Statement of Account

**% ALL AMOUNTE IN US DOLLAR ***

TYFE

01
01
01
01

* Please

LONG OR

SHORT (5)

3,830,000
4,000,000
500,000
789,000

PORTFOLIC

DESCRIFTION

BEPM INTL INC SR NT CV 33
01,3890 45/13/2033
SUPERVALU INC SR CVT BOND "CONTRA"
1170272031
UNISOURCE ENERGY CORF CVT 144A
04.5000 03/01/2035
VALASSIS COMMUNICATIONS INC SR
NT CV1. 01.0843 05722720313

TOTAL PRICED PORTFOLIC
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STATEMENT FERIOD
08701700 TO Q9730706
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ESTIMATED CURRENT
ANHUAL INCOME YIELD %
53,1%98.70 2.453
22,500.00 4.358
252,70 1.734
138,262.18 1.658
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