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DESCRIPTION

UNISCURCE ENERGY CORP HLDG CO
VALASSIS COMMUNICATION INC
*CSS5U RATING tMEUTRAL
INDEFEHNDENT RATING:Hold
PROVIDER:Rachdale Securities
VORNADD REALTY TR
*C550 RATING tHOT AVAILABLE
INDEPENDENT RATING:3 STAR - Held
FROVIDER:S5tandard & Poor's
ALLERGAN INC SR NT CV ZERO 22
11/06/2022
AMERICAN FINL GROUFP INC QHIOQ -1
HT CV1. 01.4861 0&6/02/2033
AMGEN INC NT ZER CV 32
03/01/2032
CBRL GROUPF INC LYON ZERO 32
0470372032
CHE ENERGY CORP SR MT-B CVv 23
03.3750 07/15/2023
CEX CORP BOND CVT
la/s30/2021
CELGENE CORF CVT
01.7500 0e/01/2008
CENTERPDINT EWERGY INC CVT SER B
03.7500 05/15/2023
CHENIERE ENERGY INC CVT 14432
02.2500 0B/O1l/2012
CONSECO INC CVT 144A
03.5000 0973052035
DUKE ENERGY CORP CVT
01.7500 05/158/2023
EDO CORP CVT SR SUB HTS
04.0000 1L/1572025
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CREDIT SUISSE SECURITIES (USA)LLC

ELEVEN MADISON AVENUE
NEW YORK, NY 10010-3629

Confidential Treatment Requested by JPMorgan Chase

TAXPAYER ID.
UNDISCLOSED

MARREET

VALUE

264,282,
B2, 5E8.

1,510,368B.

4,165,425,
920,000,
1,502,500,
1,487,265,
810,000,
1,077,500,
2,291,406,
2,236,680,
160,625,

1,17%,812.

50-
44~

0o~

oo
oo
i1}
oo

oo

STATEMENT PERIOD
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