GHISLAINE MAXWELL-HY AcCT. |
For the Period 9/1/12 to 9/30/12

Adjusted Tax Cost Unrealized  Est Annual Income
Price Quantity Value Original Cost Gain/Loss Accrued Interest Yield
US Fixed Income
BOISE PAPER HDG CO ISSR 110.00 10,000.00 11,000.00 10,862 50 137.50 B00.00 631%
&% APR 01 2020 400.00
DTD 0312010
09747G-AB-2 BB /BA3
CONSOL ENERGY INC 104.50 15,000.00 15,675.00 16,556.25 (881.25) 1.237.50 T45%
8 1/4% APR 01 2020 618.75
DTD 100172010
20854P-AF-6 BB /B1
Us STEEL CORP 89,91 10,000.00 B8.5991 .40 10,437.50 (446.10) T37.50 T.39%
SR NOTES 7 3/8% APR 01 2020 368.75
DTD 03192010
81 280%-AF-5 BB /B
AIRCASTLELTD 111.88 2,000.00 223762 218500 5262 152.50 56T %
7.625% APR 15 2020 4571
DTD 06/06/2012
0059280Q-AG-5 BB+ /BA3
CF INDUSTRIES INC 125.50 10,000.00 12,550.00 11,675.00 875.00 712.50 330%
7 1/8% MAY 01 2020 206 87
DTD 04/23%2010
12527G-AB-0 NR /BAA
OMMNICARE INC 110.06 15,000.00 16,509.30 16,320.00 188,30 1.162.50 6.09%
7 34% JUN 01 2020 38749
DTD 051872010
BE1904-AM-0 BB /BAZ
ADVAMNCE MICRO DEVICES 101.50 10,000.00 10,150.00 10,310.00 {160.00) 775.00 T 49%
T 34% AUG 01 2020 12816
DTD 08/04/2010
007903-AU-1 BB- /BAZ
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