AlG HIGH LEVEL SUMMARY

Call Call Coll
CE Held Reqd Exc/Shart CCE MTM Comments
GSIL  AIGFP X-Prod 9,412 6,979 9113 - 2135 2,433 9,412 To receive $600 vs. dispute today. Trigger 50
Group AIG Lease 169 Lease payments - not including options (amount to be confirmed
MMDP SunAmerica  Swaps 98 - - - 98 -30 No netting. Trigger 35
GSCO Warious Seclend 74 - - - 74 71 To migrate to MRA
GSCO AIG Intl FX 36 - - - 36 36 Trigger - 50
Various AIG/AGF Loans - - - - 34 - Worst case CE fully draw. Reviewing legal docs. 25 unhedged, 5% 145
GSCM AIG CDS cDs 24 - - - 24 19 Trigger - 50
GSCM  AIG Intl FX/Swaps 64 46 49 4 19 64  Trigger- 15
Other < 15min 34
Total 9,957 7,025 9,163 - 2,131 2,921 9,702
NCL Hedges - 2,870 NCL applies to GSIL/AIGFP. CVA desk has excess hedges.
Net Exposure 51
Market Value 500 Est 450 CDS Desk plus other misc
Risk mitigation steps
1 High-risk payments review w $1min threshold Done
2 Assignments w NPV to be aggregated through Credit Rolled-out
3 Obtain payment on collateral dispute $600min for value today

4 Review CPs to bank loan draws (AIG/AGF)

5 Move Seclending to MRA agreement

6 Consolidate entities to share thresholds

7 Canfirming changes to thresholds should ratings change
8 Free delivery settlement risk

9 Preparation to turn off e-platforms

Being reviewed by Credit/Legal. $170min (92.5min AIG/$77.5mIn AGF). $145min Sumitomo ($92.5/52/5)
Currently trading flat. CE across all entities - $74.3 (GSCQ)

Under research (for example, if could combine AIG Intl/GSCO to AIG Intl/GSCM would reduce CCE by 36min)
Ensuring coordination on revised margin calls

Working with operations

Ready to move as needed
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From: Viniar, David [Fin] [david.viniar@ny.email.gs.com]
Sent:  Sunday, September 28, 2008 11:19 AM

To: timothy.geithner@ny.frb.org

Subject: FW: aig high level summary at 9/12/08

I'm at home Private Information Redacted

From: Wildermuth, David

Sent: Sunday, September 28, 2008 11:10 AM
To: Viniar, David

Subject: aig high level summary at 9/12/08

Here is the high level credit exposure summary for AlG for EOD 9/12/08

<<aig high level summary.xls>>
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AlG HIGH LEVEL SUMMARY

Coll Coll
Held Reqd Exc/Short CCE MTM Comments
GSIL  AIGFP X-Prod 9,412 6,979 9113 - 2135 2,433 9412 To receive $600 vs. dispute today. Trigger 50
Group  AIG Lease 169 Lease payments - not including options (amount to be confirmed
MMDP SunAmerica  Swaps 98 - - - 98 -30 No netting. Trigger 35
GSCO Various SeclLend 74 - - - 74 71 To migrate to MRA
GSCO  AIG Intl FX 36 - - - 36 36 Trigger - 50
Various AIG/AGF Loans - - - - 34 - Worst case CE fully draw. Reviewing legal docs. 25 unhedged, 5% 145
GSCM AIG CDS CcDs 24 - - - 24 19 Trigger - 50
GSCM  AIG Intl FX/Swaps 64 46 49 4 19 64 Trigger - 15
Other < 15min 34
Total 9,957 7,025 9163 - 2,131 2,921 9,702
NCL Hedges - 2,870 NCL applies to GSIL/AIGFP. CVA desk has excess hedges.
Net Exposure 51
Market Value 500 Est 450 CDS Desk plus other misc
Risk mitigation steps
1 High-risk payments review w $1min threshold Done
2 Assignments w NPV to be aggregated through Credit Rolled-out
3 Obtain payment on collateral dispute $600min for value today

4 Review CPs ta bank loan draws (AIG/AGF)

5 Move SeclLending to MRA agreement

6 Consolidate entities to share thresholds
7 Confirming changes to thresholds should ratings change
8 Free delivery settlement risk

9 Preparation to turn off e-platforms
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Being reviewed by Credit/Legal. $170min (32.5min AIG/$77.5miIn AGF). $145min Sumitomo ($92.5/52/5)
Currently trading flat. CE across all entities - $74.3 (GSCO)
Under research (for example, if could combine AIG Intl/GSCO to AIG Int/GSCM would reduce CCE by 36min)

Ensuring coordination on revised margin calls
Working with operations
Ready to move as needed
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From: Dias, Marina [Ops] [Marina.Dias@ny.email.gs.com]

Sent:  Monday, September 15, 2008 7:45 AM

To: aigfpcollateral@aigfpc.com; Riso, Max [Fin]; Dias, Marina [Ops]; Simpson, Michael [Fin]
Subject: Margin Call Report GSI vs. AIG FINANCIAL PRODUCTS CORP

The 6 attachments to this Email contain the Margin Call Report for close of business 12-SEP-2008.
Please confirm receipt of this report by contacting us via e-mail or phone.

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

Prepared Monday, September 15, 2008 at 07:45 AM
Compass Tracking Code 24834_259074133

<<|nvoice>> <<NSP Details>> <<FX Details>> <<Equity Options Details>> <<Credit Derivatives Details>> <<Collateral Details>>
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Goldman Sachs International gg'dllﬂﬂ
Peterborough Court | 133 Fleet St | London, EC4A2BB

Goldman Sachs International is authorised and
reguiated by the Financial Services Authority

Collateral Invoice

To AlG FINANCIAL PRODUCTS CORP
Attn: Group
Phone No:
Email: aigfpcollateral@aigfpc.com
From Marina Dias
Phone No: 212-902-6537
Fax No: 212-428-4775
Email: Marina.Dias@gs.com
Today's date 15-SEP-2008
Valuation as of Close 12-SEP-2008
Market Exposure (USD)
Credit Derivatives 9,113,973,928.00
Equity NSP 8,318,121.44
Equity Options 33,199,990.69
Foreign Exchange - Forwards (2,758,997.29)
Foreign Exchange - Options 10.?0?,?65.£
Total Exposure 9,163,440,807.96
Trigger/Threshold 50,000,000.00
Margin Required 9,113,440,807.96
Collateral Value (USD) 6.978,763,314.00
Cash Collateral: 6.978,763,314.00
Increment 10,000.00
Minimum Call Amt 100,000.00
Margin Call 2,134,680,000.00
Instructions

Chase Manhattan Bank, New York, ABA # 021000021
Account: 9301011483
Account: Goldman, Sachs & Co,

Reference: COLLATERAL

All valuations are mid-market valuations, unless otherwise indicated

Disclaimer
The attached information regarding the valuation of positions or collateral and margin requirements is being provided for
your consideration and internal use only and not for the purpose of soliciting or recommending any action by you, You should
carefully review the explanations that are included with the attached information and ensure that you understand the
information thal is being provided, Any questions regarding the nature of this information should be raised promptly with your
Goldman Sachs contact person.
If the attached information relates to valuation of positions, and a valuation fisted in the attached information is
designated as an "unwind" price, then it represents the price at which Goldman Sachs or one of its affiliates ("Goldman

Sachs") is prepared lo unwind the position. If a valuation is designated as a "mid-markel” valuation, then it represents
either (1) Goldman Sachs' good faith estimate of the mid-market value of the pnsmm based on estimated ar actual bids and
uﬁetsiurlhepnsllhns.or{Z}n “mid-market" price g 1t ‘by, prietary fels utilized by Gol Sachs. If

d as an "approximate mid-current rale”, then a val Gol Sachs' good faith estimate of the

rnid-rnmkel fixed rate of a new transaction with the same terms andcondilmsaﬂd the same remaining lerm to maturity, If a
valuation is nol designaled as an "unwind™ or “mid-markel” price or an “approximate mid-current rale”, then it has been

derived through the use of another hodology sel by Gold Sachs at its discretion. Any valuation that is not
designated as an "unwind” does not mtmlmpﬂm at any time and should not be relied upon as the value at
whcha posilm maybe d or termi g the valuation of positions through the use of any of the

Gold %mgmmmwm1mmummm including, without limitation, the
cradﬁwﬂu\ess of the parties, funding implications (including estimated funding costs and/or benefits associated with any
credit support or margin arrangement), portfolio level adjustments and liquidity adjustments based on size. These faclors,
taken together with the size of the position and any Imarage embedded in the position, may affect the valuation. For example,

ifa valuation is designated as “without delta”, the bi d on the rek t position is likely lo be wider than
Wﬂbaﬂ'mcasadhvakabonmwwidsd‘\mhd&a
Hthe attached information relales to or g i ts, then any ial regarding the valuation of
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positions is being provided solely for your information in connection with such collateral or margin requirements only. The

information regarding collateral or margin requirements reflects the amounl of collateral or margin that we believe is

required in connection with the relevant positions, taking into account our internal credit assessments, our determination of

the relevant market risks and such other factors and considerations that we deem appropriate. Any product descriptions used in

the attached information regarding collateral or margin requirements are for the purposes of collateral or margin caiculation

only and are not intended to classify any transactions in any manner and may differ from those used within individual trade

confirmations. In the event of any inconsistency between the product descriptions included in the attached information and

those in the applicable trade confirmations, the descriptions in the trade confirmations will prevail,

Any valuations of positions for purposes of collateral or margin requirements do not necessarily reflect the prices at which

Goldman Sachs is prepared to terminate or unwind the relevant position. Any failure to exercise or any delay in exercising any

rights or remedies Goldman Sachs may have (including upon a failure to meet any collateral or margin call) shall not

constitute a waiver or forbearance of any rights or remedies available to Goldman Sachs. The acceptance of collateral or

margin in an amount less than the amount of coll | or gin d ded be delivered or d shall not constitute an

acknowledgement that the amount accepted satisfies the collateral or margin demand or equals the collateral or margin owing.

Any valuations presented in the attached information represent Goldman Sachs’ assessment of the value of the particular

position only as of the relevant close of business on the date indicated, unless otherwise specified, and any such valuation

is not applicable at any other time. If other times are specified, they are approximate only.

If a valuation listed in the attached information is expressed in terms of a position of a specified size, then the valuation

is applicable only with respect to that size. The valuation does not indicate a price at which Goldman Sachs would be willing

to enter into a transaction with respect to any other size, or the collateral or margin requirements applicable to positions

of a different size, nor does it reflect a valuation that relates to a position or transaction of any other size. If no size

is specified with respect to an unwind valuation for a position, then the valuation indicated refers to the full amount of

the position. The valuations listed in the attached infi ion do not ily reflect your entire portfolio.

