Statement of Account

ve¢ ALL AMOUNTS IN US DOLLAR

TYTFE LONG OR
SHORT (5)

03 14,233 (5)

01 3,366,000

01 2,000,000

o1 2,000,000

o1 1,000,000

o1 7,000

01 17,000 (5)

01 3,000,000

01 700,000

01 1,000,000

01 625,000

o1 2,000,000

01 125,000

01 1,075,000

01 2,000,000

01 1,052,000
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DESCRIPTION FREICE
VORNADD REALTY TR BE.92000
C550 RATING :HOT AVAILABLE
INDEPENDENT RATING:3 STAR = Hold
FROVIDER:S5tandard & Poor's
ALLERGAN INC SR NT CV ZERO 22 123.00000
11/06/2022
AMERICAN FINL GROUF INC OHIO 5R 45, 21200
HT CV1. 01.486l1 06/02/2033
AMGEMN INC NT ZER C¥W 32 TE.25000
03/ 0172032
AMYLIN PHARMACEUTICALS INC SR 137.81800
HNT CV 2 02.5000 0471572011
BARNES GROUP INC CVWT L44A 106.50000
03.7500 0B/01l72025
BARNES GROUP INC 3.75% 2025 CVT I0&6.50000
03.7500 0B/01l/72025
CBRL GROUP IHNC LYON ZERD 32 50.50000
04,/03/2032
CHMS ENERGY CORP SR NT-B CV 23 140.,37500
03.3750 07/15/2023
CS5X CORF BOND CVT 101.50000
10/30/2021
CELGENE CORF CVT ALE.BT7E500
01.7500 0670172008
CENTERFOINT ENERGY INC CVT SER B 117.25000
03.7500 0571572023
CHENIERE EMERGY INC CVT l44a 126 7500
02.2500 0B/01l72012
CONSECO INC CVT 144A I111.50000
03.5000 09/30/72035
DUKE ENERGY CORP CVT LLG,T75000
01.7500 05/15/2023
ERO CORP CVT SR S5UB NTS L07T.12500

04.0000 11/15/2025
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EETIMATED
ANMUAL INCOME

45, 545,

29,720,

25,000.
637,

637.

23,625,

10,837.5
75,000,

2,812,
37,625,
35,000,
42,080.0
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