From: Mintz, Misha (Exchange)

Sent: Monday, July 16, 2007 4:02 PM

To: #HGSCS

Subject: Today's Structured Credit Rating Changes (07/12, 07/13 and 07/16)

Attachments: ratingchanges0712_0713_0716.xls
(Downgrades and Exposure analysis attached)

Alerts:

WEBS 2006-1A P1 B1L

WEBS 2006-1A B3L

]
.

1o SRS

ated A ot Balovw iRsthie sl Diect expasiraiiDesi itownad in Eauiivy Raeps

TABS 2006-5A B3
TABS 2006-5A B2
TABS 2006-5A B1
TABS 200

SVHE 2006-2 B3 M10 Ba1|BBB-|INR/WR IXCBO 2006-2X SUB Mtge 0.84]
SVHE 2006-2 B2 M10 Ba1|BBB-|INR/WR MONPOI 0 Pfd 1.07
SVHE 2006-2 B1 M8 Baa2|BBB+|NR/WR OCTON 2007-1A INC Mige 1.32
M7 Baa1|A-INR/WR IVYL 2006-1X INC Mige 0.53
M4 A1]AA-INR/WR RDGW 2006-1A INC Mige 0.22

SURF 2005-AB2 B3 M5
SURF 2005-AB2 B2

A2]AINR/WR

STAK 2005-1A DJY
STAK 2005-1A D

SHERW 2006-3X C
SHERW 2006-3X B A3 A2|AINR/WR

A3 A2|AINR/WR

UBS CDS SHERW 2006-3A A3
FXD

DB CDS SHERW 2006-3A A3
FXD

SASC 2006-NC1 B1
SASC 2006-NC1 B2
SASC 2006-NC1 M9
SASC 2006-NC1 M8
SASC 2006-NC1 M7

RASC 2005-AHL3 M9 §
RASC 2005-AHL3 M8
RASC 2005-AHL3 M7
RASC 2005-AHL3 M6
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|RASC 2005-AHL3 M5

PYXIS 2006-1A D

O 2006-2 M10
OOMLT 2006-2 M9
OOMLT 2006-2 M8
OOMLT 2006-2 M7
OOMLT 2006-2 M6

OCTAN 2006-2A X1
OCTAN AD

NSCDO 2007-1A D

NR/WRJAJA

NHELI 2006-FM1 M8

NHELI 2006-HE2 B2 M9 Baa3|BBB|BBB- ARCAF 2006-1A SUB Mtge 1.45
M9 Baa3|BBB|BBB- IVYL 2006-1X INC Mige 0.63
M8 Baa2|BBB+|BBB IXCBO 2006-2X SUB Mtge 1.12
M7 Baa1|A-|BBB+ IVYL 2006-1X INC Mige 0.42
NHELI 2006-FM1 B2 M5 A2|A+|NR/WR NORTH 2005-7A G Mige 0.51
NHELI 2006-FM1 B1 M5 A2|A+|NR/WR NORTH 2005-7NA NOTE Mtge 0.51

MSAC 2006-HE6 B3

M2

Aa2|AAJAA

ATHOS 0 144A Pid

0.19

MSAC 2006-HE3 B3

Baa3|BBB+|BBB+
ASJAIA
AJAIA

Ba2|BBB*-w|BBB*-w

§\: Vol A0 :\ HNLs VRS
IXCBO 20086-2X SUB Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7NA NOTE Mtge

AB SCDO 2007-1 Mtge

0.45
0.7]
0.7]

1.16

MSAC 2006-NC4 B3
MSAC 2006-NC4 B2

2006-1

2|A|
Aa2|AAINR/WR

2006-1 tge
RDGW 2006-1A INC Mige

053
078

MLMI 2006-AR1 B3
MLMI 2006-AR1 B2
MLMI 2006-AR1 B1

MKP 6A D
MKP 6A C

MIDOR 2006-1A E
MIDOR 2006-1A D

A2IAINRAWR

RDGW 2006-1A INC Mige

0.28

MABS 2006-WMC2
M10

MABS 2006-WMC2 M8
MABS 2006-WMC2 M7

MABS 2006-WMG2 Mo

=7
o]
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MABS 2006-WMC2 Mé

MABS 2006-HE3 M11

Aa2]AAINR/WR

RDGW 2006-1A INC Mige

0.19

MABS 2006-HE2 M11
MABS 2006-HE2 M10
MABS 2006-HE2 M9
MABS 2006-HE2 M8
MABS 2006-HE2 M7
MABS 2006-HE2 M6

MABS 2006-FRE1 M9

MABS 2006-FRE1 M7
MABS 2006-FRE1 Mé

MABS 2006-FRE1 M8 [g

MABS 2006-AM2 M12

M2

Aa2]AA+NR/WR

RDGW 2006-1A INC Mige

0.22

MABS 2005-NC2 M11

MABS 2005-NC2 M9

MABS 2005-NC2 M12 M

MABS 2005-NC2 M10

Y
......

]
e

]
e

Baa2|A+|BBB+
A1IAA+|AA

'
-

HUDMZ 2006-1X INC Mige
RDGW 2006-1A INC Mige

SR
oAl

MABS 2005-HE2 M11
MABS 2005-HE2 M10

Baa2|BBBINR/WR
Baa1|BBB+|NR/WR

IVYL 2006-1X INC Mige
MONPOI 0 Pfd

MABS 2006-NC2 M11
MABS 2006-NC2 M10

Baa2*-w|BBB-|BBB

OCTON 2007-1A INC Mige
OCTON 2007-1A INC Mige

L 2006-1A G
LSTRT 2006-1A F
LSTRT 2006-1A E
LSTRT 2006-1A D

LBMLT 2006-WL2 B3
LBMLT 2006-WL2 B2
LBMLT 2006-WL2 B1
LBMLT 2006-WL2 M9

M8
M8
M6
M5
M8
M6
M5

Baa2|BBB|BBE
Baa2|BBB|BBB
A3|A-|A-
A2|AA
Baa2|BBB|BBB
A3|A-|A-
A2|A|A

NORTH 2002-4A | Mige
NORTH 2005-7A G Mige
NORTH 2005-7A G Mige
NORTH 2005-7A G Mige
NORTH 2005-7NA NOTE Mtge
NORTH 2005-7NA NOTE Mtge
NORTH 2005-7NA NOTE Mtge

0.53
1.54]
1.54]
1.54]
1.54]
1.54]
1.54]

LBMLT 2006-5 B2
LBMLT 2006-5 B1
LBMLT 2006-5 M10
LBMLT 2006-5 M9
LBMLT 2006-5 M8

M2

M2

Aa2|AAINR/WR
Aa2|AAINR/WR

NORTH 2005-7A G Mige
NORTH 2005-7NA NOTE Mtge

LBMLT 2006-4 B
LBMLT 2006-4 M11
LBMLT 2006-4 M10
LBMLT 2006-4 M9
LBMLT 2006-4 M8

AN ir
3 A%
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Aa3|AAINR/WR ATHOS 0 144A Pfd

XORO &)

SENR

3.89
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LBMLT 2006-4 M7

LBMLT 2006-3 B
LBMLT 2006-3 M10
LBMLT 2006-3 M9
LBMLT 2006-3 M8
LBMLT 2006-3 M7
LBMLT 2006-3 Mé

5 A0
U]

M5
M2

A2|AA-INR/WR
Aa2|AA+NR/WR

ATHOS 0 144A Pfd
ATHOS 0 144A Pfd

0.65
0.51

LBMLT 200

M7
M5

Caal1|BBB-*-w|BB+*-w
Ba2|A-BBB+
A2 |A+| A+

IVYL 2006-1X INC Mige
IVYL 2006-1X INC Mige
PAMP 2006-1A INC Mige

0.85

0.76

LBMLT 2006-1 M11
LBMLT 2006-1 M10
LBMLT 2006-1 M9
LBMLT 2006-1 M8
LBMLT 2006-1 M7

M6
M6
M5
M5
M5
M4
M3
M2

M2

A3|A+|NR/WR
A3|A+|NR/WR
A2|AA-INR/WR
A2|AA-INR/WR
A2|AA-INR/WR
A1|AAINR/WR
Aa3|AAINR/WR
Aa2|AA+|NR/WR
Aa2|AA+|NR/WR

PAMP 2006-1A INC Mige
PAMP 2006-1X INC Mige
NORTH 2002-4A | Mtige

PAMP 2006-1X INC Mige
PAMP 2006-1A INC Mige
RDGW 2006-1A INC Mige
RDGW 2006-1A INC Mige
PAMP 2006-1X INC Mige
PAMP 2006-1A INC Mige

0.62
0.92
1.18
1.18
0.31
0.39
1.47]
1.47]

LBMLT 2005-3 M11
LBMLT 2005-3 M10
LBMLT 2005-3 M9
LBMLT 2005-3 M8

M3

..,
=,
=i

Aa3[AA-|AA-

e

JPMAC 2006-NC1 M11
JPMAC 2006-NC1 M10

M9

Ba1|BBB-|BBB-

i

IVYL 2006-1X INC Mige

0.35

UPMAC 2006-FRE2
M11
UPMAC 2006-FRE2
M10

M8

M5

Baa2|BBB|BBB

A2|AIA

CCRK 2006-1X PS Mtge

RDGW 2006-1A INC Mige

0.56

0.17

UPMAC 2006-FRE1
M11
UPMAC 2006-FRE1
M10

=

M9
M9
M8
M8
M8
M5
M5
M5
M9

<

Ba1|BBB-|BBB-
Ba1|BBB-|BBB-
Baa2|BBB|BBB
Baa2|BBB|BBB
Baa2|BBB|BBB
A2|A|A
A2|A|A
A2|A|A
Ba1|BBB-|BBB-

NACINIE Y 0y D
AN LA O P

IXCBO 2006-2X SUB Mtge
HUDMZ 2006-1X INC Mige
ARCAF 2006-1A SUB Mtge
HUDMZ 2006-1A INC Mige
HUDMZ 2006-1X INC Mige
PAMP 2006-1A INC Mige
NORTH 2002-4A | Mige
PAMP 2006-1X INC Mige
DUKEF 2005-9A SUB Mtge

IXIS 2006-HE3 B5
IXIS 2006-HE3 B4
IXIS 2006-HE3 B3

IXIS 2006-HE2 B4
IXIS 2006-HE2 B3

o
S
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IXIS 2006-HE2 B2
IXIS 2006-HE2 B1

IXIS 2006-HE1 B4
IXIS 2006-HE1 B3
IXIS 2006-HE1 B2

B1
M5
M4
M3

Baa1|A-|BBB+
A2|A+|A
A1|AA-|A+
Aa3|AA|AA-

IVYL 2006 1X INC Mtge

RDGW 2006-1A INC Mige
RDGW 2006-1A INC Mige
RDGW 2006-1A INC Mige

direct exposure

0.73
0.17
0.61
0.33

IXCBO 2006-2A E
IXCBO 2006-2A D
IXCBO 2006-2A C

NR/WR|NR/WR|NR/WR

NS R A
\\ \'\\u

SIXAV 0 10/08/46 EQ Corp

I

IVYL 2006-1X C
IVYL 2006-1X B

Aaa|AAA|NR/WR

e NI 2008 1A B FXD

SIXAV 0 10/08/46 EQ Corp

SR
oAl

INABS 2006-A M10
INABS 2006-A M9

M7

Baal|A+|A

IVYL 2006-1X INC Mige

INABS 2005-C M11

M7

MONPOI 0 Pfd

ICM 2006-S2A B2L
ICM 2006-S2A B1L

A2|AINR/WR
A2|AINR/WR

UBS CDS ICM 2006-S2A A3L
FXD
RDGW 2006-1A INC Mige

swap

IC
ICM 2006-3A D

HUDMZ 2006-1A E
HUDMZ 2006-1A D
HUDMZ 2006-1A C
HUDMZ 2006-1A B

INC

NR/WR|NR/WR|NR/WR

HEAT 2006-6 B4
HEAT 2006-6 B3
HEAT 2006-6 B2

B1
B1
B1
B1
M5
M5

Baa3|BBB+|BBB+
Baa3|BBB+|BBB+
Baa3|BBB+|BBB+
Baa3|BBB+|BBB+
A2|AAAA-
A2|AAAA-

IXCBO 2006-2X SUB Mtge
ARCAF 2006-1A SUB Mtge
OCTON 2007-1A INC Mige
IXCBO 2006-2X SUB Mtge
NORTH 2005-7A G Mige
NORTH 2005-7NA NOTE Mtge

1.12
1.45
1.32
1.12
0.72
0.72

HEAT 2005-8 B5
HEAT 2005-8 B4
HEAT 2005-8 B3

M6
B1
B1
B2
B1
B1

A3[A+]A-
Baa3|BBB+|BBB
Baa3|BBB+|/BBB
Ba1|BBB+|BBB

Baa3|BBB+|BBB
Baa3|BBB+|/BBB
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HUDMZ 2006-1X INC Mige
GS CDS HEAT 2005-8 B1 FXD
IVYL 2006-1X INC Mige
HUDMZ 2006-1A INC Mige
MONPOI 0 Pfd

0.76
swap

0.32
0.76

1.07]
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M8
M7
M5
M5

Baa2|A-|BBB+
Baa1|A-|BBB+
A2|A+|A
A2|A+|A

HUDMZ 2006-1X INC Mige
IXCBO 2006-2X SUB Mtge
PAMP 2006-1X INC Mige
PAMP 2006-1A INC Mige

HEAT 2005-7 B5
HEAT 2005-7 B4

B2
M2
M2

Baa3/BBB|BBB
Aa2|AA|AA
Aa2|AAJAA

ARCAF 2006-1A SUB Mtge
NORTH 2005-7A G Mige
NORTH 2005-7NA NOTE Mtge

HEAT 2005-7 B3

HEAT 2005-7 B5
HEAT 2005-7 B4
HEAT 2005-7 B3

o

B2
M2
M2

[Baa3|EBB|BBB
Aa2|AAJAA
Aa2|AA|AA

ARCAF 2006-1A SUB Mige
NORTH 2005-7A G Mtge
NORTH 2005-7NA NOTE Mige

GSCSF 2006-2A G
GSCSF 2006-2A F
GSCSF 2006-2A E

1

<
ey

GSCSF 2006-1CA C

GSAMP 2006-NC2 B1
GSAMP 2006-NC2 M9
GSAMP 2006-NC2 M8

TP

......

GSAMP 2005-AHL2 B4
GSAMP 2005-AHL2 B3

B1

Baa2|BBB+NR/WR

IVYL 2006-1X INC Mige

T

GLCR 2004-2A D
GLCR 2004-2A C

GEMST 2006-6A E

Baa2|BBBINR/WR

CLSVF 0 Pfd

2.28

FMIC 2006-1 M11
FMIC 2006-1 M10
FMIC 2006-1 M9
FMIC 2006-1 M8

FHLT 2006-B M11
FHLT 2006-B M10
FHLT 2006-B M9
FHLT 2006-B M8
FHLT 2006-B M7
FHLT 2006-B Mé

Aa2|AAJAA

RDGW 2006-1A INC Mige

0.25

FHLT 2006-A M10
FHLT 2006-A M9
FHLT 2006-A M8

M6

Baal|BBB+/A-

IXCBO 2006-2X SUB Mtge

aa2| +|
Baa2|BBB+|NR/WR
A2|A+|NR/WR

2006-1 tge
HUDMZ 2006-1A INC Mige
ATHOS 0 144A Pfd

0.65

0.65

FHLT 2006-1 B3
FHLT 2006-1 B2
FHLT 2006-1 B1
FHLT 2006-1 M9

A1|AA-INR/WR
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RDGW 2006-1A INC Mige

BSC-FCIC-e00634400



FHLT 2006-1 M8
FHLT 2006-1 M7

M1

Aa2|AAINR/WR

RDGW 2006-1A INC Mige

0.42

FHLT 2005-E B2D
FHLT 2005-E B2C
FHLT 2005-E B2B
FHLT 2005-E B2A
FHLT 2005-E B1

M9
M8
M8
M5
M3
M2
M1
M1
M8

Baa3|BEB+BEB
Baa2|A-|BBB+
Baa2|A-|BBB+
A2|A+|A
Aa3|AA|AA-
Aa2|AAJAA
Aa1|AA+|AA+
Aat|AA+|AA+
Baa2|A-|BBB+

CCRK 2006-1X PS Mtge
IXCBO 2006-2X SUB Mtge
MONPOI 0 Pfd

RDGW 2006-1A INC Mige
RDGW 2006-1A INC Mige
RDGW 2006-1A INC Mige
PAMP 2006-1A INC Mige
PAMP 2006-1X INC Mige
DUKEF 2005-9A SUB Mige

1.12
1.12
0.8
0.55
0.28
0.28
1.9
1.9
0.07]

FFML 2006-FF9 M10

M9

Ba2|BBB|BBB

OCTON 2007-1A INC Mige

1.32

-
FFML 2006-FF7 M9
FFML 2006-FF7 M8

FFML 2006-FF5 M11
FFML 2006-FF5 M10
FFML 2006-FF5 M9

M8

Baa2|BBB|BBB

OCTON 2007-1A INC Mige

1.32

FFML 2006-FF10 B2
FFML 2006-FF10 M9

M8

aa2| |
Baa2|BBB|BBB

ge
OCTON 2007-1A INC Mige

FBRSI 2005-3 M10
FBRSI 2005-3 M9
FBRSI 2005-3 M8
FBRSI 2005-3 M7

CWL 2006-5 B
CWL 2006-5 M8

M4

AT]A+INR/WR

RDGW 2006-1A INC Mige

0.19

CMLTI 2006-WMCH
M11

CMLTI 2006-WMCH
M10

CMLTI 2006-WMCH
M9

Baa2*-w|BBB+|A-

Baa2*-w|BBB+|A-
A2|AA-|AA-
A2|AA-|AA-

IXCBO 2006-2X SUB Mtge

OCTON 2007-1A INC Mige
NORTH 2005-7A G Mige
NORTH 2005-7NA NOTE Mtge

1.32

0.55

CMLTI 2006-NC2 M11
CMLTI 2006-NC2 M10

CMLTI 2006-NC2 M9

Baa1|BBB|NR/WR
A3|BBB+|NR/WR

Baa1|BBB|NR/WR

LEH CDS CMLTI 2006-NC2 M8
FXD

Do
WO
ol )

swap

CMLTI 2006-NC1 M11
CMLTI 2006-NC1 M10
CMLTI 2006-NC1 M9

Aa1]AA+NR/WR

RDGW 2006-1A INC Mige

CMLTI 2006-HE1 M11

M9

M8

Baa3|/BBB-|BBB-

Baa2|BBB|BBB

Confidential Treatment Requested by JPMorgan

IXCBO 2006-2X SUB Mtge

IVYL 2006-1X INC Mige
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M8

Baa2|BBB|BBB

OCTON 2007-1A INC Mige

1.32

CMLTI 2005-OPT4
M13
CMLTI 2005-OPT4
M12

M9

M9
M9
M10
M9

Baa3|BBB|BBB

Baa3|BBB|BBB
Baa3|BBB|BBB
Ba1|BBB|BBB

Baa3|BBB|BBB

HUDMZ 2006-1X INC Mige

IXCBO 2006-2X SUB Mtge
IXCBO 2006-2X SUB Mtge
IVYL 2006-1X INC Mige

HUDMZ 2006-1A INC Mige

0.65

1.12
1.12
0.21
0.65

CMLTI 2005-HE3 M13

CMLTI 2005-HE3 M12
CMLTI 2005-HE3 M11

M9

M9
M9

M9
M8

Baa3|BBB|BBB

Baa3|BBB|BBB
Baa3|BBB|BBB

Baa3|BBB|BBB
Baa2|BBB+|BBB+

GS CDS CMLTI 2005-HE3 M9
FXD

CITI CDS CMLTI 2005-HE3 M9
FXD

IVYL 2006-1X INC Mige

MER CDS CMLTI 2005-HE3 M9
FXD

IVYL 2006-1X INC Mige

swap
swap

0.41
swap

0.72

CETUS 2006-2A C
CETUS 2006-2A B
CETUS 2006-2A A2

il

CETUS 2006-1A D
CETUS 2006-1A C
CETUS 2006-1A B
CETUS 2006-1A A2

CARR 2006-NC2 M10

Baa3|BBB-|BBB-
Baa3|BBB-|BBB-
Aa2|AAJAA
Aa2|AAJAA

HUDMZ 2006-1A INC Mige
CCRK 2006-1X PS Mtge
NORTH 2005-7A G Mige
NORTH 2005-7NA NOTE Mtge

0.65
0.38
1.42
1.42

BSABS 2006-HE3 M10

Baa3|BBB-INR/WR
Baa2|BBB|NR/WR
Baa2|BBB|NR/WR
Baa2|BBB|NR/WR
A2|AINR/WR
Aa1|AA+NR/WR
Aa1|AA+NR/WR

HUDMZ 2006-1A INC Mige
HUDMZ 2006-1X INC Mige
OCTON 2007-1A INC Mige
HUDMZ 2006-1A INC Mige
NORTH 2002-4A | Mtge
PAMP 2006-1X INC Mige
PAMP 2006-1A INC Mige

0.76
0.76
1.32
0.76
0.92
1.75

1.75

.

BSABS 2004-BO1 Mé

BSABS 2004-B01 M7 |

BMAT 2006-1A M11
BMAT 2006-1A M10

M8
M7
M9
M6
M5
M2
M9
M9
M6

M5

Baa2|BBBINR/WR
Baa1|BBB+|NR/WR
Baa3|BBB-*-w|NR/WR*-w
A3|A-INR/WR
A2|AINR/WR
Aa2|AAINR/WR
Baa3|BBB-*-w|NR/WR*-w
Baa3|BBB-*-w|NR/WR*-w
A3|A-INR/WR

A2|AINR/WR
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NORTH 2002-4A | Mige
NORTH 2002-4A | Mige
NORTH 2005-7A G Mige
NORTH 2005-7A G Mige
NORTH 2005-7A G Mige
NORTH 2005-7A G Mige
NORTH 2005-7NA NOTE Mtge
DUKEF 2005-9A SUB Mige
NORTH 2005-7NA NOTE Mtge
NORTH 2005-7NA NOTE Mtge

0.26
0.29
3.08
3.08
3.08
3.08
3.08
0.23
3.08

3.08
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M2

Aa2|AAINR/WR

NORTH 2005-7NA NOTE Mtge

BFCSL 2006-1A F
BFCSL 2006-1A E
BFCSL 2006-1A D
BFCSL 2006-1A C

B2
B2

Aaal AAAINR/WR
Aaal AAAINR/WR

NORTH 2005-7A G Mige
NORTH 2005-7NA NOTE Mtge

ARSI 2006-W5 M10
ARSI 2006-W5 M9
ARS| 2006-W5 M8
ARSI 2006-W5 M7
ARS| 2006-W5 M6
ARSI 2006-W5 M5

ARSI 2006-W4 M10

ARSI 2006-W4 M9
ARS| 2006-W4 M8
ARSI 2006-W4 M7
ARS| 2006-W4 M6
ARSI 2006-W4 M5

z

ARS| 2006-W3 M11
ARSI 2006-W3 M10
ARS| 2006-W3 M9
ARS| 2006-W3 M8
ARSI 2006-W3 M7
|2

ARSI 2006-W1 M9

Aal|AA+|AA+
Baa2|BBB+|BBB+
Baa2|BBB+|BBB

A2|A+|A+
Aa3|AAIAA

HUDMZ 2006-1A INC Mige
HUDMZ 2006-1X INC Mige

NORTH 2002-4A | Mige
RDGW 2006-1A INC Mige

0.76

ARSI 2006-M2 M11
ARSI 2006-M2 M10
ARS| 2006-M2 M9
ARS| 2006-M2 M8
ARSI 2006-M2 M7
ARS| 2006-M2 M6

ARSI 2005-W3 M12
ARSI 2005-W3 M10

M8
M8
M7

Baa2|A|A-
Baa2|A|A-
BaallAlA

IXCBO 2006-2X SUB Mtge
MONPOI 0 Pfd

ARSI 2
ARSI 2005-W2 M12
ARSI 2005-W2 M11
ARSI 2005-W2 M10

A2|AA-|AA-
Aat|AA+/AA+

Baa3|BBB+|BBB+
Baa3|BBB+|BBB+
Baa3|BBB+|BBB+

Baa3|BBB+|BBB+
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HUDMZ 2006-1X INC Mige
MONPOI 0 Pfd

GS CDS ARSI 2005-W2 Mg FXD
HUDMZ 2006-1A INC Mige

0.76
1.07
swap

0.76
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M8
M8
M7
M5
M5

Baa2|A-|A-
Baa2|A-|A-
BaallAlA

A2|AA-|AA-
A2|AA-|AA-

HUDMZ 2006-1X INC Mige
HUDMZ 2006-1A INC Mige
CCRK 2006-1X PS Mtge
PAMP 2006-1A INC Mige
PAMP 2006-1X INC Mige

ARCAF 2006-1A 8
ARCAF 2006-1A 7
ARCAF 2006-1A 6
ARCAF 2006-1A 5
ARCAF 2006-1A 4

SUB

NR/WR|NR/WR|NR/WR

ACE 2006-HE3 M11
ACE 2006-HE3 M10
ACE 2006-HE3 M9
ACE 2006-HE3 M8
ACE 2006-HE3 M7

all

Baa3|BBB*-w|BBB-*-w
Baa3|BBB*-w|BBB-*-w
Baa3|BBB*-w|BBB-*-w
Aa1|AA+|AA+
Baa2|BBB+|/BBB
Baa2|BBB+|BBB

OCTON 2007-1A INC Mige
ARCAF 2006-1A SUB Mtge
MONPOI 0 Pfd

RDGW 2006-1A INC Mige
NORTH 2005-7A G Mige
NORTH 2005-7NA NOTE Mtge

ACE 2006-HE1 M10
ACE 2006-HE1 M9

M7
M5
M4
M3
M2
M2

BaallAlA
A2|AA-|AA-
A1|AAIAA
Aa3|AAJAA

Aa2|AA+|AA+
Aa2|AA+|AA+

IVYL 2006-1X INC Mige

RDGW 2006-1A INC Mige
RDGW 2006-1A INC Mige
RDGW 2006-1A INC Mige
PAMP 2006-1X INC Mige
PAMP 2006-1A INC Mige

ACE 2006-ASP3 M11
ACE 2006-ASP3 M10
ACE 2006-ASP3 M9
ACE 2006-ASP3 M8

ACE 2005-HE6 B1

Confidential Treatment Requested by JPMorgan
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SR 2 ke SO RS THRR B IR O T AL RS A N AR oA 1 e
Radaliaddd AR TR N AR Y R R T AR RS R A G RN AR AR

WEBS 2006-1A P1 Baa2|BBB|NR/WR
WEBS 2006-1A B3L

TABS 2006-5A B3
TABS 2006-5A B2
TABS 2006-5A B1
TABS 2006-5A A3

TABS 2005-3A D Baas -w|BRBNRWER
Aa2|AANR/WR
SVHE 2006-2 B3 M10 Ba1|BBB-[NR/WR IXCBO 2006-2X SUB Mtge 0.84
SVHE 2006-2 B2 M10 Ba1|BBB-|[NR/WR MONPOI 0 Pfd 1.07
SVHE 2006-2 B1 M8 Baa2|BBB+/NR/WR OCTON 2007-1A INC Mtge 1.32
M7 Baa1]A-[NR/WR IVYL 2006-1X INC Mtge

M4 A1]AA-INR/WR RDGW 2006-1A INC Mtige

SURF 2005-AB2 B2

STAK 2005-1A DJY b NRAWRIBBBIBEB
STAK 2005-1A D

SHERW 2008-3X C
SHERW 2006-3X B

Ras2™w|BEBINR QCTON 200714 ING Migs 86
A2|AINR/WR UBS CDS SHERW 2006-3A A3 FXD

- S BB wiRE Q061X NG Mig
SASC 2006-NC1 B2 BZ|BESB-"-w|BB& FROAF 2008-1A SUE Mige
SASC 2006-NC1 M9
SASC 2006-NC1 M8

SASC 2006-NC1 M7

RASC 2005-AHL3 M9 Mg BasBEB-"-wiNR/WR W ARCAF 200G6-1A SUB Mige
RASC 2005-AHL3 M8
RASC 2005-AHL3 M7

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634405



RASC 2005-AHL3 M6
RASC 2005-AHL3 M5

PYXIS 2006-1A D
PYXIS 2006-1A C

OOMLT 2006-2 M10
OOMLT 2006-2 M9
OOMLT 2006-2 M8
OOMLT 2006-2 M7
OOMLT 2006-2 M6

RCAF 2006-1A SUS Mige
HUDMZ 2008-1A INC Mige
NORTH 2002-4A | Mige

OCTAN 2006-2A X1
OCTAN 2006-2A D

TABS 2007-7A BZ Migs

NSCDO 2007-1A D

NR/WRJAJA

NHELI 2006-HE2 B2

M9
M9
M8
M7

Baa3|BBB|BBB-
Baa3|BBB|BBB-
Baa2|BBB+/BBB
Baa1]A-|BBB+

ARCAF 2006-1A SUB Mtge
IVYL 2006-1X INC Mige
IXCBO 2006-2X SUB Mtge
IVYL 2006-1X INC Mige

1.45
0.63
1.12
0.42

N
NHELI 2006-FM1 B1
NHELI 2006-FM1 M8

M5

A2+

A2|A+|NR/WR

ge

NORTH 2005-7NA NOTE Mtge

MSAC 2006-HE6 B3

M2

Aa2|AAJAA

OCTON 2007-1A ING Mige
ATHOS 0 144A Pfd

MSAC 2006-HE3 B3

B3
B3
B1

M5
M5
B2

BasiBRB- | REE-
Rad BRE-BIA-
Baa3|BBB+/BBB+
A2|A|A

A2|A|A
Ba2|BBB*-w|BBB*w

CORK 2008-1) g
DY L 2006-1X ING Mige
IXCBO 2006-2X SUB Mige
NORTH 2005-7A G Mige

NORTH 2005-7NA NOTE Mtge

AB SCDO 2007-1 Mige

MSAC 2006-NC4 B2

MNTRS 2006-1A D

Confidential Treatment Requested by JPMorgan

A2|AINR/WR
Aa2|AANR/WR

RDGW 2006-1A INC Mtge
RDGW 2006-1A INC Mtge

0.53
0.78

BSC-FCIC-e00634406



MLMI 2006-AR1 B3
MLMI 2006-AR1 B2
M

BatiBBBINRAVR

MKP 6A D
MKP 6A C

-
MIDOR 2006-1A D

M
MABS 2006-WMC2 M9
MABS 2006-WMC2 M8
MABS 2006-WMC2 M7
MABS 2006-WMC2 M6

MABS 2006-HE2 M11
MABS 2006-HE2 M10
MABS 2006-HE2 M9
MABS 2006-HE2 M8
MABS 2006-HE2 M7
MABS 2006-HE2 M6

A9
le]

CaaliBEB-wNRMWR™w
CaaliBBB--wNRAWR-w

ARCAF 2006-14 SUB Mige
CCORK 2008-1X PE Mige

MABS 2006-FRE1 M9
MABS 2006-FRE1 M8
MABS 2006-FRE1 M7
MABS 2006-FRE1 M6

ks

Caa2iBBEBINRAYE
CaiBRA7-wiNRAWR -w

ARCAF 2006-1A SUS Mige
DUKEF 200594 SUB Mige

MABS 2006-AM2 M12

M2

Aa2|AA+NR/WR

RDGW 2006-1A INC Mtge

0.22

M
MABS 2005-NC2 M11
MABS 2005-NC2 M10
MABS 2005-NC2 M9

Mo

Ms
M8
M4

Baa3{A
Baal|A“-wiBBB -w
Baal|A“-wiBBB -w
Raal|A-wiBBR"-w
Baa2|A+|BBB+
A1]AA+AA

q

5 CE ) S-NC2 MS FX
LEH CDS MABS 2005-NC2 M8 FXD
NORTH 2002-4A | Mige
HUDMZ 2006-1A INC htge
HUDMZ 2006-1X INC Mtge
RDGW 2006-1A INC Mtge

