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8/31/92 1-20009-1~-0

® ® |,
o 8/31/92 1-20009-1-0 1 @ g
oL
. L
8705 B 30000105 STAPLES INC 156 1/2 | 4973233
SUB DEB CONV CREDIT ®
7.000.._6/01/2015. T o
8/03  8/03 5109 777 FIDELITY CASH RESERVES SBI 1 . 5,109.00 .
T/29 BSOS 3000 10% STAPLES INC 156 1/2 4973233
‘ ® SUB DEB CONV ®
T.000 600172015 — e
7/30 8/06 100 106 STAPLES INC 32 3/4 34275400
7/30__B/06 : 50 107 STAPLES INC 32 s5/8 1,631.25 ®
B8/14 8/16 . T CHECK_ HARLEY . O~ T Y, P W S O
8/03 8/20 FIDELITY CASH RESERVES SBI DIV 1.46
DIV B/03/92 ®
g/11 _B/31 >aa 989 FIOFLITY CASH BESERUES <RY 1 208,00 ) R
7730 8/06 | 100f106 starLes 1nc | 32 34| 3,275.00f 0000 eoen ¢
T7/30 8706 ' 107 STAPLES INC g 32 5/3 14631428 ®
(3 | SECURITY POSITIONS LONG SHORT pifrerence @
® o
__FIDELITY CASH RESERVES SBY 288 . . . _ . . 288400 . .. _____288400
STAPLES INC 3000 4,732.33
® SUB DEB CONV ®
L1000  &LOLF201S Y A S S S . S P U L N
® STAPLES INC 150 49906425 1T3.92cR
. S — -.END OF _POSITIONS . R 5902033 i 5906225 e — 1141
[ ®
® L
-
SECURITY POSITIONS ll  LoNG [l SHORT Wl DIFFERENCE
STAPLES INC 3060 o | 4,732.33 80 @ 2B
SUB DEB CONV ' 3 R
- A=000 mz.ﬂlﬁ___._______ DU N U I - : - .
STAPLES INC 49906425 173.92CR

L T
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9/30/92 — 1-20009-1~-0
9/30/92 1-20009-1-0 1 o o
. w
. [Te]
e
® ® N=
_ __DEBIT ) CREDIT e
BALANCE FORWARD &y 9067 ®
suz_m] cascx..sma.es l PW_ | 173.92 .
F7IT K . [ ]
. eaT w.cu e __288 T3B_FIDELITY CASH RESERVES SBI _ . - 288.00
i 917 9/22 FIDELITY CASH RESERVES SBI 44
® - nIN_9/17/92 o
o N9s22 at22 ﬂiEl:lL.S.‘l‘.-\E_LES_.__ _PW_____ I13.92 : : ]
i 91T 9S24 2000 16 0 BA NEMF INC 226 172 HFSTIa 30
[ : sua DEB CO e
e 84250 6!15!2010 i
f 9/18 9725 156 17 NBD BANCORP INC 29 /2 4+602.00
[ B 9/25 9725 NBD BANCORP INC JRNL 29.08 Y
e FRACTIOMAL SHARES _ S I
.; { 9/30 9730 445 2 FIDELITY CASH RESERVES SBI L 445.00
3 . NEM.BALANGE | 49631495 o
®: ™9
o ®
e SECURITY POSITIONS . /. LONG __ SHORT DIFFERENCE
1 s
L '
17 FIDELITY CASH RESERVES SBL 445 AR ™ T . |+ B ’ 445.00
o nan BANCORP INC 2000 / 49575438 °

MSB_ BANCCIR!’ IHC 49575 033

[are ke s« VS PR SER P G T

8.250 6/15/2010

NBD BANCORP INC 4+631.08 55.TOCR

R : securtTy_postrrons |/ tone | swort Qorerenence
FIDELITY CASH. uesenwes ssr, B _ TAkS00 @ . 4%5.00

