Peterborough Court | 133 Fleet St | London, EG4A2BB
Goldman Sachs Intemational is authorised and
regulated by the Financial Services Authority

Goldman Sachs International .gglﬂ{l!iﬁl

Cellateral Invoice

To AlG FINANCIAL PRODUCTS CORP
Attn: . Group
Phone No: .
Email: aigfpeollateral@aigfps.com
From Do Tom
Phone No: 2142-902-7461
Fax No: : 2124284775
Email: dotom@gs.com
Today's date 27-JUL-2007
Valuation as of Close 26-JUL-2007
Market Exposure {USD)
Credit Derivatives ) 1,835,008,531.89
Equity Options 43,895,485.23
Equity Structured Product 6,722,114.70
Total Exposure 1,885,626,131.82
Trigger/Thresheld 75,000,000.00
Margin Required - 1,810,628,131.82
Collaterzal Value {(USD) Q.00
Increment 10,000.00
Minimum Call Amt 100,000.00
Margin Call 1,810,630,000.00
Instructions

GSCO~USD Cash, Margin ond Coupons:

Chase Manhatan Bank, New York, ABA # 027000021
Actounl; 9301011483

Account: Goldman, Sachs & Ca.

Reference: COLLATERAL
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CONFIDENTIAL TREATMENT REQUESTED BY GOLDMAN, SACHS & CO.

Confidential Proprietary Business Information
Produced Pursuant to Senate Confidentiality Rules
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il BEF651FS0 Equity Darivative 033968843 -2549B0125 37500000

g 9EFE51FC3 Equity Derivative 033866843 30834667.5 30000000

= QEFESIFFE Equity Derivative 033966843 -27375967.5 37500000

= DEFE4XTAI Equity Derivative 033968843 -1440007.275  B408586.15

m DEFE566A6 Equity Derivalive 033968842 -2600831.767  49995507.1

3 9EFBFHS33 Equity Derivativa 033988843 -385273.1685  799771.05

- 9EFSFHS4! Equity Derlvative 033988843 731051276 789771.05

m OEFSMNKES Equity Derivative 033868843 -2376.11128  B03504.0706

[e) GEFEMNIS Equity Derivalive 033968843 -194135,4802  930820.9716

[ 9EFSBMEM1 Equity Derivalive 033988843 ~1025455.2 17640000

m . GEFSMNIJS Equity Oerivative 033368843 4654725631  1292912.442

=] QEFG4XTES -Equlty Derivalive 033958843 -1471969,796  £650859.33

g 9EFSMNIFS Eqully Derivalive 033958843 -2303597.1207  §73637.0256
QEFGMNIR7 Equity Derivalive 033908043 -821524.4923  1201967.762

3 QEFSMNIOS Equity Derivalive 033968843  -9B4462,7962  1414886.008

) SEFSMNIJO Equity Derivative 033968843 «370096.7598  1158070.198

o BEFSMNHW2 Equity Derivalive 033968843 -1185404.880  1306352.342

- 9EFE50JQ0 Eqully Derivailve 033968843 19010475 42375000

g 9EFSMNJC4 Eqully Derivallve 033968843 «1473.936978  1396352.342

= SEFE50JT4 Equlty Derivalive 033568843 -1643947S 48825000

4 QEFSMNIQ4 Equily Derlvalive 033988843 636272637 8589559351

‘@ SEFSMNHXO0 Equity Derlvalive 033088843 1802245175  G18682.1S

> SEFEG2CKY Equity Derlvalive 033968843 40066710.76 22500000

Q 9EFSMNKTS Equity Derlvallve 033968843 2982069526  4661616.846

C:/I:J 9EFSMNJPS Equlty Derfvailve 033969843 4975747567  1025458.217

Qo 9ERSMNJE7 Equity Derivative 033089343 ~{70757.0448 350895.4176

o SEFSMNIB4 Eqully Derivative 033968843 -66264.48211 4744715883

o SEFEG2CTS Equity Derivative 033968843 34763581.25 30000000

. SEFSMNJL4 Equity Derivalive 033968843 -287.479485  B63524,1004
QEFSMNI43 Equity Derlvative 033968843 801711.6928  1840183.91
QEFSMNJBE Equlty Derivative 033968843 «403450.0583  1318562.623
PEFE4XTHE Equity Derivalive 033563843 -1848108.808 11048729.45
SEFSMNJTS Equity Derfvative 033863843 -807603.4853 2535437.773
QEFSMNKST £quity Derivaliva 033968843 27743406,28  68599447.65
9EFSMNJDZ Equity Derivative 033958343 -5068.645581  616682.115
SEFSMNHYB Eequity Derlvative 0339852843 -220607.989  419759.9678
QEFSMNKP3 Equity Derivallve 033988843 320864030 165910.1153
SEFE4UNK3 S$TRUCTB 033968843 6722114688 36115
SEFSMNJTZ Equity Derfvaive 033968843 SBI1.344513 1471526.256
SEFSMNKDO Equity Derivative 033953843 -11508.06276  2759095.627
HEFSMNICS Equity Darivalive 033958843 <1197708.184  1173804.504
9EFSMNJ34 Equity Derivallve 033968343 5126314620 6612620715
9EFSMNIM2 Equity Derivaliva 033968343 3062070712 1840183.91
SEFSMNISe Eqully Derivative 033988843 -964562.9335 1970403112
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usD
usD
usD
Usp
usb
uso
usp
usp
usp
UsD
usp
usb
usp
s
usD
UsD
usD
usD
ush
usb
uso
usp
usd
usp
uso
usb
Uso
Usp
usD
usD
usp
uso
usb
uso
uso
usD
usod
usb
ust
uso
usb
usp
uso
usD

37500000
30000000
37500000
8409566.15
49999307.1
789771.05
799771.05
8035040706
9308206716
17640000
1292912,442
8680859.33
673637.0256
1281967.762
14148586.008
1158070.188
1398352,342
42375000
1896352,342
48825000
858955.9351
616662,115
22600000
4661616.846
1025458.217
3508854176
474471.0883
30000000
BE524.1004
1840183.91
1318562,623
11049729.45
2536437.773
6B699447,65
616682115
4197589678
165910.1163
38116
1471525258
2755005.627
1173804.504
6081202.0716
1840183.81
19709403.112

tradaDate

16-NOV-2008
16-NOV-2006
18-NOV-2006
13-NOV»2006
16.NOV-2006
01-JUN-2007
01-JUN-2007
16-NOV-2008
20-DEC-2006
16-NOV-2006
16-NOV-2008
13-NOV.2008
16:-NOV-2006
16-NOV-2006
16-NOV-2008
16-NOV-2006
$8-NOV.2008
16-NOV-2006
16-NOV-2006
16-NOV-2006
16-NOV-2006
16-NOV-2008
16-NOV-2006
16-NOV-2006
18-NOV-2008
29-DEC-2006
16-NOV-2008
16-NOV-2006
16-NOV-2006
16-NOV-2006
16-NOV-2006
13-NOV-2008
16-NOV-2008
18-NOV-2006
16-NOV-2006
16-NOV-2006
18-NOV-2008
13-NOV-2008
16-NOV-2008
16-NOV-2006
16-NQV-2006
16-NOV.2008
16-NOV-2006
16-NOV-2008

