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ve¢¢ RALL AMOUNTS IN US DOLLAR **®¢®
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FORTFOLIO

TYTFE LONG OR DESCRIPTION PRICE
SHORT (5)

01 1,600,000 HCC INS HLDGS INC NT CVT I45.50000
02.0000 08/01/72021

01 q, 000,000 HASCO CORP CVT 4537500
07/20/2031

01 3,000,000 PPL ENEERGY ESUPPLY LLC CVT L1G,. 50000
02.6250 0D5/15/2023

01 3,830,000 REFM INTL INC SR NT CV 313 57.50000
01.3890 05/13/2033

ol 4,000,000 SUPERVALD INC SR CVT BOND 33.1B750
LL/02/2031

o1 3,000,000 TIX CO8 INC CONV 284.81250
N2s13r2021

o1 500,000 UNISQURCE ENERGY CORP CVT 144A S99.B7500
04.5000 03/0172035

01 789,000 VALASEIS COMMUMICATIONZE INC SR &£2.37500
NT CWl. 01.0843 0572272033

01 2,000,000 VORHADD RLTY L P ER LO&, 37500
DEB EXC 03.8B750 04/15/2025

01 2,000,000 WYETH MNOTE SR CVT FR L03,.87500
04.2387 01/15/72024

TOTAL PRICED PORTFOLIO

* Please see the last page
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VALUE
2,328,000,
1,815,000,
3,585,000,
2,202,250,
1,327,500,
2,544,375,

499,375,
432,138,
2,187,500,
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EETIMATED CURERENT
ANMUAL INCOME YIELD &
3z, o000.00 L.375
T&,750.00 2,187
53,1%E.70C 2.4186
22,500.00 4.506
B, 552.76 L.738
T7,500.00 3.578
&4, 780.00 4.081
354, 3183.84 2.366
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