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Statement Period: 08/01/2014 - 08/31/2014

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

Adjusted Unrealized Aocrued Estimated Estimated
Date Acquired Quantity Unit Cost Cost Basis Market Price Market Value Gaini Loss Interest fanual Income Yield

Fixed Income (continusd)

Corporate Bonds [conlinusd)
EARTHLINK INC GTD SRNT FULLY EXCHANGED (confinued)

(rginal Cost Basis: $414,000.00

1002312 *A2 &00, 000000 102 48490 f14 062 62 102.2500 613,500.00 -1.492 62 15,679.16 5325000 BAT%
Qriginal Cost Basis: 618 500.00

Total Noncovered 1,000,000.000 1,025,740.10 1,022,500.00 -3,249.10 26,131.94 88,750.00

Tetal 000600000 S0 Tae A0 TR pR s0E 00 A3 00 SIE 13984 sa 750,00

SERVICEM ASTER CO SR NT - CUSIP FULLY Security Identifier: B1TEONANY

EXCHANGED FROM QLD CUSIP §1760NALI
8.000% 0211520 B/EDTD 0211312 Moody Rating CAAT 5

& P Rating B-

01724113 *1112 440,000.000 104 5910 460,189 63 107 2500 471 50001 11,700.38 1,564 44 3520000 T45%
(riginal Cost Basis: 5468 05000

02025013 *1e13 1.000.000.000 105.1020 1,051,018 62 107 2500 1.072 499 88 2148137 1,935.56 B0,00000 745%
(niginal Cost Basis 31,070,000.00

Total Noncovered 1,440,000.000 1,541,218.25 1,544, 400.00 3318178 5,120.00 115,200.00

e 7 T T ] R b P <1 17 1 | F | R T T 3 T R T TP T

LLOYDS TSE BK PLC EURO ISSUE MEDIUM Security |dentifier: G4S15PP48

TERM NOTES ISIN# XS0717735822

9.875% 12/16/21 REG DTD 12/16/11 Moody Rating Bal 5 &

F Rating BBE

12004113 302 1,500.000.000 107 5440 1,618 16652 117.0000 1.755,000.00 135,833.34 104 510,42 14812500 B.44%
Qriginal Cost Basis: 31, 627,500.00

SOUTHERN CALIF EDISON CO Security Identifier: 842400FU2

FREF SER E 6.250% 02/01/22 BIE

OTO 01717412 CALLABLE 02/01/22 Maody Raling BAA1 5 &

F Rating BBB- .

01/30012 *3.12 3,000,000.000 99 6020 2 954 06172 104.7500 3,262 500.00 268,438 24 15,625.00 187 50000 574%

Origingl Cost Basis: 52 582 564.97
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