
ABACUS	  CDS	  PAYMENTS

CONFIDENTIAL	  TREATMENT	  REQUESTED	  BY	  GOLDMAN	  SACHS

Upfront	  Payment
Credit	  Event	  Payment
Termina4on	  Payment

Capital	  Structure Original	  No4onal Current	  No4onal	  (5/25/2010)
04/18/2008 06/18/2009 06/25/2009 07/08/2009 09/28/2009 11/16/2009 01/06/2010 02/25/2010 03/23/2010 04/01/2010 04/02/2010 04/20/2010 05/03/2010

ABACUS	  2004-‐1 Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown
CDS	  vs	  AIG SS 1,760,000,000.00 0 805,492,319.00    

A 125,000,000.00 100,916,242.00 13,539,409.09      7,000,000.00       3,544,347.91     
B 40,000,000.00 0 5,955,956.66 6,000,000.00         7,000,000.00     888,445.94       4,782,391.64     10,000,000.00   2,142,792.26     3,230,413.50       
C 30,000,000.00 0 22,754,535.74       7,245,464.26

CDS	  vs	  TCW JR	  MZ	  I 10,000,000.00 0 10,000,000.00
CDS	  vs	  TCW JR	  MZ	  II 12,500,000.00 0 12,500,000.00
CDS	  vs	  GSC SL 3,000,000 0 2,931,250.00
CDS	  vs	  GSC FL 4,500,000 0 4,389,000.00

06/18/2009 01/06/2010 02/01/2010 03/04/2010 04/01/2010 05/03/2010 05/21/2010
ABACUS	  2004-‐2 Writedown Writedown Writedown Writedown Writedown Writedown
CDS	  vs	  AIG SS 730,000,000.00 0 259,697,424.00

A 20,000,000.00 20,000,000.00
B 40,000,000.00 40,000,000.00
C 30,000,000.00 10,152,845.45 2,375,831.61         1,493,957.54     15,977,365.40   
D 10,000,000.00 0 4,646,611.92       3,397,485.22        1,320,300.35      635,602.51           

ABACUS	  2004-‐3
A1 63,750,000.00 63,750,000.00
A2 45,000,000.00 45,000,000.00
B 22,500,000.00 22,500,000.00
C 7,500,000.00 7,500,000.00

ABACUS	  2005-‐1
A1 80,000,000.00 80,000,000.00
A2 55,000,000.00 55,000,000.00
B 20,000,000.00 20,000,000.00
C 15,000,000.00 15,000,000.00
D 10,000,000.00 10,000,000.00

ABACUS	  2005-‐2 11/09/2006 06/18/2009 11/02/2009 12/04/2009 01/06/2010 02/01/2010 02/15/2010 03/01/2010 03/04/2010 03/09/2010 04/01/2010 05/03/2010
Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown

CDS	  vs	  AIGFP SS 1,000,000,000.00 0 519,462,344.00
A1 72,500,000.00       72,500,000.00                         
A2 40,000,000.00       40,000,000.00                         
A3 20,000,000.00       20,000,000.00                         
B 39,375,000.00       28,586,027.64	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	   5,770,700.78     1,965,735.90       3,052,535.68       
C 28,125,000.00       0 4,108,182.50     16,376,494.29   911,023.99       6,729,299.22     
D 12,500,000.00       0 7,202,985.59        1,398,156.79      1,331,447.13         2,087,947.17     479,463.32       

CDS	  vs	  GSC E 4,200,000.00 0 104,401.00
CDS	  vs	  GSC F 3,000,000.00         0 231,143.00

11/28/2009 05/03/2010
ABACUS	  2005-‐3 Writedown
CDS	  vs	  AIGFP SS 1,200,000,000.00 458,551,221.00                        

A1 100,000,000.00      100,000,000.00                        
A2 120,000,000.00      120,000,000.00                        
B 260,000,000.00      260,000,000.00                        
C 40,000,000.00       40,000,000.00                         
D 100,000,000.00      90,370,664.86	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	   9,629,335.14       
E 6,000,000.00         -                                       0	  (6,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)

ABACUS	  2005-‐4
CDS	  vs	  SMBC SS 1,000,000,000.00 1,000,000,000.00

A1 300,000,000.00 300,000,000.00
A2 162,000,000.00 162,000,000.00
B 60,000,000.00 60,000,000.00
C 45,000,000.00 45,000,000.00
D 4,500,000.00 4,500,000.00
E 28,500,000.00 28,500,000.00