effscliveDate

16.NOV-2008
18-NOV-2008
16-NOV-2008
13-NOV-2008
16-NOV-2006
01~JUN-2007
01-JUN-2007

16-NOV-2008
20-DEC-2008
16-NOV-2006
16-NOV-2008
13-NOV-2008
16-NOV-2006
16-NOV-2006
16-NOV-2008
18-NOV-2008
16-NOV-2008
16-NOV~2006
16-NOV-2008
16-NOV-2008
16-NOV-2006
16-NOV-2008
16-NOV2006
16-NOV-2006
16-NOV-2008
29-DEC-2006
16-NOV-2008
16:NQV-2006
16-NOV-2006
16-NOV-2006
16-NOV-2008
13-NOV-2008
18-NOV»2008
16-NOV-2006
16-NOV-2006
16-NOV-2006
16-NOV-2006
13-NOV-2008
18-NOV-2006
16-NOV+2006
16-NOV-2006
16-NOV-2006
16-NOV-2006
16-NOV-2006

maturityDale  expireDale

16JUN-2012 1S5-JUN-2012
21-JUN-2013  21-JUN-2013
21-JUN-2013  21-JUN-2013
12-NOV-2019 13-NOV-2019
18.0CT-2010 18-OCT-2010
21-DEC-2007 21-DEC-2007
21.DEC-2007 2{-DEC-2007
21\DEG-2007 21-DEC-2007
21-DEC-2007 24-DEC-2007
16:JAN-2009  18-JAN-2009
2(-DEC-2007 21-DEC-2007
13.NOV-2020 13-NOV-2020
21:DEC-2007 21-DEC-2007
21.DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
O1+-MAY-2013 01-MAY-2013
21-DEC-2007 21-DEC-2007
O1-MAY-2013 01-MAY-2013
21-DEC-2007 21-DEC~2007
21-DEC-2007 21-DEC-2007
D1:NOV-2010 01-NOV-2010
21-DEC-2007 21-DEC-2007
2{.DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
01-NOV-2010 01-NOV-2010
21-DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
14-NOV-2022 14-NOV-2022
21-DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
21-DEG-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
13-NOV-2023 13-NOV-2023
21-DEC-2007 21-DEGC-2007
21.DEC-2007 21-DEC-2007
21-DEC-2007 21-OEC-2007
21.DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
21-DEC-2007 21-DEC-2007
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tradeRelld
9EFSMNKeI
BEFSMNKLY
GEFEMNIXS
gEFSMNIOS
SGEFEMNIGE
SEFSMNJKE
BEFSMNIIS
QEFSMNIWA
OEFSMNJgY
SEFSMNKNE
SEFSMNJR1
SEFE4XTD7
9EFSMNKQ1
GEFSMNJAB
SEFSMNJEQ
SEFSMNJ26
GEFSMNKO8
QEFSMNIB?
SEFSMNIR2
9EFSMNKS7
9EFSMNJOB
SEFSMNKE1
SEFSMNI7E
QEFEMNKH1
9IEFE4XTIS
BEFEMNKC3
9YEFSMNKMO
SEFSMNKO3
QEFSMNK40
9EFSMNJE7
9EFSMNKG2
QEFSMNJWO
SEFSMNISO
SEFSMNKI{B
QEFSVL1 45
SEFSBMEKS
QEFSVLIG0
YEFSMNIKT
9EF6GOSVS
SEFEGOSYg
9EF5VL186
9EFSVLIAT
GEFSMNID3
SEFSMNKAB
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Confidential Proprietary Business Information

transaclionType
Equity Derlvative
Equity Derlvative
Eqully Derlvative
Equity Oerivative
Equlty Derlvalive
Equity Derivative
Equily Derivative
Equily Derivalive
Equity Derlvalive
Equily Derlvalive
Eqguily Derlvalive
Equlty Derivative
Equlty Derivalive
Equtty Dervative
Equity Derbvatlve
Equity Derivative
Equity Derlvallve
Eaquily Derivativa
Equity Derivelive
Equity Derivative
Equily Derivalive
Equity Derivalive
Equlty Oerivative
Equity Darivelive
Equity Derlvalive
Equity Derlvative
Equity Derivative
Equity Derivative
Equity Derlvative
Equity Derivative
Equity Derivative
Equity Derlvalive
Equity Derivative
Equiy Oervative
Equity Derfvative
Equlty Derivative
Equity Derivative
Equity Derivative
Equity Dervalive
Equity Derlvative
Equity Derlvalive
Equlty Derlvative
Equlty Derlvalive
Equity Derivativa

Produced Pursuant to Senate Confidentiality Rules

F i primery
033988843 -447.685308 5261021955
033968843 ~433148.5850  3128092.201
033958843 7223538444
033966843 382489,7551  526102.1855
033968843 8325219253  1127201.955
033568843 -B06.128453  1281867.762
033966843 -780001.812  863524.1004
033968343 ~334660.6857 8286251621
033958843 3224551598 981267.5602
(33968843 -3145,743101  2210282.575
033088843 -1102.711B56  837765.7059
033963843 -2491100.335  16119064.39
033968843 -7492.806615  2536437.773
033988843 -1339716.711  4861816.846
033968843 1086116352  419759.8678
033988843 -20867.23631  3128952.201
033968843 -1203.052578  1544466,604
033968843 -882697.6127  1471525.256
033963843 -318498.2335  B34351.4754
033968843 -168376.0201  961267.5602
033968843 =3058,7506858  913520,8534
0335968843 -6321.058463  1919897.07
033968843 -318421.3628  1025458.217
(33968843 -2D47, 776844  B25625.1621
(33968843 -8B0573.0845  5949673.28
033968843 8039250585  427B187.746
033966843 -689.943929 6812820715
033968843 -2220,047937  2108316.273
033966843 -37.326288 710098.2483
033968843 -80737.22129  168910.153
033960843 2615349765 694951.4754
033968843 3414281205 1129680698
0433966843 -1350591.865  2759095.627
033968843 -8563,793202  1158070.198
033968843 1032686875 15825000
033966843 5385744 8400000
033058843 -7592818.75 21875000
033968843 -22763.88356  1366161.248
033066843 80215 8500000
033066843 5668470 5400000
033868843 37466675 7500000
033968343 2398785 11250000
033968843 -22069.47867  1651506.845
033968843 -2379,018587  B73637.0256

primaryCey
usb
uso
usb
uso
usd
uso
usp
usb
usD
ush
usp
usp
usp
usD
usd
Usb
usb
uso
usp
uso
ust
usD
usD
usp
usp
usp
uso
usp
usp
usb
usD
usD
uso
usp
usp
usp
usb
usb
usD
usp
usp
ush
uso
usp

