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Summary

GSCP has exposure to subprime RMBS securities in three primary ways(!) :

In Warehouses

in

In our Trading Books

‘fﬁ“h i
" All balances are as of 3/29/07 N

$5.4 BN

We hold and finance RMBS subprime securities directly and in tranched form (ABS CDOs) as managers
aggregate a sufficient size portfolio to execute a CDO transaction.

= Direct Subprime ABS Exposure

$2.7 BN
= Tranched CDO Exposure $2.7 BN
The majority our warehouse exposure is rated “A” or higher.
« 93% of RMBS Subprime are rated “A” or higher
= 70% of Tranched CDOs are rated “A" or higher
our Primary Syndicate Book $1.6 BN

Unsold positions of newly executed ABS CDOs and CDO-squared are held in tranched form in our Primary
Syndicate book. These are actively and aggressively marketed to reduce the positions as quickly as possible.
= 91% rated "A” or higher

» B7% rated "AAA”

$2.7 BN (long only)

Our Secondary CDO Trading Desk and our ABS Correlation Desk hold tranched positions in ABS CDOs. The
Secondary Trading Desk is one of the largest traders of CDOs on Wall Street, and so we hold positions of
ABS CDO securities underwritten by Citigroup and by other Wall Street dealers. Our ABS Correlation Book
also holds tranched risk on transactions it has executed. Both books have both long and short positions in

tranches of ABS CDO securities. Therefore, a significant amount of the risk is hedged through short positions
on tranched product and on various ABX Indicies.

)

Total $9.7 BN
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Summary

CDO Equity Positions

In Warehouses

CDO equity is not held in our warehouses

in CDO Primary Syndicate Book

In CDO Trading Books

Total

$0.0 MM

$14.8 MM

$26.5 MM

$41.3 MM
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Summary - Hedging

The GSCP business employs five basic strategies to hedge the risk in its business:
 Risk Sharing '

- Credit risk in the warehouse is mitigated through the terms of our warehouse agreement which generally provide for risk sharing
with the manager.

— The manager typically assumes a first loss position and/or posts collateral.
~ In certain circumstances, haircuts are taken against securities financed.
- Securities are approved by Citigroup before acquisition and monitored for credit quality throughout the life of the warehouse.

» Distribution

-~ Our best risk mitigation strategy for our warehoused securities is deal execution. While we may end up selling securities into the

market at a discount, that is a much safer, and controllable process than trying 1o liquidate long positions associated with a failed
deal.

- Citigroup is a leader in the global distribution of structured product, particularly in the hard-to-place mezzanine and equity
tranches.

—- In the first quarter, we believe that we placed more ABS CDO securities than any other firm on the street. We priced 13 deals
totaling $13.5 BN in volume.

e CDO Shorts
~ Qur CDO Trading Desk shorts single name ABS CDOs to hedge market risk

e ABX Index Trade Shorts

-~ The business takes short positions on the ABX Index to provide an overall hedge to exposure to ABS subprime risk.

® Single-Name Shorts
— The business will also hedge its exposure through shorting specific names in the ABS market.

s Shorts on Bespoke Portfolios

— The ABS Caorrelation Desk can also take short positions in the mezzanine tranches of bespoke portfolios. In addition, we are
currently marketing bespoke products to build the short position of the business.

N
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Summary

Capital Charges on Subprime Exposure

Value ($MM)
Position RAP Capital Charge
Warehouse 54000 1,100.0 88.0
Ex-Warehouse Debt 1,600.0 333.1 26.6
Ex-Warehouse Equity 41.3 20.7 1.7
Total 7.041.3 1,453.8 116.3
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Background - Exposure Overview
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Overview

Understanding the Form of our Exposure

Despite market turbulence, GSCP had a record 1Qtr of $260mm, over double that in 1Qtr 2006.

GSCP’s exposure to subprime RMBS risk can be in either cash or derivative form.

Further, some of our exposure is in direct holdings of RMBS securities (exclusively in our warehouses) and some in RMBS
securities which have been repackaged into “ABS CDOs" or in “CDO-squareds”.

