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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564557024 O JYUD CE 995000 SMar098FH 0 05-MAR.2004 TKO c E 99.5 JEYUSD 05-MAR.2009 TKO

g 564823824 O JYUD GE 100000 6Mar03BY3 0 05-MAR-2004 TKO c E 100 JPYIUSD 08-MAR.2009 TKO

2 $927751¢a 0 JYUD CE 756000 200et168TP 9 20.0CT.2004 TKO c E 75.6 JPYUSD 20-0CT.2016 TKO

m $4635010A O JYUOD PE 890500 225ep0 AOV 0 22-SEP-2003 TKO P E 85,05 JPYRUSD 22-SEP-2009 TKOQ

2 545350214 O JYUD CE 890500 228ap09 5HZ 0 22-8ER-2003 TKO [ E 89.0% JRYASD 22-SEP-2009 TKQ

— 532775224 O JYUD PE 756000 200ct16687 0 20-OCT-2004 TKO P E 758 JPYIUSD 20-0CT-2016 TKO

A S9708758A O JYUD PE 868500 17Novg P97 0 17-NOV-2004 TKO 4 13 86.85 JPYIUSD 17.NQV.2068 TKO

m 64282874A O JYUD PE 723000 27Aug20 3PR 0 29-AUG.2005 NYC P E 723 JPYNUSD 27-AUG-2020 TKO

=] 642853508 O JYUD GE 723000 27Aug20 274 0 29-AUG-2005 NYG [+ E 723 JPY/USD 27.AUG-2020 TKO

% Bi579075A O JYUD PE 542000 18Mar208YZ 0 1B-MAR.2005 TKO P £ 84,2 JPYAIED 18-MAR.2020 TKO

w 616790844 O JYUD CE 642000 18Mar20 MLM 0 18-MAR.2005 TKO [ E 842 JPYIUSD 18-MAR-2020 TKO

= 8145155334 Fwd USD 23var20 18-MAR-2005 23-MAR-2020

g 545569434 O JYUD CE 125000 115ep08 G86 0 11-SEP-2003 TKO c € 125 JPYIUSD 11-SEP-2008 TKO

o 545563534 O JYUD PE 900000 1§Sep08 WH 0 {1-SEP.2003 TKO P € 80 JPYIUSD {1-SEP-2008 TKO

< ‘57087504 O JYUD CE 668500 17TNovDI YEG 0 17-NOV-2004 TKO [+ £ 8588 JPYASSD 17-NOV.2008 TKO

o 611494574 O JYUD PE 723500 t6Febi5 HRW 0 16-FEB-2005 TKO P E 723% JPYAJSD {6-FEB-2015 TKO

o 6114941fA O JYUD CE 723500 16Febt5572 0 16-FEB-2005 TKO c E 7235 JRYUSD 16-FEB-2015 TKO

- G1181SB1A O JYUD PE 857000 16Feb10 BAR 0 16-FEB-2005 TKO P E 887 JPYIUSD 16-FEB-2010 TKO

9 611815734 O JYUD CE 867000 16Feb10 ST4 0 16-FEB.2005 TKO [ E 867 JPYASD 16FEB-2010 TKO

= 627068614 O JYUD PE 971500 22Mey09 YJ3 ¢ 20-MAY-2005 TKO P E 91,15 JPYIUBD 22MAY-2009 TKO

Jz> 627068764 O JYUD CE 911500 22May09 93W 0 20.MAY.2005 TKO . C € 9115 JPYUSD 22MAY-2009 TKO

- 629524544 O JYUD PE 957000 Sun0823L 0 03-JUN.2005 TKO P E 8.7 JPYUSD 05-JUN-2008 TKO

< 029624464 0 JYUD CE OS7000 SJUNDBKFV ¢ 03-JUN-2005 TKO c E 857 JPYNSD 03-JUN-2008 TKO

(:?) 64545267A O JYUD PE 927500 10S8p09 C4A 0 12.SEP.2005 TKO L4 E 8275 JPYIUSD 10-SEP-2008 TKO

T 645492554 O JYUD CE 927500 10Sep09 2JE 0 12-5EP.2005 TKO [ E 9275 JPYISD 10-SEP-2009 TKO

w 668267334 O JYUO PE 948500 28Jan11 62R 0 30-JAN.2006 TKO P E 9485 JPYUSD 2BJAN-2011  TKO

[ B5825741A  QJYUD CE 948500 20Jan11 XA3 D 30JAN-2008 TKO < E 9485 JPYISD 28-JAN-201%  TKO

(@) 9028997104 Fwd USD 10Mer09 Q8-MAR-2004° 10-MAR-2009

(o 9093550364 Fwd USD 240cti6 20-0CT-2004 24.0CT-2018

: 9028212728 Fwd USD 9Mar09 05-MAR-2004 09-MAR-2000
945770207A Fvad USD J1AUg20 25-AUG-2005 91-AUG-2020
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tradeReild
5DB1625965093.0.0.0
SDB5942438520,0.1.0
$DB594243857U.0.1.0
5DB16230434312.0.0.0
SDB16230494542,0.00
§DB16230484862.0.0.0
SDB16230495672,0,00
SDB18230495742.0.0.0
SDB16230494262.0.00
SO B16255498362.0.0.0
$DB16255498372.0.0.0
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EQOTC-OTCFF 03396684 -3556787.027 |'|339€OOO uso 113855000
