Goldman Sachs International oldman
Petarborough Cowurt | 133 Fleet St | London, EC4A2BB Naehs
Goldman Sachs Intemalfonal is authorised and o
regulated by the Financtal Services Authorily
Collateral Invoice
To AIG FINANCIAL PRODUCTS CORP
Atn: . Max
Phone No:
Email: max.riso@gs.com
From Max Riso
Phone No: 212-902-7573
Fax No: 212-428-4775
Ermaijt: Msex.Riso@gs.com
Today's date 03-MAR-2008
Valuation as of Close 2B-FEB-2008
Market Exposure (USD)
Credit Deslvatives 6,183,661,153.36
Equity NSP 8,138,222.13
Equity Options 59,795,909.39
Forelgn Exchange - Forwards (1.575,159.38)
Forelgn Exchange - Options 11,380,511.82
_Total Exposure 6,261,400,637.32
Trigger/Threshoid 75,000,000.00
Margin Required 6,186,400,637.32
Collateral Value (USD) 2,000,000,000.00
CGash Collateral: 2.000,000,000.00
Increment ’ 10,000.00
Ninimum Call Amt 100,000.00
Mangin Call 4,186,410,000.00
Instructions
GSCO - USD Cash, Margin and Coupons:
Chasa Manhation Bosk, Naw York, ABA # 021000021
Account: 8301011483
Account Goldmen, Sochs & Co.
Reference: COULATERAL
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g 845571 QJYUO CE 895000 SMIDIEFH O OB-MAR.2004 TKO c 6 "0s JPYIUSO 03.MAR: TO
$64820024 O JYUD CE 100000 SMI0O0YS 0 O3.MAR.2004 TXO c B 100 JPYAISD Q8-MAR-2008 TXO
; 69277814A  ©JYUD CE 756000 200¢11BSTP 0 20.0CY-3004 TXO c E 58 JPYUSD 20.0C7-2018 TKO
m 545569434 OJVUD CE 125000 118cn08 G#6 O 11.6EP-2003 THD c E 125 JPYIUSD 11-SEP-2008 TKD
Z SeSSESIA O JYUD PE 00000 11Sep08 VWK G 14.SEP-2000 TKO P e [ JPYSD 11-5EP-2000 TKO
- B9700750A O JYUD CE 688500 17N0v0B YEG O 17-NOWZ004 TKO c 8§ 6083 JPYUSD 17-NOV-2008 TKO
0 BU1AR4STA - QJVUD PE 723500 18Feb1S HRW § 18-FEB-2000 TKO P -3 1235 JPYNISD 16-FER-2018 TKO
m 811484114 O UYUD CE 723500 167418572 0  16.AE0.2008 THO [ [ 4 7233 JPYIUSD 18.FEB2015 TXO
8 811013814 O JVUD PE BR7000 16Feb10 BAR U 18.FEB-2005 THO P [ 887 JRYISD 16.FEQ-2010 TKO
m S1DISIA - O JYUD CE B6TOOD 16FeBIDETA D 1GFEB-20S TKD c € .87 JPYIIED 18-FEB.2010 TXO
1) 827088814 QUVUD PE§I1500 22May09 V53 D 20MAY-ID0S TKD . P E P15 JPYNBD 2¢-MAY-2008 TKO
G1676078A O JYUOD PEGA2000 (IMIR0BTZ O 1B-MAR-2008 TKO . P E [LF] JPYNED 18-MAR-2020 TKO
G18700MA O JYLID CE 822000 18M20MIM O {5-MAR200S TKD ° ¢ 4 882 JRYNSD 18-MAR-2020 TKO
o 9145166034 Fwd USD 23Mar20 18-MAR-2005 ' 23-MAR-2020
< 8437702074 Fwd USD 1AUg20 6-AUG-I008 34.AUG.2020
) GI06870A  © JYUD CE 011500 22May09 DIW O 20-MAV-2005 THO [} é 0nas JPYNISD 2MAY-2000 TKO
o 620624344 QJYUD PEBS7000 5Jun08 3L 0  0BJUNZ005 THO P E 52 JPYNVED 05-JUN-2008 TKO
E 020024408 © JYUD CE 957000 SJunGBKFV 0 03.JUN-2005 TKO c g 83y JPYRIGD 06-JUN-2008 TKO
G4S40287A O JYUD PE DTTI00 1080900 C4A O 12.5EP.2008 TKO 14 -4 0276 JPYSD 10SEP-2009 TKD
= O4S49T69A O JYUD CF 627600 108cp0G 2JE 0 12:88P.2005 THO [ e 92,78 JRYNSD 10.8EP-2009 TXO
E EE207I3A  QUYUD PE 049500 28Jan11 62R 0 SO.JAN-2008 TKO L4 E 9403 JPYNISO 2WIAN21T THO
- G60I0741A O JYUD CE 040500 20/an11 XA 0 30-JAN-2008 TXO [} € 0458 JPYIUED IJAN2011 TKO
[ 028557104 Fwd USD 10Marcs 0B-MAR <2004 10-MAR-2009
8 OJINUDPE 19 R 0 23AUG200S NYC e € 3 JPYNISD W-AUG-020 TKO
o OJvunce ) 0 20:AUG-2003 Nyc [} [ 23 JPYIUSD 27.AUG-3020 THO
7] B09ISS036A Fwd USD 2402118 20.0CT7-2004 24-0CT.2018
foo SOLNIA Fwd USD SMar0e 05-MAR. 2004 09-MAR-2009
(o) SIN0I0A  OJIYUD PELOOSOD 229ep0IADY O 22-8EP-2003 THO P ft 85.08 JPYIUSD 2-9EP-2003 THO
[a] 545150014 0 JYUD CE 990500 228ep095HZ 0 22.8EP.2003 TKO T E o005 JrYnso 22-BEP-2000 THD
: SRTTS2A ©.IYUO PETSH00 200116887 0 20.0CT2004 TKO 14 & 5.0 JPYJUSD .  20.00T2050 TXO
847087554 O JYUD PE BESS00 17NADO PRT 0 17-NOV-2004 THO P E 89,03 JPYAUSD 1700V, 2000 TKD
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@ SGAESIOZA 3100000  C.EOI206100 177826067 2087008541  FomignGishengs D.OSTIES05
S840202a 3000000  OSOMSTIONS 162300)11R  ZBBSTIBZTO  Fomign Exchngh 004122037

