INV REP CCOUNT
tement count 5
wew ALL AMOUNTS IN US OLLAR
PORTFOLIO
TYFE LONG OR DESCRIPTION PRICE
SHORT (5)
03 12,233 (5] VORNADO REALTY TR B5.35000
*CS5FE RATING :MOT AVAILABLE
INDEPENDENT RATING:4 STAR = Accumulate
BEROVIDER:Standard & Poor's
03 13,240 (5) WYETH 26000
*CE5FBE RATIMG tHEUTRAL
INDEFENDENT RATING:3 STAR - Hold
PROVIDER:Standard & Poor's
ol 3,366,000 ALLERGAN IMNC SR HT CWV ZERO 22 114.04560
LL/O0B/2022
o1 2,000,000 AMERICAN FINL GROUP INC OHIO SR 45.70680
HT CV1. D1.4861 0670272033
o1 2,000,000 AMGEN INC WT ZER CVW 32 poooo
g3/fo0l/2032
01 1,000,000 AMYLIN PHARMACEUTICALS INC SR 123.37500
NT CW 2 02.5000 04/715/2011
01 17,000 BARNES GROUP INC CVT 144A 102.R7500
03.7500 0B/01/2025
01 3,000,000 CBRL GROUF INC LYON EZEROQ 32 46, 38000
04/03/,2032
01 700,000 CMS ENERGY CORP SR NT-B CV 23 137.8B7500
03.3750 07/715/2023
oL 1,000,000 C5% CORP BOND CVT G2 .56250
L0/30/2021
ol 15,000 CV THERAPEUTICS INC CVWT 110.B7500
03.2500 0B/16/2013
01 625,000 CELGENE CORP CVT 24%.00000
01.7500 0e/01/72008
o1 2,000,000 CERTERPOINT ENWNERGY INC CVT SER B 121.60400
03.7500 0571572023
01 125,000 CHERIERE ENERGY INC CVT 1443 LLT.37500
02.2500 0B/01/2012
01 L075,000 CONSECO INC CVT 1443 100.37500
03.5000 08/30/72035
CRED"‘ F| RST CREDIT SUISSE FIRST BOSTONLLC
ELEVEN MADISON AVEMNUE
SUISSE BOSTON NEW YORK, NY 10010-3629
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