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DESCRIPTION FREICE
GENERAL MOTORS 26.932000
*C580 RATING tHEUTRAL
INDEPENDENT RATING:2 STAR = Avold
FROVIDER:S5tandard & Poor's
HCOC IHNSURANCE HOLDINGS INC 0. 69000
MASCO CORFP 31.02000

*C550 RATING

INDEPENDENT RATING: 4

tHEUTEAL

STAR - Accumulate

FROVIDER:Standard & Poor's

FEFL CORP 29. 77000

REM INCORFORATED 18.63000

SUPERVALD INC 29.16000

TJIX COMPANIES INC MEW 23.71000

*C58U0 RATING :OUTPERFOERM

INDEFPENDENT RATING:3 STAR - Hold

FROVIDER:Standard & Poor's

UNISQURCE ENERGY CORFP HLDG COD A0.30000

VALASSIS COMMUNICATION INC 28.95%000

*CE5U RATING tMEUTRAL

INDEPENDENT RATING:Hcold

FROVIDER:Rochdale Securities

VORNADD REALTY TR 859.82000

*CS53U0 RATIHG tNOT AVAILABLE

INDEPENDENT RATING:3 STAR = Hold

FROVIDER:S5tandard & Poor's

AMERICAN FINL GROUP INC CQHIQ SR 50.12500

HT CcVvl. 01.4861 06/02/2033

AMGEN INC NT ZER CW 32 T3.75000
p3so1r/2o32

CBRL GROUF INC LYON ZERO 32 47.00000
0470372032

CHE ENERGY CORP SR MT-B CVv 23 129.25000

Confidential Treatment Requested by JPMorgan Chase

03.3730 0771572023

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

TAXPAYER ID.
UNDISCLOSED

STATEMENT PERIOD
03/01/706

MARREET
VALUE

1,587,523

2,223,787,
456,707.

3,138,412,
1,161,394,

213,742

343,225,

262,549,
46,441,

1,355,810.

1,002,500,
1,475,000,
1,410,000,

504,750.
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EETIMATED CURERENT
ANNUAL INCOME YIELD &
58, 950.00- 3.713
28,984.00- 1.303
12, 956.24~ 2.837
115, 964 .20= 3.695
39,887.60- 3.435
4, T64.50- 2.229
4,053,28~- 1.181
7,278, 60= 2.772
48, 265.60- 3.560
29,720.00 2.9635
23, 625,00 2.611

TEL: 212-325-2000

FAX: 212-538-5540
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