Statement of Account
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INCOME ACTIVITY FOR THE MONTH

TY PE DATE TRAMSACTION DESCRIPTION DEBIT REDLT

01 08/01/05 INTEREST DEBIT INT & AVG
e
|

71 BB
. OM SHORT EALES 2,382.08
MONTH OF

CREDIT

01 D8 01/ 05 INTEREST

PORTEGLIO

TY FE LONG OR DESCRIFTICH FRICE MAREET ESTIMATEDR -URRENT
SHORTI[ 3] VALUE ANMNUAL INCOME YIELD %

EQUITIES

[ED] 18,713 [E) DEUTSCHE POSTBANK AG 44 .750010 837,406 -
03 108, 356 [5) DEUTSCHE POST AG 20,4 7000 2, 218,047 -

OTHER ARESIETE

0] 3,000,000 KREDITANSTALT FUER WIEDERAUFBALU 10%.58150 3,287,457 .00 15,000 .00 . d5E
BOMT 1. BOO0 02 0352000
01 SO0, D00 DEUT SCHE POSTBANK AG OWT 121 .86554 1,0%6,793.46 23,850 .01 2.175

L .
L ES00 / F o

TOTAL PRICED PORTFOLIQ 1,328,7%6.3% 38,850,010 Z.924

CREDIT FIRST CREDIT SUISSE FIRST BOSTON LLC TEL: 212-325-2000

ELEVEN MADISON AVENLUE FAX: 212-538-5540

SUISSE BOSTON NEW YORK, NY 10010-3629

Confidential Treatment Requested by JPMorgan Chase JPM-SDNY-00081777
EFTA01582260



