J.PMorgan

GHISLAINE MAXWELL ACCT
For the Period 117109 to 11300709

Fixed Income Detail

Tax Cost Estimated
Market Adjusted Unrealized Annual Income
Quantity Price Value Original Gain/Loss Accrued Interest Yield
US Fixed Income - Taxable
GOLDMAN SACHS GROUP INC 150,000 000 101 .46 152,194 .50 150, 780.00 1,414.50 2,437 50 0.72%
1 58% JUL 15 2011 920.70
DTD 01/21/2009
IB14GF-AF-B AL AAA
INTL BK RECON & DEVELOP - BRL 90,000.000 56.77 51,088 88 50,106.74 98214 4, 508.37 9.09%
B 3/4% JUN 15 2012 1,272.18
DTD 08/20v2008
HELD BY EUROQCLEAR ISIN:X50448421157
SEDOL-B435293
ASG058-98-1 AAA JAAA BRL
FEDERAL HOME LOAN BANK 100,000.000 100.03 100,031.00 100,000.00 31.00 1,500.00 1.49%
11/2% DEC 14 2012 320.80
DTD 0581 472009
STEP CPN
3133XU-NX-7 AAA /AAA
FEDERAL HOME LOAN BANK 100,000.000 10016 100,156.00 100,000.00 156.00 2 000.00 1.96%
2% SEP 30 2013 338.80
OTD 09/ 302009
STEP CPN
3133KU-TS-2 AAA (AAA
Total US Fixed Income - Taxable $403,470.38 $400,886.74 §2 583.64 $10 445 87 2.28%
$2.852.48
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