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Adjusted Tax Cost Unrealized  Est Annual Income
Price Quantity Value Original Cost Gain/Loss Accrued Interest Yield
US Fixed Income
CHASE MORTGAGE FINANCE CORPORATION 8468 938,749.41 794,951.77 670,169.25 124,782 52 52,189.34 426%
SER 2007-A1 CL 12A3 5.5595% 4 348.28
MAR 25 2037 DTD 02/01/2007
161630-BZ-0 NR /CAA
Total US Fixed Income $9.810,816.34 $9.770,766.84 540,048.50 §842,776.71 6.69%
$95 892,88
Complementary Structured Strategies
JP MORGAMN CHASE BANK NA 101,48 1,500.000.00 1,521,900.00 1.500,000.00 21,900.00 93,000.00 5.50%
6.200% 04/16/2015 DTD 04162012 11813 3.874,50
4B62A0-40-1
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