Portfolio Holdings (continued)

Adjusted Unrealized Accrued Estimated Estimated
Date Acquired Quantity Unit Cost Cost Basis Market Price Market Value Gain/ Loss Interest Annual Income Yield
Fixed Income 20.00% of Portfolio (In Maturity Date Sequence)
FAsset Backed Securities
COUNTRYWIDE HOME LOANS Security |dentifier: 126690759
SER 03-1 CL B1 4.090% 03/25/33 BIE
07D 01/30403
Factor 0.21613804 Effective Date 12/01/14
Current Face Value: 972 §21.180
1211313 " 4, 500.000.000 93 B8 14905 83.3080 81027125 A7 827 80 31315.02
Original Cost Basis: 51,111, 573.07
WASHINGTON MUT MTG SECS CORP 2004-RA2 Security Identifier: 938336520
M TG PASSTHRU CTF CL C-B-1 VAR RATE
6.982% 07/25/33 B/E DTD 06/01/04 S & P Rating D
Factor: 056774322 Effective Date: 12001114
Current Face Value: 732 366.754
12011313 A1 1,290,000 000 76,5190 56041370 859280 29,334 33 66,92063 4 261.35
Qriginal Cost Basis: $638,906.71
Total Asset Backed Securities $1,468,612.75 $1,439,605.58 -$28,007.17 §7.576.37 §0.00
§,790,000.000
Total Current Face Value ; 1,705,009.934
Caorporate Bonds
PETROLEOS DE VENEZUELA Security ldentifier: PTROTHAFZ
WOTES SENIOR ISIN# X30460546525
5.000% 10/26/15 REG OTD 10/28/09 54 PRating B4
12004013 "0 2,500.000.000 95,3580 2,383 86171 75.5000 1.887,500.00 -496 481.71 21.527.78 12500000 6.62%
(nginal Cost Basis: 32,250,000.00
HEADWATERS INC GTD SR NT Security ldentifier: 42210PAQS
T625% 04/01M9 BIE DTD D311/
CALLABLED4H/I15 @ 103913 Moody Rating B1 54 P
Rating B+
10022012 * 4212 1.000,000.000 101 8080 1,018,080.22 104 2500 1.042 50000 23419748 19,062 50 7625000 T3%
Origingl Cost Basis: $1,035,000.00
EARTHLINK INC GTD SR NT FULLY EXCHANGED Security Identifier: 2T0321ACA
CUSIP FROM 270321ABS 8 B75% 05/15/15 B/E
DTD 05/17/11 CALLABLE 051515 §& P Rating CCC+
10022012 *A1 400,000.000 102 5300 410,121 26 48 7000 154 80000 15,321 28 4 53611 3550000 699%
Original Cost Basis: $414,000.00
10231 " 600,000 000 102 3510 fi1d4, 10822 48 7000 392, 20000 -21,808.22 f,804.17 5325000 699%
Qriginal Cost Basis: 5618 500 00
Total Moncovered 1,000,000.000 1,024,229.48 987,000.00 -17,225.48 11,340.28 88,750.00
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