Schedule of Realized Gains and Losses Current Period (continued)

Digposition  Acguisition Disposition Realized Gain/ Loss
Date Diate Transaction Description Cuanbily Cost Basis Proceeds Disallowance
Short Term [continued)
o110 1201313 SELL JF MORGAN VALUE ADVA INSTITUTIONAL CLASS 440714 22.161.35 22 842 34 f80.99
First In First Qut  Security Identifier WAL
0110/14 1211313 SELL FMORGAK VALUE ADVA INSTITUTIONAL CLASS 1,285.017 33,082.25 34,008 81 1,016.56
Firat In First Qut  Security ldentifier MALX
o104 1212313 SELL J MORGAKN VALUE ADVA INSTITUTIONAL CLASS T58.267 2028265 20,602.11 KRR
Firt In First Qut  Security Identifier NAIX
o1Momd oTizang” SELL JPMORGAN CHASE & CO /01788 B/IEDTD 0742913 750,000.000 750,000.00 724 661.50 -25 318 50
First In First Qut ~ Security Idenbfier 48126HAAR
Qriginal Cost Basis: 750,000.00
01244 1213137 RPP WASHINGTON MUTMTG 5004-RA2 M TG PASSTHRU CTF €L B37,723.000 1,304.26 169384 38958
C- B-1 VAR RATE 6.972% 07/25/33
Security Identifier 839336520
Orniginal Cost Basis: 1,304 26
02T 01T SELL MEXICAN PESO CURRENG 38,198,653.100 2,628,807 .63 2, 641,518.91 13,111.23
First In First Qut  Security Identifier M XN 939884
0127118 014’ SELL L/NITED MEX STATES 7 2011-13.11.42 ISIN& M XDM GO 00AD 380,000.000 3,008,030.70 2,803,870.02 -204 060 84
First In First Out B8 0L.000% 11/13042 REG DTD 12
Security dentifiar PARDCIEKS
Qriginal Cost Basis: 3.008,030.70
02Te 1t RPP COUNTRYWIDE HOME LOA 1 CL BY 4.080% D3/25/33BIED 1.211,850,000 348379 364798 164.18
TD 01/30/03
Security Identifier 126690751
QOriginal Cost Basiz: 3,483.74
o1aTid 1213130 RPP GLOBAL MTG SECURITIZ GLOBAL MTG SCTZN ISIN# LSITE08 3,078,211.000 15941.78 17,329.91 1,388.12
1AVES 5.250% 04/25/32 RIEDTD
Security Identifier 3TEO61AVE
Qriginal Cost Basis: 15 841.74
012Te 1241330 RPP IMPAC CMB TR 2005-2 BD CL 1-M-2 0.893% 04/25/35 8 /E 1,500,554.000 250227 7407 1,142.50
DTD 03703705
Security Idenbfier 45254NNCT
Qriginal Cost Basis: 2 592,27
Total Short Term $10,085,687.74 $9.929.917.34 -$155,770.40
Long Term
011014 oTiaaT SELL BOMBARDIER INC CLASS 20,000,000 125,700.00 B0 84857 -44 85143
First In Firsl Qut  Security Idenbfier BORBF
oaTd oo’ SELL DEUTSCHE BK AG LONDO GRIC DOUBLE LONG TRADED KT 13,866.000 47.763.34 B3 47870 4 28164
First In Firgl Qut  Security ldenbfier DAG
01123114 oTHaM0” SELL DEUTSCHE BK AG LONDO GRIC DOUBLE LONG TRADED KT 5,000.000 3523280 1384340 -1,408.50
First In First Qut ~ Security Idenbfiar DAG
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