Statement of Account

d

* ALL RMOUNTS IMN US

TYTFE DATE
03 05/08/086
03 0S/0B/06
o1 057157086
01 05715708
o1 05/15/08
o1 05/15/086
03 05717706
o1 05/19/086
01 05722708
01 N5/22/08

CREDIT SUISSE

DOLLAR **®*

TRAMSEACTION

SUBST CHGD
SUBST CHGD

INTEREST
INTEREST
INTEREST
INTEREST

SUBST CHGD
INTEREST
INTEREST

INTEREST

AN

Confidential Treatment Requested by JPMorgan Chase

INV REP
208T

ACCOUNT

INCOME ACTIVITY FOR THE MONTH

DESCRIPTION

MASCO CORP
SUBSTITUTE
057085086 ON =-1T7&73
CERL GROUP INC
SUBSTITUTE DIVIDEMND
05708506 ON =17152
FPL 2.625 05/15/23
02.6250 05/15/72023
INTEREST CREDIT
05/715,/,086 ON 3000000 BOMDS
RPM INTL INC SR NT CV 33
01.3890 0571372033
INTEREST CREDIT
05713706 ON 2B30000 BOMNDS
CHP 3.75 0&/15/723
03.7500 05/15/2023
INTEREST CREDIT
05715706 ON 2250000 BONDS
EDO 4 LL1/S15/25
04.0000 1171572025
INTEREST CREDIT
05715,/,06 ON 1052000 BOMNDS
VORNADD REALTY TR
SUBSTITUTE DIVIDEND
05717506 ON =15733
DUK 1.75 05/15/23
01.7500 0571572023
INTEREST CREDIT
DUE 1.75 0615723
01.7500 051572023
INTEREST CHARGE
VALASSIS COMMUNICATIONS INC SR
01.0843 05/22/20323
INTEREST CREDIT
05722706 ON TESOO0D BONDS

DIVIDEND CHARGE

S5HARES

CHARGE
SHARES

CHARGE
SHARES

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

TAXPAYER ID.
UNDISCLOSED

STATEHENT FERIQD PAGE
05/01/06 TO 05/31/06 25 OF 28
DEBIT CREDIT
3,888.08
2,229.76
36,375.00
26,599, 35
42,187.50
20, 338.66
12,586.40

20,588.75

20,588.75

4,277.56

TEL: 212-325-2000
FAX: 212-538-5540

JPM-SDNY-00062084
EFTA01582541