The information presented in this document is based on assumptions, historical information and pricing data that Goldman Sachs

in its discretion considers appropriate, and Goldman Sachs has no liability with respect therelo. In addition, this

information does not affect the rights and obligations of you and Goldman Sachs under any applicable agreements between us an

is provided subject and pursuantto any applicable provisions of any such agreements. This information and the valuation

methodologies used are subjectto change withoul notice and Goldman Sachs has no obligation to update you as to any such

changes. This information may net reflect valuations you would receive from other dealers, or even from affiliates or other

business units of Goldman Sachs, and does not necessarily reflect valuations youwould obtain by using pricing models
flable from Gold Sachs or ti included in the books and records of Goldman Sachs. This information is intended

only as a reference and should not be relied upon without further luation by you, in consultation with your professional

advisors, for the maintenance of your books and records or for tax, accounting, financial reporling, disclosure or other

purposes.
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CUSIP  |Quantity | Description Collateral Type Haircut Percent Closing Price (USD) |USD Amount  |Haircut USD Amount
CASH  |70000000 U S DOLLAR Cash-USD 1 70000000 70000000
CASH 6908763314 U S DOLLAR Cash-USD 1 6908763314 6908763314
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tradeRefld transactionType  |buySelliND expireDate
SDB16229634682.0.0.0  GENERIC-EQ B 13-NOV-2023
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tradeRefld | sourceSystem tradeVersion |transactionType buySeﬁND securityType ;;sLe\galE_r'ntit;'r firmAccountMumber  |accountNumber |underlierQuantity |FXsecdblD

| Num
59277514A OMNI 2 FXO s Op ien (GSIL 79599004 02587567 15000000 © JYUD CE 756000 200ct16 9TP 0
64549267A OMNI 4 FX0 s Op ion |GSIL 79599004 02587567 10000000 0O JYUD PE 927500 10Sep09 C4A 0
66826741A OMNI 2 FXO B Op ion [GSIL  [79599004 02587567 25000000 0 JYUD CE 948500 28Jan11 XA3 0
54635010A OMNI 1 FXO s Op ion |GSIL 79599004 02587567 25000000 O JYUD PE 890500 22Sep08 A3V 0
54635021A OMNI 1 ~_|FXo 5 Op ion GSIL 79599004 02587567 25000000 O JYUD CE 890500 22Sep09 5HZ 0
64282974A OMNI 4 FX0 B Op fon GSIL 79599004 02587567 10000000 O JYUD PE 723000 27Aug20 3PR 0
|56455702A OMNI 3 FXO0 B Op fon GSIL 79589004 02587567 31000000 O JYUD CE 995000 5Mar09 9FH 0
|56482382A OMNI 2 FXO B Op ion GsIL 79599004 02587567 30000000 O JYUD CE 100000 6Mar09 BY3 0
|s02899710A  |NFX 1 ~|FX B |Forward GSIL 79599004 02587567 1302180000 Fwd USD 10Mar09
|909355036A  [NFX 2 FX__ B Forward |GsIL 79599004 02587567 204120000 Fwd USD 240ct16 B
642853604 OMNI 2 _|FXO B GSIL 79599004 02587567 10000000 O JYUD CE 723000 27Aug20 27H 0|
59708750A OMNI 1 FX0 8 ~ [esi 79599004 02587567 10000000 0O JYUD CE 868500 17Nov09 YEG 0
61149411A OMNI 3 FX0 B GSIL 79599004 02587567 15000000 0 JYUD CE 723500 16Feb15 5T2 0
611915814 OMNI 1 FXO B GSIL 79599004 02587567 20000000 0 JYUD PE 867000 16Feb10 BAR 0
611915734  |OMNI 11 FX0 B GSIL 79599004 02587567 20000000 0O JYUD CE 867000 16Feb10 ST4 0
62706861A OMNI 3 FXO B ~ |esiL |79599004 02587567 25000000 0 JYUD PE 911500 22May09 YJ3 0
64549259A  |OMNI A IFX0 s GSIL |79599004  |02587567 10000000 0 JYUD CE 927500 10Sep09 2JE 0
62706876A OMNI 3 FXO ] GSIL 79599004 02587567 25000000 0O JYUD CE 911500 22May09 93W 0
61149457A OMNI 3 FX0 B GSIL 79599004 02587567 15000000 0O JYUD PE 723500 16Feb15 HRW 0
59277522A  |OMNI 2 FXO s GSIL 79595004 02587567 15000000 O JYUD PE 756000 200ct16 687 0
59708758A OMNI 1. FXO B GSIL ~ |79593004 02587567 10000000 0 JYUD PE 868500 17Nov09 P97 0
90; 72 NFX 1 FX B GSIL. 79599004 02587567 1260075600 Fwd USD 9Mar09
61 5A OMNI 1 FX0 s GSIL 79599004 02587567 15000000 0 JYUD PE 642000 18Mar20 9TZ 0
61679084A OMNI 1 FXO s Opion GSIL 79599004 02587567 15000000 0O JYUD CE 642000 18Mar20 MLM 0
914515533A  |NFX 1 FX B Forward GSIL 79599004 02587567 240750000 Fwd USD 23Mar20
66626733A  |OMNI 3 FX0 |8 [Op ion GSIL 79599004 _ |02587567 25000000 0 JYUD PE 948500 28Jan11 62R 0
945770207A _ |NFX 0 FX S Forward GSIL 79599004 02587567 -166290000 Fwd USD 31Aug20
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tradeDate ltradeLocation |putCalllND optioﬁé-tyte payoutAmnt | strikePrice istnkePrioeTerms |expireDate expireLocation |cashPhysind |setllementDate |valueDate usdEquivalent

i e e L . =il el { : =t

20-0CT-2004 TKO Cc E 75.6 |JPYIUSD 20-0CT-2016 TKO P 24-0CT-2016 20-0OCT-2016

12-SEP-2005 TKO P E 92.75 JPY/MUSD 10-SEP-2008 TKO P 14-SEP-2009 10-SEP-2009

30-JAN-2006  [TKO G E 94.85 JPY/USD 28-JAN-2011  [TKO P 01-FEB-2011 _ |28-JAN-2011

22-SEP-2003  |TKO P E 89.05 JPY/USD 22-SEP-2009  |TKO P 25-SEP-2009  |22-SEP-2009

22-SEP-2003  [TKO C E 89.05 JPY/USD 22-SEP-2009  [TKO [P 25-SEP-2009  |22-SEP-2009

29-AUG-2005 NYC P |E 1723 JPY/USD 27-AUG-2020 TKO P 31-AUG-2020 27-AUG-2020

05-MAR-2004 | TKO c E 199.5 JPY/USD 05-MAR-2009  |TKO P 09-MAR-2009  |05-MAR-2009

08-MAR-2004 TKO c E 100 JPY/USD 06-MAR-2009 TKO P 10-MAR-2009 | 06-MAR-2009

08-MAR-2004 - 10-MAR-2009 | 28-JUN-2006  |10-MAR-2009 (13200000

20-0CT-2004 ] 24-0CT-2016 | |28-JUN-2006  [24-OCT-2016  |2700000

29-AUG-2005  [NYC c E |73 JPY/USD 27-AUG-2020  [TKO P 31-AUG-2020  [27-AUG-2020 - _

17-NOV-2004 TKO Cc E 86.85 JPY/USD 17-NOV-2009 TKO P 19-NOV-2009 17-NOV-2009

16-FEB-2005 TKO c E 72,35 JPY/USD 16-FEB-2015 TKO P 18-FEB-2015 16-FEB-2015

16-FEB-2005 TKO P E B6.7 JPY/USD 16-FEB-2010 TKO P 18-FEB-2010 16-FEB-2010

16-FEB-2005 |TKO c i 86.7 JPY/USD  |16-FEB-2010 |TKO P 18-FEB-2010 | 16-FEB-2010 _

20-MAY-2005  |TKO P 91.15 JPY/USD 22-MAY-2009  |TKO P 26-MAY-2009  |22-MAY-2009

12-SEP-2005  [TKO c E 19275 |JPY/USD 10-SEP-2008  |TKO P 14-SEP-2009  [10-SEP-2009

20-MAY-2005 TKO Cc |E 91.15 | JPY/USD 22-MAY-2008 TKO P 26-MAY-2009 22-MAY-2009

16-FEB-2005 | TKO P E 172.35 JPYIUSD 16-FEB-2015 TKO P 18-FEB-2015 16-FEB-2015

20-0CT-2004  |TKO B g 756 |JPYIUSD 20-0CT-2016 |TKO P 24-0CT2016 [20-0CT-2016 | .

17-NOV-2004  |TKO P E 8685  [JPY/USD 17-NOV-2009  [TKO P 19-NOV-2008  [17-NOV-2009

05-MAR-2004 _ 3 09-MAR-2008 28-JUN-2006 |09-MAR-2009 _ |13020000

18-MAR-2005 TKO P E 64.2 JPYIUSD 18-MAR-2020 TKO P 23-MAR-2020 18-MAR-2020

18-MAR-2005 TKO c E 64.2 JPYIUSD 18-MAR-2020 TKO P 23-MAR-2020 18-MAR-2020

18-MAR-2005 23-MAR-2020 28-JUN-2006 23-MAR-2020 3750000

30-JAN-2006 [ TKO. P E 9485 |JPYUSD  |28-JAN-2011 |TKO P O1FEB-2011  [28-AN-2011 |

29-AUG-20056 | | 31-AUG-2020 28-DEC-2006  [31-AUG-2020  |2300000
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primaryAmnt  |primaryCcy |primaryType |secondaryAmnt |secondary |[FXexchange |exchangeRate [notionalValue FXdelta FXmkiExposure |valuedNtnlValue |margnGroupName |closingPrice
ICey Rate Terms

15000000 usD P 1134000000 Py 15000000 0.509543331  |-2135959088  [10517529.22  |Foreign Exchange  |0.142397273
10000000 usb R 927500000 JPY 10000000 -0.15848771 -127776.8241 8602300.13 Foreign Exchange 0.012777682
25000000 UsD R 2371250000 JPY 25000000 0.645716546  |2440565.564 21992672.97 Foreign Exchange  |0.097622623
25000000 usD R 2226250000 JPY . 25000000  |-0.118901432 |-246768.7672  |20647838,99  |Foreign Exchange  |0.009870751
25000000 uUsD P 2226250000 JPY 25000000 0.851906892 | -4039580 834 20647838.99 Foreign Exchange  |0.161583233
10000000 USD P 723000000 JPY 10000000 -0,195978123  |794365 2753 6705620479 Foreign Exchange 0.079436528
31000000 usb R 3084500000 JPY 31000000 0.778090111 2432704.495 28607864.96 Foreign Exchang 0.078474339
30000000 UsSD R 3000000000 JPY 30000000 0.764551068 2238450.556 27824151.36 Foreign Exchangi 0.074615019
1302180000  [JPY R -13200000 usb 98.65 JPY/USD 12077351.14 ~ |-986956.4509  |13200000 Foreign Exchange  |106.7443705
204120000 |JPY R -2700000 |UsD 756  |JPYIUSD 1893155.259 -247324.8201 2700000 Foreign Exchange |86 81012909
10000000 usD R 723000000 JPY 10000000 0.38790227  |1292825.027  |6705620.479  |Foreign Exchange  |0.129282503
10000000 uUso R 1868500000 JPY 10000000 0.85735926 1782784.359 8055091.82 Foreign Exchange 0.178278436
15000000 uso R 1085250000 JPY 15000000 0.620662622 2829879.566 10065386.76 Foreign Exchange 0.188658638
20000000 UsD P 1734000000 JPY 20000000 -0.122073025 235875 5067 |16082359.49 Foreign Exchange 0.011793775
20000000  |USD R 1734000000 JPY B i 20000000 0.836364227  |3516655.184  |16082359.48  |Foreign Exchange  |0.175832759
26000000 usb [P 2278750000 JPY - 25000000 -0.106348579 (1781509934 | 21134761.64  |Foreign Exchange  |0.00712604
10000000  |USD P 927500000 wy [ 10000000  [0.813214665 1311220328  8602300.13 Foreign Exchange  |0.131122033
25000000 usbD R 2278750000 JPY 25000000 0.874142435 | 3670941.411 21134761.64 Foreign Exchange 0.146837656
15000000 Uso P 1085250000 JPY 15000000 -0.150017699 478489 8916 10065386.76 Fareign Exch 0.031899326

R 1134000000 oY | 15000000  |-0.200014578 -761932.3198 10517529.22 Foreign Exchange  |0.050795488

P _|Bessgoooo JPY | | ~ |10000000 _|-0.108929689  |96891.09931  8055091.82  |Foreign Exchange  0.00968911

