REALIFED GAIN/LOSS REPORT

Highbridge Capital Management Dute: DL LIARAIAM
Highbiridge - Financial Trust Co, Fage: 4af 7
11/ 2006 b B30 K06 Lser: FeETin
CURRENCY:  USDOLLAR
BROKER: CREDIT-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
SECURITY TYPE:  BOND
SECURITY  AMLN L5 411 - Amyvlin Pharm 2.5% 4152011 144a
-500 1 2584752 02/X08 pUY S0, 2300 1000 -S40, 230000 13112671 030106 SEL 05, B9 () 100040 GG, B9, () 136,665 00 156,663 00 0.0 156,665.00
=500 | 2599520 0X010E By SR TTONM  LOC =544 TTOUMY 13112671 030106 SEL GG, B, () 10000 GG, BDS, () 152,125.00 152,125.00 0,00 152,125.00
=1, bk = 1, KRS A0, 04 =1, 0ES (MY (5} 1,393, T4 00 1,393, 790,04 308, 794000 I, T 00 LRI JIE, THLOD
SECURITY H 375 823 1444 - BARNES GROUP INC 3.78% 8112
B 12409158 aTET0d puy 000K 10000 000000 13074760 OM1A06  sEL 0,705 06 10000 9.705.06 TOS. 0 TOS. 06 0.00 T05.06
-8 12499071 072108 BUY HE6T 10D -B246.67 13074760 021606 SEL 862672 1000 8,626,72 IR0.05 IR0.05 0,0} 3R0.05
A7 17.246.67 AT7,246.67 18351.78 18.331.78% 1085.11 1,085.11 LKL LOH5.11
SECURITY OVTX 328 813 - Cv Therspewtics 3,28 8/16/2013
-5 12411068 06/ X0 puy S5 XTRAZ LODDD S5 2TRAY 3005151 OLMV0G SEL 594900 10000 594900 670,88 GTO.HE 0.0} GT0.RE
=10 12411072 06/ HVDE By =L F50000 )OO SIEHLIMY 3015153 OLOMNODG gEL 11, 85, W LU 11,858, (W) 1,348, (K0 1,348, 0xp 0.0y 1,348,00
15 -15,528.13 1552813 17.847.00 17 447,00 101888 101888 000 214888
SECURITY DIS 2123 423 - Disney 2 125% 471572023
1,000 12357536 061408 BLUY LOTA00UG 000D -LO0T3040000 13042146 020706 SEL 1,056, 398, (0 1000H0 1,056,398, (0 =166 2,00 =160 2. ) K1) =16,64 2,00
-1, -1,07 3,040, 00 - 1,073,040, () 1,056, 398,00 1,056, 398,00 - 16,642, 00 16,642,080 0,00 -16,642.00
SECURITY WYE FLT 1724 - WY ETH CORP FLLT 1/152024
=2, 000 12560477 0R160F pLUY =LO5T, 500,00 10000 -LOST, 50000 13047334 020806 SEL 20 0, (h JELEN 20 O, () 32,5000, () 32, 5000, 0} 0.0y 32,500,00
B 1] -1 5T 500,00 -1 AT S0 2,0 00, ) 2 e 00, 0 32 500,00 32,500,040 LKL 32 50000
SECURITY TYPE:  FUTURE
SECURITY  FVHG - UST 5 YEAR T-NOTE FUT MARCH 06
& 12T 120008 5L G30,9H43T 100 G36,904.3T 13116841 U006 @pUY -G HL KT 50 10WI0HD ~GHL KT, 50 6, 790,87 6, 76,87 [X11] 6, 796,87
1 b T 120108 SEL LGOR G299 1000 LA9EGEM.5 13106843 030106 BUY =1, R0, 3040, () 10000 =1 680, 500,00 18.124.99 18,124. 90 0.0 18,124.99
1 12806708 120105 SEL 106, 16406 1OC 10616406 131168458 0300106 BLY =105,031.25 10000 =105,031.25 1,132.81 1,132.81 000 1,132.81
3 | 2HOGRD0 120005 gL R AD219 1O TNRAVZIY 13116847 U016 pUY «31 5003, 75 1.AKI0H «315.003,75 3,39%.44 3.398,44 0.0} 3,39%.44
1 12806802 12008 SEL 105, 1 G006 1000 10616806 13116849 O30106  @UY -105.031.25 1.0K00H1 -108,031.25 1.132.81 1.132.81 0.0} 1,132.81
I 1 2R9GR04 12010E 5ELL 21232802 1000 JITAINAT 13116851 DIOL0G gL 210,062, 50 1,000 = 210,067, 50 165,62 LI65.62 0,0} 226562
& | ZRGRDG 1200108 5EL 636, 90437 100D G36,904.3T (3116851 030106 @Y -G 1BT. 50 1WI0HD -G 1ET. 50 6, 796,87 6, TG 0T (K1) 6, 796,87
I 1 2eiag0R 120108 $EL 21232812 LOODD TILAD 13116858 030L06  BUY 210,062, 50 10000 =X0062. 30 226562 226562 0.0 226562
1 12896210 12010%F SEL 106, 16406 1000 10616406 13116857 030106 BLY =105,031.25 10000 =105,031.25 1.132.81 1.132.81 0,00 113281
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