NETWORK INC
FRANKLIN RES INC

FRANKLIN RES INC

FRANKLIN RES INC

FRANKLIN STREET PPTYS CORP
FRANKLIN STREET PPTYS CORP
FRANKLIN STREET PPTYS CORP
FRANKLIN LTD DURATION INC TR
FRANKLIN UNVL TR

FREDS INC

FREDS INC

FREDS INC

ISSUER DESCRIPTION
QUANT NEUT ANT
HDG DIV INC FD
O SHS ASIA PAC
O SHARES ASIA
O SHARES EUROP
O SHS FTSE EUR
OSHARS FTSE US
CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

SHORT DUR ETF
COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

SH BEN INT

CL A

CALL

PUT
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Run Date:

Run Time:

CUSIP NO

35671D
35671D
35671D
357023
357023
357023
358010
358029
358029
358029
358039
358039
358039
35804H
35804H
35804H
358435
35906A
35906A
35906A
35906A
35952H
35952H
35952H
35952wW
35952wW
35952wW
359523
359523
359523
359671
359671
359671
359678

85
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
10
90
95
20
50
90
95
10
90
95
10
90
95
10
90
95
10

4/5/2016
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** List of Section 13F Securities **

Year: 2016 OQtr:1

ISSUER NAME
FREEPORT-MCMORAN INC
FREEPORT-MCMORAN INC
FREEPORT-MCMORAN INC
FREIGHTCAR AMER INC
FREIGHTCAR AMER INC
FREIGHTCAR AMER INC
FREQUENCY ELECTRS INC
FRESENIUS MED CARE AG&CO KGA
FRESENIUS MED CARE AG&CO KGA
FRESENIUS MED CARE AG&CO KGA
FRESHPET INC

FRESHPET INC

FRESHPET INC

FRESH MKT INC

FRESH MKT INC

FRESH MKT INC

FRIEDMAN INDS INC

FRONTIER COMMUNICATIONS CORP
FRONTIER COMMUNICATIONS CORP
FRONTIER COMMUNICATIONS CORP
FRONTIER COMMUNICATIONS CORP
FUELCELL ENERGY INC

FUELCELL ENERGY INC

FUELCELL ENERGY INC

FUEL SYS SOLUTIONS INC

FUEL SYS SOLUTIONS INC

FUEL SYS SOLUTIONS INC

FUEL TECH INC

FUEL TECH INC

FUEL TECH INC

FULL CIRCLE CAP CORP

FULL CIRCLE CAP CORP

FULL CIRCLE CAP CORP

FULL HOUSE RESORTS INC

ISSUER DESCRIPTION
CL B
CALL
PUT

COM
CALL
PUT

COM
SPONSORED ADR
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM

COM
CALL
PUT

PFD CONV SER-A
COM NEW
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
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Run Date:

Run Time:

CUSIP NO

359694
359694
359694
360271
360271
360271
361086
361086
361086
36113B
36116M
36116M
36116M
361268
361268
361268
361438
361448
361448
361448
361570
361623
361623
361623
36164Y
36164Y
36164Y
36191C
36191C
36191C
36191G
36191G
36191G
361913

