
















































































CONFIDENTIAL- FOR INTERNAL USE ONLY 

Appendix 10 

Original Collateral call Conference Call on lS-NOV-07 COO Manager Prices & No Leakage 
Super Super Super 
Senior Senior Senior 

Deal PosID Value Collateral Call NAV Value Collateral Call NAV Value Collateral Call 
75. 16% 3,023,249,778 72.32% 80.10% 2,307,844,142 81.07% 95.48% 428,598,3SO 

Altius II Fundirlg 706100 87.50% 98033598 77.00% 83.30% 146473728 86.21% 100.00% -
Broderick COO I LTD 721694 67.50% 98 444885 68.90% 77.00% 65629923 81.76% 97.33% -
: • • 721694 67.50% 134684821 68.90% 77.00% 89789881 81.76% 97.33% -
Duke Fundil1gvlI 572344 70.00% 33,709000 57.70% 75.20% 26967200 69.93% 100.00% -
Dunhlll AB5 COO 608790 75.00% 56931 279 60.80% 85.00% 29821146 78.00% 100.00% -
HuntinQton COO 635569 80.00% 65040000 63.20% 85.60% 42276000 75.92% 100.00% -
Indeoenden::e V COO 539161 67.50% 40627638 47.80% 73.90% 31504239 59.46% 100.00% 
Ischus COO II 678579 55.00% 87637 SOD 53.70% 68.10% 59636250 74.57% 100.00% -.. 678579 55.00% 20 SOO 000 53.70% 68.10% 13 950 000 74.57% 100.00% -
JlJQiter H&h-Grade COO III 680086 75.00% 263234 025 71.60% 79.70% 204 319 743 77.79% 92.06% 49345409 
Kleros Preferred Funding 11 727404 82.50% 116046,404 77.SO% 84.200A> 101 433,153 87.29% 100.00% -
Lexinoton caPital Funding 702233 60.00% 68,382,639 50.80% 61.40% 65723314 54.76% 82.47% 
Mercury COO 2004-1 594511 90.00% 12059685 78.00% 94. 70% 2612 932 81.87% 100.00% -
MKPCBO JJI 548643 93.75% 852017 75.00% 100.000/. - 77.33% 100.00% -
Orchid 5tructured Finance COO " 642362 65.00% 32269441 58.00% 72.900/. 24045938 72.12% 100.00% -
Orient PoInt COO 702234 60.00% 233010000 61.20% 66.00% 194 175 000 66.07% 76.65% 125 260 145 . . " •• 702234 60.00% 233910000 61.20% 66.00% 194925000 66.07% 76.65% 125743962 
Reservoir Fundng 589920 80.00% 50509,100 71.00% 90.00% 18,940,912 88.82% 100.00% 
River Nortt1 COO 615400 70.00% 38935000 59.80% 76.20% 29650500 80.33% 100.00% -
Saturn VentU'es 2005·1 659462 80.00% 31477 914 60.60% 83.50% 24592121 74.40% 100.00% -
Sherwood Fundlno COO" LTD 721695 60.00% 116010000 52.80% 65.30% 98930750 74.92% 100.00% -
South Coast Fundino VII 655101 65.00% 212066 789 59.60% 73.60% 153235357 70.48% 100.00% -
South Coast Funding VIII 734255 55.00% 137 393044 49.10% 58.80% 124659054 69.16% 100.00% -
Triax 200&-2 892353 92.50% 93.90% 95.00% 14998,500 94.63% 100.00% -

II . 892353 92.50% 52494750 93.90% 95.00% 14998500 94.63% 100.00% -
I West Coast 200&-lX AIV 1820905 67.50% 338 56S 750 69.10% 73.500/. 267288 750 80.68% 91.68% 51275171 

,. ... 820905 62.50% 397,929,750 69.10% 73.50% 267,266,250 80.68% 91.68% 51,270,855 
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Appendix 11 