S

MABS 2005-HE2 M11

Confidential Treatment Requested by JPMorgan

M8

Baa2|BBB|NR/WR

IVYL 2006-1X INC Mtge

BSC-FCIC-e00634407



MABS 2005-HE2 M10

M7

1|BBB+|NR/WR

MONPOI 0 Pfd

MABS 2006-NC2 M11
M

B

Baa2*-w|BBB-|BBB

OCTON 2007-1A INC Mtge

LSTRT 2006-1A G
LSTRT 2006-1A F
LSTRT 2006-1A E
LSTRT 2006-1A D

A2 wl AINR/WH

DB CDS LSTRT 2608-1A D FXD

swap

LBMLT 2006-WL2 B3
LBMLT 2006-WL2 B2
LBMLT 2006-WL2 B1
LBMLT 2006-WL2 M9

M8
M8
M6
M5
M8
M6
M5

Baa2|BBB|BBB
Baa2|BBB|BBB
A3|A-|A-
A2|A|A
Baa2|BBB|BBB
A3|A-|A-
A2/AJA

NORTH 2002-4A | Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7NA NOTE Mtge
NORTH 2005-7NA NOTE Mtge
NORTH 2005-7NA NOTE Mtge

LBMLT 2006-5 B2
LBMLT 2006-5 B1
LBMLT 2006-5 M10
LBMLT 2006-5 M9
LBMLT 2006-5 M8

M2
M2

R3|RBEINRAMER
Aa2|AAINR/WR
Aa2|AANR/WR

NORTH 2005-7A G Mtge
NORTH 2005-7NA NOTE Mtge

LBMLT 2006-4 B
LBMLT 2006-4 M11
LBMLT 2006-4 M10
LBMLT 2006-4 M9
LBMLT 2006-4 M8
LBMLT 2006-4 M7

Mz
M7
M3

BaliBEE--w|NR/MWR w
Bazt-wlAT-wiNBAWR W
Aa3|AAINR/WR

WYL 200681 K INC Mige
IXCBO 2008-2X SUB Mige
ATHOS 0 144A Pid

0.¢1
¢.3a
0.28

LBMLT 2006-3 B
LBMLT 2006-3 M10
LBMLT 2006-3 M9
LBMLT 2006-3 M8
LBMLT 2006-3 M7
LBMLT 2006-3 M6

Mg
M5
M2

~wiNE Y
B2JA-INR/WR
A2|AA-INR/WR
Aa2|AA+INR/WR

VYL 2006-120 INC Mige
VYL 2006-10 NG Mige
ATHOS 0 144A Pfd
ATHOS 0 144A Pfd

LBMLT 2006-2 B

Confidential Treatment Requested by JPMorgan

M10
M7
M5

Caa1|BBB-*-w|BB+*-w
Ba2|A-|BBB+
A2|A+|A+

IVYL 2006-1X INC Mtge
IVYL 2006-1X INC Mtge
PAMP 2006-1A INC Mige

0.32
0.85
0.76

BSC-FCIC-e00634408



LBMLT 2006-1 M11
LBMLT 2006-1 M10
LBMLT 2006-1 M9
LBMLT 2006-1 M8
LBMLT 2006-1 M7

A9
88
M6
M6
M5
M5
M5
M4
M3
M2
M2

B |BBE+ -w|NRAWR w
Bt A NRARE
A3|A+|NR/WR
A3|A+|NR/WR
A2|AA-INR/WR
A2|AA-INR/WR
A2|AA-INR/WR
A1|AAINR/WR
Aa3|AANR/WR
Aa2|AA+NR/WR
Aa2|AA+NR/WR

HUDMZ 2006- 1X NG Mige
HUBMZ 2006-14 INC Mige
PAMP 2006-1A INC Mtge
PAMP 2006-1X INC Mtge
NORTH 2002-4A | Mtge
PAMP 2006-1X INC Mtge
PAMP 2006-1A INC Mtge
RDGW 2006-1A INC Mtge
RDGW 2006-1A INC Mtge
PAMP 2006-1X INC Mtge
PAMP 2006-1A INC Mt

LBMLT 2005-3 M11
LBMLT 2005-3 M10
LBMLT 2005-3 M9
LBMLT 2005-3 M8

M3
M2

Aa3|AA-|AA-
Baad|BRE-REE-

ARCAF 2006-14 SUR Mige

.45

JPMAC 2006-NC1 M11
JPMAC 2006-NC1 M10

M9

R1|RB+ -wiRB -
Ba1|BBB-|BBB-

PYYL 2006- 1 X ING Migs
IVYL 2006-1X INC Mtge

JPMAC 2006-FRE2 M11
JPMAC 2006-FRE2 M10

M8
M5

Baa2|BBB|BBB
A2/AJA

CCRK 2006-1X PS Mige
RDGW 2006-1A INC Mt

JPMAC 2006-FRE1 M11
JPMAC 2006-FRE1 M10

Badi BB+ BB+
Ba1|BBB-|BBB-
Ba1|BBB-|BBB-
Baa2|BBB|BBB
Baa2|BBB|BBB
Baa2|BBB|BBB
A2|A|A
A2|A|A
A2|A|A

it G O Pid
IXCBO 2006-2X SUB Mtge
HUDMZ 2006-1X INC Mtge
ARCAF 2006-1A SUB Mtge
HUDMZ 2006-1A INC Mtge
HUDMZ 2006-1X INC Mtge
PAMP 2006-1A INC Mtge
NORTH 2002-4A | Mtge
PAMP 2006-1X INC Mtge
DUKEF 2005-9A SUB Mt

IXIS 2006-HE3 B5
IXIS 2006-HE3 B4
IX1S 2006-HE3 B3

SCTON 2007-1

A NG hitge

IXIS 2006-HE2 B4
IXIS 2006-HE2 B3

Confidential Treatment Requested by JPMorgan

B3

ARCAF 2006-14 SUR Mige

BSC-FCIC-e00634409



IXIS 2006-HE2 B2
IXIS 2006-HE2 BA1

31

Raz1|A-RBE+

PYYL 2006- 1 X ING Migs

42

IXIS 2006-HE1 B4
IXIS 2006-HE1 B3
IXIS 2006-HE1 B2

B3

Aal|AA+|AA+
BadiRBE w|BRE"w
Baz2|{BRE+"-wiRER -w
Baz2|{BRE+ -wiBBR -w
Baz2|{BRE+ -wiBBR -w
Baa1|A-|BBB+
A2|A+|A
A1|AA-|A+
Aa3|AA|AA

direct exposure
VYL 200610 NG Mige
YL 2008-1X INC Mige
ARCAF 2008-1A SUB Mige
SCTON 2007-1A ING Mige
IVYL 2006-1X INC Mtge
RDGW 2006-1A INC Mtge
RDGW 2006-1A INC Mtge
RDGW 2006-1A INC Mt

direct exposure

IXCBO 2006-2A E
IXCBO 2008-2A D
IXCBO 2008-2A C

NR/WRINR/WR|NR/WR
BaaZ"-w|BRBINR/WR

Baz2"-w|BRE :
AZ|AINRAWH

CLEVF O PHig
RDGVW 2008-14 INC Mige

IVYL 2006-1X C
IVYL 2006-1X B

NR/WR|NR/WRINR/WR
Baalw|BRBINAWR
AR Wi AINAANR
AaalAAAINR/WR

MOONPOI G Pid
G5 COS VYL 2006-1A B FXD
SIXAV 0 10/08/46 EQ C

EHIET

INABS A M

INABS 2006-A M10

VYL 200681 K INC Mige
IVYL XINCM

INABS 2005-C M11

Baa1|A|A-

MONPOI 0 Pfd

ICM 2006-S2A B2L
ICM 2006-S2A B1L

A2]AINR/WR
A2|AINR/WR

UBS CDS ICM 2006-S2A A3L FXD
RDGW 2006-1A INC Mige

swap

ICM 2006-3A E
ICM 2006-3A D

[BREINE/MWR

ARCAF 20068-14 SUR Mige

HUDMZ 2006-1A E
HUDMZ 2006-1A D
HUDMZ 2006-1A C
HUDMZ 2006-1A B

INC

NR/WRINR/WR|NR/WR

HEAT 2006-7 B3

Confidential Treatment Requested by JPMorgan

B1

Baa3|BBB|BBB

OCTON 2007-1A INC Mtge

1.32

BSC-FCIC-e00634410



HEAT 2006-6 B4 B1 Baa3|BBB+|BBB+ IXCBO 2006-2X SUB Mtge 1.12
HEAT 2006-6 B3 B1 Baa3|BBB+|BBB+ ARCAF 2006-1A SUB Mtge 1.45
HEAT 2006-6 B2 B1 Baa3|BBB+|BBB+ OCTON 2007-1A INC Mtge 1.32
B1 Baa3|BBB+|BBB+ IXCBO 2006-2X SUB Mtge 1.12
M5 A2|AA|AA- NORTH 2005-7A G Mtge 0.72
M5 A2|AA|AA- NORTH 2005-7NA NOTE Mtge 0.72

H

HEAT 2005-8 B4
HEAT 2005-8 B3

Baa3|BBB+/BBB
Baa3|BBB+/BBB
Ba1|BBB+/BBB
Baa3|BBB+/BBB
Baa3|BBB+/BBB
Baa2|A-|BBB+
Baa1|A-|BBB+
A2|A+|A

A

HUDMZ 2006-1X INC Mtge
GS CDS HEAT 2005-8 B1 FXD
IVYL 2006-1X INC Mige
HUDMZ 2006-1A INC Mtge
MONPOI 0 Pfd

HUDMZ 2006-1X INC Mtge
IXCBO 2006-2X SUB Mtge
PAMP 2006-1X INC Mtge

swap

HEAT 2005-7 BS B2 Baa3|BBB|BBB ARCAF 2006-1A SUB Mtge 1.45
HEAT 2005-7 B4 M2 Aa2|AA|AA NORTH 2005-7A G Mtge 0.07
HEAT 2005-7 B3 M2 Aa2|AAJAA NORTH 2005-7NA NOTE Mtge 0.07

HEAT 2005-7 BS B2 Baa3|BBB|BBB ARCAF 2006-1A SUB Mtge
HEAT 2005-7 B4 M2 Aa2|AA|AA NORTH 2005-7A G Mtge
HEAT B Aa2|AAJAA NORTH NANOTE M

GSCSF 2006-2A G
GSCSF 2006-2A F
GSCSF 2006-2A E

Baz2*w|BEBIREE
Baz2*w|BEBIREE

ARCAF 2006-1A SUB Mige
MONPGE O Pid

GSCSF 2006-1CA C

-w|BRBIEER

SUB Mige

G
GSAMP 2006-NC2 B1
GSAMP 2006-NC2 M9
GSAMP 2006-NC2 M8

éa MR
Ba3iB2BR-[NRAR

q

A ge
HUDMZ 2006-1 X NG Mige
BaliBBR -w|NR/WR™-w OCTON 2007-1A INC Mige

\

GSAMP 2005-AHL2 B4
G

B1

Baa2|BBB+/NR/WR [

VYL 2006-1X INC Mtge

1.29

Confidential Treatment Requested by JPMorgan
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GLCR 2004-2A D
GLCR 2004-2A C

G

Ras2|BEBIRBE

NCOVE 0 Pid

0.8

FMIC 2006-1 M11
FMIC 2006-1 M10
FMIC 2006-1 M9
FMIC 2006-1 M8

BatiBER"w|NR/AWR -w

atiBER-wiNR/WR-w
BaiiBER -w{NR/AWR -w
Raz2|A R

NEFPTN 0 REGE Pid

HUDMZ 2006-1A INC Mige
HUDMZ 2006-1 X NG Mige
DCTON 2007-1A ING Mige

FHLT 2006-B M11
FHLT 2006-B M10
FHLT 2006-B M9
FHLT 2006-B M8
FHLT 2006-B M7
FHLT 2006-B M6

Aa2|AAJAA

RDGW 2006-1A INC Mtge

FHLT 2006-A M10
FHLT 2006-A M9
FHLT 2006-A M8

M6

Baa1|BBB+A-

IXCBO 2006-2X SUB Mtge

FHLT 2006-2 B2

Baa2|BBB+/NR/WR
Baa2|BBB+/NR/WR
A2|A+|NR/WR

HUDMZ 2006-1X INC Mtge
HUDMZ 2006-1A INC Mtge
ATHOS 0 144A Pfd

0.65
0.65
0.06

FHLT 2006-1 B3
FHLT 2006-1 B2
FHLT 2006-1 B1
FHLT 2006-1 M9
FHLT 2006-1 M8
FHLT 2006-1 M7

Rat aaaqm AR
Ra 't BBR-|NRAVE
A1|AA-NR/WR
Aa2|AANR/WR

HUDMZ 300& 1X le" Mige
HUDMZ 2006- 1A NG Mige
RDGW 2006-1A INC Mtge
RDGW 2006-1A INC Mtge

085
L85
0.26
0.42

FHLT 2005-E B2D
FHLT 2005-E B2C
FHLT 2005-E B2B
FHLT 2005-E B2A
FHLT 2005-E B1

Confidential Treatment Requested by JPMorgan

M9
M8
M8
M5
M3
M2
M1
M1
M8

Baa3|BBB+/BBB
Baa2|A-|BBB+
Baa2|A-|BBB+
A2|A+A
Aa3|AA|AA-
Aa2|AAJAA
Aa1|AA+|AA+
Aa1|AA+|AA+

Baa2|A-|BBB+

CCRK 2006-1X PS Mige
IXCBO 2006-2X SUB Mtge
MONPOI 0 Pfd

RDGW 2006-1A INC Mtge
RDGW 2006-1A INC Mtge
RDGW 2006-1A INC Mtge
PAMP 2006-1A INC Mtge
PAMP 2006-1X INC Mtge
DUKEF 2005-9A SUB Mige

1.12
1.12
0.8
0.55
0.28
0.28
1.9
1.9
0.07

BSC-FCIC-e00634412



FFML 2006-FF9 M10

M9

Ba2|BBB|BBB

OCTON 2007-1A INC Mtge

1.32

FFML 2006-FF7 M10
FFML 2006-FF7 M9
FEML 2006-FF7 M8

M7

Baa2|BBB+/BBB+

IVYL 2006-1X INC Mtge

0.37

FFML 20086-FF5 M11
FFML 2006-FF5 M10
FFML 2008-FF5 M9

M8

Baa2|BBB|BBB

OCTON 2007-1A INC Mtge

1.32

F
FFML 2006-FF10 B2
FFML 2006-FF10 M9

-I-E’;aa | |
Baa2|BBB|BBB

ge
OCTON 2007-1A INC Mtge

FBRSI 2005-3 M10
FBRSI 2005-3 M9
FBRSI 2005-3 M8
FBRSI| 2005-3 M7

Baal|BEB+-wil

Baz2|{BREwiNR/WR w

AR

(XCBO 2008-2X SUE Mige
MONPCH O Pid

CWL 2006-5 B
CWL 2006-5 M8

M4

A1|A+[NR/WR

RDGW 2006-1A INC Mtge

0.19

CMLTI 2006-WMC1 M11
CMLTI 2006-WMC1 M10
CMLTI 2006-WMC1 M9

Baa2*-w|BBB+|A-
Baa2*-w|BBB+|A-
A2|AA-|AA-
A2|AA-|AA-

IXCBO 2006-2X SUB Mtge
OCTON 2007-1A INC Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7NA NOTE Mtge

CMLTI 2006-NC2 M11
CMLTI 2006-NC2 M10
CMLTI 2006-NC2 M9

Baa1|BBB|NR/WR
A3|BBB+|NR/WR

Baa1|BBB|NR/WR
BatiRBE-INRAWR

LEH CDS CMLTI 2006-NC2 M8 FXD
INCIEP € Pid

swap

CMLTI 2006-NC1 M11
CMLTI 2006-NC1 M10
CMLTI 2006-NC1 M9

Aa1|AA+NR/WR

RDGW 2006-1A INC Mtge

CMLTI 2006-HE1 M11

Confidential Treatment Requested by JPMorgan

M9
M8

Baa3|BBB-|BBB-
Baa2|BBB|BBB

IXCBO 2006-2X SUB Mtge
IVYL 2006-1X INC Mige

1.12
1.34

BSC-FCIC-e00634413



CMLTI 2005-OPT4 M13
CMLTI 2005-OPT4 M12

M9
M9
M9
M10
M9

Baa3|BBB|BBB
Baa3|BBB|BBB
Baa3|BBB|BBB
Ba1|BBB|BBB

Baa3|BBB|BBB

HUDMZ 2006-1X INC Mtge
IXCBO 2006-2X SUB Mtge
IXCBO 2006-2X SUB Mtge
IVYL 2006-1X INC Mige

HUDMZ 2006-1A INC Mtge

0.65
1.12
1.12
0.21
0.65

-
CMLTI 2005-HE3 M12
CMLTI 2005-HE3 M11

Baa3|BBB|BBB
Baa3|BBB|BBB
Baa3|BBB|BBB
Baa2|BBB+|/BBB+

CITI CDS CMLTI 2005-HE3 M9 FXD
IVYL 2006-1X INC Mtige
MER CDS CMLTI 2005-HE3 M9 FXD
IVYL 2006-1X INC Mige

0.41

0.72

CETUS 2006-2A C
CETUS 2006-2A B
CETUS 2006-2A A2

CETUS 2006-1A D
CETUS 2006-1A C
CETUS 2006-1A B
CETUS 2006-1A A2

FWAD

CARR 2006-NC2 M10

M9
M9
M2
M2

Baa3|BBB-|BBB-
Baa3|BBB-|BBB-
Aa2|AAJAA
Aa2|AAJAA

HUDMZ 2006-1A INC Mtge
CCRK 2006-1X PS Mige
NORTH 2005-7A G Mtge
NORTH 2005-7NA NOTE Mtge

0.65
0.38
1.42
1.42

BSABS 2006-HE3 M10

M9
M8
M8
M8
M5
M1
M1

Baa3|BBB-|NR/WR
Baa2|BBB|NR/WR
Baa2|BBB|NR/WR
Baa2|BBB|NR/WR
A2|AINR/WR
Aa1|AA+NR/WR
Aa1|AA+NR/WR

HUDMZ 2006-1A INC Mtge
HUDMZ 2006-1X INC Mtge
OCTON 2007-1A INC Mtge
HUDMZ 2006-1A INC Mtge
NORTH 2002-4A | Mtge
PAMP 2006-1X INC Mtge
PAMP 2006-1A INC Mige

0.76
0.76
1.32
0.76
0.92
1.75
1.75

BSABS 2004-BO1 M7
BSABS 2004-BO1 M6

BMAT 2006-1A M11

Confidential Treatment Requested by JPMorgan

M8

Baa2|BBB|NR/WR

NORTH 2002-4A | Mige

0.26

BSC-FCIC-e00634414



BMAT 2006-1A M10 M7
M9
M6
M5
M2
M9
M9
M6
M5
M2

Baa1|BBB+/NR/WR
Baa3|BBB-*-w|NR/WR*-w
A3|A-[NR/WR
A2|AINR/WR
Aa2|AANR/WR
Baa3|BBB-*-w|NR/WR*-w
Baa3|BBB-*-w|NR/WR*-w
A3|A-[NR/WR
A2|AINR/WR
Aa2|AANR/WR

NORTH 2002-4A | Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7NA NOTE Mtge
DUKEF 2005-9A SUB Mige
NORTH 2005-7NA NOTE Mtge
NORTH 2005-7NA NOTE Mtge
NORTH 2005-7NA NOTE Mtge

0.29
3.08
3.08
3.08
3.08
3.08
0.23
3.08
3.08
3.08

B
BFCSL 2006-1A E
BFCSL 2006-1A D
BFCSL AC

W w3 Ok

AaalAAANR/WR
AaalAAANR/WR

! ZRANS- [ a2
FAMP 2008-14 ING Migs
NORTH 2005-7A G Mige
NORTH NA NOTE M

118

1.03

ARSI 2006-W5 M10

ARSI 2006-W5 M9 M7
ARSI 2006-W5 M8 M8
ARSI 2006-W5 M7 88

ARSI 2006-W5 M6
ARSI 20086-W5 M5

BaBEBB. -wiBB3-w
Raz2|A-wiBBR+ -w
RaziA-|BBR
BazZiA-|BBB

ARCAF 2008-1A SUB Mige
EACEO 2008-2X SUB Migs
NORTH 2005-7A G Migs

NORTH 20058-7NA NOTE Mige

112
045
045

ARSI 2006-W4 M10
ARSI 2006-W4 M9
ARSI 2006-W4 M8
ARSI 2006-W4 M7
ARSI 2006-W4 M6
A

E3EBRIREE
BIEBRIRES

LEH QDS ARS 2006-W xD
CITH CDS ARG 2008-W4 M3 FXD

swap
swap

A
ARSI 2006-W3 M10
ARSI 2006-W3 M9
ARSI 2006-W3 M8
ARSI 2006-W3 M7
ARSI 2006-W3 M6

Confidential Treatment Requested by JPMorgan

ARSI 2006-W1 M10 M2 Aa2|AA+|AA+

ARSI 2006-W1 M9 M1 Aal|AA+|AA+
M8 Baa2|BBB+|BBB+ HUDMZ 2006-1A INC Mtge 0.76
M8 Baa2|BBB+|BBB+ HUDMZ 2006-1X INC Mtge 0.76
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%]
ke

BatBBRR+-wBRE+ -w
21 BBR+"-w|BEE+ -w
A2|A+|A+

A

HUDMZ 2006- 1A NG Mige
HUDMZ 2006- 1X NG Mige
NORTH 2002-4A | Mige

ARSI 2006-M2 M11 Mg
ARSI 2006-M2 M10
ARSI 2006-M2 M9
ARSI 2006-M2 M8
ARSI 2006-M2 M7
ARSI 2006-M2 M6

BatlRES-EBR

OCTON 20C7-14 INC Mige

ARSI 2005-W3 M12 Baa2|AJA-
ARSI 2005-W3 M10 Baa2|A|A- IXCBO 2006-2X SUB Mige 112
Baal]AJA MONPOI 0 Pfd

ARSI 2005-W2 M13 M6 A3|A+|A+

ARSI 2005-W2 M12 M5 A2|AA-|AA-

ARSI 2005-W2 M11 M1 Aal|AA+|AA+

ARSI 2005-W2 M10 M9 Baa3|BBB+/BBB+ HUDMZ 2006-1X INC Mtge 0.76
M9 Baa3|BBB+/BBB+ MONPOI 0 Pfd 1.07
M9 Baa3|BBB+/BBB+ GS CDS ARSI 2005-W2 M9 FXD swap
M9 Baa3|BBB+/BBB+ HUDMZ 2006-1A INC Mtge 0.76
M8 Baa2|A-|A- HUDMZ 2006-1X INC Mtge 0.76
M8 Baa2|A-|A- HUDMZ 2006-1A INC Mtge 0.76
M7 Baal|A|A CCRK 2006-1X PS Mige
M5 A2|AA-|AA- PAMP 2006-1A INC Mtge
M5 A2|AA-|AA- PAMP 2006-1X INC Mige

ARCAF 2006-1A 8 SuUB
ARCAF 2006-1A 7
ARCAF 2006-1A 6
ARCAF 2006-1A 5
ARCAF 2006-1A 4

NR/WRINR/WR|NR/WR

ACE 2006-HE3 M11
ACE 2006-HE3 M10
ACE 2006-HE3 M9
ACE 2006-HE3 M8
A

BB w| MRV W

CAF 2008-1A S Mine

Confidential Treatment Requested by JPMorgan
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ACE 2006-HE2 M11 M10

Ba1|BBB-|BB+

Baa3|BBB*-w|BBB-*-w
Baa3|BBB*-w|BBB-*-w
Baa3|BBB*-w|BBB-*-w

Aa1|AA+|AA+
Baa2|BBB+/BBB
Baa2|BBB+|/BBB

MONPOI 0 Pfd

OCTON 2007-1A INC Mtge
ARCAF 2006-1A SUB Mtge
MONPOI 0 Pfd

RDGW 2006-1A INC Mtge
NORTH 2005-7A G Mtge
NORTH 2005-7NA NOTE Mtge

0.27
1.32
1.45
0.27
1.1
0.51
0.51

n
ACE 2006-HE1 M9

A2|AA-|AA-
A1|AAIAA
Aa3|AA/AA
Aa2|AA+|AA+
Aa2|AA+|AA+

9
RDGW 2006-1A INC Mtge
RDGW 2006-1A INC Mtge
RDGW 2006-1A INC Mtge
PAMP 2006-1X INC Mtge
PAMP 2006-1A INC Mtige

0.28
0.22
1.33

ACE 2006-ASP3 M11 MG
ACE 2006-ASP3 M10 M&
ACE 2006-ASP3 M9 M0

ACE 2006-ASP3 M8

BatiBEE -wiNR/WR -w

Baz2|{BEBINR/WEH

BaliBBR-wiNR/AWR ~w

(XCBO 2008-2X SUE Mige
OCTON 2007-1A INC Mige
IXCEO 2008-2X SUB Migs

0.45
1.32
045

ACE 2005-HE6 B2 M8
ACE 2005-HES6 B1
ACE 2005-HE6 M11

Baa2|A-|BBB+

MONPOI 0 Pfd

1.07

ACABS 2006-AQA B3 B2
ACABS 2006-AQA B2 A3

Baz2"-w|BREH
A2|AINR/WR
A2|AINR/WR
A2|AINR/WR
A2|AINR/WR
A2|AINR/WR
Aa2|AAINR/WR

SWH

CLEVF O PHig

UBS CDS ACABS 2006-AQA A3 FXD
RDGW 2006-1A INC Mtge

PAMP 2006-1X INC Mtge

PAMP 2006-1A INC Mtge

UBS CDS ACABS 2006-AQA A3 FXD
ATHOS 0 144A Pfd

swap

swap

2.81

0.78
1.18
1.18

ACE 2006-HE4 M11
ACE 2006-HE4 M10
ACE 2006-HE4 M9
ACE 2006-HE4 M8

ARCAF 20068-14 SUR Mige

ACE 2006-HE2 M11

Ba3|BBB-|BBB-
Aa2|AAJAA
A

ARCAF 2006-1A SUB Mtge
PAMP 2006-1X INC Mtge

1.45

0.94

Confidential Treatment Requested by JPMorgan
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ACE 2006-HE1 M10
ACE 2006-HE1 M9

ks
M8

Rasd|BEBHERR-
Baa2]A-|BBB

ARCAF 2006-1A SUB Mige
OCTON 2007-1A INC Mige

145
1.32

ABSHE 2005-HES M1 1
ABSHE 2005-HE8 M10

M7

Baa1|BBB+/NR/WR

IXCBO 2006-2X SUB Mtge

ABFC 2005-WMC1 B2
ABFC 2005-WMC1 B1

M8

Baa2|A|A-

IVYL 2006-1X INC Mtge

1.48

Confidential Treatment Requested by JPMorgan
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deal_name

und_security

und_msf

T

und_factor

““X\?\\\\\\\\\\\\\t}@“\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\

pct_exposure

security_name

R RN

face_traded

R Y

S BB+ 2/2007]

BS BBB B 7/12/2007]
AABS BBB+ BBB- 7/12/2007]
AABS A BBB 7/12/2007]
AABST 2005-5 B1 A+ BBB+ 7/12/2007]
AABST 2005-5 M6 7/12/2007]

Baa2) A -WiBBB+"w

15; 000 000.00]

mst_ratings

factor

Tall Ships

B2 115 START 2006:AA D:Mtge ASIA-NRIWR

B3 Baa3|BBB+BBB 03| TABS 2006-5A-A3 Mige 6,326,000:00[A2]AINR/WR igh-Grade-Fund

B2 Baa2|A*-w|BBB+*-w .24|HALYD 2006-1A B Mige 16,250,000.00|Aa2|AA|INR/WR HGSC 2007-1

1A4 AaalAAAJAAA 1 1.54|MAGNF 2006-7A B Mige 17,200,000.00| Aa2|AA|INRWR 0.97|HGSC 2007-1

B2 Baa2|A*-w|BBB+*-w 1 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il

B2 Baa2|A*-w|BBB+*-w 1 1.59|HLCDO 2006-1A A2 Mige 40,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

B2 Baa2|A*-w|BBB+*-w 1 1.59|HLCDO 2006-1A A2 Mige -20,000,000.00|AaalAAA|NR/WR 1|Enhanced Leverage Fund
B2 Baa2|A*-w|BBB+*-w 1 1.1 ngTART 2006-AA A2 Mige 19,825,000.00| Aaa]AAAINR/WR 1{HGSC 2007-1

B2 Baa2|A*-w|BBB+*-w 1 1 .ZqHALYD 2006-1A A Mige 55,250,000.00|AaalAAAINR/WR 1{HGSC 2007-1

B1 Baal|A+|A- 1 0.75|DUKEF 2004-6A A1J Mige 5,000,000.00{ Aaa]AAAINR/WR 0.95[HGSC 2004-1A

B Baal|A+|A- 0.43|ORCHD 2006-3A A1 Mige 124,419,000.00| Aaa| AAA|INR/WR 1|High Grade Fund

B Baal|A+|A- 0.75|DUKEF 2004-6A A1J Mige 24,000,000.00{Aaa|AAA|INR/WR 0.95|Klio |

B Baal|A+|A- 0.43|ORCHD 2006-3A A1 Mige 50,000,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-1

B Baal|A+|A- 0.43|ORCHD 2006-3A Al Mige 78,081,000.00|AaalAAA /WR 1|Enhanced Leverage Fund
1A4 AaalAAAJAAA 1 1.54|MAGNF 2006-6A B Mige 7,500,000.00{ Aaa|AAAINR/WR 1|HGSC 2007-1

T A L

1?&\\\\\\\\\\\\\\\\\\\\\\\\\\\\ EQQ‘?“&

NN
N

T Y

R

Y

portfolio_name

15

15 000 000:00]

M8 Baa2AlA- 1 START 2006-AA D Mige: A3JA- \NR/WR 1 Tall Shlps

Mg Baa3lA- BBBx 1 38|CRNMIZ 2006-2A C Mige 4,500,000.00] AZIAINR/WR 1][Tall Ships

M11 NR/WR|BBB|NR/WR 1 .03|GLCR 2006-4A A1 Mige 25,000,000.00{Aaa|AAAINR/WR 0.98|HGSC 2007-1
M10 NR/WR|BBB+/NR/WR 1 1.07|ORCHD 2006-3A Al Mige 50,000,000.00{Aaa|AAAINR/WR 1|HGSC 2007-1
M10 NR/WR|BBB+/NR/WR 1 1.07|ORCHD 2006-3A Al Mige 78,081,000.00{Aaa|AAAINR/WR 1|Enhanced Leverage Fund
M10 NR/WR|BBB+/NR/WR 1 0.9]GLCR 2005-3A A2 Mige 7,000,000.00]AaalAAA|AAA 0.93|HGSC 2007-1
M10 NR/WR|BBB+/NR/WR 1 1.07|ORCHD 2006-3A Al Mige 124,419,000.00]AaalAAAINR/WR 1[High Grade Fund
M9 Baa3|A-|BBB+ 1 1.03|MIDOR 2006-1A A1F Mige 50,000,000.00{Aaa|AAA|AAA 1|HGSC 2007-1
M8 Baa2|AlA- 1.15]START 2006-AA A2 Mige 19,825,000.00|Aaa|AAAINRWR HGSC 2007-1
ES Baa2|AlA- 1.15]START 2006-AA A2 Mige 45,675,000.00{Aaa| AAAINR/WR lio 1l

M8 Baa2|AlA- 0.85|AVNTI 2006-1A Al Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M8 Baa2|AlA- 1.48[IVYL 2006-1A A1 Mige 114,560,000.00| Aaa| AAA|NR/WR High Grade Fund
M8 Baa2|AlA- 1.48|IVYL 2006-1A Al Mige 25,000,000.00{AaalAAA /WR HGSC 2007-1
M8 Baa2|A|A- 1 0.85|AVNTI 2006-1A Al Mige 132,213,000.00|AaalAAAINR/WR 1|High Grade Fund
M7 Baal|A+|A 1 1.14|BWIC 2006-1A A2 Mige 7,348,000.00| Aaa|AAAINR/WR 0.76|HGSC 2007-1
A2D AaalAAAIAAA 1 1.39|FTDQ 2006-1A A2 Mige 34,000,000.00{ Aaa|AAAINR/WR 1|HGSC 2007-1