10
90
95
10
90
95
10
90
95
40
10
90
95
10
90
95
10
10
90
95
10
10
90
95
10
90
95
20
90
95
10
90
95
AB

4/5/2016 ** List of Section 13F Securities **

8:54 Year: 2016 Qtr:1
ISSUER NAME ISSUER DESCRIPTION

6 * FULLER H B CO COM

6 FULLER H B CO CALL

6 FULLER H B CO PUT

0 * FULTON FINL CORP PA COM

0 FULTON FINL CORP PA CALL

0 FULTON FINL CORP PA PUT

1 * FURMANITE CORPORATION CoM

1 FURMANITE CORPORATION CALL

1 FURMANITE CORPORATION PUT

0 FUSION TELECOMM INTL INC COM NEW

6 * FUTUREFUEL CORPORATION COM

6 FUTUREFUEL CORPORATION CALL

6 FUTUREFUEL CORPORATION PUT

5 * G & K SVCS INC CL A

5 G & K SVCS INC CALL

5 G & K SVCS INC PUT

4 GAMCO INVESTORS INC CL A COM

3 * GATX CORP COM

3 GATX CORP CALL

3 GATX CORP PUT

4 GDL FUND COM SH BEN IT

6 * GEO GROUP INC NEW COM

6 GEO GROUP INC NEW CALL

6 GEO GROUP INC NEW PUT

1 * GCP APPLIED TECHNOLOGIES INC COM

1 GCP APPLIED TECHNOLOGIES INC CALL

1 GCP APPLIED TECHNOLOGIES INC  PUT

5 * GSI GROUP INC CDA NEW COM NEW

5 GSI GROUP INC CDA NEW CALL

5 GSI GROUP INC CDA NEW PUT

7 * GNC HLDGS INC COM CL A

7 GNC HLDGS INC CALL

7 GNC HLDGS INC PUT

7 GSV CAP CORP NOTE 5.250% 9/1
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Run Date:

Run Time:

CUSIP NO

36191J
361913
36191J
36192A
36197T
36197T
36197T
36225V
36225V
36225V
36227K
362273
36237H
36237H
36237H
362390
362393
362393
362393
362397
36240A
36240B
362410
362410
362410
36242H
36242L
36246K
36249W
362607
362607
362607
36268Q
362680

10
90
95
10
10
90
95
10
90
95
10
10
10
90
95
10
10
90
95
10
10
10
10
90
95
10
10
10
10
30
90
95
10
90
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** List of Section 13F Securities **

Year:

ISSUER NAME

GSV CAP CORP

GSV CAP CORP

GSV CAP CORP

GWG HLDGS INC

GW
GW
GW
GP
GP
GP

PHARMACEUTICALS PLC
PHARMACEUTICALS PLC
PHARMACEUTICALS PLC
STRATEGIES CORP
STRATEGIES CORP

STRATEGIES CORP

GSE SYS

INC

GS FIN CORP

G-III APPAREL
G-III APPAREL
G-III APPAREL

GABELLI

GTT COMMUNICATIONS
GTT COMMUNICATIONS
GTT COMMUNICATIONS

GABELLT
GABELLT

GABELLI CONV&INCOM SECS FD I

GROUP LTD
GROUP LTD
GROUP LTD
MULTIMEDIA TR INC
INC
INC
INC
EQUITY TR INC

UTIL TR

GSI TECHNOLOGY

GSI TECHNOLOGY

GSI TECHNOLOGY

GABELLI
GABELLI
GABELLI
GABELLT

DIVD & INCOME TR

GLOBL UTIL & INCOME
HLTHCARE & WELLNESS
GLB SML & MD CP VAL

GAFISA S A

GAFISA S A

GAFISA S A

GAIAM INC

GAIAM INC

2016 Qtr: 1

ISSUER DESCRIPTION
COM

CALL

PUT

COM

ADS

CALL

PUT

COM

CALL

PUT

COM

ETN CLAYMORE37
COM

CALL

PUT

COM

COM

CALL

PUT

COM

COM

COM

COM

CALL

PUT

COM

COM SH BEN INT
SHS

COM

SPONS ADR
CALL

PUT

CL A

CALL
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Run Date:

Run Time:

CUSIP NO

362680Q
36268W
36268W
36268W
36268W
36315X
363225
363225
363225
363225
363225
363256
363256
363256
363576
363576
363576
36465A
36465FE
36467A
364673
36467J
364673
36467W
36467W
36467W
36473H
36473H
36473H
364760
364760
364760
366554
366554

95
AB
10
90
95
10
11
20
90
95
30
10
90
95
10
90
95
10
10
10
10
90
95
10
90
95
10
90
95
10
90
95
10
90
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** List of Section 13F Securities **

Year:

