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ve¢¢ RALL AMOUNTS IN US DOLLAR **®¢®

FORTFOLIO
TYFE LONG OR DESCRIPTION FRICE MAREKET ESTIMATED CURREENT
SHORT (5) VALUE ANNUAL INCOME YIELD &
03 B, B85 (5] UNISOURCE ENERGY CORP HLDG CO 31.15000 269,014,775~ T,2TEB.60- 2.697
03 1,452 {5} VALASSIS COMMUNICATION INC 23.59000 34,252,668~

*CEEU RATIHG tMEUTREAL
INDEPEHNDENT RATIHG:Hold
PROVIDER:Rochdale Securlities
03 15,083 (5] VORNADO REALTY TR 37.55000 1,471,346.65~ 48, 265.60~- 3.280
*C58U0 RATING H
INDEPENDENT RATIHNG:3 STAR - Heold
FROVIDER:Standard & Poor's

01 2,CC¢,HHO AMEEICAN FINL GEQUP INC QHIOQ 2R SO.BTE0D0 E,OIT,SDD.EQ EQ,T?Q,DE 2,021
HT CWVLl. 01.4861 0670272033
01 2,000,000 AMGEN INC HT ZER Cw 32 T3.50000 1,470,000.00
03solys2032
al 3,000,000 CBRL GROUEF INC LYOM ZERO 32 45.37500 1,361,250.00
D4/03/2032
oL 00,000 CHE ENERGY CORP SR NT-B CVv 23 130,.37500 912,625.00 23,625,000 2.E5B9
03.3750 07/15/2023
o1 1,000,000 C5X CORF BOND CVT 125.75000 1,257,500.00
LO730/72021
ol 625,000 CELGENE CORP CVT 392.50000 2,453,125.00 10,9837.50 A48
01.7500 08/0L 2008
L 2,250,000 CERTERPOINT EWERGY INC CVT SER B LL2.B7500 2,562,1B7.530 &4,375.00 3.293
03.7500 0571572023
01 125,000 CHEHNIERE ENERGY INRC CVT 14431 121.00000 151,250.00 2,812.50 1.860
02.2500 0B8/01/72012
01 775,000 CONSECD INC CVT 1443 LO06. 25000 B23,437.50 27,125.00 31.294
03.5000 09/30/72035
a3 15,000 {5} COHSECO INC CVT 106.25000 B23,437.5%0- 27,125.00= 3.2594
03.5000 09/30/52035
0L 1,082,000 EDD CORP CVT SR SUE NTS 57.,37500 1,024,385.00 42,080,00 4,108
04.0000 LLS15/52025
01 150,000 GENERAL MTES CORP CV C 313 20.16000 3,024,000.00 234,300.00 7.748
06.2500 07/15/2033
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