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CREDIT SUISSE

Confidential Treatment Requested by JPMorgan Chase

INV REP ACCOUNT
2009
US DOLLAR +**
PORTFOLIO
oR DESCRIPTION FRICE
ORT(5)
GENERAL MTRS CORP CV C 33 16.52%00
06.2500 0771572033
HCC INS HLDGS INC NT CVT 151.50000
02.0000 08/01/72021
MASCO CORF CVT 45.75000
07/20/2031
FPPL ENERGY SUPPLY LLC CVT 127.00000
02.6250 05/15/2023
RPM INTL INC SR NT CV 33 53.62500
01.38%0 05/13/2033
SUPERVALU INC SR CWVT BOND 33.50000
1L/02/2031
TJIX CO8 INWNC CORV 83.12500
0271372021
UNISCUORCE EMNERGY CORP CVT 144A 98.50000
04.5000 0370172035
VALASSIS COMMUNWICATIONS INC SR 62.37500
HT CV1. 01.0843 05/22/2033
VORNADO RLTY L P SE 107.37500
LEB EXC 03.8750 04/15/2025
TOTAL PRICED PORTFOLIO
st page for securities ratings discleosure letter.
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CREDIT SUISSE SECURITIES (USA)LLC
ELEVEN MADISON AVENUE
NEW YORK, NY 10010-3629

TAXPAYER ID.
UNDISCLOSED

MARREET

VALUE
4,132,250,
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3,810,000.

1,340,000.
2,493,750,
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492,138,
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EETIMATED CURERENT
ANMUAL INCOME YIELD &
300, 500.00 9.450
32,000.00 1.320
T8,750.00 2.087
53,1%E.70C 2.580
22,500.00 4.568
B,552.76 1.738
T7,500.00 3.609
348, 662.18 2.645
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