Staftement of _Aquu nt

* ALL AMOUNTS IN US DOLLAR

POR TFGL IO

TY PE LONG OR DEESCREIFTIOCN FRICE MAREET ESTIMATED SURERENT

SHORT[ 2} VALUE ANMUAL INCOME YIELD #%
01 2780, D00 ALLERGAN INCZ SR NT OV ZERO 22 104 .1060(0 2, 904,557 .41
100, DO AMGEN INC NT ZER OV 2: 18 . 5000 1, 570 ,0
01 1,000, 000 AMYLIN PHARMACEUTICALS IHNC SR 114 .50000 1,145,000.00 25,000 .0 Z.1B3

IT CV LEHEODD Q471572011

0l 17, 00C BARNES GROUP INC CVT 144A 104 .37500 17,743.73 637 .50 3.593
o] CBRL GROUP IHGC LYON ZERD 32 455001 1, 365,0
o "MS ENERGY CORF SR WT-B CV 23 162 L8501 1,139,950.01 3,625,

1 1,000,000 SK CORP BOMD CVT G0 .8T500 808,75

1. fD1Jz0
o1 2,000,000 CENTERFOINT ENERGY INMC CVT SER B 131 .7 5000 2,635 ,000.00 16,0000 Z.B4G
i, 5 (
, 000 "HENIERE EMNERGY IMNC
01 1,075, 000 CONSECO INC CVT 144A 102 .1 251 1, 0%7,843.75 37:625.0 J.427
da af3
0l 1,000, 00 WALT DISMNEY COMPAMNY
)y B0 DUKE EMERGY COQRP CVT 122 .6 251 p 452,500 .00 35,0000 1.427
. W05 £
o1 3,000,000 FREANKLIN RES IHC SR LYOM CVT
31 05/1
o] GENERML MTRS CORP CW C 33 12.74000 4, 835 ,000.00 380, 500.0 T.813

0l 1,600, 00 HCZ INS HLDGS THC NT CWT 132 .1 251 2; 114 ,0 - 00 3 100 , 1.514
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