We generally refer to ABS CDOs which hold higher rated tranches of subprime RMBS securitizations as “high grade”
transactions. In those deals, the average rating of the underlying collateral is AA.

ABS CDOs which hold lower rated tranches of RMBS securitizations (generally BBB / BBB- average) are known as
“mezzanine” transactions.

ABS CDOs may also hold assets other than subprime RMBS securitizations, including prime RMBS, CMBS and tranches
of other ABS CDOs.

CDO-Squared transactions are comprised entirely of tranches (typically BBB) of other CDOs. Some CDO-squared

transactions focus exclusively on repackaging tranches of ABS CDOs; others contain a mixture of assets or focus
exclusively on other asset types.

Although we know with certainty our direct exposure to subprime RMBS risk, the actual total exposure to subprime RMBS
risk is an approximation, due to this “embedding” of exposure through layers of repackaged CDOs. Since we aggregate

our exposure assuming 100% of the ABS CDOs and ABS CDO-squared transactions consist of subprime assets, our totals
are overstated.

It is important to note that our warehouse includes all vintages of subprime RMBS and ABS CDOs. As a practical matter, it
is primarily collateral originated in 2006 which is suffering market pressure.

N
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Overview

Where Exposure is Found

The largest component of our RMBS exposure is found in our warehousing activities, wherein managers

direct the aggregation of a pool of subprime RMBS and CDO securities for issuance of ABS CDOs and
CDO-squared transactions.

Significantly smaller amounts of exposure are found in our primary and secondary trading books, and in
both cases in the form of ABS CDOs or CDO-squareds. The primary book holds unsold positions of the

debt or equity of newly syndicated CDOs and the secondary trading desk will hold CDOs for either
trading or hold positions.

* Finally, we have exposure to subprime RMBS risk in our ABS correlation trading book. This is in the form
of retained tranches of executed transactions.

e Super Senior & Liquidity Put Positions

— The CDO desk has exposure to subprime collateral in ABS CDOs through its purchase of so-called
super-senior tranches of transactions.

- The probability of default is deemed by the rating agencies to be extremely small, so this exposure is
not aggregated into our total numbers.

- Liquidity Puts are even less likely to expose the firm to credit risk. due to the contingent nature of
assuming the super senior exposure. Therefore, this exposure is also excluded from our totals.

— Both securities are more fully described herein.
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Warehouse - Subprime Exposure Summary

Security Type Value ($BN)

RMBS Subprime 2.7

ABS CDO 2.7

Total 5.4
As of 3/29/07

e Warehouse facilities typically open for 6-9 months.

* All positions marked to market through earnings; losses reversed upon sale of assets to CDO.

e Other ABS Collateral in warehouse includes:

Security Type Value ($BN)
RMBS Prime 1.1
CMBS 0.3
ABS Non Mortgage 0.1

Total

t.5
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CDO Warehouse — Breakdown of Direct RMBS Exposure by Rating

Rating Value
AAA 290,114
AA 1,333,893
A 859,291
BBB+ 47,724
BBB 58,679
BBB- 45311
BB 1,339
B 0
NR 26,983
Total 2,663,335

In '000s: as of 3/29/07

* All Subprime assets expected to be sold in transactions closing in Q2.

e No new mezzanine warehouses (less than an “A” average rating) are currently being opened.
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ABS CDO Primary Positions — By Rating

e All positions marked to market.

Tranche Market Value
Mezz AAA 455,999
Jr AAA 565,348
AA 257,980
A+ 43,581
A 49,937
A- 19,732
BBB 83,744
BBB- 12,911
BB+ 12,355
Equity 14,835
Total 1,516,421

* Remaining inventory actively marketed for sale.

In '000s: as of 3/29/07
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Excluded from Analysis

"

Super Senior Book

—~ The CDO desk sometimes purchases the most senior tranche of ABS CDO transactions.

This so-called super-senior tranche Is viewed by the rating agencies to have an extremely low probability of default
(less than 0.01%).

