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6/30/92

1-C1046—-1-0 I

6/30/92 e §
o ® §
; S
[ ] o=
Long _T/OT S/OT L3NG SHORT __DEBIT __CREOIT -
P ——— —— 102095411 ®
5/28 6/04 46000 § 125 HBM\: UEPUT INC Z1l1 98935567 s s e
SU8 NT CONV ™
5000 6/15/1997 e - -
64016401 ICELITY - RY - TL7200 .
5/28 6/04% 46000 125 HIME DEPOT INC 989355467
SUB NT CONV ®
- — s & .000 £/157199]
5/29 &/05 T00 126 HOME QEPAT INC 70 172 49,350.00
5/29 6&/05 T32 127 HOME DEPOT INC 70 3/8 51:+514.50 ®
FRACTIONAL SHARES
all6 616 CHECK PEP BUOYS PH 2962774 L J
les1s /19 HOME DEPJT_INC INT — 1,380.00 |
SUE NI CONV N ®
5/29 6/05 fl 700 [ 126 HOME DEPQT INC 0 172 1 49+250.00 - e — :
5/29 6&/05 Ta2 [l 127 HOME DEPOT INC 70 . 3/8 51¢514.50) ®
£/05 6709 HOME OEPOT INC ___MRNL - 40«50 " 2004905410 ‘®
6/15 &/19 HOME DEPOT INC _ INT_§  1,380.00 o
)
SECURITY POSITIONS 7].‘;;«!6 n swm;‘r R .DIIFF-ERENCE .
FIDELITY CASH RESERVES SBI 3211 ) 3»211.00 3,211.00 b
HOME DEPOT INC o " %6000 B T T ga, 385 6T T
SUB NT CONV .
. 64000  6/15/1997 e e
HOME DEPDT INC 1432 100,905.00 2+54933CR
s . ~_END OF POSITIONS 1Cl.566467  100,905.00 -10CR b
'y
| SECURITY Pasnmﬁs _LONG. ~ SHORT Wl DIFFERENCE
I:IOHE DEPOT INC 46000 T R385 6T
SuB NT CONYV
6000 6/15/1997 -
HOME DEPDT INC 1432 1007905.00 [l 29549 33CR
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8/31/92|— 1-C1046-1-0

L 8/31/92 1~C1046-1-0 1
®

Profit Withdrawal | N R e T R T

M~WSRL|—CHECK~ HOME... B«EPQT—' PH—' 37-9-29-3-3- T teaye0saie

MF00456886

8/19 B8/19 46000 HOME DEPOT INC DELV
SUB NT CONV
A -64000. . . 6/15/1997 - R .
B/19 8/19 T3z HtIHE DEPOT INC RECD % 3
8/i9 _8/1% 3211 55 FIDELITY CASH RESERVES SBI 1 3. 711-:1(!_‘
| Bf21 BI21 L E e D I P e e
81y 87286 FIDELITY CASH RESERVES SBI DIV 15.38
DIV 8/19/92
. BSY9_ Bf26 94T 96 TIME WARNER INC . - 105. 3/4 .- T T
8/31 8/31 56 432 FIDELITY CASH RESERVE$ SBI 1 56400

W4 PR NEW-BALANCE-- K S ARt - I TR ) Sk 4 P TN S 01 P, DRSS LN

SECURLTY. POSITIONS - oo LONG- i SHORT-— .. _DIFFERENCE

" FIDELITY CASH RESERVES SBI SE L T ' ' T Y N O
TIME WARNER INC 94T 100,145.25 : 1001145 25

END OF POSITIONS o :].-(10,2(;1;5;-_ o - EOCR

T uwd;“;ggaus; ~SHORT-- |l - -DIRFERENCE-

e Bl B i e PR e

'FIDELITY CASH nes&mes*‘-sax "__'""53"-' - B se.c0 ioo 152'20
TIME WARNER INC = 947 'f;;*H-- ; _100,145.25 Sl v145.25

