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CREDIT SUISSE

BLL AMOUNTS IH
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5H

3,366,000
2,000,000
2,000,000
1,000,000
17,000
3,000,000
700,000
1,000,000
15,000
625,000
2,000,000
125,000
1,075,000
1,000,000
2,000,000
1,052,000
250,000
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DESCRIPTION

ALLERGAN INC SR NT CV ZERD 22

l1/08/2022
AMERICAN FINL GROUP INC QHIQ SR
HT CV1l. 01.4861 0&6/02/2033

AMGEN INC NHT ZER CV 32
03/01/2032
AMYLIN PHARMACEUTICALS INC SR
HNT CV 2 02.5000 04/15/2011
BARNES GROUP INC CVT L44A
03.7500 0B/0L/2025
CBRL GROUP INC LYON ZERO 32
04s03/2032
CMS ENERGY CORP SR NT-B CV 23
03.3750 0771552023
CSX CORF BOND CVT
l0/30/2021
CW THERAPEUTICE INC CVT
03.2500 0DB/16/2013
CELGENE CORFP CVT
01.7500 0&6/01/2008
CENTERFOINT ENERGY INC CVT SER B
02.7500 05/15/2023
CHENIERE ENMERGY INC CVT L44A
02.2500 0B/0L/2012
CONSECO INC CVT 144A
03,5000 08/30/2035
WALT DISNEY COMBANY CVT
02.1250 0471572023
DUKE ENERGY CORP CVT
01.7500 0571572023
EDD CORP CVT SR SUB NTS
04.0000 11/15/72025
GENERAL MTRS CORF CV C 33
06.2500 07/15/2033

ACCOUNT
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PRICE

I33.18750
45, 37500
T5.91577

135.7%%40

Logg.ooooD
48.B6645

144.37500
9g. 37500

1L3.37500

296. 25000

I16.9%605

L25.25000

111.16815

102.43750

LL9.B7500

101.25000

18.12000

CREDIT SUISSE SECURITIES (USA)LLC

ELEVEN MADISON AVENUE
NEW YORK, NY 10010-3629

Confidential Treatment Requested by JPMorgan Chase

TAXPAYER ID.
UNDISCLOSED

MARREET

VALUE
4,483,001,
907,500,
1,518,315,
1,357,994,
18,020,
1,465,953,
1,010,625,
583,750.
17,006,
1,851,582,

2,319,921,

1,024,375,
2,387,500,
1,065,150,

4,530,000,
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STATEMENT PERIOD
01/01/706

TO 0l/31/08

EETIMATED

ANMUAL INCOME

29,720.00

25,000.00

637,50

23,625.00

487.50
10,937.50
75, 000.00

2,812,.50
37, 625.00
21,250.00

35,000.00

o

42,080.0

- ]

340,500, 00

PFAGE
1% OF 20

CURERENT
YIELD &

1.275

1.841

3.538

2.338

2.887

B.620

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

JPM-SDNY-00062149
EFTA01582601