ABACUS	  2005-‐5
A1 120,000,000.00 120,000,000.00

ABACUS	  2005-‐CB1 06/17/2008 07/09/2008 08/15/2008 09/08/2008 10/09/2008 11/07/2008 12/08/2008 01/12/2009 02/10/2009 03/16/2009 04/13/2009 05/06/2009 06/03/2009 06/08/2009 06/18/2009 07/03/2009 08/04/2009 09/02/2009 10/06/2009 11/02/2009 12/04/2009 12/28/2009 01/26/2010 03/04/2010 04/02/2010 05/05/2010
Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown

CDS	  vs	  AIGFP SS 480,000,000.00      0 143,070,903.00   
A-1 132,187,500.00      107,782,320 4,766,996.54       5,820,850.72     4,153,295.87       3,000,692.99     1,964,744.03   2,591,920.04   959,498.85     1,147,181.37   
A-2 22,500,000.00       0 7,129,163.19     11,412,117.08    3,958,719.73       
B 22,500,000.00       0 2,503,908.76       7,850,327.60     1,123,670.81       6,514,278.11     4,507,814.71     
C 23,437,500.00       0 736,353.64       13,690,143.21      9,011,003.15       
D 6,562,500.00         0 259,544.03       6,302,955.97     
E-1 15,000,000.00       0 5,263,369.01     9,736,630.99     
E-2 6,562,500.00         0 2,885,743.89         864,256.10        2,693,064.50     119,435.52       
F 9,375,000.00         0 5,873,360.14      3,501,639.86         

CDS	  vs	  CBASS G 15,937,500.00       0 5,583,946.22        10,353,553.78    
CDS	  vs	  CBASS H 15,937,500.00       0 2,433,804.52                                                   6,610,133.92       6,893,561.56        

ABACUS	  2005-‐7 10/28/2007 12/28/2007 02/15/2008
SS 130,000,000.00      0 0	  (10,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (55,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (65,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)

ABACUS	  2006-‐8 01/16/2007 06/13/2008 07/09/2008 08/14/2008 08/28/2008 09/08/2008 10/06/2008 10/09/2008 11/10/2008 11/13/2008 12/09/2008 12/28/2008 01/13/2009 02/05/2009 02/10/2009 03/16/2009 04/15/2009 05/06/2009 05/14/2009 06/03/2009 07/03/2009 07/27/2009 07/28/2009 08/04/2009 08/07/2009 08/20/2009 09/02/2009 10/06/2009 11/03/2009 12/08/2009
Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown

CDS	  vs	  MS SS 200,000,000.00 0 128,500,000.00   
A-1 50,000,000.00       0 0	  (20,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 2,667,809.62   3,344,891.12   2,739,722.62   7,705,962.84   6,356,638.14       5,917,695.00   1,267,280.66        
A-2 35,000,000.00       0 0	  (3,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 6,801,859.92       11,428,571.43   8,645,236.68   5,124,331.97   
A-3 27,500,000.00       0 5,949,651.62     7,933,795.64       12,998,438.50   618,114.24         
B 20,000,000.00       0 5,426,126.47     8,905,337.90     5,668,535.63     
C 32,500,000.00       0 525,739.62          14,060,182.28   16,172,581.88     1,741,496.21     
D 4,000,000.00         0 4,000,000.00       

CDS	  vs	  R6 E 2,700,000.00         0 3,150.00                                                         
CDS	  vs	  R6 E 2,300,000.00         0 2,683.00                                                         
CDS	  vs	  QVT FL 4,040,000.00         0 83,121.89           122,544.64           383,971.62        618,163.49        418,959.71       127,570.70       1,108,040.95     1,177,627.01     
CDS	  vs	  Quintessence FL 460,000.00           0 9,464.37            13,953.10            43,719.54         70,384.95         47,703.33         14,525.38         126,163.08       134,086.24       

ABACUS	  2006-‐9 04/15/2008 04/23/2008 05/29/2008 06/05/2008 06/16/2008 06/17/2008 06/19/2008 06/20/2008 07/17/2008 07/22/2008 08/19/2008 08/22/2008 09/19/2008 12/11/2008 01/13/2009 01/22/2009 04/16/2009
Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown

A-1 25,000,000.00       0 361,129.70       3,846,153.85     79,293.59           3,289,600.86 5,606,301.91 384,281.76 3,846,153.85 2,921,962.63 4,665,121.84
A-2 40,625,000.00       0 10,392,883.15    6,349,081.02     11,875,465.33   12,007,570.50   
B 35,937,500.00       0 16,468,499.88       7,744,718.85      10,554,844.53       1,169,436.75     
C 23,437,500.00       0 2,758,371.02                                                   12,147,628.86     8,531,500.12        

ABACUS	  2006-‐10 12/28/2006 07/28/2007 03/31/2008 06/13/2008 08/28/2008 08/28/2009 10/28/2008 03/01/2010
CDS	  vs	  SMBC SS 1,000,000,000.00 1,000,000,000.00

A 300,000,000.00 281,267,440.00 0	  (18,732,560	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
B 37,500,000.00 37,500,000.00
C 37,500,000.00 25,500,000.00 0	  (6,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 0	  (6,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
D 28,125,000.00 24,125,000.00 0	  (4,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
E 18,750,000.00 18,750,000.00
F 18,750,000.00 18,750,000.00
G 14,062,500.00 6,000,000.00 0	  (3,562,500	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (4,500,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
H 14,062,500.00 0.00 0	  (5,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 0	  (9,062,500	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
J 12,500,000.00 12,500,000.00
K 12,500,000.00 12,500,000.00
L 35,000,000.00 31,380,000.00 0	  (3,020,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (600,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
M 15,000,000.00 0.00 0	  (15,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)

CDS	  vs	  III	  Finance	  (sell) C -‐6,250,000.00 0.00 -‐2,171,875.00
CDS	  vs	  III	  Rel	  Value	  Credit	  (sell) C -‐6,250,000.00 0.00 -‐2,171,875.00
CDS	  vs	  III	  Finance	  (sell) D -‐4,687,500.00 0.00 -‐1,675,781.25
CDS	  vs	  III	  Rel	  Value	  Credit	  (sell) D -‐4,687,500.00 0.00 -‐1,675,781.25
CDS	  vs	  III	  Finance	  (sell) E -‐3,125,000.00 0.00 -‐1,148,437.50
CDS	  vs	  III	  Rel	  Value	  Credit	  (sell) E -‐3,125,000.00 0.00 -‐1,148,437.50
CDS	  vs	  III	  Finance	  (sell) F -‐3,125,000.00 0.00 -‐1,171,875.00
CDS	  vs	  III	  Rel	  Value	  Credit	  (sell) F -‐3,125,000.00 0.00 -‐1,171,875.00
CDS	  vs	  III	  Finance	  (sell) G -‐2,343,750.00 0.00 -‐890,625.00
CDS	  vs	  III	  Rel	  Value	  Credit	  (sell) G -‐2,343,750.00 0.00 -‐890,625.00
CDS	  vs	  III	  Finance	  (sell) H -‐2,343,750.00 0.00 -‐849,609.38
CDS	  vs	  III	  Rel	  Value	  Credit	  (sell) H -‐2,343,750.00 0.00 -‐849,609.38
CDS	  vs	  CIBC SS 1,000,000,000.00 0.00 160,000,000.00

ABACUS	  2006-‐11 09/26/2006 08/24/2007 12/08/2008 01/12/2009 02/09/2009 03/16/2009 04/15/2009 05/06/2009 06/03/2009 07/03/2009 08/04/2009 08/05/2009 08/07/2009 09/02/2009 09/09/2009 10/06/2009 10/07/2009 10/13/2009 11/03/2009 11/04/2009 12/08/2009 01/07/2010
Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown

A-1 82,500,000.00       0 8,129,475.37     11,965,472.72   14,800,499.57      654,223.76         1,031,014.62     15,080,569.78     69,344.08          10,864,407.22   648,844.40       681,149.64 7,117,873.82       2,465,708.61     5,657,176.83       3,334,239.58     
A-2 45,937,500.00       0 16,080,230.56   26,800,228.06   3,057,041.38     
B 31,875,000.00       0 24,121,604.11    7,753,395.89     
C 18,750,000.00       0 12,668,365.35       6,081,634.65     
D 10,000,000.00       0 2,144,257.31        5,875,839.26      1,979,903.43         