Confidential Treatment Requested by JPMorgan
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&i&&:@:\\@:@a\\\\\\\\\\\\\wtex\\\\\\\\\\\\\\\\\\\\\\bcsm&\\\\\\mmc:m\\\\\\\\\w tlltttk\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ A L N

[ABSHE 2005-HE8 M10 [S&P [BB+ I*

BB | | 7/12/2007]

28X X

3 W SRR ¥ 0HRaY LR
M8 Baa2BBBINRWR 1 15]START 2006-AA D:Mtge 15,000,000.00]A3JA-INRIWR 1fTall Ships
M5 A2|AINR/WR 1 .18|PS 3A B Mige 25,000,000.00|Aa2|AA|AA 1{Klio Il
M8 Baa2|BBB|NR/WR 1 0.43|ORCHD 2006-3A Al Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M8 Baa2|BBB|NR/WR 1 0.43|ORCHD 2006-3A Al Mige 124,419,000.00{Aaa]AAAINR/WR 1[High Grade Fund
M8 Baa2|BBB|NR/WR 0.43|ORCHD 2006-3A Al Mige 78,081,000.00|Aaa| AAA|INR/WR Enhanced Leverage Fund
ES Baa2 BBB|[NR/WR 1.15]START 2006-AA A2 Mige 19,825,000.00|Aaa|AAAINRWR HGSC 2007-1
M8 Baa2 BBB|[NR/WR 1.15]START 2006-AA A2 Mige 45,675,000.00{Aaa| AAAINR/WR lio Il
M7 Baal|BBB+/NR/WR 0.64| ORCHD 2006-3A A1 Mige 124,419,000.00| Aaa| AAA|INR/WR High Grade Fund
M7 Baal|BBB+|NR/WR 0.64|ORCHD 2006-3A Al Mige 78,081,000.00|AaalAAA /WR Enhanced Leverage Fund
M7 Baal|BBB+/NR/WR 1 1.12|IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M7 Baal|BBB+/NR/WR 1 1.12|IXCBO 2006-2A A2 Mige 9,500,000.00{ Aaa|AAAINR/WR 1|HGSC 2007-1
M7 Baal|BBB+/NR/WR 1 0.64|ORCHD 2006-3A Al Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M5 A2|AINR/WR 1 1.18|PS 3A A2 Mige 10,655,000.00| Aaa]AAA|AAA 1|Enhanced Leverage Fund
M5 A2|AINR/WR 1 1.18|PS 3A A2 Mige 18,345,000.00| Aaa|AAA[AAA 1[High Grade Fund
M1 Aal]AA+|NR/WR 1 1.56]|NORTH 2004-6X A Mige 25,500,000.00|AaalAAAINR/WR 1{High Grade Fund

R Y

ACE 2006-HE1 M10 S&P BBB
[ACE 2006-HE1 Mg [S&P [BBB+ |*

B
[BBB ] | 712/2007|

HANE X QOO0 BEA R RE BINEUR
+| [03| TABS 2006-54 A3 Mige 6.326,000.00[ AZIAINR/WR
BBB+|BBB- 1.46]INDES 5A B Mige 15,000,000.00|Aa2|AA|AA
M8 Baa2|A-|BBB 0.9]CAMBR 7A B Mige 3,000,000.00]Aa2|AA|NR/WR Enhanced Leverage Fund
M8 Baa2|A-|BBB 1 0.9]CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NR/WR 1|High Grade Fund
M9 Baa3|BBB+|BBB- 1 1.05|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M9 Baa3|BBB+|BBB- 1 0.47|INDE4 4A A2 Mige 5,000,000.00{Aaa|AAA|AAA 0.75|HGSC 2004-1A
M9 Baa3|BBB+|BBB- 1 1.02|LEXN 2007-3A A2 Mige 100,000,000.00{Aaa|AAA|AAA 1[HGSCS 2007-1
M9 Baa3|BBB+|BBB- 1 1.02|LEXN 2007-3A A2 Mige 25,550,000.00{Aaa|AAAIAAA 1[Circ
M9 Baa3|BBB+|BBB- 1 1.21]OCTAN 2006-2A A3A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M9 Baa3|BBB+|BBB- 1 1.46|INDES5 5A A2A Mige 5,000,000.00{Aaa|AAA|AAA 1{HGSC 2004-1A
M9 Baa3|BBB+|BBB- 1 1.57|COMMO 2006-5A A1B Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M1 Aal]AA+[AA+ 1 1.21[ESPF 2006-1A A2 Mige 80,000,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-1

T

ACE 2006-HE2 M11 S&P B

B 7/12/2007|
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3 & YLEBS 2006 : D00 0000 Bias ERINERUV BRRIR
Ba3|BBB-|BBB: .9|CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NR/WR Enhanced g
Ba3|BBB-|BBB- 0.9]CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NR/WR High Grade Fund
Baa3|BBB|BBB 1.19]ORCHD 2006-3A Al Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M8 Baa3|BBB|BBB 0.97|GSCSF 2006-4A Al Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1
M8 Baa3|BBB|BBB 1 1.19|ORCHD 2006-3A Al Mige 124,419,000.00{ Aaa]AAAINR/WR 1|High Grade Fund
M8 Baa3|BBB|BBB 1 1.19|ORCHD 2006-3A Al Mige 78,081,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund

T Y R S Y R T T Y

S&P B 7/12/2007]
ACE 2006-HE4 M10 S&P BBB- - BB 7/12/2007]
ACE 2006-HE4 M9 S&P BBB - BB 7/12/2007]
ACE 2006-HE4 M8 S&P BBB+ BB+ 7/12/2007]

a: | - ge ,268,000. | |

AaalAAAJAAA 0.56 ACABS 2007-1A B1 Mige 18,000,000.00{ Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
AaalAAA[AAA 0.56] 1.53|ACABS 2007-1A B1 Mige 7,000,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
AaalAAAJAAA 0.56 1.53|ACABS 2007-1A B2 Mige 2,500,000.00|Baa2|BBB|NR/WR 1|Structured Risk Partners Fund
AaalAAA[AAA 0.56] 1.53|ACABS 2007-1A B2 Mige 4,500,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
AaalAAAJAAA 0.56 1.53|ACABS 2007-1A B2 Mige 18,000,000.00{ Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
Ba3|BBB-*-w|BBB-*-w 0.51]INDES5 5A B Mige 15,000,000.00|Aa2|AA|AA lio |
Ba3|BBB-*-w|BBB-*-w 0.51]INDE5 5A A2A Mige 5,000,000.00|AaaAAAIAAA HGSC 2004-1A
Baa3|BBB*-w|BBB*-w 0.14|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1
Baal|BBB+*-w|BBB+*-w 0.36|LBRTS 2006-1A A2 Mige 12,500,000.00| Aaa|AAA[AAA HGSC 2007-1
A3JA-|A- 1 1]ABAC0615,FXD 54,000,000.00]AaalAAAINRWR 1|Enhanced Leverage Fund
A2JAJA 1 0.76|PAMP 2007-2A A1 Mige 75,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
Aa2|AAJAA 1 0.83|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
Aa2|AAJAA 1 0.83|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1|High Grade Fund
Aa2|AAJAA 1 0.83|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

T T

ACABS 2003-1A D Moody's Baa2 Baa2 - 7/11/2007|

T T T 3 9 3 3 3 9

&&\;\:; AR %&A\ %&-‘\ § '\}&;\ &u«{&\w{‘\ &k&m&\&‘\;\\&\ S%‘\«;\ E\‘\\}m\ i\‘\\\&«:&;‘c‘\

D Baa2*-w|BBB|BBB 1 .39|BGRS 2004-2A B Mige 5,000,000.00]Aa2|AA|AA 1|HGSC 2004-1A

C AllA+|A+ 1 0.35|WHTL 2004-1A A2 Mige 5,000,000.00]Aa2|AA|AA 1|HGSC 2004-1A

D Baa2*-w|BBB|BBB 1 0.56| COMMO 2003-2A A2A Mige 3,800,000.00{Aaa|AAA|AAA 0.74|Klio Il

D Baa2*-w|BBB|BBB 1 0.56| COMMO 2003-2A A2A Mige 20,000,000.00{Aaa|AAA|AAA 0.74|Klio |

D Baa2*-w|BBB|BBB 1 0.56| COMMO 2003-2A A2A Mige 5,000,000.00{Aaa|AAA|AAA 0.74|HGSC 2004-1A

C Al|A+|A+ 1 0.22|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

C Al|A+|A+ 1 0.22|DIHAR 2006-1A A2 Mige 10,400,000.00]Aaa]AAAINR/WR 1[High Grade Fund

B Aal]AA+[AA+ 1 0.32|LIBTY 2005-1A B Mige 46,920,775.00| Aaa| AAAINR/WR ol

B Aal]AA+[AA+ 1 0.32|LIBTY 2005-1A B Mige 13,079,225.00| Aaa|AAAINRWR [¢]

AT AaalAAAIAAA 0.97] 1.54]LIBTY 2005-1A B Mige 13,079,225.00| Aaa|AAAINRWR [¢]

AT AaalAAAIAAA 0.97] 1.54]LIBTY 2005-1A B Mige 46,920,775.00| Aaa| AAAINR/WR ol

k‘?\\t“}t‘t‘*‘&\\\\\\\\\\\\\\\\\\\\‘@\“\\\\\\\\\\m‘%‘“&\&\\\\\\\\\\ “\Qt\t‘\‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\N RUTNREINE. tt‘t

2006-2. oody's aa2 aa2 - 7/11/2007|
[ACABS 2006-2A A3L [Moody's A2 | A2 I | 7/11/2007]
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933

L Aa2 NR/WR 3 1]Enh:
A2_ Aa2|AAINR/WR 1| #.#4 CITI CDS ACABS 2006-2A A2L FXD -1 600 000 00]~|~|~ 1]Structured Risk Partners Fund
A2L Aa2|AAINR/WR 1| #.#4 CITI CDS ACABS 2006-2A A2L FXD -2,800,000.00] ~|~|~ 1]High Grade Fund
BiL Baa2*-w|BBB|NR/WR 0.99 0.52|DUNHL 2004-1A B Mige 5,000,000.00]Aa2|AA|AA 1] Kirkwood
BiL Baa2*-w|BBB|NR/WR 0.99 0.52|DUNHL 2004-1A B Mige 8,500,000.00]Aa2|AA|AA 1]Klio Il
A3L A2*-wlAINR/WR 1 0.29|DIHAR 2006-1A A2 Mige 10,400,000.00| AaaAAAINR/WR 1]High Grade Fund
A3L A2*-wAINR/WR 1 0.29|DIHAR 2006-1A A2 Mige 25,000,000.00|Aaa]AAAINR/WR 1]HGSC 2007-1

SRR

RVRRE

M

1 A

R TR

[ACABS 2006-AQA B2

Y
Moodys

[Baa2

\\\\\\\\\\\\\\\\\\\\\\\\\\\

B3

Baa3/BBE NRWR

006-5A A3 Mige

6 326 000.00]

AJ_ NR/WR. [High Grade Fund igh Grade
B2 Baa2*-w|BBBINR/WR 1.16|TABS: 2007-7A A3 Mige 18,208,000.00|A2/AINR/WR High Grrade Fund
B2 Baa2’-w[BBB\NR/WR 0:69|TABS:2006-5A A3 Mige: 6,326,000.00] "”;" NR/WR High:Grade Fund
B2 Baa2"-w|BBBINR/WR 1 1:16] TABS 2007-7A A3 Mige 29,292,000.00|A2|AINR/WR. Enhanced Leverage Fund
B1 Baal|BBB+NRMWR 1 104} CRNMZ2006-2A C Mige 4,500,000:00{ A2|AINR/WR Tall Ships:
B2 Baa2*-w|BBB|NR/WR 1 2.81|CLSVF 2006-2A D Mige 15,000,000.00|Baa2|AA-INR/WR 0.91|Tall Ships
B2 Baa2*-w|BBB|NR/WR 1 2.81|CLSVF 2006-2A D Mige 7,000,000.00|Baa2|AA-INR/WR 0.91|Enhanced Leverage Fund
Al1S AaalAAAINR/WR 1 8.93|AMPCD 2006-1A NOTE Mige 126,520,000.00] Aa3|NR/WR|NR/WR 1[High Grade Fund
B3 Baa3|BBB-|[NR/WR 1 0.14|GSCSF 2006-4A Al Mige 32,500,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
B2 Baa2*-w|BBB|NR/WR 1 0.42|GSCSF 2006-4A Al Mige 32,500,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
B2 Baa2*-w|BBB|NR/WR 3.11)]TASMN 2006-1A A1S Mige 50,000,000.00|Aaa|AAA|AAA HGSC 2007-
B1 Baal|BBB+|NR/WR 0.24|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-
A3 A2]A|NR/WR 3.11|]TASMN 2006-1A A1S Mige 50,000,000.00|Aaa|AAA|AAA HGSC 2007-
A3 A2]A|NR/WR 1|ABACO0615,FXD 54,000,000.00{Aaa| AAA|INR/WR Enhanced Leverage Fund
A3 A2|AINR/WR 0.78| RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR High Grade Fund
A3 A2|AINR/WR 1 0.78| RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
A3 A2|AINR/WR 1 0.78| RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
A2 Aa2|AAINR/WR 1 1.53|PAMP 2007-2A A1 Mige 75,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
A2 Aa2|AAINR/WR 1 2.56|RAFF 2006-2A A2 Mige 40,000,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
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7/12/2007|

ACE 2005-HE6 B1

S&P

BB+

CCC

7/12/2007]

ACE 2005-HE6 M11

S&P

BBB-

7/12/2007]

M START. 2006-AA g 5,000,000:00[A3}A-INR/WR 1 Tall Ships

direct exposure direct exposure direct exposure direct exposure ACE 2005-HE6 M2 Mige 2,000,000.00]Aa2|AAJAA 1]Klio Il

M9 Baa3|BBB+/BBB 1 1.21]OCTAN 2006-2A A3A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M9 Baa3|BBB+/BBB 1 1.07|ORCHD 2006-3A Al Mige 124,419,000.00{Aaa]AAAINR/WR 1[High Grade Fund
M9 Baa3|BBB+/BBB 07|ORCHD 2006-3A Al Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
EQ Baa3|BBB+|BBB 07|ORCHD 2006-3A Al Mige 78,081,000.00|Aaa| AAA|INR/WR Enhanced Leverage Fund
M9 Baa3|BBB+/BBB -12|COMMO 2006-5A A1B Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M9 Baa3|BBB+/BBB 0.7|OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M9 Baa3|BBB+/BBB 1.03|MIDOR 2006-1A A1F Mige 50,000,000.00{Aaa|AAA|AAA HGSC 2007-1
M8 Baa2|A-|BBB+ 1 1.15|START 2006-AA A2 Mige 19,825,000.00| Aaa|AAAINR/WR 1|HGSC 2007-1
M8 Baa2|A-|BBB+ 1 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il

M8 Baa2|A-|BBB+ 1 0.98| OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M8 Baa2|A-|BBB+ 1 3.0§|CAPMK 2006-6A Al Mige 9,185,000.00{ Aaa|AAA|AAA 1{HGSC 2007-1
M7 Baal|A|A- 1 1.03|MREEF 2005-1A A1L Mige 88,625,000.00|AaalAAAINR/WR 1{Klio 11l

M7 Baal|A|A- 1 1.03|[MREEF 2005-1A X Mige 10,000,000.00]Aaa]AAAINR/WR 0.73|HGSC 2007-1

CRRITRERRE .

ACE 2006-ASP3 M11

L

S&P

LN

RN

7/12/2007|

ACE 2006-ASP3 M10 S&P 7/12/2007]
ACE 2006-ASP3 M9 S&P BB 7/12/2007]
ACE 2006-ASP3 M8 S&P 7/12/2007]

\\\\\\\\\\\\k

Baaz BEENRWR

0:69] TABS 2006-5A A3 Mlge

326 000.00]

High Grade Fund

3 A2 AINRAVR

M1 Ba2|BBB*-wNR/WR*-w: 1.1|BFCAJ 2006-1A X:Mige 10,000,000 00 AT{A+NR/WR 0.95|Enhanced Leverage Fund:
M10 Bal|BBB*-w|NR/WR*-w 0.47|LHILL 2006-1A A2 Mige 15,000,000.00|Aa2|AA|NRWR Tall Ships
M9 Baa3|BBB*-w|NR/WR*-w O.14]|LHILL 2006-1A A2 Mige 27,500,000.00|Aa2|AAINRWR HGSC 2007-1
M9 Baa3|BBB*-w|NR/WR*-w O.14]|LHILL 2006-1A A2 Mige 15,000,000.00|Aa2|AA|NRWR Tall Ships
M10 Bal|BBB*-w|NR/WR*-w 0.47|LHILL 2006-1A A2 Mige 27,500,000.00|Aa2|AAINRWR HGSC 2007-1
M9 Baa3|BBB*-w|NR/WR*-w 0.57|AVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-1
M8 Baa2|BBB|NR/WR 1 0.7|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M8 Baa2|BBB|NR/WR 1 1.29|LBRTS 2007-4A A2 Mige 100,000,000.00{ Aaa]AAAINR/WR 1|HGSC 2007-1
M10 Bal|BBB*-w|NR/WR*-w 1 0.45|IXCBO 2006-2A A2 Mige 9,500,000.00{ Aaa|AAAINR/WR 1|HGSC 2007-1
M10 Bal|BBB*-w|NR/WR*-w 1 0.4§| IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M8 Baa2|BBB|NR/WR 1 1.68|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAA|AAA 1{HGSC 2007-1

Confidential Treatment Requested by JPMorgan

BSC-FCIC-e00634423



M9 Baa3|BBB*-w|NR/WR*-w 1 0.44]ABCDS 2006-1A A2 Mige 60,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
M9 Baa3|BBB*-w|NR/WR*-w 1 0.57]AVNTI 2006-1A A1 Mige 132,213,000.00]AaalAAAINR/WR 1]High Grade Fund
M7 Baal|BBB+ NR/WR 1 0.57]AVNTI 2006-1A A1 Mige 50,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
M7 Baal|BBB+ NR/WR 1 0.57]AVNTI 2006-1A Al Mige 132,213,000.00|Aaa| AAA|NR/WR 1]High Grade Fund
m4 A1|A+|NR/WR 1 0.28|SINGA 2006-1A A2 Mige 30,000,000.00{Aaa| AAA|NR/WR 1]HGSC 2007-1

R N R Y

ACE 2006-FM1 M11

S&P

R TTRTRY

El&t-‘&k\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\N

TR

R Y

7/12/2007|

ACE 2006-FM1 M10 S&P BB+ ccC 7/12/2007]
ACE 2006-FM1 M9 S&P BBB- B 7/12/2007]
ACE 2006-FM1 M8 S&P BBB BB 7/12/2007]
ACE 2006-FM1 M7 S&P BBB+ BBB 7/12/2007]

e

3 AR RRRR ;

MTENGINE AL BHOHEERE BRI

M1t Caat{BB*-WiNR/WR W 1 TABS:2006-5A A3 Mige 6:326,000:00[ A2{AINR/WR: 1]High-Grade Fund
Ba3|BBB-*-w|NR/WR*-w 1 LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAA|AAA 1{Circ

M9 Ba3|BBB-*-w|NR/WR*-w 1 1|LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA 1|HGSCS 2007-1

M7 Baal|BBB+*-w|NR/WR*-w 1 0.32|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M7 Baal|BBB+*-w|NR/WR*-w 1 0.86|CLDCT 2006-1A A2 Mige 100,000,000.00|Aaa|AAA|AAA 1|HGSC 2007-1

M5 A2|AINR/WR 1 0.32|RAFF 2006-2A A2 Mige 40,000,000.00{Aaa|AAAIAAA 1|HGSC 2007-1

M4 A1]A+[NR/WR 1 0.9|RAFF 2006-2A A2 Mige 40,000,000.00{Aaa|AAA|AAA 1{HGSC 2007-1

R AT

QEE\I‘R\\\\\\\\\\\\\\\\\\\\\\\\\\\\

szat&:&\\\\\\\\ws:@c:a&‘x\\\\\\\\\\\\w

&I)(tllt&k\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ AT HIR Y

TN

[S&P

[BBB+

|BBB

7/12/2007]

TBatiA A

6,326,000.00]

A2IAINRWR

M9 Ba3|BBB+|BBB+ COMMO 2006-5A Afg—M_tqe 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

M9 Ba3|BBB+|BBB+ 1.03|CLDCT 2006-1A A2 Mige 100,000,000.00{ Aaa|AAA|AAA HGSC 2007-1

M9 Ba3|BBB+|BBB+ 1 0.7|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M7 Baal|A|A 1 0.56|COMMO 2006-5A A1B Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M7 Baal|AlA 1 1.59|IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M7 Baal|A|A 1 1.59|IVYL 2006-1A A1 Mige 114,560,000.00{Aaa]AAAINR/WR 1[High Grade Fund

M6 A3|A+|A+ 1 0.48|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M6 A3|A+|A+ 1 0.48|DIHAR 2006-1A A2 Mige 10,400,000.00]Aaa]AAAINR/WR 1[High Grade Fund

M5 A2|AA-|AA- 1 0.26|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M5 A2|AA-|AA- 1 0.17|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
M5 A2]AA-|AA- 0.17|RDGW 2006-1A A2 Mige 33,918,000.00{Aaa| AAA|NR/WR High Grade Fund

ES A2]AA-|AA- 0.17|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

M5 A2]AA-|AA- 0.26|DIHAR 2006-1A A2 Mige 10,400,000.00|Aaa|AAAINRWR High Grade Fund

M4 A1|AAJAA 0.28|RDGW 2006-1A A2 Mige 33,918,000.00{Aaa| AAA|NR/WR High Grade Fund

M4 A1|AAJAA 0.28| RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAA /WR Enhanced Leverage Fund
M3 Aa3|AAJAA 1 0.22| RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
M4 A1|AAJAA 1 0.28| RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M4 A1|AAJAA 1 0.16|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M4 A1|AAJAA 1 0.16|DIHAR 2006-1A A2 Mige 10,400,000.00]Aaa]AAAINR/WR 1[High Grade Fund

M3 Aa3|AAJAA 1 0.22| RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
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[M3 [Aa3[AA[AA | 1] 0.22[RDGW 2006-1A A2 Mige | 33,918,000.00[Aaa]AAAINR/WR | 1[High Grade Fund |
M1 [Aal]AA+[AA+ | 1] 1.21]|ESPF 2006-1A A2 Mige | 80,000,000.00[Aaa]AAAINR/WR | 1[HGSC 2007-1 |

\'\\G“-ﬁ&\\\\\\\\\\\\\\\‘\}\\—1&\.\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\‘\lt\tt‘-\m\\\\\\\\\\\\“‘“‘““\\\\\\\\\\\\\\\\ Q\}}kft‘lt\‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ R T N

Mio Ba1iBBB: \BB+ 0:3) NSCDO 2007-1A G Mige 14; 400 000.00] NR/WR\A\A 1 Enhanced Leverage Fund
Mﬂ B1iBB+*-w|BB%:w: 2.42|BFCAJ 2006-1A X Mige 10,000,000.00| A1{A+[NRWR 0:95|Enhanced Leverage Fund
M10 Bai|BBB-|BB+ 1 0.3|NSCDO 2007-1A B Mige 28,500,000.00| NR/WRJAA|AA 1|Enhanced Leverage Fund
M10 Bai|BBB-|BB+ 1 0.3|NSCDO 2007-1A A1 Mige 68,700,000.00]AaalAAAJAAA 1|Enhanced Leverage Fund
M9 Baa3|BBB*-w|BBB-*-w 1 1.03|CLDCT 2006-1A A2 Mige 100,000,000.00|Aaa|AAA|AAA 1{HGSC 2007-1
M9 Baa3|BBB*-w|BBB-*-w 1 0.1|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M8 Baa2|BBB+|BBB 1 0.51|NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1{Klio Il
M8 Baa2|BBB+|BBB 1 1.02|LEXN 2007-3A A2 Mige 100,000,000.00{Aaa|AAA|AAA 1[HGSCS 2007-1
M8 Baa2BBB+|BBB 1.02[LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAA|AAA Circ
FS Baa2BBB+|BBB 0.97|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1
M8 Baa2BBB+|BBB 0.35|OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M6 A3JAJA- 1]ABAC0615,FXD 54,000,000.00]AaalAAAINRWR Enhanced Leverage Fund
M3 Aa3|AAJAA- 1 0.13|MRCY 2005-2A A2 Mige 1,470,000.00|Aaa|AAAINR/WR 1|HGSC 2007-1
M1 Aal]AA+[AA 1 1.11|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M1 Aal]AA+[AA 1 1.11|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1|High Grade Fund
M1 Aal|AA+|AA 1 1.11)|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
“h&ﬁ.t‘}?\\\\\\\\\\\\\\\\\\\\\\\\\\\\wtﬁm\\\\\\\\\\\a 3R "Xttﬁb“\\\\\\\\\\\\\\\\\\\\\\\\\\\\\wﬁ?&ﬁﬁﬁk\\\\\\\\m‘k
2006-HE3 &l - - 7/12/2007]

ACE 2006-HE3 M10 S&P BBB * BB 7/12/2007|
ACE 2006-HE3 M9 S&P BBB+ - BBB 7/12/2007|
AC E 2006-HE3 M8 S&P A - BBB+ 7/12/2007|

E 2006-HE3 M7 S&P A- 7/12/2007|

Ba1{BBB+"-w[NRMWR-w. 0.69]TABS 2006-5A A3 Mige 6,326,000.00]A2lAINR/WR High:Grade-Fund

M10 Ba2|BBB*-w|NR/WR*-w 1 0.9|COMMO 2006-5A A1B Mige 25,000,000.00] Aaa\AAA NR/WR 1 HGSC 2007-1
M8 Baa2 AINR/WR 1 0.78] COMMO 2006-5A A1B Mige 25,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
M8 Baa2|AINR/WR 02]LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
M8 Baa2|AINR/WR 02]LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAA|AAA Circ

M8 Baa2|AINR/WR -28|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1
M4 A1]AA|NR/WR 62|SINGA 2006-1A A2 Mige 30,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M1 Aal|AA+NR/WR 0.76|ESPF 2006-1A A2 Mige 80,000,000.00|AaalAAAINR/WR HGSC 2007-1
M3 Aa3|AA+NR/WR 1 0.22|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1]HGSC 2007-1

T A N R \Ittfti‘i.‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\‘ L T

ACE 2006-HE4 M11 S&P BB+

7/12/2007]
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1 0.45[CLD

10

7/12/2007|
7/12/2007|
7/12/2007]
) \ AN
M 3 \\\ \\ R
AR AURAR AR RN AN AR AARAIHAN
100,000,00
100,000,00
25,550,001

SR

0| Aaa|AAAAAA
AaalAAA|AAA 1|HGSCS 2007-1
A22|AAAAAA

\-23\‘;\\ \\\\\\\\\\\\\\\\\\\\\\\\\\\\‘C“Z&C\\\\\\\\\\\\‘t\‘“t\ YE{E&E&E’&E&A\
ACE 2006-NC2 M S&P BB+ *- B+ 007]
ACE 2006-NC2 M! S&P BBB- B BB- 007]
e
&4&;\ LR U &w\ua &:\\‘«\ :t\\\\\\b}?}\}k\\&}}\}}\\ TR D
M10 Ba3|BB+*-w|NRWR*-w 1 0.2|GSCSF 2006-4A ge ,500,000.
M9 Baa2*-w|BBB-*-w|NR/WR"-w 1 o.sgl COMMO 2006-5A A1B Mige 25,000,000.00]AaalAAAINR/WR
M9 Baa2'-w|BBB-*-w|NRIWR-w 1 0.15|CLDCT 2006-1A A2 Mige 100,000,000.00]AaalAAA|AAA
M8 Baal|BBB[NR/WR AaalAAAIAAA
2ANRWR_____ | 1 53|PAMP2007-2AAlMige | 75000,000.00[AaalAAAINR/WR
RWR | [ 048|SINGA2006-1A A2Mige | 30,000,000.00|AaalAAAINRWR

‘4.*\ R 2 n-\\-
&\\\\\\\\\\\\‘\}}}A\‘\ &.\ﬁ:&;c&m“\
1 WH

RO
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1.04]NSCDO 2007- ACMige N
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M10 Ba1|BBB|BBB 1 1.18|PS 3A B Mige 25,000,000.00|Aa2|AA|AA 1{Klio Il

M8 Baa2|A-|A- 1 0.9]CAMBR 7A B Mige 3,000,000.00]Aa2|AA|NR/WR 1|Enhanced Leverage Fund
M8 Baa2|A-|A- 1 0.9]CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NRWR 1[High Grade Fund

A2C AaalAAAIAAA 54|MAGNF 2006-7A B Mige 7,200,000.00{Aa2|AA|NR/WR 0.97|HGSC 2007-1

A2C AaalA A -39|G2FIN 1 B Mige 4,250,000.00{Aa2|AA|NR/WR HGSC 2007-1

M10 Bal -18]|PS 3A A2 Mige 0,655,000.00|Aaa|AAAIAAA Enhanced Leverage Fund
mm Bal -18]|PS 3A A2 Mige 8,345,000.00| AaaAAAIAAA High Grade Fund

M9 Baa3|BBB+ BBB+ 0.53|ORCHD 2006-3A Al Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-1

M9 Baa3|BBB+/BBB+ 1 0.71|SCF 2A A1 Mige 80,000,000.00|Aaa|AAAIAAA 0.83|Klio Ill

M9 Baa3|BBB+/BBB+ 1 7.69|IXION 2006-6 1 Mige 12,000,000.00|Aaa]AAAINR/WR 1{Klio |

M9 Baa3|BBB+/BBB+ 1 7.69|IXION 2006-6 1 Mige 31,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M9 Baa3|BBB+ BBB+ 1 7.69|IXION 2006-6 1 Mige 47,000,000.00|AaalAAAINR/WR 1{Klio Il

M9 Baa3|BBB+|BBB+ 1 1.26]ABSPK 2006-1A A Mige 36,740,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
M9 Baa3|BBB+ BBB+ 1 1.26]ABSPK 2006-1A A Mige 40,760,000.00|AaalAAAINR/WR 1[High Grade Fund

M9 Baa3|BBB+ BBB+ 1 7.69|IXION 2006-6 1 Mige 15,000,000.00]Aaa]AAAINR/WR 1{Klio 11l

M9 Baa3|BBB+ BBB+ 1 0.53|ORCHD 2006-3A Al Mige 124,419,000.00{Aaa]AAAINR/WR 1[High Grade Fund

M9 Baa3|BBB+/BBB+ 0.53|ORCHD 2006-3A Al Mige 78,081,000.00|Aaa| AAA|INR/WR Enhanced Leverage Fund
M8 Baa2|A-|A- 1.15]START 2006-AA A2 Mige 19,825,000.00|Aaa|AAAINRWR HGSC 2007-

M8 Baa2|A-|A- 0.97|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-

M8 Baa2|A-|A- 0.7|ABAC 2006-8A A1 Mige 7,500,000.00|AaaAAAIAAA HGSC 2007-

M8 Baa2|A-|A- 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR lio Il

M7 Baal|A|A 1 0.45|LBRTS 2006-1A A2 Mige 12,500,000.00| Aaa|AAA[AAA 1|HGSC 2007-1

M3 Aa3|AAJAA 1 1.48|TIAF 2006-1A A2 Mige 15,000,000.00|Aaa]AAAINR/WR 1|Tall Ships

M3 Aa3|AAJAA 1 1.48|TIAF 2006-1A A1 Mige 32,500,000.00|AaalAAAINRWR 1|HGSC 2007-1

M3 Aa3|AAJAA 1 1.48|TIAF 2006-1A A2 Mige 31,500,000.00|AaalAAAINRWR 1{HGSC 2007-1

M2 Aa2|AA+[AA 1 0.6|DIHAR 2006-1A A2 Mige 10,400,000.00]Aaa]AAAINR/WR 1[High Grade Fund

M2 Aa2|AA+[AA 1 0.72|ESPF 2006-1A A2 Mige 80,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M2 Aa2|AA+[AA 1 0.6|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

A2C AaalAAA[AAA 1 1.54|MAGNF 2006-6A B Mige 7,500,000.00{ Aaa]AAAINRWR 1{HGSC 2007-1

A2C AaalAAAIAAA 1 3.45|AAA ABS RE-SECURE CDO 2-4% CL A2 ML 13,917,200.00| Aaa|AAAINRWR 1|High Grade Fund

A2C AaalAAAIAAA 1 3.45|AAA ABS RE-SECURE CDO 2-4% CL A2 ML 8,082,800.00| Aaa|AAAINRWR 1|Enhanced Leverage Fund

.

