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

Adjusted Unrealized Accrued Edimated  Estimated
Date Acquired Quantity Unit Cost Cost Basis Market Price Market Value Sain Loss Interest Annual income ____ Yield
Fixed Income (continued)
Corporate Bonds [conlinued)
BARCLAYS BK PLC CONTINGENT CAP NT (conbinusd)
(riginal Cost Basis: 3300,000.00
PWORGAN CHASE & CO DEP SHS REPSTG security Identifier: | N
{110TH PFD SER 1 FIXED TQ FLTG RT BD
7.900% 04725149 BIE DTD 0423108 Moody Rating BA1 S&
F Rating BBA
N6M&11 "A.12 2.500.000.000 107 5000 2 6&T 50000 1106200 2,765 500.00 78,00000 48 375.00 197 50000 T.14%
Original Cost Basis: 52 6B7 50000
ITAETA R A 2 500,000.000 107 6oad 2 675,000.00 110 6200 2 765,500.00 40, 50000 49 37500 147 50000 7i4%
Onginal Cost Bazis: 52 675,000.00
Total Noncovered §,000,000.000 §.362,500.00 §,531,000.00 168,500.00 98,750.00 395,000.00
Total 5,000,000.000 $5,362,500.00 $5,531,000.00 $168500.00 $98,750.00 $305,000.00
BANK AMER CORP PERP NON COMULATIVE DEP Security |dentifiar: 0605050 T8
SHSFIXED TO FLOAT 8.125% 0473058 BJE
D7D 04/30/08 CALLABLE 05/15/18 Maody Rating BAIS& P
Rating BA+
o1/a0i1 e 2,000 000000 102 7500 2 055 000.00 111 2600 2,225 200.00 170,200 00 34 305 56 162 50000 7.30%
O nginal Cost Bazis: 52 055,000.00
GEMERAL ELEC CAP CORP NON CUM PFD SER Security |dentifier: 3696225N 6
A7.125% 06112162 BIE
D70 06/12112 CALLABLE D6(15/22 Moody Rating BAA1 54
F Rating AA-
0GI2TI2 " AE13 2,000,000.000 105.5300 211060512 112.3750 2,247 500.00 136,884 88 16,208 33 14250000 6.34%
Onginal Cost Basis: $2 122 916 67
LBG CAPITAL NO 1 PLC 144A Security Identifier: G5433BBGH
ISINE X5047 3106233 3.000% 03/15/88 REG
DTD 12115408 FOREIGK SECURITY S & F Rating BB
12004113 "2 3,000,000.000 108.2500 3,247 500.00 107.0000 3.210,000.00 -37,500.00 30 GEE8T 24000000 TAT%
Qnginal Cost Basis: 53, 247,500.00
Total Corporate Bonds §29,651,351.33 $30,318,375.00 $667,023.67 $469,272.92 §1,788,875.00
28,800,000.000
Total Fixed Income $31,547,521.20 $35,910 556.57 $715.064.74 $480,950.69 $1,788,875.00
52,840,000,000
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