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Goldman Sachs Intemational is autharised and
regulated by the Financial Services Authority
Collateral Invoice
Jo AlG FINANCIAL PRODUCTS CORP
Attn: Group
Phone No:
Emall: aigfpcollateral@aigfpc.com
From - Marina Dias
Phone No: 212-902-6537
Fax No: 2124284775
Emailk: Marina.Dias@gs.com
Today’s date 29-FEB-2008
Valuation as of Close 28-FEB-2008
Market Exposure (USD)
Gredit Derivatives 4,453 6688,178.73
Equity NSP 7.677,072.70
Equity Options 61,260,395.45
"Foreign Exchange - Forwards {1.863,320.91)
Foreign Exchange - Options 12,042,858 23
: Total Exposure 4,538,805,1684.19
Trigger/Threshold 75,000,000.00
Margin Required 4,463,805,184.19
Collateral Value (USD} 2,006,000,000.80
Cash Collateral: 2,000,000,000.00
Increment 10,000.00
Minimum Call Amt 100,000.00
Margin Call 2,463,810,000.0D
Instructions
GSCO - USD Cash, Margin and Coupons:
Chase Manhalian Bank. New York, ABA # 021000021
Accounl: 9301011483
Accounl: Goldman, Sachs 8 Co
Reference: COLLATERAL
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O JYUD PE 830500 2256p09 A0V 0 22-SEP-2003
© JYUD CE 890500 225ep095HZ 0 22.SEP.2003
0OJYUD GE 911500 22May03 93W O 20-MAY-2005
O JYUD PE 723000 27Aug20 3PR O 28-AUG-2005
QJYUD CE 723000 27Aug20 27H 0 28-AUG-2005
QJYUD PE 756000 200ct16687 0 20-OCT.2004
O JYUD PE 668500 17Mov02 PST 0 17-NOV-2004
O JYUD CE 995000 5Mar098FH 0  05-MAR-2004
0 JYUD CE 100000 6Ma09BY3 0 08-MAR.2004
0 JYUD CE 756000 200cn§ 9TP 0 20.0GT-2004
Fud USD 31Aug20 29-AUG-2005
O JYUD CE 125000 115ep08 GS6 O 11-SEP-2003
0JYUD PE 800000 §1S8pDB VVH 0 11-SEP-2003
OJYUD CE 868500 17NovDd YEG © 17-NOV.2004
O JYUD PE 723500 16Febi5 HRW 0 18-FEB-2005

OJYUD CE 723500 16FebiSST2 0 16-FEB-2005

O JYUD PE 857000 5JunDB23L 0  03:JUN-2005
OJYUD CE §57000 SJun08 KFV 0  03-JUIN-2005
Q JYUD PE 527500 10Sep09 C4A 0 12-8EP-2005
O JYUD GE 527500 10Sep03 2JE 0 12-SEP-2005
O JYUD PE 948500 28JantY 62R 0  30.JAN-2006

O JYUD CE 948500 28Jan11 XA3 & 30-JAN-2006
Fwd USD 10Mar09 08-MAR-2004
Fwd USD 240cti6 20-0CT-2004
Fud USD 9Mar09 05:MAR-2004