netienalValue
528102.1955
3128992.201
722353.8444
526102.1955
1127201955
1281987.762
863524,1004
825625.1621
981267,5602
2210292,575
B37755,7059
16119064.39
2536437773
4661616.848
419758.9678
3128592.201
1544466.684
1471525,256
684851.4754
861267.5602
613628,0534
1919897.07
1025458.217
B25625.1821
5849673.28
4278167.746
681282,0715
2108316.273
710059,2483
166910.1183
694951.4754
1120689.898
2753095.627
1158070.198
19625000
8400000
21875000
1366161,248
9900000
5400000
7600000
11250000
1651508.945
673837.0258

rdeDale

16-NOV-2006
16-NOV-2008
16-NOV-2008
16.NOV-2006
16-NOV-2006
18-NOV-2008
18-NOV-2008
16-NOV-2005
16.NOV-2008
16-NOV-2006
16-NOV-2006
13-NOV-2006
16:NOV-2006
16-NOV-2008
16-NOV-2006
16-NOV-2008
16-NOV-2008
16-NOV-2006
16-NOV-2006
16-NOV-2008
18-NQV-2008
16-NOV-2006
16-NOV-2006
16-NOV-2006
13NOV-2008
16-NQV-2006
16-NOV-2008
16-NOV-2008
16.NOV-2006
16-NOV-2008
16-NOV-2006
46-NOV-2006
16-NOV-2006
16-NOV-2008
16-NOV-2006
16-NOV-2006
16-NOV-2006
18-NOV-2008
16-APR-2007
{8-APR-2007
16-NOV-2008
165-NOV-2006
16-NOV-2006
16-NOV-2006

sifectivadate

16-NOV-2006
18-NOV-2005
16-NOV-2008
16-NOV-2006
16-NOV-2006
16-NOV-2006
18-NOV-2006
18.NOV-2005
16-NOV-2005
16-NOV-2006
18-NOV-2006
13-NOV-2008
16-NOV-2006
16-NOV-2008
16-NOV-20068
18-NOV-2006
16-NOV-2006
16-NOV-2008
18-NOV-2008
16-NOV-2006
16:-NOV-2006
16-NOV=2006
16-NOV-2006
16-NOV-2008
13-NOV-2008
16-NOV-2008
18-NOV-2006
16-NOV-2008
16-NOV-2008
16-NOV-2006
16-NOV-2006
16-NOV-2006
16-NOV-2008
16-NOV-2006
16-NOV-2008
16-NOV-2006
16:NOV-2008
16-NOV-2008
16-APR~2007
18-APR-2007
16-NOV-2006
16-NQV-2006
16-NOV-2006
16-NOV-2006

malurityDate
21-DEC-2007
21-DEC-2007
2{-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
13-NOV-2020
21-DEC-2007
21-DEC-2007
21-DEC+2007
21-DEC-2007
21-DEC-2007
21-DEG-2007
2{-DEC-2007
21<DEC-2007
21-DEC-2097
21.DEG-2007
21-DEC-2007
21.DEC-2007
14N0OV-2022
21-DEC-2007,
21-DEC-2007
21.DEC-2007
21-DEC-2007
21-DEC-2007
21-DEG-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
17-8EP-2010
16-JAN-2009
17-SEP-2010
21-DEC-2007
29-MAR-2010
20-MAR-2010
17-SEP-2010
17-8EP-2010
21-DEG-2007

,21-DEC-2007
i

explreDale

21-DEC-2007
21-DEC-2007
21-DEC.2007
2i-DEC-2007
2{-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
13-NOV-2020
21-DEC-2007
21-DEG-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC.2007
21.DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
14-NOV-2022
21-DEC-2007
21-DEC-2007
2{-DEC-2007
21-Dkc.2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
17-SEP-2010
16-JAN-2009
17-SEP-2010
21-DEC-2007
29-MAR-2010
20-MAR2010
17-SEP2010
17-8EP-2010
21-DEC-2007
21-DEC-2007

buySslIND

VAV BOPHOOODONBOOODNDDAONDNOODANRONDDOOODOOGLNOGO
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[e]

o

z

ul

lv}

m .

zZ

=}

>

: Type mber F; posure primaryAmnt

= QEFSMNJ4Z Equity Derivative 033968843 A1337354.713 2210202675

g SEFSMNIN1 Equity Derivative 033958843 -721499.8949  1919897.07

5 SEFSMNIF8 Equity Derlvative 033553843 -952720.0359 7223638444

= 9EFGGACU4 Equlty Derivative 033568843 +319619.830f  655378.4342

m 9EFSMNKIS Equity Derivalive 033968643 -1357.279228  1018368,58

Z OEFEMNJU4 Equity Derivative 033968843 345883856  1173804.504

= 9EFSMNIV3 Equity Derivative 033968843 5406125073  4270167.746

r;lﬂ? 9EF6F |07 Equlty Derlvative 033968843 -5283098 3940000

») SEFSMNJB3 Equlty Derlvalive 033968843 ~760,7689468  239120.5588

c SEFSMNJQ3 Equily Derlvative 033968843 -15687.91561  474471,9883

g SEFSMNIS2 Equily Derivative 033968843 484043773 B37755,7058

= SEFSMNJ18 Equity Derivative 033968843 -54711.82672 310273,6572

m 9EFSMNITS Equlty Derlvative 033968843 -320675.0814  803504,0706

o 9EFSMNKES Equity Derivative 033968843 170445,5405  6I699447.65

3 SEF5MNJOD Equily Derlvative 033968843 ~1176468.806  2404435,61
9EFGGACET7 Equity Derlvetive 033968843 -737.664222  655378.4342

8 QEFSMNJO8 Equlty Derlvetive Q33958843 £3,246519 10062.84524

- EFSMNJYE Equity Derlvative (033966843 -26959.54284  1127201.855

=} 9EFIMNIH4 Equily Derlvative (33958849 -547626,7516 2312202196

% SDB1625969016.0.0.0 EQOTC-OTCNFF 03356684 1845429838 83521350

=4 S0B1625983093.0,0.0 EQOTC-OTCFF (3396884 <8191346,199 113885000

y $DB1505562308.0.0.0 EQOTC-OTCNFI 02340543 2063736914 250007437

% SDB1505568512.0.0.0 EQOTC-OTCNFI 02340543 120641.0488 4785080

O SRB1505569325.0.00 EQOTC-OTCFF 02340543 ~149736,4074 4789030

= SDDP1624655254.0,1.0 EQOTC-OTCNFF 03396834 366318.0372 16140150

g §DB1624555258.0.1.0 EQOTC-OTCFF 03395884 8873375725 20140150

(@]

o

primaryCey nolfonalValug

usp
uso
usp
usp
usp
usD
usD
usp
usb
usp
usd
uUsp
uso
usD
usb
usD
uso
uso
uso
usb
usp
uso
usp
UsD
usp
usD

2210292575
1919897.07
722353.8444
655378.4342
1019398.58
1173804.504
4279187746
3840000
2391205588
474471.9883