CDS	  vs	  DB	  (sell) A-1 (41,250,000.00)      0 -‐4,064,737.69 -‐5,982,736.36 -‐7,400,249.79 -‐327,111.88 -‐515,507.31 -‐7,540,284.89 -‐34,672.04 -‐5,432,203.61 -‐324,422.20 -‐340,574.82 -‐3,558,936.91 -‐1,232,854.31 -‐2,828,588.42 -‐1,667,119.77
CDS	  vs	  DB	  (sell) A-2 (22,968,750.00)      0 -‐8,040,115.28 -‐13,400,114.03 -‐1,528,520.69
CDS	  vs	  DB	  (sell) B (10,625,000.00)      0 212,500.00 (8,040,534.70)    -‐2,584,465.30
CDS	  vs	  DB	  (sell) C (6,250,000.00)        0 125,000.00 (4,222,788.45)        (2,027,211.55)     
CDS	  vs	  DB	  (sell) D (5,937,500.00)        0 118,750.00 (1,273,152.78)       (3,488,779.56)     (1,175,567.66)        
CDS	  vs	  Magnetar	  (sell) A-1 (41,250,000.00)      0 -‐4,064,737.69 -‐5,982,736.36 -‐7,400,249.79 -‐327,111.88 -‐515,507.31 -‐7,540,284.89 -‐34,672.04 -‐5,432,203.61 -‐324,422.20 -‐340,574.82 -‐3,558,936.91 -‐1,232,854.31 -‐2,828,588.42 -‐1,667,119.77
CDS	  vs	  Magnetar	  (sell) A-2 (22,968,750.00)      0 -‐8,040,115.28 -‐13,400,114.03 -‐1,528,520.69
CDS	  vs	  Magnetar	  (sell) B (10,625,000.00)      0 212,500.00 -‐8,040,534.70 -‐2,584,465.30
CDS	  vs	  Magnetar	  (sell) C (6,250,000.00)        0 125,000.00 (4,222,788.45)        -‐2,027,211.55
CDS	  vs	  Magnetar	  (sell) D (5,937,500.00)        0 118,750.00 -‐1,273,152.78 -‐3,488,779.56 -‐1,175,567.66
CDS	  vs	  GSC	  (sell) B (10,625,000.00)      0 212,500.00 (6,481,250.00)      
CDS	  vs	  GSC	  (sell) C (6,250,000.00)        0 125,000.00 (4,064,875.00)      
CDS	  vs	  GSC	  (sell) D (5,937,500.00)        0 118,750.00 (3,963,281.25)      

ABACUS	  2006-‐12 01/13/2009 01/22/2009 02/10/2009 03/16/2009 04/15/2009 05/08/2009 05/18/2009 05/27/2009 06/25/2009 07/03/2009 07/08/2009 07/09/2009 07/17/2009 07/28/2009 08/04/2009 08/18/2009 09/01/2009
Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown

A-1 95,000,000.00       0 12,993,377.65   6,465,833.53     12,647,702.78   7,115,564.21        3,970,226.03       15,596,932.97   9,072,767.34       13,891,211.01     2,628,234.34     10,618,150.15   
A-2 44,900,000.00       0 5,596,037.81     19,040,832.56   20,263,129.63   
B 20,100,000.00       0 20,100,000.00    
C 37,500,000.00       0 886,715.06         5,101,572.66        4,481,403.91      11,697,118.89        15,333,189.48    
D 8,750,000.00         0 563,947.72                                                      8,186,052.28       

ABACUS	  2006-‐13 08/28/2008 10/28/2008 11/28/2008 12/28/2009 01/28/2009 03/02/2009 03/06/2009 03/26/2009 03/01/2010
CDS	  vs	  CIBC SS 453,150,000.00 1,000,000.00 316,505,000.00

A 159,000,000.00 159,000,000.00
B 44,718,750.00 44,718,750.00
C 10,931,250.00 10,931,250.00
D 11,925,000.00 11,925,000.00
E 11,925,000.00 7,925,000.00 0	  (4,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
F 11,925,000.00 7,000,000.00 0	  (3,925,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 0	  (1,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
G 7,950,000.00 2,950,000.00 0	  (2,675,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (2,325,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
H 11,925,000.00 4,000,000.00 0	  (7,925,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
J 9,937,500.00 0.00 0	  (9,937,500	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
K 18,943,750.00 2,943,750.00 0	  (5,243,750	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 0	  (4,762,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (5,494,250	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (500,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
L 9,937,500.00 9,937,500.00
M 7,950,000.00 3,293,700.00 0	  (3,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 0	  (1,656,300	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
N 5,962,500.00 0.00 0	  (5,962,500	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)

