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AMOUNTS IN DOLLAR
PORTFOLIO
TYFE LONG QR DESCRIPTION FREICE MAREET EETIMATED CTUREEHNT
SHORT (8) VALUE ANHMUOAL IHCOME YIELD &
03 98,300 {5) GENERAL MOTORE 36.B2000 3,619,406,00- 196, 600, 00- 5.432
*C5FB RATING :OUTPERFORM
IMDEPENDENT RATING:1l STAR = 5&ll
FROVIDER:Standard & Poor's
03 35,800 5] INTEENATIONAL GAME TECHNOQLOGIES 2T7.36000 979, 4B88.00= 17,184.00- 1.754
03 1,835 (5] INVITROGEN CORP 85.77000 157,3B7.5%5~
03 22,8%6 5 MASCO CORF 33.8%1000 176,403, 36 18, 316.80= 2.359
*CSFB RATING :OUTPERFORM
INDEFENDENT EBRATING:4 ZTAR = Accumulate
PROVIDER:Stcandard & Poor's
03 91,340 15) FFL CORF 61.58000 5,624,717.20- 168,065,860~ 2.9E88
03 43,820 (5] REFM INCORPORATED 18,75000 821,625.00- 26,292,00- 3.z2o00
03 21,370 5] SUPERVALU INC 5.40000 156,498,000~ 13,035.70~- 1.723
03 63,700 (5] TJIX COMPANIES INC MNEW 23.51000 1,45%7,8B87.00= 15, 288.00= 1.021
*CSFB RATING :OUTPERFORM
INDEPENDENT RATING:3 STAR - Hold
PROVIDER:Standard & Poor's
03 B, 665 15) UNISOURCE ENERGY CORPF HLDG CO 32.25000 279,446.25~ 6, 585.40~ 2.357
03 11,233 5] VORHNADD REALTY TR B, 64000 G95, 693,12~ 34,148,32- 3.430
TCEEE RATING :MOT AVAILABLE
INDEPENDENT RATING:3 STAR - Hold
BROVIDER:Standard & Poor's
oL 2,500,000 ALLERGAN INC 5B HT CV ZERO 22 102.862500 2,565,625.00
11/06/2022
0l 3,000,000 CBREL GROUF IHNC LYOoN ZERO 32 46.56200 1,39%6,860.00
04/03/2032
01 700,000 CMS ENERGY CORP SR HT-B CV 23 156.50000 1,085,500.00 23,625.00 2.157
03.3750 07751572023
o1 1,000,000 C5¥ CORP BOND CVT Go.23000 Gpz,500.00
Los30/2021
01 15,000 CV THERARPEUTICS IRC CVT 125.50000 18, B25.00 487,50 2.580
03.2500 0B/16/2013
01 2,000,000 CEKRTERFPOINT EWERGY INC SR 124.87500 2,497,500.00 T, 000.00 1.003
NT CW 3 03.7500 0571572023
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