ISSUER NAME

GAIAM INC

GAIN CA
GAIN CA
GAIN CA
GAIN CA

P HLDGS INC

P HLDGS INC
P HLDGS INC

P HLDGS INC

GALAPAGOS NV

GALECTIN
GALECTIN
GALECTIN
GALECTIN
GALECTIN
GALENA BIOPHARMA
GALENA BIOPHARMA
GALENA BIOPHARMA
GALLAGHER ARTHUR
GALLAGHER ARTHUR
GALLAGHER ARTHUR
GAMCO GLOBAL GOLD NAT RES &
GAMCO NAT RES GOLD & INCOME

GAMING
GAMING
GAMING
GAMING
GAMESTO
GAMESTO
GAMESTO
GANNETT
GANNETT
GANNETT
GAP INC
GAP INC
GAP INC

THERAPEUTICS INC

THERAPEUTICS INC
THERAPEUTICS INC
THERAPEUTICS INC
THERAPEUTICS INC
INC

INC

INC

J & CO

J & CO

J & CO

PARTNERS INTL CORP
& LEISURE PPTYS INC
& LEISURE PPTYS INC
& LEISURE PPTYS INC
P CORP NEW

P CORP NEW

P CORP NEW

CO INC

CO INC

CO INC

DEL

DEL

DEL

GARRISON CAP INC

GARRISON CAP INC

2016 Qtr: 1

ISSUER DESCRIPTION

PUT

NOTE 4.125%12/0
COM

CALL

PUT

SPON ADR

*W EXP 03/28/201
COM NEW

CALL

PUT

UNIT 03/28/2017
COM

CALL

PUT

COM

CALL

PUT

COM SH BEN INT
SH BEN INT

COM

COM

CALL

PUT

CL A

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM

CALL
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Run Date:

Run Time:

CUSIP NO

366554
366651
366651
366651
367204
367204
367204
36729W
36729W
36729W
368678
368682
368736
368736
368736
368802
369300
369300
369300
369300
369385
369385
369385
369550
369550
369550
369604
369604
369604
369730
369822
369822
369822
370023

95
10
90
95
10
90
95
20
90
95
10
AN
10
90
95
10
AL
10
90
95
10
90
95
10
90
95
10
90
95
30
10
90
95
10
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** List of Section 13F Securities **

Year:

ISSUER NAME

GARRISON CAP INC

GARTNER
GARTNER
GARTNER
GAS NAT
GAS NAT
GAS NAT

GASTAR EXPL
GASTAR EXPL
GASTAR EXPL
GENCOR INDS

GENCORP
GENERAC
GENERAC
GENERAC
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL

INC

INC

INC

INC

INC

INC

INC NEW
INC NEW
INC NEW
INC

INC
HLDGS INC
HLDGS INC
HLDGS INC

AMERN INVS INC

CABLE CORP DEL NEW

CABLE CORP DEL NEW

CABLE CORP DEL NEW

CABLE CORP DEL NEW
COMMUNICATION INC
COMMUNICATION INC
COMMUNICATION INC
DYNAMICS CORP
DYNAMICS CORP
DYNAMICS CORP
ELECTRIC CO
ELECTRIC CO

ELECTRIC CO

EMPLOYMENT ENTERPRIS

FIN CORP DEL
FIN CORP DEL
FIN CORP DEL

GROWTH PPTYS INC NEW

2016 Qtr: 1

ISSUER DESCRIPTION
PUT

COM

CALL
PUT

COM

CALL
PUT

COM

CALL
PUT

COM

SDCV  4.062%12/3
COM

CALL
PUT

COM

FRNT 4.500%11/1
COM

CALL

PUT

CL A

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM NEW

COM

CALL

PUT

COM
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Run Date:

Run Time:

CUSIP NO

370023
370023
370334
370334
370334
370373
370373
370373
37045V
37045V
37045V
37045V
37045V
370853
370853
370853
371532
371532
371532
371559
371559
371559
37185R
37185R
37185R
37185X
37185X
37185X
371901
371901
371901
371927
371927
371927

