Fund: Highbridge - Financial Trust Ce,

THOL g 5 Diate: V162006 4411600
Date: 3/30:2006 PORTFOLIO APPRAISAL e
Highbridge Capital Management Page: 2of2
A of 0030 2006 LUlser: asanios
Laocal

Deal Pel Purchase Uit Total Lawcal Muarkel Unrealized Pt I¥iviInd
Quantity  Svmbal Symbal Description T¥m  Currencyssets Date Cast Cost Murket Value Conin/Toss GIL Accrual
Credit-suisse First Boston Total 4, B39, W), 54 5 300,631.57 0756812 10,06 83,128, 80
Highbridge - Financial Trust Co. Total 68.03 4,850, D094 B 309,631.57 £07.568.12 0.06 8312880
Total 503 4 HE0, DO, £ H09,631.57 17, 568.12 0.06 #3, 12850

Trade Date Cosh Summary
Oty Account Cost Toal Ciost Market Price Market Value Unrealized Inv,
14066, TO5.94  CSFE - HBFT - USD 1 W 3464, 795,94 1 W} 344, THS 4 (LK)
268.53 CSFB - HBFT - CHF nE13% 21854 0T 21473 =379
91,2208 (CSFR - HBFT - GBP 1.7433 159.024.61 1.ET18 170, T44.95 11, 72034
11793146 C5FR - HEFT = EUR 1.2679 145, 330,60 12684 14%, 39016 5956
SMLETH CSER - HEFT Fulures - USD 100K} =30, 567,90 100K} -3, 56700 (LK)
#,40783 CSFR - HBFT Futures - GBP 18526 15,576.56 1LETI® 15,737.36 1641 800
36,611.6]1  CSFR - HBFT Futares - EUR 1. 398 44,293 87 1.2685 46, 440.00 214613
056 CSFHE SWAP - HBFT - USD (RCLET 0.56 1000 0.56 000
-132.16  CSFBE SWAP - HBFT - GBP 1.T960 -273.28 1L.ETI® -I84.81 -11.53
3.804.599.50 3 H18,67101 14.071.51
Portlolio Sumomary
Al Functional Value
Long Inventory Value 15.543,493.54
Trade Date Cash Inventory Value 3. K18.671.0
Accrued Fived Income Interest Invenbory v 123,288 9%
Acerued Margin Inferest 4,046, 72
Accrued Marsin Interest Unrealized FX Va -1.78
Accrued Dividends =41,320,03
Short Inventory Value =17, 233,861 98
12,214.516.44
Eantry Dl A Visnad Pertfedio Manager - Sq Server VPASGI28
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