Goldman Sachs International ﬂlﬂmﬁﬂ
Pelerborough Court [ 133 Fleet St | London, EC4A2BB ga 415
Goldman Sachs Intemational is authorised and
regulated by the Financial Services Authorily

Coliateral lnvoice

To AIG FINANGIAL PRODUCTS CORP
Attn: Group
Phone No:
Email: aigfpcoliaterak@aiglpc.com
From Max Riso
Phone No: 212-902-7573
Fax No: 212-4284775
Email: Max Riso@gs.com
Today's date 17-MAR-2008
Valuation as of Close 14-MAR-2008
Market Exposure (USD)
Credit Derivatives 6,844,422,869.57
Equity NSP 8,823,696.85
Equity Options 58,430,884.83
Foreign Exchange - Forwards {426,268.02)
Foreign Exchange - Options 9,157,717.03
_Total Exposure 6,920,408,900.27
TriggerThreshold ¥5,000,000.00
Margin Required 6,845,408,900.27
Collateral Value (USD) 2,006,000,000.00
Cash Collateral: 2,000,000,000.00
Increment 10,000.00
Minimum Call Amt : 100,000.00
Margin Call 4,845,410,000.00
Instructions

GSCO -USD Cash, Margin and Caupens:

Chase Manballan Bank, New York, ABA # 021000021
Accounl: 5307011483

Accounl: Goldman, Sachs & Co.

Reference: COLLATERAL
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FXsecdolp IradeRate

O JYUD CE 595000 SMar0@5FH 0 05-MAR-2004
©0JYUD CE 100000 6Mar09 8Y3 ¢ 08-MAR-2004
0JYUD CE 756000 200c1B9TF 0 20-0CT-2004
Q JYUD PE 890500 228ep0S ASY 0 22-SEP-2003
0 JYUD CE 890500 22Sep09 5HZ 0 22-SEP-2003
0JYUD PE 756000 20Qct16687 0 20-0CT-2004
O JYUD PE 868500 17NvQI P97 0 17-NOV-2004
O JYUD PE 723000 27Aug20 3PR 0 28-AUG-2005
© JYUD CE 723000 27Aug20 27H 0 23-AUG-2005
0 JYUD PE 642000 16Mar209T2 0 13-MAR-2005
0 JYUD CE 642000 18Mar20 MLM D 18-MAR-2005
Fwd USD 23Mar20 18-MAR-2005
0 JYUD CE 125000 115ep08 G96 0 11-SEP-2003
© JYUD PE $00000 11S2p0B VWH O 11-SEP-2003
O JYUD CE 868500 17Nav0I YEG O 17-NOV-2004
© JYUD PE 723500 16Feb15 HRW 0 16-FEB-2005
©JYUD CE 723500 16Febi55T2 0 16-FEB-2005
O JYUD PE BS7000 16Febi0 BAR 0 18-FEB-2005
O JYUD CE 867C00 16Feb10 574 0 16-FEB-2005
O JYUD PE 911500 22May09 YJ3 0 20-MAY-2005
©JYUD CE 911500 22May09 93W 0 20.MAY-2005
O JYUD PE 957000 SJun08 23L ¢ 03-JUN-2005
© JYUD CE 857000 SJun8KFV 0  03-JUN-2008
O JYUD PE 827500 10Sep03 C4A ¢ 12.SEP-2005
©JYUD CE 927500 10Sep0S 2JE D 12-SEP-2005
QJYUD PE 948500 20Jan11 62R ¢  30-JAN-2008

0 JYUD CE 948500 28Jan1t XA3 0 30-JAN-2008
Fyyd USD 10Mar08 08-MAR-2004
Fwd USD 24Qct16 20-0CT-2004
Fwd USD Mst09 05-MAR-2004
Frd USD 314Aug20 28-AUG-2005
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trageLocation pulGaliND oplienStyle pay
TKO

