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Portfolio Holdings (continued)
U.S. DOLLARS (continued)
Unrealized Estimated Estimated
Date Acquired Quantity Unit Cost Cost Basis Market Price Market Value Gainf Loss Annual Income Yield
Equities {continusd)
Common Stocks (continued)
SANTANDER CONSUMER USA HLDGS INC COM (continued)
0172314 1,000.000 240000 2400000 19.1700 14,170.00 -4,830.00 60000  312%
TWITTER INC COM Security Identifier: TWTR
Dividend Option: Cash CUSI®: G0184L102
11107113 1,500.000 26.0000 3000000 45 1900 G7,785.00 28,785.00
Total Common Stocks §29,406,984.75 $27,730 696.98 -§1,667 287.77 $1.4T1,172.05
Preferred Stocks (Listed by expiralion date)
ALLY FINL INC PERP PFD FIXED/FLTG RATE Security |dentifier: ALLY PRE
SER A CALLAELE COUPON &5% CUSIP: 0:2005N304
PERPETUAL MATURITY CALL@ 25 08/15/16
Dividend Qptian: Cash
0210312 =13 45 600.000 19.3820 803 217 51 271300 1.264 258.01 361,040 50 Ba 02500 T8I%
02/08i12 =13 80,000.000 201250 1,610,000.00 271300 2170338 949 360,390.99 17000000 T783%
Total Noncovered 126,600.000 2,513,217 .51 3,434 658.00 921,440 .49 269,025.00
Total 126,600.000 §2.513,117.51 §3,434 658.00 $921,440.49 $269.025.00
GMAC CAP TR GTD TR PFD SECSSER 2 B Security |dentifier: ALLY PRA
125% FIXED RATE ! FLTG CUSIP- 361860208
Dividend Option: Cash
0222012 "% 80,000.000 23.5350 1,862 77360 27.1800 2174 400.00 281,626 40 16250000 T747%
ROYAL BANK SCOTLAND GROUP PLC SPON ADR Security Identifier: RBS PRT
REPSTG SER T FOF 5H3 COUPON 7.25% CLSIP- 780087713
PERPETUAL MATURITY CALLE 25 05/14i14
Dividend Optian: Cash
10024112 *.13 44,000.000 237900 851,600.00 251700 1.008,799.99 §5,180.90 7250000 T20%
0100713 =12 40,000.000 24 4400 47760000 251700 1.006,799.99 29,1509 7250000 T20%
01714043 *13 43,000.000 24 B800 §85,200.00 251700 1.006,800.02 11,60002 7250000 T720%
Total Noncovered 120,000.000 2,924,400.00 3,020 400.00 95,000.00 217.,500.00
Total 120,000.000 - §2,024,400.00 §3,020, 400.00 49600000 00 §217,500.00
Tatal Preferred Stocks $7.320,391.11 §8,629 458.00 $1,309,066.89 $649,025.00
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