GHISLAINE MAXWELL ACCT.

For the Period 3/1/12 to 430712

Price

Quantity

Value

Adjusted Tax Cost

Original Cost

Unrealized  Est. Annual Income
Gain/Loss Accrued Interest Yield

Non-US Fixed Income

BELUEBAY HIGH YIELD BD FD GEP HDG-DBE
ISIN LUQ222772518
513289-52-4 GBP

ISHARES BARCLAYS CAPITAL
ISIM IECOB1FZ25D53 SEDOL B1GS2v0
45578W-52-2 GBP

INTL BK RECON & DEVELOP - BRL

8 34% JUN15 202

DTD 082052009

HELD BY EUROCLEAR ISINX 50446421157
SEDOL:B435293

459058-98-1 NA /AAA BRL

KFW - TRY

MTHN 9 3/4% JUL 16 2013

DTD 02M0r2010

HELD BY EUROCLEAR

ISIN X 50484842470 SEDOL BEITYVE
140854-0A-6 AAA TAAA TRY

INTER AMERICAN DEVELOPMENT BANK- INR
MEDIUM TERM NOTE 3% MAR 25 2014

DTD 03/25/2010

HELD BY EURQCLEAR

ISIN X50485010562 SEDOL BS114T3
U45818-9G-5 AAA (AAN INR

J.PMorgan

Confidential Treatment Requested by JPMorgan
Chase

CONFIDENTIAL

185,50

21.18

32.82

57.88

1.75

187.890

5,790.00

20,000.00

200,000.00

6,700,000.00

3573318

122 60492

47 535,18

115,750.87

1M7.370.73

39 263,00

118,212.32

50,106.74

135,555.56

14323217

(2 550.82)

4,392 60
2,285.52

(2,571.56) 4157.20 B.01%
3.646.03

(19 B04,63) 11,086.15 B.O7 %
878410

(25,661 44) 3.814.04 747 %
385.61

Page 13 of 60

JPM-SDNY-00048530

SDNY_GM_00317728
EFTA01521168



