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

Adjusted Unrealized Accrued Estimated Estimated
Date Acquired Quantity Unit Cost Cost Basis Market Price Market Value Gaini Loss Interest Annual Income Yield
Fixed Income (continued)
Corporate Bonds [conlinued)
BARCLAYS BK PLC CONTINGENT CAP KT Security |dentifier: 087 JOFHKO
ISIM#LS06TI0FHEDS T 750% 04/10/23 BIE
D7D 0410413 CALLABLE 04/10/18 § & F Raling BB+
0410313 "1213 300.000.000 100.0000 30000000 111.2500 133,750.00 33,750.00 9,106.25 2325000 696%
(riginal Cost Basis: 3300,000.00
JFMORGAN GHASE & CO DEP SHS REPSTG Security |dentifier; 46625HHA1
{110TH PFD SER 1 FIXED TO FLTG RT BD
7.900% 04/2%/49 BIEDTD 04/23/08 Moody Rating BA1 S &
F Rating BBA
D615/ 302 2,500,000.000 107 5000 2 GBT 50000 110 6250 2,765 B25.00 7812500 B5.833.34 197 500,00 T.14%
(Qriginal Cost Basis: 52 667 500.00
TR ETR B A 2,500,000.000 1070000 2 67500000 110 6250 2,765 B25.00 80,625.00 65,833.33 197 50000  T14%
Original Cost Basis: 32,675,000.00
Total Noncovered §,000,000.000 §.362,500.00 §,531,250.00 168,750.00 131,666.67 395,000.00
Total §,000,000.000 $5,362,500.00 $5,531,250.00 $168,750.00 $131,666.67 $395,000.00
BANK AMER CORP PERP NON COMULATIVE DEP Security |dentifier: 0605050 T8
SHSFIXED TO FLOAT 8.125% 04/30/58 BIE
DTO 04/30008 CALLABLE 05/15/18 Moody Rating BAIS&P
Rating BA+
IRTATiTR I A 2,000,000.000 102.7500 2,055 000.00 111.0000 2.220,000.00 165,000 00 47 84T 22 16250000 T31%
Qriginal Cost Basis: 52,055,000.00
GENERAL ELEC CAP CORP NON CUM PFD SER Security |dentifier: 3806225N6
A T.125% 06112162 BIE
D70 06112112 CALLABLE 06/13/22 Maody Rating BAA1 5 &
F Rating AA-
06/27/12 1213 2,000,000.000 105.5300 2110, 605.12 117 8750 2.357,500.00 246,834 84 3008333 14250000 G04%
O nginal Cost Basis: $2 122 816 67
LBG CAPITAL NO 1 PLC 144A Security |dentifier; G5433BBGH
|15IN# XS047 3106283 8.000% 097/15/88 REG
OTD 12/15/09 CALLABLE DB/15/20 5& P Rating BB
12004113 "2 1,200,000.000 108.2500 1,295 00000 109.4000 1,312 800.00 13,800.00 0.00 8600000 T3%
Qrnginal Cost Basis: 51,289, 000.00
SLLOYDS BANKING GROUP PLC FXD RATE RESET Security |dentifier: 539439AG4
ADDL TIER 1 SECS 15/N# US5394394G42
7.500% 08/27/88 B/E DTD 04/07/14 5 & P Rating BB-
Pleass Provide * 1,803,000.000 WA Flease Provide 104 8750 188577125 WA 24 976 88 14272500 T.15%
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