EQOTC-OTCNF Q33096684 5903150.485  1552500& uso 15625000
EQOTC.OTCFF 03306884 -4B77859.509 21875000 usp 21875000
EQOTC-OTCFF 03396884 4212123172 123539000 USD 123539000
EQOTC-QTCNFF 03386804 60030570.67 30000000 ysp 30000000
EQOTC:OTCFF 03396684 5599551397 37500000 UsD 37500000
EQOTC-QTCNFI 03335884 81983444.38 30000000 ved 30000000
EQOTC.OTCFF -] usD 7500000
EQOTC-OTCNF 03396884 4654310859 107068000 USD 107068000
EQOTC.OTGFF 03396854 -168825.4328 5400000 uso 5400000
EQOTC.OTCNFF 033066884 39540.1414 5500000 uso 8900000

tradeDate

16:NOV-2008
16-JAN-2008
16-JAN-2008
17-0CT-2007
17.0CT-2007
17-0CT-2007
170CT-2007
17-0CT-2007
17-0CT-2007
17-0CT-2007
17-0CT-2007

elfecliveDate  maturiyDate  axpireDale

16-NOV.2008 24-SEP-2013 24-SEP.2013
16-JAN-2008 17-SEP-201¢ 17-SEP-2010
18-JAN-2008 17.8EP-2010 17.8EP-2010
17-0CT-2007 23-AUG:2013 23-AUG-2013
17-0CT-2007 (5JUN-2012 1§~JUN-2012
17-0CT-2007 15JUN-2012 1$~JUN-2012
17-0CT-2007 Z1-JUN-2013 21-JUN-2013
17-0CT-2007 21-JUN-2013 21-JUN-2013
17-0CT-2007 15MAY-2013 15-MAY-2013
{7-0CT-2007 29-MAR.2010 26-MAR-2010
17-0CT-2007 28:MAR-2010 28-MAR-2010
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;_U| {radeRefid pUlCEIlIND underfer  undetherQuantlty strikePrice

f SEFES66A6 P SPX 42148 1188,35

3 SEF6S6698 f SEX 42146 18635

Z SEF6566R4 c- sPx 1982 151356

o 9EF6S65C2 P SPX 19821 1513.56

z SEFGSAGES P sPX | 18547 12793

= 9EFE56600 e sPx 38841 1284

Py SEFE50J00 ¢ CIEN 7500000 SES

3 SEFESONT4 c CIEN 7500000 661

c SDB1624655254.01.0 C VRXN 500000 32.4604

m . S0B1624655256.01.0 G VRXN 500000 404804

1] SDB5942438820.01.0 C LCCN 250000 ol

m SDB594243694U.0.40 C LCCN 260000 &

jw} SDB1626239221.0.00 C NRG.N 200000 29.543

w SDB1826233424.000 C NRG.N 200000 107

< SDBI603441134000 P N25 100000 12432

I} SOB1624553442,0.0.0 £ NTAP.O 420000 20

Q $DB16246553462.00.0 C NTAP.O 420000 42

= SDB1626626357.000 £ NCCN 1800000 27192

g ¢ NCCN 1800000 27702

> ¢ NGCN 1800000 , 27792

zZ 50B1626820360.000 C NCC.N 1800000 27,792

p 5DB1626826361.000 © NCCN 1800000 27.792

4 $D81626820367.000 G NCCN 1800000 . 18914

IS SDB1626628369.0.00 C NCC.N 1800000 18014

I SDB1626828370.0.00 C NCCN 1800000 18914

% SDB1626828376.0.00 C NCCN 1800000 18914

2 SDB1626283600.00 C NCCN 1800000 18914

Q $0B1603413787.000 P Nz2Z5 200000 13168.4

o SDB1623043827.0.10 C MAN 378000 80
SDB1623043841.0.0 C MAN 375000 60
SDB6229632712.004 P SPX 2817 1868.97 .
SDB16229632862.0.00 G SPX 617 1868,97 '
SDB16229633122.0.00 P SPX 7217 2145.85 .
SDB16229633642.000 C SPX 3919 214585,
$DB16229633862.00.0 P Sex  nart 221507,
$DB16229634002,00.0 C SPX 9919 21507
SDB1626849485.000 © ABG.N 250000 45
SDBS07034078U.000 € ABGN 250000 34
SDE16220634002.00.0 P SPX 4695 735351
SDB16229604272.00.0 G SPX 7528 2353,51
$DB584243831U.0.1.0 P NAVZ.PK 500000 18
§DBS94223071U Q.10 P STN 1500000 10
SDBI505589308,0.00 P SPX 16738 1493.65
SDB{625389016.000 ¢ MDT.N 1500000 55,6809
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SDB1625985093.0.0.0
SDB5942438520,0.1.0
SDB584243857U.0,1.0
SOB16230484312.0.0.0
8DB16230494542 0.0.0
SDB18230404852.0.0.0
SDB16230485672.0.0.0
SDB16230495742.00.0
SDB16230484262.0.0.0
§0816265498362.0.0.0
50B16255496472.0.00

