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

Adjusted Unrealized Accrued Estimated Estimated
Diate Acquired Quantity Unit Cost Cost Basis Market Price Market Value Gainl Loss Interest Aanual Income Yield
Fixed Income (in Waturity Date Sequence|
Passet Backed Securities
COUNTRYWIDE HOME LOANS Security Identifier: 12668DYS1
SER03-1 CL BY 4.090% 03/25/33 BIE
07O 01430403
Factor: 023181744 Effective Date 08/01/14
Current Face Value: 1,043 176 480
1211313 A 4 500.000.000 333780 §74 08295 #6.1950 8949 167 &4 74,915.26 1,555.50
Qnginal Cost Basis: §1 111, 573.07
WASHINGTON MUT MTG SECS CORP 2004-RAZ Security Identifier: 939336520
MTG PASSTHRL CTF CL C-B-1 VAR RATE
G.872% O7/25/33 BIE DTD 06/01/04 5 & P Rating D
Factor 0.37776ETY  Effective Date 08/01/14
Current Face Value: 745 321.73%
12113113 "2 1,290.000.000 76.5190 57030983 B7.0420 G48 74295 7843312 4,330.58
Qriginal Cosi Basis: $638 906.71
Total Asset Backed Securities $1544 392,78 §1,547,810.64 $3517.86 $7,886.08 $0.00
5,790,000.000
Total Current Face Value: 1,766 500,213
Corporate Bonds
JFMORGAN CHASE & CO MEDIUM TERM NTS Security |dentifier: 48126NVE4
CAPPED CONTINGENT BUFFERED EQUITY NTS
0.000% 10/16/14 B/EDTD 09/27113
1200513 "% 1,000,000.000 100.0000 1,000,000.00 105.0400 1.080.400.00 50,400.00 0.00
Qrigingl Cost Basis: 51,000 00000
PETROLEQS DE VEN EZUELA Security ldentifier: PTAOTHAFZ
WOTES SENICR ISIN® X50460546525
2.000% 10726115 REG DTD 10/28/08 5 & P Rating B+
12004113 "3.02 2,300,000.000 43 6050 234011628 §3.0000 2.325.000.00 -15,116.24 42 361.11 12500000  537%
O nginal Cost Basis: 52 250 000.00
HEADWATERS INC GTD SR KT Security |dentifier; 42210PAQS
T825% 04/0119 B/E DTO 0a/10/11
CALLABLEO4/0115 @ 103813 Moody Rating B2 S& P
Rating B+
10022112 ~A2038 1,000.000.000 102 1670 1,021, 66689 105 5000 1.085,000.00 13,3330 77083 TE 25000 T22%
Qnginal Cost Basis: &1 035,000.00
EARTHLINK INC GTD SRNT FULLY EXCHANGED Security |dentifier: 2T0321ACE
CUSIPFROM 2703214B8 8.675% 05/15/15 BIE
DTD 0517111 CALLABLE 05/13/15 5 & P Rating CCC+
10022112 A 400,000.000 102 68490 410, 756.48 102 2500 409 00000 -1.756 48 1045278 3550000 BET%
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