TKO
KO
TKO
KO
TKO
TKO
NYC
NYC
ThO
TRO

TKO
TKO
TKO
TKO
TKO
TKo
TKO
TKO
TKO
TRO
TKO
TKO
TKO
TKO
Tko

OVOTVHNVOVOVWOTVOTVO OTVTOTVUIOTOOAD

mmOmMEMmAaMMEmMmaAmlE MA@ mmomnmnm

835
100
756
80.05
88.05
758
86,89

723
842
642

125

8685
7235
7235
.7
86.7
9115
91,15
%7
a7
9275
9R7S
9485
8485

JPYAISD
JPY/USD
JRYAUSD
JPYISD
JPYRISD
JPY/USD
JPY/USD
JPYHIED
JPYAUSD
JPYIUSD
JPYISD

JPYAISD
JPYIUSD
JPYUSR
JRY/USD
JPYIUSD
JPYIUSD
JPYIUSD
JPYASD
JPYAISD
JPYASD
JPYASD
JPYAJSD
JPYIUSD
JPYAUSD
JPYRISD

expireDate
05-MAR-2009
06-MAR-2003
20-0CT-2016
22-8EP-2008
22.SEP-2008
20-0CT-2018
17:.NOV-2009
27-AUG-2020
27-AUG-2020
18:MAR-2020
18-MAR-2020
23.MAR-2020
11-SER-2008
11.8EP-2008
17-NOV-2009
16-FEB-2015
1-FEB-2015
16-FEB-2010
16-FEB-2010
22-MAY-2009
22:MAY-2008
05-JUN-2008
05-JUN-2008
10-SEP-2003
10-SEP-2009
28-JAN-2011
28-JAN-2011
10-MAR-2009
24-0CT.2016
09:MAR-2009
31-AUG-2020
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09-MAR-2009
10-MAR-2009
240CT-2016
25-SEP-2003
25-8&P-2003
240CT-2016
1SNOV-2003
31.AUG-2020
31-AUG-2020
23-MAR-2020
23-MAR-2020
28-JUN-2006
16-SEP-2008

16-SEP:2008

19-NOV-2008
18-FEB-201S

18-FEB-2015
18-FEB-2010
18-FEB-2010

26-MAY-2002
26-MAY»2008
0B~JUN-2008
09-JUN-2008
14-SEP-2008
14-SEP-2000

01-FEB-2011

01-FEB-2011

28-JUN-2008
28-JUN-2006
28-JUN.2008

28-DEC-2008

05-MAR-2009
08-MAR-2009
20-0CT-Z06
22:SEP-2009
22-SEP-2009
20-0CT-2010
17-NOV-2009
2-AUG-2020
27-ALG-2020
18-MAR-2020
18-MAR-2020
Z3MAR-2020 3750000
14-SEP-2008
14-SEP-2008
17-NOV-2008
$6.FEB-2015
16-FER.2015
16.FEB-2010
16-FEB-2010
22:MAY-2003
22.MAY-2009
0S-JUN-2008
05-JUN-2008
10-SEP-2008
10-SEP.2009
28JAN-2011
2B-JAN-2011
10-MAR-2009 13200000
24-0CT-2016 2700000
03-MAR-2008 §3020000
35-AUG-2020 2300000

30000000
15000000
25000000
26000000
16000000
10600000
10000000
10000000
15000000
15000000
240750000
50000000
50000000

204120000
1260075600
~166280000
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JPY
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usdEquivalent primaryAmnt primeryCey primeryType
31600000 USD R

AEFFPFPREFEFEFREFEFRFEFFEFEFEFREEFEEE ]

¥
Q054500000
3000000000
1134000000
2226250000
2228250000
1134000000
868500000
723000000
723000000
063000000
963000000
3750000
6250000000
4500000000
866500000
1085250000
1085250000
1734000000
1734000000
2278750000
2278750000
2874000000
2871000000
927500000
827500000
271250000
2WT1250000