- The primary risk in the portfolio is mark-to-market movements.

- We actively seek to hedge this book through buying protection from highly-rated counterparties.
- Qur current open position is $14.6 billion.

— Due to the extremely small probability of default, this exposure has been excluded from our totals.

Super Senior Type Value ($MM)
High Grade ABS Term 4,080
Mezz ABS Term 10,108
CDO"2 384
14,572
As of 3/29/07

Liquidity Puts

- Citigroup devised an innovative program to enable High Grade ABS transactions to finance the super-senior portion of
their issuance in the CP market.

- In these programs, we also provided backstop financing in the event of the occurrence of certain events.

As with our super senior exposure, the risk of default is extremely unlikely. In addition, certain market events must also

occur for us to be required to fund. Therefore, we view these positions to be even less risky than the Super Senior
Book.

— Total Net Exposure is $23.2 BN.

The desk has instituted a novel hedging program where we buy protection against mark-to-market movements from
capital market transactions.

7N
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Effect of Mark-to-Market on P&L
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Mark to Market of the CDO Warehouse

® Marking Procedures

— All assets are marked to market on a daily basis. Changes in market value flow through earnings.

—~ The aggregate P&L mark-to-market for a warehouse portfolio is reversed upon the completion of the

CDO transaction, at which time the assets are sold to the CDO vehicle at their original acquisition
cost.

o Effect of Marks on P&L

— 13 transactions totaling $13.5 BN in volume closed in Q1 2007, resulting in reversal of $187 MM MTM
losses, and recognition of $112 MM of fees.

— Net Mark-to-market loss on the CDO warehouse portfolio of $160 MM is expected to reverse for the
rest of 2007 as CDO transactions are closed.



Confidential Treatment Requested by Citi CITI 00007676



COB Date: 06/06/2007
MRMS - Active Warehouse Summary

Deal type: ALL  COB Date: Jun 06, 2007  Prev COB Date: jun 05, 2007
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MEMS - Active Warehouse Summary

Dealtype: ALL COB Date: jun 06, 2007  Prev COB Date: Jun 05, 2007
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MRMS - Active Warehouse Summary

Dealtype: ALL  COB Date: jun 06, 2007

Prev COB Date: Jun 05, 2007
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COB Date:  06/06/2007

Warehouse Details by Asset type

Jun 8, 2007
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COB Date:  06/06/2007

Warehouse Details by Asset type

Asset Type: ALL
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COB Date:  06/06/2007

Warehouse Deals by Rating

Status Deal ype Daal Name Data
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i

A B3
360,000 | 57452
| .:
26,500 1 96570 |
£6.952 | 319,766 |
473,482 473,889
: 44798
44,798
8182
12290/
a1a.aa8 |
i
8482 |
1 }
105.195 | |
972,887
|
!
i 9,958
s 3000
L sars)
i
]
! |
] 13
! i
]
i

1

|
30450

a0
116152
3584 |
32588

3,000 |

3.000

62,041 |

-
93721 |

200 |
|

12053 |

26769 ¢
237,043 |
255,587 |

BAETS |

FARIPR!

i

272632 |
i
143,276 |
216378 |
)

!
22,500 |

<=(CC

13,498 |
13,498

EQUITY

SWAP

110,817 |

286,000 |

!

