INV REP ARCCOUNT
tatement ount
#*% ALL AMOUNTS IN US DOLLAR ***
PORTFOLIO
TYFE LONG OR DESCRIPTION PRICE
SHORT (5)
01 4,000,000 MASCO CORP CVT 45.50000
QT /2042031
01 3,000,000 FFL ENERGY SUPPLY LLC CWVT 139.50000
02.6250 05/15/2023
a1 3,830,000 RPM INTL INC SR NT CV 33 55.12500
01.3890 05/13/2033
a1 4,000,000 SUPERVALU IWC SR CVT BOND 32.62500
11/02/2031
01 500,000 UONISQURCE EMNERGY CORP CVT 1447 104.B7500
04.5000 0370172035
01 789,000 VALASSIS COMMUNWICATIONS IHC SR 61.50000

NT CV1.

01.0843 0572272033

TOTAL PRICED PORTFOLIC

* Please see the last page for securities ratings disclosure letter.
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