O JYYD PE 867000 16Feb10 BAR Q 16-FEB-2005
O JYUD CE B57000 16Fep10ST4 0 16-FEB-2005
O JYUD PE 911500 22Mey08 YJ3 0 20-MAY-2005
0JYUD PE 542000 18Mar209TZ ¢  18-MAR-2005
O JYUD GE 642000 18Mar20 LM © 18-MAR-2005
Fivd USD 23Mar20 18-MAR-2005
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expiraDale - Explrolocation
R2SEP-2009 TKO
22-SEP-2009 TKO
22-MAY-2003 TKO
27-AUG-2020 TKO
27:AUG-2020 TKO
20-0CT-2018 TKO
17.NOV-2009 TKO
05-MAR-2009 TKO
06-MAR-2009 TKQ
20-0CT-2018 TKO
31-AUG-2020
11-8ER.2008 THO
11-SEP-2008 TKO
17.NOV-2009 TKO
16-FEB-2015 TKO
16.FEB-201S TWKO
05-JUN-2008 TKO
05-JUN-2008 TKO
$Q-5EP-2009 TKO
10-58P-2000 TKO
28:ANS2011 TKO -
28JAN-2011  TKO
10-MAR-2009
24-0CT-2016
09:MAR-2000
16-FEB-2010 TKO
16-FEB-2010 TKO
22:MAY-2009 TKO
18.MAR-2020 TKO
18-MAR-2020 TKO
23-MAR-2020
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Trade Reference |6
$DB2012985045.0.0.0
S$0B2012988167.0.00
$DB2012087624.0.0.0
S0B2012885108.0.0
$DBS33882652,1.0
$0B2012987809.0.00
5082012886133.0.0
50B2012867858.0.0.0
S0B2012867973.0.0.0
50B2012088052,0.0.0
$D82012686111.0.0
§DB2012988077.0.0.0
S0B2012086155,0.0
5DA2012988042.0.0.0
S0B2012988057.,
5082012988056,
$DB2012586038
SDB2012987859.
SDB2012988048.0.0.0
§0B2012886117.0.0
$DB2012988046.0.0.0
$DB2012886137.0.0
8ULUQS111400800.0.00
BUUQS111500800.0.00
BUUQS120L00800.0.0.0
NUUG4123N00800.0.0.0
NUUQBS022A00700.0.0.0
NUUQS030K00800.0.0.0
NUUQS0JGEQD500.0.0.0
NUUQS078500800.0.0.0
NUUQS!DDNODES0.D.0.0
NUUQS10DF00600.0.0.0
NUUQS101.300800.0.0.0
8DB503565139.0.0.0
5DB503565516.0.00
SDB504492863.0.0.0
$0B504483409.0,0.0
SDB5046786806.0.0.0
SDB504578635.00.0
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Aot Number Market Exposuse
1

006441878
006441678
008441679
008441679
008815822
008441679
006444679
006441679
006441679
006441679
006441879
Q06441679
006241679
006441679
008441879
005441879
006441679
006441679
006461679
05341679
003441879
006441873
006441679
008441679
008441679
005441679
006441679
006441679
006441679
006441679
005441679
006441679
008441679
006441878
006441878
006441878
006441679
005441679
005441679

2642260.26!
842542.2748
896085.2186
3451206.247
4659113,258
450904.2727
7951681,641
§13862,9443
797708.345
2525037.85
8908183.927
740086.4522
9350291815
2611056.443
2456828,05
2676371382
826741,2388
2845901691
1782050.592
7957137.844
2139332.196
8069732.088
131814327
1225883127
1336667501
5723377392
38180000
95527500
91845,2008
4378127968
266397500
2WSIT2500
2839044419
5582575246
576107250
48594750
48994750
3500000
3500000

Trade Dale
12JUL-2006
12-UL-2006
12-JUL-2006
21-APR-2006
30-0CT-2007
12-JUL-2008
2-APR-2008
12-JUL-2006
12-4UL-2008
12~UL-2008
21-APR-2006
12-FUL-2008
21-APR-2008
12-JUL-2008
12JUL-2006
12-0VL-2008
12-JUL-2008
12-JUL-2006
12+JUL-2008
21-APR-2006
12-JUL-2006
21-APR.2008
T1MAY-2007
11-MAY~-2007
11-MAY-2007
15:MAY-2007
15-FEB-2005
15-MAY-2007
15-MAY-2007
15-MAY-2007
15:MAY-2007
15-MAY-2007
15-MAY-2007
19-JUL-2008
19-JUL-2006
08-NOV-2006
08-NOV-2006
08-DEC+2006
08-DEC-2006

Nollenal Value Notlona culréncy Malusity Dals

42509000
12500000
12500000
44500000
50000000
12500000
44500000
12600000
12500000
15000000
44500000
12500000
44500000
42500000
16000000
42500000
12600000
42500000
11000000
44500000
15000000
44500000
3214583586
3405230309
835417187.8
220129890.7
600000000
405500000
199662.48
1216146858
649750000
647250000
1122007625
1151046443
1167850000
1399850000
1393850000
100000000
100030000

usb
usd
usp
usp
uso
usb
Usp
usp
usp
usd
usp
use
usp
usD
VsD
usp
usp
usp
usb
uso
usD
uso
usp
usb
uso
uso
uso
usp
usD
use
uUso
usp
UsD
usb
usD
uso
uso
usp
usp

