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

Diate Acquired Quantity Unit Cost

Adjusted
Cost Basis Market Price

Estimated Estimated

Aanual Income Yield

Fixed Income (continued)

Corporate Bonds [conlinued)

SOUTHERN CALIF EDISON €O

FREF SER E 6.250% 02/01/22 BIE

DTD 01/17/12 CALLABLE 02/01/22 Mandy Rating BAA1 § &
F Rafing BRE-

01730742 ".3,12 3,000,000.000 49 g000

BARCLAYS BK PLC CONTINGENT CAP NT
ISIN#LS067I9FRKDS 7.750% 04/10/23 BIE

DTD 04/10/13 CALLABLE 04410118 5 & P Rating BA+
04/03/13 1.1} 300,000.000 100.0000

JPMORGAN CHASE & CO DEP SHS REPSTG
1/10TH PFD SER 1 FIXED TO FLTG RT BO
T.900% 04/28/49 B/EDTD 04/23/08 Moady Rating BA1 54

F Rating BBE

OEM511 302 2,500,000.000 107 5000
06/15/11 *.4,12 2,500,000.000 107 0000
Total Noncovered 5 000,000.000

Total §,000,000.000

BANK AMER CORP PERP KON COMULATIVE DEP
SHSFIXED TO FLOAT 8.125% 04/30/58 B/E

D70 04/30408 CALLABLE 05/15/18 Moody Rating BAISA&P
Rafing BA+

011011 Az 2,000,000.000 102.7500

GENERAL ELEC CAP CORP NON CUM PFD SER

A T25% 06M2/62 BIE

DTD 06/12/12 CALLABLE 06/15/22 Maody Rating BAA1 58
F Rating AA

06/2T12 "Aan 2,000,000.000 105.5300

LBG CAPITAL NO 1 PLC 144A
I5IN# X5047 3106283 4.000% 09015/38 REG
DTD 12/15/08 FOREIGN SECURITY S & P Rafing BB

security Identifier: ||| N

2 854 009 46 1085000
Original Cost Basis: 32 962 564 87

Security |dentifier; -

300,000.00 1113750
(Qriginal Cost Basis: $300,000.00

Security Identifier: -

2 667 50000 110.1250
Qriginal Cost Basis: 52 667 50000

2.67%,000.00 110.1250
O nginal Cost Basis: 52 675 000.00

5 362,500.00
$5,362,500.00

Security |dentifier: -

2,055,000.00 1106847
O nginal Cost Basis: $2 055 000.00

Security Identifier: -

2,110,605.12 1170000
Qriginal Cost Basis: 52,122 816,67

Security |dentifier: _

el

187 50000  5.76%

5000 6.95%

Lo
Pa

2

197 50000 T1A7%

19750000 TAT%

395,000.00

$5,506,250.00 $395,000.00

16250000 T34%

142 50000 6.08%

12004113 *A12 1,200,000.000 108.2500 1,288 000.00 110.0010 6 SE 00000 TIT%
Original Cost Basis: &1, 280 000 00
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