R 1-13020000 usb 96.78 JPY/USD 1168684474 - -1199184.763 | 13020000 |Fareign Exchange _‘_1_06,?506249

R 963000000 JPY | 15000000 -0.146628417  -B54876.0959 8931552.588  Foreign Exchange  |0.05699174
15000000 UsD P 863000000 JPY 15000000 0.45052754 -2615584 078 8931552.588 'Foreign Exchange 0.174372272
240750000 JPY R -3750000 usb 64.2 JPYIUSD 2232888.147 -440176.9954 3750000 Foreign Exchange 79 91258332
25000000 |USD P 2371250000 |PY | 25000000  |-0278818731 8128845363  |21992672.97  Foreign Exchange |0.032516381
-166280000  |JPY P 2300000 uso 72.3 JPYIUSD 1542292.71 114645.7428 2300000 Foreign Exchange |79 05048306
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Type | b FXmkIExposure primarytmal p yCoy i |tradeDate effectiveDate maturityDate expireDate |huy$eIHND putCalliND Quantity |strikePrice
fiy Derivalive 033968843 784070083 |4mmsgeord  |usD 48 K [16-NOV-2006  [16-NOV-2008  [18-0CT-2015  [18-C _;g P 118835
Derivalive | 033968843 5167768.978 30000272.76 usD 30000272.76 [16-NOV-2006 _|16-NOV-2006 |21-DEC-2015 1-DEC-2015 B c [1513.58
Derivative | 03306884 £178217.384 30000272.76 usD 30000272,76 16-NOV-2008 |16-NOV-2006 |21-DEC-2015 -DEC-2015 B [ 151356
i ] 43354 00! UsD 25000080 8 (16-NOV-2006 | 16-NOV-2006 -MAR-2016 -MAR-Z016__|B = 1279.3
4 16855 _|uso 50000244 16-NOV-2006 _|16-NOV-2006 3-JAN-2016 SJAN-2016 B P 1284
3843 |-5236321,033 499988071  |USD 49999907.1 16-NOV-2006 |16-NOV-2006  |18-OCT-2010 -OCT-2010 |5 P 11186.35
36884 -56629863.55 30000000 usD 30000000 16-NOV-2006  |D1-NOV-2010 1-NOV-2010 S [ &0
56884 |62854765.56 22500000 [VE) 23500000 16-NOV-2008 _ |01-NOV-2010 1-NOV-2010__|B c 60
6884 336430.1684 8400000 UsD 8400000 17-0CT-2007_[17-OCT-2007 __|16-JAN-2009 6-JAN-2008 B = 20
56864 -13654,99456 17640000 uUsD 17640000 [17-0CT-2007 _[17-0CT-2007 | 16-JAN-2008 6-JAN-2009 _|S c 42
|-253395,5522 40000 USD 54000 17-0CT-2007 [17-OCT-2007  |29-MAR-2010  |28-MAR-2010 |5 T 10,
|35390.62549 950000 usp 5300000 17-0CT-2007 [17-OCT-2007  [28-MAR-2010  [28-MAR-2010 B c 19.8
[107068000 usD 107068 17-0CT-2007  [17-OCT-2007  |15-MAY-2013  |15-MAY-2013 B |C_ 2.36
38820.0.1.0 7500000 usp 7500000 16-JAN-2008  |16-JAN-2008  [17-SEP-2010 SEP2010 B |C 30
SDB5242438841.0,1,0 -348252.2575 11250000 UsD 11250000 16-JAN-2008  |16-JAN-2008  |17-SEP-2010 SEP-2010__|S c 45
1484312.0.0.0 1271522722 1 123538000 17-0CT-2007 _[17-OCT-2007  |23-AUG-2013 _ |23-AUG-2013 |5 c 85.03
SDB1627547189.0.0.0 4460635.049 3 16-NOV-2006 |16-NOV-2006  |11-AUG-2015 -AUG-2015__|S C 9.7
16230494542.0.0.0 42736015.05 17-OCT-2007 [17-OCT-2007 |15-JUN-2012 5JUN-2012 B CH 40
627548011.0.0.0 3668638,412 16-NOV-2006 [16-NOV-2006 |11-AUG-2015  |11-AUG-2015 B c 25543
16230494862.0,0,0 -35021683.38 7-0CT-2007 | 15-JUN-2012 5UN-2012 S e 50
625989016.0.0.0 |[EQOTC-OT [18131269.69 16NOV-2006 [16.NOV-2008 |06 MAY.2013 |06 MAY2013 B ¢ |55.6808
625389083,0.0.0 [EQOTC-O -7292807.239 13885000 6-NOV-2006 [16-NOV-2006 | 24-SEP-2013__[24-SEP-2013__|5 c 75.93
162304 EQOTC-O 44872369.07 30000000 7-OCT-2007 _[17-OCT-2007 _|21-JUN-2013 __|21-JUN-2013__|B c 40
EQOTC-OTCFF | 5 == 7-0CT-2007 21-JUN-2613 S c ACLN.C 50
EQOTC-OTCNFF 42375000 6-NOV-2006 01-MAY-2013 8 e |cEnD B=B | 565
EQOTC-OTCFF  |03396884 1531 4882500¢ lUsD 48825000 NOV-2006 |16-NOV-2006  |01-MAY-2013 [01-MAY-2013 |5 [ CIEND_8<B 851
C-OTCNFF 03396884 47826.01854 7500000 usb 7500000 16-JAN-2008__|16-JAN-2008  |19-JUN-2009  [19-JUN-2009 B P 15
TC-OTCNFE 2340543 2275029.041 24426636.99 usp 24426636.99 23-0CT-2007 _|23-OCT-2007 _'12-DEC-2008 __|12-DEC-2008 B P 13168.4
|EQOTC-OTCNFFE 3396884 2220761 23 15000000 UsD 15000000 ~JAN-2008 |16-JAN-2008_ |15-JAN-2010  |15-JAN-2010 B 3 10
0 'EQOTC-OTCFF 13396884 -1346798.112 5264888.49 UsD 5264888.49 -OCT-2007 |10-OCT-2007  |13-MOV-2015 _ |13-NOV-2015 S P 1868,97
JTC-OTCFF  |03386884 -242817.178 UsD 2835227 49 10-OCT-2007 [10-DCT-2007 | 13-NOV-2015 _ [13-NOV-2015 |5 _ C [1BBE87
| -3508252.777 usD 15615350,45 [ i 214585
937452 6315 uso ~|18230200° 16-NO c 324604
-514023.2699 uso 20230200 6-NOV-2006 0[S c 40.4604
-833521 8105 usD 8409586.15 0-OCT-2007 _|13-NOV-2019 __|13-NOV-2018 |5 c 2145.85
-3962424.809 16115064,30 USD 16115064,39 -OCT-2007  |13-NOV-2020 _ |13-NOV-2020 | P 221507
875954 8882 |8680859.33  |USD. -OCT-2007  |13-NOV-2020  |13-NOV-2020 |S v 221507
- -OCT-2007  [14-NOV-2022  14-NOV-2022 (5 [P 225351
[ 613148 |5949673.28 10-0CT-2007 | N-2022 1 ] c
023405, -4557985.141 24999470.1 30-APR-2008 s P
102340 -3605134.061 24989470.1 24989470.1 30-APR-2008 _|30-APR-2008 _|30-APR-201 [30-APR-2013__|S c
03356 5108370.623 15625000 15625000 [1B-JAN-2008 _ |[16-JAN-2008 | 17-SEP-201 17-SEP2010 |8 c
02340543 459094084 | [49995409.4  (0S-MAY-2008 |09-MAY-2008  |11-MAY-2015  |11-MAY-2015 |5 5
~ |02340543 usD 49959409.4 -2 T1-MAY-2015 s P
0Z34054; |32: usb 49995408 B B _
02340543 7313584.938 499854004 uUsD |49999409.4 09-MAY-2008 |09-MAY-2008 | B P 13865
0234054 5120760139 25000713.7 usD 25000713.7_ 14-JUL-2008 | 14-JUL-2008 7 |8 P 1493.65
0335688 -3768761.178 2187500 UsD 21875000 16-JAN-2008 | 16-JAN-2008  |17-SEP-2010__ [17-SEP-2010|S c 35
C-OTCFF___ |03386884 -4314.115622 5002560 UsD 50025600 25-JAN-2008 |25-JAN-2008  [21-SEP-2011 __|21-SEP-2011 |5 c 27.792
JOTC-OTCFF 03396884 —|ush 25-JAN-2008  |25-JAN-2008  |14-SEP-2011  |14-SEP-2011 |5 e 27792
03396684 93.737016 ush  [25-UAN-2008  |25-JAN-20 |8 it 15 R
SDB16265262 03396884 -3316.380375 usp 25-JAN-2008  |25-JAN T-AUG-2011 e  Eram
SDB1626828 03396884  |-2870.521873 uso 25-JAN-2008 | 25-JA] [03AUG2011|0FAUG-2011 c 27792
5DB1626828 C-OTCNFF _ |03386884 22406.55985 UsD 25-JAN-2008 |25-JAl 26-JAN-2011 26-JAN-2011 [ 18.614
SDB1626828: 03396884 21323.97595 usb 34045200 25-1AN-2008__|25-JA 18-JAN-2011 | 19-JAN-2011 c 18.514
03356884 23237.43707 usp 34045200 25-JAN-2008 |25-JAN-20I 25.DEC-2010 | 29-DEC-2010 c 118,914
03396884 20172.8357 usD 34045200 | |25-JaN-2008  [15-DEC-2010 c 118.514
SDB : ! T 103398884 18021.18419 uso 25-JAN-2008  |01-DEC-201 -DEC-2010 c [18.514
SDB1626849485.0.0.0 |[EQOTC-OTCFF 06884 -192389.827 usb 11250000 [ AN-200! 1-5EP-201 |21-5EP-201 c 14
SDB507084078U.0.0.0 EQOTC-OTCNFF 4 3132874811 UsD 50000 [ AN-2008 1-SEP-2012 (21-SEP-2012_|B c [34
SDB1627482168.0,0.0 EQOTC-OTCNFF 3328052 538 UsSD | -JUN-2008 | 21-MAY-2013 -MAY-2013_|B c EZ]
SDB1627482169.0.0.0 EQOTC-OTCFF 03356884 |-1806809.008 : UsD 40500000 | 3 [16-JUN-2008  21-DCT-2013  [21-0CT-2013 _[S c 145
SDB1603441134.0.0.0 J@:o [C-OTCNFF (02340543 703456.9493 11530328.32 usD 11530328.32 |0s-NOV-2007 _|p9-NOV-2007 12-DEC-2008 2-DEC-2008 B P 12432
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Trade Reference Id Acct Number Markel Exposure Trade Date doti Value Date |Buy\Sell |Reference Oblgation ‘Counterparty Ref. Number |GS Number [Fixed Rale |Approx Mid Spread Based
| Currency Current Rate  |IND
NUUQS074F0D30000A00 006441673 105839575.5 |06-JUL-2005  |662235849 uso 28-JUL-2038 |B ABACUS 2005-3, LTD. = B | N
.0 ot 7 7178520.135 21-APR-2006 _ |44500000 uso |[15san-z045 |B WACHOVIA BANK COMMERCIAL MORTGAGE TRUST (772240-772244 BSHAUS H ] N
SDB2012988077.0.0.0 06441670 2156861.5921 12-JUL-2006 |1 uso -MAR-2042 |B WACHOVIA BANK COMMERCIAL MORTGAGE TRUST ~ 8PIEWR N
$DB2012567804.0.0.0 1644167 [166502,5182 12-JUL-2006 12500000 Uso -DEC-2042 |B |BANC OF AMERICA STRUCTURAL SECURITY TRUST = |BOLES i N
SDB2012988052.0.0.0 644167 1075863,632 12-JUL-2006  |15000000 usD -JUL-2045 _|B GE CAPITAL COMMERCIAL MORTGAGE CORPORATION | [BSZFa4 10 [ N
SDB532092188.0 06441679 2913875.656 23-0CT-2006  |71069972.65 usD 20-DEC-2011_|B DEUTSCHE BANK FINANCE N.V, 856085 [6Z0XYS 15 N
06441679 278688.7621 12-JUL-2006 _|12500000 uso 10-JUL-2038 B (GS) G& MORTGAGE SECURITIES CORPORATION I [BPXCLS
_ |oosaara7e 278360.312 12-JUL-2006 — |usp -MAY-2043 B CITIGROUP COMMERCIAL MORTG: I |BRET7E 8
SDB2012987938.0.0.0 006441679 |T44912 588 12-JUL-2006 uso 10-SEP-2045 |B BANC OF AMERICA STRUCTURA| |8S16C9 Nl |
SDB2012988092.( 006441679 [745031.8083 | 12-JUL-2006 usD 5-JAN-2045  |B- /WACHOVIA BANK COMMERCIAL MORTGAGE TRUST = |sRYBST ey (| g
1644 |575497.6547 12-JUL-2006 UsD -JUL-2044 B |CD 2005-CD1 COMMERCIAL MORTGAGE TRUST _ BROBLZ ] N
X 584783.2604 21-APR-2006 UsSD 3-FEB-2046  |B |BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC [TT2240-772244 BOILES 8 N
0 5078957.025 21-APR-2008 UsD 15-DEC-2044 |B [WACHOVIA BANK COMMERCIAL MORTGAGE TRUST |772240-772244 BRLSG3 12 N
SDB2012988045,0.0.0 733514.9657 12-JUL-2006 USD_ 10-JUN-2048_|B GE CAPITAL COMMERCIAL MORTGAGE CORPORATION | BP1VRI 8 ]
NUUQ505GI0030000A400 7767719221 |26-MAY-2005 usD 28-0CT-2044 B |ABACUS 2004-2, INC. | BNVEOZ. |12 = N
141679 3580366044 | 26-MAY-2005 6 |UsSD 28-JUL-2044 B ABACUS 2 D. : I BMZMOS 12 N
006815822 -1486312.508 23-0CT-2006 _[s6855976.12  |USD 20.DEC-2011 |S  |MUNICH RE FINANCE BV, | |2ECMDS 17 N
141679 1084393.274 12-JUL-2006 | 15000000 usD 10-MAY-2043 |B COMM 2005-C6 COMMERCIAL MORTGAGE PASS-THROUGH CERTIFICATES [8PSOP4 10 N
SDB2012886117.0. 41679 5028625083 -APR-2008 _ |445000 UsD 10-0CT-2045 B BANC OF AMERICA STRUCTURAL SECURITY TRUST TT2240-772244 BRLM38 12 N
|SDB201298 06441679 '575542.243 -JUL-2008 | 125000 lUsD 10-0CT-2045 |8 BANC OF AMERICA COMMERCIAL MORTGAGE INC BREIMS I N
298 — 06441679 575708.35994 2-JUL-2006 1250000 UsD 1 B [JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP BRGWHT I NE ——
_ |o0B44187, 509164519 -APR-2006 |4 uso 154 B JP MORGAN CHASE COMMERCIAL MORTGAGE SECSCORP  [772240-772244 ) N
JQ6 006441679 4542625653 9-MAY-2006  |755914938,1 UsD_ B HOUT BAY 2008-1 LTD. iy N
5DB20 00644167 T44912,8686 2-JUL-2008 |1 usD B CS FIRST BOSTON MORTGAGE TRUST N
|SDB201298805 00644167 1099780628 2-JUL-2006 uUsD B JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP [ N
