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Portfolio Holdings (continued)
U.S. DOLLARS (continued)

Dheatnr e Bana Priva b 'Whe ol by lota ra ge moosy
it entn Cowerage Group
Dt Baek, Seoe e Ind

M Vork Office

3% Fark Asenue, 25Th Floor
Mo Werh, MY 10154

Statement Period: 01/01/2014 - 01/31/2014

Ajusted Unrealized Aeerued Estimated Estimated
[Date Acquired Quantity Unit Corst Cost Basis Market Price Market Value Gaini Loss Imterest Annual Income Yield
Fixed Income (continusd)
Corporate Bonds [conlinusd)
EARTHLINK INC GTD SRNT FULLY EXCHANGED [confinusd)
10023013 *A212 &00,000.000 102 4650 G14,789.17 48 7500 598 500.00 16,288 17 11,241 67 5325000 G.80%
(Original Cost Basis: $618.500.00
Total Noncovered 1,000.000.000 1,025,397.78 997.500.00 -27,897.76 18,736.11 88,750.00
i T 1T | - T T 7 7T} | J——— 7] & (R T £ M7 TX { (]
SERVICEM ASTER CO SR NT - CUSIP FULLY Security |dentifier: 81760N AN
EXCHAKGED FROM OLD CUSIP B1TEONALI
8.000% 02/15/20 B/EDTD 02/13112 Moady Rating CAAT §
& P Rating CCC+
01724013 *A12 1,500,000.000 105 2680 1,578,026 96 103.5000 1,552 500.00 -26,526 96 §5,333.33 12000000 T72%
O nginal Cost Basis: §1 585 625 00
0212513 *.n 1.000,000.000 105 85490 1,056 58849 1035000 1.035,000.00 -23 TG 440 36,688 .80 EDOOODD  TT2%
Original Cost Basis: 51,070,000.00
Total Noncovered 2,500,000.000 2,637,615.45 2,567,500.00 -50,115.45 62,222.22 200,000.00
Total 2,500,000,000 $2,637 615,45 $2,567,500.00 -$50,115.45 $92,222.22 $200,000.00
LLOYDS TS8 BK PLC EURD ISSUE MEDIUM Security |dentifier: G4515PP48
TERM NOTES ISIN# X507 17735822
9875% 12/16/21 REG DTD 12/16/11 Maody Rating Bal 54
F Rating BBA
12004113 " 1,500,000.000 108.3840 1,625,810.66 119.2500 1.788,750.00 162,830.34 18,104 17 14812500 6.28%
Original Cost Basis: 51,627 500.00
SOUTHERK CALIF EDISON CO Sacurity Identifier: 842400FU2
PREF SER E 6.230% 02/01/22 BIE
DTD 0117412 CALLABLE 02/01/22 Moody Raling BAAZ 5 &
P Rating BRE-
01/30/12 312 3,000,000.000 997900 2,893 701.54 103.7500 3112 500.00 118,798 46 93.750.00 18750000  6.02%
Qrnginal Cost Basis: 52 802 564 67
BARCLAYS BK PLC CONTINGENT CAP NT Security |dentifier: 067 JOFHKOD
IS4 & LS06T IOFHKNS 7.750% 04/10/23 BIE
OTD 04410013 CALLABLE 04/10/18 S & P Rating BB+
0410313 ~ A28 300,000.000 100.0000 300.000.00 1043750 325,125.00 25,125.00 7.068.75 2525000 TA5%
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