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LL MMOUNTS IN U5 DOLLAR

FORTEFOLIC

TYFE LONG OR DESCRIPTION FRICE MARKET ESTIMATED CIURRENT
SHORT [ 5} VALUE AMNNUAL INCOME YIELD ®&

ol 1,000,000 CE8M CORP BOND CWT B5.56250 955, B25. 0C

0l 15,000 CV THERAPEUTICS INC CWT 111.12500 16,868.75 4B7 .50 Z.925
03.2500 08/1le/ /2013

0l 625,000 CELGENE CORP CVT 2609.1Z500 l,682,031.25 10,937.50 E5(
11.7500 0&/01/2008

01 2,000,000 CENTERFOINT ENERGY
N,

ol 125,000 CHEWMIERE EHEERGY INC ' l44A 120.50000 150,625.00 2,812.580 1.8687
072.2500 DE/DLSZ012

o1 1,075,000 CONSECO INC CVT 144

A 106.625 1,146,218.75 AT,625 3.283
03, 5C 0e/30/2035
ol 1,000,000 WALT DISHNEY COMPAMNY 100,12 1,001, 25 21,250.00 2.122
0Z2.1 D4/15/202
ol 2,000,000 DUKE EMEREY CORP 116.375 P 327,500 35,0 oo 1.504
01. B/18/2023
ol 1,082,000 E0 CORP CVT SR OSI 01.275 1,066,465 42,08 an 946
04 . 1/18/2025
ol 250,000 GENERAL MTRS CORP 15.620 3,905, 000,00 390, F oo 10, 000
06 . 2 T/15
1 1,600,000 HCC INS HLDGS INC NT 138,000 Za 208,00 32,0 1.44%
12 D0n0 0840142021
o1 4,000,000 MASCO CORPE CVI 45. 50000 l,820,000.00
D7/20/2031
o1 3,000,000 FPL ENERGY SUPPLY LLC CWT 118. 82700 3,564,810, 00 TH, 75 Z.20%9
02,8250 D5/15/20Z23
ol 3,830,000 RPM INTL INC SR HT CV 33 52.0000C 1,821, 600,00 E3,198.70 2.671

01.36890 05/13/2033

VT BOND 32.75000 1,310,000, 00
11/02/2031

01 3,000,000 TJX COS INC CONV 79.75000 2,392,500.00

= W P e Py P -

0l 4,000,000 SUFERVALLU INC SR

DE/L13/
UNISOURCE EMERGY CORP CVT 144A 1 Q0. 00000 500, 000.00 22,500.00 i.500
04 .5000 03/01/2035

ol 500,000
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