SDB20128861 006441679 5064481.895 4 Uso -NOV-2045 (B GE CAPITAL COMMERCIAL MORTGAGE CORPORATION T72240-T12244 N
SDB2012886 006441679 3168418.352 — [UsD. 15-MAY-2043 B CITIGROUP COMMERCIAL MORTGAGE TRUST 2004-C2 [772240-772244 Qiscs N
SDB2012988062,0.0, 006441670 916658.7367 usD 15-FEB-2040 |8 ERCIAL MORTGAGE TRUST ) I
SDB2012987940.0.0.0 006441679 [186796.1281 12500000  (USD. 13-FEB-2046 |B IAL MORTGAGE SECURITIES INC BO3LES N
NUUQS06B004200.0.1.0 006441679 1137368574 22-JUN-2005  |196659772.1 uso 08-JUL-2040 B COOLIDGE FUNDING, LTD. N
[SDB2012988053.0.0.0 |ooBaa167e 575737.718 12-JUL-2006  |13500000 usp 10-NOV-2045 |8 GE CAPITAL COMMERCIAL MORTGAGE CORPORATION BRATWE N
NUUQS102A0030000A00 00644167 233793084.2 |07-0GT-2005 usD 21-MAR-2045_|B ABACUS 2005-2, LTD. 699460 [BPSNH3 N
00844167 — USD 15-JUL-2042 B CHASE COMMERCIAL MORTGAGE SECS CORF | = BPZDX3 I N
0064416 7___ usD 10-DEC-2042 B 772240-772244 r BM || |} |
uso 15-MAR-2042 |8 RTGAGE TRUST 772240772244 [BPTIQS i N
5744205507 usb  [11-SEP-2042 |8 MM RTGAGE SECURITIES INC BRPDDS I [ ——
005441679 156275.8828 2-JL uso 15-AUG-2029 |B TRUST BOBRJ4 | N
006441679 547761.1402 -APR-2008 44500000 uso 15-AUG-2029_|B -UBS COMMERCIAL MORTGAGE TRUST 172240-772244 JOBRJA N
006441679 575873 5162 -JUL-2006  [12500000 UsD 15-DEC-2044 |B WACHOVIA BANK COMMERCIAL MORTGAGE TRUST RGY13 N
~ |00B441679 5082776.388 -APR-2006 |44500000  |USD  |10-NOV-2045 |B GMAC MORTGAGE CORPORATION —— 772240-T72244 4SHAD7 T —— N
008441678 5027758.6 B |BEARSTEARNSC L MORTGAGE SECURITIES INC T2244 SHoVY 1z N
SDB20129879 006441579 B €S FIRST BOSTON MORTGAGE SECURITIES CORP 1 = BRIUIT 8 | N =
|sDB2012886211. 79 B MORGAN STANLEY CAPITAL (772240 - 772244 _|BRILPT N
[SDB2012886121.0. 006441679 5084089847 21-APR-2006 1-DEC-2040 _|B BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC T72240-T72244 [BSHEUT 2 N
5DB2012886220.0. 006441679 2051755.033 21-APR-2006 _|44500000 UsD 5-0CT-2044 |8 WACHOVIA BANK COMMERCIAL MORTGAGE TRUST [772240-772244 BROJO4 I IN
|BIJUQ$I 1030030000A00 006441678 4043734819 |10-NOV-2005 |256134458.8 USD  |2B-DEC-2045 |B_ ABACUS 2005-CB1, LTD. T80 BRZVKZ i — N
_ |ooB4d1679 PR-2006 44500000 12-JUN-2043 B T72240-772244 - N
0 006441678 |575843,3057 12-JUL-2006  |12500000 10-NOV-2045 |8 ORPORA — — i B (7]
|5DB2012988168.0.0.0 006441678 T44854.4016 12-JUL-2006 |12 ~ |15-JanN-2046 B DEUTSCI GE AND ASSET RECEIVING CORP-ASE N
SDB2012886163.0, 006441879 1218732.985 21-APR-2008 445000 5-AUG-2038_|B FIRST BOSTON MORTGAGE SECURITIES CORP 772240-772244 N
157454.369 12-JUL-2006 | 12500 5-AUG-2041_|B WACHOVIA BANK COMMERCIAL MORTGAGE TRUST BEITES ]
_[si3183.8022 12-JUL-2006__ [15000000 10-JUN-2048  |B GE CAFITAL COMMERCIAL MORTGAGE ERQR&DN ] ] BPBVVRS 10 IN ]
|551858.27. 44500 15-AUG-2041 B OV1A BANK COMMERCIAL M T72240-772244 |8P3TBS 8 N
~ |5069664.858 44500000 15DEC-2040 B |CS FIRST BOSTON MORTGAGE TRUST 772240-772244 |BRTYS5 12 N
TEITO7.983  12-JUL-200 42500000  |USD 0-JUL-2045 B |GE CAPITAL COMMERCIAL MORTGAGE CORPORATION _ lsaTss |8 ]
8  12-JUL-2008 |1 uso 2-JUN-2043 |8 [MERRILL LYNCH MORTGAGE TRUST |BQ3IXE ] N
[08-MAR-2006 |327598430.8 usD 2-JUL-2041 B FORTIUS | FUNDING, LTD. |BRRMPE 14 N
12-JUL-2006 |12500000 usoD 15-DEC-2040 |B CS FIRST BOSTON MORTGAGE TRUST |BRGWF1 ] ]
[3144804.357 21-APR-Z006  |44500000  |USD [15-AUG-z04Z B |JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP T72240-772244 (8SHAGD 12 N
83070.343 21-APR-2006 44500000 usD 15-JAN-2048  |B CITIGROUP/DEUTSCHE BANK COMMERCIAL MOR 172240-772244 BSHASS 2 10 ,
~ 1341042.921 12-JUL-2006  [12500000  |USD 15-AUG-2042 |B JP MORGAN CHASE COMMERCIAL MORTGAGE SECS CORP BSIERD CH N i
574224 8603 12-JUL-2006 12500000 |UsD 10-JUL-2045 |8 BANC OF AMERICA STRUCTURAL SECURITY TRUST _ IREP12 8 N
|5002988.244 21-APR-2006 144500000 [USD 10-JUL-2045 (8 BANC OF AMERICA STRUCTURAL SECURITY TRUST [T72240-772244 [EEREE: [F] N
75686.3557 [12-JUL-Z006 12500000 [USD 11-DEC-2040_[8 BEAR STEARNS COMMERCIAL MORTGAGE SECURITIES INC [BRGT69 ] N
SDB2012588043.0. n 0 07300.7627 112-JUL-2006 | 15000000 |usD. [10-AUG-2042 B GREENWICH CAPITAL COMMERCIAL FUNDING CORP. ——— |BOUIWE 10 N
SDB2012988042.0,0. 006441679 1 usD 10-AUG-2042 |8 _|GREENWICH CAPITAL COMMERCIAL FUNDING CORP. |80U3RE 8 N
SDB2012987971.C 79 usD 15-AUG-2036 |B FIRST BOSTON MORTGAGE SECURITIES CORP ~ [BRENTZ 8 N
USD 10-MAY-2043 |8 COMM 2005-C6 COMMERCIAL MORTGAGE PASS-THROUGH CERTIFICATES 8P5897 8 N
006441679 [3108323.555 UsSD 10-NOV-2042 |B BANC OF AMERICA STRUCTURAL SECURITY TRUST [772240-772244 BPTIP7 12 N
DE441679 [733484.4276 2 USD -FEB-2030 |8 LB-UBS COMMERCIAL MORTGAGE TRUST BPEVWME ] N
16441679 712443384 12-JUL-2008  |15500000 UsD -OCT-2044_|B WACHOVIA BANK COMMERCIAL MORTGAGE TRUST BROJ04 B
 |oo6441679 (505517082  |21-APR-2006 44500000 1USD B [CITIGROUP/DEUTSCHE BANK COMMERCIAL MORTGAGES T72240-772244 BRMDGT 12
879 5985 2-JUL-2008 (13000000 uso B M NLEY CAPITAL - 7 8 ==
17858 ~ |D0B441679 278147 6 112-JUL-2008 |1 lusp B — |BANC OF AMERICA STRUCTURAL SECURITY TRUST 8Q4858 []
SDB2012886119,0.0 006441679 7187429.886 -APR-2006__|44500000 [UsD 10-BEF-2045_|B BANC OF AMERICA STRUCTURAL SECURITY TRUST [772240-772244 BSHHTA 12 N_
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[SDB2012886165.0. 006441679 12656870.707 21-APR-2006__|4450000€ [USD 15-FEB-2038 CS FIRST BOSTON MORTGAGE TRUST 772240772244 BS55E7 B N
SDB2012988047.0.0.0 006441679 [1036641.383 12-JUL-2006 _|4550000¢ [UsD 10-MAY-2043 GE CAPITAL COMMERCIAL MORTGAGE CORPORATION [8PZDWS B
SDB2012886141.0. 008441879 3176837.162 |4450000¢ lusb 10-JUL-2039 |COLUMBIA GENTER TRUST =l THPXMFT 12 N
SDB2012886133 41678 032481322 -20 4 v -ALIG-2038 CS FIRST BOSTON MORTGAGE TRUST z 8SHAB1 12 N
SDB2012988048.0.0.0 141673 8090154668 [12-JUL-2006  |11000000 GE CAPITAL COMMERCIAL MORTGAGE CORPORATION 8Psal0 |
BUUQS060.008000000,0.0.0 141678 125287573, [28-JUN-2005_|18S6260353 /ISCHUS CDO | LTD D QOATS -
BUUQS060K008000000.0. 141678 28309373.9¢ 8-JUN-2005  [43421204.8 QBPJ N
BULQS111400800.0.0.0 006441679 231345902 [11-MAY-2007 _|304402502.8 _|USD |SHERWOOD FUN ROUS3 N
BUUGST 005441679 2168759736 11-MAY-2007 |336241819.6 |USD /BRODERICK 1 COO LTD. BRCHF7 0 N
BUUG51116008000000.0.00 00844167 2921130448 |24-NOV-2005 43 Usp D5-JAN-2043 | BRODERICKCOO1LTO [8RCNCT 0 [ N
BUUQS1119008000000.0.0.0  |D0B441679 74101.24688 23-NOV-2005  |237123.08 usn . BRODERICK 1 CDOLTD. BRCSER === N
BUUQS5120L00800.0.0.0 4167 41 9 [11-MAY-2007 |791083842.1  |USD )5-DEC-2042 |B KLEROS PREFERRED FUNDING II, LLC I 8RHKES. N
NUUGADSHRO08000000.0.0.0 |006441678 53627171.4 23-SEP-2004 _ |143005780.6 -NOV-2042 GLACIER FUNDING CDO II, LTD. I ENVZP N
NUUQ409HS008000000.0.0.0 |008441672 1317210262 23-SEP-2004 2927133917 RESERVOIR FUNDING LTD. [ BNVZL N
NUUQ40SINO0S000D00.0.0.0 | 006441678 15410.101 0B-OCT-2004_|44028.86 GLACIER FUNDING CDO I, LTD. i |8NV208 N
IUUQ409IP00B000000.0.0.0  |008441679 22258,08997 23-SEP-2004 |78088.56131  |US D7-DEC-2040 RESERVOIR FUNDING LTD. =——| [BNVZMO. N
NuUQ 0.0.0.0 006441678 64353476.08 20-OCT-2004 |160833600.2  |USD ] _m..m-mnuu._m.o |IMERCURY CDO 2004-1, LTD. - __[8O2TP7 N
z_._:o._suossga 0.0.0.0 006441679 17705.2029 20-0CT-2004  |53652.13 usD 10-DEC-2040 [MERCURY CDO 2004-1, LTD. - 802700 T
uuQéi2 0 006441679 79509055.44 5-MAY-2007 _ |164142362.3 |DUNHILL ABS CDO LTD Ol4B0 0 | N
ccoﬁ»uoemsag 0.0.0.0 |006441679 4B919,36127 5 DEC-2004__|125434.2597 DUNHILL ABS CDO LTD SCMES | N
NUUQ4125} 000.0.0.0 | 00644167 7550603793 22-DEC-2004 |129223886.5 RIVER NORTH COO LTD. Q33 N
NUUQS5022A00700.0.0.0 44167¢ 123856175 15-FEB-2005__|600000000 ORKNEY HOLDINGS, LLC IX5G1
NUUQS030K00800.0.0.0 544167 145117761.6 [15-MAY-2007 |376920302.8 HUNTINGTON CDO, LTD. B8P3
UUQ5030L008000000.0.0.0 544167 96202.7436 08-APR-2005  |231813.84 _[HUNTINGTON CDO, LTD. = 8PaLe o ]
NUUQ5035B008000000.0.0.0 |008441679 3B897058.85 11-MAR-2005  |63765670.24 ORCHID STRUCTURED FINANCE CDO, LTD. BPHZBT o N
NUUQS04GD0gs 167! 3376902185 21-APR-2005  |4B9406115.3 SOUTH COAST FUNDING B BPSAQT 0 o
UUQS04GED0800,0.0.0 _ 167¢ |87280.1342 5-MAY-2007 _|158178.08 SOUTH COAST FUNDING [8PRL46 0]
NUUQ5055C008000000.0.0.0 |00644167¢ |38205934.7 3-MAY-2005 _ 99236194.02 B-JUN-2044 SATURN VENTURES |, LTD. [8PTKTE o N
NUUQS0TBS00800.0.0.0 |008441679 (7780611211 5-MAY-2007 1178880487  |USD  |09-JUN-2042 |B [JUPITERHIGH GRADE CDOLTD il TBQBZN3 [ N =
s 0.0.0 [006441672 [111129.55  [20JUL-2005 |226785 uso G 2D JUETER HICHGRALI _ |hqBZps ) | N
NUUQ5081U008000000.0.0,0  |00B441678 8731661185 28-SEF-2005  |147449411.9 06-MAY-2042 |LEXINGTON CAPITAL FUNDING, LTD, [ [8QXYG1 0 N
NUUQ509/V008000000.0.0.0  |00844157: 197006.1825 28-SEP-2005 1847737 LEXINGTON CAPITAL FUNDING, LTD. |saxyss 0 N
NUUQ510DL008000000.0.0.0 _|006441679 [132923.4841 07-OCT-2005 _ |24B455.1105 ORIENT POINT CDO, LTD. 8aXYI7 [} N
NUUQ510DN00800.0.0.0 08441679 [464929079.1 15-MAY-2007 _|645734832.1 D. BRO6LZ N
10DP00800.0,0.0 |00644167 4631402004 |1S-MAY-2007 [643250281 DS OCTRMS D | — |8QXYP1 L1l N
10L300800,0.0.0 00B441679 5256805284.8 15-MAY-2007 1083722443 05-DEC-2040 1B > | FUNDING 1 . (BR25GS N
7ccnm_um§aa58§ 0.0.0 |00644167 84158.82975 18-DEC-2005 |277456.5669  |USD .DEC-2042 B 03 PREFERRED FUNDING II, LLC e BRHKCS N
NULQGE013A 00644167 208669564 12-JAN-2006  |2800933745  |USD “|os-0CT-2043 € OUTH COAST FUNDING VIILTD - - BRKLSE o . N
7ccomox_.._88§3.a.o_u 006441679 131811.3615 12-JAN-2006  |203260.79 uso 16-OCT-2043 H COAST FUNDING Vil LTD [eRMADS [0 N
SDB503565139.0.0.0 |oosaateTe 6186895055 19-JUL-2006  |1066706044 UsD -NOV-2041 T COAST FUNDING LTD 2008-1A 5205168/5205168/5295168/ SXUES o N
| 5205188/5205168/5295168/ |
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From: Tom.Athan@aigfpc.com

