INV REP
ement count
#kdk ALL AMOUNTS IM US DOLLAR w=%
FORTFOL
TYFE LONG QR DESCRIPTION
SHORT (5)
01 1,600,000 HCC IMS HLDGS INHC MNT CVT
02,0000 09/017202
01 ﬂ,ﬂﬂﬂ,ﬂﬂﬂ MASCD CORP CVT

07/20/203

01 ﬂ,ﬂﬁj,ﬂﬂﬂ FPPL ENEEGY SUPPLY LLC CVT
02.6250 0&8/15/7202

a1 3,830,000 BFM INTL INC SR NT CV 33
01.3890 057137203

01 4,000,000 SUPERVALU INC 5B CVWT BOND
L1/02/5203

ol 730,000 TJIX COS5 IMHC CONRY
Q25137202
ol 500,000 UNISOURCE EHERGY CORP CVT 144A

04 .5000 037017203
01 TG, 000 VALASSIS COMMUNICATIONS INC ZR
NT CWVL. 01.0843 057227203
01 ?,CC&,HHG VORRADD RELTY L P 2R
DEB EXC 03.8750 047157202

* Please see the last page
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138.87500
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128, 25000
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3

33.o0000
1

T9.25000
1
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3
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TAXPAYER ID.
UNDISCLOSED

MARREET

VALUE

2,222,000,
1,835,000,

3,847,500,

1,320,000,
594,375,
486,875,
482,276,

2,255,000,

11,684,813.
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STATEMENT PERIOD
0&/01,

PAGE
TO 06/30/06 20 OF 20
ESTIMATED CURRENT
ANHNUAL IHCOME YIELD &
32,000.00 1.440
T&,750.00 2.047
53,1%EB.70 2.5B84
22,500.00 4.621
B, 552.76 1.773
77, 500,00 3,437
281,884,862 2.412
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JPM-SDNY-00062129

EFTA01582583