10-JUN-2048
12-JUN-2043
10-0CT-2045
10-DRC-2042
20-JUN-2012
10-DEC-2042
15-AUG-2038
10-NOV-2042
16-AUG-2038
10-JUL-2045
10-NOV-2042
15-MAR-2042
15-JAN-2045
10-AUG-2042
15-JUL-2042

| 15:JUL-2042

15-DEG~2044
10-MAY-2043
10-MAY-2043
10-0CT:2045
10-JUN-2048
10-NOV-2045
05-0CT-2043
05-JAN-2043

05-DEC-2042
15-MAR-2013
12-FEB-2035
05-NOV-2040
07-JAN-2041

09-JUN-2042
03-0CT-2045
03-0CT-2045
05.-DEC~2040
04-NOV-2041
04-NOV-2041

03-0CT-2039

Buy\Sell
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Trade Refetence Id Reference Qbligation Counterparty Ref, Number
NULQ4 2300080000000 DUNKILL ABS CDO LTD
$D8533918428.0 THE ROYAL BANK OF SCOTLAND PUBLIC LIMITED COMPANY

NUUQ4125H0080000000 RIVER NORTH COO (10,

§DB20129%6043.0.00  GREENWICH CAPITAL COMMERCIAL FUNDING CORP,

NUUQSD3IUE0BO000000  LEXINGTON CAPITAL FUNDING, LTD.

SDB533440664.2.0 HELLENIC REPUBLIC

SDB533440664.1.0 HELLENIC REFUBLIC

$DB2012886153.0.0 WACHOVIA BANK COMMERCIAL MORTGAGE TRUST T72240-772244
SDBS33440664.0.0 HELLENIC REPUBLIC

SDB2012986059.00.0  JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP

SDB2012966053.0.0.0  GE CAPITAL COMMERCIAL MORTGAGE CORPDRATION

$DB2012687938.0.00  BANC OF AMERICA STRUCTURAL SECURITY TRUST

SDB20122BE058.0.0.0  JP MORGAN GHASE COMMERCIAL MORTGAGE SECS CORP

$DB532092188.0 OEUTSCHE BANK FINANCE N.V. 856085
5DB2012886216.0.0 WACHOVIA BANK COMMERCIAL MORTGAGE TRUST 772240772244
S0B2012987952.00.0  CD 2005-CD1 GOMMERGIAL MORTGAGE TRUST

NUUQS09IV0080000000  LEXINGTON CAPITAL FUNDING, LTOD.

5DB20126886121.0.0 BEAR STEARNS COMMERGIAL MORTGAGE SECURITIES INC 772240-772244
NUUQ4O9IPDOBOB0BO00 RESERVOIR FUNDING LTD,

5DB533440864.3.0 HELLENIC REPUBLIC

SDBSIZOB0B00.1.4 KRAFT FOODS INC.

5DB2012886125.0.0 CITIGROUP/DEUTSCHE BANK cOMMERCIAL MORTBAGES TT2240-T72244
BUUQS1 1190080000000 BRODERICK 1 GDO LT,

5DB2012886147.0.0 JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP T72240:772244
S5DB2012886145.0.0 JP MORGAN CRASE COMMERCIAL MORTGAGE SECS CORP TI2240-772244

SDB2012987843.0.0.0  BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC

NUUQ40IHROQBC000000 GLACIER FUNDING COO I, LTD.

5082012886123.0.0 BEAR STEARNS COMMERCIAL MORTGAGE SEGURITIES INC 172249-772244
S$DB20120988039.0.0.0.  CS FIRST BOSTON MORTGAGE TRUST i

NUUQ403INDDBOO00O000  GLACIER FUNDING CDO I, LTO. . )
$082012886135.0.0 €S FIRST BOSTON MORTGAGE TRUST 772240-772244

"00 8 SHOVS ‘NVINAT09 A9 Q3LSANDIY ININLYILL TVILNIQIINOD

S082012987947.00.0  BEAR STEARNS COMMERCIAL MORTGAGE SEGURITIES INC

BUUQST 1020030000800 ABAGUS 2005:GB1, LTD, 77870
NUUQ503580080000000 ORCHID STRUCTURED FINANCE CDO, LTD.