CDS	  vs	  Morgan	  Stanley O 2,500,000.00 0.00 2,193,750.00
CDS	  vs	  Morgan	  Stanley P 3,000,000.00 0.00 2,580,000.00
CDS	  vs	  Morgan	  Stanley Q 1,000,000.00 0.00 842,500.00



CDS	  vs	  Morgan	  Stanley FL 8,000,000.00 0.00 6,320,000.00
CDS	  vs	  Morgan	  Stanley	  (sell) K -‐10,000,000.00 0.00 -‐9,282,500.00

ABACUS	  2006-‐14 10/13/2006 08/14/2008 09/05/2008 10/09/2008 11/10/2008 11/12/2008 11/25/2008 12/08/2008
Writedown Writedown Writedown Writedown Writedown Writedown Writedown

A2 30,000,000.00       0 4,439,998.96         3,423,869.24     3,301,144.88     18,834,986.91   
B 36,684,375.00       0 19,733,472.29    16,950,902.71       
C 20,000,000.00       0 1,515,986.53       12,916,512.26       5,567,501.20      

CDS	  vs	  Magnetar	  (sell) A2 (36,684,375.00)      0 343,916.02                                                      (5,429,286.23)        (4,186,750.11)     (4,036,681.23)    -‐23,031,657.43
CDS	  vs	  Magnetar	  (sell) B (36,684,375.00)      0 687,832.03                                                      (19,733,472.29)   (16,950,902.71)      
CDS	  vs	  Magnetar	  (sell) C (25,155,000.00)      0 471,656.25                                                      (1,906,732.06)      (16,245,743.30)      (7,002,524.64)     
CDS	  vs	  Magnetar	  (sell) D (15,721,875.00)      0 294,785.16                                                      -‐15,721,875.00

ABACUS	  2006-‐15 04/26/2007 06/19/2007 12/28/2007 01/17/2008 01/18/2008 02/04/2008 02/14/2008 02/19/2008 02/20/2008 02/21/2008 02/22/2008 03/14/2008 03/18/2008 03/26/2008 03/27/2008 04/15/2008 04/17/2008 04/29/2008 05/02/2008 05/06/2008 05/12/2008 05/23/2008 06/04/2009 06/10/2009 07/03/2009 07/29/2009 08/04/2009 09/02/2009 10/06/2009 11/02/2009 11/04/2009 12/04/2009 01/07/2010 02/02/2010 03/05/2010 04/02/2010 05/05/2010 05/10/2010
Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown

CDS	  vs	  CIBC SS 315,000,000.00 224,885,770 5,245,356.91     5,141,596.29   6,361,287.96   4,500,000.00   5,690,782.58   3,560,544.38   4,182,927.85       5,127,174.39   709,201.50           9,133,068.00   6,597,031.80    7,473,213.30   6,332,655.21      5,132,918.78    7,272,650.64    2,462,972.60     279,122.26    
CDS	  vs	  BSAM A-‐1 54,000,000.00 0 5,642,110.00       

A-2 70,000,000.00       0 8,304,461.57       1,266,549.52     3,192,941.18       5,766,256.92       8,235,294.12     1,202,005.22     13,652,751.30   4,218,319.22       8,235,294.12     8,235,294.12       7,690,832.72     
A-3 36,000,000.00       0 13,929,872.67   12,458,667.51      9,611,459.82       
B 43,500,000.00       0 4,050,742.73     21,481,186.75   17,400,000.00   568,070.52       
C 44,000,000.00       0 11,067,763.89    17,683,697.80       6,693,832.00     8,554,706.31     
D 17,500,000.00       0 10,892,443.00       6,607,557.00      

CDS	  vs	  GSC	  on	  the	  C	  tranche	  sell	  and	  buy	  on	  FLE 5,000,000.00         0 663,375.00                                                      
CDS	  vs	  GSC	  (sell) C -‐6,812,500.00 0 (2,135,785.00)                                                  

ABACUS	  2006-‐17 10/28/2008 11/28/2008 12/28/2008 01/28/2009 03/02/2009 03/10/2009 03/28/2009 04/28/2009 08/28/2009 03/01/2010
CDS	  vs	  CIBC SS 324,000,000.00 1,000,000.00 286,662,500.00