END DF POSITIONS 100,201.25 o .90cR
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. ARBITRAGE PORTFOLTIO TRANSACTIONS . g
w
] e 12
‘ 126 6/16 PH 5,955425 206,503.77CR 66 B4192244CR 3
R 727 8421-Pi S T R FCR—— & «53CR b
728 _10{06 PN 5'910-25 191 ¢4611.62CR 55 69334, TOCR =
e 729 11730 PW 2,946.49 188,665.13CR 21 2,381.51CR [
S 330 12s21-mu £,215.20- e 1BAJAA9L93CR- 11 . 1,219.59CR
® e — 1R 2 corerer @
o 1701 i 2 151,358.23CR 151,358.23CR 111 10,098.82CR [
731 4421 cH 4,000.00 1 o 147,358.23CR 184 169297a98CR
° 732 10/22 cA 15,000.00CR 1624358223CR 71 699294 06CR ®
_— 44000400 1550004 00CR - 162,358+23CR—-366-—— - —33,325.86C8
™~ _ ®
! 10339774 85CR— ———— 1034 97T 85CR 64— 44 000402CR
B 733 3/05 PHW 3.969.32 100,008.83CR 54 39245419CR
L 734 %/28 P 24606403 979402.80CR 49 278684B6CR &
—— e IR 2y62F74 F 4y FTEwOECR— 66— 1592 93CR— -
736 8/21 PW 39929.33 90,B45.73CR 46 2,511.91CR
L] 737 10/06 P 25629425 88,216.48CR 37 1,961.97€R ®
e — . —_— 738 11712 PW 1. 097.03 I!'I,ifﬂ AL5CR.. .50 _,_z_'M
* 874119445CR 366 20496742208 ®
LB ; 1/01 . Ll
o _ 739 3405 pi ' o
‘ 740 4/28 PW 55257269 ?36 a , 21 Pu 3 ?2‘9 33 :
® T4l 6716 PH 54298432 1 ! ' .
R Th2 ﬁ!,l D“ ",ﬂ‘l. &8
T43 10706 PH 5,269.50
L T4k 11/12 PK 2,196.07 174,420.06CR 50 _59242413CR ®
1T7494420,06CR 366 42 DDD.IBCR
¢ I T ! &
° _ 1701 s 154484T.26CR 154,847.26CR 64  S5,146.85CR
i 745 © 3/05 PH 49B39.55 150,007« 7TICR 54 43205,13CR ®
i . ThE. AP- B ‘ar'au g2 et i QLR fly ._‘_J’W.IIC&....
I T47 &f11 PW 2918937 144,463.42CR &2 49649.6TCR
] T48 8/12 PW 5,261.26 139,222.16CR 41 25963.23CR '
K 749 9722 Py 4,917.78 S |- 7 38 - 29649.39CR
) T50 ‘10/30 PN 1963551 13246688TCR @l 29B823475CR
L ] 751 12710 PW 24255474 130,413.13CR 22 1,489.42CR ®
T - 1304413 136R 356 27 :‘.T5.0‘iER- i
* I e ’ @
7 o 1/01 ) 30#,509.;‘;&;““““-"m ““‘3‘6;‘.509-65(.1‘ _ZB o “-3'1-6i S-éﬁﬁ
L 752 1/21 PW 44505475 k 3004003.90CK 57 By877416CR @
——— e N L - ¥ B B B - I, . § B K T —2%0 wTICR 34 S5,133,12CR .
754 4/21 P §,611.57 285,212.14CR 43 64366.62CR
® 755 6/03 P 65891.00 278,321.14CR 41 5,923.83CR ®
o 156. T/14 PH 54265.75 e e 2734055.39CR - 31 . 4%5394.25CR
°.- T5T. a.m PH 54639,50° 267,415.89CR 39 59414s06CR ®
® &




-

(0

EXQTDIT Lol Exampleoiae Wi ansaction o BLEMISIACConTt i G1046:- PVR

o ©
ARBITRAGE PORTFOLIO MANAGEMENT REPORT AS OF 12/31/92 PAGE 42 e |°
5
® |S
— account—« [N I - <7 OR T FOR-THE--PERIOD- FROM. - 1/01/92-T0 12/31/82 oo e i
) e
e ENTTIAL INVESTMENT o 15kyB58e 23R e
CAPITAL ADDITIONS 15,0004 00CR
CAPITAL WITHORANALS 47000.00 L]
. ... PROFITS- WITHORAMN —— — S
EXPECTED RATE OF RETURN 22,00 %
EXPECTED RETURN FOR 366 DAYS 33,325.86CR ®
- - QVER/UNDER_EXPECTED RE EAR e s e BT BaT9ern OVER « e
CURRENT EQUITY 196,262488CR ®

