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Portfolio Holdings (continued)

U.S. DOLLARS (continued)
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Statement Period: 08/01/2014 - 08/31/2014

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)
LLOYDS BANKING GROUP PLC FXD RATE RESET [confipued)
Qnginal Cost Basis: Please Provide
Total Corporate Bonds $22,639,083.78 $25,765,871.25 $1,131,016.22 $469,190 .85 $1,702,800.00
23,843,000.000
Total Fixed Income §24,183,476.58 §27,313,781.89 §1134,53408  $477,08573  $1,702,800.00
29,633,000.000
Unrealized Estimated Estimated
Date Acquired Quanlity Unit Cost Cost Basis Market Price Market Value Gaini Loss Annual Income Yield
Equities
Common Stocks
WOBILEYE NV AMSTELVEEN ORD SHS Security Identifier: MBLY
ISIN#NLOD10831061 CUSIP K51488117
Diwidend Option: Cash
0arntid 300.009 250000 2000000 43,1800 34 54400 14,544 .00
APOLLO GLOBAL MGMT LLC CL A SHS Security Identifier: APO
Dividend Cptian: Cash CUSIF 037612308
03/26011 a2 263 157.000 14 0000 4 G55 88300 24,4000 £,421,030 80 1,421,047 80 492102231 13.88%
APPLEINC COM Security |dentifier: AAPL
Dividend Option; Cagh CUSIP- 037833100
1012813 14,000,000 735800 1,058 120.50 102.5000 1,435,000.00 176,879.50 2632000  1.53%
ARIAD PHARMACEUTICALS INC Security |dentifier: ARIA
Dividend Optian: Cash CUSIP; 040334100
02/14i12 *-12 7,335.000 13.2090 114,587 40 g.2200 46,867 70 67,728.70
01724113 =13 4,000,000 19,6000 176,400.00 62200 55,950.00 -120.420.00
Total Noncoverad 16,535.000 280,987.40 102,847.70 -188,148.70
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ASCENA RETAIL GROUP INC COM Security |dentifier: ASNA
Dividand Qptian: Cash CUSIP: (43516101
IRTALTI A I 70,500,000 2.2 1,500,000.00 17,3900 1,225,995.00 -274,005.00
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