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

Unrealized Estimated Estimated
[ate Acguired Quantity Gost Basis Mariet Price Market Value Gaini Loss Annuil Income Yield
Equities (continued)
Commaon Stocks [continued)
GENERAL MTRE CO COM Security |dentifier: GM
Dividend Option: Cash CUSIP 370454100
IRIRETRT 10,988 200 19087818 36.0800 106 454 37 -3, 52388 13,16584  3.32%
12/09/10 * 85,536,800 3,185 96922 36.0800 NI 43,7149 10384416 332%
Total Noncovered a7,525.000 3,585,947.38 3,818,702.00 -67,245.38 117,030.00
Vol 67§25 000 TN AT e —— N IR TN | E— R aEE gy §117 030 00
JF MORGAN CHASE & CO COM Security Identifier: JPM
ISINE L S46625H1005 CUSIF; £6625H100
Dividend Qplian: Cash
o7/1440s *2 21,753.000 10,626, 002.00 55.3600 1.204 246.08 4 421,75592 J306456 274%
SANGAMO BIOSCIENCES INC COM Security |dentifier: SGMO
Dividend Option: Cagh CUSIP- 800677108
03/26M13 *13 30,000,000 43221400 19,3400 967.000.00 344,786 00
SANTANDER CONSUMER USA HLDGS INC COM Sacurity |dentifier; 5C
Dividend Option: Cash CUSIF- B0283M 101
0112314 1,000.000 24,000.00 256300 2%5,630.00 1.630.00
TWITTER INC COM Security Identifier: TWTR
Dividend Option: Cash CUSIP: B0184L102
11107113 1,300,000 3800000 G4.5000 96,750.00 a7, 75000
Total Common Stocks §24 645 491.81 $19,874 192,18 -§4,771,200.63 $1.234,204.71
Preferred Stocks (Listed by expiralion date)
ALLY FINL INC PERP PFD FIXED/FLTG RATE Security |dentifier: ALLY PRE
SER A CALLABLE CUSIP 02005N304
Dividend Option; Cash
0210312 * A3 4§ 600.000 G2TA7374 270300 1,259 588.01 131,624 25 BO02500 Tha%
02106012 =13 840,000.000 1,652 500.00 27.0300 2162395 .99 508,899 99 17000000  T7.46%
lotal Noncovered lasoos0 =~ 0 250047306 Jazigege 000 b S 6812500
Total 126,600.000 $2.580,473.78 $3.421 99800 $641 524,24 $269,025.00
GMAC CAP TR GTD TR PFD SECSSER 2 8 Security Identitier: ALLY PRA
125% FIXED RATE /! FLTG CUSIF- 361860208
Dividend Optian: Cash
0272 =1 83,000.000 1,682 773460 27,3800 2.190,400.00 307 626 .40 16230000 T41%
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