Deutsche Bank

P.O. Box 1776, Baltimore, MD 21203

Portfolio Holdings {cantinued)

U.5. DOLLARS (continued)

Date Acquired Quartity LUnit Cost

Adjusted
Cost Bagis

Market Value

FIXED INCOM E {continued)
Corporate Bonds {continved)

JFMORGAM CHASE & CO DEP SHS REPSTG

Y10 TH PFD SER 1FIXED TO FLTG RTBD

5.000% 04/23/58 B/ECTD 04/21/08M cody Rating Basd S& P
Fating BBE-
06/15/11 ~Au

1,100,000.000 107.2500

0BG/ "3 2,500,000.000 106.7660

Total Nenecoverad 3,600,000.000

Fatar i o
SOUTHERN CALIF EDISON CO PREF SER E

B.250% DY MIE2 BIEDTD 0¥ ML

CALLABLE 02/0%22 @ 100 000M cody Rating Baa1$ & P Rating
BR=

0130417 A2

3,000,000.000 99.9080

GENERAL ELEC CO GTD FXD-TO-FLTGRT
NON-CUMULATIVE PERPETUAL PREFERRED

4000% TOES REGDTD QI3 EMoody Rating A3 S& P
Rating BBE-

12103015 ° 2,468,000.000 48.0930

LLOYDS BANKING GROUP PLC FXD RATE RESET
ADDL TIER 15ECS 15IN® LUS5304 J0AG42
To00% 04/27/88 BIECTD Q4/0T/ S & P Raling BE-

04/10/14 "2 1 1,903,000.000 102.3810

Security |dentifer: 46625HHAY

1,179,750.41 1096000
Original Cos! Basis: $182500.00

256021215 100.64000
Original Cast Basis: §2 575000 00

3,648 862.56

Security Idenfifier: 842400FU2

2,997 .261.33 24.0000
Original Cost Basis: §2.992 564 47

Security [dentifier: 369604 BM 4

217501617 67.8000
Qriginal Cost Basis: §2 W50 6.7

Security Identifier: 5304 39464

1,948,500.00 101.7500
Qriginal Cost Basis: 184850000

Account Number:
BIDISISCEFI0NaT

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. B(e)

CONFIDENTIAL

110660002
2,514,990 948

3,621,600.00

§362180000

2,820,000.00

1676451.00

1,836,302.50

73,150.39
15421217

<227 36256

22738256

47728133

498 .565.17

12,187.50

Rafted Excellent
Every Year Since 2007

DALBAR RATED COMMAUMICATIONS

EXCELLEMCE

Actrued Estimated Estimated
Interest Annual Income Yiel
183.04 6588418 595%
416.00 14975050 505%
58904 215 653.68
$500.04 $215653.68
93.750.00 187 50000 664%
12618.33 676000 588%
1347058 14273500 T.37%
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Cliaring thesugh Pershing LLC, & whally swred
swbsicdisry of The Bank of New York Mellon
Corporation (ENY Mellan)

Persting LLC, meynber FIMRA, NYSE SIPC

DB-SDNY-0083167
SDNY_GM_00229351
EFTA01383459