90
95
10
90
95
10
90
95
10
90
95
11
12
20
90
95
10
90
95
10
90
95
20
90
95
10
90
95
10
90
95
10
90
95
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** List of Section 13F Securities **

Year:

ISSUER NAME

GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENERAL
GENESCO
GENESCO
GENESCO
GENESEE
GENESEE
GENESEE
GENETIC
GENETIC
GENETIC
GENESIS
GENESIS
GENESIS

GROWTH PPTYS INC NEW
GROWTH PPTYS INC NEW

MLS INC
MLS INC
MLS INC
MOLY INC
MOLY INC
MOLY INC
MTRS CO
MTRS CO
MTRS CO
MTRS CO
MTRS CO
STEEL HOLDINGS INC
STEEL HOLDINGS INC
STEEL HOLDINGS INC
INC
INC
INC

& WYO INC
& WYO INC
& WYO INC
TECHNOLOGIES LTD
TECHNOLOGIES LTD
TECHNOLOGIES LTD
HEALTHCARE INC
HEALTHCARE INC

HEALTHCARE INC

GENTEX CORP

GENTEX CORP

GENTEX CORP

GENESIS ENERGY L P
GENESIS ENERGY L P
GENESIS ENERGY L P

2016 Qtr: 1

ISSUER DESCRIPTION
CALL

PUT

COM

CALL

PUT

CoM

CALL

PUT

CoM

CALL

PUT

*W EXP 07/10/201
*W EXP 07/10/201
COM NEW

CALL

PUT

COoM

CALL

PUT

CL A

CALL

PUT

SPON ADR 150SHS
CALL
PUT
CL A COM
CALL
PUT
COM
CALL
PUT
UNIT LTD PARTN
CALL

PUT
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Run Date:

Run Time:

CUSIP NO

372284
372284
372284
372309
372309
372309
372427
37244C
37244C
37244cC
37246C
372460
372460
372460
37247D
37247D
37247D
37253A
37253A
37253A
372591
37364X
37364X
37364X
373737
373737
373737
373865
373865
373865
374163
374163
374163
374297

20
90
95
10
90
95
10
10
90
95
30
10
90
95
10
90
95
10
90
95
10
10
90
95
10
90
95
10
90
95
10
90
95
10

4/5/2016
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** List of Section 13F Securities **

Year: 2016 OQtr:1

ISSUER NAME

GENIE ENERGY LTD

GENIE ENERGY LTD

GENIE ENERGY LTD

GENMARK DIAGNOSTICS INC
GENMARK DIAGNOSTICS INC
GENMARK DIAGNOSTICS INC
GENOCEA BIOSCIENCES INC
GENOMIC HEALTH INC
GENOMIC HEALTH INC
GENOMIC HEALTH INC

GENVEC INC

GENUINE PARTS CO

GENUINE PARTS CO

GENUINE PARTS CO

GENWORTH FINL INC
GENWORTH FINL INC
GENWORTH FINL INC
GENTHERM INC

GENTHERM INC

GENTHERM INC

GEORGETOWN BANCORP INC MD
GEOSPACE TECHNOLOGIES CORP
GEOSPACE TECHNOLOGIES CORP
GEOSPACE TECHNOLOGIES CORP
GERDAU S A

GERDAU S A

GERDAU S A

GERMAN AMERN BANCORP INC
GERMAN AMERN BANCORP INC
GERMAN AMERN BANCORP INC
GERON CORP

GERON CORP

GERON CORP

GETTY RLTY CORP NEW

ISSUER DESCRIPTION
CL B
CALL
PUT

COM
CALL
PUT

COM

COM
CALL
PUT

COM NEW
COM
CALL
PUT

COM CL A
CALL
PUT

COM
CALL
PUT

COM

COM
CALL
PUT
SPON ADR REP PFD
CALL
PUT

COM
CALL
PUT

COM
CALL
PUT

COM
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374297
374297
374396
374396
374396
374396
374689
374689
374689
37517Y
375175
37518B
37518B
37518B
375558
375558
375558
375558
375916
375916
375916
376370
37637Q
37637Q
376535
376535
376535
376536
376536
376536
376546
376546
376546
376549