;i SVATSI4A 15000000  O.B3482404 -1BBIO0R00  (DIBOALIS  FomlgnExzhange 0.1208%0010

m 50000000 1050101247 €0119270.64  Fonlgn Exchenge 2,01826408

3 GASSE0SIA  SOODOD0  DAMSS0249 JAITBINM  AIMSHIOAE  FongaExchangs 0.0088C4ED4
SS700750A 10000000 0791082518 (525770,085  DISAITAS83  Fomign Exchange 0182577538

] O11404STA 15000000  D.1TSTEIN02 BOCLINES  104I9V112  Forakw Exchengs 04006478

g SHBAIA 15000000  OS30MBZ) 2532029519 104331112 FomkgnExchengy 0172881668

e BI1RISNA 20000000  DITTYSOZT2 30707,203%  VSMVRARZAY  Fouign Exchange 0,015850361

il OBISIIA 0000000  C.Y7STIIO8 30ISHIAOLY  48BTR4S241  Fuwekn Exchenge 0.184206704

o0 75000000 ARSI 91948030 FomignExhinge Q017650248

;ﬂ 15000040 PNTBI4S  Fomign Exchengy 0071960683

o GO76084A 15000000  O.12000188 IMI0LDAS? WIENINIE  Fewign Exchange 0480000920

ey G145151A 2015794536 ISIR7258 3750000 Farnign Exchange 76.14178622
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a 10000000 1014326217 0954607022 Foreign Excharge 0101432022