Deal PosID Tracie Date Initial Notional CUSIP Series Oass Issue Size 0/0 
Abacus 2004-1 659460 26-May-OS 1760 000 000 N/A N/A N/A 1760 000000 100.00 
Abacus 2004-2 659461 26-May·OS 730 000 000 N/A N/A N/A 730 000 000 100.00 
Abacus 2005-2 699460 OHlct·05 1000 000 000 N/A N/A N/A 1000 000 000 100.00 
Abacus 2005-3 666404 07-Jul-D5 1200 000 000 N/A N/A N/A 1200 000000 100.00 
Abacus 20OS·CBIA 717970 1O-Nov-D5 270 000 000 N/A NLA N/A 480000 000 56.25 
AI~us II Funding 706100 10'Nov-05 1277 900 000 02149WAAS 2005-2 A-I 1313 000 000 97.33 
Broderick COO I L TO 721694 13-Dec-D5 250000 112021AA8 2005-1 A-IV 250000 100.00 
Broderick COO I L TO 721694 13-Dec-D5 354 500 000 11202lAB6 2005-1 A-INVA 354750 000 99.93 
Broderick COO I L TO 721694 13-Dec-D5 485000 000 11202lAC4 2005-1 A-INVB 485000 000 100.00 -
Coolidge funding 662634 22-Jun-D5 274,700,000 216444AA7 2005-1 A-I 274,700,000 100.00 
Duke Funding VII 572344 12-Aug-Q4 129 650000 264403AJS 2004-7 lA2 129 900000 99.81 
Duke Funding VII 572344 12-Aug-04 100000 264403AK2 2004-7 IA2v 100 000 100.00 
Dunhill ABS COO 608790 16-Dec-D4 327000 000 26545 AQ2 2004-1 AINV 327250 000 99.92 
Dunhill ABS COO 608790 16-Dec-D4 250,000 26545QAA7 2004-1 AlVA 250,000 100.00 
Fortius I Funding 751667 OO-Mar-06 390 000 000 34958CAA2 2006-1A A-I 390 000 000 100.00 
G1ader Fundino COO II 586780 12-<lct-Q4 324800000 37638VAGS 2004-2 AlNV 324900000 99.97 
G1ader FundLng COO II 586780 12-<lct-Q4 100000 37638VAAI 2004-2 AIV 100 000 100.00 
Hout Bay 2006-1 783610 19-May-06 825000 000 442451AA8 2006-1 A-I 1275 000 000 64.71 
Hun~noton CDO 635569 29-Mar-05 406500 000 446279AA9 2005-1 A-IA 461750 000 88.03 
Hunbngton CDO 635569 29-Mar-05 250000 446279ACS 2005-1 A-IB 250 000 100.00 
Independence V COO 539161 25-Feb-04 200 000 000 45343PAA3 N/A Al 396 000 000 50.51 
Ischus COO II 678579 27-Jul-05 213 750 000 46426RAA7 2005-2 A-IA 214 000 000 99.88 
Ischus COO II 678579 27-Jul-05 50 000 000 46426RAB5 2005-2 A-IB 50 000 000 100.00 
Ju~ter High-Grade COO III 680086 10-Aug~ -1,299,500,000 48206AAG3 2005-3 A-INV 1,299,750,000 ~ JUPIter Hioh-Grade COO III 680086 10-Auo-D5 250000 48206AAA6 2005-3 A-IVA 250000 100.00 
KJeros Preferred Funding II 727404 10-Jan-D6 869,500,000 U5G5296JAB91 2006-1 A-INV 869,750,000 99.97 
KJeros Preferred Funding II 727404 10-Jan-06 250000 U5GS296JAAI9 2006-1 A-IV 250000 100.00 
LexinQton CaPital Funding 702233 25-Oct-D5 199 500 000 52902TACO 2005-1 A-lANV 199 750 000 99.87 
Lexington CaPItal Funding 702233 25-Oct-D5 250000 52902TAE6 2005-1 A-IB 250000 100.00 
Mercury CDO 2004-1 594511 03-Nov-Q4 100000 58936RAA5 2004-1 AlVA 100000 100.00 
Mercury COO 2004-1 594511 03-Nov-Q4 299 800 000 58936RAB3 2004-1 AINV 299 900 000 99.97 
MKP COO III 548643 07-Apr-Q4 140 000 000 553 I 1TAA2 N/A Al 272 000 000 51.47 
Orchid Structured Finance COO II 642362 19-Aor·05 113750 000 68571UAA7 2005-2 A-I 204 000 000 55.76 
Orient POint COO 702234 25-Oct-D5 649,750,000 68619MAQ4 2005-1 A-INV8 650,000,000 I~ 
Orient Point CDO 702234 25-Oct-D5 250000 68619MAJO 2005-1 A-IV 250000 100.00 
Orient Point CDO 702234 25-Oct-D5 647250 000 68619MALS 2005-1 A-INVA 647250 000 100.00 
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ResetWir FuldinQ 589920 12-Oct-04 374800 000 76112CAB4 2004-1 AINV 374900000 99.97 
Reservoir Funding 589920 12-Oct-{l4 100000 76112CAA6 2004-1 AIV 100000 100.00 
River NO'th COO 615400 19-Jan-05 149750 000 768277AA3 2005-1 Al 193500 000 77.39 
Satum Ventures 2005-1 659462 09-Jun'{)5 267750 000 80410RAA4 2005-1 A-I 268 000 000 99.91 
Sherwood Fundino COO II LTD 721695 15-Dec'{)5 322250000 82437XAA6 2005-2 A-I 322500 000 99.92 
South Coast Funding VII 655101 25-May~ ~,500,OOO 83743YAS2 ~ A-lANV ~75O,OOO I~ 
South Coast Funding VII 655101 25-May-05 250,000 83743YAB9 ~ A-IB 250,000 100.00 
South Coast Funding VIII 734255 25-Jan-06 344 500 000 83743LACS NiA A-INV 344 750 000 99.93 
South Coast Funding VIII 734255 25-Jan.Q6 250000 83743LAA9 N/A A-IV 250000 100.00 
Triax 2006-2 892353 14-Dec'{)6 1499 850000 896OO8AB5 2006-2A A-IBI 1499 950000 99.99 
Triax 2006-2 892353 14-Dec.Q6 1499 850000 896OO8AO 2006-2A A-IB2 1499 950 000 99.99 
West Coast 2006-lX AIV 820905 26-JuJ-06 1187950000 952186AA2 2006-lA A-IA 1187950000 100.00 
West Coast 2006-IX AIV 820905 26-JuJ'{)6 1187850000 952186ABO 2006-lA A-IB 1187950000 99.99 
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