AR

X HADGHOr ABERY
Mg |AlA: 1 : 15,000,000.00]A3[A-[NR/WR 1|Tall Ships
M9 Baa3{BBB+/BBB+ 1 :38]CRNMZ 2006-2A:C Mige 4,500,000:00{ A2|AINR/WR 1{Tall Ships
M9 Baa3|BBB+ BBB+ 1 1.18|PS 3A B Mige 25,000,000.00|Aa2|AA|AA 1{Klio Il
M4 A1|AAJAA 1 1.24|HALYD 2006-1A B Mige 16,250,000.00]Aa2|AA|NRWR 1{HGSC 2007-1
M9 Baa3|BBB+ BBB+ 1 1.18|PS 3A A2 Mige 18,345,000.00| Aaa|AAA[AAA 1[High Grade Fund
M9 Baa3|BBB+|BBB+ 1 1.18|PS 3A A2 Mige 10,655,000.00| Aaa]AAA|AAA 1|Enhanced Leverage Fund
M9 Baa3|BBB+ BBB+ 1 0.35|SCF 2A Al Mige 80,000,000.00{Aaa|AAAIAAA 0.83|Klio 11l
M7 Baal|AlA -07|ORCHD 2006-3A A1 Mige 124,419,000.00| Aaa| AAA|INR/WR High Grade Fund
M7 Baal|AlA -07|ORCHD 2006-3A A1 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M7 Baal|AlA -07|ORCHD 2006-3A A1 Mige 78,081,000.00|Aaa| AAA|INR/WR Enhanced Leverage Fund
M8 Baa2|AlA- .06|SCF 2A A1 Mige 80,000,000.00|Aaa|AAA|AAA 0.83|Klio Il
M8 Baa2|A|A- .12|IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M8 Baa2|A|A- 1 1.12|IXCBO 2006-2A A2 Mige 9,500,000.00{ Aaa|AAAINR/WR 1|HGSC 2007-1
M8 Baa2|A|A- 1 1.15|START 2006-AA A2 Mige 19,825,000.00| Aaa|AAAINR/WR 1|HGSC 2007-1
M8 Baa2|A|A- 1 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il
M7 Baal|A|A 1 0.91|LBRTS 2006-1A A2 Mige 12,500,000.00|Aaa|AAA[AAA 1{HGSC 2007-1
M4 A1|AAJAA 1 1.24|HALYD 2006-1A A Mige 55,250,000.00|AaalAAAINR/WR 1{HGSC 2007-1
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M9 Ba1|BBB+*-w|BBB+*-w 1 0.28|SCF 2A A1 Mige 80,000,000.00{Aaa|AAAIAAA 0.83|Klio 11l

M8 Baa2|BBB+/BBB+ 1 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il

M9 Ba1|BBB+*-w|BBB+*-w 1 0.97|GSCSF 2006-4A Al Mige 32,500,000.00{Aaa|AAA|AAA 1{HGSC 2007-1

M8 Baa2|BBB+ BBB+ 1.15]START 2006-AA A2 Mige 19,825,000.00|Aaa|AAAINRWR 1|HGSC 2007-1

ES Baa2|BBB+ BBB+ 0.57|SCF 2A A1 Mige 80,000,000.00|Aaa|AAA[AAA 0.83|Klio Il

M3 Aa3|AAJAA -1|RDGW 2006-1A A2 Mige 33,918,000.00{Aaa| AAA|NR/WR High Grade Fund

M3 Aa3|AAIAA -1|RDGW 2006-1A A2 Mige 23,582,000.00|Aaa| AAA|NR/WR Enhanced Leverage Fund
M3 Aa3|AAJAA .1|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-1

M2 Aa2|AA+|AA+ 1 0.16|DVSQ 2003-1A A2 Mige 5,000,000.00{Aaa]AAAINR/WR 1|HGSC 2004-1A

L R T R IC E

ARSI 2006-W2 M10 S&P BB+ - B 7/12/2007]

Baa2|BBBBBB 1 1,03 TABS 2006-5A A3 Mige 6,326.000.00[ AP AINR/WR 1]High Grade Fund
Aa2|AAAA 1 0.76[PAMP 2006-1A INC Mige 3,500,000.00[NR/WR|NR/WR|NR/WR 1|Structured Risk Partners Fund
Aa2|AAAA 1 0.76|PAMP 2006-1X INC Mige 3,000,000.00[NR/WR|NR/WR|NR/WR 1|Structured Risk Partners Fund
Baa2|BBB[BBB 1 0.97|GSCSF 2006-4A Al Mige 32,500,000.00| Aaa]AAA[AAA 1|HGSC 2007-1
Aa2|AAAA 1 0.5|MRCY 2005-2A A2 Mige 1,470,000.00| Aaa| AAA|NRWR 1|HGSC 2007-1
Aaf|AA+[AA+ 1 0.76|ESPF 2006-TA A2 hMige 80,000,000.00] Aaa| AAAINR/WR 1]HGSC 2007-1
'&tﬁ\l‘k\\\\\\\\\\\\\\\\\\\\\\\\\\\‘btiiimk\\\\\\\\\ﬁl‘\“i‘;&\\\\\\\\\\\\\w tl?ttt\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ R ﬁ‘&“é\\
& + * 7/12/2007]
ARSI 2006-W3 M10 SaP BBB- : cCC 7/12/2007|
ARSI 2006-W3 M9 SaP BBB- : B 7/12/2007|
ARSI 2006-W3 M8 SaP BBB+ : B 7/12/2007|
ARSI 2006-W3 M7 S&P A- * BB 7/12/2007|
ARSI 2006-W3 M6 S&P A * BBB 7/12/2007|
\ t\ SRR AR \ \ \ \
R E\\\\\ & X QWY “\"\cx ‘\\
R INDECFAE MY U000
M10 B3|BBB-|BB+ 2.32|INMAN 2004-1A IIFL Mige 2,000,000.00[Aa2]AA|AA lio 11
M10 B3|BBB-|BB+ 2.32[INMAN 2004-TA [IFL Mige 4,000,000.00[Aa2|AA|AA lio 111
Mg Bai|BBB+BBB 1.48|DUKEF 2003-5A 3 Mige 5,000,000.00[Aa2|AA|NR/WR HGSC 2004-1A
M7 Baal|A-BBB+ 1.48|DUKEF 2003-5A 3 Mige 5,000,000.00[Aa2|AA|NRWR HGSC 2004-1A
M9 Ba2|BBB-|BBB- 0.81|SCF 2A A1 Mige 80,000,000.00| Aaa|AAAIAAA 0.83[Klio 11
Mg Ba2|BBB-|BBB- 1 0.97|GSCSF 2006-4A Al Mige 32,500,000.00| Aaa|AAAAAA 1|HGSC 2007-1
M10 B3|BBB-|BB+ 1 2.32|INMAN 2004-TA | Mige 15,000,000.00]AaalAAA|AAA 0.72|Klio 11
M8 Ba1|BBB+BBB 1 1.13|DUKEF 2004-6A ATJ Mige 5,000,000.00[AaalAAA|INRWR 0.95|HGSC 2004-1A
Mg Bal|BBE+BEB 1 1.13|DUKEF 2004-6A ATJ Mige 24,000,000.00] Aaa| AAAINR/WR 0.95[Klio 1

‘ \\“‘: 3 Q“@‘&\\\\\\\\\\\\ R TRERARY -:{\:-t\\.\\*zzae:m\\\\\\\\\\\\wasa

06- 0 - - 712/2007]
ARSI 2006-W4 M9 S&p BBB - 71272007
ARSI 2006-W4 M8 S&P BBB+ - 712/2007]
ARSI 2006-W4 M7 S&P A- - 712/2007]
ARSI 2006-W4 M6 S&P A - 712/2007]
ARSI 2006-W4 M5 S&P Av 712/2007]
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B3|BBB|BBE 0.49[TABS 2005-4A E Mige 4,000,000.00[Baa2|BBBNR/WR Parapet
Baa2|A-|BBB+ 0.89|INDE7 7A E Mige 5,000,000.00| Baa2|BBB|BBB Tall Ships
B3|BBB|BBB 1.03[TABS 2006-5A A3 Mige 5,326,000.00| A2[AINF/WR High Grade Fund
T G R T
CcC 7/12/2007]
ARSI 2006-W5 M9 5&P BB 7/12/2007]
ARSI 2006-W5 M8 S&p B 7/12/2007]
ARSI 2006-W5 M7 S&p B 7/12/2007]
ARSI 2006-W5 M6 S&p BB 7/12/2007]
ARSI 2006-W5 M5 S&p 7/12/2007]

Ba2|A-|BBB: 1.03]TABS 2006-5A A3 Mige 6 326 000:00] AZ}A[NR/WF{ ngh Grade Fund
M8 Ba2|A-BBB 1 0.45|NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1{Klio Il
§7 Baa2|A*-w|BBB+*-w 1.13JAVNTI 2006-1A Al Mige 132,213,000.00|Aaa| AAA|NR/WR High Grade Fund
M7 Baa2|A*-w|BBB+*-w 1.12[IXCBO 2006-2A A2 Mige 9,500,000.00|Aaa|AAAINRWR HGSC 2007-1
M7 Baa2|A*-w|BBB+*-w 0.63|CLDCT 2006-1A A2 Mige 100,000,000.00|AaalAAAIAAA HGSC 2007-1
M7 Baa2|A*-w|BBB+*-w 1.12|IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-1
M7 Baa2|A*-w|BBB+*-w 1 1.13]AVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M3 Aa3|AAJAA 1 0.25|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M4 A1]|AAJAA- 1 0.12|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M2 Aa2|AA+|AA+ 1 0.37|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
“a N ‘xé:k\\\\\\\\\\\\\\\\\\\\\\\\\\wac::“:\\\\\\\\\\\\ R XREX\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\WS RN "‘“‘k
2006- oody's a2 a2 - 7/11/2007|
AURIG 2006-1A H Moody's Baa3 Baa3 - 7/11/2007]
AU RIG 20086- A G Mood y's Baa3 Baa3 - 7/11/2007]
RIG 2006- Moody" Baa2 Baa2 7/11/2007]
\.
\ \ \\ a\‘i;\\
G SR B$E
! g 292 000! 00 AZIA}NR/WR Enhanced Leveraﬂe
Baad*-w|BBB- 0.99] 1.15{TABS 2007:7A A3 Mige 18,208,000.00[A2(AINR/WR High Grade Fund
Baaz2'-w|BBB] 0.99 0.54|LEXN 2007-3A A2 Mige 25,550,000.00] AaalAAA[AAA Circ
F Baa2*-w|BBB| 0.99] 0.54[LEXN 2007-3A A2 Mtge 100,000,000.00| Aaa|AAA|AAA HGSCS 2007-1

A R T T Y

BFCSL 2006-1A F Moody's Bai Bal - 7/11/2007]
BFCSL 2006-1A E Moody's Baa2 Baa2 - 7/11/2007]
BFCSL 2006-1A D Moody's A2 A2 ’- 7/11/2007]
BFCSL 2006-1A C Moody's Aa2 Aa2 - 7/11/2007]
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D A2*-w|AINR/WR 1 2.03|TWOLF 2007-1A A1D Mige 80,000,000.00|AaalAAAINR/WR 1|HGSCS 2007-1
B2 AaalAAAINR/WR 1 1.03|NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1]Klio Il

B2 AaalAAAINR/WR 1 0.28]|NORTH 2004-6X A Mige 25,500,000.00|Aaa]AAAINR/WR 1]High Grade Fund
B1 AaalAAAINR/WR 1 0.61|DIHAR 2006-1A A2 Mige 25,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1

B1 AaalAAAINR/WR 1 0.61]DIHAR 2006-1A A2 Mige 10,400,000.00] Aaa|AAAINR/WR 1]High Grade Fund

L R T G A

BMAT 2006-1A M11 S&P BB - B 7/12/2007]

BMAT 2006-1A M10 [S&P [BB+

[BB ] | 712/2007|

g ,500,000.
Al]A+|NR/WR 1 DUKEF 2005-HG1A D Mige 2,500,000.00|Baa2|BBB|NR/WR 1|Stone Tower 2
Baa3|BBB-*-w|NR/WR*-w 1 0.69| TABS 2006-5A A3 Mige 6,326,000.00{A2]A|NR/WR 1|High Grade Fund
Baa3|BBB-*-w|NR/WR*-w 1 0.23| DUKEF 2005-9A A3V Mige 22,500,000.00[A2|A|A 1{Tall Ships
A2|AINR/WR 1 0.27|DUKEF 2005-HG1A C1 Mige 8,000,000.00{A2]A|NR/WR 1{HGSC 2005-1A
A1]A+[NR/WR 1 0.21|DUKEF 2005-HG1A C1 Mige 8,000,000.00{A2]A|NR/WR 1{HGSC 2005-1A
Baa2|BBB|NR/WR 1 0.6]CCOVE 2004-1A B Mige 5,000,000.00]Aa2|AA|AA 1{HGSC 2004-1A

M7 Baal|BBB+/NR/WR 0.6|CCOVE 2004-1A B Mige 5,000,000.00] Aa2|AA|AA 1|HGSC 2004-1A

EQ Baa3|BBB-*-w|NR/WR*-w 3.08|NORTH 2005-7A B1 Mige 35,000,000.00{Aaa| AAA|NR/WR 1{Klio 1l

M8 Baa2 BBB|[NR/WR 0.57|DUKEF 2004-6A A1J Mige 24,000,000.00{Aaa|AAA|INR/WR 0.95|Klio |

M8 Baa2 BBB|[NR/WR 0.57|DUKEF 2004-6A A1J Mige 5,000,000.00|Aaa|AAAINRWR 0.95|HGSC 2004-1A

M7 Baal|BBB+/NR/WR 0.68| DUKEF 2004-6A AlJ Mige 5,000,000.00{ Aaa]AAAINR/WR 0.95|HGSC 2004-1A

M7 Baal|BBB+/NR/WR 1 0.68| DUKEF 2004-6A AlJ Mige 24,000,000.00|AaalAAAINR/WR 0.95|Klio |

M6 A3JA-INR/WR 1 3.08| NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1{Klio Il

M5 A2|AINR/WR 1 3.08| NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1{Klio Il

M5 A2|AINR/WR 1 0.27|DUKEF 2005-HG1A A2 Mige 42,500,000.00|AaalAAAINR/WR 1{Klio 11l

M4 A1]A+[NR/WR 1 0.21|DUKEF 2005-HG1A A2 Mige 42,500,000.00|AaalAAAINR/WR 1{Klio 11l

M2 Aa2|AAINR/WR 1 3.08| NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1{Klio Il

M2 Aa2|AAINR/WR 1 0.29|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M2 Aa2|AAINR/WR 1 0.29|DIHAR 2006-1A A2 Mige 10,400,000.00] Aaa]AAAINR/WR 1{High Grade Fund

T T

BSABS 2004-BO1 M8 Moody's Baa3 Baa3 - 7/12/2007|

BSABS 2004-BO1 M7 Moody's Baa2 Baa2 - 7/12/2007|

BSABS 2004-BO1 M6 [Moody's Baal Baal - 7/12/2007|
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AN ne T

1A3 AaalAAAINR/WR 1 0.53|MADRE 2004-1A D Mige 6,000,000.00|Baa2|BBBNR/WR 0.73]|Stone Tower
M1 Aa2|AAAINR/WR 1 1.62| DUKEF 2005-HG1A C1 Mige 8,000,000.00]A2|AINR/WR 1|HGSC 2005-1A
M6 Baal|AA|NR/WR 1 1.31|PALIS 2004-1A A2 Mige 5,000,000.00|AaalAAAIAAA 1|HGSC 2004-1A
M6 Baal|AA|NR/WR 1 1.31|PALIS 2004-1A A2 Mige 26,500,000.00|AaalAAAJAAA 1]Klio Il

M1 Aa2|AAAINR/WR 1 1.62| DUKEF 2005-HG1A A2 Mige 42,500,000.00|Aaa]AAAINR/WR 1]Klio 11l

1A3 AaalAAAINR/WR 1 0.53|MADRE 2004-1A A2 Mige 5,000,000.00] Aaa]AAAINRWR 1]HGSC 2004-1A

L

A RN R
N G

S BRR IR CABS ROuR SR D R R
M8 a4 2] BBB|NRWR ; ABS 2006-5A A3 Mige ,326,000.00] A2 AINR/WR Higl
M8 aa2|BBBINR/WR 0:34| DUKEF 2006-10A A3 Wige: 22,500,000.00]A2AlA: 1fTall
M7 aal|BBB+ NRWR 0:33|DUKEF:2006-10A A3 Mige 22,500,000.00|A2[A|A 1|Tall: Ships
M9 Baa3|BBB-|NR/WR 1 0.9]CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NR/WR 1|High Grade Fund
M9 Baa3|BBB-|NR/WR 1 0.9]CAMBR 7A B Mige 3,000,000.00]Aa2|AA|NR/WR 1|Enhanced Leverage Fund
M9 Baa3|BBB-|NR/WR 1 2.11|TABS 2005-3A B Mige 23,000,000.00|Aa2|AAINR'WR 1{Klio 111
M9 Baa3|BBB-|[NR/WR 1 2.95|DUKEF 2003-5A 3 Mige 5,000,000.00{Aa2|AA|NRWR 1{HGSC 2004-1A
M8 Baa2|BBB|NR/WR 1 1.48|DUKEF 2003-5A 3 Mige 5,000,000.00{Aa2|AA|NRWR 1{HGSC 2004-1A
M9 Baa3|BBB-|[NR/WR 1 0.52| COMMO 2006-5A A1B Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M8 Baa2|BBB|NR/WR 1 1.03|MIDOR 2006-1A A1F Mige 50,000,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
M8 Baa2 BBB|[NR/WR 1.02[LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAA|AAA Circ
ES Baa2 BBB|[NR/WR 0.7|OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M8 Baa2 BBB|[NR/WR 1.02[LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
M5 A2|AINR/WR 1]ABAC0615,FXD 54,000,000.00{Aaa| AAA|INR/WR Enhanced Leverage Fund
M5 A2|AINR/WR 0.34|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR HGSC 2007-1
M5 A2|AINR/WR 1 1.53|PAMP 2007-2A A1 Mige 75,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M5 A2|AINR/WR 1 0.34|DIHAR 2006-1A A2 Mige 10,400,000.00| Aaa|AAAINR/WR 1|High Grade Fund
M4 Al]A+|NR/WR 1 0.24|DIHAR 2006-1A A2 Mige 10,400,000.00| Aaa|AAAINR/WR 1|High Grade Fund
M4 A1]A+[NR/WR 1 0.24|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

Y
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[M2 [Aa2]AAINR/WR I 1] 0.19][DVSQ 2003-1A A2 Mige | 5,000,000.00[Aaa AAAINR/WR | 1[HGSC 2004-1A

T T Y TR L T

[BSABS 2006-HE5 M11 S&P BB - B 7/12/2007]
BSABS 2006-HES M10 S&P BB+ - BB 7/12/2007]
BSABS 2006-HES M9 S&P BBB- - BB 7/12/2007]

AR HEERINF AN ST ERARS 20U AL MIge: R A AL S BE ARRELAR L
M8 Baa2|BBB|NR/WR 03| TABS 2006-5A:A3 Mige 6,326,000:00[A2] AINR/WR High Grade Fund
M8 Baa2 BBB|[NR/WR 61| TABS 2005-3A B Mige 23,000,000.00|Aa2|AAINRWR lio 11l
M9 Baa3|BBB-*-w|NR/WR*-w 0.1|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1
M8 Baa2 BBB|[NR/WR 1.02[LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
M8 Baa2|BBB|NR/WR 1.02|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAAIAAA Circ
M7 Baal|BBB+/NR/WR 1 0.4|LBRTS 2006-1A A2 Mige 12,500,000.00| Aaa|AAA[AAA 1|HGSC 2007-1
M6 A3JA-INR/WR 1 1|ABAC0615,FXD 54,000,000.00|AaalAAAINR/WR 1|Enhanced Leverage Fund
M1 Aal]AA+|NR/WR 1 0.43|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M1 Aal]AA+|NR/WR 1 0.43|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1[High Grade Fund
M1 Aal|AA+|NR/WR 1 0.43|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|{Enhanced Leverage Fund
R R R R R R Y
HE S&P BB
[BSABS 2006-HE7 2M10 [S&P [BB+ [*- B | | 7/12/2007]
W W 3 3 N % 3 3 |
N
. . . e . . \ .
&‘«xm SRR %ﬁ:& &’\“\ & RN :}s‘\ &'W RERRRAY t%x&m‘\&‘\mm\ S\e\}ﬁu& i\}\\n\‘m\ 'D\%\;ﬁmm\
1M Baa2|BBBINR/WR. 1 0:83|NSCDO:2007-1AC Mige: 14;400,000.00| NR/WR[A|A 1]Enhanced Leverage Fund
HIM7: Baal{BBB+NRWR 1 0.65INSCDO:2007-1A T Mige: 14,400,000.00| NRANR|A|A 1]Enhanced:Leverage Fund
1IM8 Baa2|BBB|NR/WR 1 0.83|NSCDO 2007-1A B Mige 28,500,000.00| NR/WRJAA|AA 1|Enhanced Leverage Fund
1IM7 Baal|BBB+/NR/WR 1 O.GETI NSCDO 2007-1A B Mige 28,500,000.00|NR/WR|AAJAA 1|Enhanced Leverage Fund
1IM8 Baa2|BBB|NR/WR 1 0.83[NSCDO 2007-1A A1 Mige 68,700,000.00|AaalAAAIAAA 1|Enhanced Leverage Fund
1IM7 Baal|BBB+/NR/WR 1 0.65[NSCDO 2007-1A Al Mtge 68,700,000.00|Aaa|AAA|AAA 1]|Enhanced Leverage Fund

L QSEKE?\\\\\\\\\\\\\\\\\\\\\\\\\W R
a -

s Bal 7/11/2007|

N
AN
1C

AaalAAAJAAA 0.26 0.17|PS 1A A2 Mige 34,000,000.00]Aaal AAAJAAA 0.54[Klio |1l
[A1C [AaalAAAIAAA | 0.26] 0.17[PS 1A A3 Mige | 26,000,000.00]Aaa|AAAJAAA 0.54]Klio 11l |
‘\\l““‘?\‘k\\\\\\\\\\\\\\\\\\\\\\\\\\\‘ﬁ“t@\\\\\\\\\\\\ \23“‘\“\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ R RN ““\
2005- 3 & * 7/12/2007]
CARR 2005-FRET M12 S&P BB+ B B 7/12/2007|
CARR 2005-FRET M11 S&P BBB BB 7/12/2007|
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Ry
Baa2|BBB+NRWR 1.15|START 2006-AA D -Mige 000,000.00]A3]A:-INRWR all Ships:
M3 Aa3[AA-INR/WR 0:3]DVSQ 2004-2A B Mige: 000,000.00| A3 NRWRIA- Stone Tower 2.
M9 Baa3|BBB|NR/WR 0.54|PS 3A B Mige 25,000,000.00|Aa2|AA|AA ol
M8 Baa2|BBB+/NR/WR 0.56|PS 3A B Mige 25,000,000.00|Aa2|AA|AA ol
M8 Baa2|BBB+/NR/WR 0.99|HALYD 2006-1A B Mtige 16,250,000.00| Aa2|AA|INRWR HGSC 2007-1
M7 Baal|A-[NR/WR 0.53|DHCDO 2005-1A B Mige 4,356,000.00{ Aa2|AA|NR/WR HGSC 2007-1
M7 Baal|A-[NR/WR 1 0.53|DHCDO 2005-1A B Mige 14,644,000.00|Aa2|AA|INR/WR 1|Tall Ships
A6 AaalAAAINR/WR 1 1.11|G2FIN 1 B Mige 14,250,000.00|Aa2|AA|INR/WR 1|HGSC 2007-1
M9 Baa3|BBB|NR/WR 1 0.54|PS 3A A2 Mige 10,655,000.00| Aaa]AAA|AAA 1|Enhanced Leverage Fund
M9 Baa3|BBB|NR/WR 1 0.7|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M9 Baa3|BBB|NR/WR 1 0.54|PS 3A A2 Mige 18,345,000.00| Aaa|AAA[AAA 1[High Grade Fund
M8 Baa2|BBB+|NR/WR 1 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il
M8 Baa2|BBB+|NR/WR 1 0.56|PS 3A A2 Mige 10,655,000.00| Aaa]AAA|AAA 1|Enhanced Leverage Fund
M8 Baa2|BBB+|NR/WR 1 0.56|PS 3A A2 Mige 18,345,000.00| Aaa|AAA[AAA 1[High Grade Fund
M8 Baa2|BBB+/NR/WR 0.85|SCF 2A A1 Mige 80,000,000.00|Aaa|AAA[AAA 0.83|Klio Il
M8 Baa2|BBB+/NR/WR 0.99|HALYD 2006-1A A Mtige 55,250,000.00{Aaa| AAA|NR/WR HGSC 2007-
M8 Baa2|BBB+/NR/WR 1.15]START 2006-AA A2 Mige 19,825,000.00|Aaa|AAAINRWR HGSC 2007-
M7 Baal|A-[NR/WR 0.53|DHCDO 2005-1A A2L Mtige 13,300,000.00|Aaa|AAAINRWR HGSC 2007-
M7 Baal|A-[NR/WR 0.18| DUKEF 2004-6A AlJ Mige 24,000,000.00|AaalAAAINR/WR 0.95|Klio |
M7 Baal|A-[NR/WR 1 0.18| DUKEF 2004-6A AlJ Mige 5,000,000.00{ Aaa]AAAINR/WR 0.95|HGSC 2004-1A
M6 A3JAINR/WR 1 1|ABAC0615,FXD 54,000,000.00|AaalAAAINR/WR 1|Enhanced Leverage Fund
M4 Al]A+|NR/WR 1 0.18|DIHAR 2006-1A A2 Mige 10,400,000.00| Aaa|AAAINR/WR 1|High Grade Fund
M4 A1]A+[NR/WR 1 0.18|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M3 Aa3|AA-[NR/WR 1 0.0qDIHAR 2006-1A A2 Mige 10,400,000.00]Aaa]AAAINR/WR 1[High Grade Fund
M3 Aa3|AA-[NR/WR 1 0.05|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M3 Aa3|AA-[NR/WR 1 0.24|DVSQ 2003-1A A2 Mige 5,000,000.00{ Aaa]AAAINR/WR 1{HGSC 2004-1A

R

RN

PARE: SRS B005a0:Uo Bas BREINE
M9 Baa3/BBB-|BBB- :38] CRNMZ: 2006-2A C:Mige 4,500,000:00[ A2/ AINR/WR: [Tall Ships:
M8 232|BBB|BBB: 6] TABS 2007-7A A3 Mige 29,292,000:00| A2 AINR/WR Enhahced Leverage Fuhd
Mg Bas2|BBB|BBB 1 03| TABS 2006-5A A3 Mige 6,326,000.00[A2|A[NR/WR High Grade Fund
M8 Baa2/BBB|BBB 1 16]TABS 20Q7:7A A3 Mige 18,208,000.00|A2|AINR/WR: High:Grade-Fund
M9 Baa3|BBB-|BBB- 1 0.9]CAMBR 7A B Mige 3,000,000.00]Aa2|AA|INRWR 1|Enhanced Leverage Fund
M9 Baa3|BBB-|BBB- 1 0.9]CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NRWR 1[High Grade Fund
M9 Baa3|BBB-|BBB- 1 1.47|MREEF 2005-1A X Mige 10,000,000.00]Aaa]AAAINR/WR 0.73|HGSC 2007-1
M9 Baa3|BBB-|BBB- 1 1.21]OCTAN 2006-2A A3A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M9 Baa3|BBB-|BBB- 1 1.47|MREEF 2005-1A A1L Mige 88,625,000.00|AaalAAAINR/WR 1{Klio 11l
M8 Baa2BBB|BBB 1.68|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAAJAAA HGSC 2007-1
M8 Baa2BBB|BBB 1.02[LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
M8 Baa2BBB|BBB 0.7|SCORP 2006-1A A2A Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M8 Baa2BBB|BBB 0.69|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1
M8 Baa2|BBB|BBB 1.02|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAAIAAA Circ
M8 Baa2|BBB|BBB 1 1.29|LBRTS 2007-4A A2 Mige 100,000,000.00{ Aaa]AAAINR/WR 1|HGSC 2007-1
M6 A3JA-|A- 1 1]ABAC0615,FXD 54,000,000.00]AaalAAAINRWR 1|Enhanced Leverage Fund
M5 A2JAJA 1 0.9|RAFF 2006-2A A2 Mige 40,000,000.00{Aaa|AAAIAAA 1|HGSC 2007-1
M4 Al|A+|A+ 1 0.97|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINRWR 1{HGSC 2007-1
M2 Aa2|AAJAA 1 1.42|NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1{Klio Il
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2/2007]

7/12/2007|
7/ 2/2007]
/12/2007]
/12/2007]
. \\\
= X RER:
= T Mo 0o b6 0Az A A e i Shiss.
B2 Bal|BBBBBB 6A C Mige 5,000,000.00| A2/ AlA [Tail Ships
BT Boa([BBG: BBBY 052 CBCL 16A G ige 500000000/ AZALA [Tl Ships

TR

CETUS 2006 1A D - 7/11/2007]
CETUS 2006-1AC BaaZ BaaZ ’- 7/11/2007]
CETUS 2006-1A B 7/11/2007]
CETUS 2006-1A A2 7/11/2007]

2*-wlA| 0.72] 7 lige 3,000,000.00]Aa2|AA| igh Grade Funi
Baa2*-w|BBB|NR/WR 1 1.05|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
A2*-w|AINR/WR 1 2.03|TWOLF 2007-1A A1D Mige 80,000,000.00|AaalAAAINR/WR 1[HGSCS 2007-1

AAINR/WR 1 1.92| RAFF 2006-2A A2 Mige 40,000,000.00|AaalAAA[AAA 1|HGSC 2007-1

Aa2*

Aa2*-w|AAINR/WR 0.61|SINGA 2006-1A A2 Mige 30,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
Aa2*-w|AAINR/WR 0.49|TIAF 2006-1A A2 Mige 31,500,000.00{Aaa| AAA|NR/WR HGSC 2007-1
Aa2*-w|AAINR/WR 0.49|TIAF 2006-1A A2 Mige 15,000,000.00|Aaa|AAAINRWR Tall Ships
Aa2*-w|AAINR/WR 0.49|TIAF 2006-1A A1 Mige 32,500,000.00{Aaa| AAA|NR/WR HGSC 2007-1

CETUS 2006-2A C
CETUS 2006:2A B
CETUS 2006-2A A2

7/11/2007|
A2 A2 7/11/2007|
Aa2 7/11/2007]

B -wlA 1 .72|CAMBR 7A B Mige 3,000,000.00]Aa2|AA|NR/WR 1]Enhanced Leverage Fund
B A2*-w|AINR/WR 1 0.72|CAMBR 7A B Mige 3,000,000.00]Aa2|AA|NR/WR 1]High Grade Fu d

B A2*-wlAINR/WR 1 2.03|]TWOLF 2007-1A A1D Mige 80,000,000.00|Aaa|AAAINR/WR 1|HGSCS 2007-1

A2 Aa2*-w|AAINR/WR 1 1.53|PAMP 2007-2A A1 Mige 75,000,000.00|Aaa]AAAINR/WR 1]HGSC 2007-1
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CETUS 2006-3A D2 Eooc y's Baa3 Baa3 - 7/11/2007]
CETUS 2006-3A D1 Moody's Baaz BaaZ - 7/11/2007]
CETUS 2006-3A C2 Moody" - 7/11/2007|
CETUS 2006-3A C1 Moody" 7/11/2007|