BEGINNING CREDIT BALA
ANNUALXZED RETURMN FOR|
PROJECTED - ANNUALYIZED |

PROFITS WITHDRAMN | 169858.40

accownt ¢ 1-c1o4s-1 [ ot For THE PERIOD FROM 1/01/92 TO 12/31/92
INITIAL INVESTMENT 103,977.85CR
— CAPLTAL lm — N U—
CAPITAL WITHDRAWALS
PROFITS WITHORAWN 169858440
e e EXREC TED- RATE-OF R 22,00 % B - -
EXPECTED RETURN FOR 366 DAYS 20496T+22CR
OVER/UNDER EXPECTED RETURN FOR CURRENT YEAR 3,009+14 UNDER
e _CURRENT-EQUITY. . S —— 1054077 e53CR o
- — [ ____aee:,n“‘“ 1“ BALANCE - ---403, gzj.asca_ [
ANNUALIZED RETURN FOR CURRENT YEAR 18.84 %
PROJECTED AMNUALIZED RATE OF RETURN 18.89 %

" account + NN R ;s T o THE PERIOD FROM 1/01/92 TO 12/31/92

INITIAL INVESTMENT 20B,410.32CR
CAPITAL ADDITIONS
PROFITS WITHDRAWN 335 990.26
EXPECTED RATE OF RETURN 22,00 %
e e EXPECTED- RETURN-FOR 366 DAYS - e 429060 13CR —

OVER/UNDER EIPECTED RETURN FOR CURRENT YEAR 55723.49 UNDER
CURRENT EQUITY 2104 6964 TOCR
BEGINNING CREDIT BALANCE ZOB,’QlO.!!CE

——— —— URK FOR CURREMT _YEAR 196008
PROJECTED ANNUALIZED RATE OF RETURN 19.05 :

D_\g‘_oooo__oocoQ_o_o_o‘oqoooooo‘
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4/30/92 —1-00254-1-0

. wn
4/30/92 1-00254-1-0 1 %
o ® §
' 8
® s
_ S S e ————————— .
e DEBIT CREDIT
4/13 4/21 30000 [l 82 PEP BOYS MANNY uoe e JACK '1-21" 122 B 99:466.66 101 ¢986.46 o
SUB DES Cv ’ )
6000 lllUlIZDll C
4/13 4713 -
‘ | Slll DEB CONV . ®
8500 4/01/2010
4/13 4713 T T840 39 FIDELITY CASH RESERVES SBI B e - 840.00
4/13 4&/20 FIDELITY CASH RESERVES SBI DIV 1.20 P
DIV _4/13/92
4/13 4&/21 BDOOO ~eoooo g2 pEP BOYS MANNY MOE £ JACK 121 /2 Yy 46666
SUB DEB CV ®
6000 1170172011
4/13 4/21 S “I600 ~83 PEP BOYS MANNY MOE & JATK 23 e s 3565800200 |
L13 4721 285& 84 PEP BOYS MANNY MOE & JACK 22 7/3 659285.25 ®
4/28 4/28 CH K _FLEET NOR. Ll 2005 UF
4/21 &/29 [, r:ia—ﬁ'énvs WANNY MOE £ JACK JRNL e15)
o B F— - ®
4713 4721 ‘1600 -3 PEP-BOYS NANNY HOE & IACKf}—23-———[] 38v800:00 | T
4713 4/21[1 2854 [] 84 PEP BOYS MANNY MOE € JACK N 22 7/8 [§ 65+285.25 1024095437 .
4721 &/29 PEP BOYS MANNY MOE & JACK - JRNL” © 9el5
SECURITY POSITIONS LONG SHORT DIFFERENCE ®
FIDELITY CASH RESERVES SBI 754 ( 154400 754200 e
PEP BOYS MANNY MOE & JACK 80000 ran. 9954566466
SUB DES CV / L]
6+000 11/01/2011
PEP BOYS MANNY MDE E& JACK T &454 SISt " T : 102 309440 2+62T7.T4CR :
END OF PﬂSITlMS T oy 100922066 1029094 .40 «9TCR *
SECURITY POSITIONS [l LONG |l = SHORT [l DIFFERENCE
PEP BOYS MANNY MOE & JACK Bsoocooll Y 7 " Rag ‘
1466466
SuB DEB CV -
6000 11/01/2011
) C a X I'm 1 B e Y 'K""" e o] g g, s ._‘...“.‘_.._.__,___...,, i . ) .
PEP BOYS MANNY MOE & JAC 4454 . | 102909440 [l 2,627.T4CR