Sent: Friday, September 12, 2008 6:16 PM
To: Simpson, Michael [Fin]

Cc: William.Dooley@aig.com

Subject: GSI/AIG Monday

Mike-

I was out this afternoon but it is my understanding that there is an agreement that we will post approximately
$617mm. First thing monday AM I will review the calculations and set up the wire. My team has reviewed it today
while in contact with me so there should be no issues.

T will ask our legal team to prepare the letter also so that I can get a GSI signature on it first thing on Monday as well
and release the funds.

Regards,
Tom

Tom Athan
AIG Financial Products Co.
203-222-4714 phone

Athan@aigfpc.com

The information contained herein is being furnished for discussion purposes only and may be subject to completion
or amendment through the delivery of additional documentation. This communication does not constitute an offer to
sell or the solicitation of an offer to purchase any security, future or other financial instrument or product. The
information contained herein (including historical prices or values) has been obtained from sources that we consider
to be reliable; however, we make no representation as to, and accept no responsibility or liability for, the accuracy or
completeness of the information contained herein. Such information is presented as of the date and, if applicable,
time indicated. We do not accept any responsibility for updating any such information. Any projections, valuations
and statistical analyses contained herein have been provided to assist the recipient in the evaluation of the matters
described herein; such projections, valuations and analyses may be based on subjective assessments and assumptions
and may utilize one among alternative methodologies that produce differing results; accordingly, such projections,
valuations and statistical analyses are not to be viewed as facts and should not be relied upon as an accurate
representation of future events.

Any market views or opinions expressed herein are those of the individual sender, except where such views or
opinions are expressly attributed to our company or a named individual. Market views and opinions are current
opinions only; we and the individual sender accept no responsibility to update such views and opinions or to notify
the recipient when they have changed. We and our affiliates, officers, directors and employees may from time to
time have long or short positions in, buy or sell (on a principal basis or otherwise), or act as market maker in, the
securities, futures or other financial instruments or products mentioned herein. Subject to applicable law and
notwithstanding anything that may be construed to the contrary, the recipient hereof and its employees,
representatives, and other agents may disclose the U.S, federal income tax treatment and structure of any
transactions described herein. We are not an advisor as to legal, taxation, accounting, regulatory or financial matters
in any jurisdiction, and are not providing any advice as to any such matter to the recipient. The recipient should
discuss such matters with the recipient’s advisors or counsel and make an independent evaluation and judgment with
respect to them.
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From: Tom, Do [do.tom@ny.email.gs.com]

Sent:  Monday, September 15, 2008 5:03 PM

To: Simpson, Michael; Riso, Max; Fredman, Sheara
Subject: FW: AIG Margin Transfer - $617,569,903

Funds are in.

This message may contain information that is confidential or privileged. If you are not the intended recipient, please advise the sender immediately and delete this message. See
http:/iwww.gs.com/disclaimer/email for further information on confidentiality and the risks inherent in electronic communication.

From: Tom, Do

Sent: Monday, September 15, 2008 5:00 PM

To: Thompson, Gregory; Harris, Julie A (NY); Hempsell, Richard
Subject: FW: AIG Margin Transfer - $617,569,903

AIG funds are in

This message may contain information that is confidential or privileged. If you are not the intended recipient, please advise the sender immediately and delete this

From: Ramdoss, Dinesh On Behalf Of gs-treasury-cd-spoc
Sent: Monday, September 15, 2008 4:58 PM

To: Dias, Marina; gs-treasury-cd-spoc; Riso, Max

Cc: Tom, Do; Levy, David B.

Subject: RE: AIG Margin Transfer - $617,569,903

Funds are in.