I 10900000 STIOZEI8  £054897.922  Foreign Sxchangs 0118770754

[ 9093550364 1963447.43 - 188237.2805 2700000 Forelgn Exchange 8269503608

® NAND2A 1212007097 B75S05.2011 13020000 Forelgn Exchango 102.2164744
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SEFESOIQ0 Equly 0004025 A0 USD 42375000
GEFSS0JTY Equiy Detivelive 033380043 B003200 48875000  USD 45825000
OEF858899 Equily Dervative "033960843 TO7500.871  «gmsmmor. VSO 48899607, 1
GEFESOIR4 Equily Oervathve 033068849 TOIBLALE 3000027278 UBD 20000272.78
2 Equity Qerivalive 033368843 $52420003  J000A7M278 USD 3000212.76
OBPA5ESED Equity Derivelive 033000843 021684552 250000800 US0 250000009
SEFE585D0 Equiy Derivallve 033088943 TA85520849  SO00M4  USD 80000244
SEFESEEAS 8quly Dedvallve 033868843 4ABIS7904680 409009071 USO 49993907,
80D1622082712.00.0 EQQTC-OTCFF 03205804 1306403928 520488849  UBD §264385.49
50816220032832.0.00 EQOTC-OICFF 03306884 ~319040.0178 2015227, uso 203922140
$0016220633122.0.00 EQOTC-QTOFF 03308884 «S820800.012  (58(B350.45 ULBD 15816350.45
80B16220633642.000 KQOTC-OTCFF 03308484 1040826.345  $406808,16 USD 040vS58.15
80B16034411340.00 E0OTC-OTCNF! 0234054 734450300 11D5B445.5% UBD 1N959:3.60
EDDSS42400010.0.0.0 EQODTC-OTCNFF 03085884 745637848 7500000 usp 7500000
80B18729633882.0.0.0 EQOTC-OTCFF 03305884 DO3B294.168 1611006439 USD 16110D64.38
8DB504223071U.01.0 EOOTC.OTCNIF 03358804 1226071.409 15000000  UOD 15000000
80B15039893080.00 EQOTC.OTCNF! 02040543 4101660403 750007107 VSO 25000713.7
80B1822683¢002.000 EQOYC.OTCFF (130830 -1087912.347 uso 828085033
SDRIB220634002.000 EQOTO-DTOFF 03306384 -ZME007.713 1104072048 USD 1104072945
SD05R4243402U0.1.0 £OOYC.OTENFI 03306884 4a414B.7182 7500000 UsD 7500000
S08534243384U0.1.0  EQOYC-OTCFF 03358804 2028509004 11250000  USD 11250000
806102§239221.000 EOOTC-OTCNFI 03195954 881w02.578 uso $bossoe
SDBISHNNNAIL000 BAOYC-OTCHF 03398884 SE71508.037 3540000 usp 3940000
6DB1825085016.0.00 £QOTC-OYCHF! (3308884 1340131051 832138  UsD 03821350
6D818220614212.000 EQOTC.OTCFF 03205884 -T68080.0578  5B4367328  USO 604087228
5D65942430520.0,1.0 EQOYC-OTCNFI 03350824 5973780051 15625000  USD 15625000
SOB39Q457U0.10 EQOTC-OTCFF 033968534 402052400 20876000  UED 21675000
S001825089093.00.0 EQOTC-OTCFF (3396884 4913554203 113895000 USD 113895000
$0BI8730404262.000 EQOTC-OTCNFI 03308884 107068000  USD 107068000
SOBI6245562540.0.0  EQOTC.OTCNFI 03085824 161540.2305 162020  USD 10230200
80B1024555256.0.1,0 EQOTC-OTCFF 03396384 S1083.5477 20230200 UsD 20230200
80B16230434312.000 EOOVC-OTCFF 03395084 -3578314887 123539000  USO 123539900
S0DI8230@4S42.000 EQOTC-OTCNFT 03305884 6222276304 30000000 LSO 30c00009
SDB16230e%¢382.000 EQOTC-OTGFF 03396884 S0M8S270.2 37500000  USD 37500000
80D16230485072.0.00 EQOTC-OTCNF) 058884 640150228 0000000  USD 30000000
