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Total Value Untealizad Ganfloss  Accrued Income  Esf. Annualincore Cash & Sweep
$34371121.88  $604,050.08 $26%,105.66 | §844,331,78 8,326,273.68 (D
Price Vakue
Charsge Changas GainLoss
Demscrpion Saturiy 10 Cruaniity Pricer 18 Wahsr (3% Cosl {5y
US DOLLAR OUSDPRAAT 932627368 [ 100 D00  S3627388 810595 032627268 0.00
LBG CAPITALNO.1 PLC 144AVARRT  SO178ROA1 300000000 105274 034 4 345522000 411000 a 324750000  -83.280.00 |
12/26/2048 DTD 12/15/2008 HELD BY
EUROCLEAR ISIN XS0473106283 SEDOL
BSIC130
GLOBAL MORTGAGE SECURITIZATION  37BB61AVE 3180028665 [F  94.352 002w 300042085 -TO500w  2,02560638 1479427 |
2005-A CL B2 5.250% 04/25/2032 DTD
D4/28:2005
PETROLEOS DE VENEZUELA 5 5% OCT 28 T166BASBS  2,500,000.00 8650 5325~  2,162,50000 625000 w 225000000  -87.50000
2015 DTD 10/28/2009 HELD BY
Eumm ISIN XSO460646525 SEDOL
m mm 404ZXFPT 200000000 10588 008w 21280000 140000  ZO00000D0 . 11580000
SGMARKET PLUS WTI CRUDE 08105114 78423EHSS z.m,mm 10146 083 202320000 1260000 4 200000000 2320000
LNKD TO CL1 78.75% BARRIER: 10%CPN D
JUNCAPPED INITIAL LEVEL-07/26/13
CL1:105.68 ) _
LLOYDS BANK PLCMTN 8 7/8% DEC 16 G4T150803  1,500,000.00 119875 024 179812800 187500. 162750000 17082500
2021 DTD 121162011 HELD BY
EUROCLEAR ISIN X50717735822 SEDOL
BTFOXT!
IMPAC CMB TRUST 20052 CL M2 VAR RT 45254NNCT 152447626 83073 002 a 120847818 33538 a 108332246 20310657 |
0412542035 DTD 03/03/2005 -
COUNTRYWIDE HOME LOANS 2003-1CL  128680YS1 124255786 93891 Q02w 116714702 16639 w 118684275  -19,405.73 |
81 5.750% 03252033 DTD 01/01/2003
JPM CONT BUFF EQ SX7P 10/1614 B5%  4B128NVE4 1,000,000.00 101,65 007 101650000 70000 - 100000000  16500.00 |
CONTIN BARRIER- 0%CPH 25% CAP
INITIAL LEVEL 0924113 SXTP:186.77
STRUCTURED ASSET SECURITIES CO  86358ACWE  929,400.48 84107 005+  B74,63082 46470 02540049 5476857
2003-10 CL B2 6.000% 04/25/2033 DTD
037282003
COUNTRYWIDE HOME LOANS 200326 CL 12663ERRS  1,329,880,447 62.795 003w  BIBI04T1 38586 w 102401564 18891099 |
B1 5.33684% 0872572033 DTD 08/0172003
SEQUOIA MORTGAGE TRUST 11 CLB1  BIT44AAB4 1017218177 75887 X TI,7M40 491898 v  TS0196.04 2153448 |
VAR RT 12/20/2032 DTD 10/30/2002
ACCOR SA ISIN FRO000120404 SEDOL  AC FP B75000 462505 USD 022 4 40469223 192471 e 33761287 6707998
5852842 3382 EUR 295.925.00 253,565 27 42,358.73
JC DECAUX INTERNATIONAL ISIN DEC FP 10,000.00  39.8367 USD 041 .  308.367.30 407386 a 32708680 7038050
FROD00077919 SEDOL 7136663 2543 EUR 261,209 246317 45 44,962.54
CARREFOUR SUPERMARCHE ISIN CA FP 1050000 37341 USD 014w  300,08000 143622 w 32040608 6288307
FROD00120172 SEDOL 5641567 27.308 EUR_ 28570250 247262 16 36.440.34
FRAPORT AG |SIN DEDDOS773303 SEDOL FRA GR 500000 777862 USD 108 & 38883127 545732 4 32764647 6128505
7107551 i o - 56,88 EUR. 28440000 | 246524 86 387514
EURO PRINCIPAL CURRENCY OEURPRAAS 28317822 13676 USD 0004y 34726037 56636 w 37718608 w,uas.zu"
100 EUR 283,178 22 28217822
RENAULT SA ISIN FROD00131906/SEDOL  RENA 400000 930207 USD -0.64 w 208300 257108~ 3787023 54212 'f‘?h
4712798 88.02 EUR 272,080.00 238,727 %0 33,352 10
BNE PARIBAS ISIN FRO000131104 SEDOL  BNP FP ' '5,000.00 735332 USD  -0.63 + 36756581 416701 w 32913238 3853345 |
Taeest 53.77 EUR | 208,85000 TR0 2166989
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