‘00 2 SHOVS 'NYNAT109 A8 A31SINDIN ININLYIHL TVILNIdILNOD

€860 SO

Confidential Proprietary Business Information
Produced Pursuant to Senate Confidentiality Rules

pulCaliND underlier

c
4
[
4
<
c
4
c
c
G
4

MDT.N
CALN
CALN
SNDK.O
PCLNO
PCLN.O
PCLN.O
PCLN.O
SNDK.O
LSLN
LSIN

urderierQuentity sliikePrice

1500000
§25000
625000
1300000
750000
750000
750000
750000
1300000
500000
$00000

7593
25
35
85,03
40

50
40
S0
8238
108
198



g vp0Z-0305t osn 00000521 800221 0012992401 GL9WPPS00  0°0'0'8S0888ZLOTAAS
4 olaZ-NAr-o7 asn 00000052 L00Z-NV(-64 1ee0'6llo9l  eL9lwPI00 0'e8ZpGEZECHAS
8 B0 AVIW-E! ogsn DOCODSHY 9D0Z-HdY-1Z BEE'SH05P28  6LB1IVPRO0 0°0°LEIOBBZI0ZR0S
a9 8e0-ony-&l asn 000008ZF  BOOTINM-ZE PRILPEISIE  BLOWPI00  DO0EL6L962:0280S
9 ChOZ-AYNSH osn - 00090sdl  S00EANMES £S1'GEI0ZFF  6293vPB00  ('0'0'PSELEEZI02BOS
8 BE0Z-9NY-5) osn 0000aSYe 9O0Z-YdY-IZ  TTYEVEEPML  GLALFPO0O ¢OEE10882402803
8 Sr02-NVIS asn 000005k 900Z-HdYI2 L9 (SPEI0EE  BLIIPPECQ C0'SS1090Z 02805
4 Sk0Z-1000} asn 000005 D00%-UdY-12 S5IESMISHL  6LO4PYR00 O'0'Z1395BZ10280%
8 orbE-pas-4t asn 00000051 800Z30Z4 QLAE1ISL0T  GLOWYBO0  0ODTINBEEZIOZRAS
8 ZrOT-HYA-SI asn 00000521 002N €pTL00ECOL  BI9IPYR00  ('QF0'L20BBEZI0ZBAS
8 OreZ-030" 4 asn Qacooszl  gooz-1nr-ct 189¢'660068  BL9IbPBO0  OCOEP5LRETI02805
8 O£02-A34-G asn 0R00STy 900202 SPESZEINAE  BIOIPPBO0 DD IOGRREZI0ZEAS
'8 8202-9Nnv-41 asn GXKASHY 900Z-HdY"I2 90TTLREDL  B/91PPSDO 0'0°1029882402805
g &02-ONY5) asn 00000sEs  9goE-1nr-zi OBCOTELILS  GLBLPPOD0  (0'0°0'090806ZI0CBAS
B Zo02-UYWS) asn 00G00GHr  B00Z-YdY-iZ pELIGZEZSD  649)PPA0D 0'¢'151998240280S
g9 pp0Z-030%1 asn . ODDIOSYF SD0T-HOVelT E'APERELL]  629Lb9900 0'0'£y 13962102808
9 S¥02-030'82 GOSN PERSUPESE SDOZ"AONGH SO'LZLG0F6Z  6L9LFPS00 COVOO0OEQIEDLISDNNG
2 G0Z-oNv-20 asn  2's081L186r  SOOT-NRM-ET oF 19891162 BLALFYA00 0000000A0CMO505DNNA
2 0P0Z-2NY-90 asn  6'pERSHEZIZ  SO0ZT-NNMEE BATLCLOPEL  BLOLPPH00  0XD00003000B0SDNNG
g b0z 51 asn 000003y SOOT-YaY-IE CI0EETHI  6/9LbPODD 00'SZ1986T 102808