yCoy F

64.2

9865
758
95.78
723

JPYIUSD

JPYRISD
JPYIUSD
JRYIUSD
JPYIUSD
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SEFE56658
9EFES66B4
ABF6366C2
SEFGSG6ES
9EFE56500
SEFGSE6A6
SEFE50JQ0
SEFEE0.TA
SDB1626239424.0.0.0
SDB1624655254.0.1.0
$DB1624855256.0.1.0
SDB1622963271Z.0.0.0
SDB1622963286Z.0,0.0
SDB16229633122.00.0
SDB16228633642.0.0.0
$0B16229633867.0.0.0
SDB1625543836Z.0.0.0
SOB16255498372.0.0.0
SDB1622963400Z.0.0.0
SDB1622953409Z.0.0.0
$DB16246353442.0.0.0
S0B16246553462.0.0.0
$DB16229639272.0.0.0
S0B5942436310.0.1.0
$0B816526828357.0,0.0
SDB1626828398,00.0
$DB1626626359.0.0.0
$DB1826828360.0.0.0
$DB1626828361.0.0.0
SDB1626828367.0.00
SDB1626628369.0.0.0
$S0B1626828370.0.0.0
$0B1526828376.0.0.0
S081505589306.0.00
SDB1626028380.0.0.0
$DB8584223071V.0.1.0
SDB1625989046.0.0.0
$DB1625999093.0.0.0
SDB16230494262.0.0.0
SDB16230494312,0.0.0
5DB16230494542.0.0.0
SDB16230494962.0.0.0
SDB{623048567Z.0.0.0
5DB16230495742.0.0.0
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Type FXiidExposure primary primaryGey

Equity Dervativa 033988043 8747003177 490999071  USD 49599807 1
Equiy Dervalive 033368843  58BS0B4.915 3000027276 USD 30000272.78
Equlty Dervallve 033968843 653309238 3000027278 USD 3000272.76
Equily Derivalive 033866040 4686910288 250000806 USO 26000080.6
Equity Derivalive 033568843 9402002657 SDODD244  USD 50000244
Equiy Derivatve 033958843  -6518208.482 d999RDO7.)  USD 499899071
Equity Derivalive 033968843 10809450 42375000 USD 42375000
Equily Derivalive 033968843  -8207150 48325000  USD 48825000
£0Q0TC.OTCFF 03356884 $$97784972 3340000  USD 3940000
EQOTC-OTCNFI 03398864 1405126376 16230200  USD 16230200
EQOTC-OTCFF 03398484 5310862657 20230200  USD 20230200
EQOTC-OVCFF 03395884 +1308066.268 526488849 USD 5264889.49
EQOTC-OTCFF 03396884 2534958382  2635227.48  USD 2835227.49
EQOTGC-OTCFF 03396884 3902296,765 1561535045 USD 15615350.45
EQOTC-OTCFF 03398864 9507455681 840888615  USD 8408586,18
EQOTC-OTCFF 03395884 -3923360685 1611908438 USD 1811908439
EQOTC-OTCFF 03398884 1877245772 5400006  USD 5400000
EQOTC-OTCNFF 03396884 3BE69.45931 9900000  USD 24900000
EQOTC-OTCFF 03396834 -1001720907 868085833 USD 8380859,33
EQOTC-OTCFF 03396884 7534181234 1104972945 USD 11049729.45
EQOTC-OTCNFF 03396884 1160330976 8400000  USD 8400000
EQOTC-OTCFF 03356884 -30800.72748 17640000  USD 17840000
EQOTC-OTCFF 03356884 694536165 594967328 USD 5949873.28
EQOTC-OTONFF 03396884 3933201767 7500000  USD 7500000
EQOTC-OTCFF 033665884 1447838815 50025600  USD 50025600
EQOTC-OTCFF 03306584 1431966917 60025600  USD S0025600
EQOTG.OTCFF 03336884 140068831 50025600  USD 50025600
ECOTC.OTCFF 03308884 1366005528 50025500  USD 50025600
EQOTC-OTGFF 03396884 -1341726,541 50025600  USO 50025600
EQOTC-OTCNFF 03396884 2935409379 34045200  USD 34045200
EQOTC-OTCNEF 03206884 2018910467 34045200  USD 34045200
£QOTC.OTCNFF03396884 - 3026215115 34045200  USD 34045200
EQOTC-OTCNFF 03396834 2992333012 34045200  UsSD 34045200
EQOTC.OTCNFI 02340543 5245889683 250007437 USD 26000713.7
EQOTC-OTCNFF 03350884 2988984245 | 34045200  USD 34045200
EQOTC-OTCNFF 03395884 1531662225 16000000  USD 15000000
EGOTC-OTCNFI 03396884 1095649458  B3521350  USD 63521350
EQOTC-OTGFF 03396684 3508241.799 113695000  USD 113895000
EQOTC-OTGNFf 03308884 4525203406 107068000  USD 107058000
EQOTC-OTCFF 03296884 -4D73573.463 120539000  USD 123539000
EQOTC-OTCNFF 03395884 64B15700.22 30000000  USD 30000000
EGOTC-OTCFF 03398884 -GUGBISE3.99 37800000  USD 37500000
EQOTC-OTCNF! 03396884 6680167945 30000000  USD

