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|GMAC CAPITAL TRUST [PFD STK8  ALLY PRA  B0,00000 2640 014w 241200000 -11200.00w 188277360 220226 40
1/8%

KINDRED HEALTHCARE INC B 1/4%  KND ' 2000,00000 10525 025 a 210500000 500000 « 196625000  138,750.00
| JUN 012019 DTD 06/01/2011

[ SG MARKET PLUS WTI CRUDE 78423EHS6  2,000,000.00 99.72 011w 109440000 -220000 v  2,000,000.00 -5,600.00
08/05/14 LNKD TO CL1 78.75%

BARRIER- 10%CPN ,UNCAPPED

INITIAL LEVEL-07/25/13 CL1:105.68

| HSBC CONT BUFF EQ SX5E 08/20/14  40432XFP1  2,000,000.00 08.96 085 a 1067520000 417.00000a  2.000.000 00 -20,800.00
80% EKO BARRIER- 4%CPN 17% CAP

INITIAL LEVEL-05/24/13 SX5E:2764.29

JPM VALUE ADVANTAGE FD - INSTL  JVAIX 78,708.17 2504 008 &  1070,877.62 629674 a  2,000000.00 .26,122.38 |
FUND 1400

LLOYDS TSB BANK PLC MTN 8 7/8%  G471509D3  1500,000.00  118.25 004w 178875000  -63000w 162750000 '161.250.00
DEC 16 2021 DTD 12/16/2011 HELD BY

EUROCLEAR ISIN XS0717735822

SEDOL BTFQXT1

CHASE MORTGAGE FINANCE 161630AK4  1,828,512.97  93.819 139w 171549258 2550776  1,61823388 0725860
CORPORATION REMIC 2007-A1 CL

2A4 2.99199% 02/25/2037 DTD

02/01/2007

Us DOLLAR OUSDPRAAT 1,688, za? 53 1.00 ' 0.004 3 1,688,267, sa 42 1?5 96 o 168826756 0.00
JPM 3YR NC CLN TO MTOR 04/16/15  4662A04Q1  1.600,000.00  106.93 0.04a 160395000  600.00 a  1,500.000.00 103.850.00
INITIAL RATE 6.20% CPN DD 04/16/12
e o s e T S R RS I R R R e
JPY PUT CAD CALL FX EUROPEAN  XJPYPBEXZ - - - 137157551 14227862 o 336,052.82 1,034,622.69
STYLE OPTION OCT 08, 2013 @ 80.9

GENERAL ELEC CAP CORP 5250% 369622873  1400,000.00  ©1.633 064 o  1287,06200 800400 .  1,400,000.00 -112,038.00 |
12/31/2049 DTD 0512072013

IMPAC CMB TRUST 2005-2 CL 1M2  45254NNCT  1542.857.02 82957 003 . 127990790 47829 4 107614277 203,765.13
VAR RT 0412512035 DTD 03/03/2005

| COUNTRYWIDE HOME LOANS 20031 12669DYS1 126896192  92.766 127w 116788861 -15076.23 v 120230863  -34,420.02
CL B1 5.750% 03/25/2033 DTD

01/01/2003

MS MARKET PLUS MRK 08/20/14 80% 61761JDA4 100000000  112.055 " 015w 112055000 -1500.00 w  1,000,000.00 120,550.00
EKO BARRIER- 3.55%CPN

,UNCAPPED INITIAL LEVEL-02/14/13

MRK:41.19
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