1|HGSC 2007-1
1[High Grade Fund

[A2" W\A\NR/WR
|c1 [A2"-w|AINR/WR

N \‘\"\\‘“‘“\\ R

‘?\\*}*“"‘*“-“\“&\\\\\\\\\\\\\\\\\\\\\\\\\\\V* TR
2005-HE3 M13

CMLTI 2005-HE3 M12 S&P

CMLTI 2005-HES M1 S&P BB+

7/12/2007|
7/12/2007|
7/12/2007|

1 0.27|ORCHD 2006-3A Al Mige 78,081 OOO 00| NR/WR 1|Enhanced Leverage Fund
Baa3|BBB|BBB 1 041]IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa]AAAINR/WR 1[High Grade Fund
Baa3|BBB|BBB 1 041]IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
Baa3|BBB|BBB 1 0.68|LEXN 2007-3A A2 Mige 100,000,000.00{Aaa|AAA|AAA 1[HGSCS 2007-1
M9 Baa3|BBB|BBB 1.03|MIDOR 2006-1A A1F Mige 50,000,000.00|Aaa|AAA|AAA HGSC 2007-1
EQ Baa3|BBB|BBB 0.68|LEXN 2007-3A A2 Mige 25,550,000.00|AaalAAA A Circ
M9 Baa3|BBB|BBB 0.27)|ORCHD 2006-3A A1 Mige 124,419,000.00| Aaa| AAA|INR/WR High Grade Fund
M9 Baa3|BBB|BBB 0.27)|ORCHD 2006-3A A1 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M9 Baa3|BBB|BBB 0.4|GLCR 2006-4A A1 Mige 25,000,000.00|AaalAAA /WR 0.98|HGSC 2007-1
M8 Baa2|BBB+/BBB+ 1 0.34|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAAIAAA 1|Circ
M8 Baa2|BBB+/BBB+ 1 0.34|LEXN 2007-3A A2 Mige 100,000,000.00{ Aaa|AAA|AAA 1|HGSCS 2007-1
M8 Baa2|BBB+/BBB+ 1 0.72|IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M8 Baa2|BBB+/BBB+ 1 0.72|IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa]AAAINR/WR 1[High Grade Fund
M8 Baa2|BBB+/BBB+ 1 0.53|LBRTS 2006-1A A2 Mige 12,500,000.00| Aaa|AAA[AAA 1{HGSC 2007-1
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M7 Baal|A-|A- 1 1.1JAVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M7 Baal|A-|A- 1 0.36|LBRTS 2006-1A A2 Mige 12,500,000.00|Aaa|AAA[AAA 1{HGSC 2007-1

M7 Baal|A-|A- 1 0.43|ORCHD 2006-3A Al Mige 124,419,000.00{Aaa]AAAINR/WR 1[High Grade Fund

M7 Baal|A-|A- 0.43|ORCHD 2006-3A Al Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

E7 Baal|A-|A- 0.43|ORCHD 2006-3A Al Mige 78,081,000.00|Aaa| AAA|INR/WR Enhanced Leverage Fund
M7 Baal|A-|A- 1.1JAVNTI 2006-1A A1 Mige 132,213,000.00|Aaa| AAA|NR/WR High Grade Fund

M2 Aa2|AAJAA 1.48[TIAF 2006-1A A1 Mige 32,500,000.00|Aaa| AAA|INRWR HGSC 2007-1

M2 Aa2|AAJAA 1.48|TIAF 2006-1A A2 Mige 31,500,000.00|AaalAAAINR/WR HGSC 2007-1

M2 Aa2|AAJAA 1 1.48|TIAF 2006-1A A2 Mige 15,000,000.00| Aaa]AAAINR/WR 1|Tall Ships

L R T G A

CMLTI 2005-HE4 M13 S&P BB - CCC 7/12/2007]
CMLTI 2005-HE4 M12 S&P BB - CCC 7/12/2007]
CMLTI 2005-HE4 M11 S&P BB+ - B 7/12/2007]
CMLTI 2005-HE4 M10 S&P BBB- - B 7/12/2007]
CMLTI 2005-HE4 M9 S&P BBB - BB 7/12/2007]
CMLTI 2005-HE4 M8 S&P BBB+ BB+ 7/12/2007]

P! g ,790,000.
M10 Bal|BBB-|BBB- 1 1.34|DHCDO 2005-1A B Mige 4,356,000.00{Aa2|AA|NRWR 1{HGSC 2007-1
M10 Bal|BBB-|BBB- 1 1.34|DHCDO 2005-1A B Mige 14,644,000.00|Aa2|AA|INR/WR 1{Tall Ships
M2 Aa2|AAJAA 1 1.54|MAGNF 2006-7A B Mige 17,200,000.00]Aa2|AA|INRWR 0.97|HGSC 2007-1
M10 Bal|BBB-|BBB- 1 1.34|DHCDO 2005-1A A2L Mige 13,300,000.00]Aaa]AAAINR/WR 1{HGSC 2007-1
M9 Baa3|BBB|BBB 0.35|SCF 2A A1 Mige 80,000,000.00|Aaa|AAA[AAA 0.8 ol
FS Baa2BBB+/BBB+ 7.69|IXION 2006-6 1 Mige 12,000,000.00|Aaa|AAAINRWR [¢]
M8 Baa2BBB+/BBB+ 7.69|IXION 2006-6 1 Mige 47,000,000.00|Aaa| AAA|NR/WR ol
M8 Baa2|BBB+|BBB+ 7.69|IXION 2006-6 1 Mige 31,000,000.00|AaalAAA /WR HGSC 2007-1
M8 Baa2|BBB+/BBB+ 1 1.06|SCF 2A A1 Mige 80,000,000.00|Aaa|AAAIAAA 0.83|Klio Ill
M8 Baa2|BBB+/BBB+ 1 7.69|IXION 2006-6 1 Mige 15,000,000.00| Aaa]AAAINR/WR Klio Il
M6 A3JAJA 1 1]ABAC0615,FXD 54,000,000.00]AaalAAAINRWR Enhanced Leverage Fund
M4 Al]AA-|AA- 1 0.71|TIAF 2006-1A A2 Mige 31,500,000.00|AaalAAAINR/WR HGSC 2007-1
M4 A1]AA-|AA- 1 0.71|TIAF 2006-1A A2 Mige 15,000,000.00]Aaa]AAAINR/WR Tall Ships
M4 A1]AA-|AA- 1 0.71|TIAF 2006-1A A1 Mige 32,500,000.00|AaalAAAINRWR HGSC 2007-1
M2 Aa2|AAJAA 1 1.54|MAGNF 2006-6A B Mige 7,500,000.00{ Aaa]AAAINRWR HGSC 2007-1
A2C AaalAAAJAAA 1 1.21|ESPF 2006-1A A2 Mige 80,000,000.00|AaalAAAINR/WR HGSC 2007-1

T R T T T TN

CMLTI 2005-OPT4 M12 [s&P [BB+ B+ 7/12/2007|

A2D Aaa\AAA\AAA 0.45 MCKIN 2004-1A C Mige 5,500,000.00} BaaS\BBB \NR/WR Stone Tower 2
M8 Baa2|BBB+/BBB+ 1 0.53|PS 3A B Mige 25,000,000.00|Aa2|AA|AA Klio Il

M8 Baa2BBB+/BBB+ 1 0.53|DHCDO 2005-1A B Mige 4,356,000.00| Aa2|AA|NR/WR HGSC 2007-1
M8 Baa2BBB+/BBB+ 1 0.53|DHCDO 2005-1A B Mige 14,644,000.00]Aa2|AA|NR/WR Tall Ships

M2 Aa2|AAAA+ 1 1.54|MAGNF 2006-7A B Mige 17,200,000.00]Aa2|AA|NR/WR HGSC 2007-1
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M9 Baa3|BBB|BBB 1 1.65[EULER 2007-1A A2 Mige FH F A Aaa|AAAINR/WR 1{HGSC 2007-1

M10 Ba1|BBB|BBB 1 0.63|ALPHA 2007-1A 2 Mige 19,000,000.00]Aaa]AAAINR/WR 1{HGSC 2007-1

M9 Baa3|BBB|BBB 1 1.03|MIDOR 2006-1A A1F Mige 50,000,000.00{Aaa|AAA|AAA 1{HGSC 2007-1

M9 Baa3|BBB|BBB 1.12[IXCBO 2006-2A A1 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-

EQ Baa3|BBB|BBB 1.12[IXCBO 2006-2A A2 Mige 9,500,000.00|Aaa|AAAINRWR HGSC 2007-

M10 Bal 0.21]IVYL 2006-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-

M10 Bai|BBB|BBB 0.21]IVYL 2006-1A A1 Mige 114,560,000.00| Aaa| AAA|NR/WR High Grade Fund

M9 Baa3|BBB|BBB 1.14|BWIC 2006-1A A2 Mige 7,348,000.00{ Aaa|AAAINR/WR 0.76|HGSC 2007-1

M9 Baa3|BBB|BBB 1 1.16|NCOVE 2006-2A A Mige 42,500,000.00|Aaa|AAA|AAA 0.94|HGSC 2007-1

M8 Baa2|BBB+|BBB+ 1 0.53|PS 3A A2 Mige 10,655,000.00| Aaa]AAA|AAA 1|Enhanced Leverage Fund
M8 Baa2|BBB+/BBB+ 1 0.53|PS 3A A2 Mige 18,345,000.00| Aaa|AAA[AAA 1|High Grade Fund

M8 Baa2|BBB+/BBB+ 1 0.53|DHCDO 2005-1A A2L Mige 13,300,000.00]Aaa]AAAINR/WR 1{HGSC 2007-1

M6 A3JAJA 1 1|ABACO0615,FXD 54,000,000.00|AaalAAAINRWR 1|Enhanced Leverage Fund
M2 Aa2|AA[AA+ 1 1.54|MAGNF 2006-6A B Mige 7,500,000.00{ Aaa]AAAINRWR 1{HGSC 2007-1

A2D AaalAAA[AAA 1 0.452|:MCKIN 2004-1A A2 Mige 16,309,000.00] Aaa]AAAINR/WR 1{Klio Il

A2D AaalAAA[AAA 1 0.45|MCKIN 2004-1A A2 Mige 5,941,000.00{ Aaa]AAAINR/WR 1{Klio |

A2D AaalAAAIAAA 1 0.45MCKIN 2004-1A A2 Mige 5,250,000.00| Aaa|AAAINRWR 1 Kirkwood

@33‘2(&‘2\\&2&&\\\\\\\\\\\\\\\

CMLTI 2006-HE1 M11

@\\\\\\\\\\\\\\\\\\\\\

ARARLA L

TIETTIIIR

AR

TR T T U

R RN

NS
A

R Y

7/12/2007|

M9 Baa3BBB-|BBB- 1.03|TABS: 2006-5A A3 Mige ,326,000.00] A2[A}NR/WR High-Grade-Fund
M7 Baal|A-|A- 0.68]LHILL 2006-1A A2 Mige 27,500,000.00|Aa2|AAINRWR 1|HGSC 2007-1
M7 Baal|A-|A- 1 0.68]LHILL 2006-1A A2 Mige 15,000,000.00]Aa2|AA|INR/WR 1]Tall Ships

M9 Baa3|BBB-|BBB- 1 1.12]IXCBO 2006-2A A2 Mige 9,500,000.00] Aaa]AAAINRWR 1|HGSC 2007-1
M9 Baa3|BBB-|BBB- -12]IXCBO 2006-2A A1 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
ES Baa2|BBB|BBB 34]IVYL 2006-1A A1 Mige 114,560,000.00| Aaa| AAA|NR/WR High Grade Fund
M8 Baa2|BBB|BBB 34]IVYL 2006-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M7 Baal|A-|A- -45|ABCDS 2006-1A A2 Mige 60,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M5 A2|A+|A+ 0.17|DIHAR 2006-1A A2 Mige 10,400,000.00| AaaAAAINR/WR High Grade Fund
M5 A2|A+|A+ 1 0.17|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M4 AT]AA-|AA- 1 0.34|DIHAR 2006-1A A2 Mige 10,400,000.00| AaaAAAINR/WR 1]High Grade Fund
M4 AT]AA-|AA- 1 0.34|DIHAR 2006-1A A2 Mige 25,000,000.00|Aaa|AAAINR/WR 1]HGSC 2007-1

R AT ST

R

T
RN

RN

R AT

Rl&‘e?‘;t‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\w

A Y

R Y

CMLTI 2006-HE2 M10 S&P BB+ 7/12/2007]
CMLTI 2006-HE2 M9 S&P BBB- B 7/12/2007]
CMLTI 2006-HE2 M8 S&P BBB BB 7/12/2007]
CMLTI 2006-HE2 M7 S&P BBB+ BBB 7/12/2007]

p—
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282l X SR RDR NERA

M8 Baa2|BBB|NR/WR 1:16]TABS 2007-7A A3 Mige 18,208,000:00[A2| AINR/WR 1[High Grade Fund
M8 Baa2|BBBINR/WR 0.79INSCDO2007-1A.C Mige: 14,400,000.00| NRAWR[A|A 1]Enhanced Leverage Fund
M8 Baa2[BBBINRWR 11 6|TABS 2007-7A:A3 Mige 29292 000.00| A2l AINR/WR: Enhanced Leverage Fund
M8 Baa2|BBB|NR/WR 0.79|NSCDO 2007-1A B Mige 28,500,000.00| NR/WRJAA|AA Enhanced Leverage Fund
M8 Baa2 BBB|[NR/WR 1.61[TABS 2005-3A B Mige 23,000,000.00|Aa2|AAINRWR lio 11l
M8 Baa2|BBB|NR/WR 0.79|NSCDO 2007-1A A1 Mige 68,700,000.00|Aaa|AAA|AAA Enhanced Leverage Fund
M7 Baal|BBB+/NR/WR 0.45|CLDCT 2006-1A A2 Mige 100,000,000.00{ Aaa|AAA|AAA HGSC 2007-1
M7 Baal|BBB+/NR/WR 1 0.17|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M4 Al]A+|NR/WR 1 1.17|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
1&‘33?233?3“‘\13&\\\\\\\\\\@11\2&\\\\\\\\\\\\\\\\\\\\“)QE%‘:ES&\\\\\\\\\\Y< e "i&ﬁﬁ?&\\\\\\\\\\\\\\\\mﬁ&@ﬁﬁk\\\\\\ﬁﬁ&\\\\\m
CMLTI 2006-NC1 M10 S&P BB+ - B 7/12/2007]
CMLTI 2006-NC1 M9 S&P BBB- B 7/12/2007]
N N N
Mo B1{BBB-*-wINRIWR*-w 1 1.03|TABS: 2006-5A A3 Mige 6,326,000:00[ A2{AINR/WR: 1]High-Grade Fund
M10 B3|BB+*-w|NR/WR*-w 1 0.41|MIDOR 2006-1A A1F Mige 50,000,000.00{Aaa|AAAIAAA 1|HGSC 2007-1
M9 B1|BBB-*-w|NR/WR*-w 1 0.68|LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA 1[HGSCS 2007-1
M9 B1|BBB-*-w|NR/WR*-w 1 0.68|LEXN 2007-3A A2 Mige 25,550,000.00{Aaa|AAAIAAA 1[Circ
M8 Bal|BBB*-w|NR/WR*-w 1 0.47|GSCSF 2006-4A Al Mige 32,500,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
M8 Bal|BBB*-w|NR/WR*-w 1 0.7|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M5 A2|AINR/WR 1 0.64| RAFF 2006-2A A2 Mige 40,000,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
M5 A2]A|NR/WR 1.53[PAMP 2007-2A A1 Mige 75,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
F4 A1]A+|NR/WR 0.91|ESPF 2006-1A A2 Mige 80,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M3 Aa3|AA-INR/WR 0.61|ESPF 2006-1A A2 Mige 80,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M1 Aal|AA+|NR/WR 0.83|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAA /WR Enhanced Leverage Fund
M1 Aal]AA+|NR/WR 1 0.83|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1|High Grade Fund
M1 Aal]AA+|NR/WR 1 0.83|RDGW 2006-1A A2 Mige 50,000,000.00|Aaa|AAA|INR/WR 1|HGSC 2007-1
i‘}(ﬁﬁE?ﬁﬁ%?&\\\\\\\\\\m&kﬁ??&\\\\\ﬁ%&???&m &E?E&Q‘ﬁ?&\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\w A R T

2006-NC2 -
CMLTI 2006-NC2 M10 S&P BB+ 7/12/2007]
CMLTI 2006-NC2 M9 S&P BBB- 7/12/2007]
A2B AaalAAAINR/WR 1 1.22|ACABS 2007-1A B1 Mige 7,000,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
A2B AaalAAAINR/WR 1 1.22|ACABS 2007-1A B2 Mige 4,500,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
A2B AaalAAAINR/WR 1 1.22|ACABS 2007-1A B2 Mige 18,000,000.00|Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
A2B AaalAAAINR/WR 1.22]ACABS 2007-1A B2 Mige 2,500,000.00|Baa2|BBBINR/WR Structured Risk Partners Fund
A2B Aaa|AAAINR/WR 1.22]ACABS 2007-1A B1 Mige 18,000,000.00|Baa2|BBB|[NR/WR Enhanced Leverage Fund
M10 B1|BB+|NR/WR 0.65|CLDCT 2006-1A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSC 2007-1
mg Ba1|BBB-|NR/WR 0.41|CLDCT 2006-1A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSC 2007-1
M8 Baal|BBB|NR/WR 0.36|OCTAN 2006-2A A3A Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-1
M6 A3JA-INR/WR 1 0.37|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M5 A2|AINR/WR 1 0.86|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

A T AR ET R T A T

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634440



CMLTI 2006-WF1 M5 S&P BB+ - CCC 7/12/2007]
CMLTI 2006-WF1 M4 S&P BBB- B 7/12/2007]
CMLTI 2006-WF1 M3 S&P BBB BB 7/12/2007]

\\\\\\\\\\\\\\\\\\\\\\\\\\\

Baa2\ BBB W\BBB -W 1 0.27] LHILL 2006 1A A2 Mige 15,000, 000 00 AaZ AA| NR/WR 1 TaII Ships
Baa2|BBB*-w|BBB*-w 1 0.27|LHILL 2006-1A A2 Mige 27,500,000.00{ Aa2|AAINR/WR 1|HGSC 2007-
M2 A2|AJA 1 0.88|INDE5 5A B Mige 15,000,000.00|Aa2|AA|AA 1]Klio |
M4 Baa3|BBB-|BBB- 1 0.7|SCORP 2006-1A A2A Mige 25,000,000.00{Aaa|AAAINR/WR 1|HGSC 2007-1
M2 A2|AJA 1 0.88|INDE5S 5A A2A Mige 5,000,000.00]AaalAAAJAAA 1|HGSC 2004-1A

AN
2500000000 Aaa|AAAIN

LAY SHASNY
0.7[SCORP 2006-1A A2A Mige

ARLAR NN

Baa3|BBB-*-w|BBB-*-w HGSC 2007 1
Baa3|BBB-*-w|BBB-*-w 1 1.29|LBRTS 2007-4A A2 Mige 100,000,000.00]AaalAAAIN| 1|HGSC 2007-1
Aa2|AAJAA 1 1.92|RAFF 2006-2A A2 Mige 40,000,000.00|AaalAAA[AAA 1]HGSC 2007-1

R R TRy SRR SRR SRR TR SRR A

OMLT] 2006 WIS NITT o8P BB - B 7H2/2007]
CMLTI 2006-WMCT M10___|S&P BB+ 7[2/2007]
CMLTI 2006-WMCT Mo ___|S&P BBB- 71 2/2007]

'@ Baa2'-w[BBB+|A- 1 1JSTART 2006-AA D Mige 15,000,000.00[A3|A-INRIWR Tall Ships

M9 Ba2|BBB-*-w|BBB*-w 1 1.16|ABCDS 2006-1A A2 Mige 60,000,000.00|Aaa]AAAINR/WR HGSC 2007-1
M8 Baa2*-w|BBB+|A- 1 1|START 2006-AA A2 Mige 19,825,000.00|AaalAAAINR/WR 1|HGSC 2007-1
ES Baa2*-w|BBB+|A- 1.12[IXCBO 2006-2A A1 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M8 Baa2*-w|BBB+|A- 1.12[IXCBO 2006-2A A2 Mige 9,500,000.00|Aaa|AAAINRWR HGSC 2007-1
M8 Baa2*-w|BBB+|A- 1]START 2006-AA A2 Mige 45,675,000.00{Aaa| AAAINR/WR lio I

M5 A2|AA-|AA- 0.55|NORTH 2005-7A B1 Mige 35,000,000.00{Aaa| AAA|NR/WR lio I

M4 A1|AAJAA 0.38]NORTH 2004-6X A Mige 25,500,000.00|AaalAAAINRWR High Grade Fund

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634441



N

R N R
LAALZENALL IR B AT NN LA
0.3|DVSQ 2004-2A B Mige

4,000,000.00]

X
A3|NR/WRJA-

LRI
Stone Tower

6| ORCHD 2005-2A A2 Mige

2,548,000.00]

AaalAAAINR/WR

Klio |

0.6

ORCHD 2005-2A A2 Mige

17,452,000.00]

AaalAAAINR/WR

Klio Il

0.86]

ZING 7A A1A Mige

12,500,000.00|A

|AAAINRWR

Tall Ships

FRERRR

\\\ AR
\a:;cm'\a-m\ LR
0

R R
S

TSy
2GR

SRERR XIS 1R
1 exps 03-2A A2A Mige 20,000,000.00| Aaa|AAA|AAA 0.74|Klio
t expo: COMMO 2003-2A A2A Mtige 3,800,000.00|AaaAAAIAAA 0.74|Klio Il
irect exposure d 1 expost COMMO 2003-2A A2A Mtige 5,000,000.00|AaaAAAIAAA 0.74|HGSC 2004-1A
A2A AaalAAAJAAA 0.74] 1.71|VERT 2004-1A C2 Mige 3,000,000.00|Baal|NR/WR|NR/WR 1|Parapet
A2A AaalAAAJAAA 0.74] 1.71|VERT 2004-1A C Mige 3,000,000.00] Aa3|NR/WR|NR/WR 1|Stone Tower 2
A2A AaalAAAJAAA 0.74] 1.71|VERT 2004-1A C Mige 4,000,000.00] Aa3|NR/WR|NR/WR 1|Stone Tower
A2A AaalAAAJAAA 0.74] 1.71|VERT 2004-1A B Mige 5,000,000.00{Aal|AAINRWR 1|HGSC 2004-1A
A2A AaalAAAJAAA 0.74] 1.71|VERT 2004-1A A Mige 15,000,000.00]Aaa]AAAINR/WR 1{Klio Il
A2A AaalAAAJAAA 0.74] 1.71|VERT 2004-1A A Mige 14,700,000.00]Aaa]AAAINR/WR 1{Klio |
A2A AaalAAAJAAA 0.74] 1.71|VERT 2004-1A MGT FEES .0125 4/25/2009 Fit R NR/WR|AAAINR/WR 1|Enhanced Leverage Fund
A2A AaalAAAJAAA 0.74] 1.71|VERT 2004-1A MGT FEES .0125 4/25/2009 Fit R NR/WR|AAAINR/WR 1{High Grade Fund

T B T Y

N

0!
COMMO 2006-5A D Moody"
N A

irect exposure

R
al

aa2
AR

a’
3

COMMO 2006-5A A1B Mige

NN
25,000,000.00]

‘Aaal AAAINR/WR

TRNERTHRIRY
HGSC 2007-1

Aaz]AAINR/WR

CITI CDS COMMO 2006-5A B FXD

-4,900,000.00

Enhanced Leverage Fund

AazlAAINRIWR £z CITI CDS COMMO 2006-5A B FXD 5.100,000.00] <<~ Figh Grade Fund
??}?&\\\\\\\\\\\\\“ﬁ?ﬁw‘:}:ﬁ\\\\\\\\\\\\\\\\\\\\\\\\\\“3}&»‘4‘1?@&\\\\\\\\“?3@?\"@3&&\\\\\\\\\\\\“ 32‘@?@?&\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\‘ A
oody's a2 a2 -
§\e\\\ %\\u\ i\\-\'m\\\ ?\W\\\\\\\\\\\\\\\\ ?§\&"&\v\- R t§\w\\ ?‘v\\\\ ﬁ\m'm\
ATA TAnalARA e 004 OB4[VERT 20031A B Mige [Aat|AAINRAWR o Kioll
AaalAAA 0.9 0.54[VERT 2003-1A B Mige 70.000,000.00| Aat [AA[NRAWR [
AaalAA 0.9 0.54[CORDS 2004-1A 1 Mige 30,000,000.00{ Aaa ARAINRWR [
AaalAA 0.9 0.54[VERT 2003-1A A Mige 5.000,000.00] Aaal AAAINRAWR 057[HGSC 2004-1A
0.94 054 VERT 2003-1A A Mige 24.000,000.00|AaalAAAINRAWR 097
0.94 T.49|LIBTY 2005-1A B Mige 13,079.225.00| Aaal ABAINRAVR T[Kiio
0.94 T.29]LIBTY 2005-1A B Mige 46.920.775.00| AaalAAAINRAWR T[Kio

RIS

TR

Rt PR TR
CWL 2005-9 M7 S&P BBB+

VT

7/12/2007|
CWL 2005-9 M6 S&P A- 7/12/2007|
CWL 2005-9 M5 S&P A BBB 7/12/2007]
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3
SECEIIN R
0.48| DIHAR 2006-1A A2 Mige 00| AaalAAAINRAY 1|High Grade Fund
| 8| 2006-1A A A 1

, ek R 2L
AA+|AA+ AR 2Mig .00[Aaa
+|AA+ 0. 2 Mige .00]Azal 007-
/WR|AA+]AA. 48|DIHAR Mig: B A, 1

JEHEN
T
BBB *

R AR
2005-IM2 B S&P

‘?ﬁi&\ T T N R

A,
AAINRWR

AAAAAA

AAAAAA

AAAAAA
ARA

7[High Grade Fund

AAAINR/WR 7|High Grade Fund

ﬁ‘t?&tﬁ?EEE%&\\\\\\\\\\\\\\\\\NQ&E?&\\\\\\“@R@K&\\\\\\\\\N EE&E-‘S&\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\N RERRRIEN S
2006-10 &l + - 7/12/2007]
[CWL 2006-10 MV9 [s&P [BBB- [*- B 7/12/2007|
t\§\’\“é“‘€"&\ &\ ’%\\\\\\ M\\\\\\\}\'&\ &x\\k‘“&\\\\ E\\§~;\\"\\'\ RERRRY t\}\\u\ &\\\\\‘\ h%&x’cmx
HaFs [AaalARAINR/IWR T 1 1.22]ACABS 2007-1A B Mige S 7,000,000.00]Baaz2 BBBINR/WR o 1] High Grads
1AF3 AaalAAAINR/'WR 1 1.22| A B1 Mige 18,000,0 BINR/WR 1|Enhanced Leverage Fund
1AF3 AaalAAAINR/'WR 1 1.22| A B2 Mige 2, BINR/WR 1|Structured Risk Partners Fund
1AF3 AaalAAAINR/WR 1.22 A B2 Mige 18,000 BINR/WR Enhanced Leverage Fund
AaalAAAINR/WR ACABS B2 Mige 4,500,000.00|Baa2|BBB|NR/WR
A3ANRWR Mige
': [BBB[NR/WR Mige
A [NR/WR

‘E-i\‘-?‘ﬁ%‘;\\\\\\\\\\\\\\\\\\\\\\\\N
I
S

S&P
5

BBBBBB 1
A+|NR;

AAAAAAAA
AAAAAAAA
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M4 A1]A+[NR/WR 1 0.17|DIHAR 2006-1A A2 Mige 10,400,000.00]Aaa]AAAINR/WR 1[High Grade Fund
M2 Aa2|AAINR/WR 1 0.34|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M2 Aa2|AAINR/WR 1 0.34|DIHAR 2006-1A A2 Mige 10,400,000.00] Aaa]AAAINR/WR 1{High Grade Fund
EE&‘&\\\\\\\\\\\\\\\\\\\\\\\\\\QR&R&S&\\\\\\\\\\Y SRR )3‘:‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ L =
2 + = 7/12/2007]
CWL 2006-6 M8 S&P BBB- - BB- 7/12/2007|
CWL 2006-6 M7 S&P BBB - BB 7/12/2007|
S S S X N S S X
S2ng SRR N OO 0 TSRO RSk P
M7 B 2 9iA 2Ly Y D0 YN hage:
M7 Baa2|BBB|NR/WR -09]ABCDS 2006-1A A2 Mig 60,000,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-1
M7 Baa2|BBB|NR/WR .03|GLCR 2006-4A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR 0.98|HGSC 2007-1
M5 A3|A-INR/WR 1]ABAC0615,FXD 54,000,000.00{Aaa| AAA|INR/WR Enhanced Leverage Fund
M3 A1]A+|NR/WR 0.17|DIHAR 2006-1A A2 Mige 10,400,000.00|Aaa|AAAINRWR High Grade Fund
M3 Al]A+|NR/WR 0.17|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR HGSC 2007-1
M2 Aa3|AA-[NR/WR 1 0.73|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M2 Aa3|AA-[NR/WR 1 0.73|DIHAR 2006-1A A2 Mige 10,400,000.00| Aaa|AAAINR/WR 1|High Grade Fund
2A3 AaalAAAINR/WR 1 2.39|LIBTY 2005-1A B Mige 46,920,775.00|AaalAAAINR/WR 1{Klio Il
2A3 AaalAAAINR/WR 1 2.39|LIBTY 2005-1A B Mige 13,079,225.00| Aaa]AAA|NR/WR 1{Klio |
:a\\\\\\\\@m\\\\\\\\\\\\\\\wmm&\\\\\\m&am\\\\\ &I}(ﬁi&k\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ AR HIRRE .. §‘§‘E\\
CWL 2006-7 M9 S&P BBB- - BB- 7/12/2007|
CWL 2006-7 M8 S&P BBB - BB+ 7/12/2007|
N N N N 9 = |
\\ . \\ \\\\\\\\\ . . .
S Al } 23 BEEINRY ; LRk R
M8 Baa2|BBB*-w|NR/WR*-w B TABS 2007-7A A3 Mige 18,208,000.00A2|AINR/WR High Grade Fund:
M8 Baa2|BBB*-w|NR/WR*-w 1 16]TABS 2007-7A A3 Mige 29,292,000.00] A2|AINR/WR Enhanced Leverage Fund
M9 Bal|BBB-*-w|NR/WR*-w 0.68|LEXN 2007-3A A2 Mige 100,000,000.00|AaalAAAIAAA HGSCS 2007-1
M9 Bal|BBB-*-w|NR/WR*-w 0.68|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAA|AAA Circ
M8 Baa2|BBB*-w|NR/WR*-w 0.68|LEXN 2007-3A A2 Mige 100,000,000.00|AaalAAAIAAA HGSCS 2007-1
M8 Baa2|BBB*-w|NR/WR*-w 1.92[INDE4 4A A2 Mige 5,000,000.00|AaaAAAIAAA 0.75|HGSC 2004-1A
M8 Baa2|BBB*-w|NR/WR*-w 0.68|LEXN 2007-3A A2 Mige 25,550,000.00|AaalAAAIAAA 1|Circ
[Ms A3JAINR/WR 1 1|ABACO0615,FXD 54,000,000.00|AaalAAAINRWR 1|Enhanced Leverage Fund

R TR
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AN
2005-4 M12

TS
oY

S

R e T Y

A L N

E
ECR 2005-4 M11

[BB+

7/12/2007]

\\\\\

'n
\\\\-\ PSR

U
Baazl BBB+NR/WR 1 1315 START 2006 AA D:Mige 15 000 000 00| AB}A \NR/WR 1 Tall Shlps
Baal|BBB+/NR/WR 1 0.69|HALYD 2006-1A B Mige 16,250,000.00|Aa2|AA|INR/WR 1|HGSC 2007-1

M11 Ba2|BB+NRWR 1 0.72|LBRTS 2006-1A A2 Mige 12,500,000.00|Aaa|AAA[AAA 1|HGSC 2007-1

M9 Baa3|BBB-|NR/WR 1 0.43|ORCHD 2006-3A Al Mige 78,081,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund

M9 Baa3|BBB-|[NR/WR 1 0.43|ORCHD 2006-3A Al Mige 124,419,000.00{Aaa]AAAINR/WR 1[High Grade Fund