EQOTC-OTCFF 03395884 63120759.64 87600000  USD 97500000

lradeDste
16-NOV-2006
16-NOV-2008
16-NOV-2008
16-NOV-2008
16.NOV.2006
16-NOV-2008
16-NOV-2008
16-NOV-2006
186:NOV-2008
16-NOV-2006
16-NOV-2008
10-0GT-2007
10.00T.2007
10-0CT-2007
10-0CT-2007
10-0CT-2007
17-0CT-2007
17-0CY-2007
10-0CT-2007
10-0C7-2007
17-0C7-2007
17-0CT-2007
10-007T-2007
18~JAN-2008
25-JAN-2008
25-JAN-2008
25-JAN-2008
25-JAN-2008
25-JAN-2008
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18-NOV-2006 19-00T-2015
16-NOV-2008 21-DEC-2016
16-NOV-2005 21-DEC-2015
16-NOV-2005 10-MAR-2015
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iy QEF655609 [ SPX 42146 118635
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SDB1623049496Z.00.0 C PCLN.O 750000 [
S0816230485672.0.0.0 C PCLN.O 750000 40

80B16230495742,000 C PCLN.Q 750000 S0
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S081603441134.000 P .N22§ 100000 12432
SDB594243852U.01.0 € CALN  B25000 25
SDBS94243857U.0.1.0 C CALN 825000 k)
SOBf623043827.01.0 C MAN 375000 a0
SDB1623043841.0.1.0 C MAN 375000 69
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SDBY626239221.000 € NRG.N 200000 23543
$DB1603413787.000 P N225 200000 13168.4
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o) S0B20129879620.00  00G4AI679  3075419.832

B 5DB2012885165.00  0G441679 4426179529

= SOB2012982088.00.0 006441673 9473153801

> 5DB2012886153.00 006441678 1163195777

= SOB2012986040.000 005441679  1241759.563

w NUUQ4102Q0030000000 006441679  18012.7445

S $08533080300.1.4 006815922  -921114.4883

D BUUQST11400800.0.0.0 008441679 2363012636

X BUUQSI11500800.000 006441679 1431275446

1% BUUQSI20L00800,0.0.0 005441679 3389228388

g NUUQ4123N00800.0.00 008441679  112266248.8

Q NUUQSD22A0070000.0 006441679 5041238557

[o] NUUQSO30KO0B00.00.0 006441879 146340000
NUUQS04GECOB00.0.0.0 00G441675  121784,7228
NUYC 0.00 .9

. NUUGSIOE 00 C0S41679

NUUGSTODR00800.0.0.0 005441678 394822560
NUUQSIOLIN0B00.0.0.0 005441879 5428408145
S0BS03S65138.000 006441679  7835B7BIY.7
OBSK 000
$OB504492063.000 006441670 258072250
SDB504493409.000 005441679 153583500
SDBS04678606000 008441678 11000000
S0B504678635000 006441673 18500000
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23-SEP-2004
20-0CT-2004
20-JUL-2005