$081623043327.0.1.0 EQOYC-OTCFF 03358384 4554255299 30000000  USD 30000000
5DBY EQOTC-OTCFF 0356884 881044308  £400000 uso 2400000
SDD0255496372.000 EQOTC-OTCNFI 03285884 34427028 9900000 UsD 8200000
5001603013767.000 ECOTCOTCNF! 02340543 1990872280  26333883.84 USD 2333300,84
805162453R442.000 EQOTC-OTCNFT 03106384 1034231,052 8400000 uso 8400000
$0D18243553462.00.0 EQOTC.OTICFF 0IIDSIB4 DI72881643 17840000  USO 17840000
SDBIG2EBM4DS000 EQOTC-OTCFF 03336884 SBIBBESTEY 11250000  USD 11250000
€0BFOTO0MTIV.O00 EQOTC-OYCNFI 0330884 4201425595  &S00000 uso 0500000
£DB1623043041.0.0.0 ECOTC.OTCNPI 03396884 512290105 22500000 USD 2500000
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TG-HOV-2005 15.NOV-2005 O1-MAY-2013 01-MAY-2013
15NOV.2008 16-NOV-2008 O1-MAY.201D Of-MAY-2013
18-NOV.2008 10:NDV-2006 16-0CT-2015 19-0CT-201S
16-NOV.2008 16.NDV-2008 21.DEQ-2016 21-DEC-2015
16-NOV-2008 18.N0V-2000 21-DEC-2015 31.0EC-2018
18.N0V.2008 14-NOV-2008 10-MAR.2018 10-MAR-2015
16-0V-2008 Y6NDV-2000 16.JAN-2018 19JAN.2016
16-N0V.2008 18.NOV-2008 18-0CT-2010 18.06T-2010
100072007 10-0CT-2007 13-NOV-2016 13-NOV-2015
10.007%2007 10.00T+2007 13.NOV:2018 13.NOV.2018
10-0CT-2007 10-OCY-2007 IINOV-2013 13-NOV-2010
10-007-2007 10-OCT-2007 {3NOV.2010 1S.NOV-2018
OF-NOV-2007 03-NOVA2007 12-DEC-2008 12-0EC-2008
16JAN-2008 18JAN-2008 19-JUN-2009 19-JUN-2009
10-0CT.2007 10-0CT-2007 13NOV-2R0 13-NOW.2020
15AN.2008 1BJAN-2008 15-JAN:20I0 1B-JAN-2010
2AJUN-2007 2TJUN-2007 2TJUN20NT 27JUN20VY
10.0CT.2007 10.0CT-3007 13-NOV-2020 13-NOV-2020
100072007 10-0CT-2007 14-NOV-2022 14-NOV-202
16-JAH-2008 18JAN-2008 17-5EP.2010 17.GEP-3010
16-JAN2008 18JAN:2008 17-6EP.2010 17.8EP.3010
TE-NOV.2005 16-NOV-2008 11AUG-2013 11-AUG.2015
18NOV.008 18.NOV-2008 11.AUG-2013 15:AUG-2015
16NOV.2000 18-NOV-2006 Q6-MAY-2015 0BMAY-2018
10-0CT-2007 10.0CT-2007 14.4OV.2022 14-NOV-2022
10JAN-2008 16VAN-2008 17-8EP-2010 17-5EP-2010
16-JAN:2000 16VAN-2008 17.BER-2010 17-BEP-2010
18N0V.3000 18-NOV-2006 24-BEP-2013 24-BEP-2013
17.0CT.2007 17.0CT-2007 15MAY.2013 16.MAY:2013
16-NOV-2000 18-HOV2008 10-DEC-2010 10-DEC-2010
E-HOV:2006 18.NOV.2008 1D-DEC-2010 10.DEC:2010
17-00T-3007 17-00T-2007 23-4UG-2019 TIAUG-2013
17-OCT-2007 17-0CT-2007 15JUN-2012 15-JUN-2012
17-0CT-2007 17.0CT-2007 1SVUNDOIZ 15JUN-20V2
17.0C7.2007 17.007-2007 215UN-2013 29-JUN-2013
1G-NOV-2006 Y8.NOV-2006 O1-NOV-201D 01-NOV-2090
17-0C7-2007 (7.0CT-2007 25-MAR.2010 20-MAR.2010
17:0C7-2007 17.0CT-2007 J9MAR0ID 20-MAR-2010
>0CT.2007 23-0CT-2007 12-DEC.2000 12:D%C-2000
17.0CT-2007 17-0CT-2007 16VAN:2000 15-JAN-2000
$7-0CT-2007 17.0CT-2007 18vAN-2000 16-JAN-2006
IAL08 18JAN-2008 21-8EP2012 21.8EP.2012
TEJAN-2008 18-JAN-2008 21-SEP201Z 21-5ER-2012
16-NOV-2008 16 01-NOV-201D 01
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BEFE50.D0 € CIEN 7500000 545

