INV REP ACCOUNT TAXFAYER ID. SETATEMENT PERIOD FAGE
Statement of Account ONDISCLOSED 08/01/06 To 08/31/06 12 oF 18
#*% ALL AMOUNTS IN US DOLLAR ***
TRADING ACTIVITY FOR THE MONTH
TYFE DATE TRANSACTION QUANTITY DESCRIPTION FRICE DEEIT CREDIT
03 08/14 MRED/MARKET MARE TO MARKET 642,023.17
03 0OBfld JOURNAL 175,000 CONSECO INC CVT
03,5000 05/30/2035
CLOSE SHORT VS BOX
03 O0B/14 JOURNAL 80O EDD CORPORATION 17,596.56
OFFSHORE ARERANGING FLIF
TO T36FYD FROM T4&6FY0
01 08/15%5 MERED/MARKET MAREK TO MAREET 152,629,686
01 OB/15 JOURHAL 775,000 CONSECO INC CVT 831,601.01
03.5000 09/30/2035
QFFSHORE ARRANGING FLIP
T3 T36FY0 FRCM T46FY%0
01 0BS15 JOURNAL -775,000 CONEECO INC CVT 1444 B31,801.01
03.5000 09/730/2035
OFFSHORE ARBANGING FLIP
T T36FY0 FROM T46FY0
03 0B/15 MRED/MARKET MARK TO MARKET 152,629, 66
01 08/16 MRED/MARKET MARK TC MARKET 388,511.2%
01 OBfle WIRED FUNDS PAID BY WIERE 12,081.00
WIRE TO CITIBANEK FUT MEM
01 08/16 JOURMAL =775,000 CONSECO INC CVT B3l,601.01
03.5000 05/30/2035
OFFSHORE ARRANGING FLIP
TS T36FY0 FROM T46FY0
01 Od8/le JOURMNAL 175,000 CONSECO INC CVT 144A 831,601.01
03.5000 0973072035
QOFFSHORE ARRANGING FLIP
TS 736FY0 FROM TdeFYO0
03 0OB/le MBED/MAREET MARK TO MARREET 3g8,511.25
03 08/l JOURNAL 280 CSX CORPORATION 16,508.359
QFFSHORE ARRANGING FLIP
TS T36FY0 FROM T46FY0
01 0B/17 MRED/MAREKET MAREK TO MAREET 16,988.32
01 0B/17 WIRED FUNDS PBAID BY WIRE 10,770.00
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