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 INCOM E {continued)

Corporate Bonds {continved)

JPMORGAN CHASE & CO DEP SHS REPSTG security Identifer: [
Y40 TH PFD SER 1FINED TO FLTG RT ED

5.000% 04/23/58 B/ECTD 04/23/08M cody Rating Baad 5& P

Fating BBE-

06/15/11 “2% 1,100,000.000  107.2500 1,178,750 41 100.6000 1,106,600,02 73,150 38 183.04 6580418  585%
Original Cost Basis: 18250000

0BG/ "3 2,500,000.000 106.7660 266821215 100.6000 2,514,990 948 15421217 416.00 14975050 5985%
Original Cast Basis: §2 575000 00

Total Noncovere 3,600,000.000 3,848 862 56 3,621,600.00 227,362.58 599.04 215,653.68

Total  3sdo0o000n  $3p4mgelss $362180000  $22736256  $50004  $215853.68

SOUTHERN CALIF EDISON CO PREF SERE security Identifier: [ T

6250% O¥TIEZBIECTD OV IR

CALLABLE 02/0¥22 @ 100.000Moody Rating Baat$ & P Rating

BB+

01/30/12 3% 3000000000  99.8080 2,997 261.33 84.0000 2,820,000.00 477,261.33 93750.00 18750000  664%
Original Cost Basis: §2.992 564 47

GENERAL ELEC €0 GTD FXD-TO-FLTGRT Security Identifier: [T ¢

NON-CUM ULATIVE PERPETUAL PREFERRED

4000% ©/03/65 REG DTD ©/03/EMcody Rating A3 § & P

Rating BBE-

12003015 2468000000  88.0930 217501617 67.8000 167645100 498 ,565.17 12618.33 9876000 589%
Criginal Cost Basis- 32,75 06.7

LLOYDS BANKING GROUP PLC FXD RATE RESET security identifier: [ T

ADDL TIER 15ECS 15IN® LUS5304 J0AG42

To00% 04/27/88 BIECTD Q4/0T/ S & P Raling BE-

04/10/14 "2 1,803,000.000 102.3910 1,948,500.00 101.7500 1,936,302 .50 12,197 .50 13479.58 14272500 7T3T%
Qriginal Cost Basis: $184850000
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