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Deal Pel. Purchase Unit Total Lacal Market Unrealized Pel I¥ivdInt
Quantity  Symbal Symbal Description T¥m  Currencyssets Date Cost st Market Value Cenin/Linss L Accrual
Highbridge - Fimancial Trust O
Credit-suisse First Boston
Lang Bond
LK AFG 1486 633 American Financial 1.4861 % 6 UsD SO0 11717405 44,3340 BEG, AR 54,9770 1,00, 540018 212,860,18 024 982477
3000 CHRRL O 432 Cracker Bamrel 0% 43732 UsD 1197 0526105 48,6673 1, 460,000k 48 T490) 1,462 46500 2,449,00 (L) (LK)
625 CELG 175 6108 Celgene Carp 1.75% 6/1/2008 pUsp 1833 090208 237.2140 LA2008T.80 3541924 2238, T02.37 1861487 0158 364583
T S 3,375 723 Cms Energy Comp 3.375% 715 UsD B4 D62205 1499976 14998340 1420546 S04, 381 89 =55.601.51 EiTiL 4,987.50
2350 NP 375 5723 Cenferpoint Energy 3.75% 515 UsD 23464 052305 112.3623 2528, 150,75 128.3492 2 ERT,E56.64 359,705, 89 014 31,875,040
100 CSX 0 1621 Cax Corp 0% 10302021 UsD 971 071305 R9,04970 BO09TOAME 1186459 1,186,458.93 95 488,93 033 (1K1
1052 EDO 4 1125 EDO CORPORATION 4% 11/ Ush B20 111605 90 5955 1,047, 74450 951570 1,041,051 .64 =16, 6592 86 (i 15, 546,90
1 A6} HCC 2 921 Hee Insurance 2% 90072021 LS Hi30 072905 131.420 2102 B 155 (M) AR, (MWK AT 13380 (L1R 2,06.67
135 LMG 225 812 1444 Cheniere Enetgy Inc 2.25% 81 UsD Lo 072205 14K AKIH) 25,000 1061176 132, 646,98 T646,98 (LK 468,75
AARK BIAS 0 T30 Masco Corp (P 77300 2031 USD 15,19 071905 47,1705 1, B &6, LN 463712 1,854, K48, 47 =31,971,53 (102 LK)
3000 PRl 2625 373 Pp&l Resources 2.625% /1372 Usn 3250 0820008 1129454 AN IGO0 1323377 3.970,132.44 SK1,770.44 017 29, 750000
3E30 RPA 13E0 5033 RPM Intermational 1.380%, 5/ UsD 1785 072205 55,3666 2,120,539.70 56 9396 2, 1K1, THE.32 601, 248.62 003 20,392 83
4K VT 0 10031 Supervalu Inc 0% 11022031 UsD 720X 2405 33,8480 1,333,920 0K 3L THH) 1, 3, G (K =44,320,00 -hik3 LY
MM UMS 4.5 335 1444 Unisowrce Encrgy Corp 4.5% ¥ UsD 426 D605 99,5000 49750000 103.9479 519,739.30 12,239.30 004 1,875,040
TRY NI 10843 533 Waigssie Comm. 1.0843% /220 Ush 402 1170405 63,2531 494, O3 G2 2500 4491,15239 =7914. 24 (L2 3,065.58
Lamg Bind Tostal 194.93 21,257, 71064 23 KiM0 364 55 2.551,657.87 011 124,448 83
Long Future
2% FVie LIST 5 YEAR T-NOTE FUT DE Usn 009 0001 105, 1094 2043062350 1055156 11,375.00 11,375.00 000 Q.00
Lamg Future Total 009 21.5943,062.50 1137500 11,375.00 L LI
Lung Preferred Stock
TS0 GV G 6.25% T/ 152033 UsD 1410 0520005 20, 5960 1,544, TO0L00k X2 9700 1,722, 750,00 178, 050,00 12 L]
Long Preferred Stock Total 14.10 1,544, TiMLAM) 1,722, 750,00 175,050.00 (IR 1] a0
Short Future
=3 FVib LIST 3 YEAR T-NOTE FUT DE UsD SL1% D3EF)0G 105, 1094 =5, B86, 12501 155156 =32, TS0 =22, 750,00 (L) (1K)
Short Future Total .19 -5 BRG6, 12501 222,750,080 -22.750,00 1.00 0,00
Short Stock
=214 AFGN American Financial Group Ing UsD B26 111708 37. 049 =799, 533,43 469300 1,008, 52570 -8 992,27 =126 (LK)
12174 CRRL.AOY Cracker Bamel Us 03 OX1506 41.7108 =507, TRT 3% 44250 =402 13395 1565344 003 L]
LM CELGO Celgene Comp uUsD -18.06 01205 26,9748 -1LAT4. 724 43 2650 -2 206, 31 5.00 -§30,794. 76 060 Q.00
-30.867 CMS.N s Energy Comp usn -T08 0622708 14.85%51 -BED, 33307 1444040 -Bod A T0AT 24.853.60 003 L]
160249 CRP N Centerpoint Fnemy UsSD  -l1984 052305 129527 -2 192 2324 .49 143200 -2 42364567 -X31421.18 -1 [T
-32038  CSNN Cax Comp Usn Bal OT1305 26,8079 -E5H,ETO. FIZEMM) -1,051,807.54 -192.936,55 322 (LK)
I8 Epow ERO CORPORATION UsD SR 11608 26,7333 -0, 42231 X2 ER00 =419, T33.60 T0L688.71 014 Q.00
M AS0 G Cieneral MMotors Ush 02 0520005 329714 -971,008.32 332600 79, 50700 -B 498 6% (LM L]
STRAGD HCCN Hee Insurance Holdings Inc UsD =19.51 072905 28,1037 -2 036, 39332 32 8RR =232 484 80 -346,001 48 17 =7, 6,00
=276 LMNGA Cheniere Energy Inc Us - 0T 2205 e el | =ER, 02820 X T100 =il PR 46 T3R8 T4 (0% LK)
-L103 ppasm Masco Corp uUsD 028 01806 283548 -31,27437 3T 4200 -3, 244.26 1.031.11 003 Q.00
116,18 prw Pp & 1. Resources Inc UsD -31.27 0520008 289240 -3, 358,225 9% 32 0} IR L] -461,628.53 14 -31,9248 88
SERAS0 RPN Epm Inc'ohio UsD A6 0726005 18,7060 -1,094, 11 160 1B 500 =110, T25.08 -16.613.49 =002 (LK)
SI215 NS N Unisource Energy Corp Hld UsnD S279 OR2205 300942 30741254 333304 -3, 46595 -33,0053.41 -kl -2,145.15
Short Stock Total 140 15,0040, 34723 AT210111.98 2,210,764.75 013 4132003
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