A1 66,000,000.00 66,000,000.00
A2 72,000,000.00 72,000,000.00
B 24,000,000.00 0.00 0	  (4,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 0	  (5,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (15,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
C 16,500,000.00 16,500,000.00
D 10,020,000.00 0.00 0	  (10,020,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
E 13,500,000.00 13,500,000.00
F 4,200,000.00 0.00 0	  (1,200,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (1,900,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 0	  (1,100,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
G 7,260,000.00 0.00 0	  (1,277,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (2,529,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (1,883,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (1,571,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
H 12,780,000.00 0.00 0	  (580,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (870,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (11,330,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
J 8,760,000.00 0.00 0	  (8,760,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
K 9,480,000.00 0.00 0	  (9,480,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
L 6,000,000.00 5,731,500.00 0	  (268,500	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
M 4,500,000.00 3,110,600.00 0	  (600,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (789,400	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
N 3,000,000.00 0.00 0	  (3,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
O 1,500,000.00 0.00 0	  (1,500,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
P 750,000.00 0.00 0	  (750,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
Q 750,000.00 0.00 0	  (750,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
FL 6,000,000.00 0.00 0	  (6,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)

ABACUS	  2006-‐NS1 09/28/2008 10/28/2008 11/28/2008 12/28/2008 01/28/2009 03/02/2009 03/28/2009 04/29/2009 05/28/2009
CDS	  vs	  AIGFP SS 329,000,000.00 326,329,649.00
CDS	  vs	  BNP JSS 91,000,000.00 0.00 77,350,000.00

A 112,000,000.00 97,000,000.00 0	  (3,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (500,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (500,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (456,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (284,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (419,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (430,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (625,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)0	  (8,786,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
B 21,000,000.00 21,000,000.00
C 19,250,000.00 19,250,000.00
D 12,250,000.00 12,250,000.00
E 12,250,000.00 12,250,000.00
F 11,375,000.00 11,375,000.00
G 10,500,000.00 10,500,000.00
H 10,500,000.00 10,500,000.00
J 9,625,000.00 8,211,000.00 0	  (1,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0) 0	  (414,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
K 7,000,000.00 2,000,000.00 0	  (5,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)

ABACUS	  2006-‐NS2 09/08/2009 01/07/2010 01/28/2010 03/28/2010 04/28/2010
Writedown Writedown Writedown Writedown Writedown

L 9,625,000.00 9,625,000.00 30,925.33	  	  	  	  	  	  	  	  	  	  	  	  	  	  	   30,925.33	  	  	  	  	  	  	  	  	  	  	  	  
M 7,875,000.00 7,875,000.00 28,693.16	  	  	  	  	  	  	  	  	  	  	  	  	  	  	   28,693.16	  	  	  	  	  	  	  	  	  	  	  	  
N 7,000,000.00 7,000,000.00 30,025.87	  	  	  	  	  	  	  	  	  	  	  	  	  	  	   30,025.87	  	  	  	  	  	  	  	  	  	  	  	   1,704.14	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  
O 6,125,000.00 6,125,000.00 31,019.51	  	  	  	  	  	  	  	  	  	  	  	  	  	  	   31,019.51	  	  	  	  	  	  	  	  	  	  	  	   30,098.96	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  
P 5,250,000.00 5,250,000.00 30,430.86	  	  	  	  	  	  	  	  	  	  	  	  	  	  	   30,430.86	  	  	  	  	  	  	  	  	  	  	  	   29,517.86	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  
Q 4,375,000.00 4,375,000.00 27,242.73	  	  	  	  	  	  	  	  	  	  	  	  	  	  	   27,242.73	  	  	  	  	  	  	  	  	  	  	  	   26,421.14	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  
FL 14,000,000.00 4,000,000.00 4,405,437.67                                                   5,594,562.33       65,586.43	  	  	  	  	  	  	  	  	  	  	  	  	  	  	   65,586.43	  	  	  	  	  	  	  	  	  	  	  	   43,789.80	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  	  
Total

ABACUS	  2006-‐HGS1 11/30/2006 06/28/2007 12/31/2007 01/17/2008 01/23/2008 02/04/2008 02/20/2008 02/21/2008 02/26/2008 02/28/2008 03/14/2008 03/17/2008 03/25/2008 03/26/2008 03/27/2008 04/15/2008 04/23/2008 04/29/2008 05/02/2008 05/29/2008 06/05/2008
Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown Writedown