9 EF0Z-L3090 TQSn SEOLMUEZ 200T-NYMEZI veSE11ISE}  BISIFPIN0 CO00000B0OWKICSONNN
9 EF0E-LO090 asn  FivbresLZe  S00Z-NVMT) SFPLIABIZZ  BLOLPYIDD 000O000RAOVELASDNNN -
g HPQZTNYr-S0 asn  B'ELiveZIsd SODZ-Hdy=IZ v@IBLLE86E  BLOLPO00 HOOODOSBCOGDPOSONNN
8 OOT-ADNSE QaSh  Z8'VBDIEAPE SO0Z-UWW-L} WOesE8ETh  6L9LFYSD0  DRDDODDRGOTSEISDNNN
8 y0z-030-30 asn  5h'00Z0rZ S002-330-61 HENSPRD  GLOFFPBO0 CODODCOBOONEZISONNN -
8 FPOT-NNM-BD asn  9'0L6v8K591 SOO2-AVWEL IG'B06LIERE  6L9M300 00AD00CE00DSSOSDNNN
B8 CShOZ-NVME) asn 00000S2L  9002-1Nr-2) 295990002 BL9IPPS00  GOUZG0EESZI0Z8QS
a8 o nr-si asn 00000058 S00TINMZH PRO'GER3SIE  GL9INPOO0  (O(’ZSOBBEZIOZBOS
< 110203008 asn $6'06661628 HOCZ-LACEZ Bl's18I280-  2TB19900 0'J5ET60TE580S
8 512-a386C asn 0O00000S  S0OZ'NY(-L| 20LT9668PL  6LOIPPE00 +1I'BODIZEPESRAS
8 2p0Z-d3Se1} asn 000005y  BOOT-UdY-12 2B'PBIBCLY  GLRIPPEOD QG'ETI0RZLOZRAS
g ZvhZ-anv-sl asn QUC00SHy  S00C-UdY-IZ V202001 GLIIPPEDO 0'¢'sr 9892102805
9 Ipo2-d3as-il asn 00000521 BOOZINP-TH £OL'OBLESS  BLOMPSOD  0r0'0'irBABSZIOZACS
8 Zy0Z-AQN+) asn 0300001 90023021 POLBSSESS  G/BIVYBO0  00'0'LA09G6Z102dAS
9 ST 12020 asn 000052 S002-100-20 DSZIZ} GL9MPBO0 COO0DO0B0OTOISDNNN
9 E£p0ZNVE0 asn  TEceiTIear SIIT-AONPE £'058088202  EL9IEPIT0  000QO00SD0BL L ISONNE
8 Ip0z-anvod asn 00000SZH  900T-INM-ZY TLOBPBLZOE  6/9W0PI00  O'O'D'THOSBOZIOIB0S
B Zp0e-onv-0i asn 000000SE  9002-7Nr-Zi BOOGZ2OIEZ 620104500  (Q'O'0'CV0RRGZIOZHOS
8 Ch0Z-AVW-OL osn opo00atE 8002121 padeodseze  6L81WPS00  O'O'0'BORBGZIOZRAS
8 Or0ZINre0 QSN ZVEESELZT SO0Z-NAMIZ OELISZ2L  BLS1PPRA0 ¢'1'O'A0ZH00BS0SDNAN
g ErOZ-AvOl asn QugLosEr  S00T-INT-ZL SLOPYOSHP  GLBLPPSO0  OO'0'APOEREZINERAS
/ veiEInrsl asn oobooszL  BROZ-NI-C) Spa'IbLIZE  BLOLFPPSD]  O'O0'ESE/E6T10280S
8 OlT-NAr0 asn o0UO0e  L00Z-d3S°50  L983BT29ES  TZ6S18900 Dopasdtredsaas
4 Zp02anrst asn 000005y 9OQTNNM-EL GT'GEECIYE EL9IPYDO0  00'D'0SCABEZNOZAAS
_uumi.:m ajEq Amew fausuny leuoton BR{BA |BUQNON e apel] emsndxs [aY(EN J2quny 100y plasuRIe)Ry epei] |