08-NOV-2007
30-0CT-2007
07-MAR-2008
17-AUG~2008
15:0EC-2004
12-JUL-2006

21-APR-2008
12-JUL-2006

21-APR-20068
12-JUL-2008

12:1UL-2008

23-NOV-2008
02-MAR-2005
12-JUL-2008

21-APR-2006
12-JUL-2008

21-APR+2006
12-JUL-2006

20-0CT-2004
18-JUL-2007

11-MAY-2007
11-MAY-2007
11-MAY-2007
15-MAY-2007
15-FEB-2005

15-MAY-2007
18.MAY-2007
15-MAY-2007
16-MAY-2007
15-MRY-2007
15-MAY-2007
18~JUL-2006

19-1UL-2006

08-NOV-2006
08-NOV-2008
08-DEC-2006
08-DEC-2006

Nollenal Value
619541
1815438575
23396433
2340748203
$0000000
1004000
1174574602
190261,38
16500000

44500000
42500000
327145
20000000
321490358.6
340523090.9
819323997.4
2201208997
600000000
408500000
195683.48
1207857172
849750000
647250000
1119250441
1143924055
1187650000
1309850000
1389850000
100000000
100000000
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usp
usp
uso
uso
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uso
uUso
Uso
uUso
usp
Uso
uso
uso
usp
Usb
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use
usp
usb
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Uso
st
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uso
usd
usD
usp
usp
usb
usb
usD
usb
usp
usb
usp
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usn
usb
vsp
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08-DEC-2040
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20.DEC.2012
20-JUN-2012
20-MAR-2013
20-JUN-2009
Dd-JAN-2041
{5.00T-2044
15-ALG-20368
18-AUG-2036
10-JUL-2039
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10-0CT-2045
03-JAN-2043
05NOV2040
10-MAY-2043
JB-FEB-2039
15-DEC-2044
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20-8EP-2012
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1S-MAR-2013
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03:007-2045
03-007-2045
D5-DEC.204D
DNOVIZ041
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03-QCT-2048
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Trade Reference id
S08532354359.0
SDB2012988056.0.0.0
$0B2012988046.0.0.0
SDB2012988040.0.0.0
SOB201 2985Q45.0.D.O
50B2012886121.0.0
S0B2012088042,0.0.0
SDB2012288050.
SDB2012987808,
SDB2012886111.0.0
SDB2012886148.0.0
SDB2012538167,0.0.0
SDB2012987959.0.0.0
SDB012586053.0.0.0
$DB20128861130.0
§DB2012686139.0.0

NUUQ 4090080000000
NUUGS505GI0030000800
$082012988054.0.0.0
SDB2012988168,0.0.0
5DB2012886127.0.0
5$DB20129880309.0.0.0
§08534321008.4
SDBS23440664,3.0
SDB533440664.2.0
50B533440664.1.0

NUUQS091v0080000000
SOB2G12886137.0.0
SDB2012988052.0.0.0
SDB2012886216.0.0
8DBE33918096,0
SDB2012686119.0.0
5DB20128861350.0
$DB2012987916.0.0.0
SDB2012988074.0.0.0
$0B2012888109.0.0
S0BS32092188.0
NUUQ4125H0080000000
NUUQS09IUa0£0000000
5DB2012987638.0.0.0
5D82012996220.0.0
SDB2012987856.0.0.0

‘09 8 SHOVYS ‘NYINAT109 A9 QIL1SIANDIY INFWLYIHL TVILNIAIINOD

Reference Qbligation

REPUBLIC OF ITALY

JP MORGAN GHASE COMMERCIAL MORTGAGE SECS GORP
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
GREENWICH CAPITAL COMMERCIAL FUNDING CORP,

GE CAPITAL COMMERCIAL MORTGAGE CORPORATION

' BEAR STEARNS COMMERGIAL MORTGAGE SECURITIES INC

GREENWICH CAPITAL CCMMERGIAL FUNDING CORP.
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
BANC OF AMERICA STRUCTURAL SECURITY TRUST
BANC OF AMERICA STRUCTURAL SECURITY TRUST
MERRILL LYNCH MORTGAGE TRUST

MERRILL LYNCH MORTGAGE TRUST

Counterparty Ref, Numbet
659037 '

772240772244

T72240-772244
772240-772204

COMM 2005-C8 COMMERCIAL MORTGAGE PASS-THROUGH CERTIFICATES

GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
BANC OF AMERICA STRUCTURAL SECURITY TRUST
GMAC MORTGAGE CORPORATION

GLACIER FUNDING COO I, LTD.