8377557058

810272.6572
803504.0706
66689447.65
248443561
655378.4342
10062.84624
1127201.855
2012202,196
83521350
113895000
25000713.7
4789080
4769030
16140150
20140150

tredaDate
16-NQV-2006
16-NOV-2008
16-NOV-2006
18-JUN-2007
16-NOV-2008
16-NOV-2006
16-NOV-2006
01-JUN-2007
18-NOV-2008
16-NOV-2006
16-NOV-2006
16.-NOV-2006
16-NOV-2008
16-NQV-2008
16-NOV-2008
13-JUN-2007
03JAN-2007
168-NOV-2006
16-NOV-2006
16-NOV-2006
16-NOV-2006
27-JUN-2007
27-JUN-2007
27-JUN-2007
16-NOV-2006
16-NOV-2008

effectiveDeate

16-NOV-2008
16-NOV-2006
16-NOV-2008
13-JUN-2007
18-NOV-2008
16-NOV-2006
16-NOV-2005
01-JUN-2007
16:NOV-2008
16-NOV-2006
16-NOV-2006
16-NOV-2006
18.NOV-2008
16-NOV-2008
18-NOV-2006
13-JUN-2007
03-JAN-2007
16-NOV-2006
16-NOV-2056
16-NOV-20D8
16-NOV-2005
27-JUN-2007
27-JUN-2007
27JUN-2007
16-NOV-2008
18:NOV-2008

maturityDale

21-DEC-2007
21-DEC-2007
21-DEC-2007
21-DEG-2007
21-DEC-2007
21-DEC-2007
21-DEC-2007
11-AUG-2016
21-DEG+2007
21-DEC-2007
21-DEC-2007
21-DEC+2007
21-DEC-2007
21-DEC.2007
21-DEC-2007
21-DEG-2007
24-DEC-2007
21-DEC-2007
21-DEC-2007
08-MAY-2013
24-SEP-2013
27-JUN2017
21-SEP~2007
21-SEP-2007
10-DEC-2010
10-DEC-2010

expireData

21-DEC-2007
21-DEC-2007
21-DEC-2007
21:DEC-2007
21-DEC:2007
21-DEC-2007
21-DEC-2007
11-AUG-2015
21-DEC-2007
21-DEG-2007
21-DEC-2007
21DEC-2007
21-DEC-2007
21-DEG-2007
21-DEC-2007
21-DEC-2007
21.DEGC-2007
21-DEG-2007
21-DEC-2007
05-MAY-2013
24-SEP-2013
27-JUN.2017
21-SEP-2007
2{-SEP-2007
10-DEC-2010
10-DEC-2010
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- tradeRefld puUlCaIIND underfier  underlierQuantity strikaPrice

;‘U‘ SEFSMNJNO P BNPP 25070 5622

o SEFSMNIGS ¢ CAGR 20077 21.20

2 BEFSMNJH3 P ALVG 10887 8476

= SEFSMNKRS P i 6745443023 2,58

il SEFSMNIMI c IBEMC 24382 2124

z SEFSMNIGS c CAGR 344 2.2

4 OEFBAXT54 P SPX 2817 1868.97

Y BEFBMNKK4 P SAPG 8830 3408

D SEFSMNI1S c AXAF 48083 1957

c SEFSMNKP3 P SPI 70160 364

a SEFECY2KR c ABG 250000 45

1 SEFSVEBB? P [ 1500000 10

m SEFSVEFB ° P GT 1500000 10

o SEFSX2J87 P NAVZ 500000 16

% SEFEMNKU2 P Unc 53793 17.84

o SEF5X2030 [ NAVZ 500000 15

& BEFGAXTE2 c $PX 1517 1880.57

= SEFSMNKKA P SAPG 19830 34,08

=} 9SEFSMNK24 P FTE 4426956771 2248

3 SEFBCY2G8 c ABG 250000 )

= SEF656699 P SPX 42145 1186:35

'w 9EFBSEER4 c SPX 16621 151358

4 SEF6566C2 4 8FX 19621 1513.56

e} SEFBSEEES P &PX 19542 1279.3

X SEFE56600 P SPX 38941 T 1284

n 9EF64ZMMI c STOXXSOE 5000 48516

e SEFSMNIT3 [ RWEG 14403 5151

8 SEFE4ZMP2 ¢ STOXX0E 5000 67176

; QEFEMNJZ3 P ENI 79043 21.29
SEFEMNKFS P PHG 40738 21,08
SEFEMNIIZ c EONG 22334 68,62
SEFG51DH4 c SNDK 1300000 - 8236
SEFES1DLS c SNDK 1300000 $503
SEFE4XT70 P SPX 7217 214585
SEF5MNJSS c SOGN 13850 81.16
SEFSMNKB4 P LYOE 27686 2258
SEFSMN.V2 P DTEG 80584 1492
BEFSMNIE] [ EAUG 33183 2477
SEFSMNKIT P SANNC 193595 9.34
IEFSMNIUS ¢ PHG 40738 21.08
9EFEF7CWE c GASI 37630 227
9EFEF7DY2 P GAS| 37630 227
SEFGFIIB c NRG 200000 29563
9EFES1F74 c PCLN 750000 I
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~ tradeRefld AutCaHIND underlier
- QEFSMNKB9 3 LAFP
EY OEFSMNKL2 P SASY
o SEFSMNJX® P ELEMC
=] SEF5MNIOD c LAFP
% SEFSMNIGS c ENEL
= SEFSMNJKS ] BASF
= 9EFSMNI35 [ BAYG
o) SEFSMNIW ¢ REP.MC
a3 SEFSMNI9Y c T
< SEFSMNKNGE P SIEG
m SEFSMNJRT P GROI
] YEFG4XTO? P SPX
m SEFSMNKQ? i TEFMO
o SEFSMNJAB c TOTFBSK
@ SEFSMNJEO P AHLN
=< 9EFEMNJ26 c SASY
8 SEFSMNKOS P soeN
~ 9EFSMNIB? c DBKG
=} SEFSMNIR2 c MUVG
£ SEFSMNKS? P Tir
Z SEFSMNJOB P CAGR
4 SEFSMNK8? P ING
@ SEF5MNITE ¢ GARR
B SEFSMNKH1 P REP.MC
I 9EFG4XTIE ¢ SPX
0 SEFSMNKG3 P RDSAAS
@ SEFSMNKMO e SGOB
8 QEF5MNK0B P EONG
: SEFEMNK40 3 1BEMC
OEF5MNJE? c Pt
SEFEMNKC2 P Muve
SEFSMNJWO p EAUG
SEFSMNISO c NOKIA
GEFSMNKIB P FOR
QEF5VLINS G CAL
SEFSBMEKS |4 NTAP
9EF5VLI60 c cAL
SEFEMNIKT c FTE
9EFGBOSVS [ 18!
SEFEGOSYS c Lst
9EF5VL186 ¢ Lee
SEFSVLIAL ¢ e
SEFSMNIDS G DTEG
IEFSMNKAS [ LVMH

¥2090 SO

Confidential Proprietary Business Information
Produced Pursuant to Senate Confidentiality Rules