G5 09835

CONFIDENTIAL TREATMENT REQUESTED BY GOLDMAN, SACHS & CO.

Produced Pursuant to Senate Confidentiality Rules

Confidential Proprietary Business Information



O

Q

=z

]

o

m

zZ

d

>

r~

;_U' Trade Reforence Id Acct Number Market Exposure Trade Date

g S0OB532354358.0 006441678 57114.41119  19JAN-2007 25000000

o1 .$DB2012088056.00.0 006441679 60S867.7812 12-JUL-2006 12500000

= $DB2012988045.000 006441679  2854206.200 12-JUL-2008 15000000

m SDB2012988045.000  Q0B441B70  3656236.088  12JUL-2008 42500000

Z 50B2012086121.0.0 006441678 11745246.25 21-APR-2006 44300000

— SDB2012988050.0.0.0 005441679  4085354.538 12-JUL-2006 42500000

P SDB2012597808.0.0.0 006441678  597045.1836 12-JUL-2008 12500600

g 5DB2012888111.0.0 005441679 B30120.508 21-APR-2006 44500000

c §D82012886149.0.0 Q05441679 9335082.341 21-APR-2005 44500000

m SOB2012988167,00.0 008441679 1124000845 12-JUL-2006 12500000

[ 5082012887959.0.0.0 006441879  3801083.847 12:JUL-2008 42500000

I'T'I‘ SDB2012988053.0,0.0  O0B441670  1098673.227 12:201-2006 12500000

o S082012666113.0.0 006441679 11252864.07  21-APR-2006 44500000

o $002012686133.0.0 6441679 117143727 21-APR-2006 44500000

< NUUQ4Q09INOIS0000000 008441678  20755.48825 2-SEP-2004 6922145

) NUUQS05GI0030000A00 005441678  55450210.81 26-MAY-2005 730000000

@] $DB820129880540.00 00641673 970978.4451 12-JUL-2006 52500000

[y SDB2012988168.0.0.0  D0G441679 1008525.743 12-JUL-2008 12500000

g $0B2012886127.0.0 008441879 13047158.64 21-APR-2006 44500000

> 5§DB2012088039.0.0.0 006441679 1007942085  12-JUL-2008 12504000

Z $DB534321008.4 006441679 1489662762 17-JAN-2008 50000000

y $0B8533440684.3.0 006815922 110807.5411 05-SEP-2007 17000000

% SDB533440664.2.0 006815922 110807.5411 05-SEP-2007 17000000

O SDB533440664.1.0 006815922 110807.5411 QS-SEP-2007 17000000

I NUUQ403HRC080000000 006441678 67413760.71 23:SEP-2006¢ 202804178.7

v NUUQSOSIVOCH0000000 008441679 113721,2984 21-SEP-2005 23228464

i 5DB2012886137.0.0 006441679 11843795.78 21-APR-2008 44500000

Q 5DB20129860520.00 Q06441679 3398466951 12-JUL-2006  £5000000

_0 $D52012686216.0.0 006441679 2047931.814 21-APR-2006 44500000
508533918096.0 006815322 1949973681 0B-NOV-2007 235949968
$DB20126886118.0.0 006441679 13199842.45 21-APR-2005 44500000
$082012686135.0.0 006441679 11658008,26 24-APR-2006 44500000
SDB2012987916.0.00 Q06441678  §58919.384 12:JUL-2006 12500000
SDB20129880740.00  0PS441679 5779053658 12-JUL-2006 12500000
50B82012886108.0.0 006441679 5303908.47% 21-APR-2006 44500000
S§08532092188.0 006441079 6272848896 23-0CT-2005 78845980.67
NUUQ4125H0080000000 Q06441678  74628123.36  22-DEC-2004 148355086.2
NUVQSTSIUOOBIIOD000 (08441879 1040051268 27-SEP-2005 1603619143
SDB2012007938.0.0.0 006441679 1650141.403 12-JUL-2006 12500000
§DB2012886220.0.0 006441679 1924502.134 21-APR-2005 44500000
SDB2012087858.0.00  0OS441679 1085977639 12-JUL-2006 12600000
NUUQ40SHSDOB00D000D Q0541879  S007259.4 Z3-SEP-2004 3071635831
NULQ40SIFODBO00000D 006441679  26102.887 -SEP-2004 819541
NUUQ: 63 20-0CT-2004 181543867.5
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Netlonal Value Nollonal Currency
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usb
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usp
UsD
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uso
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usp
usb
usp
ush
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uso
usp
usp
usp
uso
usp
usp
usp
usd
usb
Usb
usD
usp
uso
usD
usb
usp
usb
uso

Maturity Date

BuySell

20~UN-2010 B

15-AUG-2042
10-JUN-2048
10-JUN-2048

11-0EC-2040
10-JUL-2045

10-DEC-2042
10-NOV-2042
12:JUN-2043
12-JUN-2043
10.MAY-2043
10.NOV.2045
10-JUL-2045

10-NOV-2045
12-NOV-2042
26.0CT-2044
10.NOV-2045
15-JAN.2048

15-JAN-2046

15-DEC.2040
20-SEP-2015
20-JUN-2010

20-JUN-2010

2W-JUN-2010
12-NOVs2042
08-MAY-2042
10-NOV-2043
10-JUL.2845

15-AUG-2041
20.DEC-2012
10-SEP-2045
15.DEC-2040
10.4UL-2045

15-AUG-2041
10-DEC-2042
20-DEC-2011
08-FEB-2040

05-MAY-2042
10-SEP-2045
15-0CT-2044
10-NOV-2042
07-DEC-2012
Q7-DEC-2040
08-DEC-2040

LR R R R R R R R R R T R R R RN L
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Trade Refetence Id
50B2012908056.0.0.0
$DR533440664.0.0
5DB2012967952.0.0.0
SDB2012988047.0.0.0
NUUQS06B0O04200.0.1.0
SD32012988048.0.0.0
$DB2012988043.0.0.0
SDB2012988042.0.0.0
BUUQS51 1160080000000
NUUQS1 0DL0080000000
SDB2012588071.0.0.0
SDB2012987547.0.0.0
SDB2012885145.00
SDB2012886123.0.0
SDBSI4321008.1.4
SDB532092357.0
SDB2012988057,0.0.0
S0B2012989052.0.0.0
NUUQ5085C0080000000

NUUQS035B008000G000
NUUQB013A0080000000

SD82012086125.0.0
BUUQS060/0080000000
BUUQS050K0080000000
BUUQS! 1030030000A00
SOB2012866147.0.0
SOB2012885151.00
SOB201208300.0.0.0
50B2012886201,0.0
SDB2012985061.0.0.0
SDB2012087943.00.0
SDH2012888077.00.0
SDB2012069062,00.0
SDB2012886117.00
SOB2012886155.00
SDB2072868133.00
SDB2012087854,0.0.0
SDB2012087673.00.0
$002012685131.00
SDB532054288.0
SDB2012989059.00.0
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Confidential Proprietary Business Information
Produced Pursuant to Senate Confidentiality Rules