90
95
AA
20
90
95
10
90
95
10
10
10
90
95
AP
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
90
95
10
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Year: 2016 OQtr:1

ISSUER NAME ISSUER DESCRIPTION
GETTY RLTY CORP NEW CALL
GETTY RLTY CORP NEW PUT
GEVO INC NOTE 7.500% 7/0
GEVO INC COM NEW
GEVO INC CALL
GEVO INC PUT
GIBRALTAR INDS INC CcCoM
GIBRALTAR INDS INC CALL
GIBRALTAR INDS INC PUT
GIGOPTIX INC COM
GIGA TRONICS INC COoM
GIGAMON INC COM
GIGAMON INC CALL
GIGAMON INC PUT
GILEAD SCIENCES INC NOTE 1.625% 5/0
GILEAD SCIENCES INC COM
GILEAD SCIENCES INC CALL
GILEAD SCIENCES INC PUT
GILDAN ACTIVEWEAR INC COM
GILDAN ACTIVEWEAR INC CALL
GILDAN ACTIVEWEAR INC PUT
GLACIER BANCORP INC NEW COM
GLACIER BANCORP INC NEW CALL
GLACIER BANCORP INC NEW PUT
GLADSTONE CAPITAL CORP COM
GLADSTONE CAPITAL CORP CALL
GLADSTONE CAPITAL CORP PUT
GLADSTONE COML CORP COM
GLADSTONE COML CORP CALL
GLADSTONE COML CORP PUT
GLADSTONE INVT CORP COM
GLADSTONE INVT CORP CALL
GLADSTONE INVT CORP PUT

GLADSTONE LD CORP COM
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377316
377316
377316
377322
37733W
37733W
37733W
377407
378900
37890U
378900
378973
378973
378973
378973
37933G
379378
379378
379378
37940G
37940G
37940G
37940X
37940X
37940X
37941p
37941Pp
37941p
37946R
37946R
37946R
37950E
37950E
37950E

10
90
95
10
10
90
95
10
10
90
95
AD
40
90
95
10
10
90
95
10
90
95
10
90
95
30
90
95
10
90
95
10
11
12
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Year: 2016 OQtr:1 IVMOO1
ISSUER NAME ISSUER DESCRIPTION STATUS
GLATFELTER CcoM
GLATFELTER CALL
GLATFELTER PUT
GLAUKOS CORP CoM

GLAXOSMITHKLINE PLC
GLAXOSMITHKLINE PLC
GLAXOSMITHKLINE PLC

GLEN BURNIE BANCORP

GLOBAL BLOOD THERAPEUTICS IN
GLOBAL BLOOD THERAPEUTICS IN
GLOBAL BLOOD THERAPEUTICS IN
GLOBALSTAR INC
GLOBALSTAR INC
GLOBALSTAR INC
GLOBALSTAR INC

GLOBAL HIGH INCOME FUND INC
GLOBAL NET LEASE INC

GLOBAL NET LEASE INC

GLOBAL NET LEASE INC
GLOBALSCAPE INC
GLOBALSCAPE INC
GLOBALSCAPE INC
GLOBAL PMTS INC
GLOBAL PMTS INC

GLOBAL PMTS INC

GLOBAL POWER EQUIPMENT GRP I
GLOBAL POWER EQUIPMENT GRP I
GLOBAL POWER EQUIPMENT GRP I
GLOBAL PARTNERS LP
GLOBAL PARTNERS LP
GLOBAL PARTNERS LP
GLOBAL X FDS
GLOBAL X FDS

GLOBAL X FDS

SPONSORED ADR
CALL
PUT
COM
COM
CALL
PUT
NOTE 8.000% 4/0
COM

CALL

PUT

COM

COM

CALL

PUT

COM

CALL

PUT

COM

CALL

PUT

COM PAR $0.01 DELETED
CALL DELETED
PUT DELETED
COM UNITS

CALL

PUT

FTSE NORDIC REG

SUPERDIV EM MK

REIT ETF



Run Date:

Run Time:

CUSIP NO

37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E
37950E

13
14
15
17
19
20
90
95
21
22
90
95
24
25
90
95
29
32
33
34
90
95
35
36
90
95
40
90
95
41
90
95
42
47

4/5/2016 ** List of Section 13F Securities **

8:54 Year: 2016 Qtr:1
ISSUER NAME ISSUER DESCRIPTION
5 GLOBAL X FDS GBL X JPM ROTA
3 GLOBAL X FDS GBL X JPM EFF
0 GLOBAL X FDS GF CHINA BD ET
6 GLOBAL X FDS GURU INTL IDX
2 GLOBAL X FDS GLB X FTSE PT 20
0 * GLOBAL X FDS GLBX MSCI COLUM
0 GLOBAL X FDS CALL
0 GLOBAL X FDS PUT
8 GLOBAL X FDS GLB X NXT EMRG
6 * GLOBAL X FDS GLB X MLP ENRG I
6 GLOBAL X FDS CALL
6 GLOBAL X FDS PUT
2 GLOBAL X FDS GBLX CHIMATL NEW
9 * GLOBAL X FDS GB MSCI AR ETF
9 GLOBAL X FDS CALL
9 GLOBAL X FDS PUT
1 GLOBAL X FDS GLOBX SUPDV US
5 GLOBAL X FDS GLOBL X JR MLP
3 GLOBAL X FDS GLBX SUPRINC ETF
1 * GLOBAL X FDS GLB X GURU INDEX
1 GLOBAL X FDS CALL
1 GLOBAL X FDS PUT
8 GLOBAL X FDS GLB X PERMETF
6 * GLOBAL X FDS MSCI GREECE ETF
6 GLOBAL X FDS CALL
6 GLOBAL X FDS PUT
8 * GLOBAL X FDS CHINA CONS ETF
8 GLOBAL X FDS CALL
8 GLOBAL X FDS PUT
6 * GLOBAL X FDS SOCIAL MED ETF
6 GLOBAL X FDS CALL
6 GLOBAL X FDS PUT
4 GLOBAL X FDS GBL X MSCI NGR
3 GLOBAL X FDS GLBL X MLP ETF
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Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
37950E 49 9 GLOBAL X FDS GLB X FERTIL
37950E 50 7 GLOBAL X FDS CHINA ENRG ETF
37950E 54 9 * GLOBAL X FDS GLB X SUPERDIV
37950E 90 9 GLOBAL X FDS CALL

37950E 95 9 GLOBAL X FDS PUT

37950E 60 6 * GLOBAL X FDS CHINA FINL ETF
37950E 90 6 GLOBAL X FDS CALL

37950E 95 6 GLOBAL X FDS PUT

37950E 64 8 GLOBAL X FDS GBL X SASIA ETF
37950E 65 5 GLOBAL X FDS ANDEAN 40 ETF
37950E 68 9 GLOBAL X FDS MSCI PAKISTAN
37950E 70 5 * GLOBAL X FDS CHINA INDL ETF
37950E 90 5 GLOBAL X FDS CALL

37950E 95 5 GLOBAL X FDS PUT

37950E 74 7 GLOBAL X FDS GLBX MSCI NORW
37950E 78 8 GLOBAL X FDS BRAZIL MID CAP
37950E 80 4 * GLOBAL X FDS NASDQ CHINA TECH
37950E 90 4 GLOBAL X FDS CALL

37950E 95 4 GLOBAL X FDS PUT

37950E 84 6 GLOBAL X FDS GLB X BRAZ CON
37951D AB 8 GLOBAL EAGLE ENTMT INC NOTE 2.750% 2/1 ADDED
37951D 10 2 * GLOBAL EAGLE ENTMT INC COM