M9 Baa3|BBB-|[NR/WR 1 0.43|ORCHD 2006-3A Al Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M8 Baa2|BBB+|NR/WR 1 1.1 EqSTART 2006-AA A2 Mige 19,825,000.00| Aaa]AAAINR/WR 1{HGSC 2007-1

M8 Baa2|BBB+|NR/WR 1 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il

M7 Baal|BBB+/NR/WR 0.69|HALYD 2006-1A A Mtige 55,250,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-

ES Baa2|BBB+/NR/WR 0.35|SCORP 2006-1A A2A Mige 25,000,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-

M8 Baa2|BBB+/NR/WR 0.8|BWIC 2006-1A A2 Mige 7,348,000.00|Aaa|AAAINRWR 0.76|HGSC 2007-

M5 A2|A+|NR/WR 1.08[FTDQ 2006-1A A2 Mige 34,000,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-

S A T

E‘t‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\

t‘:ili RN

AT ?“ﬁ}{ﬁt“‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\

R T Y

\
341

GZFIN 1 B Mt e

AaZ\AA\NR/WR

14 250 000 Q0|

2007-

? 3 -w|NR/WR*-w

0.49|

SCORP 2006- 1A AZA Mige

25,000,000.00]AaalAAA

NRWR

C 2007-

R R|BB*-w|NR/WR*-w 0.18|LBRTS 2006-1A A2 Mige 12,500,000.00|AaaAAAIAAA -GE C 2007-
Baa3|BBB-|NR/WR 1.05|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR HGSC 2007-
Baa3|BBB-|NR/WR 1 1.07|ORCHD 2006-3A Al Mige 124,419,000.00{ Aaa]AAAINR/WR 1|High Grade Fund
Baa3|BBB-|NR/WR 1 1.07|ORCHD 2006-3A Al Mige 78,081,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
Baa3|BBB-|NR/WR 1 1.07|ORCHD 2006-3A Al Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
Baal|BBB+/NR/WR 1 0.06|LBRTS 2006-1A A2 Mige 12,500,000.00|Aaa|AAA[AAA 1|HGSC 2007-1
A2|AINR/WR 1 0.83|HALYD 2006-1A A Mige 55,250,000.00|AaalAAAINR/WR 1{HGSC 2007-1
Aa3|AA-[NR/WR 1 0.74|TIAF 2006-1A A1 Mige 32,500,000.00|AaalAAAINR/WR 1{HGSC 2007-1
Aa3|AA-[NR/WR 1 0.74|TIAF 2006-1A A2 Mige 15,000,000.00]Aaa]AAAINR/WR 1{Tall Ships
Aa3|AA-[NR/WR 1 0.74|TIAF 2006-1A A2 Mige 31,500,000.00|AaalAAAINR/WR 1{HGSC 2007-1

S Y

LR T R R

o T R Y

FBRSI 2005 3 M10 S&P BBB- CccC 7/12/2007]
FBRSI 2005-3 M9 S&P BBB- B 7/12/2007]
FBRSI 2005-3 M8 S&P BBB BB 7/12/2007]
FBRSI 2005-3 M7 S&P BBB+ BBB 7/12/2007]

M9

Baa3|BBB-*-w|NR/WR*-w

1.03

CLDCT 2006~ 1A A2 Mige

100,000, 000 Q0|

s

83
1 A 1|HGSC 2007-1
M8 Baa2|BBB*-w|NR/WR*-w 1 1.12|IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M8 Baa2|BBB*-w|NR/WR*-w 1 1.12|IXCBO 2006-2A A2 Mige 9,500,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
M5 A2|AINR/WR 1 0.1|DIHAR 2006-1A A2 Mige 25,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
M5 A2|AINR/WR 1 0.1|DIHAR 2006-1A A2 Mige 10,400,000.00|AaaAAAINR/WR 1]High Grade Fund
M4 AT|A+|NR/WR 1 0.19]DIHAR 2006-1A A2 Mige 25,000,000.00|Aaa]AAAINR/WR 1]HGSC 2007-1
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M4 [ATIA+INF/WR T 7] 0.19]DIHAR 2006-1A A2 Mige I 70,400,000.00] Aaal ARAINR/WR I T]High Grade Fund

&‘Sﬁ?ﬁ&‘lﬁ&‘t& T T AT AT TR T s

FFML 2006-FF10 E &P BB+ - B+ 7/12/2007]
FFML 2006-FF10 B2 S&P 33 - B 7/ 2/2007]
FFML 2006-FF10 M9 S&P BB BB- /12/2007|

R SABSBDQEQWt E)GB&QE NWWF{NFE‘WR

Mg BaaS! BBB-[BBB- 1:16]TABS 2007-7A A3 Mige 29,292,000.00|A2|AINR/WR. 1]Enhanced Lever@e Fund
Mg Baa31 BBB-|BBB- 1:16]TABS 20Q7:7A A3 Mige 18,208,000.00|A2]AINR/WR: 1|High-Grade Fund
A3 AAAJAAA 1 1.22|ACABS 2007-1A B1 Mige 18,000,000.00| Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
A3 AaalAAAJAAA 1 1.22|ACABS 2007-1A B1 Mige 7,000,000.00|Baa2|BBB|NR/WR 1|High Grade Fund
A3 AaalAAAJAAA 1 1.22|ACABS 2007-1A B2 Mige 2,500,000.00|Baa2|BBB|NR/WR 1|Structured Risk Partners Fund
A3 AaalAAA[AAA 1 1.22|ACABS 2007-1A B2 Mige 4,500,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
A3 AaalAAAJAAA 1 1.22|ACABS 2007-1A B2 Mige 18,000,000.00{ Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
B1 Ba3|BB+*-w|BB+*-w 1 1.1]INMAN 2004-1A IIFL Mige 2,000,000.00]Aa2|AA|AA 1{Klio Il
B1 Ba3|BB+*-w|BB+*-w 1 1.1]INMAN 2004-1A IIFL Mige 4,000,000.00]Aa2|AA|AA 1{Klio 11l
M9 Baa3|BBB-|BBB- 0.41]LHILL 2006-1A A2 Mige 15,000,000.00|Aa2|AA|NRWR Tall Ships
FQ Baa3|BBB-|BBB- 0.41]LHILL 2006-1A A2 Mige 27,500,000.00|Aa2|AAINRWR HGSC 2007-1
M9 Baa3|BBB-|BBB- 0.43|BGRS 2004-2A B Mige 5,000,000.00]Aa2|AA|AA HGSC 2004-1A
M8 Baa2|BBB|BBB 1.57|BGRS 2004-3A B Mige 5,000,000.00]Aa2|AA|AA HGSC 2004-1A
B2 Caal|BB*-w|BB*-w 1 0.04|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
B1 Ba3|BB+*-w|BB+*-w 1 1.1]INMAN 2004-1A | Mige 15,000,000.00| Aaa|AAA[AAA 0.72|Klio Il
M9 Baa3|BBB-|BBB- 1 1.16|ABCDS 2006-1A A2 Mige 60,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M7 Baal|BBB+/BBB+ 1 0.35|DUKEF 2004-6A AlJ Mige 24,000,000.00|AaalAAAINR/WR 0.95|Klio |
M7 Baal|BBB+/BBB+ 1 0.35|DUKEF 2004-6A ATJ Mige 5,000,000.00{ Aaa]AAAINR/WR 0.95[HGSC 2004-1A
M6 A3JA-|A- 1 0.37|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M4 Al|A+|A+ 1 0.74|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINRWR 1{HGSC 2007-1
M4 Al|A+|A+ 1 0.93|RAFF 2006-2A A2 Mige 40,000,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
M3 Aa3|AA-|AA- 1 0.64|ESPF 2006-1A A2 Mige 80,000,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-1
EZ Aa2|AAJAA 1 0.53|ESPF 2006-1A A2 Mige 80,000,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-1
1\\‘1{(1) ‘tlt“\\\\\\\\\\\\\\\\\\\\“ﬁﬁl}\\\\\\\\\‘i&ﬁﬁl&\\\\\\\\\ t?l)\ A t‘l‘:\k

2006-| 5 &l 7/12/2007]
FFML 2006-FF5 M10 S&P BBB- - BB- 7/12/2007|
FFML 2006-FF5 M9 S&P BBB- BB- 7/12/2007|

Ba1|BBB-*-w|BBB*-w 1 0.7|OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-1
Ba1|BBB-*-w|BBB*-w 1 0.73|ALPHA 2007-1A 2 Mige 19,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
Baa2/BBB|BBB 1 1.3]ALPHA 2007-1A 2 Mige 19,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
A3JAJA 1 0.49|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINRWR 1]HGSC 2007-1

S T
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FFML 2006-FF7 M10 S&P BB+ - CCC 7/12/2007]
FFML 2006-FF7 M9 S&P BBB- BB- 7/12/2007]
FFML 2006-FF7 M8 S&P BBB BB- 7/12/2007]

3[A- A :31]DVSQ 2004-2A B:-Mige 4;,000,000:00[A3[NR/WR[A- Stone Tower 2.
Caal|BB+*-w|BB+*-w -29|BFCAJ 2006-1A X Mige 10,000,000.00|A1|A+|NR/WR 0.95|Enhanced Leverage Fund

Baa2*-w|BBB|BBB 0.71]INDE4 4A A2 Mtige 5,000,000.00|AaaAAAIAAA 0.75|HGSC 2004-1A
Baa2|BBB+|BBB+ 0.37]IVYL 2006-1A A1 Mige 114,560,000.00| Aaa| AAA|NR/WR 1]High Grade Fund
Baa2|BBB+/BBB+ 0.37]IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
Al|A+]A+ 1 0.25|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINRWR 1]HGSC 2007-1

T T

FFML 2006-FF8 M12 S&P BB+ - CCC 7/12/2007]
FFML 2006-FF8 M11 S&P BB+ - B 7/12/2007]
FFML 2006-FF8 M10 S&P BBB- 7/12/2007]
FFML 2006-FF8 M9 S&P BBB 7/12/2007]

M9 Baa3|BBB*-w|NR/WR*-w 0.9]CAMBR 7A B Mige 3,000,000.00]Aa2|AA|INRWR nhanced Leverage Fund
M9 Baa3|BBB*-w|NR/WR*-w 0.9]CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NR/WR igh Grade Fund

M10 B1|BBB-*-w|NRWR*-w 0.21]IVYL 2006-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

M10 B1|BBB-*-w|NRWR*-w 0.21]IVYL 2006-1A A1 Mige 114,560,000.00]AaalAAAINR/WR High Grade Fund

M9 Baa3|BBB*-w|NR/WR*-w 0.48|AVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-1

M9 Baa3|BBB*-w|NR/WR*-w 1 0.48|AVNTI 2006-1A Al Mige 132,213,000.00|Aaa|AAA|INR/WR 1|High Grade Fund

M8 Baa2|A-[NR/WR 1 1.32|HLCDO 2006-1A A2 Mige -20,000,000.00|AaalAAAINR/WR 1|Enhanced Leverage Fund
M8 Baa2|A-[NR/WR 1 1.32|HLCDO 2006-1A A2 Mige 40,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M7 Baal|AINR/WR 1 O.GqAVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M7 Baal|AINR/WR 1 0.65|AVNTI 2006-1A Al Mige 132,213,000.00{ Aaa]AAAINR/WR 1{High Grade Fund

R “\\‘“\\\\ A T \““\Q\\\ \\“\“‘“\& MRS TR AR

M7 |Baa2iAA: 1 1] 1. 1]TABS:2006-5A A3 Mige | 6,326,000:00| AZ[AINRIWR | 1]High Grade Fund
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11A1 AaalAAA[AAA 0.63] 1.09]ACABS 2007-1A B1 Mige 7,000,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
11A1 AaalAAA[AAA 0.63] 1.09]ACABS 2007-1A B2 Mige 4,500,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
11A1 AaalAAA[AAA 0.63] 1.09]ACABS 2007-1A B2 Mige 18,000,000.00|Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
11A1 AaalAAAIAAA 0.63 .09]ACABS 2007-1A B2 Mige 2,500,000.00|Baa2|BBBINR/WR Structured Risk Partners Fund
11A1 AaalAAAJAAA 0.6 .09]ACABS 2007-1A B1 Mige 18,000,000.00| Baa2|BBB|NR/WR Enhanced Leverage Fund
M10 Bal*-w|BBB-|BBB- -22]INMAN 2004-1A IIFL Mige 4,000,000.00]Aa2|AA|AA lio 11l
mm Bal*-w|BBB-|BBB- -22]INMAN 2004-1A IIFL Mige 2,000,000.00] Aa2|AA|AA lio Il
M9 a 0.49|BGRS 2004-3A B Mige 5,000,000.00]Aa2|AA|AA HGSC 2004-1A
M9 Ba2|BBB|BBB 1 0.51|BGRS 2004-2A B Mige 5,000,000.00]Aa2|AA|AA 1|HGSC 2004-1A
M10 Bal*-w|BBB-|BBB- 1 1.22|INMAN 2004-1A | Mige 15,000,000.00| Aaa|AAA[AAA 0.72|Klio Il
M9 Ba 1 0.45|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAAIAAA 1|Circ
M9 Ba 1 0.63|KNOLL 2004-1A A1 Mige 5,000,000.00{ Aaa]AAAINR/WR 1{Klio |
M9 Ba 1 0.63|KNOLL 2004-1A A1 Mige 30,000,000.00|AaalAAAINR/WR 1{Klio 11l
M9 Ba 1 0.63|KNOLL 2004-1A A2 Mige 5,000,000.00{ Aaa]AAAINR/WR 1{HGSC 2004-1A
M9 Ba. 1 0.79|HLCDO 2006-1A A2 Mige 40,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M9 Ba 1 0.63|KNOLL 2004-1A A2 Mige 6,000,000.00{ Aaa]AAAINR/WR 1{Klio |
M9 Ba 0.45|LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
M9 Ba. 0.79]HLCDO 2006-1A A2 Mige -20,000,000.00| Aaa| AAA|NR/WR Enhanced Leverage Fund
M6 A3JA+|A 1]ABAC0615,FXD 54,000,000.00{Aaa| AAA|INR/WR Enhanced Leverage Fund
M5 A2|AA-|A+ 1.31|RAFF 2006-2A A2 Mige 40,000,000.00|Aaa|AAA|AAA HGSC 2007-1
M5 A2|AA-|A+ 1.53|PAMP 2007-2A A1 Mige 75,000,000.00|AaalAAAINR/WR HGSC 2007-1
M4 A1]|AAJAA- 1 0.86|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
E‘;‘QX&\\\\\\\\\\\\\\\\\\\\\\\\\\\NI@‘;@&\\\\\\\\\\Y; 3 R A =
7/12/2007]
FHLT 2005-D B3 S&P BBB- 7/12/2007|
FHLT 2005-D B2 S&P BBB 7/12/2007|
FHLT 2005-D B1 S&P BBB+ 7/12/2007]

Baa2|A-INR/WR: START: 2006-AA D Mige 15;000,000.01 A-INRIWR 1fTall:Ships:

B1 Bal|BBB+/NR/WR 0.34|LHILL 2006-1A A2 Mige 27,500,000.00|Aa2|AAINRWR 1{HGSC 2007-1
B1 Bal|BBB+/NR/WR 1 0.34|LHILL 2006-1A A2 Mige 15,000,000.00]Aa2|AA|NRWR 1{Tall Ships
M9 Baa3|BBB+/NR/WR 1 0.4|DHCDO 2005-1A B Mige 4,356,000.00{Aa2|AA|NRWR 1{HGSC 2007-1
M9 Baa3|BBB+/NR/WR 1 0.4|DHCDO 2005-1A B Mige 14,644,000.00|Aa2|AA|INR/WR 1{Tall Ships
M6 A3|A+|NR/WR 1.24[HALYD 2006-1A B Mige 6,250,000.00{Aa2|AA|NR/WR 1|HGSC 2007-1
B3 R/WR|BBB-*-w|NR/WR*-w 2.69|PTNM 2001-1A A2 Mige 0,000,000.00|NR/WR] JAAA 0.96|Kirkwood
%9 Baa3|BBB+/NR/WR 1.02[ALPHA 2007-1A 2 Mige 9,000,000.00|Aaa|AAAINRWR HGSC 2007-1
M9 Baa3|BBB+/NR/WR 0.4|DHCDO 2005-1A A2L Mige 3,300,000.00]Aaa|AAAINRWR HGSC 2007-1
M8 Baa2|A-[NR/WR 0.7|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAA /WR HGSC 2007-1
M8 Baa2|A-INR/WR 1 1.15|START 2006-AA A2 Mige 19,825,000.00| Aaa|AAAINR/WR 1|HGSC 2007-1
M8 Baa2|A-INR/WR 1 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il
M7 Baal|AINR/WR 1 1.13]AVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M7 Baal|AINR/WR 1 1.13]AVNTI 2006-1A Al Mige 132,213,000.00{Aaa]AAAINR/WR 1[High Grade Fund
M6 A3|A+[NR/WR 1 1.24|HALYD 2006-1A A Mige 55,250,000.00|AaalAAAINR/WR 1{HGSC 2007-1
. T T Y

L B2D S&P BBB- - BB 7/12/2007|

L E B2C S&P BBB- BB 7/12/2007|

L E B2B S&P BBB- BB 7/12/2007|

L E B2A S&P BBB- BB 7/12/2007|
FHLT 2005-E B1 S&P BBB BB 7/12/2007|
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5 BB OB 0DG2ADNG S

Baa2|A:|BBB+ 1 15]START 2006-AA D Mige 1{Tall Ships
M8 Baa2jA-|BBB+ 1 .07} DUKEF:2005-9A A3V-Mige: 22;500,000.00[A2}AlA 1fTall Ships
B1 Bal - 1 .07|DHCDO 2005-1A B Mige 14,644,000.00|Aa2|AA|INR/WR 1{Tall Ships
B1 Bal - 1 1.07|DHCDO 2005-1A B Mige 4,356,000.00{Aa2|AA|NRWR 1{HGSC 2007-1
B1 Bal - 1 1.07|DHCDO 2005-1A A2L Mige 13,300,000.00]Aaa]AAAINR/WR 1{HGSC 2007-1
M9 Baa3|BBB+/BBB 0.7|OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M9 Baa3|BBB+/BBB 1.03|MIDOR 2006-1A A1F Mige 50,000,000.00|Aaa|AAA|AAA HGSC 2007-
M9 Baa3|BBB+/BBB 1.03|CLDCT 2006-1A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSC 2007-
M9 Baa3|BBB+/BBB 0.83|KNOLL 2004-1A A2 Mige 6,000,000.00|Aaa|AAAINRWR lio |
M9 Baa3|BBB+/BBB 0.83|KNOLL 2004-1A A2 Mige 5,000,000.00{ Aaa]AAAINR/WR HGSC 2004-1A
M9 Baa3|BBB+|BBB 1 0.83|KNOLL 2004-1A Al Mige 30,000,000.00|AaalAAAINR/WR 1Klio 11l
M9 Baa3|BBB+|BBB 1 0.83|KNOLL 2004-1A Al Mige 5,000,000.00{ Aaa]AAAINR/WR 1{Klio |
M9 Baa3|BBB+|BBB 1 0.28|SCF 2A A1 Mige 80,000,000.00{Aaa|AAAIAAA 0.83|Klio Ill
M8 Baa2|A-|BBB+ 1 1.12|IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M8 Baa2|A-|BBB+ 1 1.12|IXCBO 2006-2A A2 Mige 9,500,000.00{ Aaa]AAAINR/WR 1{HGSC 2007-1
M8 Baa2|A-|BBB+ 1 1.1 EqSTART 2006-AA A2 Mige 19,825,000.00| Aaa]AAAINR/WR 1{HGSC 2007-1
M8 Baa2|A-|BBB+ 1 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il
M8 Baa2|A-|BBB+ 1 0.57|SCF 2A A1 Mige 80,000,000.00{Aaa|AAAIAAA 0.83|Klio 11l
M7 Baal]|A|BBB+ 1.48[BWIC 2006-1A A2 Mige 7,348,000.00|Aaa|AAAINRWR 0.76|HGSC 2007-1
FS A2|A+|A 0.55|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|INR/WR HGSC 2007-1
M5 A2|A+|A 0.55|RDGW 2006-1A A2 Mige 23,582,000.00|Aaa| AAAINR/WR Enhanced Leverage Fund
M5 A2|A+|A 0.55|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINRWR High Grade Fund
M6 A3|A+|A- 1 1]ABAC0615,FXD 54,000,000.00]AaalAAAINRWR 1|Enhanced Leverage Fund
M4 Al]AA-|A+ 1 0.25|TIAF 2006-1A A1 Mige 32,500,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M4 Al]AA-|A+ 1 0.25|TIAF 2006-1A A2 Mige 31,500,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M4 Al|AA-|A+ 1 0.25|TIAF 2006-1A A2 Mige 15,000,000.00|Aaa|AAAINR/WR 1|Tall Ships
M3 Aa3|AA[AA 1 0.44|TIAF 2006-1A A1 Mige 32,500,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M3 Aa3|AA[AA 1 0.28| RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M3 Aa3|AA[AA 1 0.28| RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1[High Grade Fund
M3 Aa3|AAIAA 1 0.28| RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
M2 Aa2|AAJAA 0.28|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M2 Aa2|AAJAA 0.28|RDGW 2006-1A A2 Mige 33,918,000.00{Aaa| AAA|NR/WR High Grade Fund
M2 Aa2|AAIAA 0.28|RDGW 2006-1A A2 Mige 23,582,000.00|Aaa| AAA|NR/WR Enhanced Leverage Fund
M2 Aa2|AAJAA 0.25|TIAF 2006-1A A2 Mige 31,500,000.00{Aaa| AAA|INRWR HGSC 2007-1
M2 Aa2|AAJAA 0.25|TIAF 2006-1A A1 Mige 32,500,000.00|AaalAAA /WR HGSC 2007-1
M2 Aa2|AAJAA 1 0.25|TIAF 2006-1A A2 Mige 15,000,000.00|Aaa]AAAINR/WR 1|Tall Ships
M3 Aa3JAA[AA 1 0.44|TIAF 2006-1A A2 Mige 31,500,000.00|Aaa|AAAINR/WR 1|HGSC 2007-1
M3 Aa3AA[AA 1 0.44|TIAF 2006-1A A2 Mige 15,000,000.00| Aaa|AAAINR/WR 1|Tall Ships

A
FHLT 2006-1 P 7/12/2007|
FHLT 2006-1 7/12/2007|
FHLT 2006- B 7/12/2007|
FHLT 2006- B 7/12/2007|
FHLT 2006- B 7/12/2007|
FHLT 2006- BB 7/12/2007|
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B1 CaallBB+ - wiNRIWR":w 0.74}NSCDO 2007-1A C Mige 14;400,000.00| NR/WRJA|A Enhanced Leverage Fund
Mg B2{BBB-*-w|NRANR*-w- 0:74}NSCDO 2007-1A C Mige: 14;400,000:00 NR/WRJA|A Enhanced Leverage Fund
B1 Caal|BB+*-w|NR/WR*-w 0.74|NSCDO 2007-1A B Mige 28,500,000.00| NR/WRJAA|AA Enhanced Leverage Fund
M9 B2|BBB-*-w|NR/WR*-w 0.74|NSCDO 2007-1A B Mige 28,500,000.00| NR/WRJAA|AA Enhanced Leverage Fund
B1 Caal|BB+*-w|NR/WR*-w 1 0.74|NSCDO 2007-1A A1 Mige 68,700,000.00]AaalAAAJAAA 1|Enhanced Leverage Fund
M9 B2|BBB-*-w|NR/WR*-w 1 0.74|NSCDO 2007-1A A1 Mige 68,700,000.00]AaalAAAJAAA 1|Enhanced Leverage Fund
M7 Ba1|BBB+/NR/WR 1 0.58|IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa]AAAINR/WR 1|High Grade Fund

M7 Bal|BBB+/NR/WR 1 0.58|IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M7 Bal|BBB+/NR/WR 1 1.93|MKP 3A A2 Mige 5,000,000.00{Aaa|AAA|AAA 1{HGSC 2004-1A

M7 Bal|BBB+/NR/WR 1 1.93|MKP 3A COMA Mige 6,981,000.00|NR/WRJAAAINR/WR 0.83|Enhanced Leverage Fund
M7 Bal|BBB+/NR/WR 1 1.93|MKP 3A COMA Mige 12,019,000.00| NR/WR|AAAINR/WR 0.83|High Grade Fund

M5 A3JAINR/WR 1 0.15|DIHAR 2006-1A A2 Mige 10,400,000.00]Aaa]AAAINR/WR 1[High Grade Fund

M5 A3JAINR/WR 0.15|DIHAR 2006-1A A2 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

E4 A2]A+|NR/WR 0.37|SINGA 2006-1A A2 Mige 30,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

M3 A1]AA-INRWR 0.24|DIHAR 2006-1A A2 Mige 10,400,000.00|Aaa|AAAINRWR High Grade Fund

M3 A1]AA-INRWR 0.26|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

M3 A1]AA-INRWR 0.26| RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR High Grade Fund

M3 A1]AA-INRWR 1 0.26| RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
M3 A1]AA-INRWR 1 0.24|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M1 Aa2|AAINR/WR 1 0.42|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M1 Aa2|AAINR/WR 1 0.42|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1[High Grade Fund

M1 Aa2|AAINR/WR 1 0.42|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|{Enhanced Leverage Fund

L T Y T T Y

Pe : ' Mig -400,000 00[NRANRIATA

direct exposure direct exposure direct exposure direct exposure FHLT 2006-2 2A4 Mige 12,122,000.00| Aaa]AAAINR/WR 1]Klio 1

M9 Bal|BBB|NR/WR 0.89|NSCDO 2007-1A B Mige 28,500,000.00| NR/WR|AAJAA Enhanced Leverage Fund
M9 Bal|BBB|NR/WR 0.89|NSCDO 2007-1A A1 Mige 68,700,000.00|Aaa|AAA|AAA Enhanced Leverage Fund
M8 Baa3|BBB+/NR/WR 0.68|LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1

M7 Baa2|BBB+/NR/WR 0.35|OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

M8 Baa3|BBB+|NR/WR 0.97|GSCSF 2006-4A Al Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1

M8 Baa3|BBB+/NR/WR 1 0.68|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAAIAAA 1|Circ

M8 Baa3|BBB+/NR/WR 1 0.35|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M5 A3JAINR/WR 1 1|ABACO0615,FXD 54,000,000.00|AaalAAAINR/WR 1|Enhanced Leverage Fund
M3 A1]AA-INRWR 1 0.61|FTDQ 2006-1A A2 Mige 34,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M1 Aa2|AAINR/WR 1 0.13|DVSQ 2003-1A A2 Mige 5,000,000.00{ Aaa]AAAINR/WR 1{HGSC 2004-1A
A R EAT R N T

FHLT 2006-A M10 S&P BB+ B 7/12/2007|

FHLT 2006-A M9 S&P BBB- - B 7/12/2007|

FHLT 2006-A M8 S&P BBB- 7/12/2007|
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0.14|OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
0.28|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-
0.42|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-
1.12|IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-
[Ms 1.12]IXCBO 2006-2A A2 Mige 9,500,000.00{Aaa|AAAINR/WR 1|HGSC 2007-1

R T T G RaR
FHLT 2006-B M11 72/2007]

FHLT 2006-B M10 CCC 7/12/2007]
FHLT 2006-B M9 B 7/12/2007]
FHLT 2006-B M8 B 7/12/2007]
FHLT 2006-B M7 7/12/2007]
FHLT 2006-B M6 BBB 7/12/2007]

Bal*-w|BBB-|BBB- .28|GSCSF 2006-4A A1 Mige 32,500,000.00[A 1{HGSC 2007-1
M7 Baa3|BBB+*-w|BBB+*-w 0.42|MIDOR 2006-1A A1F Mige 50,000,000.00[A 1{HGSC 2007-1
M7 Baa3|BBB+*-w|BBB+*-w 0.18|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M7 Baa3|BBB+*-w|BBB+*-w 0.41|CLDCT 2006-1A A2 Mige 100,000,000.00|Aaa|AAA|AAA 1{HGSC 2007-1
M2 Aa2|AAJAA 0.25|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
EZ Aa2|AAIAA 0.25|RDGW 2006-1A A2 Mige 23,582,000.00|Aaa| AAA|NR/WR Enhanced Leverage Fund
M2 Aa2|AAJAA 0.25|RDGW 2006-1A A2 Mige 33,918,000.00{Aaa| AAA|NR/WR High Grade Fund
M2 Aa2|AAJAA 0.38|ESPF 2006-1A A2 Mige 80,000,000.00|AaalAAA /WR HGSC 2007-1

PERRE . ¢ SN AN

- S&P BB *- B 7/12/2007
FHLT 2006-C M10 S&P BB+ *- B 7/12/2007|
FHLT 2006-C M9 S&P BBB- *- BB 7/12/2007|

FHLT 2006-C M1 Mige
0.42|GSCSF 2006-4A A1 Mige

FMIC 2006-1 M10 S&P BBB - BB 7/12/2007]
FMIC 2006-1 M9 S&P BBB 7/12/2007]
FMIC 2006-1 M8 S&P BBB 7/12/2007]
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3 EYVRRR 3 5 High Ak
Baa2lA-INR/WR: f AZIAINR/W High Grade Fund:
Baa2[A-NR/WR: 6] TABS 2007-7A A3 M_kL 29.292,000:00| A2 AINR/WR Enhanced Leverage Fund
Baal2lA-{NRWR 1 6JTABS 2007-7A A3 Mige 18,208,000.00|A2{AINR/WR High-Grade Fund
Bal|BBB*-w|NR/WR*-w .68|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAAJAAA HGSC 2007-1
Bal|BBB*-w|NR/WR*-w 1 0.61|NEPTN 2004-1A A1LB Mige 4,000,000.00{ Aaa]AAAINR/WR 1|Klio 11l
Bal|BBB*-w|NR/WR*-w 1 0.61|NEPTN 2004-1A A1LB Mige 15,000,000.00| Aaa]AAAINR/WR 1{Klio Il
Bal|BBB*-w|NR/WR*-w 1 0.7|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
Bal|BBB*-w|NR/WR*-w 1 1.29|LBRTS 2007-4A A2 Mige 100,000,000.00|Aaa|AAAINR/WR 1{HGSC 2007-1
Baa2|A-[NR/WR 1 0.42|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAA|AAA 1{HGSC 2007-1
Baal|AINR/WR 1 0.91|LBRTS 2006-1A A2 Mige 12,500,000.00| Aaa|AAAJAAA 1{HGSC 2007-1

S

NN \\\\\\\\\\\\\\\\\\\\\\\\\\\\\

Q“‘s‘t R

t&t}%}?ﬁ \\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\

R T

R et

Baa2)

0.98

TRIC 2006-6A A3L Mtge

13 000, 000 00]

L8
1fTall Ships

D 3 ATAINRIWR

D Baa2{BBBINR/WR 0.98] 28] CLSVFE 2006-2A D Mige: 7;,000,000.00|Baa2|AA-INR/WR 0.91|Enhanced Leverage Fund
D Baa2|BBB/NR/WR 0.98] 2.28|CLSVF 2006-2A D:Mige 15,000,000.00|Baa2[AA-[NR/WR 0.91|Tall: Ships:

D Baa2|BBB|NR/WR 0.98| 1.73|TRIC 2006-6A A2L Mige 17,080,000.00]Aal|AAINRWR 1[High Grade Fund

D Baa2|BBB|NR/WR 0.98| 1.73|TRIC 2006-6A A1LB Mige 13,285,000.00| Aaa|AAAINR/WR 1{High Grade Fund

RS TR

T

RO TN

R

RN

A T

SHTNNNNNNS

R

R Y

Rt

MC 2006-1 BS S&P BBB- - CccC 7/12/2007]
GEWMC 2006-1 B4 S&P BBB- - B 7/12/2007]
GEWMC 2006-1 B3 S&P BBB - B 7/12/2007]
GEWMC 2006-1 B2 S&P BBB+ - BB 7/12/2007]
GEWMC 2006-1 B1 S&P A- - BBB 7/12/2007]
GEWMC 2006-1 M6 S&P A BBB 7/12/2007]