Refarence Obligation
P MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP
HELLENIC REPUBLIC
€D 2005-C01 COMMERCIAL MORTGAGE TRUST
GE CAPITAL COMMERCGIAL MORTGAGE CORPORATIQ|
COOLIDGE FUNQING, LTD, ‘
GE CAPITAL COMMERCIAL MORTGAGE CCRPORATION

H CAPITAL CO! FUNDING CORP,
GREENWICH CAPITAL COMMERCIAL FUNDING CORP,
BRODERICK COO 1LY0
ORIENT POINT CDO, LTD.
MORGAN STANLEY CAPITAL
BEAR STEARNS COMMERGIAL MORTGAGE SECURITIES INC
JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP
BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC
KINGDQOM OF SPAIN '
MUNICH RE FINANCE B.V.
JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
SATURN VENTURES |, LYD.

NUUQS128M0080000000 KLEROS PREFERRED FUNDING i, LLC

QRCHID STRUCTURED FINANCE CDO, LTD.

NUUGS04GDO0800A0000 SOUTH COAST FUNDING

SOUTH COAST FUNDING VHILTO

NUUQE014MI080000000 SOQUTH COAST FUNDING VIl LTD

CITIGROUP/DEUTSCKE BANK GOMMERCIAL MORTGAGES
ISCHUS COO [LTD .

[SCHUS CDO | LTD "

ABACUS 2005-CB1,LTD.

JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
{B-UBS COMMERCIAL MORTGAGE TRUST

1B.UBS COMMERCIAI, MORTGAGE TRUST

LB-UBS COMMERCIAL MORTGAGE TRUST

8EAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC
WACHOVIA BANK GOMMERCIAL MORTGAGE TRUST
18-UBS COMMERGIA| MORTGAGE TRUST

BANG OF AMERICA STRUCTURAL SECURITY TRUST
WACHOVIA BANK COMMERCIAL MORTGAGE TRUSY

CS FIRST BOSTON MORTGAGE TRUST

CITIGROUP COMMERCIAL MORTGAGE TRUST 2004-C2

CS FIRST BOSTON MORTGAGE SECURITIES CORP
CITIGROUP COMMERCIAL MORTGAGE TRUST 2004-C2
REPUBLIG OF ITALY

JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP

Counterparty Rel, Numbar

T12240-772244
TT2240-772244

727404

TT2240-772244

717970
772240:772244
712240772244

772240-772244

Tr2240-772244
172240772244
772240772244

72240-212244
639038



Trade Relerence Id
SDB532354359.0
$D82012988058.0.0.0
$062012088045.0.0.0
$D82012988045.0.0.0
$DB2012885121.0.0
§D82012588050.0.0.0
5D82012987803.0.0.0
$0B2012086111.0.0
SDB2012886149.0.0
SDB2012988167.0.0.0
5DB2012957959.0.0.0
S$DB2012088053.0.0.0
SDB2012886¢13.0.0
S0B2012886132.0.0
NUUQ4CSIN0080000000
NUUQS05G|0030000A00
SDB2012888054.0.0.0
5DB2012886168.0.0.0
5082012888127.00
SDB2012985039.0.0.0
S08534321008.4
SDRSIINA0564.3.0
SDB533440564.2.0
SDB5IIHH0654.1.0

NUUQ5091V0080000000
SDB2012885137.0.0
SDB2012963052.0.0.0

' $D82012885216.0.0
5085330180860
SDB2012866116.0.0
SDB2012886135.0.0
SDB2012687916.0.0.0
SDB2012983074.0.0.0
SDB2012686108.0.0
SDBS532092188.0
NUUQ4125K0080000000
NUUQS08IUC0BO000000
S50B2012067934.0.0.0
S0B2012885220.0.0
SDB2012987858.0.0.0

"02 8 SHOVYS ‘NYNATOD A9 03LSINDIY INTWLYIAHL TVILINIQIINOD

Referenca Obligatien

REPUBLIC OF ITALY

JP MORGAN CHASE COMMERGIAL MORTGAGE SECS CORP
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION

GE CAPITAL COMMERCIAL MORTGAGE CORPORATION

BEAR STEARNS COMMERGIAL MORTGAGE SECURITIES INC TT2240-T72244
GE CAPITAL COMMERCIAL MORTGAGE CORPORATICN

BANC OF AMERICA STRUCTURAL SECURITY TRUST

BANC OF AMERIGA STRUCTURAL SECURITY TRUST TI240-TT2244
MERRILL LYNCH MORTGAGE TRUST 772240-772244

MERRILL LYNCH MORTGAGE TRUST

COMM 2005.C6 COMMERCIAL MORTGAGE PASS-THROUGH CERTIFICATES
GE CAPITAL COMMERCIAL MORTGAGE CORPORATION
BANC OF AMERICA STRUCTURAL SECURITY TRUST

GMAC MORTGAGE CORPORATION

GLACIER FUNDING CDG I, LTD.

