Holdings Summary by Currency

Exchange-Traded
Currency Cash Fixed Income Equities Funds Tatal by Currency
U5 DOLLA 34 850,094 27,413,781 6,678,641 2,997 500 103,895 307 U0
EURD 281,844 0 0 0 281846 EUR
Total USD Equivalent 35,234,485 27,313,784 38,678,631 2,392,800 104,219,688 USD
% of Allocation 33B1% 26.21% A% 2.67% 100.00%
Schedule of Realized Gains and Losses Current Period
Disposition  Acquisition Disposition Realized Gain/ Loss/
Date Date Transaction Description Quantity Cost Basis Proceeds Disallowance
Short Term
0aratie 1At RPP WASHINGTON MUTMTG 3004-RA2 MTG PASSTHRU CTF CL 1,290,000.000 1,827 61 2519.13 9152
C- B-1 VAR RATE B6.972% 07/25/33
Security Identifier. 939336520
Qriginal Cost Basis: 1,927 61
08125114 12113137 ReP COUNTRYWIDE HOME LOA 1 CL B1 4.080% 032533 BIED 4,500,000,000 19.579.74 20,965 60 1,388.96
TD 01/30/03
Security Identifier 126690Y51
Original Cost Basis: 19,579.74
Total Short Term §21,507.35 §23,487.73 §1,980.38
Long Term
0alnii4 O7i14/05° SELL F MORGAK CHASE & CO LS46E23H1005 1.450.000 TOE, 302 44 B1 889492 526 41252
Firgt In First Qut  Security Identfier JPM
08/0S/14  07/25M13° ROMG 135G STRUCTURED PRODS ITY LKD MKT PLUS PROTECTED 2,000,000.000 2.000,000.00 2,200,000.00 200,000.00
First In First Qut ~ NOT ES 0.000% 08/05/14 B/EDTD 07
Security Identfier. 78423EH 54
Qrginal Cost Basis: 2,000, 000.00
DR/0TIE  DTIR4I05T SELL JF MORGAN CHASE & CO US466235H 1005 1,450.000 TOE 302 .44 8209118 526,211.26
First In First Qut ~ Security Identifiar JPM
0/14/14  OT/14005° SELL P MORGAN CHASE & GO LiS46625H 1005 1.450.000 T08,302.43 B2, 43192 625 87051
First In Firsl Qut  Security Idenbfier JFM
DB/18/14  OTI4I05° SELL JF MORGAN CHASE & CO US46623H1005 1.450.000 TOE 302.44 B3 41863 24,883 81
Firgt In Firgl Qut  Security Idenbfier. JPM
DBI2GM4  07I14005° SELL P MORGAN CHASE & CO US4GE25R 1005 1.450.000 T08,302.43 86, 40483 G21,887.60
First In First Qut  Security Idenbfier JPM
08/2ai14 05124137 ROMG 13HSBC USA INC MEDIUM UFFERED NOTES LKD TO EURD 2,000,000.000 2,000,000.00 2,313 462 05 313 462.05
First In First Qut ~ STOX X50 0.000% 08/28/14 BIE DTD
Security Identifier 40432 5FP1
Qriginal Cost Basis: 2 000,000.00
Total Long Term 57,541 512.18 §4.029 50853 $2511,813.85
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