5285

31346
30880

5285
1130311255
16875
22607
20703
277347.0019
25788
150084,6934

77
1412413604
73948
47512
31348
13850
16834
5730
277347.0019
20977
61420
18378
29703
2528
128984
10552
22394
24332
3NN
5730
33193
144362
37745
625000
420000
625000
4426950771
600000
§00000
250000
250000
80561
7859

underllerQuantlty etrikePrice
.45

72
72,65
16.97
7245
7.258
55,29
278
20.23
2575
62,38
4,0625
21607
1307
45.88
643
7265
B8i.16
83.62
88.27
2575
21.29
275
40.61
20.23
2353.51
2414
46.89
68.52
21.24
364
88.27
4.7
13.91
2233
bl

20

3%
2246
198
108

. 1482

61.6
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r:(2 tradeRend pulCaliND underler  underllerQuanfity slrikePrice
= SEFSMNJ42 < SIEG 25788 6238
X SEFSMNINT 4 NG 61420 2275
o SEFSMNIFB c ELEMC 30960 1697
= OEFEGACU4 c AIRP 7432 6418
£ SEFSMNKIG P RWEG 14403 5151
zZ SEFSMNJU4 P DCXG 25833 33.07
— GEFSMNIVS 4 RDSAAS 128984 2414
A BEFSFNO7 c NRG 200000 197
m SEFSMNJB3 4 TIT 67454.43028 2.5
8 SEFSMNJG3 P ALUPA 38284 9.02
m 9EFSMNIaZ 4 CROI 150084,5634 4.0625
C_0| 9EFSMNJ1E [4 SAPG 8880 | 3406
m GEFSMNIT8 c OREP 9658 6055
[w] GEFSMNKES P STOXXS0E 16060 31133
o SEFSMNJOD ¢ SANMG 193535 334
=< SEFEGACE? P AIRP 7432 6418
(7] SEF5MNJQS 4 CAGR 244 2129
Q SEFSMMNJYE P ENEL 1130011215 7.258
o SEFSMNIH4 c ENI 78043 2129
= $DB1625988016.0.0.0 C MDT.N 1800000 £5.6602
jz’ SDB1625089083.00.0 C MDT.N 1500000 7593
- SDB1505589308.000 P SPX 16738 148165
g SDB1505560312.0.00 € SPX 3180 1606
a SDB1508589325.0.00 P BPX 3180 1508
I SDB1624655254.04.0 C VRX.N - 500000 322803
g SDB1624855256.0.1.0 C VRX.N 500000 402603
Q

o
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~ Trade Reference Id Acct Number Markel Exposure Trade Dalo  Nollona Valus Nolional Curiency Malwity Dale  BuyiSel
J—Ui NUUQ4123N008C0.0.00 00B441678  29614633,5 15-MAY-2007 7711013269 USD 15-MAR-2013 B
g NUUQSO78S00800.0.0.0 008441679  126927821.3 15-MAY-2007 1253495357 WsD 08-JUN-2042 B
3 SDB2012906056.0.0.0 005441878 3167950697 12-JUL-2008 42500000 usD 16JUL-2042 B
=z SDB2012688092.0.0.0 006441678  88837.01365 12-JUL-2008 12600000 Usp 15-JAN-2045 B
m 5DB20129880420.00 006441679  226925.8045 12JUL-2006 42500000 UsD 10-AUG-2042 B
z SDB2012988168.0.0.0 006441679 1370024332 12~JUL-2006 12500000 uso 15-JAN-2046 B
= SDB20128E6155.0.0 006441679 775385,3251 21-APR-2006 44500000 uso - 15-JAN-2045 B
I';'H a 0.0.0 35335275.37 22-MAR-2007 470000000  USD 28-MAR-2047 B
») NUUQ40SIP00B0D00000 006441679 2637.6 23-8EP.2004 8ITT4E! usD 07-DEC-2040 B
c NUUQB014MO080000000 008441678  39727.2 12-JAN-2006 24744712 USD 08-0CT-2043 B
g NUUQS030K00800.0.00 006441573  B7442067.8 18-MAY-2007 406500000 USD 05-NOV-2040 B
- SDB2012868145.0.0 006441678 714483521 21-APR+2006 44500000 usb 15-AUG-2042 8
m NUUQS030L00B0000000 006441678 41477.8 02-MAR-2005 250000 Usb 05-NOV-2040 B
o SDB532082397.0 006515922 -488325.9241  23-QCT-2000 5496000286 USP 20-DEC-2011 $
3 NUUQSG6B 00420000000 QDE441678  150617.7899 17-JUN-200S 2356230994 USD 03-JUL2040 B
o) NUUQSD7CDOJB000000D 008441678 24341.5 20-JUL-2005  244765.86 uso Q8-JUN-2042 B
e} NUUQS055C0080000000 006441673  30886125.5 13-MAY-2005 223881960.3 USD 06-JUN-2044 B
[ S$DB201286611B.0.0 008441679 7730302423 21-APR-2006 44500000 uso 10-SEP-2045 B
g BLUUQSOE0JC00000000 006441679 38374110 28-JUN-2005 213750000  USD 08-AUG-2040 B
% SDB2012988058.0.00 008441678  97334.40407 12-JUL-2006 , 12500000 uso 15-AUG-2042 B
b4 BUUQSOE0KO080000000 008441670 8976400 28.JUN-2005 50000000 USD 08-AUG-2040 B
-U) SDB2012967938.0.0.0 008441679  140024.7078 12.JUL-2008 12500000 usD 10-SEP-2045 B
> BUUOS120L00800.000 008441679 737711288 11-MAY-2007 8586028903 USD 05:0EC-2042 B
Q 5DB2012886123.0.0 006441678 716726.2709 21-APR-2006 44500000 usp 11-SEP-2042 B
}) NUUGSOELGOI90000A0D 008441678 23-JUN-2005 10000000 vsh 10-NOV-2039 B
P SDB532354298.0 QUG441B79  -284420.7592  19-JAN-2007 75000000 usD 20-JUN-2010 B
SDBII354359.0 006441679  -93046.77652  13-JAN-2007 25000000 usD 20-JUN-2010 B
8 SDB2012987947.0.0.0 107818.7148 12.JUL-2008 12500000 uso 11-SEP-2042 B
‘ BUUQS111400800.000 006441679 58038514 11-MAY-2007 322250000  USD 08-0CT-2045 B
NUUQ504GEQ0800,0,0.0 006441679 357618 ° 16-MAY.2007 22110099 uso 07-JAN-2041 B
NUUQ504GDU0BO00D000 008441879 1106468731 21-APR-2005 7187557054 USD . 06-JAN-2041 B
SDB2012998060.0.0.0  00B441678 1372523713 12-JUL-2006 12500000 usp 15-AUG-2029 B
S0P2012968046.00.0 006441678 183408,0489 12-JUL-2006 15000000, uso 1G-JUN-2048 B
5D82012886201.0.0 008441679  39350.84666 21-APR-2006 44500000 usp 16-AUG-2029 B
NUUQE0tIAODB0000000 006441679  54744080.7 12-JAN-2006 3384735487 USD 06-0CT-2063 B
SDB20129679520.00 Q06441678  207347.8441 12-JUL-2008 15000000 uso 10-MAY-204 B
SDB2012967859.0.0.0 006441678 3138794708 12.JUL-2006 42500000 uso 10-MAY-2043 B
SD82012988045.00.0 0064416579 2304678801 12-JUL-2006 42500000 usp 10-JUN-2048 B
§$DB2012988047,0.00 006441670  345534.1743 12-JUL-2008 46500000 usp 10-MAY-2043 B
§0BS04678635.000 008441679 11184700 08.DEC-2006 100000000  USD 03-0CT-2039 8
NUUQ4102N0080000000 008441879  6902153.5 20-0CT-2004 2112355039 USD 08-DEC-2040 B
NUUQ41062Q0080000000 008441679  2301.8 20-0CT-2004 7044375 usb 08-DEC-2040 B
$0620129867809.0,00 006441679 130158188 12-JUL-2008 12500000 usb 10-DEC-2042 B
B

