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EQUITIES

AMERICAN FINL GROUP INC

*C330 RATING :NEUTEAL

INDEPEMDENT RATING:
PROVIDER:Standard & Poor's

CBEL GROUF INC
*CE50 RATING :NOT RATED
INDEFENDENT RATING:3 STRR - Hold
PROVIDER:Standard & Poor's

CMS ENERGY CORP

CE8X CORPORATION
*C550 RATING :OUTFERFORM
INDEPENDENT RATING:3 S5TAR - Hold
PROVIDER:S5tandard & Poor's
CELGENE CORPORATION

CENTERPOINT ENERGY INC
*CE50 RATING :HEUTRAL
INDEFPENDENT RATING:3 S5TAR = Hold
PROVIDER:Standard & Poor's

EDO CORFPORATION
*C550 RATING :HEUTRAL
INDEPENDENT RATING:3 STAR - Heold
FPROVIDER:S5tandard & Poor's

HCC INSURANCE HOLDINGS IMC

MASCO CORP

*C550 RATING : UNDERFERFORM
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INDEPENDENT RATING:4 STAR - Accumulate

FROVIDER:S5tandard & Poor's
FFL CORP

RFM INCORFORATED

ONISQURCE ENERGY CORP HLDG CO
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CREDIT SUISSE SECURITIES(USA)LLC

ELEVEN MADISON AVENUE
NEW YORK, NY 10010-3629

Confidential Treatment Requested by JPMorgan Chase

TAMPARYER ID.
UNDISCLOSED

ETATEMENT PERICD PAGE
10/01/06 TO 10/31/06 16 OF 17
MAREET ESTIMATED CURREHNT
VALUE ANNUAL INMCOME YIELD %
1,028,511.40- 11,819.50- 1.149
f44,335.34- 8,217.44- 1.275
913,754.63-
1,192,733._46= 13,375.20- 1.121
2,725,440.00-
2,779,418.52= 107,729.40= 3.876
438, 628.95- 2,201.40- .502
2,472,663.60- 29,384.00- 1.188
30,497.95- 970.64~ 3.183
4,010,533.60- 127,798.00- 3.187
1,081, 783.50- 39,543.00- 3.655
363,449.70- B, 580,60~ 2,361
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