5082012886211.0.0 MORGAN STANLEY GAPITAL T12240 - 772244

SDB2012988168.0.0.0  DEUTSCHE MORTGAGE AND ASSET REGE]VING GORP-ASB
NUUQSD7CD0080000000 JUPTTER HIGH GRADE COO LTD

$0B2012685113.0.0 BANC OF AMERICA STRUCTURAL SECURITY TRUST T72240-772244
NUUQS030LO080000000  RUNTINGTON CDO, LTD.
$DBSI2092397.0 MUNICH RE FINANCE 8.V.

NUUQS10DLO0BO0000D0 ORIENT POINT CDO, LTD.

§D82012987916.00.0  BANC OF AMERICA STRUCTURAL SECURITY TRUST

SDB2012866220.0.0 WACHOVIA BANK COMMERGCIAL MORTGAGE TRUST 772240: 772244
SDB2012885127.0.0 CITISROUP/DEUTSCHE BANK COMMERCIAL MORTGAGES 772240-772244
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Trado Reforance Id
SDB2012886165.0.0
SDB2012988071.0.0.0

NUUQB01340080000000

§DB2012987962.0.0.0
S0B2012886132.0.0
50B2012984048.0.0.0
$DB2012988034.0.0.0
$082012938060.0.0.0
$SDB2012886201,0.0
SDB2012886163.00
$DB2012987871.0.0.0
SDB2012985061.0.0.0
NYUQS05GI0030000A00
SDB2012988062.0.0.0
SDB533918096.0
SDB2012987954,0.0.0
$DB534321008.1.4
5D82012987940.0.0.0
5DB2012688141.00
$082012908084.0.0.0
5DB2012686119.0.0
SDB2012886131.0.0
SDB20125868055.0.0.0
50B2012886149.0.0
NUUQ4102N00S0000000
BUUQSAEAIO080000000
BUUQS0S0K0080000000
NUUQ4102Q0080000000
NUUQSOSSCO080000000
SDB532354298.0
S0B532354359,0
SDB2012868159.0.0
5082012988074.0.0.0
SDB534321005.4
SDB20126886151.0.0
NUUQ4a8HS0080000000
SDB2012986050.0.0.0
SDBS531906737.0
SDB2012988092,0.0.0
B8UUQS1 1160080000000
SDB2012988047.0.0.0
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Refarencs Obligation

NUUQS04G00080000000 SOUTH COAST FUNOING

NUUQB014MODBID00GI0 SOUTH COAST FUNDING VI LTD
NUUQS12BMODB0OT0000 KLEROS PREFERRED FUNDING |i, LLC

CS FIRST BOSTON MORTGAGE TRUST TT2240-T72244
MORGAN STANLEY CARITAL
SOUTH COAST FUNDING VI LTD

727404

GOMM 2005-C6 COMMERCIAL MORTGAGE PASS- THROUGH CERTIFICATES
GMAC MORTGAGE CORFORATION 772240772244
CS FIRST BOSTON MORTQAGE TRUST

GMAC MORTGAGE CORFORATION

LB-UBS COMMERCIAL MORTGAGE TRUST

LE-UBS COMMERCIAL MORTGAGE TRUST

FIRST BOSTON MORTGAGE SECURITIES CORP

FIRST BOSTON MORTGAGE SECURITIES CORP
LB-UBS COMMERCIAL MORTGAGE TRUST

ABACUS 20042, INC.

LB-UBS COMMERCIAL MORTGAGE TRUST

BANK OF SCOTLAND PLC

CITIGROUP COMMERCIAL MORTGAGE TRUST 2004-C2
KINGDOM OF SPAIN

BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC
COLUMBIA GENTER TRUST

WACHOVIA BANK COMMERGIAL MORTGAGE TRUST
BANC OF AMERICA STRUCTURA{, SECURITY TRUST
CITIGROUP COMMERCIAL MORTGAGE TRUST 2004-C2
(GS) GS MORYTGAGE SECURITIES CORPORATION Il
MERRILL LYNCH MORTGAGE TRUST

MERCURY CDO 20041, LTD,

ISCHUS CDOILTD

ISCHUS COO [LYD

MERGURY CDO 20041, LTO.

SATURN VENTURES |, LTD.

