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Portfolio Holdings {cantinued)

U.5. DOLLARS (continued)

Adjusted Unrealized Actrued Estimated Estimated
DateAcquires Quantity . nit Cost Costfass Markel Price Market Valve Gainloss nterest Annual Income - ¥ield
FIXED INCOME (continued)
Corporate Bonds {continved)
ASSURAMT INC FXD TO FLTG SUB NT Security |dentifier: 0462 %AKS
TOM% Q32748 BFEOTO Q312714
CALLABLEOX27/28 @ 10.000M cody Rating BAY
0320714 2,000,000.000 1019840 2030 66871 45.0000 1.800,000.00 139 66971 36555 56 14000000 7.36%
Qriginal Cost Basis: §2 040 006.00
JPMORGAM CHASE & CO DEP SHS REPSTG Gecurity |dentifier: 46625HHAY
110 TH PFD SER 1FIXEC TO FLTG RT BD
2.590% 04/23158 B/ECTD 04/23/08M oody Rating BAAI SE P
Rating BBE-
Q61511 "2 1,100,000.000 107.2550 1,176,700 04 28 6250 1.084 87502 04 024 92 11348 44 GBS 80418 6BO07T%
Original Cost Basis: 18250000
TRETA R 2500000000 106.7730 26831647 48,6250 2465624 98 203 65149 2574182 14975850 607%
Original Cast Basis: §2675,000.00
Total Moncoverad 3,600,000.000 3,849 116.41 3,650.500.00 298 616.41 37 14036 21565168
Total 3,600,000.000 $3,849 118,41 $3,550,500.00 5298 616.41 $37,140.38 $215,653 68
SOUTHERN CALIF EDISON CO PREF SERE Security ldentifier: 842400 FU2
B.250% 0¥ IB2 BIEDTD OV T/
CALLABLE02/0922@ 10 000M cody Rating BAA1SE P Rating
BBB-
0113002 " 3,000,000.000 99 9060 29871062 40 452500 2 85750000 130 602 .40 7812500 18750000 6.56%
Original Cost Basis: §2.992 564 97
(GEMERAL ELEC CO GTD FXD-TO-FLTGAT Sacurity [dentifier 6960486 4
MON-CUM ULATIVE PERPETUAL PREFERRED
4000% WONESREGLTD ROV EMocdy Rating A3 S & P
Rating EBE-
12103157 2 468000000 880930 217501617 63.8000 1577 691.00 50733517 438933 9B 76000 6.25%
Qriginal Cost Basis: §2 W50 6.7
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EXCELLEMCE

Persting LLC, meynber FIMRA, NYSE SIPC
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