ABACUS 2004-2, INC,

GMAC MORTGAGE CORFORATION

DEUTSCHE MORTGAGE AND ASSET RECEIVING CORP-ASB
CITIGROVP/DEUTSCHE BANK COMMERCIAL MORTGAGES
€S FIRST BOSTON MORTGAGE TRUST

KINGDOM OF SPAIN

HELLENIC REPUBLIC

HELLENIC REPUBLIC

HELLENIC REPUBLIC

NUUQ403HR0080000000 GLAGIER FUNDING GOO II, LTO.

LEXINGTON GAPITAL FUNDING, LTD.

GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
BANK OF SCOTLAND PLC

BANC OF AMERICA STRUCTURAL SECURITY TRUST
S FIRST BOSTON MORTGAGE TRUST

BANC OF AMERICA STRUCTURAL SECURITY TRUST
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
BANC OF AMERICA STRUCTURAL SECURITY TRUST
DEUTSCHE BANK FINANGE N.V.

RIVER NORTH CDO LTO.

LEXINGTON CAPITAL FUNDING, LTD.

BANC OF AMERICA STRUCTURAL SECURITY TRUST
WACHOVIA BANK COMMERGIAL MORTGAGE TRUST
BANG OF AMERICA STRUCTURAL SECURITY TRUST

NULQ409HS0080000300 RESERVOIR FUNDING LTO,

81860 SO
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172240772244
TI240-772244

772240-772244

772240772244
77240772244
T72240-772244
T72240-772244

772240-772244
B580B5

TT2240-7T2244



Trade Reference Id
NUUG409IPC080a00000
NUUQ4102N00B0000000
NUUG507¢ 00080000000
50BS33918126.0
SOBS33882552.1.0
50B534680582.0
SDB331906737.0
NUUQ412300080000000
SDB2012088084.0.0.0
S50B2012886163.0.0
SDB2012¢87971.0.0.0
$D820126806141.0.0
5D82012966055.0.0.0
SDB2012987934.0.0.0
BUUQS! 1190080000060
NUUQS030L0080000000
SDB2012587962.0.0.0
SDB2052866165.0.0
SDB2012088088,0.0.0
SDBa012666153.0.0
$DB2012888040.0.00
MUUQ410200060000000
SDB5I0B0300,1.4
BUUQS111400800.0.0.0
BUUQS5111500800.0.0.0
BUUQS5120L00800.0.0.0
NUUQ4123N00800.0.0.0
NUUQS022A00700.0.0.0
NUUQSHIDK0DE0D.0.0.0
NUUQS04GEN0800.0.0.0
NUUQS07B500800.0.0.0
NUUQ510DN00800.0.0.0
NUUQS10DP00B00.0.0.0
NUUQS10L300600.0.0.0
S0BS03565139.0.00
S$DBS03565516.0.0.0
SDB54492863.0.0.0
SDB504493405.0.0.0
SDBS04678606.0.0.0
$08504678635.0.0.0
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61860 SO

Confidential Proprietary Business Information
Produced Pursuant to Senate Confidentiality Rules

Refarance Obkgation Counterparly Ref, Number
RESERVOIR FUNDING LTD,

MERCURY CDD 2004-1, LTD.

JUPITER HIGH GRADE COO LTD

THE ROYAL BANK OF SCOTLAND PUBLIC LIMITED COMPANY
COX.NAIG HVOL.S

ARGENTINE REPUBLIC

VALEO

DUNHILL ABS CDOLTD

WACHOVIA BANK COMMERCIAL MORTGAGE TRUST

FIRST 80STON MORTGAGE SECURITIES CORP

FIRST BOSTON MORTGAGE SECURITIES CORP

COLUMBIA CENTER TRUST

{@S) GS MORTQAGE SECURITIES CORPORATION I}

BANC OF AMERICA COMMERCIAL MORTGAQE ING
BRODERICK 1 CDO LTD,

HUNTINGTON DO, LTD.

