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ve+ ALL AMOUNTS IN US DOLLAR **®*

FORTFOLIO
TYFE LONG QR DESCRIPTION FREICE MAREET EETIMATED CTUREEHNT
SHORT (8) VALUE ANHMUOAL IHCOME YIELD &
01 1,000,000 C8X CORF BORND CVT 120.1L2500 1,201,250.00
lo/s30/2021
01 §25,000 CELGENE CORP CVT 344.00000 2,150,000.00 10, 937,50 L5009
01.7500 06/01/2008
01 2,250,000 CENTERPOINT EWERGY INC CVT SER B 111.50000 2,508,750.00 &4,375.00 3.363
03.7500 05/15/2023
ol 125,000 CHEHWIERE ENEEGY INC CVT l442 123.82500 154,5831.25 2,812.50 1.820
02.2500 08/01/2012
ol 15,000 CONSECO INC CVT 1l44A 108.B7500 E43,7BL.25 27,125.00 3.215
03.5000 0%/30/2035
01 775,000 {5) CONSECO INHC CVT 108.87500 B43,TBlL.25~- 27,125.00~- 3.215
03.5000 0%/30/2035
o1 1,052,000 EDO CORP CVT SR =SUB TS 100.B7500 1,061,205.00 42,080.00 3.965
o4 .0000 1171572025
01 150,000 GENERAL MTRE CORP CV C 33 L9.38000 2,997,000.00 234,300.00 7.818
06.2500 07/15/72033
01 1,600,000 HCC INS HLDGE INC NT CVT 14475000 2,316,000.00 32,000.00 1.382
02.0000 09%/01/72021
01 4,000,000 MASCO CORP CVT 46.00000 1,840,000.00
07/20/2031
o1 3,000,000 FFL ENERGY SUPFLY LLC CVT 1169.25000 3,577,500.00 T&,7E50.00 2.201
02.6250 05/15/2023
o1 3,830,000 RFM INTL IMC 5B HT CV 33 55.25000 2,11e,075.00 E3,1%8.70 2.514
01.3890 05/13/2033
01 4,000,000 SUPERVALU INC SR CWVWT BOHND 32.75000 1,310,000.00
1170272031
01 750,000 TJIX CO5 IHNC CONV 81.12500 608,437.50
g2s13/2021
o1 300,000 UHISOURCE ENERGY CORP CVT 144A 97.25000 486,250.00 22,500.,00 4.627
0d4.5000 0370172035
01 T&9,000 VALASSIS COMMUNICATIONS INC SR 63,25000 49%,042.50 B,552.76 1.714
HT CWVL. 01.0843 05/22/72033
01 2,000,000 VORMNADD RLTY L P SR LO&,. 50000 2,170,000.00 T, 500,00 31.571
DEB EXC 03.B750 0471572025
TOTAL PRICED PORTFOLIO L11;,516,07L.76 275,800,862 2.385
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