$DB2012987858,0.0.0 006441679  90210.89609 12~JUL-2006 12500000 usb 10-NQOV-2042
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$DB2012686161.0.0 006441879  488307.4504  2§.APR-2006 44500000 Uso 15-MAR-2042
SDB2012836141.0.0 008441879  554211.518 21-APR<2006 44500000 usp 10JUL-2038

@]
]
=z
I
o
m
Z
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]
~ Trade Reference Id Acct Number Macket Exposure Trade Date  Nofional Value Notlonal Currency Maturity Date  BuyiSell
;J‘ SDH2012988048.000  0DB441679 166277.624 12JUL-2006 11000000 usb 10-MAY-2043 B
g SDB2012988052.0,00  DOG441679  261944.8009 12JUL-2006, 15000000 usb 10JUL-2045 B
ot SDB2012886109.0.0 006441679 14245.89234 21-APR-2006 44500000 usb 10-DEC-2042 B
= 5DB2012888111,0.0 Q05441679 537220.5373 21-APR-2006 44500000 usp 10-NOV-2042 B
m NUUQS035B0080000000 006441670 185182065 11-MAR-2005 1068705836 USD 15-NOV-2040 B
Z $DB2012888113.0.0 008441679  711945.9238 21-APR-2006 44500000 usD 10-JUL-2045 B
= SDB2012967840000  00B441679  13935:38220 12~JUL-2008 12500000 usp 13-FEB-2048 B
% $SDB504493409.0.0.0 006441670 156709007.9 08:-NOV-2006 1399850000 USD 03-0CT-2039 B
o SDB531806737.0 008441679 -28308.36775  17-AUG-2006 1030500054 USD 20-JUN-2002 B
C SDB2012088050,0.0.0 009441679 4305953508 12-JUL-2008 42300000 usD 10-JUL-2045 B
(rnn 008441679 11184700 08-DEC-2006 100000000 USD 03-0CT-2038 B
- SDB2012987916.0.00  00B441679  107228.8342 12-JUL-2006 12500000 usp 10-4UL-2045 B
m BUUQS11160080000000 003441879  41577440.6 24-NOV-2005 478401136 USD 03-JAN-2043 B
o $SDB2012988053.0.0.0 006441678 139887.3151 12-JUL-2006 12500000 usp 10.NOV-2045 B
3 BUUQS11190080000000 (05441878 214317 23-NOV-2005 249402.93 usD 03-JAN-2043 B
® SDB533080300.1.4 006815922 -B8255.00453  18-JUL-2007 20000000 usp 20-SEP-2012 §
o 5DB2012886158.0.0 006441673 3973222498 21-APR-2006 44500000 vso 13-FEB-2046 B
[ $D82012886163,0.0 008441679 3437700053 21-APR-2006 44500000 usp 15-AUG-2038 B
=] NUUQA125H00B0000000 006441679 26517730 22-DEC-2004 149750000 USD . 06-FEB-2040 B
)§> 5DB2012886137.0.0 006441679  731110.3725 21-APR2006 44500000 usp 10-NOV-2045 B
= SDB2012987971.0.00  D0G441679 9884261520 12-4UL-2006 13000000 usD 15-AUG-2038 &
- SDB504492863.0.0.0 006441670 136709007.9 08-NOV-2006 1398850000 USD 03-0CT-2038 B
‘)/; NUUQS0SILD0S0000000 006441679  14886140.8 27-SEP-2005 195448300.8 USD 06-MAY-2042 B
@) NUUQSE09IVO0B0000000 006441679 186543 27-5EP-2005 24452268  USD 0B-MAY-2042 B
I 5DB2012886147.0.0 005441678 737685.1541 21-APR-2006 44500000 usd 15-DEC-2044 B
» 50B2012987973.0.00  QUG441679 1297744773 12-JUL-2006 12500000 usp 15-AUG-2038 B
@ SDB2012886133.0.0 006441679 720304,4014 21-APR-2006 44500000 usp 15-AUG-2038 8
8 $DB2012988039,0.0.0 008441678 137131.5428 12-JUL-2006 12500000 usb 15-DEC-2040 8
. SDB2012988071.0.00 006441675 136735.208 12-JUL-2006 13000000 usb 14-NOV-2042 B
§DB803565516.00.0 008441679 219752250 18-JUL-2006 1167650000 USD 04NOV-2041 8
5DB2012896211.0.0 Q06441678 4745B8.8378 21-APR-2006 44500000 usp 14-NOV-2042 B
8§DB20129879240.00 006441679  §36557.7134 12~JUL-2006 12500000 usp 10-0CT-2045 8
$DB2012988043.0.0.0 006441679  181960.6304 - 12-JUL-2006 15000000 usb {0-AUG-2042 B
50R2012886135.0.0 006441679  731980.2607  21-APR-2005 44500000 usp 15-DEC-2040 B
5DB503665139.0.00 0064941678 219770750 18-JUL-2006 1167950000 USD 0=NOV-2041 B
5DB2012886216.0.0 006441679  30450.48428 21-APR-2006 44500000 usb 15-AUG-2041 B
SDB2012988074.0.0.0 008441679 13463.43018 12-JUL-2005 12500000 usop 15-AUG-2041 B
$DB2012886054.0.0.0 006441879  140547.1981 12-JUL-2008 12600000 usb 10-NOV-2045 8
SDB2012886117.0.0 008441679 719541.5604 21-APR-2006 44500000 Usp 10.0CT-2045 B
SDB2012886165.0.0 006441679 853303557 21-APR-2006 44500000 usp 1G-FEB-2039 8
5DB20129879520.00 Q05441878  131070.0807 12-JUL-2006 12600000 usp 16-JUL-2044 B
5DB2012886139.0.0 006441679  766623.9246 21-APR-2006 44500000 usp 10-NOV-2045 B
B
B
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- Trade Reference ld Acct Number Market Exposure Trade Date  Notlonat Value Notlonal Currency Maturity Date  Buy\Sell
;_U( NUUQAQSINCOSDO00DDD 008441678 90333 23.5EP-2004 86582 usD 12-NOV-2042 B
g NUUQB0SOVOD30000A00 006815922  296838.0058 12-SEP-2006 3275855326 USD 28-SEP-2046 B
b SDB2012988077.0.0.0 006441673  670843.26852 12-JUL-2006 12500000 uso 1&MAR-2042 B
=2 NUUQSTODLODBO00A000 006441679 237635 07-QCT-2005 250000 usp 03-0CT-2045 B
m 5082012886126.00 006441679  726280.6921 21-APR-2008 44500000 uso 15-JUL-2044 B
Z SDB2012888040.0.0.0  0Q644t679  237676.4961 12-JUL-2006 12500000 usD 15.FEB-2039 B
- NUUQS022400700.000 006441673 15-FEB-2005 600000000 USD 12-FEB.2035 B
% SDB5320021688.0 006441679 6973291293 23-0CT-2006 68700003.57 USD 20-DEC-2011 B
o $082012986084.0.0.0 008441678 125929.8468 12-JUL-2008 15500000 usp 15-QCT-2044 B
[ §D82012066153.0.0 006441679  735502,2513 21.APR-2006 44500000 usD 15-DEC-2044 B
m $DD2012088086.0.0.0 008441670  134076.1768.  12JUL-2008 12500000 usb 15.DEC-2044 B
(_/1 5DB2012886220.00 005441679  366604.939 21-APR-2006 44500000 usb 15.0CT-2044 B
m NUUQ409HSO080000000 008441679  09B5893.5 23.SEP-2004 3271369629 USD 07.DEC-2012 B
= 5DB2012886131.00 006441679 5502960729 21-APR-2006 44500000 usb 15:MAY:2043 B
3 NUUQS5128M0080000000 005441678 212108 19-DEC-2005 250000 usb 05-DEC-2042 B
NUUQS10L300800.0.00 006441678 986783335 TS-MAY-2007 1153336443 USD 05-DEC-2040 B
8 SDB2012987954.00.0 006441679 88953.01813 12-JUL-2006 12500000 usp 15-MAY-2042 B
~ NULIQ40SHRO05C000000 006441678 293402326 23-SEP-2004 2991551838 VSD 12.NOV-2042 B
Q SDB2012886149.0.0 Q06441679 5996353704 21-APR-2008 44500000 usp 12-JUN-2043 B
£ sDB2012386127.0.0 006441679 777498.5008 21-APR-2006 44500000 . USD 15-JAN-2048 B
% NUUQ412300080000000 006441879 227837 16-DEC-2004 217477.24 usp 04-JAN-2041 B
) S$DB2012958167.00.0 008441679  93366.11205 12-JUL-2006 12500000 usp 12-JUN-2043 B
g BUUQS111500800.0.00 (005441679  30300108.7 11-MAY-2007 3454208485 USD 05-JAN-2043 B
O $DB2012988057.0.0.0 006441679 2111754244 12-JUL-2008 15000000 usp 15-JUL-2042 B
sy NUUQS10DPO0B00.0.00 008441878  61523701.5 15-MAY-2007 €47250000  USD 03.0CT-z045 B
@ SDB2012988055.0.0.0 006441678 9310262088 12-JUL-2008 12500000 usD 10-JUL-2038 B
®© SDB2012088062,0.0.0 006441679  184584.1504 12-JUL-2008 15000000 usb 15-FEB-2040 B
8 SDA2012987943.000 (06441679 1318215147 12.JUL-2006 12500000 ush 1{-DEC-2040 8
B SDB20120B8061.0.0.0 00844167 2270850074 12-JUL-2006 42500000 usb 1%FEB20X B8
NUUGQSIODND0B20.00.0 006441678 617613365 15-MAY«2007 649750000  USD 93-0CT-2045 8
$DB20129BBD5S.0.0.0 Q06441679 1386096578 - 12-JUL-2000 12500000 uso 15-DEC-2044 8
5DB2012686121.0.0 0064456879 7369302959 21-APR-2008 4450D00D uso 11-DEC-2040 B
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Trade Reference Id Reference Obligation