CDS	  vs	  CIBC SS 450,000,000.00 0 75,994,110.93   327,906,659.95   
AMSS 135,000,000.00 0 0	  (135,000,000	  of	  Notes	  redeemed	  at	  par	  and	  CDS	  terminated	  at	  0)
A1 99,000,000.00 0 16,468,833.94   10,294,626.45   22,265,718.73   49,970,820.88     
A2 94,500,000.00 0 19,567,234.80	  	  	  	   805,796.96       15,467,226.32   1,731,555.56       8,788,982.20       5,494,794.87     7,754,285.71       14,003,766.81     20,886,356.77   

GS	  retained	  5,250,000	  and	  later	  redeemed	  for	  0	  termina4on	  feeB 40,500,000.00 0 2,357,630.11      32,515,703.89   376,666.00	  	  	  	  	  	  	  	  	  
GS	  retained	  4,250,000	  and	  later	  redeemed	  for	  0	  termina4on	  feeC 20,250,000.00 0 13,020,604.94       2,979,395.06     

D 9,000,000.00 0 7,156,883.56      1,843,116.44         
E 15,000,000.00 0 8,281,779.44        6,718,220.56      
F 5,400,000.00 0 5,400,000.00        

CDS	  vs	  BSAM FL 2,800,000.00 0 -‐1,680,000.00 2,827,280.22

04/26/2007 05/31/2007 08/11/2008 12/08/2008 01/12/2009 02/09/2009
ABACUS	  2007-‐AC1 Writedown Writedown Writedown
CDS	  vs	  ABN SS 909,090,909.09 0 840,739,898.91
CDS	  vs	  Paulson	  (sell) SS -‐1,000,000,000.00 0 10,000,000.00 -‐909,763,888.89

A1 50,000,000.00 0 35,771,498.90       14,228,501.10    
A2 142,000,000.00 0 109,679,151.58 32,320,848.42       

CDS	  vs	  Paulson	  (sell) A1 -‐50,000,000.00 0 1,150,000.00 (35,771,498.90)      (14,228,501.10)   
CDS	  vs	  Paulson	  (sell) A2 -‐142,000,000.00 0 3,260,000.00 -109,679,151.58 (32,320,848.42)      

ABACUS	  2007-‐18 09/26/2007 10/01/2007 10/18/2007 06/02/2008 06/13/2008 09/03/2008 11/25/2008 12/31/2008 04/01/2009 04/17/2009 07/17/2009 07/16/2009
CDS	  vs	  AIG SS 470,000,000.00 470,000,000.00
CDS	  vs	  ABN SS 530,000,000.00 530,000,000.00
CDS	  vs	  ABN	  (sell) SS 530,000,000.00 530,000,000.00 474,438,245.17

A1 80,000,000.00 80,000,000.00
A2 50,000,000.00 50,000,000.00
A3 11,500,000.00 11,500,000.00

(17,500,000	  was	  originally	  a	  CDS	  that	  terminated	  for	  0	  fee	  with	  notes	  issued)B 22,500,000.00 22,500,000.00
CDS	  vs	  Frontpoint	  (sell) SS 24,300,000.00 0 115,793.17 -‐7,206,438.38
CDS	  vs	  Frontpoint	  (sell) SS 5,700,000.00 0 27,153.38 -‐1,690,399.13
CDS	  vs	  Cedar	  Hill	  (sell) SS 49,500,000.00 0 -‐29,056,500.00
CDS	  vs	  Cedar	  Hill	  (sell) SS 50,500,000.00 0 -‐40,617,150.00
CDS	  vs	  Cedar	  Hill	  (sell) SS 50,050,000.00 0 -‐28,278,250.00
CDS	  vs	  Cedar	  Hill	  (sell) SS 49,950,000.00 0 -‐39,345,615.00
CDS	  vs	  Pointer	  (sell) SS 50,000,000.00 0 -‐35,500,000.00
CDS	  vs	  Pointer	  (sell) SS 50,000,000.00 0 -‐43,435,000.00
CDS	  vs	  Pointer	  (sell) SS 50,000,000.00 0 -‐41375000
CDS	  vs	  McKenzie	  W	  Thorpe	  (sell)SS 30,000,000.00 0 -‐13,027,500.00
CDS	  vs	  Fusion	  (sell) SS 30,000,000.00 0 3,683,333.33
CDS	  vs	  III	  Finance	  (sell) SS 22,000,000.00 0 4,290,000.00 -‐7,596,901.76
CDS	  vs	  III	  Rel	  Value	  Credit	  (sell) SS 22,000,000.00 0 4,290,000.00 -‐7,596,901.76