|F " — — - ‘ ' T ’




EXTI0IT A=

225030; 1| PHCA0HE3 L DY FilepOT(14(1 b f F)iqrau J7/2 15, p
ustomer;Statement

38X e 5XRINE 21 230) )22 .

6/30/92 1-BOD22-1-C
6/30/92 1-B0022-1-C 1 ® Jé
o 5
.. bEBIT _CREDIT ¢ |
102,095.37 o
® !
‘ PEP BOYS MANNY MOE & JACK . I
6/01  4/01 754 50 FIDELITY CASH RESERVES sel 1 754400 B
5/28 6/9% 45000 42 HOME DEPOT INC 211 984355467
L SUB NT CONV Y
6«00 &/ lsflg?]
5/29 6/05 T Fo0 @3 HOME OEPOT INC - B £ T ¥ - © T49.350.00
[ ] 5/29 6/05 732 44 HOME DEPOT INC 70 3/8 515514450 ®
oros 0> . wowe ocear o — s
¢ Dasu . S o
SUE NT CONV
L 64000 6/15/1997 ®
INTEREST e o
&/01 626 FIDELITY CASH RESERVES SBI DLV 2.52
[ ] DIV  6/01/92 ®
6/30  6/30 3248 325 FIDELITY CASH RESERVES s8I 1 _3e248e00 )
[ ] NEW BALANCE 1005905448 ®
L )
® . - - SECURITY POSITIONS : i _:m; - : __sr;;af o:s#eaeuc.a ®
SECURITY POSITIONS LONG sHORT [ll CIFFERENCE
FIDELITY CASH ReEserves soifl 32¢al | 32248.00 34248400
HOME DEPOT INC 46000 989355467
SUB NT CONV
65000 6/15/1997 ' . e B
HOME DEPGT INC [ 1432 1004905.00 ]l 2¢v549<33CR
END_OF POSITIONS [J101,603.67 [§100,905.00 - 48CR
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. ARBITRAGE PCRTFOLIO TRANSACTIONS ‘8
=1
. .3
: 220 9/21 Ca 92,000.00CR 592,998 7T7CR 102 319399471CR L I'g
. S ——— —— =
¢ I B R P A
1/01 476,157.24CR 476,157.24CR 15  4,293.22CR |
L 221 1/16 CA 699,059, 93CR 19175,217.17CR 75 52,981.105! L ]
. e e PR B YW -2 5Oy DT 0O~ e 325 g 2T TR~ B8 - 35§59 OSCR !
® 223 6/03 CH 300,000,00 625y21T+17CR 119 44y TZ1eB2CR |
224 9/30 M 150,000.00 475321 T17CR 76 214709+38CR ®
ER 225 12515 C 6084965410 133474793 16 2Ly 709 38CR- -
L] I 1,308,965.10 699,059.93CR 133,747.93 349 159,298.57CR ®
e /o1 417,;103.25CR 417,103.25CR 366 91,762.T2CR L
° 417,103.25CR 366 91,762.T2CR
e — °
e S /01 . 10450144 84CH 104,014 B84CR 64 o Q-;ﬂOi.i’M‘.R
226 3/05 Py 34969202 : . 100,045.82CR 54 35247.39CR L]
227 4£f£23 P 25606.0% BTy 4BYTHLR - AP 24869.95CR
® 228 GIIG PH 2562774 94,812,05CR &6 39 761.40CR
) 229 P 3,929.33 90,8824 T2ZCR 46 24512493CR [ J
S — N T - om-w-——---——-——em ------ —-88y253e4TCR—— 37— —15962480CR.
Py 231 11/12 PH 1,097.03 FEAETrarvas) FSEIEEETS
. 232 12/16 Ca Lo
° I Zzﬂ. 6/16 i".zfﬁziiié‘