L

B4 0.31|CLDCT 2006-1A A2 Mtg 100,000,000.00] A_[AAA HGSC 2007-
B4 B3|BBB-*-w|BBB*-w 0.54)|ABCDS 2006-1A A2 Mige 60,000,000.00|Aaa|AAA| HGSC 2007-
M6 A3JA*-w|A*-w 0.86|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAA HGSC 2007-
M4 AT]AA-|AA- 1 0.25|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAA 1]HGSC 2007-1

T Y T T

GLCR 2005-3A D Fitch BB+ BB+ - 7/12/2007]
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B Ba3[BBB+NR/WR 1 T.05[OCTAN 2006-1A A2A Mige 50,000,000.00] AaalARAINR/WR T[HGSC 20071

AZD AaalARAINRIWR 1 3.45[AAA ABS RE-SECURE CDO 2-4% CL A2 ML 8,082,800.00| Aaa| AAAINR/WR T[Enhanced Leverage Fund
A2D AaalAAAINRIWR 1 3.45{AAA ABS RE-SECURE CDO 2-4% OL A2 ML 13,917,200.00| Aaa] AAANRAWR 1[High Grade Fund
L T HET N R N T

GSAMP 2006-NC2 B2 S&P BB+ - 7H2/2007]

GSAMP 2006-NC2 B1 S&P BBB- - 712/2007]

GSAMP 2006-NC2 M9 S&P BBB- - 7[2/2007]

GSAMP 2006-NC2 Mg S&P BBB 71 2/2007]

NEIW ABSRE :: AR RO AR X BB RINRH
A2B AaalAAAINR/WR 1.63|ACABS 2007-1A B1 Mige 7,000,000.00|Baa2|BBB|NR/WR 1|High Grade Fund
A2B AaalAAAINR/WR 1 1.63|ACABS 2007-1A B2 Mige 18,000,000.00|Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
A2B AaalAAAINR/WR 1 1.63|ACABS 2007-1A B2 Mige 4,500,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
A2B AaalAAAINR/WR 1 1.63|ACABS 2007-1A B2 Mige 2,500,000.00|Baa2|BBB|NR/WR 1[Structured Risk Partners Fund
A2B AaalAAAINR/WR 1 1.63|ACABS 2007-1A B1 Mige 18,000,000.00|Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
M8 Bal|BBB*-w|NR/WR*-w 1 1.16|TABS 2007-7A A3 Mige 29,292,000.00{A2|A|NR/WR 1|Enhanced Leverage Fund
M8 Bal|BBB*-w|NR/WR*-w 1.16]TABS 2007-7A A3 Mige 18,208,000.00| A2| AINR/WR High Grade Fund
ES Bal|BBB*-w|NR/WR*-w 1.3|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1
M3 Aa3|AA-INR/WR 0.76|ESPF 2006-1A A2 Mige 80,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M2 Aa2|AAINR/WR 0.91|ESPF 2006-1A A2 Mige 80,000,000.00|AaalAAAINR/WR HGSC 2007-1
M2 Aa2|AAINR/WR 1 2.02|ANSPK 2006-1A A2 Mige 77,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

Baa2

2A|
[Aa2]AAIAA [

80,000,000.00] Aaa| AAA|
| 75,000,000.00]AaaAAAINR/WR | 1[HGSC 2007-1 |

T AR

GSCSF 2006-2A G Moody's Ba2 Ba2 *- 7/11/2007|
GSCSF 2006-2A F Moody's Bai Bal *- 71 1/2007|
GSCSF 2006-2A E Moody's Baa2 Baa2 71 1/2007|
S
THHEHWwHmR

A2 AaalAAAIAAA 1 0.13|ATHOS 0 144A Pid 6,550,000.00| NR/WR|NR/WR|NR/WR 1]High Grade Fund
E Baa2*-w|BBB|BBB 1 1.01|COMMO 2006-5A A1B Mige 25,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
D AZJAJA 1 2.03]TWOLF 2007-1A A1D Mige 80,000,000.00|Aaa]AAAINRWR 1]HGSCS 2007-1

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634454



?1‘}3&\\\\\\\\\\\\\\\\\\\\\\\\\\\\\&“‘:‘ T O S 13‘:3&1}\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ E‘RCBQ?}?“&\\\\\\\\\\\\V t‘.l‘l
itch + + *
|GSCSF 2006-4A B [Fitch [BBB |BBB | 7/12/2007]

Baa3|

direct exposure direct exposure dlrect exposure GSCSF 2006 4A Al Mige 32 500 000 00 [Aaal ARAIAAA 1 HGSC 2007 1
B Baa2|BBB|BBB 1 1.05|HLCDO 2006-1A A2 Mige 40,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
B Baa2|BBB|BBB 1 1.05|HLCDO 2006-1A A2 Mige -20,000,000.00|AaalAAA|NR/WR 1|Enhanced Leverage Fund
A3 A2JAJA 1 2.03[TWOLF 2007-1A A1D Mige 80,000,000.00|AaalAAAINRWR 1[HGSCS 2007-1
A2 Aa2|AAJAA 1 0.61|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
R R A T T N T .
S&P BB+ - BB 7/12/2007|
S&P 33+ 33 7/ 2/2007]
S&P /12/2007]

S

Confidential Treatment Requested by JPMorgan

Aa2) 1 Kllo I}
B2 Baa3|BBB| 1 0.4|DHCDO 2005-1A B Mige 4,356,000.00{ Aa2|AA|NR/WR 1|HGSC 2007-1
B2 Baa3|BBB| 1 0.4|DHCDO 2005-1A B Mige 14,644,000.00| Aa2|AA|INR/WR 1|Tall Ships
B1 Baa2|BBB+|BBB 1 0.4|DHCDO 2005-1A B Mige 14,644,000.00|Aa2|AA|INR/WR 1|Tall Ships
B1 Baa2|BBB+|BBB 1 0.4|DHCDO 2005-1A B Mige 4,356,000.00{Aa2|AA|NRWR 1{HGSC 2007-1
M2 Aa2|AAJAA 1 1.54|MAGNF 2006-7A B Mige 17,200,000.00]Aa2|AA|INRWR 0.97|HGSC 2007-1
B4 Ba2|BB+*-w|B+*-w 1 0.51|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
B2 Baa3|BBB|BBB 1 0.96|PS 3A A2 Mige 18,345,000.00| Aaa|AAA[AAA 1[High Grade Fund
B2 Baa3|BBB|BBB 1.26]ABSPK 2006-1A A Mige 36,740,000.00|Aaa| AAA|NR/WR Enhanced Leverage Fund
B2 Baa3|BBB|BBB 1.26]ABSPK 2006-1A A Mige 40,760,000.00|Aaa| AAA|NR/WR High Grade Fund
B2 Baa3|BBB|BBB 0.96|PS 3A A2 Mige 10,655,000.00|Aaa|AAA|AAA Enhanced Leverage Fund
B2 Baa3|BBB|BBB 0.4|DHCDO 2005-1A A2L Mige 13,300,000.00|Aaa|AAAINRWR HGSC 2007-1
B1 Baa2|BBB+|BBB 0.4|DHCDO 2005-1A A2L Mige 13,300,000.00| Aaa|AAAINR/WR HGSC 2007-1
B1 Baa2|BBB+|BBB 1 0.68|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAAIAAA 1|Circ
B1 Baa2|BBB+|BBB 1 0.68|LEXN 2007-3A A2 Mige 100,000,000.00{ Aaa|AAA|AAA 1|HGSCS 2007-1
M6 A3JAJA- 1 1|ABACO0615,FXD 54,000,000.00|AaalAAAINR/WR 1|Enhanced Leverage Fund
M2 Aa2|AAJAA 1 1.54|MAGNF 2006-6A B Mige 7,500,000.00{ Aaa]AAAINRWR 1{HGSC 2007-1
M2 Aa2|AAJAA 1 0.07|NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1{Klio Il
S

BSC-FCIC-e00634455



OIS DS TY s

M8 Baa2lA-|BBB+ -1 5|START 2006-AA D Mtige 15,000,000.00| A3]A:-INRWR | Tall Ships:
Bt Baa3[BEB+|BBB 18| DUKEF 2006-10A-A3:Mige: 22,500,000.00/A2({AlA [Tall Ships:
M8 Baa2|A-|BBB+ 0.72|CAMBR 7A B Mige 3,000,000.00] Aa2|AA|NR/WR Enhanced Leverage Fund
M8 Baa2|A-|BBB+ 0.72|CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NR/WR High Grade Fund
M7 Baal|A-|BBB+ 1 0.3]CCOVE 2004-1A B Mige 5,000,000.00]Aa2|AA|AA 1|HGSC 2004-1A
M6 A3|A+|A- 1 1.24|HALYD 2006-1A B Mige 16,250,000.00|Aa2|AA|INR/WR 1|HGSC 2007-1
M2 Aa2|AA+|AA 1 1.54|MAGNF 2006-7A B Mige 17,200,000.00|Aa2|AA|INRWR 0.97|HGSC 2007-1
B2 Bal|BBB+/BBB 1 0.32|IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa]AAAINR/WR 1[High Grade Fund
B1 Baa3|BBB+/BBB 1 0.42|IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
B1 Baa3|BBB+/BBB 1 0.43|ORCHD 2006-3A Al Mige 124,419,000.00{Aaa]AAAINR/WR 1[High Grade Fund
B1 Baa3|BBB+/BBB 1 1.654EULER 2007-1A A2 Mige FH F A Aaa|AAAINR/WR 1{HGSC 2007-1
B1 Baa3|BBB+/BBB 1 0.35|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
B1 Baa3|BBB+/BBB 0.42]IVYL 2008-1A A1 Mige 114,560,000.00| Aaa| AAA|NR/WR High Grade Fund
B1 Baa3|BBB+/BBB 0.43|ORCHD 2006-3A Al Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
B2 Bal|BBB+|BBB 0.32]IVYL 2006-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
B1 Baa3|BBB+/BBB 1.12|COMMO 2006-5A A1B Mige 25,000,000.00|AaalAAAINR/WR HGSC 2007-1
B1 Baa3|BBB+|BBB 1 0.43|ORCHD 2006-3A Al Mige 78,081,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
M8 Baa2|A-|BBB+ 1 1.15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il
M8 Baa2|A-|BBB+ 1 1.21|OCTAN 2006-2A A3A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M7 Baal|A-|BBB+ 1 1.12|IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M7 Baal|A-|BBB+ 1 1.12|IXCBO 2006-2A A2 Mige 9,500,000.00{ Aaa]AAAINR/WR 1{HGSC 2007-1
M8 Baa2|A-|BBB+ 1 0.57|AVNTI 2006-1A Al Mige 132,213,000.00{Aaa]AAAINR/WR 1[High Grade Fund
M8 Baa2|A-|BBB+ 1 0.57|AVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M8 Baa2|A-|BBB+ 1 0.64|ORCHD 2006-3A Al Mige 124,419,000.00{Aaa]AAAINR/WR 1[High Grade Fund
M8 Baa2|A-| BBB+ 0.64| ORCHD 2006-3A A1 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M8 Baa2|A-|BBB+ 0.64| ORCHD 2006-3A A1 Mige 78,081,000.00|Aaa| AAA|INR/WR Enhanced Leverage Fund
M8 Baa2|A-| BBB+ 0.7|OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M8 Baa2|A-| BBB+ 1.02[LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
M8 Baa2|A-|BBB+ 1.02|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAAIAAA Circ
M8 Baa2|A-|BBB+ 1 1.15|START 2006-AA A2 Mige 19,825,000.00| Aaa|AAAINR/WR 1|HGSC 2007-1
M6 A3|A+|A- 1 1.24|HALYD 2006-1A A Mige 55,250,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M5 A2|A+|A 1 0.76|ESPF 2006-1A A2 Mige 80,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M2 Aa2|AA+|AA 1 1.54|MAGNF 2006-6A B Mige 7,500,000.00{ Aaa]AAAINRWR 1{HGSC 2007-1
M1 Aal]AA+[AA 1 0.04| ORCHD 2006-3A A1 Mige 124,419,000.00{Aaa]AAAINR/WR 1[High Grade Fund
M1 Aal]AA+[AA 1 0.04| ORCHD 2006-3A A1 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M1 Aal|AA+|AA 1 0.04| ORCHD 2006-3A A1 Mige 78,081,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
2A4 AaalAAA[AAA 1 3.4§|AAA ABS RE-SECURE CDO 2-4% CL A2 ML 8,082,800.00{ Aaa]AAAINR/WR 1|Enhanced Leverage Fund
2A4 AaalAAAIAAA 1 1.58| ABAC 2005-1A Al Mige 67,500,000.00|Aaa|AAA|AAA 1|HGSC 2007-1
2A4 AaalAAAIAAA 1 3.45[AAA ABS RE-SECURE CDO 2-4% CL A2 ML 13,917,200.00| Aaa|AAAINRWR 1|High Grade Fund

D R R Ry eey TR R

EAT 2006-2 BS 7/12/2007|
HEAT 2006-2 B4 7/12/2007|
HEAT 2006-2 B3 7/12/2007|
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B BO: ARG X 8 :
B1 .09]WEBS 2006-1A B1L Mig ,000,000.00|B: BB|NR/WR Ships
M8 Baa2|A-|A- 1 1.16|TABS 2007-7A B2 Mige 11,800,000.00{ Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
M8 Baa2|A-|A- 1 1.16|TABS 2007-7A B2 Mige 3,900,000.00|Baa2|BBB|NR/WR 1|Structured Risk Partners Fund
M8 Baa2|A-|A- 1 1.16|TABS 2007-7A B2 Mige 21,800,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
M8 Baa2|A-|A- 1.16]TABS 2007-7A A3 Mige 18,208,000.00| A2| AINR/WR High Grade Fund
ms Baa2|A-|A- 1.16]TABS 2007-7A A3 Mige 29,292,000.00{A2|A|NR/WR Enhanced Leverage Fund
B1 EEK] BBB+ 0.68|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAA|AAA Circ
B1 EEK] BBB+ 0.68|LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
B1 Baag| BBB+ 1.12|IXCBO 2006-2A A2 Mige 9,500,000.00{ Aaa|AAAINR/WR HGSC 2007-1
B1 Baa3| BBB+ 1 1.12|IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M8 Baa2|A-|A- 1 0.68|LEXN 2007-3A A2 Mige 100,000,000.00{ Aaa|AAA|AAA 1|HGSCS 2007-1
M8 Baa2|A-|A- 1 0.68|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAAIAAA 1|Circ
M8 Baa2|A-|A- 1 1.21]OCTAN 2006-2A A3A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M4 A1|AAJAA 1 0.31|NORTH 2004-6X A Mige 25,500,000.00|AaalAAAINRWR 1[High Grade Fund
M5 A2|AAJAA- 1 0.72|NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1{Klio Il
M1 Aal]|AA+[AA+ 1 0.94|NORTH 2004-6X A Mige 25,500,000.00|AaalAAAINR/WR 1[High Grade Fund
2A4 AaalAAAJAAA 1 3.4§|AAA ABS RE-SECURE CDO 2-4% CL A2 ML 8,082,800.00{ Aaa]AAAINR/WR 1|Enhanced Leverage Fund
2A4 AaalAAAIAAA 1 3.45[AAA ABS RE-SECURE CDO 2-4% CL A2 ML 13,917,200.00| Aaa|AAAINRWR 1|High Grade Fund
"Q\tﬁi\‘;‘\‘&\\\\\\\\\\\\\\\\\\\\\\\\\\wtﬁiﬁt‘\\\\\\\\\\\ AR
2006-6 &l + 7/12/2007]
HEAT 2006-6 B3 S&P BBB- BB 7/12/2007|
HEAT 2006-6 B2 S&P BBB BB 7/12/2007|

\\\\\\\\\\\\\\\\\‘. ..

. -

1 :58}BFCAJ-2006-1A X Mige 10;000,000:00[A1 }AﬂNR/WR 0.95|Enhanced Leverage Fund
Baa3|BBB+/BBB+ 1 .46|INDE5S 5A B Mige 15,000,000.00|Aa2|AA|AA 1]Klio |
Baa3|BBB+/BBB+ 1 1.46|INDE5 5A A2A Mige 5,000,000.00]AaalAAA|AAA 1|HGSC 2004-1A
Baa3|BBB+/BBB+ 1 0.83[KNOLL 2004-1A A2 Mige 6,000,000.00]Aaa]AAAINRWR 1]Klio |
Baa3|BBB+/BBB+ 1 0.83[KNOLL 2004-1A A2 Mige 5,000,000.00]Aaa]AAAINRWR 1|HGSC 2004-1A
Baa3|BBB+/BBB+ 1 0.83[KNOLL 2004-1A Al Mige 30,000,000.00|Aaa]AAAINR/WR 1]Klio 11
Baa3|BBB+BBB+ 1 1.02|LEXN 2007-3A A2 Mige 25,550,000.00]Aaal AAA|AAA 1]Circ
Baa3|BBB+/BBB+ 1.02[LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
Baa3|BBB+/BBB+ 0.83|KNOLL 2004-1A Al Mige 5,000,000.00|Aaa|AAAINRWR lio |
M8 Baa2|A-|A- 1.16]ABCDS 2006-1A A2 Mige 60,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
ms Baa2|A-|A- 1.04|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1
M7 Baaf|AlA 0.88[CLDCT 2006-1A A2 Mige 100,000,000.00[Aaa]AAA|AAA HGSC 2007-1
M7 Baal|AA 1 0.3|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M5 A2|AA-|AA- 1 0.37|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M4 A1|AAJAA 1 0.21]SINGA 2006-1A A2 Mige 30,000,000.00|Aaa]AAAINRWR 1]HGSC 2007-1
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A R A T Y

L EAT 2006-7 B3 S&P BB+ BB 7/12/2007]

M8 Baa2|BBB+/BBB+ 0.9|TABS 2005-3A B M_tqe 23,000,000.00|Aa2|AA|INRWR Klio Il

B1 Baa3|BBB|BBB 0.68|LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
B1 Baa3|BBB|BBB 0.68|LEXN 2007-3A A2 Mige 25,550,000.00|Aaa|AAA|AAA Circ

M8 Baa2|BBB+/BBB+ 0.57|AVNTI 2006-1A A1 Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-1
M8 Baa2|BBB+/BBB+ 1 0.68|LEXN 2007-3A A2 Mige 100,000,000.00{Aaa|AAAIAAA 1|HGSCS 2007-1
M8 Baa2|BBB+/BBB+ 1 0.68|LEXN 2007-3A A2 Mige 25,550,000.00|AaalAAAJAAA 1]Circ

M8 Baa2BBB+/BBB+ 1 0.57]AVNTI 2006-1A A1 Mige 132,213,000.00|Aaa|AAAINR/WR 1]High Grade Fund
M5 A2|A+|A+ 1 0.37]|SINGA 2006-1A A2 Mige 30,000,000.00|Aaa]AAAINRWR 1|HGSC 2007-1
M5 A2|A+|A+ 1 0.76]PAMP 2007-2A A1 Mige 75,000,000.00|Aaa]AAAINRWR 1]HGSC 2007-1

C?Qﬁtﬁ‘k\\\\\\\\\\\\Y ‘\3‘:}3&\\\\\\\\\\\\\\\\\\\\\\\\\\\\ Ct‘?s‘ R R Y EEEXC‘\\\\\\\\\\\\\\\\\\\\\\\\\\\W A Y t‘&‘,}k
2006-1A oody's a a - 7/11/2007]
}-&DMZ 2006-1A D Mood z's Baa2 Baa2 - 7/11/2007]
HUDMZ 2006- A C Mood y's A2 A2 - 7/ /2007
HUDMZ 2006- Moody" Aa2 - /2007
B Aa2|AAINR/WR 1 1.24|SIXAV 0 10/08/46 EQ Corp 11,000.00|NR/WR|NR/WR|NR/WR 1[High Grade Fund
B Aa2]AAINR/WR 1 1.24[SIXAV 2006-11 D Mige 8,000,000.00|Baa2|BBB|NR/WR 1|Tall Ships
B Aa2]AAINR/WR 1 1.24[SIXAV 2006-1A B Mige 40,000,000.00|Aa2|AAINR/WR 1|HGSC 2007-1

3\\\\\\\\\\“t“\\\\\\\\\\\\\\\\ﬁl&}\\\\\\\\&t‘ﬁt}l&\\\\\\\\}ttttt\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\‘t&t}{tﬁt\\\\\\\\\\\ t‘:‘&k
oody's a, a
[ICM 2006-3A D [Moody's [Baa2 |Baa2 7/11/2007|

}t‘&‘l{l‘ﬁ\t“\\\\\\\\\\\\\\\\\\\\\&m}\\\\\\\\t\l&‘tﬁ\\\\\\\\\\\\\\\)tt?tt}‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\?&tﬁt&:‘k\\\\\\\\ﬁ}&k
2006-S2A B2l oody's a, a - 7/11/2007]
[ICM 2006-S2A BIL [Moody's [Baa2 | |Baa2 |*- | 7/11/2007|
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4 B BHNEW
15 A NRWR 9
A3L 1 0.15|DIHAR 2006-1A A2 Mige 25 000,000.00|Aaa|AAAINR/WR 1|HGSC 2007-1
A3L 1 0.28| RDGW 2006-1A A2 Mige 23,582,000.00|AaalAAAINR/WR 1|Enhanced Leverage Fund
A3L 1 0.28| RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1[High Grade Fund
A3L 1 0.28| RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
A3L 1 1.01|TWOLF 2007-1A A1D Mige 80,000,000.00|AaalAAAINR/WR 1{HGSCS 2007-1

RANNNNS

N

N T T Y

SN

\\\\\N

|Baa2|BBB+/BBB+

0.7|START 2006-AA A2 Mige

19,825,000.00| Aaa]AAAINR/WR

1[HGSC 2007-1

[Baa2|BBB+/BBB+

0.7[START 2006-AA A2 Mige

45,675,000.00[Aaa]AAAINR/WR

T]Kio

R R T

S
b\\ }\

\\\\\\\\\\\\\\“‘“‘“‘“‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ L Y

Baa2lA-[A 0:75|START: 2006-AA D Mige 15,000,000.00]A3|A-|NR/WR 1] Tall Ships
EQ Bal] 3BB+‘ -w|BBB+*-w 0.81]IVYL 2006-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M9 Ba1|BBB+*-w|BBB+*-w 0.81]IVYL 2006-1A A1 Mige 114,560,000.00| Aaa| AAA|NR/WR High Grade Fund
M8 Baa2|A-|A- 0.75|START 2006-AA A2 Mige 19,825,000.00|Aaa|AAAINRWR HGSC 2007-1
M8 Baa2|A-|A- 0.75|START 2006-AA A2 Mige 45,675,000.00{Aaa| AAAINR/WR lio I
M7 Baal|A+|A 0.55]IVYL 2006-1A A1 Mige 114,560,000.00|Aaa|AAAINR/WR High Grade Fund
M7 Baal|A+A 1 0.55]IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M6 A3JAA-|A+ 1 0.16]TIAF 2006-1A A2 Mige 15,000,000.00|AaalAAAINR/WR 1]Tall Ships
M6 A3JAA-|A+ 1 0.16]TIAF 2006-1A A2 Mige 31,500,000.00|Aaa]AAAINRWR 1|HGSC 2007-1
M6 A3JAA-|A+ 1 0.16]TIAF 2006-1A A1 Mige 32,500,000.00|Aaa]AAAINRWR 1|HGSC 2007-1
M5 A2|AA[AA- 1 0.24]|TIAF 2006-1A A1 Mige 32,500,000.00|Aaa]AAAINRWR 1|HGSC 2007-1
M5 A2|AA[AA- 1 0.24]|TIAF 2006-1A A2 Mige 15,000,000.00|AaalAAAINR/WR 1]Tall Ships
M5 A2|AA[AA- 1 0.24]|TIAF 2006-1A A2 Mige 31,500,000.00|Aaa]AAAINRWR 1|HGSC 2007-1
M4 AT|AA[AA 1 0.24]|TIAF 2006-1A A2 Mige 31,500,000.00|Aaa]AAAINRWR 1|HGSC 2007-1
M4 A1]AAJAA 1 0.24|TIAF 2006-1A A2 Mige 15,000,000.00|Aaa|AAAINRWR 1]|Tall Ships
m4 A1]AAJAA 1 0.24|TIAF 2006-1A A1 Mige 32,500,000.00|Aaa| AAA|INRWR 1]HGSC 2007-1

arrsr,r,TrTees:ss

TN

R R ““‘3&’:’:&?&\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\“ R A Y

INABS 2006-B M9 S&P BBB 7/12/2007]
INABS 2006-B M8 S&P BBB+ BB+ 7/12/2007]
INABS 2006-B M7 S&P BBB+ BB+ 7/12/2007]

Confidential Treatment Requested by JPMorgan
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Hitrarseu ey
HGSC 2007-1

Aa2|AANR/WR

direct exposure direct exposure direct exposure direct exposure IXCBO 2006-2A A2 Mige 9,500,000.00 R 1

direct exposure direct exposure direct exposure direct exposure IXCBO 2006-2A Al Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

A2 AaalAAAINR/WR 1 1.55|SIXAV 2006-1A B Mige 40,000,000.00|Aa2|AAINRWR 1|HGSC 2007-1

D Baa2*-w|BBB|NR/WR 1 0.82|MIDOR 2006-1A A1F Mige 50,000,000.00{Aaa|AAA|AAA 1|HGSC 2007-1

D Baa2*-w|BBB|NR/WR 1 3.1]VSGE 2006-1A A Mige 5,000,000.00{Aaa|AAA|AAA 1|HGSC 2007-1

D Baa2*-w|BBB|NR/WR 1 3.1]VSGE 2006-1A A Mige 15,000,000.00]Aaa|AAA[AAA 1{Tall Ships

C A2|AINR/WR 1 0.25[SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

C A2|AINR/WR 1 1|ABACO0615,FXD 54,000,000.00|AaalAAAINRWR 1|Enhanced Leverage Fund

C A2|AINR/WR 1 0.14|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

C A2|AINR/WR 1 0.14|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1[High Grade Fund

C A2|AINR/WR 1 0.14|RDGW 2006-1A A2 Mige 23,582,000.00| Aaa| AAA|NR/WR 1]Enhanced Leverage Fund
2 R .-
B 7/12/2007|

IXIS 2006-HE1 B3 BBB - BB 7/12/2007|

IXIS 2006-HE1 B2 BBB+ - BB+ 7/12/2007|

el
HGSC 2007-1

B4 B2|BBB-|BB+ 1 1.07|DHCDO 2005-1A B Mige 4,356,000.00 1

B4 B2|BBB-|BB+ 1 1.07|DHCDO 2005-1A B Mige 14,644,000.00|Aa2|AA|INR/WR 1{Tall Ships

B4 B2|BBB-|BB+ 1.07|DHCDO 2005-1A A2L Mige 13,300,000.00|Aaa|AAAINRWR HGSC 2007-1

B3 Ba2|BBB*-w|BBB*-w 0.21]IVYL 2006-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

B3 Ba2|BBB*-w|BBB*-w 0.21]IVYL 2006-1A A1 Mige 114,560,000.00| Aaa| AAA|NR/WR High Grade Fund

B2 Baa2|BBB+*-w|BBB*-w 0.63|IVYL 2006-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

B2 Baa2|BBB+*-w|BBB*-w 0.63|IVYL 2006-1A Al Mige 114,560,000.00| Aaa|AAA|INR/WR High Grade Fund

B1 Baal|A-|BBB+ 1 0.73|IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

B1 Baal|A-|BBB+ 1 0.73|IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa]AAAINR/WR 1|High Grade Fund

M6 A3|AJA 1 1]ABAC0615,FXD 54,000,000.00]AaalAAAINRWR 1|Enhanced Leverage Fund
M5 A2|A+|A 1 0.17|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINRWR 1|Enhanced Leverage Fund
M5 A2|A+|A 1 0.17|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINRWR 1[High Grade Fund

M5 A2|A+|A 1 0.17|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINRWR 1{HGSC 2007-1

M4 A1]AA-|A+ 1 0.61|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
M4 A1]AA-|A+ 1 0.61|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1[High Grade Fund

M4 A1AA-|A+ 0.61)|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

M3 Aa3|AAIAA 0.33|RDGW 2006-1A A2 Mige 23,582,000.00|Aaa| AAA|NR/WR Enhanced Leverage Fund
M3 Aa3|AA[AA 0.33|RDGW 2006-1A A2 Mige 33,918,000.00{Aaa| AAA|NR/WR High Grade Fund

M3 Aa3|AA[AA 0.33|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

TS

Y

EETRTREERY Y S

XIS 2006-HE2 B4 BBB- - ccc 7/12/2007
XIS 2006-HE2 B3 BBB - B 7712/2007
XIS 2006-HE2 B2 BBB+ - BB 7712/2007

Confidential Treatment Requested by JPMorgan

BSC-FCIC-e00634462
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2 X 3 )

M8 Baa2/BBB|BBB 1.15]START. 2006 AAD Mlg_e 15;000,000.00] A3[A-INRWR 1]Tall Shlps

M9 Ba1|BBB:[BBB-: 0:7|DUKEF 2005-9A ASV: Mige 22,500,000.00[A2[A]A 1]Tall:Ships

M9 Ba1|BBB-|[BBB- 1.24|HALYD 2006-1A B Mige 16,250,000.00]Aa2|AA|NR/WR 1|HGSC 2007-1
M9 Ba1|BBB-|BBB- 2.21|DUKEF 2003-5A 3 Mige 5,000,000.00]Aa2|AA|NR/WR HGSC 2004-1A
EQ Ba1|BBB-|BBB- 2.11|TABS 2005-3A B Mige 23,000,000.00|Aa2|AA|INRWR lio Nl

M9 Ba1|BBB-|BBB- 1.24[HALYD 2006-1A A Mige 55,250,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M9 Ba1|BBB-|BBB- 1.12[IXCBO 2006-2A A2 Mige 9,500,000.00|Aaa|AAAINRWR HGSC 2007-1
M9 Ba1|BBB-|BBB- 0.8|MREEF 2005-1A A1L Mige 88,625,000.00|AaalAAAINR/WR lio I

M9 Ba1|BBB-|BBB- 1 0.8|MREEF 2005-1A X Mige 10,000,000.00|AaalAAAINR/WR 0.73|HGSC 2007-1
M9 Ba1|BBB-|BBB- 1 0.88| DUKEF 2004-6A A1J Mige 5,000,000.00|Aaa]AAAINR/WR 0.95|HGSC 2004-1A
M9 Ba1|BBB-|BBB- 1 0.88| DUKEF 2004-6A A1J Mige 24,000,000.00|Aaa]AAAINR/WR 0.95[Klio |

M9 Ba1|BBB-|[BBB- 1 1.03|CLDCT 2006-1A A2 Mige 100,000,000.00{Aaa|AAAIAAA 1|HGSC 2007-1
M9 Ba1|BBB-|[BBB- 1 1.12]IXCBO 2006-2A A1 Mige 50,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
M8 Baa2 BBB|BBB 1 1.03|MIDOR 2006-1A A1F Mige 50,000,000.00|AaalAAA[AAA 1|HGSC 2007-1
M8 Baa2 BBB|BBB 1 1.1 EqSTART 2006-AA A2 Mige 19,825,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M8 Baa2 BBB|BBB 1 1.15|START 2006-AA A2 Mige 45,675,000.00|Aaa]AAAINR/WR 1]Klio Il

M8 Baa2|BBB|BBB 1.21]OCTAN 2006-2A A3A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M8 Baa2|BBB|BBB 0.35|SCORP 2006-1A A2A Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M8 Baa2|BBB|BBB 1.68|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAAJAAA HGSC 2007-
ES A2lA| 1]ABAC0615,FXD 54,000,000.00|AaalAAAINRWR Enhanced Leverage Fund

Q‘»t&‘:‘i‘aﬁ?‘l.m\\\\\\\\\\\\\\E\k\\\\\\\\\\\\\\\\\\\\\\\\\\VTQt‘it}?k\\\\\\\\\\ AN ﬁl&?tl‘:t.\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ R A T