NUUQ4123N00800.0.00 DUNMILL ABS CDOLTD

NUUQS07BS00800.0.00 JUPITER HIGH GRADE GDO LTO

SDB2012988056.0.00  JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP
SDB20125880920.00  WACHOVIA BANIK COMMERCIAL MORTGAGE TRUST
SDR2012988042.0.0.0 GREENWICH CAPITAL COMMERCIAL FUNDING CORP,
SDB2017988188,0.00  DEUTSGHE MORTGAGE AND ASSET RECEIVING CORP-ASE
SDB2012686155.0.0 WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
S§0B981652352.0.0.0

NUUQ4091P0080000000  RESERVOIR FUNDING LTD.

NUUQB014MODBI000000 SOUTH COAST FUNDING VHILTD

NUUQS030K00800.0.0.0 HUNTINGTON CDO, LTD.

SDB2012885145.0.0 JP MORGAN CHASE COMMERCIAL MORTGAGE SECS COR
NUUQS030L0080000000  HUNTINGTON €DO, LTD. .
5§DB532092597.0 MUNICH RE FINANCE B.V,

NUUQS05800420000000 GOQLIDGE FUNDING, LTD.

NUUGS7CDO0B0000000 JUPITER HIGH GRADE GDO LTD

NUUQS055C0080000000 SATURN VENTURES |, LTD,

$DB2012886119.0.0 BANG OF AMERICA STRUCTURAL SECURITY TRUST
BUUQS5060J0080000000 (SCHUS CDOILTD

SDB2012988058.0.00  JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP
BUUQS060K0080000000 ISCHUS COOILTD

$DB2012987938.0.0.0 BANC OF AMERICA STRUGTURAL SECURITY TRUST
BUUQS120L00800,0.0,0 KLEROS PREFERRED FUNDING II, LLC .
SDB2012886123.0.0 BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC
NUUQSDBLGO390000A00 BANG OF AMERICA STRUCTURAL SEGURITY TRUST
SDB532354298,0 REPUBLIC OF ITALY

SDB5323%4259.0 REPUBLIC OF [TALY

5DB2012087947.0.0.0 BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC
8UUQs{11400800,00.0 SHERWOOD FUNDING CDO, LTD.

NUUQE04GEQ08I0.0.00 SOUTH COAST FUNDING

NUUQS04ED00B0000000 SOUTH COAST FUNDING

$DB2012986080.0.00  LB-UBS COMMERGIAL MORTGAGE TRUST
§D82012086046.0.00  GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
§DB20128856201,0.0 LB-UBS COMMERCIAL MORTGAGE TRUST
NUUQE013A0080000000 SOUTH COAST FUNDING VINLTD

'09 ® SHOVYS ‘NVINAI09 A9 AILSINODTY INIJWLVIHL TVIINIAIANOD

Counterparty Ref. Number

T72240-772244

TIR4QTT244

TIR40- 772244

TI2240-T72244

659038
659037

T72240-T72244

5DB2012987962,0.00  COMM 2005-C6 COMMERCIAL MORTGAGE PASS-THROUGH CERTIFICATES
SDB2012687659.0.0.0  COMM 2005-C6 COMMERCIAL MORTGAGE PASS-THROUGH CERTIFICATES

SDB2012088045.0.0.0  GE CAFITAL COMMERCIAL MORTGAGE CORPORATION
$DB2012888047.0.00  GE CAPITAL COMMERGCIAL MORTGAGE CORPORATION
SDB504678¢35.0.00 .
NUUQ4102N0080000000 MERCURY CRO 2004-1, LTD.