o 1/01 . : ST R ;
233 3/05 PW 155053,00 3TT486.TTCR 54 12,252.85CR
e 234 A f 2B P P BTT DO BT 60D ATCR AL .
Py 235 6/16 PH 10,000.40 3574609.07CR 66 145187411CR
236 8/21 PHW 15,049.19 342,559.88CR 46 9y4TL.8TCR L]
S — ) © ¢ 10/06--P¥ 99 P1Be 75 . 3B 2 6L e d IR 3T e T 398 0BLR-
P 238 i1/1z P 49124269 - 328,;516.44CR 50 Fy8T3445CR ®
- — e L 32B8,516444CR 366 T79,111.T4LR
] - I ®
. - - S T —— 3804318475CR—— —— 3809318T5CR 63 . _6yT02+34CK.
® 23% Z_l13 CA ; 15,000.00CR 395,318.,75CR 306 49 5T686CR
- 240 12715 CM 4415165.9% ; 45,847,119 306 49,5T6486CR @
° I EEEEEE——— T oo s e e g
' _ 1701 _ T 6294074e97CR 629,074« 9TCR 252 95y209439CR |
L ] 241 9/09 Ca 100,000.00CR 729,074.97CR %4 199282.64CR ®
e 242 10223 CA 200,000-00CR - 929,074 9TCR 10 39,092.22CR !
L 300,000.00CR 929,07T4.97CR 346 153,554.25!:3 ®
® S yor L i k '1654634.07CR | 165,634.07CR 14 14393.66CR L
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ARBITRAGE PORTFOLIO MANAGEMENT REPORT AS OF 12/31/92 PAGE 18 ® o
g
o i
- account ¢ 1-s00z2-1 || -:7c1 For-THE PERIOO FRON--1/01/92-T0 -12/31/92 S
@ =
e e ENET M ENVES THENT. - i L Oy g OB g BHCR -
CAPITAL ADDITIONS 100,00 00CR
CAPITAL WITHDRAWALS ®
S 13S_WITHORAMN = B —
EXPECTED RATE OF RETURN . 2200 X
EXPECTED RETURN FOR 365 DAYS @
&
BEGINNING CREDIT BALANCE 104,014484CR
ANNUALIZED RETURN FOR CURRENT YEAR . 20.20 % @
E— PROJECTED ANNUALIZED RATE OF RETURN 20026 %
@
account + I I R:Fo«7 FOR THE PERIOD FROM 1/01/92 Ta 12/31/92 @ |
-

INITIAL INVESTMENT

e CAPYTAL ADDITIONS. ) .
2ol el | PROEITS-HITHORAMN |-
PROFITS WITHDRAWN " ”

PROJECTED ANNUALIZED RATE OF RETURN 13,00 X

@ © ¢ 0 0 06 06 60 0 0 0600 0 00 0 06 0 0 O

R — M. 397,005.99¢% -
@
- e e A e B2 BB TTER e -
ANNUALIZED RETURN FOR CURRENT YEAR 19.04 %
PROJECTED ANNUALIZED RATE OF RETURN 19.09 % L
@
BN REFORT FOR THE PERIOD FRON 1/01/92 TO 12/31/92 T ®
INITIAL INVESTMENT . A ‘380,318.75cR
CAPITAL ADDITIDNS 154000¢00CR ®
B L L S i B 70 o
PROFITS WITHORAMN
EXPECTED RATE OF RETURN 15.00 % L
.. EXPECTEDC. RETURN.EDR......349._DAYS — e 5692T9420CR . .
OVER/UNDER EXPECTED RETURN FOR CURRENT YEAR 10,432.01  UNDER
CURRENT EQUITY @
BEGINNING CREDIT BALANCE 380,31B.75CR ®
R - St S ¥
@






