Deutsche Bank

P.O. Box 1776, Baltimore, MD 21203

Portfolio Holdings {cantinued)
U.5. DOLLARS (continued)

Adjusted Unrealized Actrued Estimated Estimated
Date Acquired Quartity LUnit Cost Cost Bagis Market Price Market Value Gain/Loss Interest Annual Income Yiel
FIXED INCOME (continued)
Corporate Bonds {continved)
JPM ORGAM CHASE & CO DEP SHS REPSTG Security |dentifer: 46625HHAY
Y1TH PFD SER 1FINED TO FLTG RT BD
5.000% 04/23/58 B/ECTD 04/21/08M cody Rating Basd S& P

Fating BBE-

06/15/11 *31 1,100,000.000 107.2500 1,178,750.41 100.6000 1,106,600.02 3,150.39 1683.04 6588418 593%
Original Cos! Basis: $182500.00

0BG/ "3 2,500,000.000 106.7660 266821215 100.6000 2,514,990 948 15421217 416.00 14975050 5985%
Original Cast Basis: 287500000

Total Noncovered 3,600,000.000 3648 962 56 3,621,600.00 =227 362 56 589.04 215651.68

Totar T R 00 e e R T S AR B0 66 9T S e SRR G §218 63,68

SOUTHERN CALIF EDISONM CO PREF SER E Secerily Identifier; 8424 00FU2

6250% O¥TIEZBIECTD OV IR

CALLABLE02/0%22 @ 100 .000M cody Rating Bag15 & P Rating

BB+

01730012 "2 3,000,000.000 98.9080 298726133 24.0000 2,820000.00 47728133 93,750.00 18750000 664%
Original Cost Basis: §2.992 564 47

GENERAL ELEC CO GTD FXD-TO-FLTGRT Security Identifier: 36960 4BM 4

NON-CUMULATIVE PERPETUAL PREFERRED

4000% TOES REGDTD QI3 EMoody Rating A3 S& P

Rating BBE-

12103015 ° 2468000000 48.0930 217501617 67.8000 1676,451.00 498 .565.17 12618.33 BB 7G0.00 G5BI%
Qriginal Cost Basis: §2 W50 6.7

LLOYDS BANKING GROUP PLC FXD RATE RESET Security Identifier; S394 39AG4

ADDL TIER 15ECS 15IN® LUS5304 J0AG42

T500% 04/27/88 BIEDTD 04707/ ¥ S8 P Rating BB-

04/10/14 "2 1 1,403,000.000 102.3810 1.948,500.00 101.7500 1,836,302.50 12,187.50 13474.58 14272500 T37%
Qriginal Cost Basis: §1848500.00
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