Date: /2006 to 302006 DETAIL TRIAL BALANCE Date: 1016200 4:40:16PM

Fund: Highbridge - Financial Trust Co. Trade Diate Cash Papge: lof s

Acecount Cirowp: Trade Date Cash WI006 1o B30 2006 User:  asandos

Detail Level: Lo
Joumal Pos Event  Trx
Dhate Fund  Clr. Brkr.  Clr. Frkr, Account Agcount Dir symibal Trx. Num, Related Trx, Mum  Description Type  Type Oty Diehit Credit Halance
Beginning Balance

(/31 106 Beginning Balance 1,961, 01495 [ 196100495 [
Tramsaction

010G HBFT  CSFB C8FB - HBFT L 14081957 MRI-PAY of 837352 MBI PAY 0 37302 1,952,641 03 DR

Remarks: Event:Total of the following postings on % 5046
Posst Credin Interest: 16,481,71
Post Debit Interest: 100, 358,14
Ierest Charge Rebates: -53.41
Imerest Credil Rebates: 10,95
Tmierest Credit Bebates: 75,544, 87

0106 HRFT  CSF5 CSFB - HBFT I TAOF30E CTE PAY 0 5, 802,00 1,943 83003 DR
Remarks: EvenixCLOSE
0106 HRFT — CSFB CSFB - HBFT Futures L 140EX399 CTF  REC 0 6,802,00 1,952,641.03 DR
Remarks: Event-0PEN
LG HRFT  CSFR CSFI = HIFT Futures L 140859458 INT-REC of 30,63 INT REC 0 63 1,952,67166 DR
0106 HRFT — CSFB C5FB - HEFT Futures I T40ER50 INT-REC of 75,32 INT REC 0 7532 195174608 DR
0106 HAFT — CSFE C8FR - HRFT Futures L 14094809 INT-PAY of -640.34 INT  PAY 0 60134 195210664 DR
Remarks: Fvent- 350,080
290,34
Irvierest in CSFB HEFT Faiures
0106 HRFT  CSFB CHFT - HRFT 5 CHEL.O 13986860 TRI-SHT -3742 a1 37.191% TR SHT -3, 742 139.149.74 209125638 DR
Remarks: Eventr EDGE*EDGEfixFG1 Blocks EDGE*EDGEfixFGI
0106 HRFT  CSFB CAFB - HRFT & CRRL.O 13986860 TRI-SHT 3742 ot 37.191% TR  SHT 3,742 139,149.74 195210664 DR
Remarks: Eventr EDGE*EDGEfix TG Mocks EDGE*EDGEfix TG
e HAFT  CSFB CHFB - HBFT & CMPN 14004551 TRD=SHT =1 1000 a1 14,4344 TR SHT -1, 0Hp 158,721.32 LIN0827.9%6 DR
Remarks: Evenisr EDGE*EDGERw TG Mocks EDGE*EDGERFGI
0106 HRFT  CSFB CSFB - HBFT 8 CHPN 1400056 TRD-SHT -4102 at 14.4822 TRD  SHT 4,102 59,381.59 2IT0,209.55 DR
Remarks: Eventr EDGE*EDGEfix/FG1 Blocks EDGE*EDGEfixFGI
B0L06  HRFT  CSFB CHFB - HEFT Futures L FVla 14000193 TRO-BLUY 28 at 1050313 TRD  BUY g 70,56 21T DR
e HRFT  CSFB CHF - HBFT Futures L FVvla T400HN 93 TRD=BUY =24 an 1050313 TRIY B =28 7056 217020955 R
#OLN6  HRFT  CSFB CSFB - HBFT Futures L FVvl& 14000193 TRO-BLUTY 28 at 1050313 TRD  BUY 8 70,56 ZITO 13859 DR
0106 HAFT  CSFR CSF - HBFT Futures g Fvin 14000194 TRD-SHT =28 at 105, 1054 TRD  SHT <28 70,56 2ITOL0GEA3 DR
0106 HRFT  CSFB CSFT - HBFT Futures 5 FVin TAEHHN 54 TRI-SHT -28 at 105, 10094 TR SHT 28 7056 2,169,997 8T DR
0106 HRFT  CSFB C'SFB - HBFT Futures S Fvin 1IN 54 TRO-SHT 28 at 1051044 TRD  SHT 8 T 56 LITO 06843 DR
EOL0e  HAFT  CSFE CHFR = HRFT L HOC 2 921 13995861 TRI-RLTY of -7H1516.20 CPH  REC e B, 000,00 2176,06843 DR
0106 HRFT  CSFB CSFB - HBFT L HOC 2 a2 13905662 TRO-BLUY of -131 235000 CPY REC 1,000 10, E1000, 001 218606843 DR
(0106 HRAFT — CSFB CSFB - HBFT L LNS 4.5 135 14 13995838 TRO-BLTY of 49750000 CPY  REC 50 11, 250,00 219731843 DR
LR HBFT C"8SFH {"8SFH - HRFT Fulures 5 s 14005573 TRISHT of 622968.75 IR VS 6 THETE 2190,09068 1
Remarks: Event>:CLOSE
a6 HRAFT — CSFB CSFB - HBFT Futures 5 FVU6 14005573 TRD-SHT of 62296875 TRD CVS [ T.2ETS 2,182,88093 DR
Bemarks: Evenm:2CLOSE
LR R HBFT CSFR CSFH - HAFT Fulures 5 VG 14005573 TRIMSHT of 622968, 75 TRD VR ] T.218.7% 219009968 DR
Remarks: Event-=CLOSE
0406 HRFT  CSFB CSFB - HBFT Futures & FVvl 14005573 TRO-SHT of 62296875 TRD  CVS 3 T.2ETS LISLEE003 DR
Remarks: Event>:CLOSE
a6 HRFT — CSFB CSFB - HBFT Futures 5 FVUG 14005575 TRDSHT of 62296875 TRD CVS [ T.28T5 217566218 DR
Remarks: Fvent:ULOSE
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