GOMM 2005-C6 COMMERC|AL MORTGAGE PASS-THROUGH CERTIFICATES

772260-772244

TI2240-772244

CS FIRST BOSTON MORTGAGE TRUST T72240-772244
WACHOWIA 8ANK COMMERCIAL MORTGAGE TRUST
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST | 772240772244

CS FIRST BOSTON MORTGAGE TRUST
MERCURY CDO 2004-1, LTD.

KRAFT FOQDS INC.

SHERWOOO FUNDING CDOQ, LTD.
BRODERICK 1 CDO LTD,

KLEROS PREFERRED FUNDING I, LLG
DUNHILL ABS CDOLTD

ORKNEY HOLDINGS, LLC
HUNTINGTON CDO, L7D. '
SOUTH COAST FUNDING

JUPITER HIGH GRADE CDO LTO
ORIENT POINT CDO, LTD.

ORIENT POINT DO, LTD.

ALTIUS I FUNDING LTD" -

WEST COAST FUNDING LTD 2008-1A
WEST COAST FUNDING LTD 2006-1A

+525! 528! 526! 528!
5295300/5296303/5 295309/5 29B309/5295309/5295309/5286309/529630/
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USD Ameunt Halraui USD Armount

111000000 114000000
1883000000 1883000000

1
1

Golialeral Type Helrcul Pereent Closing Price (USD)

Descriptlon
CASH 111000000 U S DOLLAR Cash-USD
CASH 4889000000 U S OOLLAR Cash-USD

CUSI® Quantity

CONFIDENTIAL TREATMENT REQUESTED BY GOLDMAN, SACHS & CO. GS 09823

Confidential Proprietary Business Information
Produced Pursuant to Senate Confidentiality Rules



Margin Call Report GSI vs. AIG FINANCIAL PRODUCTS CORP . Page 1 of 1

Unkown

From: Dias, Marina [Marina.Dias@ny.email.gs.com]
Sent: Tuesday, March 18, 2008 9:15 AM

To: " aiglpcollateral@atgfpc.com

Subjeck Margin Call Report GSl vs. AIG FINANCIAL PRODUCTS CORP

Atachments: Invoice; NSP Details; £X Details; Equity Options Detalls; Credit Dervalives Details; Collateral
Details

The & altachments to this Email contain lhe Margin Call Report for close of business 17-MAR-2008.
Please confirm receipt of (his reporl by contacling us via e-mail or phone.

Marina Dias
212-902-6537
Marina.Dias@gs.com

"Prepared Tuesday, March 18, 2008 at 09:15 AM
Compass Tracking Code 24834 078091148

<<invaice>> <<NESP Details>> <<FX Delails>> <<Equity Oplions Details>> <<Credit Darivatives Delails>>
<<Collateral Delails>>

5/7{2008
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Goldman Sachs International . olidman
Peterborough Court j 133 Fleet St | London, EC4AZBB g 'ne
Goldman Szachs Intemationat is authorised and
regulaled by the Financial Services Authority

Collateral Invoice

To AlG FINANCIAL PRODUCTS CORP
Attn: Group
Phone No:
Email: aiglpcollateral@aigfpe.com
From Marina Dias
Phone No: 212-902-6537
Fax No: 2i2-428-4775
Email: Marina Dias@gs.com
Today's date 18-MAR-2008
Valuation as of Close 17-MAR-2008
Market Exposure (USD)
Credit Derivatives 7,007,329,338.83
Equity NSP 9,105,789.38
Equity Options 54,636.602.54
foreigh Exchange - Forwards (2,496.44)
Foreign Exchange - Oplions 8,197,055.59
_Total Exposure 7.079,166,285.97
TriggeriThreshold 75,000,000.00
Margin Required 7,004,166,285.97
Collateral Value (USD) - - 3,012,860,000.00
Cash Collateral: ~ 3,012,860,000.00
Increment 10,000.00
Minimum Call Amt 100,000.00
Margin Call 3,991,310,000.00

Instructions

. GSCO - USD Cash, Margin 2nd Coupons:
Chase Manhalian Bank, New York, ABA # 021000021
pecount: 9301011483
Accouni: Goldman, Sachs & Co,

Reference: COLLATERAL
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