28500 |
425,317

NR

4,000 |
4,000
39,526 |

39.526

15,000 |

15,000

59211

5921
?
14,070 |

Grand Total

437,452

137,920

457,250
1032622
239,386
229,386
38,897
I

38,897
1033831 |
78791 |
1601331 |
376178
.
786815
4546065
|

178.106

40181 1

308737 |

378.260 |
214,893 |

316,555

50171 |

1:07:00 PM
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€89.0000 ILID

COB Date:  06/06/2007

Warehouse Deals by Rating

Status Deal type
CACTIVE . ' LOAN

jun 8. 2007

Deal Name Data

Octagon Xi PAR
PANGAEA PAR
ASSET
MANAGEMEN
20071

PANGAEA PAR
ASSET
MANAGEMEN
2007-2

Rampartlil  PAR
PAR - LOAN

Centre Pacific  PAR
Trinity It

vy Lane CDO  PAR
liud

Mandeville PAR

Platenberg  PAR
VERO I PAR
PAR - MEZZ ABS
WESTWAYSXI PAR
PAR - MV MTGE

MM PAR
Community
Funding XIX

PAR - TRUPS
Regional PAR
Diversified

PAR - Unknown

Northstar (X PAR
PAR - CRE

Armitage PAR
Diversey PAR
PAR -HG ABS

Citi PAR
{Blackrock)

PAR - LOAN

Laguna PAR

(57151

6930)

142,645)
147,547,
147,547

212,500

212,500

{14,500 1,247,285

#7500 |

§7.500

1792417

3,000

3,000

48,000

48.000

1,497,869

5,000 |

BBE

85,843 :
of

53,595 |

233,935

108,500 |

(20,000 |

138,782 |

45528 |

]
1}
I

6750 |

156,953 |

886,015

1,105,455

B
265273 |

61414

1
i
50.000 |

349279 |
2376391

1514718

<=CCC
8,700

5920

10,000 ¢

9639 |
63,501

77,398

EQUITY SWA?
i
]
]
|
|
|
’ F
]
]
1
|
|
5,000 |
i 1}
1
|
{
= l
|
[ 1
3 ]
i |
5.000

| ]
! i
|
' 11960

31,960
40,000 1

40,000

5,000 as7,217
1
!
1,200,000 |

1,200,000

NR
26763 |

641,496 |
641,496

1]&000:.
116000

i
40,000 |

40,000
999,233

0§

Grand Total
439524 !

315362 !

66,750

523359
|
3411243

200,750
709,043 |
789,043

(]

245,660 |
145,660

80,000 |

80.000
10,603,706
0|
0
!
0
1,200,000 |
1.200,000
i
d
|
0
(25,000),

1:07:00 PM
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COB Date:

06/06/2007

Warehouse Deals by Rating

Jun 8, 2007

Deal type

o MEZZ ABS

\ .' PAR - CLOSED
i CDOM

i PAR - PRICED

Deal Mame Data

Stack PAR
PAR - MEZZ ABS
Class V PAR
Funding Il

Harding CDO  PAR
Square

Octonion PAR
PAR - CDOY
Armitage PAR
PAR - HG ABS
Adams PAR
Square

Funding

Avanti PAR
Jackson PAR
2006-1

Laguna PAR

Octonion  PAR
Platenberg AR

Stack PAR
Topanga ll PAR
PAR - MEZZ ABS
HSPIN PAR
PAR -CDO™2

KOCH PAR
Ridgeway I PAR
PAR - HG ABS
BridgePort PAR
PAR - LOAN
Unknown PAR

PAR - Linkngwn

" PAR - UNKNOWN

Gov AAA

204,500
204,500

o o

(14,500 1,451,785

AA

(10,000)
(10,0000
{10,000

0
540,064 |
540,084

540,064
(525.000) |
(525.000)
(525.000
1,787,481

A
(102,000 |
107.000)
(167,000)

0l

1
0l

|

D i

225,000
(223,065} |
(223,065)
223.065)
1,899,204

LLE]
(593,109}
(619,103
619,110

20,000
20,000

0

ol

' mddo i
(20,0000
-
599,109 |
10,000 |
609,105
629,100
0

o

891,554

(42,000 |

(42,000)

(42,000
1,063,455

525 |

625
625

(54,0001

(54.000)
54.000
2461342

<={CC

77398

EQuITY SWAP

1,200,000

5.000 1,697,277

NR
23500 |
23500

23.500

(2€.000) |

0,000

(20.000)
1,002,733

Grand Total

(677,609)
(702,609)
497,3%0

0,
701,109

0]
310,609
930,609

765,690
(854,065) |
{864,065)
(854,065)¢

11.933.330

1:07:00 PM
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589.0000 ILID

COB Date:  06/06/2007

Primary Account Summary

1Aacount§roup&ccountTyp¢ Acc_ounl Strategy  Data 11 ;\'A [ AA i A I BBB ‘_T_ BB [ ac_cc IE_QUI'IY ET\-\_MP l _NR_ lGﬂndTutal