ABAC	  2007-‐INDE1 07/16/2009
CDS	  vs	  ABN A 441,481,174.00 441,481,174.00
CDS	  vs	  ABN	  (sell) A 441,481,174.00 441,481,174.00 344,236,901.16

ABAC	  07-‐A1 07/17/2007 04/01/2010
CDS	  vs	  Na4xis SS 835,000,000.00 835,000,000.00 -‐285,830.53
CDS	  vs	  Na4xis	  (sell) SS 835,000,000.00 835,000,000.00 559,450,000.00

ABAC	  07-‐A2 07/17/2007 03/29/2010
CDS	  vs	  Na4xis SS 417,500,000.00 417,500,000.00 -‐142,915.26
CDS	  vs	  Na4xis	  (sell) SS 417,500,000.00 417,500,000.00 280,768,750.00

ABAC	  07-‐A3 07/17/2007 12/10/2007 01/14/2008 01/25/2008 02/04/2008 03/07/2008 03/10/2008 03/12/2008 03/18/2008 07/08/2008 07/11/2008 07/16/2008 08/08/2008 08/15/2008 12/31/2008 10/01/2009 04/16/2010 04/20/2010 04/21/2010 05/05/2010
CDS	  vs	  Na4xis SS 1,252,500,000.00 1,252,500,000.00 -‐428,745.79
CDS	  vs	  Na4xis	  (sell) SS 300,000,000.00 300,000,000.00 177,375,000.00
CDS	  vs	  Na4xis	  (sell) SS 75,000,000.00 75,000,000.00 42,375,000.00
CDS	  vs	  Na4xis	  (sell) SS 100,000,000.00 100,000,000.00 52,750,000.00
CDS	  vs	  Na4xis	  (sell) SS 200,000,000.00 200,000,000.00 128,000,000.00
CDS	  vs	  Na4xis	  (sell) SS 240,000,000.00 240,000,000.00 137,280,000.00
CDS	  vs	  Convexity	  (sell) SS 100,000,000.00 0.00 -‐19,440,000.00
CDS	  vs	  Convexity	  (sell) SS 100,000,000.00 0.00 -‐23,250,000.00
CDS	  vs	  Moore	  (sell) SS 100,000,000.00 0.00 -‐35,825,000.00
CDS	  vs	  Moore	  (sell) SS 100,000,000.00 0.00 -‐15,915,000.00 -‐16,857,000.00
CDS	  vs	  Brevan	  Howard	  (sell) SS 200,000,000.00 0.00 -‐1,669,000.00
CDS	  vs	  Brevan	  Howard	  (sell) SS 50,000,000.00 0.00 348,000.00
CDS	  vs	  Cedar	  Hill	  (sell) SS 46,870,000.00 0.00 -‐22,825,690.00
CDS	  vs	  Cedar	  Hill	  (sell) SS 53,130,000.00 0.00 -‐23,111,550.00
CDS	  vs	  Convexity	  (sell) SS 100,000,000.00 0.00 -‐10,000,000.00
CDS	  vs	  Moore	  (sell) SS 100,000,000.00 0.00 -‐12,428,000.00 -‐14,500,000.00
CDS	  vs	  Moore	  (sell) SS 100,000,000.00 0.00 -‐29,000,000.00
CDS	  vs	  Moore	  (sell) SS 100,000,000.00 0.00 -‐5,475,000.00 -‐12,442,000.00
CDS	  vs	  Moore	  (sell) SS 250,000,000.00 0.00 -‐2,855,000.00 -‐4,265,000.00 -‐11,295,000.00 -‐8,441,000.00
CDS	  vs	  Moore	  (sell) SS 50,000,000.00 0.00 -‐1,645,000.00

ABAC	  06-‐INDX1 09/20/2006 08/10/2007
CDS	  vs	  MS SS 1,320,000,000.00 0 422,400,000.00
CDS	  vs	  Paulson	  (sell) SS -‐1,320,000,000.00 0 4,224,000.00 -‐528,000,000.00

ABAC	  06-‐INDX2 10/04/2006 04/18/2008 04/21/2008
CDS	  vs	  CIBC SS 660,000,000.00 0 600,600,000.00
CDS	  vs	  Paulson	  (sell) SS -‐660,000,000.00 0 1,056,000.00 -‐570,900,000.00