e QEFESAITY c CIEN 7500000 85
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g BOBNTAGING0  BEAR STRARNS COMMERLIAL MORTGAGE SECURITIES INC 712200717204
S082012982092.000  WACHOVIA BANK COMMERGIAL MORTOAGE TRUST
2 80D2012806147.00  JP MORQGAN GHASE COMMERCIAL MORTGAGE SEOS GORP 11240170284
i SUBI0IAH.00  BANC OF AMRRICA RYRUGTURAL SECURITY TRUST TR0 T11244
3 GLACIER FUNOING CDO I, LTD,
5002012087430.000  DANC OF AMERICA STRUCTURAL BEGURITY TRVET
P 8002012880141.00  COLUMD!A CENTER TRUST IMR2AETIM
g SOISYTISENN0 REPUBLIC OF ITALY 59038
c s .0 REPUBUC OF ITALY 039037
i S0H2013008085.000  (G3%) G MDRTGAGE SECURINES CORPORATION 0
9 SDB2012808151.00  WACHOVIA BANK COMMERGIAL MORTOAGE YRUST TIZ240-712244
m 8002012088008.000 €6 MRGT BOSTONMORYGAGE TAUST
o SOR201208163.00  FIRIT DOSTON MORTAAGE SECURITIES CORP MREOTT244
o 5082 900  BEAR BECURITIES INC
=< 08  BEAR TGAOE BECURITIES INC 72340-T72244
o SDB2012607071.000  FIRST BOATON MORYGAGH SEGURITIES CORP
o 5D82012880135.00 S FIRST BOSTON MORTGAGE TRUST W 1TZu
= SDOZ0120880Q.000  GREENWICH CAPITAL COMMERCIAL FUNDING CORP.
=4 5085492100044 WINGDOM OF BPAIN
S0OINIL071,000  MORGAN STANLGY CAPITAL
8085M4921000.4 KINGOOM OF SPAIN
- 809503440604.0,0 HELLENIC REPUBLIC
g $DR51344066¢,2.0 HELLENIC REPUBLIC
D 3DB53440084.1.0 HELLEMIC REPUBLIC
X £002012080047.000  GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
[ S0820125500350.0.00  JP MORGAN CHASE COMMERCIAL MORTGAGE SEG8 CORP
P 508333440884.0.0 HELLENIC AEPUBLIC
Q $002013908038.000  JF MORGAN CHASE COMMERCIAL MORTGAGE SEGS GORP
[e] BOBI20ERISI0A0  DEUTSCHE MORYGAGE AND ASSET RECEIVING CORPASD
NUUQ504G00030000000 BOUTH COAST FUNDING
BDAZ012502050.000  LB-UBS COMMERGIAL MORTGAGE TAUST
NUUQS013A0080000000 GOUTH COAGT FUNDING Wb LTO
NUUQSO30Q0800.000 HUNTINGTON CDO, LTD,
5DEOIIBE127.0.0 CITIGROUP/DEUTSCHE BANK COMMERCIAL MORTOAGES TIRDIITRE
80020128606201.00  LO-URS GOMMERCWL MORTGAGE TRUST TN
NUUQSD) eMOG30000800 SOUTH COAST FUNDING VInATD
NUUO408HE0030000000 RESERVOIR FUNDING LTD,
NUUOKITEIN0N000.00 JUPITER HIGH GRADE COOLYD
BUUDSITI400800000 SHERWOOD FUNDING COO, LTD.
SDB205200061.000  LB-UBS COMMERCIAL MORTGAGE TRUST
$09522002188.0 DEUTSCHE BANK NV, 855085
BUVO510L00800.009  KLEROS PREFERRED FUNDING I LLG
. SUNIIANA0E2000  LO-UBS COMMERCIAL MORTGAGE TRUST

