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**% ALL AMOUNTE IN US DOLLAR ***

PORTFOLIC
TYFE LONG OR DESCRIFTION PRICE MARKET ESTIMATED CURRENT
SHORT(3) VALUE ANHUAL INCOME YIELD %
03 184,199 {8) CENTERPOINT ENERGY INC 17.840040 3,286,110.16~- 125,255, 32= 3.812
*C550 RATING :NEUTRAL

INDEFPENDENT RATING:Z STAR - Avoid
PROVIDER:Standard & Poor's

03 73,060 (5] HCC INSURANCE HOLDINGS INC 31.35000 2,290,431.00- 29,224.00- 1.276
03 81,697 {5} RFM INCORPORATED 23.40000 1,911,709.80- 57,187.90- 2.991
a1 2,000,000 AMERICAN FINWL GROUP INC OQOHIO SR a0, 62500 1,212,500.00 29,720.00 2.451
MT CV1l. 01.4861 0670272033
01 3,000,000 CBRL GROUF INC LYON ZERO 32 51.75000 1,552,500.00
04/03/2032
01 700,000 CMS ENERGY CORP SR NT-B CV 23 167.87500 1,175,125.00 23,625.00 2.010
03,3750 07/15/2023
01 625,000 CELGENE CORF CVT 440.25000 2,751,562.50 10,937.50 . 398
01.7500 06/01/2008
01 2,130,000 CENTERFOINT ENERGY INC CVT S5ER B 157.62500 3,357,412.50 759,875.00 2.379
03,7500 45515/2023
01 1,800,000 HCC INS HLDGS INC NT CVT 147.00000 2, 352,000.00 32,000.00 1.361
02.0000 0970172021
a1 3,830,000 RPM INTL INC SR MNT CV 33 64.09300 2,454,761.90 53,108,70 2.167
01.3890 05/13/2033
01 120,000 UNISOURCE ENERGY CORP CVT 144A 112.87500 135,450.00 5,400.00 3.987
(4.5000 0370172035
01 120,000 {5} UNISOURCE EMERGY CORFP SR NT CV 112.87500 135,450.00= 5,400.00- 3.987
4.5% 03/3 04,5000 0370172035
TOTAL PRICED PFORTFOLIO 1,15%9,460.95 22,157.86- 1.847
* Please see the last page for securities ratings disclesure letter.
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