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Portfolio Holdings (continued)
U.S. DOLLARS (continued)
Adjusted Unrealized Aocrued Estimated Estimated
Date Acquired Quantity Unit Cost Cos! Basis Market Price Market Value Gaini Loss Interest Annual Income  Yield
Fixed Income (continusd)
Corporate Bonds [conlinusd)
HEADW ATERS INC GTD SR NT security Identifier: || N
TH25% 04/0119 B/EDTD 0311111
CALLABLED4/11M5 @ 103813 Moody Rating B2 5& P
Rating B+
1072212 "1 1,000,000.000 102.2300 1,022 304.34 105.0000 1.050,000.00 27,685.56 25 41687 76,250.00  T7.26%
O nginal Cost Basis: &1 035, 000.00
EARTHLINK INC GTD SR NT FULLY EXCHAN GED security |dentifier: || | NI
CUSIP FROM 270321AB48 8.675% 03/15/18 BIE
OTOD 05/17/11 CALLABLE 05/15/15 5& P Raling CCC+
1022012 " 400,000.000 1027280 410012483 102.2500 £09,000.00 -1.91281 7494 44 580000 BETY%
(riginal Cost Basis: 5414 000.00
1072312 a0 &00,000.000 102 5350 61521029 102.2500 613,500.00 -1.710.2% 1124187 5325000 B6™%
Qriginal Cosf Basie $619,500.00
Total Noncovered  1,000,000000  1026,123.12 o 1,022,500.00 232 1RTIEM 86,750.00
Total 1,000,000.000 §1,026,123.12 §1,022,500.00 4382312 $18,736.11 $88,750.00
SERVICEM ASTER CO SR NT - CUSIP FULLY security Identitier: |||
EXCHANGED FROM OLD CUSIP 81T60NALI
8.000% 02/15/20 B/EDTD 02113112 Moady Rating CAAT 5
& P Rafing B-
01124113 " 4213 440,000.000 104 B&80 450,632 52 105.7500 455 30001 4 BBT 49 16.231.11 3520000  T.56%
Original Cost Basis: 5468 050.00
02/2513 "3 1,000,000.000 105.2120 1,052,11723 105.7500 1,057 49999 538276 16.688.09 BODOODD  T38%
(Original Cost Basis: 51 070,000.00
Total Noncovered 1,440,000.000 1,512,749.75 1,522,800.00 10,050.25 §3,120.00 115,200.00
Total 1,440,000.000 $1,512,749.75 §1,522,800.00 §10,050.25 $53,120.00 $115,200.00
LLOYDS TSB BK PLC EURO |SSUE MEDIUM security Identitier: ||
TERM NOTESISINE XS0717735822
9.875% 1211621 REG OTD 1216111 Moody Rating Bal 5 &
F Rating BBA
12104113 "2 1,500,000.000 108.0100 1,620,150.37 117.3750 1,760,625.00 140,474 61 82 16667 14612500 6.41%
Origingl Cost Basis: &1 627 500.00
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