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Total Vaiue Uniedlized Geriloss  Agtrusdincome  Esl Anmml lncome . Cash & Swesap
§66,160,815.43  $2534.396.50 $838,370.48 $3,583,506 45 247971688 (1)
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JPMORGAN CHASE 6 COT8%  48625HHA1  5,000,000.00 110279 025 & 551395000 1250000.a 540800685 1594305
PFD STK APR 30 2048 OTD
04232008
GENERAL MOTORS COCV PFD  GM PRE 71,000.00 50.10 D48 w  3557,10000 1349000 w 358596022 2886822
a
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|SOUTHERN CAL EDISON 6 14% B42400FUZ 300000000 104,485 0084 313455000 250000 « 301684917  117.00083
| DEC 31 2046 DD 011772012
|LBG CAPITALND.1 PLC 144A  SOTTBRSAT 300000000  103.402 007> 310206000 201000~ 324750000  -145440.00 |
VAR RT 12/26/2049 DTD
12/15/2009 HELD BY
EUROCLEAR ISIN XS0473106283
SEDOL BS1C130.
ROYAL BANK SCOTLAND RBS PRT 120,000.00 2284 031w 274080000 3720000 w 292440000  -183,80000
GROUP PLC ADR NON-
CUMULATIVE
SERVICEMASTER COMPANY B% B1760MANS 250000000 86,5717 008 o 241442500 192500 4 286562500 26120000
| FEB 16 2020010 02132012 _
'PETROLEOCS DE VENEZUELA S & T16S506A8  2,500,000.00 81,80 090~ 229500000 2250000 226075000 3225000
1/2% NOV 02 2017 DTD
10/29/2010 HELD BY
EUROCLEAR ISIN
USPTBOTHAK16 SEDOL BSSCOL3 _
BANK OF AMERICA CORP 8 1/8% 080S0SDTS  2,000,000.00 108.979 025 .. 210058000 504000 o 208118056 11835044
PFD STK DEC 29 2048 DTD
m A e o e By i ap Pp—
usncum ~ OUSDPRAAT ___zmmu |_1_1 w0 ooow zmmas nnm; 21?9 mus' 000
GENERAL ELEC CAP CORP  389622SNS  2,000,000.00 108.925 DA1a 217850000 822000 a 212281687 5558333
7.125% DEC 15 2049 DTD
0871272012
GMAC CAPITAL TRUSTIPFD  ALLY PRA 80,000.00 26,54 0194 212320000 680000 . 188277380 24042640
$TK. 1“ i F A R . Py i il dn i ol
KINDRED HEALTHCARE INC 8 KND 2,000,000.00 105,00 0504 210000000 1000000«  1.966.25000 123.750.00 |
164% JUN 01 2015 DTD !
080172011 _ _
HSBC CONT BUFF EQSXSE  40432XFP1  2,000,000.00 101.72 086 4 203440000 1720000 « 200000000 3440000
08/29/14 B0% EKO BARRIER-
4%CPN 17% CAP INITIAL LEVEL-
Wiamgmza & TR TS Py - B & wiei 5 5 & oy d
| JPM VALUE ADVANTAGE FD - JVAIX 78.708.17 2566 0064 201967730 472255. 200000000 1987730
Imnmim - P S a— rhiF Swvaw
| SGMARKET PLUS WTI CRUDE  7B423EHS6  2,000,000.00 99,49 058w 198980000 -1150000~ 200000000  -1020000
DAOS/14 LMKD TO CL1 78.75% |
BARRIER- 10%CPN ,UNCAPPED i
INITIAL LEVEL-07/25/13
CL1:105.68
(LLOYDS TSBBANKPLCMTN®  G47150903  1,500,000.00 119813 006~  1797,19500 83000~ 162750000 18669500
7/8% DEC 16 2021 OTD
121872011 HELD BY
EUROCLEAR ISIN XS0717735822
SEDOL BTFQXTH -
CHASE MORTGAGE FINANCE  1616308K4  1,628512.97 93,658 010 471328008 179194 151823396 9504510
CORPORATION REMIC 2007-A1
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CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. 8(g) DB-SDNY-0028917
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