FUNDING
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Teada Reforence Relarence Obligevon Counlesparty Aef, Number
BDBI012888110.0.0 BANC OF AMERICA 8TRUCTURAL SECURITY TAUST T2260-712244
SDBIINIBIEN00  BANG OF AMERICA STRUCTURAL SECURITY TRUST

NULQSI0LI00000.0.0.0 ALTIUS Il FUNDING LTD

§062012886123.0,0 BEAR STEARNS COMMERCIAL MORTGAGE SECURITIEB ING N7U01TR44
3002012088045.000  GE CAPITAL COMMERCIAL MORTGAGE CORPORAYION

§002012088140.00 MERRRL LYNCH MORTOAGE TRUST 12240112244

EDB2012680084.000  WACHOVIA BANK COMMERGIAL MORTGAQGE TRUSY
80B2012507047.000  GEAR STEARNS COMMERGIAL MORYQAQE SECURITIED NG
SOB2012987034.00.0  BANG OF AMERICA COMMERCIAL MORYQAGE ING

8DB2012088220.0.0 WACHOVIA BANK COMMERGIAL MORTGAGE TRUST TTRQ-TI2M
80B2012800123.0.0 L8 FIRST BUSTON MORTGAGE TRUST N2QITRY
$002012087073.000  CSFIRST HOBTON MORTOAGE SECURMES CORP

NUUQA4(02N0D80000000 MERCURY €DO 20041, LTD,

50D2012285145,00 JP MORGAN CHASE COMMERCIAL MORTUAGE SECS CORP TNA0-TIZ244
S08201988167.000  MERRILL LYNCH MORTGAGE TRUST

SDR2012305108.0.0 BANC OF AMERICA 8TRUOTURAL SECURITY TRUGY RO
S0D2012608080.000  WACHOVIA BANK COMMERGIAL MORTGAGE TRUST

SDB2012880182.00 WACHOVIA BANK COMMERCIAL MORTQAGE TRUSY T72240-T72244
NUUQB058C0080000000 SATUAN VENTURES 1, LTD,

NULGS128M0G30000000 KLEROS PREF ERRED FUNDING U, LLG TaT404
BULIASIH030030000400 ABACUS 200S.CR1, LTD, 7w
NUUCB07000080000000 JUPITER HiGH GRADE ODO LYO

3081339180800 BANK OF BCOTLAND PLC

80D MUNICH RE FINANGE BV,
8082012007050.000  COMM 2005-C8 COMMERCIAL MORTGAGE PABE-THROUGH CERTIFICATES
RUST 2004-C2

COMMEROIAL

50B2012088131.00 COMMERTAL TRUST 2004-C2 e
NLUGSXISAICE0000000 ORGHID BYRUCTURED FINANCE €O, LD,
NUJQ4102G0080000000 MERCURY COO 20041, LTD,
S082012688057.000  JP MOAGAN GHASE COMMERCIAL MORTGAQE SECS CORP
SDB012008050.000  JPMORGAN CHASE COMMERDIAL MORTGAGE SECS CORP
SDD012687052000 €O 2003-UD) COMMERCIAL MORTGAGE TRUST
S0B2012968080000 OB CAPITAL COMMERGIAL MORTOAGE CORPORATION
B0B2017967800.000  BANG OF AMERICA STRUCTURAL SECURITY TRUST

»  NUUDMGEHROG0000000 GLAGIER FUNDING COO K, LTD,
S$0B7012088138.00 GMAC MORTGAGE CORPORATION aenne
808533080300,1.4 KRAFT FOODS INC,
5082012087858.00.0  GANC OF AMERICA STRUSTURAL SECURITY TRUST
NUUQS0SGI0030000A00 ABACUS 20042, INC.