ABS DOASS 236  PAR  1471500| 320000, 193500 12300 30650, | | | 33850 2171800
MV 147066 297612] 57010 er0m2 | 25285 ' 22785| 2046957 |
CROT S01471 | 142236 58931 | 38202, 8084 ' . o230 7a019%8 |
Vo1 359 | -2742) -a800! -a362 2680 | ! | 0230 5339 |
PAR - ABS 1471500 320000 193500 122300 30,650 33850 2.171.800
MV - ABS 1447,064 297612 157019 97092 25285 2785 2046957
CRO1 - ABS S01471 14223 58931 38262 8084 0230 749194
DVO1 - ABS 3596 272 4801 4362 2680 0.230 5399
Loan COOINS 236 PAR 225,000 | 36500 [ 26000| 33500 25000 | ! 34 | | | 36034 |
MV 25000| 2558 | 2609, ol 25150/ | s | ! | 34605 |
CRO1 156429 | 13685 | 17.445|  0000| 16541 ! " 0000 | | 20008 |
DVO? 6219, 0274|0299 0000| 0815 0000 | 7407 |
PAR - Loan 225000 36500 26000 33500 25000 34 346,034
MV - Loan 205000 25586 26,094 0 25150 2775 334,506
CRO - Loan 156429 19685 17449 0000 16541 0,000 210.104
DVO! - Loan 6215 0274 0299 0000 0§15 0.000 7.407
OTHER COOSH 236 PAR 40,000 ! | ! _ | 20995 | ’, | 27805 92mes
MY 0 : | - 19602 | | o 19602
crot 0000 | | ' 5.505 | , | oo0|  sses |
DVO1 0.000 | | ' ! 5508 E | o000 5508 |
GBOFN (52 PAR | | | . K : L amo| a0 |
MV f | i i !. 'l Poamo|  amo |
CROT ' i i ' ‘- | oo00|  ooc0 |
ovol ﬁ | ' 1 | | ooo| o000 |
GOLTH 52 PAR | | ' | 2850 ] T Y
My i | s bosem0!  sess |
cRo1 i : i P2 | ool 2218 |
pvo1 { : ! ‘: L 218 ; { 0.000 2186
jun 8, 2007 1:1027 PM
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COB Date:  06/06/2007
Primary Account Summary
[ Accoun Groupccoun ype Account Sy Daa | ma [ m [ A ws [ ms [ ecce [rumy [ swae | [Gendtonl |
‘Peimary - OTHER  PAR-OTHER 40,000 24995 2850 32664 100509
' MV - OTHER 0 19602 1715 8,720 30,037
CRO1 - OTHER 0.000 5505 2214 0.000 7.119
DVO! - OTHER 0,000 5508 2186 0.000 7.634
PAR - Primary 1736500 356500 219500 155800 55650 24995 2884 66514 2618344
MV - Primary 1672164 323198 183113 97,000 50436 19602 34,490 3505 2411599
CROT - Primary 657900 161922 76379 38202 24625  SS05 2214 0230 967016
OVO1 - Primary 9816  -2468  -4502  -4362 3295 5508 2186 0230 9.701
- financing ~ CBOCDS €52 PAR 51.250 | I 10000] 15500 ; [ 2500 | { a7750| 31500 |
: MV 0 | sas| 1563 | Y | ar3s| 30 |
CROT 0.000 | | 3e86| 7295 ' IR FITY boaze] tose |
ovo! 0,000 | | ol oas| | BERFITY | azs]  ome |
SBILCORT ~ C52  PAR | | Loe2a| 693 | 15.oouil boreoo| w2 |
MV b L 802 693 | o | as000  -60s0 |
CRO1 [ | 3012|0000, | 000 [ oooo| a0 |
pvo1 f | 0070 0000 | 0000 | oo0| 00 |
CBOSTRU C52  PAR i ! i | 30001 30000
My . | f | o ‘]
CRO1 ;; ; ]; ‘ ;‘ | | oooo|  og00 |
pvo1 ' i | | | o000 o000 |
CBOTRIN €52  PAR ‘ ' | ' | aas2|  100| asEn2 |
My 1 } | | | a0 | oroe0| 9629 |
CROI l i . | | oow! oo0| oo |
ovol | | ! Ioa3s| 00| 13
CBOLCIN €52 PAR 1 f i | | so0| 6746 | s |
MV * : | s000] 0! | se00 |
CRO1 ; | | [ 0000 0000 | o000
DVO1 ' i , : 0.000 | 0.000 ! | 0.000
Jun 8, 2007 1:10:27 PM
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COB Date:

