INY REFP ACCOUNT
Statement of Account NSery
*kd BTL AMOUNTS IN US DOLLAR #**#
BORTFOLIO
TYFE LONG OR DESCRIPTION FRICE
SEHORT (S5}

01 Q,GDG,DGG AMERICAN FINL GROUP INC OHIO 154 &60. 75000
NT CV1. 01.4861 0&/02/2033

01 E,GDD,DGO CREL GREOUP INMNC LYOM ZERD 32 50.12500
0470352032

01 TDD,DGD CMS ENMERGY CORP SR NT-B OV 23 156, 37500
03.3750 0771572023

01 1,000,000 C8¥ CORP BOND COVT 129, 00000
1073072021

01 625,000 CELGENE CORP OVT 450, 00000
01.7500 0&/01/2008

01 E,EED,DDD CENTERPOINT EMNERGY INC CWVT SER B 143, B7500
03.7500 05/15/2023

01 ESE,DGD EDS CORP CWT SR SUR NTS 94, 37500
04.0000 1171572025

01 1,600,000 HCC INS HLDGS INC NT COWVT 142.12500
02.0000 09002021

01 A,QDD,DDD MASCO CORP OVT 46, 75000
0772072031

01 3,000,000 PPL ENERGY SUPELY LLC OWT "COMNTEA™ 146.00000
02.6250 05/15/2023

01 E,QDD,DGG PPL EMERGY SUPELY OVT "CONTRA™ 146, 00000
02.6250 05/15/2023

01 3,830,000 EEM INTL INC SR NT oW 33 57.75000
01.3890 05/13/2033

01 EDD,DGD UNISOURCE EMNERGY CORP OWT 1444 109, 62500
04.5000 0370172035

01 120,000 {5} UNISOURCE EMERGY CORP SR NT OV 109, 62500

4.5% 03/3 04,5000 03/0L/2035
TOTAL PRICED PORTFOLIO

* Please see the last page for securities ratings disclosure letter.
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STATEMENT FERIOD EAGE
11701706 TO 11/30/06 17 OF 17
MAREET ESTIMATED CURRENT
VALUE ANMNUAL INCOME YIELD *
1,215,000.00 29,720.00 2.446
1,503,750.00
1,094, 625.00 23,625.00 2.158
1,290,000.00
2,875, 000.00 10,937.50 .380
3,237,187.50 84,375.00 2.606
898, 450.00 38, 080.00 4.238
2,274,000.00 32,000.00 1.407
1,870,000.00
4,380,000.00 78,750.00 1.798
4,380, 000.00 78,750.00 1.798
2,211,825.00 53,198.70 2.405
548,125.00 22,500.00 4,105
131,550.00- 5,400.00- 4.105
9,767,465.79 104, 913.20 1.074
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