{1:FO1GOLDUS33EXXX0567377863}{2:09101654080915CITIUS33BXXX85446627240809151654N}{3:
{108:089151654204DA00}}{4:
120:F04825901AF201

:21:FTS0809151905700

125:40616408

132A:080915USD617569903,

152D:AIGFUS33

50 DANBURY RD.

WILTON CT, 06897-4444
:56A://FW021000018

IRVTUS3NXXX

:72:/BNF/BNF/REF: COLLATERAL ACC 023752
//934 //AIG FINANCIAL PRODUCTS CORP
/BNF/ IMAD 20080915B1Q8152C007686
-}{5:{CHK:4F9FB876FFD3}}

From: Dias, Marina
Sent: Tuesday, September 16, 2008 2:27 AM
Confidential Treatment GS COP 000017
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To: gs-treasury-cd-spoc

Cc: Tom, Do; Dias, Marina; Levy, David B.
Subject: FW: AIG Margin Transfer - $617,569,903
Importance: High

Treasury,

Please also look out for $617,569,903 that may come in today.

This message may contain information that is confidential or privileged. If you are not the intended recipient, please advise the sender immediately

and delete this message. See http:/fwww.gs com/disclaimer/email for further information on confidentiality and the risks inherent in electronic
communication

From: Harrop, Thomas

Sent: Monday, September 15, 2008 4:55 PM
To: Dias, Marina

Cc: Simpson, Michael

Subject: AIG Margin Transfer
Importance: High

The expected amount is 617,569,903-- pls let us know when u see it cross. Thanks v much.
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News AIG]

Contact: Teri Watson (Investment Community)
(212) 770-7074

Nick Ashooh (News Media)
(212) 770-3523

AIG DISCLOSES COUNTERPARTIES TO
CDS, GIA AND SECURITIES LENDING TRANSACTIONS

NEW YORK, March 15, 2009 — American International Group, Inc. (AIG) recognizes the
importance of upholding a high degree of transparency with respect to the use of public
funds. As a result, after close consultation with the Federal Reserve, AIG is disclosing
information identifying certain credit default swap counterparties, municipal counterparties
and securities lending counterparties. Before disclosing this information, AIG consulted
with the Federal Reserve about the potential public benefit of counterparty disclosure and
the potential that such disclosure would cause competitive harm to AIG or its counterparties.

Severe valuation losses on the super senior multi-sector credit default swap portfolio
of AIG Financial Products Corp. (AIGFP) triggered collateral provisions in the swap
contracts, creating a liquidity crisis for AIG in September 2008. The Federal Reserve Bank
of New York (FRBNY) provided an emergency $85 billion loan to AIG to meet short-term
cash needs. The aid received by AIG helped avoid severe financial disruptions by providing
liquidity to important financial institutions and municipalities.

Using funds from the emergency loan, financial counterparties listed on Attachment
A (all attachments are posted online at http://www.aig.com/Related-Resources 385 136430.htm! )
received a total of $22.4 billion in collateral relating to CDS transactions from AIGFP
between September 16, 2008 and December 31, 2008. This amount represents funds
provided to such counterparties after the date on which AIG began receiving government
assistance. The counterparties received additional collateral from AIG prior to September
16, 2008.

On November 10, 2008, AIG and the FRBNY established Maiden Lane I1I, a
financing entity, to purchase the securities underlying certain CDS contracts from the
counterparties to such contracts, allowing the cancellation of the contracts. Attachment B
lists payments made by Maiden Lane III to such counterparties.

Municipalities in the states listed on Attachment C received a total of $12.1 billion
from AIGFP between September 16, 2008 and December 31, 2008 in satisfaction of
Guaranteed Investment Agreement (GIA) obligations. GIAs are structured investments with
a guaranteed rate of return. Municipalities typically use GIAs to invest the proceeds from
bond issuances until the funds are needed.

Public aid was also used to satisfy obligations to financial counterparties related to
AIG’s securities lending operations. Securities lending counterparties listed on Attachment
D received $43.7 billion from September 18, 2008 to December 31, 2008.

--more--
American International Group, Inc.
70 Pine Street, New York, NY 10270
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AIG Discloses Counterparties...
March 15, 2008
Page two

AIG has used the balance of the public aid it received during that time period for
other purposes, including the funding of Maiden Lane II and III, debt repayment and capital
support for some of its businesses.

AIG Chairman and Chief Executive Officer Edward M. Liddy said that the
counterparty and collateral information show that billions in government assistance flowed
to dozens of financial counterparties and municipalities during a time of acute stress in the
economy.

Mr. Liddy emphasized that AIG’s disclosure of the counterparties does not change
AIG’s commitment to maintaining the confidentiality of its business transactions. “Our
decision to disclose these transactions was made following conversations with the
counterparties and the recognition of the extraordinary nature of these transactions,” Mr.
Liddy said.

= # #

American International Group, Inc., a world leader in insurance and financial
services, is the leading international insurance organization with operations in more than 130
countries and jurisdictions. AIG companies serve commercial, institutional and individual
customers through the most extensive worldwide property-casualty and life insurance
networks of any insurer. In addition, AIG companies are leading providers of retirement
services, financial services and asset management around the world. AIG's common stock is
listed on the New York Stock Exchange, as well as the stock exchanges in Ireland and
Tokyo.

# # #
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AIG Attachment A - Collateral Postings Under AIGFP CDS'

Use of Direct Support to AIG from 9/16/08-12/31/08

AIGFP Related Uses:

Equity in Maiden

Lane lll, $5.0

Maturing Debt &
Other, $12.5

GlAs Held by
Municipalities,

$12.1

t

52.0 bn

$224

Collateral Postings,

=

Counterparty

Societe Generale
Deutsche Bank
Goldman Sachs

Merrill Lynch

Calyon

Barclays

UBS

DZ Bank

Wachovia

Rabobank

KFW

JPMorgan

Banco Santander
Danske

Reconstruction Finance Corp
HSBC Bank

Morgan Stanley

Bank of America

Bank of Montreal
Royal Bank of Scotland
Top 20 CDS Total
Other

Total Collateral Postings

Amount Posqt_E ed

n
4.1

26
25
1.8
1.1

0.9
08
0.7
0.7
0.5
;0.5
0.4
0.3
02
0.2
0.2
0.2
0.2
02
02
$18.3
41
$22.4

The collateral amounts reflected in Schedule A represent funds provided by AIG to the counterparties indicated after September 16, 2008, the date on which AIG began receiving govemment assistance.

The counterparties received additional collateral from AIG prior to this date, andNGsSECrepm‘lmhhngtoMLlllMhmmmmﬂﬂwla&dhﬂmmmﬁummbﬂeﬂhmhhpumm

the tenms of the ML Il transaction,
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institution (Counterparty may differ)

Deutsche Bank

Landesbank Baden-Wuerttemberg
Wachovia

Calyon

Rabobank

Goldman Sachs

Société Générale

Merrill Lynch

Bank of America

The Royal Bank of Scotland
HSBC Bank USA

Deutsche Zentral-Genossenschaftsbank
Dresdner Bank AG

UBS

Barclays

Bank of Montreal

Other payments to AIGFP under
Shortfall Agreement

Total

* Amount rounds to zero

Attachment B — Maiden Lane lll Payments to

AIGFP CDS Counterparties

Maiden Lane |l

Payments Made to
Counterparties

$2.8
0.1
0.8
12
0.3
5.6
6.9
3.1
0.5
0.5
0.0*
1.0
0.4
2.5
0.6
0.9

Maiden Lane Il

Payments Made to
AIGFP

$2.5

$2.5
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Attachment C — Payments Under
Guaranteed Investment Agreements

Use of Direct Support to AIG from
9/16/08-12/31/08

AIGFP Related Uses: $52.0 bn

sk s

GlAs Held by
Municipalities,
$12.1

Collateral Postings,
$22.4

Maturing Debt &
Equity in Maiden Other, $12.5

Lane lll, $5.0

State
California
Virginia
Hawaii
Ohio
Georgia
Colorado
lllinois

Massachusetts

Kentucky
Oregon
Delaware
New York
New Jersey
Mississippi
Washington
Pennsylvania
Florida
Rhode Island
Arizona
Texas

Top 20 Total
Other
Total GlAs

Amount ($ bn) |

$1.02
1.01
0.77
0.49
0.41
0.36
0.35

0.34
0.29

0.27
0.26
0.21
0.21
0.18
0.17
0.15
0.15
0.14
0.12
0.10

$7.00
5.10
$12.10
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Attachment D — Payments to AIG

Securities Lending Counterparties

Use of Direct Support to AIG from 9/16/08-12/31/08

($ billions)

Institution

Barclays
Deutsche Bank
BNP Paribas
Goldman Sachs
Bank of America
HSBC

Citigroup
Dresdner Kleinwort
Merrill Lynch
uUBS

ING

Morgan Stanley
Societe Generale

AlG International Inc.

Credit Suisse
Paloma Securities
Citadel

Total

Payments to Counterparties by

U.S. Securities Lending

$7.0
6.4
4.9
4.8
4.5
3.3
2.3
2.2
1.9
1.7
1.5
1.0
0.9
0.6
0.4
0.2
0.2

$43.7
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AlG - CDS Exp /Collataral Call S 4
November 6, 2008