06/06/2007

fAtcountGmpActountType Account  Strategy
nancing - Financing

Jun 8, 2007

PAR - Financing
MV - Financing
CRO1 - Financing
DVO1 - Financing
PAR - Financing

- MV « Financing

CRO1 - Financing

DVO01 - Financing

~ Hedging ABXMAC css

ABCDSHD1  C8G

ABCDSHD2 CBG

AAACOL C55

PAR - Hedging
MV - Hedging
CRO1 - Hedging
DV01 - Hedging

PAR

CRO1
oVl
PAR
MV
CRO1
ovol
PAR
MV
CROT
ovo1
FAR

CRO1
ovol

Primary Account Summary

Data | AMA | A\ | A | B8 | BB | <=ccC | EQUTY | SWAP | MR | GrandToml |
51,250 10000 7286 6936 2500 453518 7649 543841
0 8285 7603 6936 7075 01 34679 63.883
0.000 3686 4223 0000 1219 0000 1219 7.908
0.000 0379 0175 0000 1218 1325 1218 1122
51.250 10000 7286 6936 2500 453518 7649 543841
0 8265 7608 693 2075 01 34679 63.883
0.000 3686 423 0000 1219 0000  -1.219 7.908
0000 0379 0175 0000 128 135 1218 1122

j | -100000 | -55.000 | ? f ' | | 155000 |

| | oapss| 30492 | I | | 134385 |

1‘; | aun| 13420 ‘ | ! | a2 |

: . 0000; 0000 ' | | oo0 |

| 20000 45000 | | es000

| -19065 . -44691 | | . -‘ ;l | eumse |

: 1757 416305 . ; ' 28152 |

| 638! 376! :‘ ' | eses |
| 15,000 . .~105.000 | 3. E ' .120000

15418 106729 | f | : a20147

| -6agy| -3848 | 'r | ! .i l 44970 |

| 005, 082! | I | i : 0847 |

1500 | i- } | 1500 |

w1l | e ]

0.861 | [ i ' | r L ose |
0,001 | :’ E | ! | -0.001
1500 15000 -225000 -100,000 -338.500
1504 15416 -218687  -84,183 316784
0861 6489  -B1410  -29815 116,853
0001 0025 7210 -317 10412

1:10:27PM
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COB Date: 06/06/2007

Primary Account Summary

Fgé;qEG(qgémcwnt Type Account Strategy  Data N ﬁ.\j“ _f_e—TA | 8 | BB | <=ccC | eQUTY | swAP | MR | GrandTotal |
Man  Super CDOINSDS C3W  PAR -, | | | | ! j 0 o |
gy S My | | | : | | U R
crot | | E E ] | ooon]  oom
ovo1 r 5 . | i : | 0537 0537 |

