Bristod kyers
Pizar
Mercs
Vileant
Aclavis
Gilsat
hvlain

Endo Hibalth
HCA

Rite Add
Sub Total

Eqidiy Ensray Rendlsance Thama
Sub Total

q Barnk of Amarca

Fixed-to-Float Preferreds® (QDI Eligible)

JPM B.75%, BBB, callabie 2024

Cii- K 8.875% BB~+, callabla 2023

Maran Stenigy - F 6BTS%, 88+, callable 2024
Alby - B 8.50%, B, callable 2016

Sub Tolal

Fixad Incorma

Agency Interest Only Medgages 5% Coupaon
Agency interast Only Morgages 4 5% Coupon
Sub Total

Total

Consumer Caretour
Financial Intesa Sanpagio
Autle VomRagen
Advertising JC Decaux
Slaing Adsecy
IS LTEnGE Grupo Catalana
Halthesrs Racke Haoldings
Enarmgy Total

Sub Total
Eyrostoxx Barrer Note

Total

Sumitormo
IRSUENCE Mitsui Fudosan
Drsiichi Lite
Congumer Seven pad |
Usicharm
Expotors Sumilomo Elecine
Toyola
Jupan Tobateo
Hdachi
Advatising Dharitsi
Sub Total
TOPIX Daeita One Nole
Foreign Exchange Loag LSD / Short Yan (35 hedge, 58 spec)

Total

Wallord Re:
Total
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3.00
300
200
1.00
9.0
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5.00
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050
0.50
0.50
050
0.50
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0.50
.80
0.50
.50
5.00

(7] e O 07 O O A O O G O

700

§ 1300

5 2000
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£ 600
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