Name CUSIPISIN Notional Fagtor Notional Nov 6th Expo GS P
ALTS 2005.2A A 02 A9WAAS 1,277 900,000 08418 1075774 844 700 B77.738.152 000% 677,738 152 584 568 581
ICM 2005-2A A1A AGAZ2ERAAT 213,750,000 0 8480 181,255,747 18 00 148629713 0 00% 148,629,713 130,474 880
WCM 2005-2A A8 AB426RABS5 50.000.000 0 8480 42,399,005 18 90 34 767 "84 O 00% 34 767 184 30,520 440
WESTC 2006-1A A1A 952 186AA2 1.187 950,200 0 8883 1.055.261 964 2700 770,341,234 0 00% 770,341,234 67°,530476
WESTC 2006-1A A1B 952186AB0 1.187 850,000 | 0000 1.187.850 000 2250 920.583.750 0.00% 920.583.750 800,050 23%
RIVER 2005-1A Al T68277AM3 149,750 00C 0.8529 129 223 996 2900 91.749.037 000% 91 749 037 79.645.207
MRCY 2004-1A AINV £A8935RAB3 299 800,000 0 5366 160.883.6590 44 00 20,094 866 0.00% 90.094 866 15,135 434
RESF 2004-1A ANV 76112CAB4 374,800,000 07810 292,713,292 3100 201,972,240 0.00% 201.972.240 171,276,410
JPTR 2005-3A ANV 48206AAG3 1.299,500,000 08072 1.1768. 880,487 2150 925,421,182 0.00% 925421182 809,568,470
BROD 2005-1A ATNA 112021AB6 354,500,000 09439 334 6228618 2500 250,966,963 0.00% 250,966,953 218,024 620
BROD 2005-1A A1B 112021AC4 485,000,000 05439 457 805,266 2500 343,353 949 0 00% 343,353,949 298,284 736
ORPT 2005-1A AIVF 686 19MALS 647,250,000 09879 639,443,403 18 50 521,146 373 0 00% 521,146,373 458 833637
ORPT 2005-1A A1VE GBG1OMACA 649,760,000 09879 641,913,250 18 50 523,159,299 000% 523,159,299 460,605,880
KLROS 2006-2A ANV 49858BACE6 865,500,000 0 9088 791,093,942 34 50 518,166,532 0.00% 518,166,532 449,290 892
INDES 54 A1 A45343PAAT CREDIT EVENT - 0 00% .
DUNHL 200414 ATNY 265450AQ2 327,000,000 0 4653 152,147,155 3500 98,895,651 0.00% 08,895 651 85,798,708
GLCR 2004-2A ANV ATBIBVAGE 324 800,000 0 4403 143,005 791 48 50 73,647 982 0.00% 73,647 982 61,657,000
HUNTN 2005-1A A1A A46279AAY 406,500,000 08748 355,590,663 37 o0 224022118 000% 224 022118 187,540,421
SCF TAAIAN BIT43YAS2 773.500.000 05717 442,192 152 17 50 364,808,526 0.00% 3G4_808.526 321,400,704
SCF BA AINY BITAILACSE 344 500 000 07683 264 686 822 1325 229015818 0.00% 229615818 202.220.037
LEXN 2005-1A A1AN S2002TACO 199 500 000 06794 135,535,567 18.00 113,849 877 0.00% 113,849,877 101,906,122
ORCHD 2005-2A A1 BASTILAAT 113,750,000 05432 61,787 309 2300 47 576,228 0.00% 47 576.228 41,264,742
SATV 2005 1A A1 BO410RAAS 267.750.000 03706 99 236 194 3550 64,007 345 0.00% ©4 007,345 54177.256
THIAX 2006-2A A1B2 B9600BAC3 1 499 850 000 1 0000 1.49% 850,000 5100 734,926 500 0.00% 7134 926,500 640,669,927
TRIAX 2006-2A A1B1 BO600BABS 1 499 850,000 09522 1.488 180,701 5100 729 208 543 000% 729,208,543 640,669 927
SHERW 2005-2A Al B2437XAAG 322.250.000 09200 296 485307 12 00 260 907.070 C 00% 260,907,070 228425 707
ORKNEY HOLDINGS, LLC GB6335AA8 600.000.000 1 0000 600,000,600 46 00 324 000,000 G 00% 324,000,000 245,734 BOO
Houl 2006-1A Al (Top) 442451448 825 000,000 09084 749 445 762 3208 509,045,790 0 00% 509,045 790 442 547 147
FORTS 2006-1A A1 J4958CAAZ 390.000.000 082357 325,935 452 2085 25797241 0 00% 257 97241 222,869 594
COOL 2005-1A A1 Z16A44ANT 274 700,000 06929 190,351,823 2876 135 508 489 0 00% 135 598 489 115.211.719
ABACUSCA-1" NIA 1,760.000,0C0 | Qooo 1.760,000,000 1073 515,207,118 0 00% 515.207.116 503,395.110
ABACUS0S5.2° Nia 1.000.000,000 1.0000 1,000,000 000 66 40 335.961,932 000% 335,661,932 324 609 V60D
ABACUSD5-CBY’ N/A 480,000,000 05013 240,642 GBT G345 B7, 952 756 0 00% 87,952,756 85 BBT 729
ABACUSD4-2 NiA 730,000,000 1¢c0co 730,000,000 781 152,514,155 0 00% 152.514 155 140 B44 623
ABACUS0S5-3* NfA 1,200,000,000 04946 593 502471 8176 276,969 545 0 00% 226 969 545 206 620.043
ABACUSOE-NS1IG NiA 329,000,000 09925 326,532 915 47 12 172,683 598 Raung basea .
ABACOT-18 NiA 470,000.000 10000 470.000 000 Jnos 328739422 0 CO% 328 739,422 308,147,741
Misc CMBS CDS Numerous 2.002 500.000 2.002.500.000 321,797 064 0 00% 321 797.064 271.464.113
Subtotal Credit Derivatives 25,187,760, 22,096,731,375 12,327 11 12,166,314 813 10,671,631,540
Other Trades 'l'll*l'!‘llﬂl u.ua,u
M 12,227,106,800 10,740,918,971
Collateral Posted gso,:w,nl,ml
App C Shortfall 1,486,187,829
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From: Tom, Do

Sent: Friday, November 07, 2008 10:00 AM

To: 'aigfpcollateral@aigfpc.com’; Riso, Max; Dias, Marina; Simpson, Michael
Subject: Margin Call Report GSI vs. AIG FINANCIAL PRODUCTS CORP

The 6 attachments to this Email contain the Margin Call Report for close of
business 06-NOV-2008.

Please confirm receipt of this report by contacting us via e-mail or phone.
Do Tom
212-902-7461

do.tom@gs.com

Prepared Friday, November 07, 2008 at 09:58 AM

Compass Tracking Code 24834 _312095933

<<|nvoice>> <<NSP Details>> <<FX Details>> <<Equity Opticns Details>>
<<Credit Derivatives Details>> <<Collateral Details>>
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Peernorough Court | 133 Fleet St | London, EC4A2BB
Goigman Sachs International is authorised and
requiated by the Financal Services Autharity

Goldman Sachs International ﬁglﬂmall

Collateral Invoice

To AIG FINANCIAL PRODUCTS CORP
Attn: Group
Phone No: 203-221-4805
Email: agfpcotateral@agfpec. com
From Do Tom
Phone No: 212.902-7461
Fax Ne: 212-428-4775
Email: do.tom@gs.com
Today's date 07-NOV-2008
Valuation as of Close 08-NOV-2008
Market Exposure (USD)
Credit Derivatives 12,161 .461,644.47
Equity NSP 13.701,885.62
Equity Options 48993688 22
Foreign Exchange - Forwards {260 749.67)
Foreign Exchange - Options 9357 162.15
Total Exposure 12.233.253630.79
Trigger(Threshold 0.00
Margin Required 12,233,253.630.79
Collateral Value (USD) 10,740,918,971.00
Cash Collateral: 10,740 918,971.00
Increment 10.000.00
Minimum Call Amt 100.000.00
Margin Call 1.492,340,000.00
Instructions

Chase Manhattan Bark. New York, ABA # 021000021
Account 9301071483
Account Goldman, Sachs & Co

Refarence: COLLATERAL

All vatuations are mid-market valuations, uriess olherwmse mdicated

Disclaimer:

The h T garding the of posiions or coll | and margin req 15 being prowided for
your consweration and mterral use only and not for the p ol Hing o ding any action by you You should
carelully review the that are mh the hed i ion and ensure that you understand the
irformation that is being provided, Any i garding the nature of this mformalion shauld be raised promptly with your
Goldman Sachs contact person

Il the atlached mf iun relates 1o valuation of p ] Irsted in the d =

designated as an “unwnd” pnce, then i represents the pnce at wiieh Goltman Sachs or ene of ils affiliates ("Golaman
Sachs") 5 prepared o urwind the position. If a valuation is designated as a “mid-markel” valuation, then il represents
either (1) Goldman Sachs’ good fath estimato of the mim market value of the positon, based on estmated or actual tds and
uHqu for the posttions, or {2) a “mid-markel” prioe generates by propnetary valuaton modets utikzed by Golgman Sachs. It
o5 an " rawe”, then A valuation represents Goldman Sachs’ good fath estimate of the
m-u-markzl fixed rate of a now transaction wath the same terms and corditions and the same remasning lerm lo malunty i a
valuaton = not designaled as an "urwand” of “mud-markel” prce or an "approximate mid current rale®, then 11 has been
dermved through the use of another methudology selected by Goléman Sachs al s ciscretion. Ay valustion that i not
designated as an "unwind” does not roﬂect actual trading prices &l any me and shou'd rol be relied upon as the value al

which a positn may be ar In g the valuation of postions through the use of any of the
loregong melhodniogies, Goldman Sachs mlgh‘t or mnghl rol |ake o account coran faciors, sncluding . without limeation, the
creditworthiness of the parties . funding mph 9 funding costs andior benefits associated with any

credit support of margin arrangement], portfolin level adjustments and bquidily adpastments based on size These faciors,
taken together with the: size of the posilion and any leverage embetded in the pasman, may affect the valuanen. For example,
da valuahon s designated as “without delta”, the bidioffer spread on the relevant position is [#ely 1o be weder than

wouild be the case if the valuation was proviced “with delta”

i the attached mformalion relates to collateral or margin requirements, then any matenal regarding the valuation of
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posibuty in by provided solely Tor your idasmabion in conneclion with such colliieral oo margin requirements arly The
ninemAton e, w) coll lor margin requirernents reflects the amourt of collateral ar margin that we belicve o
Femusten n connecimn with the relevan; posiions, laking inlo acoount our nlermal cridil sssessments oo determination of
the redevant markel nshs anz such oiher factors and considerations thal we deen aporoptate. Any peoduct descrptions usad m
the ! g collateral or margn are for the purposes of callateral or margn salcutabion
wrly ard are nob ntendea lo classty any transactionrs n any manper and may differ from those esed within indvidual trade
corfrmations  In the event of any inconsistency between he product descenplions included 10 the attached miormanon arg
those m the apphcable trade confirmations. the descnptions in the trade confirmations will prevail
Any valuntions of positions for purposes of collateral or margm oo not ly refiect the prices at whseh
Gaolgrnan Sachs s proparcd 1o Jermnale or unwand the relevant position. Any lailure to exercise or any delay @ exercisang any
nghts or remecies Goliman Sachs may have (including upon a fadure o meet any collateral or margin call) shall rot

fiule @ waver or lorb ol any nghts or mrned-es avatable to Gokman Sachs The acceplanaa- of collateral or
margmn e an amount kess than the amount of coll  or margin be of 4 shall not constitule an
acknowiedgemant thal the amount accepted sansies the collateral or margin demand or egquals the collateral or margm owing.
Any valuations presertcd m the atiached mb G Sachs’ al the value of the particutar
position anly as of the relevant close of businoss on the aata inthcated, unless otherwise specifie and any such valuation
15 nal applicatide ot any oiher ime. If other mn:s are specified, they are approximate only
il & vatuation feled in the b in terms of a position of a spesdicn srze, then the valuaton
s apphcabhe only with respect to that size The valuamn does not indicale a prce at which Goldiman Sachs would be willing
o erier mio a fransaction with respect to any olher size, or the coliateral or margin requirements apdicable to posdons
of a dilterent size, nor does i reflect & valuaton that relates 1o a position of transaction of any otber size. I no sue
m spocified with respect Lo an umend valuation for @ position, then the valuation indicated refers to the full amount of
the postion The valuatiors hsteg in the attached mformation do nol neccssari,' mﬂecl wour ertire portioho
The ir pr in this. 5 based on i and pricing data that Goldman Sachs
in s discration considers appropnate, and Goldman Sachs has no liability with respect thereto In addifion, lhes
miormation does nat affect the rights and obligations of you and Goldman Sachs under any appicable agreements between us an
5 prowded subject and to any applicabl isions of any such This miormation and the valuation
methodologies used are subjec! 10 change wathou! ||u tice and Goldman Sachs has no obligation to update you as 1o any such
changes This information may not reflect valuations you would receive from other dealers, or even from affiliates or other
busmess unds of Golgman Sachs. ant does not necessanly reflec! valuations you would obtaan by using pricng mogeks

ilable from  Gold Sachs or val uded in ihe books and recorcs of G Sachs. Thas s 5
only as a relerence ard should nol be reed upon wthout further evaluation byyou n il with your
advisors  for the manterance of your hooks and recards or for fax, g. reporing. or other
PUTPOSES.
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tradeRefld transactionType buySellIND expireDatle
SDB162296346872 0.0.0 GENERIC-EQ B 13-NOV-2023
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ST rade
G02B21272A  NFX 1
B16TO07T5A  OMNI 1
S16790844  OMNY 1
DI45156304  NFX 1
GOB26733A  OMNI 3
327T63946A  OMMNI L
642820744 OMMNI 4
B4285360A  OMN: 2
927639704  Onan L]
9279CATOA  OMM /]
B4STTO0TA  NFX L]
50277514A  OMNI 2
45402674  OMMNI 4
CEHZGT41A  ONMNI 2
546350104 OMMI 1
£4635021A  OMN 1
927908534  OMNI a
56455702A  OMMN 3
64823824  OMN i
SO2B99TIOA  NFX 1
S09355038A  NFX 2
S9708750A  OMN 1
611434114  ONMR 3
411915814 OMN 1
S1I9ISTIA  OMAG 1
GATOGAGIA  OMNI k]
S4540250A  OMNI 4
G2TOOETGA  OMN| 1
411484574 OMNI 3
66277522A  OMNI 2
SGTORTERA  OMNI 1
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IransactionType
FX
FXO
FX0
FX
FXC
FXO
Fac
FXO
FXO
FXO
FX
FX0
FX0
FX0
FX0
FX0
FX0
FXO
FXO
X
X
FXO
EXC
FX0O
FRO
FRO
FXO
FX0
FX0
FXO
FxO

buySeliND securtyType gsLegalEntty FrmAc

BN IO OO OOV E LN DD I I TN

Forwara
Dphon
Oplaon
Forward
Option
Opticn
Cpton

GSIL
GSiL
GSIL
GSiL
GSIL
GsiL
GSi
GSk
GSiL
GSIL
GSIL
GSIL
GSIL
GSIL
GsiL
GSIL
GSiL
GSIL
GSIL
GSiL
GSiL
GSiL
GSi.
GSiu
GSIL
GSIL
GSIL
GSIL
GSIL
GSiL
GSIL