ABACUS 2004-2, ING,

GMAC MORTGAGE CORPORATION

DEUTSCHE MORTGAGE AND ASSET RECEIVING CORP-ASB
CITIGROUPIDEUTSCHE BANK COMMERCIAL MORTGAGES
CS FIRST BOSTON MORTGAGE TRUST

KINGDOM OF SPAIN

HELLENIC REPUBLIC

HELLENIC REPUBLIC

HELLENIC REPUBLIC

T72240-772244
772240772244

772240-772248

NUUQ40SHROCB000O000 GLACIER FUNDING CDO I LTD,

LEXINGTON CAPITAL FUNDING, LTD.

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

BANG OF AMERIGA STRUCTURAL SECURITY TRUST
CS FIRST BOSTON MORTGAGE TRUST

BANC OF AMERICA STRUCTURAL SECURITY TRUST
WACHOVIA BANK COMMERGIAL MORTGAGE TRUST
BANC OF AMERICA STRUCTURAL SECURITY TRUST
DEUTSCHE BANK FINANCE M.V,

RIVER NORTH CDO LTD.

LEXINGTON CAPITAL FUNDING, LTD.

BANC OF AMERICA STRUCTURAL SECURITY TRUST
WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
BANC OF AMERICA STRUCTURAL SECURITY TRUST

T72200.7712244
172240772264
T72240-772244
T72240- 772244

772240772244
856085

T72240-772244

NUUQ40SHS0080000000 RESERVOIR FUNDING LTD.

NUUQ409IP00B0000000

RESERVOIR FUNDING LTD.

NUUQ4102N0080000000 MERGLRY CDO 2004-1, LTD.
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Counterparty Ref. Numbar
659037



\ Trado Reference id Refersnce Qbligatian Gounterparly Ref, Number _
NUUQS07CDO080000000 JUPITER HIGH GRADE GDO LTD
. SDB533918128.0 THE ROYAL BANK OF SCOTLAND PUBLIC LIMITED COMPANY
5D82012886159.0.0 BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC 72240772244
$D8533882552.1.0 COX.NAIG.HVOLS
SDBS34880582.0 ARGENTINE REPUBLIC
SDBS31806737.0 VALEQ
NUUQ41 2300080000000 DUNMILL ABS CDOLTD
$DB20128862¢1.0.0 MORGAN STANLEY GAPITAL 772240 - 772244
$D82012988084.0.0.0  WACHQVIA BANK COMMERCIAL MORTGAGE TRUST
$DB2012886163.0.0 FIRST BOSTON MORTGAGE SECURITIES CORP 772240.772244

SD82012587574.0.00  FIRST BOSTON MORTGAGE SECURITIES CORP

§DB2012987940.000  SEAR STEARNS COMMERCIAL MORTGAGE SEGURITIES INC

SDB2012886141.0.0 COLUMBIA CENTER TRUST 772240-772244 .
SDB2012988055.0.0.0  (GS) GS MORTGAGE SECURITIES CORPORATION If

SDB20129879340,00  BANC OF AMERICA COMMERCIAL MORTGAGE INC

BUUQ511190080000000 BRQDERIGK 1 COQ LTD,

NUUQS030L00B0000000  HUNTINGTON CRO, LTD.

5DB2012987962,00.0  COMM 2005-C6 COMMERCIAL MORTGAGE PASS-THROUGH CERTIFICATES

$DB2012885185.0.0 €S FIRST BOSTON MORTGAGE TRUST TIRAN-772244
SDB2012983088,0.00  WACHOVIA BANK COMMERCIAL MORTGAGE TRUST
SDB2012686153.0.0 WACHOVIA BANK COMMERCIAL MORTGAGE TRUST T72240-772244

SDB2012888040.000 S FIRST BOSTON MORTGAGE TRUST
NUUQ410200080000000 MERCURY CDO 2004-1, LTD.
5SD8533080300,1.4 ~  KRAFT FOODS INC.
BUUQS$11400800.0.0.0 SHERWOQD FUNDING CDO, LTD.
BUUQS111500800.00.0 BRODERICK 1 SO LTD.
BUUQ5I20L00600.00.0 KLEROS PREFERRED FUNDING R, LG
NUUQ4123NG0800.0.00 DUNHILL ABS COOLTD
NUUQS5022400700.00.0 ORKNEY HOLDINGS, LLC
NUUQS5030X00800.000 HUNTINGTON OO, LTD.
NUUQE04GEQQS00.00.0 SOUTH COAST FUNDING
NUUQS507BS00800.0.00 JUPITER HIGH GRADE CDOLTD
NUUQS10DN00800.0.0.0 ORIENT POINT CDO, LTD.
NULIQS10DP00800.0.0.0 ORIENT POINT £0O, LTD.
NUUQSIOLI0OE00.0.0.0 ALTHUS Il FUNDING LTO
SDB503565139.0.0.0 WEST COASY FUNDING LTD 20068-1A 62951 168/
5D8503565516,0.00 WEST COAST FUNDING LTD 2006-1A $294300/5296308/5206300/5206309/5296300/520B308/5248300/5296 308/
SDB504492869,00.0

