Statement of Account

k4 RTT,

TYFE DATE
a1 03/01/07
01 03701707
01 03/01/07
01 03/01/07
01 03/01/07
03 03/08/07

AMOUNTS IN US DOLLAR ***

TRANSACTION

INTEREST
INTEREST
INTEREST
INTEREST
INTEREST

SUBST CHGD

»N

CREDIT SUISSE

Confidential Treatment Requested by JPMorgan Chase

INV REP | T TAMPARYER ID.
208T DHDIESCLOSED

INCOME ACTIVITY FOR THE MONTH

DESCRIPTION

DEBIT INT @ AVG RATE 5.40%
FOR 28 DARYS
FROM 02/01 TO 02/28
CLOSE BAL 6648287.9%8 DB
AVG BAL -T4B4245.%7 DB
REBATE ON S5HORT SALES
FOR THE MONTH OQF FEBRUARY
INTEREST CREDIT
HCC 2 09/01721
02.0000 0%/01/2021
INTEREST CREDIT
03701707 ON 1600000 BONDS
UNISOURCE ENERGY CORP CVT 1442
0d4.5000 0370172035
INTEREST CREDIT
03701707 ON 120000 BONDS
UNISQURCE EMERGY CORP ER NT CV 4.
04.5000 03/01/2035
INTEREST CHARGE
0%/01/07 oM -120000 BOWDS
CENTERPOINT ENERGY INC
SUBETITUTE DIVIDEND CHARGE
03709707 ONM -184199% SHARES

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

STATEMENT FERIOD
D3/0L707 TO Q3531707

DEBIT

31,480.98

2,700.00

31,313.83
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CREDIT

54,917.01

16,000.00

2,700.00

e TR
FAX:

JPM-SDNY-00061951
EFTA01582418



