Statement of Account
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Confidential Treatment Requested by JPMorgan Chase

INV REP
208T

TRADING ACTIVITY FOR THE MONTH

DESCRIPTION

MARE TO MAREET
AMERICAN FIHL GROUP INC
OFFEHORE BRRRARNGING FLIP
TQ 736FY0 FROM T46FY0
MARK TO MARKET
FUNDS RECEIVED BY WIRE
CSFBGEZL
MARE TO MAREET
C5X CORFORATICH
QOFFEHORE ARRANGING FLIP
TS 736FY0 FROM T7T46FY0
MAREK TO MARKET
COMEECQ INC CWVT
03.5000 0%9/30/2035
CONVERSION RECEIVE
SUPERVALO INC
CLOSE SHORT WVE BOX
CONSECO INC CVT 1444
03.5000 09%/30/2035
CONVERSION DELIVER
MARE T2 MAREET
SUPERVALD INC
CLOSE SHORT W35 BOX
CENTERPOINT EMERGY INC
OFFSHORE ARRANGING FLIP
T3 T36FY0 FROM T4&6FYO0
MARE TO MAREET
MARE TO MAREET
MARE TO MARKET
MARE TO MARKET
MARE TO MARKET
CONSECO INC CVT
03,5000 0953072035
CLOSE SHORT W& BOX

CREDIT SUISSE SECURITIES(USA)LLC
ELEVEN MADISON AVENUE
NEW YORK, NY 10010-3629

TAMPARYER ID.
UNDISCLOSED

FRICE

ETATEMENT FERICD
08/01/08 TO QBS3L/0E

DEBIT

172,599.56

6l,763.48

338, 890.30

108, 846.43

22, 341.61
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CREDIT

26,86209.17

60,763.48
B61,590.81

26,526.31

338,890.30

34,612.06

108,846.43
22,341.61

Bd2,023.17
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