PAR - Super Senoir 0 . 0

MV - Super Senoir i3 13

CRO1 - Super Senoir 0.011 0.011

DVO! - Super Senoir 0,537 0537

PAR - Management 1500  -15000 225000  ~100,000 0 -338500

MV - Management 1,504 -15418  -218,687 -84,183 13 -316.7M

" CROT - Management 0861  -6489 81410  -29.815 0.011 116,842

: 0537 -10.949

-0.001 -0.025 -7210 -3.176

: DV01 -~ Management
1,789,250 341,500 4,500 63,086 62,586 24,995 25,384 453518 58,865 2,823,685

PAR - Total

MV - Total 1,673,668 307,780 -27,289 20,519 57372 19,602 41,565 -701 66,197 2,158.712

CROT - Total 658.761 155.432 -1.345 12,650 24,625 5.505 3.433 0,000 -0.978 858.083

DVD1 - Total 9.815 -2.494 -12.092 -1.363 3295 5.508 3.404 1.325 -1.526 0.127

Jun 8, 2007 1:10:27 PM
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CO5 Date: 06/06/2007
Secondary Account Summary
Account Gov AAA AA A BBB BB B <=CCC EQUITY NR  GrandTotal
CBOPROP  PAR | | 37500 18000| 23.0001 326221197306 | 70819 3359 | 462,607 |
MV i to3en32| 1e2eai se7l 28275, 53380 46047 26684 | 212620 |
CROY ! - 1e260] 5902 2473 s06| 10620 17835 3864 67970 |
ovo! 7| 12 003 07| 7942 17840 3868. 38305 |
CBOTRDG PAR  (10000) | 139400 43000 48412, 81697 27523 6500 25846 383%4| 27429, 428301 |
MV (303) | 122782] 3270900 eaas3| 7a000! 24283 610! 8762) 33770 38410| 377977 |
CROT  0000| (518)| 6745| 27788| 991 | 6955 0000| 1s09| 25722] ses0l 80002 |
DVO1  (4586) | (11671)| (0016), 0809 1753, (0276)| 0000| 0507| 25916| 4&572| 17008 |
CDOABX  PAR : | b 25000 o) | | i | 25000
v | Casyl ol L
CRO1 7465 0000 | | 76 |
Dvo1 ' 0000 0000 | 5 | L 0000 |
CDOSECDS  PAR | 0] (109900) | (480.500) | (432.496) | (89,000) | (6.000) | | (10,000 | (1127,896) |
MV 0 (109.637)  (422.933) | (429.954) | (89,807 | (6.152) : (10000 | (1,068516)
CRO! | 0000 (41.688) | (14709) : (137.642) | 29.172) | (2645) | f | o000 | (25856
ovol L0000 (1056). 1067 | (4907) (1614) | (2644) 0000, (9155
COLLCDO  PAR b ol | ' 0 ': ’,- b0y 0
MV 0 0 . ' 0 0!
cro1 2.000 | 2.000 ' . 0000 0000
DVO1 0.000 | ; | 0000 ; ’ o000! 0000
RAMPART  PAR | i 1 ; , 3 200000 | 200,000 |
MV ; ' | ' 200438 | 200438
cRo1 | : ' L 1191051 11905 |
ovor . ‘ | i- 28] 28M |
SUPERAAA  PAR ; . 51000 51,010
MV ' 5 | ;oS00 51,000 |
cRO1 ' : ' . o000 0000 |
ovor ; ; 0000 0000 |
jun 8, 2007

1:09:58 PM
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CO3Date:  06/06/2007
Secondary Account Summary
Account GOV  AAA AA A 888 B8 B <=CCC EQUTY NR  Grand Total
PAR (10,000} 139,400 (66,8000 (369,588) (332,799) (38477) 33,122 223,152 109,214 351,798 39,022
‘ MV (7.303) 122,782  (76.927) {317.441) (339,710) (59,700) 28,233 62,143 79,817 306543 (201,564)
Grand Tota
CROT 0.000 (4.518) (34.943) (61.195) (121.780) (19.745) 6.372 12528 43.556 128.409 (51.315)
ovot (4586) (11.671) (1.072) 9.153 (1.912) (1924) (2.474) 8449 43755 11284 49,002
Jun 8, 2007

1:09:58 PM