REPUBLIC OF ITALY

REPUBLIC OF ITALY

BEAR STEARNS COMMERGIAL MORTGAGE SECURITIES INC
WACHOWIA BANK COMMERCIAL MORTGAGE TRUST
KINGEOM OF SPAIN

WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
RESERVOIR FUNDING LTD. )
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
VALEO

WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
BRODERICK COO 1LTO

GE CAPITAL COMMERCIAL MORTGAGE CORPORATION

772240-772244
772240772244

T72240-772244

T72240-772244
T72240-772244

772240-T72244

655038
58037
TT240-TT2244

T72240-T72244

Gountarperty Ref. Number



Trade Reference kd
$DB2012088045.0.0.0
5DB2012968167.0.0.0
S082012907934.00,0
5082072586109.0.0
SDB533852552.1 .0
50B2012987608.00.0
SDB2012888133.0.0
SDB2(012967658.0.0.0
SDB2012887973.0.0.0
SCB2012988052.0.0.0
SDB2012686111.0.0
SOB2012988077.0.0.0
SDB2012886155.0.0
50B2012986042.0.0.0
SDB2012088057.0.0.0
SDB2012986056.0.0.0
SPB2012585086.0.0.0
$DB2012967959.0.0.0
S0B2012088048.0.0.0
5082012886117.0.0
SDB2012988046.0.0.0
$0B20126886137.0.0
BUUQS111400800,0.0.0
BUUGS! 11560800.0.0.0
8ULQS120L00800,0.00
NUUQ4123N00800.0:0.0
NUUQS5022400700.0.0.0
NULQS030K00800.0.0.0
NUUQS04GEQ0800.0.0.0
NUUGS078500800.0.0.0
NUUQS100N00300.0.0.0
NUUQS100PO0800.0.0.0
NUUQS10L300800.0.0.0
5DB503565139.0.0.0
SDB503565516.0.00
§0B504492863.0.00
SDB504493409.0.0.0
$0BS04578606.0.0.0
SDB504678635.0.0.0
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Reference Obligation Counterparty Ref. Number
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION

MERRILL LYNTH MORTGAGE TRUST

BANC OF AMERICA COMMERCIAL MORTGAGE INC

BANGC OF AMERICA STRUGTURAL SECURITY TRUST T72240-772244
CDX.NAIGHVOLS

BANC OF AMERICA STRUCTURAL SECURITY TRUST

CS FIRST BOSTON MORTGAGE TRUST 772240772244
BANG OF AMERICA STRUCTURAL SECURITY TRUST

CS FIRST BOSTON MORTGAGE SECURITIES GORP

GE GAPITAL COMMERCIAL MORTGAGE GORPORATION

BANC OF AMERICA STRUCTURAL SECURITY TRUST TI2240:772244
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST TFI2240-772244

GREENWICH CAPITAL COMMERCIAL FUNDING CORP,

JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP

JP MORGAN CHASE GOMMERGIAL MORTGAGE SEGS CORP

WACHOVIA BANK COMMERCIAL MORTGAGE TRUST

COMM 2005-C6 COMMERCIAL MORTGAGE PASS-THROUGH CERTIFIGATES
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION

8ANC OF AMERIGA STRUCTURAL SECURITY TRUST T72240-772244
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION 772240-772244

SHERWOOQD FUNDING CDO, LTD,

BRODERICK { GDOLTO,

KLEROS PREFERRED FUNQING [, LEC

DUNHILL 485 ¢DO LTD

ORKNEY HOLDINGS, LLC

HUNTINGTON CDO, LTD.

SOUTH COAST FUNDING

JUPITER HIGH GRADE CDO LTD

ORIENT POINT CDO, LTD,

ORIENT POINT CDO, LTD.

ALTIUS If FUNDING LTD

WEST COAST FUNDING LTD 2006-1A 5295168/5205168/529516815295168/5205168/5205168/5.2051 68/5205166/
WEST COAST FUNDING LTD 2006-1A 5296309/6206308/5299300/5208308/5285300/5290309/5296309/5298309/
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Collatera! Type Halicut Percent Closing Price (USD) USD Amount Halreut USD Amount

Descriplion
CASH 1888000000 U 5 DOLLAR Cash-USD
GASH 111000000 U S DOLLAR Cash.USD

GUSIP Quanlity
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