NUUQ4102Q0080000000 MERCURY CDO 2004-1, LTD.

SDB2012587809.0.00  BANC OF AMERICA STRUCTURAL SECURITY YRUST
SDB2012987858.0.00  BANG OF AMERICA STRUCTURAL SECURITY TRUST
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Trade Referance Id
5DB2012986048.0.0.0
$DB2012088052.0.0.0
$082012866109.0.0
5DB2012886111.0.0

$DB2012885113.0.0
$DB2012987940.0,0.0
S0B504493409.0.0.0
SDB531905737.0
SDB2012988050.0,0.0
SDB504678506.0.0.0
5DB2012987916.0.0.0

5DB2012968053.0.0.0

SDB533080300.1.4
SDB2012855159.0.0
50B2012886163.0.0

SDB2012889137.0.0
SDB2012867871.0.0.0
S[IBS044924863,0,0.0

SDB2012888147.0.0
$DB2012987973.0.00
SDB2012886133.0.0
5DB2012988039.0.0.0
5DB2012968071.0.0.0
SDB603SBS516.0.0.0
$082012866211,0.0
$§DB2012987934.0.0.0
SDB2012988043.0.0.0
SDB2012888135.0.0
5DB503565139.0.0.0
$DB2012688216.0,0
$DR2012585074.0.0.0
SDB2012968054.0.0.0
§DB2012866117.0.0
SDb2012885165.0.0
5DB2012087952.0,0.8
SDB2012886139.0.0
5DB2012866151.0.0
SDB2012686141.0.0
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NUUQS503580080000000

BUUQS511160080000000

BUUQS11190080000000

NUUQ4123H0080000000

NUUQS08IU0080300000
NUUQS09IV0080000000

Refarenca Obligalion

GE CAPITAL COMMERCIAL MORTGAGE CORPORATION

GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
BANC OF AMERICA STRUCTURAL SECURITY TRUST

BANC OF AMERICA STRUCTURAL SECURITY TRUST
QRCHID STRUCGTURED FINANCE €DO, LTD.

BANC OF AMERICA STRUCTURAL SECURITY TRUST

BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC

VALEO .
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION

BANG OF AMERICA STRUCTURAL SECURITY TRUST
BRODERICKCDO 1 LTD

GE CAPITAL COMMERCIAL MORTGAGE GORPORATION
BRODERICK { CDOLTD.

KRAFT FOODS INC.

BEAR STEARNS COMMERCIAL MORTGAGE SEGURITIES INC
FIRST BOSTON MORTGAGE SECURITIES GORP

RIVER NORTH CDO LTD.

GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
FIRST BOSTON MORTGAGE SECURITIES CORF

LEXINGTON CAPITAL FUNDING, LTD,

LEXINGTON CAPITAL FUNDING, LTD.

JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP
CS FIRST BOSTON MORTGAGE SECURITIES CORP

CS FIRST BOSTON MORTGAGE TRUST

CS FIRST BOSTON MORTGAGE TRUST

MORGAN STANLEY CAPITAL

MORGAN STANLEY CAPITAL

BANC OF AMERICA COMMERGIAL MORTGAGE ING
GREENWICH CAPITAL COMMERCIAL FUNDING CORP,
€S FIRST BOSTON MORTGAGE TRUST

WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
WACHOVIA BANK GOMMERCIAL MORTGAGE TRUST
GMAC MORTGAGE CORPORATION

BANG OF AMERICA STRUCTURAL SECURITY TRUST

€S FIRST BOSTON MORTGAGE TRUST
CITIGROUP/DEUTSCHE BANK COMMERCIAL MORTGAGES
GMAC MORTGAGE CORPORATION

+ WACHOVIA BANK COMMERCIAL MORTGAGE TRUST

COLUMBIA GENTER TRUST

Counterparty Ref. Number
T72240-TT2244
T72240-T72244

TI240-772244

TI2240-772244
T72245-T72244

T72240-772244

T72240-T72244
TTR40-T72244

$296308/5296309/5286909/5296809/5296309/5296308/5296308/5295308/
772240 - 772244

T72240-772244
§295188/5295168/5285166/52951 68/5295168/5265168/5295166/5295168/
T72240-772244

T72240-772244
TT2240-TT 2244

112240772204
TI2240. 712044
112200772264



Trade Refarence |3
NUUQ403I NGQB000C0
NUUQS0BOVO030000A00
SDE2012968077.0.0.0
NUUQS100L0080000000
£DB2012886125.0.0
$0B2012588040.0.0.0
NUUQS022A00700.0.0.0
$D8532092188.0
SDB2012088084.00.0
SDB2012886153.00
$DB2012988088.0.0.0
SDB2012886220.0.0
NUUQ408HSO080000000
SDB2012866131.0.0

NUUQS10L.300800.0.0.0
$DB2012987054.0.0.0

SDB2012866149.0.0
SDB2012886127.0.0
NUUQ412300080000000
S0B2012988167.0.00
BUUQS5111500800.0.0.0
5DB2012088057,0.0.0
NUUQ5$0DR00800.0.0.0
SDB2012988055.0.0.0
SDB20129680562.0.00
50B2012987943.0.0.0
§DB2012888061.0.0.0
NUUQS10DNG0800.6.0.0
S0B2012988059.0.00
5DB2012986121,0.0
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Reference Qbligation

GLAGIER FUNDING CDQ |, LTD.

ABACUS 2006-NS1, LTD.

'WACHOVIA BANK GOMMERCIAL MORTGAGE TRUST
ORIENT POINT CDO, LTD.

CITIGROUP/DEUTSCHE BANK GOMMERCIAL MORTGAGES
CS FIRST BOSTON MORTGAGE TRUST

ORKNEY HOLDINGS, LLC

DEUTSCHE BANK FINANCE N.V.

WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
WAGCHOWVIA BANK COMMERCIAL MORTGAGE TRUST
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
RESERVOIR FUNDING LTD.

CITIGROUP COMMERCIAL MORTGAGE TRUST 2004-C2

NUUQ512BMO080000000 KLEROS PREFERRED FUNDING i, LLC

ALTIUS 1l FUNDING LTD
CITIGROUP COMMERCIAL MORTGAGE TRUST 2004-C2

NUUQ4OSHRO0BO00D0CO GLAGIER FUNDING CDO il, LTD.

MERRILL LYNCH MORTGAGE TRUST
GITIGROUP/DEUTSCGHE BANK COMMERGIAL MORTGAGES
DUNHILL ABS CDO LTD

MERRILL LYNCH MORTGAGE TRUST

BRODERICK 1 CDO LTD. .

JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP
ORIENT POINT €DO, LTD.

{GS) GS MORTGAGE SECURITIES CORPORATION i

LB-UBS COMMERGIAL MORTGAGE TRUST

BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC
LB-UBS COMMERCIAL MORTGAGE TRUST

ORIENT POINT GDO, LTD.

JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP
BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC

Counterparty Ref, Number

T72240-772244

856085
T72240-772244
T72240-T72244

T72240-T72244
727404

T12240-772244
T72240-772244

T72240-T72244
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