37951D 90 2 GLOBAL EAGLE ENTMT INC CALL

37951D 95 2 GLOBAL EAGLE ENTMT INC PUT

37953G 10 3 * GLOBAL BRASS & COPPR HLDGS I COM

37953G 90 3 GLOBAL BRASS & COPPR HLDGS I CALL

37953G 95 3 GLOBAL BRASS & COPPR HLDGS I PUT

37954X 10 5 GLOBAL PARTNER ACQUISITION C COM

37954X 11 3 GLOBAL PARTNER ACQUISITION C *W EXP 07/01/202
37954X 20 4 GLOBAL PARTNER ACQUISITION C UNIT 07/01/2020
37954y 10 3 GLOBAL X FDS SCIEN BETA US
37954y 30 1 GLOBAL X FDS SCIEN BETA EUR
37954y 40 O GLOBAL X FDS BETA ASIA EXJP
37954y 50 9 GLOBAL X FDS SCIEN BETA JPN
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Run Time: 854 Year: 2016 Qtr:1 IVMO001
CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
37954y 60 8 GLOBAL X FDS GURU ACTS ETF

37954y 70 7 GLOBAL X FDS X YIELDCO IX ETF

37954y 80 6 GLOBAL X FDS SUPER DIV ALTR

37954y 83 0 GLOBAL X FDS GLOBAL X COPPER

37954y 84 8 * GLOBAL X FDS GLOBAL X SILVER

37954y 90 8 GLOBAL X FDS CALL

37954y 95 8 GLOBAL X FDS PUT

37954y 85 5 * GLOBAL X FDS GLOBAL X LITHIUM

37954y 90 5 GLOBAL X FDS CALL

37954y 95 5 GLOBAL X FDS PUT

37954y 86 3 * GLOBAL X FDS GLOBAL X GOLD EX

37954y 90 3 GLOBAL X FDS CALL

37954y 95 3 GLOBAL X FDS PUT

37954y 87 1 * GLOBAL X FDS GLOBAL X URANIUM

37954y 90 1 GLOBAL X FDS CALL

37954y 95 1 GLOBAL X FDS PUT

37955N 10 6 GLOBAL SELF STORAGE INC COM ADDED
37957B 10 O GLOBEIMMUNE INC COM

379577 20 8 * GLOBUS MED INC CL A

379577 90 8 GLOBUS MED INC CALL

379577 95 8 GLOBUS MED INC PUT

379606 10 © GLORI ENERGY INC COM

379887 20 1 GLOWPOINT INC COM NEW

379890 10 6 * GLU MOBILE INC COM

379890 90 o GLU MOBILE INC CALL

379890 95 6 GLU MOBILE INC PUT

38000Q 10 2 GLYCOMIMETICS INC COM

380237 10 7 * GODADDY INC CL A

380237 90 7 GODADDY INC CALL

380237 95 7 GODADDY INC PUT

38045R 10 7 * GOL LINHAS AEREAS INTLG S A SP ADR REP PFD DELETED
38045R 90 7 GOL LINHAS AEREAS INTLG S A CALL DELETED
38045R 95 7 GOL LINHAS AEREAS INTLG S A PUT DELETED
38045R 20 6 * GOL LINHAS AEREAS INTLG S A SPON ADR PFD NEW ADDED
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CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
38045R 90 6 GOL LINHAS AEREAS INTLG S A CALL ADDED
38045R 95 6 GOL LINHAS AEREAS INTLG S A PUT ADDED
38046C 10 9 * GOGO INC COM