7505004
T0509004
79509004
79599004
79500004
79599004
79599004
79599004
79599004
79599004
79590004
T9509004
79595004
749599004
79599004
7589004
79509004
79596004
79596004
795508004
79590004

79598004
79595004
79599004
79599004
79599004

79585004

02587567
02587567
2587567
025687567
02587567
02587567
2syrsu’
02587567
02587567
02587567
02587567
02567567
02587567
02587567
02587567
02587567
02587567
02587567
02587567
02587567
02587567
02587567
02587567
02587567
02587567
02587567
02587567
C2507567
2507567
02587567
02507567

underkerQuanaty FXsecdbiD

1260075600
15000000

Fwd USD 0Mar03

© JYUD PE 642000 18Mar20 972 ©
O JYUD CE 642000 18BMar20 MLM O
Fwd USD 23Mer20

0 JYUD PE 9458500 28/an1162R O
0 JYUD CE 97600C 155ep11 9X7 0
© JYUD PE 723000 2740320 IPR 0
© JYUD CE 723000 27Aug20 27TH 0
0 JYUD PE 976000 155ep11 XVB 0
0 JYUO PE 741000 20Sep8 760 0
Fwnd USD 31Aug20

O JYUD CE 756C00 20Cct16 TP ©
Q JYUD PE 927500 105ep09 C4A U
Q JYUD CE 948500 28Jan11 XA (
O JYUD FE 850500 225ep09 ASY 0
O YLD CE 890500 22Sep09 SHZ 0
0 JYUD CE 741000 20Sep18 92 0
0 J¥uD CE 985000 SMarC8 5FH 0
0 JYUD CE 100000 sMar0O BY3 0
Feed USD 10Mar02

Fad USD 24Cct16

0 JYLD CE 888500 17Nov09 YEG 0
0 JYUD CE 723500 16Febi5 572 0
0 JYUD PE B670C0 16Feb10 BAR 0
O JYUD CE 867000 15Feb1C 5T4 0
0 JYUD PE 911500 22May09 ¥J3 0
©JYJD CE 927500 105ep0d 2JE 0
© J¥YJD CE 911500 22May09 93W {
0 JYUD PE 723500 1€Feb15 HRW 0
O JYUD PE 756000 200ct16 687 0
0 JYUD PE 868500 17Nov0D PI7 ©

‘radeDate
05-MAR-2004
18-MAR-2005
18- MAR- 2005
14 MAR- 2005
30 JAN- 2006
15.8EP-20C8
28-AUG-2005
20-AUG-2005
15-SEP-2008
22-SEP-2008
29-AUG-2005
20-0CT-2004
12-SEP-2005
3I0-JAN-2006
22-SEP-200
22-SEP-2003
22-SEP-2008
05-MAR-2004
D8-MAR-2004
08-MAR-2004
20-0C7-2004
17-NOV-2004
t6-FEB-2C05
16-FEB-2005
'6-FEB-2005
20-MAY-2005
12-5EP-2005
20-MAY 2005
16-FEB-2005
20-0CT-2004
17-NOV-20C4
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tradelecation  putCaliND eplionSivie  payaulimat

T®Q
THC

mm

TRO
DN
NYC
NYC
LON
LDN

TeounT 09
mmmmTn

TKO
T®O
KO
THO
THO
LON
TKO
KO

onNoOOoovoOTn
mmmmmmmm

TKO
TKO
TKO
TKD
KO
RO
TKO
T®O
TAQ
T®O

VO WUOOIOTDOO
mmmMmMMmMmMmMmMmmMmMmmMm
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smrePnce snkePnze’ exprelate

642
542

84 85
976
723
723
976
741

1556
9275
94 85
9.05
Ba0s
741
595
1o

-LE-L]
1235
BGT
567
b1 15
9275
8i 15
TE 35
7506
8585

JPYIUSD
-PYiuse

JPYNLSD
JPYIUSD
JAYIUSD
JPYIJSD
JPY/USO
JPYUSD

JAYIUSD
JPYIUSD
SFYIUSD
JPYIUSD
JPYAUSD
JPYIUSD
JPYAJSD
SYAUSD

JPFYIUSD
JPYIUSD
JPYUSD
SYUSD
HPYUSD
JPYASD
JPYAJSD
JPYASD
JEYAISD
JPYUS0D

09-MAR-2009
13- MAR-2020
18-MAR. 2020
23-MAR-2020
28-AN-2011

15-5EP. 2011

27-AUG-2020
27-AUG-2020
15-SEP-2011

20.SEP-2018
31-AUG-2020
20-0CT-2016
10-SEP-2009
28-JAN-Z011

22-SEP-2009
22.SEP-2009
20-SEP-2018
OS5 AAR-2000
06-MAR-2009
10-MAR-2009
24.0CT-2016
17-NOV-2000
16-FEB-2015

16-FEB-2010

16-FEB-2010

22-MAY-2009
10-SEP-2009
22-MAY 2000
I1G-FEB-2015

20-0CT-2010
1T-NGV. 2009

exprelocaton casaPhysing  sefilemeniDate

TKO
™®O

TKO
WNYC
%0
%G
NYC
NYC

®O
TKO
TKO
TKO
TKO
NYC
TKO
THO

TRO
KO
TKO
™o
TKO
THO
TRO
™o
KO
TKO

TOoTUTVU9

TVUVOVUOOY

TYTTUTVTOUTD

28-JUN- 2006
23-MAR-2020
23-MAR-2020
28-JIN-2006
0*-FEB-2011
20-SEP-201!
3-AUG-2620
3-AUG-2020
20-SEP-201
25-SEF-2018
28-DEC-2006
24-0CT-2016
14-SEP-2009
01-FEB-20%1
25.5EP-2009
25-S5EP-2009
25.5EP-2018
09-MAR-2009
10-MAR- 2009
28-JUN-2005
28:JUN-2006
19-NOV-2009
18-FEB-2015
18-FEB-2010
18-FEB-2010
26-MAY.- 2009
*4.SEP-2009
26-MAY-2009
18-FEB-2015
24.0CT-201€
19-NOV-2009

valueDale
09-MAR.- 2008
18-MAR- 2020
18- MAR-2020
23NAR-2020
8- JAN-201T
15-SEP-2011
£7.AUG-2020
27.ALG-2020
15.SEP.2011
20.SEP-2018
11-AUG-2020
20-0CT-2016
10-SEP-200%
28-JAN-2011
22-SEP-2009
22-SEP-2009
20.SEP-2018
05-MAR- 2009
C5-MAR. 2009
10-MAR-2009
24-0CT-2016
17-NOV-2009
16-FEB-2015
16-FEB-2010
16-FEB-2010
22-MAY-2009
10-SEP- 2009
22-MAY-2009
16.FEB-2015
20.0CT-2018
17T-NOV-2009

usdEquivalent primaryAmn

13020C00

3750000

2300000

13200000
2700000

1260075600
15000000
15000000
240750000
25090000
25000000
1UCoCeot
10000000

pamaryCey  pimary Type

Py

uso
uso
Py

usp
usp
JsD
uso
uso
uso
4Py

wSh
usp
Uso
uso
uso
uso
uso
uso
4PY

wPY

uso
uso
uso
uso
uso
uso
uso
uso
uso
uso

VLTI VDI VIDDLDI T TCIIDVRODIVIDAUATDD

seconaaryAmat
-130200C0
BG3000000
DEI000CCO
3750000
2371250000
2440000000
723500000
723000000
2440030006
741000000
2300000
1134000000
927500000
2371250000
2226250000
2226250000
741000000
3084500000
I0DNCCOC00
-13200000
-27C0000
868500000
1085250000
1734000000
1734000000
Z2TBTS0000
927500000
2278750000
1085260000
13134000000
BEES0C0C0
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yCoy  Fleachang

uso 6 78
_P\f

o g

uUso 642
Y

oY

»y

JPY

ey

JPY

uso 723
Py

APy

P

APY

4Py

Py

Py

Py

UsD 04 &
usD 758
oy

Y

Y

JPY

Y

JPY

Jey
JPY
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exchangeRateTerms  noticnalVatue

JPYIUSD

JEYUSD

JPYAISD

IPYIUSD
IPY.USD

128866843 94
15000000
15000000
2452159 551

13317447 33
87543 465

Frceia

{0 189972
Q428266

0 452032
0308715
241315
0 354026
-0 526026
0261814

2451044
0365191
0 493442
0293579
0 6892

0 400004
043424
0413741

0712954
0.556831
0275533
0698377
D I11445
61822
067784
-0,200799
0274142
0.266627

FXmkiE gnG

-T48T6 TEBS54 13020000 Foregn Exchange
1442554 445 848639 804 Foreign Exchange
-253142003 SB48E3Y 804 Foregn Eachange
«272216 396 3750000 Foregn Exchange
2021861 556 242508693 Fereign Exchange
1301686 964 24953378 32 Foreign Exchange
1281856 687 7384150 Y43 roremgn Exchange
1252142 962 7354150 133 Foreign Exchange
2607737 338 24953978 32 Foreign Exchange
-1 143655 492 7578236 858 Foreign Exchange
-5224 156544 2300000 Foreige Excharge
1939947 021 115687463 69 Foreign Exchange
~462992 5011 B455579 873 Foroign Exchange
1801152 148 242508693 Fareign Exchange
959737 8138 22767948 45 Fareign Exchange
-2872038 894 22767948 46 Foreign Exchange
-1248576.505 T5T8236.858 Foreign Exchange
980256 8952 31545305 79 Foreign Exchange
B73413 430% 3065112088 Feregn Exchange
176459 1936 13200000 Foreign Excnange
-B4EDT 54351 27C0000 Foresgn Exchange
1340256 93 8B82 184 496 Foreign Exchange
2595676 832 11098895 48 Foreign Exchange
837191 0128 17733687 87 Foreign Exchange
2711489623 17733687 87 Foreign Exchange
8470720516 23304868.07 Fore.gn Excharge
BS604B 6785 9485579873  Foregn Exchange
2348607 527 23304268 07 Foregn Exchange
'080249 615 11086395 48 Feregn Exchange
-1458327 335 11587463 69 Foreign Exchange
3759'9.2726 BEBZ184.406 Foraign Exchange

clesmgFrnce
97 3435453
0.096170296
0 168761335
72 74138421
0080574462
0052067472
0 128185565
0 '25914295
€ 104309494
0 114365545
72 03007356
0128663135
0 04629825
0 C7 2046086
0038389513
0 114021556
0 124857851
0.031630868
0029113781
G734
7902648105
€ 134022593
0 173045122
0 041859551
0 135574481
Q033882882
0 085664868
0093547901
0072023308
0Ca72zia22
0037591927

GS COP 000035



LERCL L]
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CUsIP Quantity  Descnption Coliateral Type Haircut Percent  Closing Price (USD} USD Amount  Hawrcul USD Amount
CASH Z19E+08 USDOLLAR  Cash-USD 1 2185259215 2185259315
CASH 105E+10 USDOLLAR  Cash-USD 1 10522393040 10522393040
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