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| LSFLLC Derivatives (W...0003 I
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;L Show imtmm-m E and | All Currendies '--_ﬁ El View Tax Lots :
Total Value Uniedized GamLoss Acrund Income Esl. Annuml Inpame Cagh .?. Swesp 1
§66,160,815.43  $2534.298.56 $0BAZ849  $3563,506.45 247971658 © !
]
Prica Vaha |
Changs Changs GainLoss |
‘Dresunghon Cruan Ty Price 15 Value %) Cis? (&%) |
JPMORGAN CHASE & CO 7.8% §,000,000.00 110278 D25 & 551385000 1260000 & 546800665 1594305 |
PFD STK APR 30 2048 DTD 5
0412372008 |
GENERAL MOTORS CO CV PFD 71,000.00 80.10 018w  3557,10000 1345000~ 358586922 -28,868.22 [
H- |
.au_ur numc:m INC s mas 126,600.00 76,68 044  337THEB00 1772400 & 278224251 595 445 @ 1
| SOUTHERN CAL EDISON 6 14% 2,000,000.00 104,485 008 o« 313455000 252000 a 301684917 117,800.83 |
| DEC 312049 DTD 0111772012 _
| LBG CAPITAL NO.1 PLC 144A 3,000,000.00 109 402 007> 310206000 201000~ 324750000  -145440.00 |
VAR RT 12/26/2049 DTD :
1211572009 HEL |
EURCCLEAR |
|
ROYAL BANK SCOTLAND 120,000.00 22.64 63w 274080000 -3T20000w 252440000 AB3800.00 |
GROUP PLC ADR NON
CUMULATIVE
SERVICEMASTER COMPANY 8% 2,500,000.00 96,577 D0B.a 241442500 192500a 286561500 25120000 |
FEB15mmﬂ2ﬁHl}12 I
' PETROLEOS DE VENEZUELA S | 2,500,000.00 91,80 090 s 229500000 2250000  2262,750.00 3225000 |
172% MOV 02 2017 OTD |
10/29/2010 HELD BY
EUROCLEAR ISIN |
BANK OF AMERICA CORP B 1/8 2,000,000.00 106.979 025 .. 219058000 504000 o 208118056  118.350.44 |
PFD STK DEC 28 2048 DTD i
us mum 21797'!565 i) 1,00 0004 2.179,716.85 umu 9*1555 0m |
GENERAL ELEC CAP CORP 2,000,000.00 108 528 D414 217850000 822000 a 12201667  ssseaaa |
7.125% DEC 15 2049 DTD !
| 06122012 I
GMAC CAPITAL TRUST | PFD B0,000.00 76,54 0.11a 212320000 BA0000. 188277360 240 428 40 |
STk 1/8% 1,
| KINDRED HEALTHCARE INC 8 2,000,000.00 105.00 050. 210000000 1000000.. 186625000 133.750.00 |
1/4% JUM 01 2019 DTD i
080112011 !
| HSBC CONT BUFF EQ SXSE 2,000,000.00 101.72 D86 .. 203440000 17200004  2,000,00000 34,400.00 |
D&/25/14 B0% EKO BARRIER- |
4%CPN 17% CAP INITIAL LEVEL- :
051'24{13 S.I.‘SEQTM 29‘ I
| JPM VALUE ADVANTAGE FD - 78,708 17 2568 D064 201967730 472255.  2,000,00000 19,677.30 ]|
ms'n. Fl..m Mﬂn |
G MARKET PLUS WTI GRUDE 2,000,000.00 99.49 058 198980000 -1180000~ 200000000  -10.20000 |
BAOSI4 LNKD TO CL1 78.75%
BARRIER- 10%CPN ,UNCAPPED !
INITIAL LEVEL-07/25/13 !
(4 1-105.68 !
LLOYDS TSB BANK PLC MTN 8 1,500,000.00 119,813 006w 179718500  S30D0w 162750000 160,695.00 |
7/8% DEC 16 2021 DTD '
1211672011 HELD BY
EUROCLEAR |SIM NI
| SEDOL BTFQXT!
| CHASE MORTGAGE FINANCE 182851297 93 658 010.a 171328008 1,79194. 151823298 504510 |
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