END OF msnmns " E,030.35 [l §.831.08 1 <OTCR
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® ARBITRAGE PORTFOLIO TRANSACTIONS @ i
|2
- 4439 sfz1 Pu 9,901,457 422,949459CR 4T 9,776438CR ® i3
- e A TF QTP By 8P TP 418,129+82CR 36— T;402.95CR =
4441 8/12 PH 105460450 407,669232CR 49 9,824.16CR
e 4452 9/30 PY 13,174.01 : 394,495.31CR 61 11,834.86CR [ ]
R L&E4T - 11/30pM A,ﬂLi 5& - ____;39.755].,15:1,_.32__,__.____..-. 6¢l30.65CR - .
LB 200,000.00CR 389,551, T5CR 366 724691, 73CR @
® 1/01 : 4115005.19CR - 411,005.19CR 33 64670441CR @
4 FrvY 2/03-Ch -d;ma- OOCR. 4614005«19CR 7 -~ -1g58F+0TCR
® 4445 2/10 P 10,985.22 450,019.97CR 49 10,8444 74CR
3/30 PW 99116426 460,903,71CR 52 114275,57CR L]
% 44T 521 PW 109123439 430,780,32CR 4T 9.95T ,3BCR
° 4448 7/07 PH 44212005 426,56822TCR 36 74552436CR
. 4449 8/12 PW 12,372.50 4144195.7TCR 49 959814 44CR ]
£ 4450 /30 P 13445201 R RS ! 50 SIS P ——— -, T ST
° 4451 11/30 PH 55064.03 395,699.73CR 32 69227441CR ®
: 504000,00CR e B95 699, T3CR— 366 THyllBL6ICR
@ i __ : @
T 1401 162463098CR——— . —— 16256300880k — 16— 1,564.10CR.
4452 1/17 PH 3,267.00 1594383.98CR 60 5y 748428CR
L2 4453 3/11 PH 49948,91 154,435.,07CR 3 278.49CR ®
PN 4454 3/20-CA e 204000400CR— . 1764435,07CR_.32_. . 3,355,25CR
Py 4455 4/21 PH 34067435 1714387.72CR 29 2,987, 58CK
) 4456 S/20 CA : 45421.85CR 175,809.,57¢R 9 951,10CR ®
i PP SRSy PP S —— Y Y S T - ! L oy 6RO RBER
% 4458 7/13 P 3,282,25 168,293.32CR 4y653.36CR
®: 4459 8/28 PH 54249483 163,043.49CR 3,822.17CR ]
e A460-— 10/06 PW— 97, [ 1574445451CR - 3S01.66CR. ..
o 4461 11/12 PM ; 24336439 ; 155,109.12CR 24330.87CR .
i | 4462 12/07 cA R 1750004 00CR 172,109.12CR 2,586434CR e
®  owon .2 I s x vzl s pgmm.. iz D v rwn s
~ | 44690 9722 PHl1iT3.92
® %463 1/21 PH © 95462 . ’ I b RIS ¢ & ’- N
T ST 2 = S—
. 4,689.27CR &1 115.57CR
‘ B 31 _BS.T2CR__.
44509.7TTCR 39 105.72CR
o 49335,85CR 42 109446CR
- —#92B0415CR . 38 . . .. 9. THCR.
. .' 4y175435CR 21 52.T1CR
. . v o g 1752 35CR 366 o 190234 44CR .
. 28793T5¢5FCR . Z879375e59CR_ 366 . 635222463CA
287,375.59CR 366 634222.63CR
1284734224CR L 138,734.26CR 63 5,253.7T1CR
-~
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® ARBITRAGE PORTFOLIO MANAGEMENT REPORT AS OF 12/31/92 PAGE 281 L B E
- ® Fo
—account—« [ I <:-crt FOR THE -PERLOD-FAOM— 1/0L/92-T0-L2/BLIF2— — oo S
S 1Y £ 3 V. 1717718 713 4 e e 1629630 e FBCR e
CAPLITAL ADDITIONS 41y%421.85CR
. CAPITAL WITHDRAMWALS - L
: O — 31494371 S
EXPECTED RATE OF RETURN 22.00 % ¥
e EXPECTED RETURN FOR 366 DAYS 365420418CR @
e OVERIUNDER -EXPECTED RETURN FROR CURRENT VEAR — — e 8,519, 79  OVER -
CURRENT EQUITY 2144 049609CR
® @

h T BEGINNING CREDIT BALANCE 162,630,98CR o T !

L ANNUALTZED RETURN FOR CURRENT YEAR 2533 % ® b
e e PROSECFED— ANNUALTZED- RATE - OF RETURN—— — S S —

® P

® ACCOUNT &  1-20009-1 _ REPORT FOR THE PERIOD FROM 1/01/92 T0O 12/31/92 ®

[ INITIAL INVESTMENT 59097+43CR @

R T 7YYL — - —

CAPITAL WITHDRAWALS ¥
® PROFITS WITHDRAWN 922,08 ®
e EXPECTED RATE_DF RETURN 22.00.% - — B
EXPECTED REYURN FOR 386 DAYS 19023 44CR
L] OVER/UNDER EXPECTED RETURN FOR CURRENT YEAR 1l4.42 UNDER ]
R — CURRENT-EQUETY R e By OBG e BTCR o %
® B |

.. BEGINNING-CREDIT-BALA] — T — . . m— — m—

: ANNUALIZED RETURN FORJ - S . vt e T . : I . ; - . . . : )
: HESLT pPROFITS WITHDORAWN | 922.08
. . . . - . - - . . . . . - . . N
Py ‘. AC“CB _ _ REPORT FOR THE PERIOC FROM 1/01/92 TD 12/31’92 . @

‘ xnn INVESTMENT N o 2874375.59CR i
Lo CAPITAL ADDITIONS ®

N B CAPLTAL NITHDRAMALS. S R S L L) I o B P

: PROFITS WIVHDRAWN
L EXPECTED RATE OF RETURN 22.00 k4 ®

v e NP ECTED - RETURN. FOR. 366 DAYS — e B39 22Z063CR
OVER/UNDER EXPECTED RETURN FOR CURRENT \’EAR 164105.50 UNDER
® CURRENT EQUITY 334,492.72CR -]
® BEGINNING CREDIT BALANCE 2874375,59CR ®

S — e ANNUALTL T _YEAR 156,39 % ———————

. . ; PROJECTED ANNUALIZED RATE OF RETURN 1€.43 T .
h.- o -