38046C 90 9 GOGO INC CALL

38046C 95 9 GOGO INC PUT

38059T 10 6 * GOLD FIELDS LTD NEW SPONSORED ADR

38059T 90 6 GOLD FIELDS LTD NEW CALL

38059T 95 6 GOLD FIELDS LTD NEW PUT

38068T 10 5 * GOLD RESOURCE CORP COM

38068T 90 5 GOLD RESOURCE CORP CALL

38068T 95 5 GOLD RESOURCE CORP PUT

380738 10 4 GOLD STD VENTURES CORP COM

380956 40 9 * GOLDCORP INC NEW COM

380956 90 9 GOLDCORP INC NEW CALL

380956 95 9 GOLDCORP INC NEW PUT

381010 10 7 GOLDEN ENTERPRISES INC COM

381013 10 1 * GOLDEN ENTMT INC COM

381013 90 1 GOLDEN ENTMT INC CALL

381013 95 1 GOLDEN ENTMT INC PUT

381119 10 6 * GOLDEN MINERALS CO COM

381119 90 6 GOLDEN MINERALS CO CALL

381119 95 o6 GOLDEN MINERALS CO PUT

38119T 10 4 * GOLDEN STAR RES LTD CDA COM

38119T 90 4 GOLDEN STAR RES LTD CDA CALL

38119T 95 4 GOLDEN STAR RES LTD CDA PUT

381370 10 5 * GOLDFIELD CORP COM

381370 90 5 GOLDFIELD CORP CALL

381370 95 5 GOLDFIELD CORP PUT

38141G MG 6 GOLDMAN SACHS GROUP INC NOTE 1/2

38141G 10 4 * GOLDMAN SACHS GROUP INC COM

38141G 90 4 GOLDMAN SACHS GROUP INC CALL

38141G 95 4 GOLDMAN SACHS GROUP INC PUT

38143A YS 8 GOLDMAN SACHS BK USA NY CD 8/2 ADDED
381430 TC 5 GOLDMAN SACHS GROUP INC MTNF 3/2 DELETED
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CUSIP NO ISSUER NAME ISSUER DESCRIPTION STATUS
381430 10 7 * GOLDMAN SACHS ETF TR ACTIVEBETA INT

381430 90 7 GOLDMAN SACHS ETF TR CALL

381430 95 7 GOLDMAN SACHS ETF TR PUT

381430 20 6 * GOLDMAN SACHS ETF TR ACTIVEBETA EME

381430 90 6 GOLDMAN SACHS ETF TR CALL

381430 95 6 GOLDMAN SACHS ETF TR PUT

381430 30 5 GOLDMAN SACHS ETF TR ACTIVEBETA EUR ADDED
381430 40 4 GOLDMAN SACHS ETF TR ACTIVEBETA JAP ADDED
381430 50 3 * GOLDMAN SACHS ETF TR EQUITY ETF

381430 90 3 GOLDMAN SACHS ETF TR CALL

381430 95 3 GOLDMAN SACHS ETF TR PUT

381441, 85 2 GOLDMAN SACHS GROUP INC SP ENHCMD37ETN

38147Q LX 2 GOLDMAN SACHS GROUP INC MTNF 2/1

381470 MF O GOLDMAN SACHS GROUP INC MTNF 2/1

381470 10 7 GOLDMAN SACHS BDC INC SHS

38147w 10 3 GOLDMAN SACHS MLP INC OPP FD COM SHS

38148G 10 7 GOLDMAN SACHS MLP ENERGY REN COM

38173M 10 2 * GOLUB CAP BDC INC COM

38173M 90 2 GOLUB CAP BDC INC CALL

38173M 95 2 GOLUB CAP BDC INC PUT

382140 87 9 * GOOD TIMES RESTAURANTS INC COM PAR $.001NEW

382140 90 9 GOOD TIMES RESTAURANTS INC CALL

382140 95 9 GOOD TIMES RESTAURANTS INC PUT

382410 40 5 * GOODRICH PETE CORP COM NEW DELETED
382410 90 5 GOODRICH PETE CORP CALL DELETED
382410 95 5 GOODRICH PETE CORP PUT DELETED
382550 10 1 * GOODYEAR TIRE & RUBR CO COM

382550 90 1 GOODYEAR TIRE & RUBR CO CALL

382550 95 1 GOODYEAR TIRE & RUBR CO PUT

38268T 10 3 * GOPRO INC CL A

38268T 90 3 GOPRO INC CALL
