TFund: Highbridge - Financial Trust Co. REALIFED GAIN/LOSS REPORT

. ] Bk “
Date: 17020046 1 300 20046 Highbridge Capital Management Date: TVl 4232000
High bridge - Financial Trist Co. Page: 14af 17
11/ 2006 b 830 K06 Lser: Esaning
CURRENCY:  USDOLLAR
BROKER: CHREDIT-SUISSE FIRST BOSTON
Opening Transaction Clising Transaction Realiced P&L
Trade Trs. Lascal Funclivnal Trade Trx. Laocal Funclional Funclional Funclisdial Fursctiomal
Oty _Trx. Num Tiais T Proceods  FX Rate Prowevds Tra. Num __ Tafe Tvpe Prowreis FX Rale Proceeds Loxal Tradine % Testul
BJE 115553312 081106 SHT I8, 21082 10D IEZILED 1410485] ORI906 VS «23,193,57 1.0M10H0 «23,193,57 5017.25 5017.25 0.0} 5,017.25
39T 1umsazs 01506 SHT 1125687  1L.OODOD 1125687 14104851 001906 vy -10.B58.31 100000 -10LB58.31 398.56 398,56 0.0} 398.56
I8 0G0 925.950,19 925.950.19 -R11,645.91 -H21.645,91 104,304, 28 P4, 304, 28 0,00 104, 304,28
SECURITY  PPLN - Pp & L Resources Ine
4,840 12381465 05/ HVDE SHT 13406239 1OCHE) 134,062.3% 13244864 I006  CVE =140, 716,22 10100 <144, 716,22 5,653,83 565383 [LX1L1] 6,653.83
1LE00 12581465 OS5/ 2005 SET ABRSTHT 1O A0RSTO1 13256650  OX06 VS <51, 480, 36 10K -51 480,36 -1,622.45 -1.4:22.45 0,40} -1,622.45
13300 12581465 052005 51T 6509228 1.OCD) GROGLZE jam0s1os  MIT0G Oy =, 522,12 10000 =3,922.12 =1.829.84 =1.829.84 0.0 -1,B29.84
47R | 2581465  OSHVDE ST 13, 240005 1,000 13,240005 13560364 051206 CVS 14,0300, 50 1.0K10H) ~14,030, 50 ~T91,45 =T, 45 0,08} ST, 45
TOU | 25R1465 052008 sHT 15 38519 1. CHOMy 1938919 jasas97n 051806 Cys =M 527 TR 1 R -4 52778 -1.138.5% -1,138. 5% [ 1] -1, 138,59
1930 12581465 05/ 20008 5HT S0I2T4 LOOOD 5401274 13577002 01T CVs ~56,427.34 100000 -36,427.34 <2 A14.60 =2 Al4.60 0.0 -2 Al4.60
12,118 335,654, 56 335,654 56 -350, 104.32 -350,104.32 -14,449.76 -14,449.76 0,100 -14,449. 76
SECURITY  RPAMM - Bpm Inc/ohio
1,250 12485135 072205 SHT 2364900 10NN 2364901 13mRIT0 022406 CVS =22 314,50 1.AKIH) =22.314,50 1,334.51 1.334.51 (i) 1,334.51
TOO 2485135 OT/ZY08 SHT 13, 24344 10000 132434 e 030306 vs 1264347 10100 -12.643.47 599,97 599,97 (X1 1] 59997
1,290 | 2485135 0T ZX05 SHT M4 A40578 10000 4405 TR 13125685 030606 OV =23, 209, 55 1 AWI0HD =23, 008,55 1,196,723 1,196,723 LX) 1,196,23
TI0 2403963 OTVIR05 spT 13, 24095 1O 1324005 13)25685 030606 Vs S12,T74.25 1K1 S12.774.25 466,70 466,70 0.0} 46670
2R00 12493963 072608 SHT 5221781 LODDD 2 2ITEL 13s7emer  DRITI0G Vs -31.935.24 1000H0 -51.935.24 282.57 28257 0.0 282587
27000 1 2493963 0T/ 2605 SHT 50,352.89  L.ODDD 5035189 13503468 OFI20G6 VS =50,145.21 10000 =50,145.21 207.68 207.68 0.0 207.68
5000 2493963 072605 SET 93, 246,09 100K 9324600 11687349 01306 CVS ), 552, 50 1.0K10H) ), 552, 50 2.693,59 24693,59 0.0} 2,693,59
1,000 12493963 07T/ 2608 sHT 1864922 L0000 1864922 13005278 071706 Cvs -17.797.25 100100 -17.797.25 B51.97 B51.97 0.0} B51.97
2,500 1 2493963 0T/ B05 SHT 4662305 100 4662305 13g12008  OTOR0G Oy =44, 0613, 75 1AKICHD =443, 75 261930 261930 LR 11] 2,619.30
17,950 335.628.24 335,628.24 31537572 32537572 10,252,512 10,152.52 .00 10,252.52
SECURITY SV - Supervalu Ine
TAOD 12287200 052408 sHT M2 6585 L0000 24220585 133270 020306 OV 21830036 100100 =228.300.36 13.965.49 13.965.49 0.0} 1396549
4,000 1 2287209 052408 SHT 13095451 LOO0D 13095451 13211896 033006 CV§ =124,285. 56 10000 =124,285.56 6,668,935 6,668,935 0.0 6,668,935
3540 1 22RT209 052408 ST 11580475 1,000 11580478 13256662 41206 Vs =104,161,31 1.W10H0 =104,161,31 11,733.44 11,733.44 010 11,733.44
950 p22RT200 05/ 240038 spT JL100.T0 1000 ILIOLTO p3g4z343  OTDG0G  puy -XT81138 10000 -21.911.3% 3,190.32 3,190.32 0.0 3,190.32
370 12467468 OT180F SHT 1242593 10D 1242593 13842343 072806 ALY 10,870, 75 1LAKICHD 10,870, 75 1,555.1%8 1,555.18 0.0 155518
IR0 12514484 0201058 sHT 13,4795 [ RUCE] 134799 13842343 073606 BUY =11,16:4.55 1 MM =11,164.55 231538 231538 (LK1 1 231538
2260 12514484 0200% 51T ROITOS 10000 BOITOON4 pagdR06d  OTITO0G BUY =GLATR.92 106100 6267892 17.491.22 17.491.22 0.0} 17,491.22
1,490 12526216 OR030F SHT SRIRA0E LOGDD 33204 1apds0ed 072706 BUTY -41.323.72 10000 -41,323.72 11.9%461.23 11.961.23 0.0 11,9123
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