Tund: Tighbridge - Financial Trusi Co. REALIFED GAIN/LOSS REPORT
3 Date: 11606 4:23:20PM
Diate: 11 20086 o B 300 20046 Highbridge Capital Management
Highbirbdge - Financial Triast Ca. Page: 50f17
110 20065 b 5 0 NG LUser: asaiiog
CURRENCY:  BRITISH POUND
BROKER: CREDIT-SUISSE FIRST BOSTON
Opening Transaction Closing Transaclion Realiced P&
Trade Trs. Lascal Funclioaal Trade Trx. Laocal Funclional Funclional Funclisdial Fursctiomal
Oty _Trx. Num Tiais T Proceods  FX Rate Prowevds Tra. Num __ Tafe Tvpe Prowveeils FX Rale Proceeds Loxal Tradine % Testul
232,035 11130541 022306 SIT ET3,610.78 0573  1,522923.74 13365535 O32H06 VS B0 174, 58 05722 -1,5589,119.69 <18, 562,80 «32.439.42 0.0 32,439,427
244,035 13265536 O3 ZR06 SHT QIRI1458  osTn2 L6392 T31.64 13215627 033006 vy 949 2. 15 5732 163600460 -10.981.57 1915790 0.0} -19,157.90
1,065 370 2,911 850,97 5073655 54 4,040 303,01 -TNT4 055, 26 -71.302.80 -124.916.95 -0,02 -124,916.95
Total for HEFT-GBP.CSF R34 543 86 -1,451,946.22 26,496, 53 26,037.48 -6, 150,65 -11072.23 -0,02 -11,072.25
Tuolal for HEFT-GR: EETERER ] -1 A51,946.12 26,496 55 2603748 -6, 150,65 1107123 0.0 -11,072.25

Copyright {ch 2002-2003 Integraied Business Svstems, Inc.

Confidential Treatment Requested by JPMorgan Chase

Viswal Porgfolic Manager - Sql Server VPAMO0128

JPM-SDMNY-00081277

EFTA01581829