$0B%04493409.000

SDB304578608.0.0.0

$DBS04878635.0.0.0
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Trade Raferancs Id GS Number Fixed Rete Approx Mid Cumment Rale Spresd Based IND
S0B3I2354359.0 211674 18
$D82012888056.00.0 OS/ERO B
$DB2012988046.00.0 8PBWRS 10
$DB2012888045.000 8PIVRt 8
SDB2012896121.0.0 8SHSU1 12
5DB2012983050.00.¢  BQTST® B
SDB2012967803.0.0.0, 8OJJEE 8
SDB2012886411.0.0 8PTIP? 12
SDB2012886145.0.0 8QS0A2 12
SDB2012868167.0.00  8QINE 8
SDB2012987659.0.00 8PS997 B
SDB201208B053,000  8RATWS 8
§DB2012886113.00 BsHRSE 12
S0B2012886139.0.0 B8SHADY 12
NUUQ409INOOSODOO000  BNV2P3 11
NUUQS05GI0030000A0 BNVEOZ 12
S0B2012988054.000 BRPOO7 B
S0DB2012088168.0.0.0 855484 B
SDB20126886127.0.0 gsHAEE 12
§DB2012968033.0.00 BRGWF1 8
SDB534321008,4 6UZNLE 7
$DB533440664.3.0 30AAGB 1
SDBS533440684.2.0 30AAB 1"
SDB533440664.1.0 30AA63 1t
NUUQ40SHRO0BO000000 BNVZP3 11
NUUQS09ivaDsoo00000 8R38ZI 10
SDB2012886137.0.0 B8sosKs 12
5D82012088052.0.00  8S2Fd4 10
$0B2012886216.0.0 8P3185 B
$08533914096.0 2EB708 &2
SDB2012866112.0.0 8SHOT4 12
5DB2012886135.0.0 BRTYSS 12
SDB2012987916.0.00 8REPIZ 8
SOB20125868074,000 8P3TES 8
SDB2012886102,0.0 apaM1a 12
$08532082186,0 6Z0XY8 1§
NUUG4125H0080000000 1t
NUUQS08I1UC080000000  BRIBZI 10
$DB2012687938.000 B8S16C8 8
$0B2012886220.0.0 8ROJ4 8
5082012987856.0.00 8Q4858 &
NUUG4D9HSO080000000 BNVRL2 11
NUUQ4GoIPOQB0D000D0 8NV2MO 11
NUUQ4102N0080000000 1

09 % SHOVS ‘NYINATI09D A€ QILSANDIY INIJWLYIYL TVILNIAIINOD
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Trade Refarence Id GS Number Fixed Rate Approx Mid CumeM Rale Spread Based IND
NUUQSO7CD0080000000 8QEBZNS 10

SDB533918128.0 3u4sLt 48

$D82012886159.0.0 8Q3LE8 8

508532882552.1.0 aXUGst 75

5DB534680582.0 2E0FVS 561

SDBHIINE7I7H 2RDGW2 3§

NUUQ4t 2300080000000
5D020129686211.0.0 8ROLPY @
SDB20129880840.00 BROK4 8
$DB2012886153.0.0 GRXN72 8
SDB2012587571.0.00  8RXN72 .8
5DB2012987940.0.00 BONLEE 6
$082012886141.0.0 8PXMFT 1
SDBE2012988055.000  8PXCLS 8
SDB2012887934.0.00 8RSIME 8
BULUQS11190080000000 8RCHF7 10
NUUQ5030L0080000000 8P3Ji1 10
SDB2012987962.0.0.0  8PSOP4 30
SDB2012886165.0.0 8SSSEY 8

$DB201238B0B8,0.00  BRGYI3 8

$DB2012088163.0.0 BRLSGI 12
SDB2012900040.000  8SSSE7 8

NUUQ4102Q0080000000 11
SDB532080300.1.4 2RFEP3 42
BUUQS5111400800.000 BRIVS3
BUUQS11 1500800000  SRCHF?
BUUQS120L00800.0.0.0 BRHKES
NUUQ4123N00800.0.00  8QI4BO

KUUQS0Z28007000.00 B0XSG1
NUUQS030KO0800.008  8P3JIT

NUUQS04GEQQE00.0.00 BPRLAG
NUUGS3076500800.0.0.0 BQBZN
NUJUQS10DNOG8000.00 BROSL2
NUUQS100PO0SR.0.00 8OXYPT
NUUQS10L3008000.00  BR2SGS
SDB503565139.0.0.0 GSXUEB
SDB&03565516.00.0 8SXUFS
$SDBE04482863.0.0.0 8TWaKe
SDB504453409.0.00 8TWSL?
SDB504678606.0.0.0 8TWSEL7
SDB504678635,0.0.0 8TWIK9
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111000000 111000000
2501850000 2901860000

Cofateral Typo Halrcut Percent Glosing Price {USD} UBD Amount Halreul USD Amount

Deserplian
CASH 111000000 U S DOLLAR Gash.USD
CASH 2901860000 U S DOLLAR Cash-USD

CUSIP Quanlity
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