SECURMES NG

BEAR
BUUQS11160044000000 BRODERICK EDO 1 LTD
BDBE33802662.1.0 CDXNAIGKVOLE
NUUQSO0RVO030000000 LEXINGTON CAPITAL FUNDING, LTD.
SDB201208077.000  WACHOVIA BANK COMMERCIAL MORTOAGE TRUGT

03 7 SHOVS ‘NYWGI09 A8 G3LS3NDIN INSWLY3ML TVLINIOIINOD
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Trude Relorsnce it

Rdtrence Obigation
HE BANK COMMERCIAL MORTGAQES

$DB201208A082.00.0
3DB2012588155.0.0
BD82012000074.0.0.0
BOBI017S88054.00.0
80B531608737.0

NUUBSE9IUL080000000
NULOS0I2A00700.0.0.0
8UUO511190060000000
NUUQ4091PO030000000
BUUCE0E000000000
BULIQY080X0080000000

GE CARITAL COMMERCIAL MORTGAGE CORFORATION
WACHDVIA BANK COMMERCIAL MORTGAGE TALIST
WAGHOVIA BANK COMMERCIAL MORTGAGE TRUST
GMAC MORYGAGE CORPORATION

VALEO

NUUQ4125HE350000000 ATVER NORTH CDO LTD,

LEXINOTON OAPIVAL FUNDING, LTO,
ORKNEY HOLDINGS, LLC
BRODEAICK | COOLTD,
RESERVOIR FUNDING LTD,

ISCHUS COO I LTD

iSCHUS EDOTLTD

NULIG412300050000000 DUNNILL ABS COO LTD

‘09 ® SHOVS ‘NYWQI09 A Q31SINDIY INIWLYIHL TVIINICIINOD

50B2012088053.0.00  GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
SDB2012886111,0.0 BANG OF AMERIGA STRUGTURAL EEGURITY TRUBT
NUUQ5100M00600.0.00 QRIENT POINT CDO,LTD,
NUU0310DP00800.0.00 ORIENT POINT DO, LTD,

GE CAPITAL CORPORATION

G¥ CAPITAL CORPORATION
90B2012588137.0.0 GE CAMTAL COMMERCIAL MORTGAGE CORPORATION
500504678606.0.0.0
B0A504433405.0.0.0
£0B2012006117.0,0 BANC OF AMERICA STRUCTURAL SECURITY TRUST
908504878638.0.00
$082012186211.00 MOROAN STANLEY CARITAL
SOBS04492082.0.00
50BS03565139000  WEST COAST FUNDING LTD 2006-1A
30B2012933043000  GREENWICH CAPITAL COMMERGIAL FUNDING CORP,
6DBS0ISNSSIC.000  WEHT COAST FUNDING LTD 2000-1A

173N0000C.00.0 DUNHILL ABS COO LTO
DO, LTD.

SDB212886165.00 €8 FIRGT BOSTON MORTGAGE TRUST
80B212485040.000 €S ARST BOSTON MORTGAGE TRUSY

608931012600
$08201204821000

IAL

THE ROYAL BANKOF SCOTLAND PUBLIC UMITED COMPANYY
BANK COMIAERCH TRUBT

Counterparty Ref. Number
1224012244

NRG-T2H4

TIRO-1TTIH

nawTad

T72240-112244

TR - TTRM
82561632831 68/5235158/6 235160152031 BUB2I6 168/5203 150/329318W
2E0ETVEI0052D

1%0- 110

e
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Type Haircul Parcant Cloting Price (Ush) USO Amourt Malretd USD Amount
1
1

USOCLLAR Cach-USD

193000000 11000000
1889000000 7689000000

Callaters!

Qescrlption
CASH 1883000000 U S OOLLAR Cash/lISD

CASH 111000000

CUSIP Qummlity
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