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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 3,366,000 ALLERGAN INC SR NT CV ZERO 22 IL7.25000 3,946,635.00
li/08/2022
01 2,000,000 AMERTICAN FINL GROUP INC QHIDQ ER 52.00000 1,040,000.00 29,720.00 2.858
HT CWVLl. 01.4861 0670272033
01 2,000,000 AMGEN INC NWT ZER CV 32 73,62500 1,472,500.00
03/01/s2032
ol 3,000,000 CBREL GROUF INC LYON ZERO 32 47.62500 1,428,750.00
N4/03/2032
ol 00,000 CME ENERGY CORFP SR NT=-B CV 23 132.75000 929,250.00 23,625.00 2.542
03.3750 07/15/2023
01 1,000,000 C5X CORF BOND CVT 122.12500 1,221,250.00
10/30/2021
o1 625,000 CELGENE CORP CVT 344.00000 2,150,000.00 10,%37.50 509
01.7500 08/0LS 2008
01 2,250,000 CERTERPOINT EWERGY INC CVT SER B IL11.12500 2,500,312.50 4,375,000 3.375
03.7500 0571572023
01 125,000 CHERIERE ENEREGY IRC CVT 1443 132.87500 166,093,775 2, 812,50 L.653
02.2500 0B/01/2012
01 875,000 COMSECO INC CVT 1443 111.75000 1,089,562.50 34,125.00 3.132
03.5000 08/30/2035
o1 200,000 (5] CONSECO INC CVT 111.75000 223,800.00- 7,000.00= 3.13z2
03.5000 0973052035
o1 2,000,000 DUKE ENERGY CORF CWT 123.12500 2,482,500.00 35, 000,00 1.421
01.7500 05/15/2023
01 1,052,000 EDO CORFP CVT SR SUB HTS 100.B87500 1,061,205.00 42,080.00 3.965
04.0000 L1/15/2025
01 150,000 GENERAL MTRE CORP CV C 33 18.21000 2,731,500.00 234,300.00 8.578
06.2500 0771572033
o1 1,600,000 HCC INS HLDGEES INC MT CWVT 157.75000 2,524,000.00 32,000.00 1.268
o2.0000 0370172021
o1 4,000,000 HMASCO CORP CVT 46.12500 1,845,000.00
0772072031
01 3,000,000 PPL ENERGY SUPPLY LLC CVT 116.05000 3,481,500.00 T, T50.00 2.262
02.6250 05/15/2023
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