JPMAC 2006-FRE2 M11
[JPMAC 2006-FRE2M10__ [S&P [BB+ I*-

e

e i

1 1.24|HALYD 2006-1A B Mige 16,250,000.00|Aa2|AA|INR/WR 1|HGSC 2007-1
M9 Bal 1 1.29|LBRTS 2007-4A A2 Mige 100,000,000.00{ Aaa|AAAINR/WR 1|HGSC 2007-1
M9 Bal 1 1.21]OCTAN 2006-2A A3A Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M9 Bal 1 2.1|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAA|AAA 1{HGSC 2007-1
M9 Bal 1 0.72|LBRTS 2006-1A A2 Mige 12,500,000.00|Aaa|AAA[AAA 1{HGSC 2007-1
M9 Bal 1 1.24|HALYD 2006-1A A Mige 55,250,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M7 Baal|BBB+/BBB+ 1 0.28|AVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M7 Baal|BBB+BBB+ 0.28|AVNTI 2006-1A Al Mige 132,213,000.00|Aaa| AAA|NR/WR High Grade Fund
M5 A2|AJA 0.17|RDGW 2006-1A A2 Mige 23,582,000.00|Aaa| AAAINR/WR Enhanced Leverage Fund
M5 A2AJA 0.17|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|INR/WR HGSC 2007-1
M5 A2AJA 0.17|RDGW 2006-1A A2 Mige 33,918,000.00{Aaa| AAA|INRWR High Grade Fund
M4 AllA+|A+ 0.36|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAA /WR HGSC 2007-1
M4 AllA+|A+ 1 0.36|DIHAR 2006-1A A2 Mige 10,400,000.00| Aaa|AAAINR/WR 1|High Grade Fund

5 T

JPMAC 2006-NC1 M11 S&P BB - B 7/12/2007]

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634464
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M10 B1|BB+*-w|BB+*-w 0.21]IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa|AAA High Grade Fund
M10 B1|BB+*-w|BB+*-w 1 0.21]IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAA 1{HGSC 2007-1
M9 Bal|BBB-|BBB- 1 0.354 IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAA 1{HGSC 2007-1
M9 Bal|BBB-|BBB- 1 0.35[IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa|AAA 1[High Grade Fund
M9 Bal|BBB-|BBB- 1 0.97|GSCSF 2006-4A Al Mige 32,500,000.00|AaalAAA 1{HGSC 2007-1
M8 Baa2BBB|BBB 1.68|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|A AA HGSC 2007-1
ES Baa2BBB|BBB 0.64|TIERS 0 12/31/44 144a Corp 31,630,000.00| Aaa|NR/WR|NR/WR High Grade Fund
M8 Baa2|BBB|BBB 0.64|TIERS 0 12/31/44 144a Corp 18,370,000.00| Aaa|NR/WR|NR/WR Enhanced Leverage Fund
M8 Baa2BBB|BBB 1.16]ABCDS 2006-1A A2 Mige 60,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M8 Baa2|BBB|BBB 0.7|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR HGSC 2007-1
M4 AllA+|A+ 1 0.83|ESPF 2006-1A A2 Mige 80,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
3‘&)&‘&&\\\\\\\\\\\\\‘&‘:?}&\\\\\\\\\\\\\\\\\\\\\\\\\\\?SE&K&S&\\\\\\\\\\YE&Q"&E@R\\\\\\\\\\\\\\ ‘%‘e‘ﬁ&&‘;&\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\“ A T S‘?&&

2006-1A 7 oody's a a’ - 7/11/2007|
KEFT 2006-1A 6 Moody's Baa2 Baa2 - 7/11/2007]
KEFT 2006-1A 5 Moody's A2 A2 - 7/11/2007]
AR R %\ & m:}'«;} R &\ﬁ:&;\-mm‘x\\ %\\'\G&m RN *\\\\\L\ ‘&\x i‘\\\\\\&u&&\\
1]} Aa2|AAINR/WR 1| #.## GCM CDS KEFT 2006-1A 3 FXD -800,000.00| ~|~|~ 1|Structured Risk Partners Fund
1]} Aa2|AAINR/WR 1| #.## GCM CDS KEFT 2006-1A 3 FXD -1,400,000.00] ~[~|~ 1|High Grade Fund
1]} Aa2|AAINR/WR 1| #.## GCM CDS KEFT 2006-1A 3 FXD -2,800,000.00] ~[~|~ 1|Enhanced Leverage Fund
v Aa3|AA-[NR/WR 1 0.35|TIAF 2006-1A A2 Mige 15,000,000.00|Aaa|AAAINR/WR 1|Tall Ships
v Aa3|AA-[NR/WR 1 O.SqTIAF 2006-1A A1 Mige 32,500,000.00|AaalAAAINR/WR 1{HGSC 2007-1
v Aa3|AA-[NR/WR 1 0.35|TIAF 2006-1A A2 Mige 31,500,000.00|AaalAAAINR/WR 1{HGSC 2007-1
1] Aa2|AAINR/WR 1 0.13[DVSQ 2003-1A A2 Mige 5,000,000.00{ Aaa]AAAINR/WR 1{HGSC 2004-1A

T Y

N
CEM

AR R 200448 DO0RGH R NI

Aa2[AAINR/WR :65]VERT 2004-1A.G Mige: 3,000;000:00[Aa3NRWRINR/WR: 1[Stone Tower 2.
B AaZ[AAINRIWR 1 -65]VERT 2004-1A C-Mige 4;000,000:00[Aa3{NR/WRINRIWR 1]Stone Tower
direct exposure direct exposure direct exposure direct exposure KNOLL 2004-1A A2 Mige 5,000,000.00{ Aaa]AAAINR/WR 1|HGSC 2004-1A
direct exposure direct exposure direct exposure direct exposure KNOLL 2004-1A A1 Mige 5,000,000.00{ Aaa]AAAINR/WR 1]Klio |
direct exposure direct exposure direct exposure direct exposure KNOLL 2004-1A A1 Mige 30,000,000.00|AaalAAA|NR/WR 1]Klio Il
direct exposure direct exposure direct exposure direct exposure KNOLL 2004-1A A2 Mige 6,000,000.00|Aaa|AAAINR/WR 1]Klio |
B Aa2]AAINR/WR 1 1.65]VERT 2004-1A B Mtge 5,000,000.00{Aal|AA|NR/WR 1|HGSC 2004-1A
[9} Baa2*-w|BBB|NR/WR 0.81 0.65|ORCHD 2005-2A A2 Mige 17,452,000.00|Aaa|AAAINRWR 1{Klio 11l
[9} Baa2*-w|BBB|NR/WR 0.81 0.65|ORCHD 2005-2A A2 Mige 2,548,000.00{ Aaa|AAAINR/WR 1{Klio Il
B Aa2|AAINR/WR 1 1.65|VERT 2004-1A MGT FEES .0125 4/25/2009 it NR/WR|AAAINR/WR 1|High Grade Fund
B Aa2|AAINR/WR 1 1.11]ABSPK 2005-VIA A Mige 9,589,000.00| AaalAAAJAAA 1|Enhanced Leverage Fund
B Aa2|AAINR/WR 1 1.11]ABSPK 2005-VIA A Mige 13,900,000.00|Aaa|AAA[AAA 1{Klio 111
B Aa2|AAINR/WR 1 1.11]ABSPK 2005-VIA A Mige 60,000,000.00{Aaa|AAAIAAA 1{Klio |
B Aa2|AAINR/WR 1 1.6§|VERT 2004-1A A Mige 14,700,000.00| Aaa|AAAINR/WR 1{Klio |

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634465



B Aa2|AAINR/WR 1 1 .quVERT 2004-1A A Mige 15,000,000.00|AaaAAAINR/WR 1]Klio Il

B Aa2|AAINR/WR 1 1.65|VERT 2004-1A MGT FEES .0125 4/25/2009 HHHHH HHH A NR/WR|AAANR/WR 1|Enhanced Leverage Fund
A2 AaalAAAINR/WR 1 1.49|CASF 2004-1A A2 Mige 5,000,000.00]Aaa]AAAJAAA 1|HGSC 2004-1A

A2 AaalAAAINR/WR 1 1.19]ABAC 2005-1A Al Mige 67,500,000.00|Aaa|AAA|AAA 1]HGSC 2007-1

T R AR Q&tb&\\\\\\\\\\\\\\ T T R T Y

LBMLT 2005-3 M11 S&P B ccC 7/12/2007]
LBMLT 2005-3 M10 S&P BB - B 7/12/2007]
LBMLT 2005-3 M9 S&P BBB- - BB 7/12/2007]
LBMLT 2005-3 M8 S&P BBB 7/12/2007]

M2 AaZ\AA\AA 1.54|MAGNF 2006-7A B Mige 17,200,000.00) AaZ\AA\NR/WR 0.97[HGSC 2007-1
M2 [Aa2jAAlAA 1 1.54|MAGNF 2006-6A B Mige 7,500,000.00[AaalAAAINRWR 1[HGSC 2007-1

S I\Iﬁ &\\\\\\\\\\\\\\\\\\\\\\\\\\\Vl&.‘\\\\\\\\\\\ R R I}R“‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\N BTN tll‘“k
[BMLT 2006-1 M10 S&p BBB - B 71272007
[BMLT 2006-1 M9 S&P BBB+ - B 71272007
LBMLT 2006-1 M® S&p A- - BBB 71272007
LBMLT 2006-1 M7 S&P BBB 712/2007]

M8 BatA:NRAWR 1 1.38] TABS 2006-5A A3 Mige 6,326,000: 00 A2IAINRIWR High Grade Fund
M9 B1|BBB+*-w|NR/WR*-w 1 2.11]TABS 2005-3A B Mige 23,000,000.00|Aa2|AAINRWR Klio 11

M9 B1|BBB+*-w|NR/WR*-w 1 0.07|BGRS 2004-2A B Mige 5,000,000.00] Aa2|AA|AA 1|HGSC 2004-1A
M9 B1|BBB+*-w|NR/WR*-w 1.55|BGRS 2004-3A B Mige 5,000,000.00] Aa2|AA|AA 1|HGSC 2004-1A
M9 B1|BBB+*-w|NR/WR*-w 2.45|MKP 3A COMA Mtge 12,019,000.00| NR/WR|AAA|NR/WR 0.83]High Grade Fund
M9 B1|BBB+*-w|NR/WR*-w 1.03|CLDCT 2006-1A A2 Mige 100,000,000.00|AaalAAAIAAA 1|HGSC 2007-1
EQ B1|BBB+*-w|NR/WR*-w 2.45|MKP 3A A2 Mige 5,000,000.00|AaaAAAIAAA 1|HGSC 2004-1A
M9 B1|BBB+*-w|NR/WR*-w 2.45|MKP 3A COMA Mtge 6,981,000.00|NR/WR|AAAINR/WR 0.83|Enhanced Leverage Fund
M8 Bal]A-[NR/WR 1 1.03|MIDOR 2006-1A A1F Mige 50,000,000.00|AaalAAAJAAA 1|HGSC 2007-1
M6 A3|A+|NR/WR 1 0.96|RAFF 2006-2A A2 Mige 40,000,000.00|AaalAAAJAAA 1|HGSC 2007-1
M5 A2|AA-INR/WR 1 1.49|MREEF 2005-1A X Mige 10,000,000.00|AaaAAAINR/WR 0.73|HGSC 2007-1
M5 A2|AA-INR/WR 1 1.53|PAMP 2007-2A A1 Mige 75,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
M5 A2|AA-INR/WR 1 1.49|MREEF 2005-1A A1L Mige 88,625,000.00|Aaa]AAAINR/WR 1]Klio 11

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634466



M4 AT]AAINR/WR 1 0.31|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
M4 A1]AAINR/WR 1 0.31|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1[High Grade Fund

M4 A1]AAINR/WR 1 0.31|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M3 Aa3|AAINR/WR 0.39|RDGW 2006-1A A2 Mige 33,918,000.00{Aaa| AAA|NR/WR High Grade Fund

FS Aa3|AAINR/WR 0.39|RDGW 2006-1A A2 Mige 23,582,000.00|Aaa| AAA|NR/WR Enhanced Leverage Fund
M3 Aa3|AAINR/WR 0.39|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

\QQS‘&?\\\\\\\\\\\‘M S \‘\Iﬁ‘t“:\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\‘!&x R NS

Baa2'-w|BBB+|BBB 1 0:86|TABS:2006-5A A3 Mige: 6,326,000:00| A2/ A[NR/WR 1|High Grade Fund
M8 Baa2*-w|BBB+|BBB 1 0.9]CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NR/WR 1|High Grade Fund
M8 Baa2*-w|BBB+|BBB 1 0.9]CAMBR 7A B Mige 3,000,000.00]Aa2|AAINRWR 1|Enhanced Leverage Fund
M10 Caal|BBB-*-w|BB+*-w 1 0.32|IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M10 Caal|BBB-*-w|BB+*-w 1 0.32|IVYL 2006-1A A1 Mige 114,560,000.00|Aaa|AAAINR/WR 1|High Grade Fund
M8 Baa2*-w|BBB+|BBB 1 0.97|GSCSF 2006-4A Al Mige 32,500,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
M7 Ba2|A-BBB+ 1 0.854 IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa]AAAINR/WR 1[High Grade Fund
M7 Ba2|A-BBB+ 1 0.85[IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M7 Ba2|A-BBB+ 1 0.9]COMMO 2006-5A A1B Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

A1]AA-|AA- 1 0.34|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M4 A1]AA-|AA- 1 0.34|DIHAR 2006-1A A2 Mige 10,400,000.00|Aaa|AAAINRWR 1|High Grade Fund
'—A4 AaalAAAIAAA 1 0.54|FTDQ 2006-1A A2 Mige 34,000,000.00{Aaa| AAA|NR/WR 1|HGSC 2007-1

A T T T A AR T T A

[LBMLT 2006-3 B S&P - B 7/12/2007]

LBMLT 2006-3 M10 S&P - 7/12/2007]
LBMLT 2006-3 M9 S&P - 7/12/2007]
LBMLT 2006-3 M8 S&P - - BB 7/12/2007]
LBMLT 2006-3 M7 S&P - BBB 7/12/2007]
LBMLT 2006-3 M6 S&P BBB+ 7/12/2007]

4

B2JA- NRAWR 1:03]TABS 2006-5A A3 Mige 6,326,000.00] A2 AINRMWR High Grade Fund
ATIAAINRWR 0.16]|DUKEF 2005-HGTA C1: Mige 8,000,000.00|A2[AINR/WR HGSC 2006-1A

M10 Caal|BBB*-w|NR/WR*-w 0.46|BFCAJ 2006-1A X Mige 10,000,000.00|A1]A+|NR/WR 0.95|Enhanced Leverage Fund

M9 B3|BBB+*-w|NR/WR*-w 0.42]IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M9 B3|BBB+*-w|NR/WR*-w 1 0.97|GSCSF 2006-4A A1 Mige 32,500,000.00|AaalAAAJAAA 1|HGSC 2007-1

M9 B3|BBB+*-w|NR/WR*-w 1 0.79|CLDCT 2006-1A A2 Mige 100,000,000.00|AaalAAAIAAA 1|HGSC 2007-1

M9 B3|BBB+*-w|NR/WR*-w 1 0.42]IVYL 2006-1A A1 Mige 114,560,000.00|AaalAAAINR/WR 1]High Grade Fund

M8 B2]A-INR/WR 1 0.63]IVYL 2006-1A A1 Mige 114,560,000.00{Aaa|AAAINR/WR 1]High Grade Fund

M8 B2]A-INR/WR 1 0.63]IVYL 2006-1A A1 Mige 25,000,000.00|Aaa]AAAINR/WR 1]HGSC 2007-1
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M5 A2|AA-INR/WR 1 0.42|GLCR 2005-3A A2 Mige 7,000,000.00]AaalAAA|AAA 0.93[HGSC 2007-1
M5 A2|AA-INR/WR 1 0.34|DIHAR 2006-1A A2 Mige 25,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
M5 A2|AA-INR/WR 1 0.34|DIHAR 2006-1A A2 Mige 10,400,000.00|AaaAAAINR/WR 1]High Grade Fund
M4 A1]AAINR/WR 1 0.16]DUKEF 2005-HG1A A2 Mige 42,500,000.00|Aaa| AAA|NR/WR 1]Klio 11l

MLT 2006-4 B

R Q?ﬁ?)(lﬁ?&k\\\\\\\\\\\\?ﬂ&&\\\\\\\\\\\\\\\\\\\\\\\\\\?e‘
&l

TR Y

2
PELR

7/12/2007|

LBMLT 2006-4 M11 S&P BBB-

LBMLT 2006-4 M10 S&P BBB+

LBMLT 2006-4 M9 S&P BBB+

LBMLT 2006-4 M8 S&P A-

LBMLT 2006-4 M7 S&P A BBB

Y

R ;326,000:00|A2[AINF

Ba2|BBB+*-w|NRWR*-w 1 INDES5 5A B Mige 15,000,000.00]Aa2|AA|AA 1{Klio |

Bal|A-[NR/WR 1 .9|CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NRWR 1[High Grade Fund

Bal|A-INR/WR 1 .9|CAMBR 7A B Mige 3,000,000.00]Aa2|AA|NR/WR 1|Enhanced Leverage Fund

Ba2|BBB+*-w|NRWR*-w 1 GSCSF 2006-4A Al Mige 32,500,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
M9 Ba2|BBB+*-w|NR/WR*-w VYL 2006-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
FQ Ba2|BBB+*-w|NR/WR*-w VYL 2006-1A A1 Mige 114,560,000.00]AaalAAAINR/WR High Grade Fund
M9 Ba2|BBB+*-w|NR/WR*-w INDES5 5A A2A Mige 5,000,000.00|AaaAAAIAAA HGSC 2004-1A
M9 Ba2|BBB+*-w|NR/WR*-w GLCR 2006-4A Al Mige 25,000,000.00|AaalAAAINR/WR 0.98|HGSC 2007-1
M10 B3|BBB+*-w|NR/WR*-w 1 CLDCT 2006-1A A2 Mige 100,000,000.00|Aaa|AAA|AAA 1|HGSC 2007-1
M8 Bal|A-[NR/WR 1 .7|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M8 Bal|A-[NR/WR 1 GSCSF 2006-4A Al Mige 32,500,000.00|Aaa|AAA|AAA 1|HGSC 2007-1
M8 Bal|A-INR/WR 1 PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAA|AAA 1|HGSC 2007-1
M8 Bal|A-[NR/WR 1 LBRTS 2007-4A A2 Mige 100,000,000.00{Aaa]AAAINR/WR 1{HGSC 2007-1
M7 Baal*-w|A*-w|NR/WR*-w 1 LBRTS 2006-1A A2 Mige 12,500,000.00|Aaa|AAA[AAA 1{HGSC 2007-1
M7 Baal*-w|A*-w|NR/WR*-w 1 IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M7 Baal*-w|A*-w|NR/WR*-w 1 IXCBO 2006-2A A2 Mige 9,500,000.00{ Aaa]AAAINR/WR 1{HGSC 2007-1
M6 A3|A+|NR/WR DIHAR 2006-1A A2 Mige 10,400,000.00|Aaa|AAAINRWR High Grade Fund
EG A3|A+|NR/WR DIHAR 2006-1A A2 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M6 A3|A+|NR/WR SINGA 2006-1A A2 Mige 30,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M5 A2]AA-INRWR SINGA 2006-1A A2 Mige 30,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M4 A1|AAINR/WR SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR HGSC 2007-

BT Y

AR R Y

™

A Y

RN L o ﬁ@iﬁ‘l&\\\\\\\\\\\ﬁ@%\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\w
CBMLT 20065 B S&p Bor B B

LBMLT 2006-5 M10 S&p BBB B

LBMLT 20065 M9 S&p BBB+ BB

LBMLT 2006-5 M8 S&p BBB+ BB+
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29,292.000.00)]

00| A2IAINRAW R

Y S M
16[TABS 2007-7A A3 Mige
16[TABS 2007-7A A2 Wige

Bal{BBB+"-w|NR/WR"-w A2JAINR/WR Enhanced Léverage Fund
|Bat{BBB+*-wiNRWR"w 18;208,000.00| A2|AINR/WR: High-Grade Fund
Ba1|BBB+*-w|NR/WR*-w 44| COMMO 2006-5A A1B Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
Bal|BBB+*-w|NRWR*-w .68|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAAJAAA HGSC 2007-1
Bal|BBB+*-w|NRWR*-w 1 0.5|GSCSF 2006-4A Al Mige 32,500,000.00|Aaa|AAA|AAA 1|HGSC 2007-1
Bal|BBB+*-w|NRWR*-w 1 0.7|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
Bal|BBB+*-w|NR/WR*-w 1 1.25|COMMO 2003-2A A2A Mige 3,800,000.00{Aaa|AAA|AAA 0.74|Klio Il
Bal|BBB+*-w|NRWR*-w 1 1 .ZEqCOMMO 2003-2A A2A Mige 5,000,000.00{Aaa|AAA|AAA 0.74|HGSC 2004-1A
Bal|BBB+*-w|NRWR*-w 1 1.25|COMMO 2003-2A A2A Mige 20,000,000.00{Aaa|AAA|AAA 0.74|Klio |
Bal|BBB+*-w|NRWR*-w 1 1.29|LBRTS 2007-4A A2 Mige 100,000,000.00|Aaa|AAAINR/WR 1{HGSC 2007-1
Baal*-w|A-[NR/WR 1 0.57|AVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
Baal*-w|A-[NR/WR 1 0.57|AVNTI 2006-1A Al Mige 132,213,000.00{Aaa]AAAINR/WR 1[High Grade Fund

M7 Baal*-w|A-[NR/WR 0.35|LBRTS 2006-1A A2 Mige 12,500,000.00|AaaAAAIAAA HGSC 2007-

M6 A3JAINR/WR 0.75|RAFF 2006-2A A2 Mige 40,000,000.00|Aaa|AAA|AAA HGSC 2007-

M5 A2]A+|NR/WR 0.77|RAFF 2006-2A A2 Mige 40,000,000.00|Aaa|AAA|AAA HGSC 2007-

M2 Aa2]AAINR/WR 1.54|NORTH 2005-7A B1 Mige 35,000,000.00{Aaa| AAA|NR/WR lio Il

M2 Aa2|AAINR/WR 0.25|NORTH 2004-6X A Mige 25,500,000.00|AaalAAAINR/WR High Grade Fund

M2 Aa2|AAINR/WR 1 2.02|ANSPK 2006-1A A2 Mige 77,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

Q&Qt&iﬁ@ﬁﬁk\\\\\\\\\\\ﬁﬁﬁ&&\\\\\\\\\\\\\\\\\\\\\wE»“v‘;@k\\\\\\\\\\-

§\‘§§:§\{k\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\“

A Y

R Y

LBMLT 2006-6 M11 S&P - 7/12/2007]
LBMLT 2006-6 M10 S&P BBB - BB 7/12/2007|
LBMLT 2006-6 M9 S&P BBB+ BBB 7/12/2007|

BREIEERY: ERR2D! M

oTBERHR

Baa2|BBB+/BBB+ RS 2004-3A B Mige

5,000,000.00]

Aa2|AAAA

Ba2|BBB+|BBB 0.34|BGRS 2004-2A B Mige

5,000,000.00

Aa2|AAAA

HGSC 2004-1A

Baa2|BBB+/BBB+ 0.9]TABS 2005-3A B Mige

23,000,000.00]

Aa2lAAINRWR

1
1
1

Klio 11

Baa2BBB+/BBB+ 0.7|SCORP 2006-1A A2A Mige

25,000,000.00]

Aaal AAAINR/WR

HGSC 2007-1

Baal|A|A- 0.89|CLDCT 2006-1A A2 Mige 100,000,000.00{Aaa|AAA|AAA 1{HGSC 2007-1
Baal|A|A- 0.44| DUKEF 2004-6A A1J Mige 5,000,000.00{ Aaa]AAAINR/WR 0.95[HGSC 2004-1A
M7 Baai|AJA- 0.44|DUKEF 2004-6A A1J Mige 24,000,000.00{Aaa|AAA|INR/WR 0.95|Klio |
M3 Aa3|AAJAA 0.61|ESPF 2006-1A A2 Mige 80,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M2 Aa2|AA+|AA+ 0.61|ESPF 2006-1A A2 Mige 80,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M2 Aa2|AA+|AA+ 1.79]ANSPK 2006-1A A2 Mige 77,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
EEEEIk\\\\\\\\\\\\\WEEﬁ@k\\\W? RS EQE%‘E-ISE‘;&\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\Q R Y S‘ﬁl&k
§ \‘\ Y R &\:&w H ‘\\ R R “\\z\\m ‘\\ \
% ABBRHEEE El R L OGO B REBING AN LAl Ship:
11 B3{BBB-|BB+ 048] TABS 2006-5A A3 Mige: 6,326,000.00{ A2|A|NR/WR High Grade g
M10 B1|BBB|BBB- 0.31|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-
M9 Ba2|BBB+/BBB 0.22|GLCR 2005-3A A2 Mtige 7,000,000.00|AaaAAAIAAA 0.93|HGSC 2007-
M9 Ba2|BBB+/BBB 0.32|GLCR 2004-2A A2 Mige 5,000,000.00| Aaa|AAAJAAA 1|HGSC 2004-1A
M9 Ba2|BBB+|BBB 1 1.55|NWALL 2005-1A A1 Mige 34,793,000.00|AaalAAAIAAA 0.97|High Grade Fund
M9 Ba2|BBB+|BBB 1 1.55|NWALL 2005-1A A2 Mige 4,960,000.00|NR/WR|AAA|AAA 1|Enhanced Leverage Fund
M9 Ba2|BBB+|BBB 1 1.55|NWALL 2005-1A A2 Mige 8,540,000.00]|NR/WR|AAAIAAA 1|High Grade Fund
M5 A2|AA-|A+ 1 0.61|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
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1 TABs 2006-5A-A3 Mige

,,,,,

T Y }i"@‘f&i{x
Y

6- OT!

NN

.00) AAA
T NN N
Baa2 7/11/2007]
&{&k&;\'h B E\\‘\ku&&\a;\ma\ t\}\kxm R HRVRRREY
AMPCD 2006-1A NOTE Mige 126,520,000.00[ Aa3|NR/WRINR/WR 1
;; T NN S N
* 7/11/2007|

w\\\\\&\\\“
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[3]] Baa2|BBB|NR/WR 0.64 0.74]ORCHD 2005-2A A2 Mige 17,452,000.00|AaaAAAINR/WR 1]Klio 11
A-1A AaalAAAINR/WR 0.58 0.62|ESPF 2006-1A A2 Mige 80,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
A-1A AaalAAAINR/WR 0.58 1.93|GENKR 2005-1A A2 Mige 25,800,000.00|Aaa]AAAINR/WR 1]Klio 11

BB BN

D aa2 BBB NFi/WFi 0.99 18] S 2007-7A-A3:Mige 29,292,000.00) A_]_ R/WR anced Lever & Fund
D Baa2|BBB|NR/WR 0.99 0.21|TABS 2006:54 A3 Mige 6,326,000.00|A2]AINR/WR -l gh Grade Fund

D Baa2|BBBINRWR 0.99] 1.16|TABS: 2007-7A A3 Mige 18,208.000.00|A2{AINR/WR High Grrade Fund

D Baa2|BBB|NR/WR 0.99 0.82|CLDCT 2006-1A A2 Mige 100,000,000.00| Aaa|AAA|AAA HGSC 2007-1

e e

LSTRT 2006-1A G Moody's Bai Bal 7/11/2007]
LSTRT 2006-1A F Moody's Baa3 Baal - 7/11/2007]
LSTRT 2006-1A E Moody's Baa2 BaaZ - 7/11/2007]
LSTRT 2006-1A D Moody's A2 7/11/2007]

F Baa3*-w|BBB-|NR/WR 0.98 1.01|TABS 2006-5A A3 Mige 6,326,000.00] A2 AINR/WR 1]High Grade Fund

D [A2*-w|AINR/'WR | 1] 2.03[TWOLF 2007-1A A1D Mige | 80,000,000.00[Aaa]AAAINR/WR | 1[HGSCS 2007-1

tQ\Q“?‘t‘Y“\\\\\\\\\\\\\\\\\\\\\\\\\\\\\“‘ A N R HH Y ﬁ}&?ﬁﬁk\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\w T
2006-NC2 *
MABS 2006-NC2 M10 |S&P |BB+ BB

222% W - § CRNMZ 2006-: 00| A2[AINRANVR

M10 Ba3|BB+|BB+ 0.75|GSCSF 2006-4A A1 Mige 32 500 000.00|AaalAAAIAAA HGSC 2007-1
M9 Baa2*-w|BBB-|BBB 0.81|COMMO 2003-2A A2A Mige 3,800,000.00|AaalAAAIAAA 0.74]Klio Il

M9 Baa2*-w|BBB-|BBB 1 0.81|COMMO 2003-2A A2A Mige 5,000,000.00|AaalAAAIAAA 0.74|HGSC 2004-1A
M9 Baa2*-w|BBB-|BBB 1 0.81|COMMO 2003-2A A2A Mige 20,000,000.00|AaalAAAJAAA 0.74[Klio |

M8 Baal|BBB|BBB+ 1 0.25|MIDOR 2006-1A A1F Mige 50,000,000.00|AaalAAAJAAA 1|HGSC 2007-1
M6 A2|A-[A 1 0.29|SINGA 2006-1A A2 Mige 30,000,000.00|Aaa]AAAINRWR 1|HGSC 2007-1
M5 AZ|AJA+ 1 0.59|SINGA 2006-1A A2 Mige 30,000,000.00|Aaa]AAAINRWR 1]HGSC 2007-1
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R “EQE}I&\\\\\\\\\\\\\\ ““‘“\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ FRRN “‘\\\\\\\\\\\\Q A T

1 43 MREEF 2005 1A A1L Mige
1.43|MREEF 2005-1A X Mige

............ S BB

; 9 ,000.000.00[ A3[A-[NRAWI

B+]NR/WR 0.69HALYD 2006-1A B Mige 16,250,000.00| Aa2]AANR/WR HG

BBB-[NR/WR 1.45]NCOVE 2006-2A A Mige 42,500,000.00|AaalARA|AAA 0.94HGSC 2007-
BBBINR/WR 1.16|ABCDS 2006-1A A2 Mige 60,000,000.00| AaalARAINR/WR 1[HGSC 2007-
BBBINR/WR 0.63[IVYL 2006-1A Al Mige 25,000,000.00|AaalARANRWR 1[HGSC 2007-
BBB[NR/WR 1 0.65|START 2006-AA A2 Mige 45,675,000.00|Aaa ARAINR/WR T[Kiio 1
BBB[NR/WR 1 0.65|START 2006-AA A2 Mige 19,825,000.00| Aaa|AAAINR/WR 1[HGSC 20071
BBB[NR/WR 1 0.63[IVYL 2006-1A Al Mige 114,560,000.00|Aaal ARAINR/WR 1[High Grade Fund
BBB-+|NR/WR [ 0.69|HALYD 2006-1A A Mige 55,250,000.00| Aaa ARAINR/WR 1[HGSC 2007-1

T T T T N

TR R
MABS 2005 NCZ Mi12 S&P BBB

B 7/12/2007|

MABE 2005-NC2 M11 E&:’ BBB 33+ 7/12/2007|
MA S 2005-NC2 M10 BBl 7/12/2007|
S 2005-NC2 M9 BBl 7/12/2007|

M8 Baa2jA+|BBB+ 1 ;85| START. 2006-AA D:Mige 15,000,000.00|A3JA-INRIWR 1fTall Ships

M10 NR/WRJA-|BBB: 1 0.59|NSCDO:2007-1AC Mige: 14;400,000.00| NR/WR[A|A 1|Enhanced Leverage Fund
ik Baa3|A-w[BBB*-w. 1 0:87|DUKEF2006-10A A3 Mige 22,500,000.00|A2[A|A 1|Tall: Ships

M10 NR/WR|A-|BBB 1 0.59|NSCDO 2007-1A B Mige 28,500,000.00| NR/WR|AAJAA 1|Enhanced Leverage Fund
M10 NR/WR|A-|BBB 1 0.17|WHTL 2004-1A A2 Mige 5,000,000.00]Aa2|AA|AA 1{HGSC 2004-1A

M9 Baa3|A*-w|BBB*-w 1 1.4§|CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NRWR 1|{Enhanced Leverage Fund
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M9 Baa3|A*-w|BBB*-w 1 1.45[CAMBR 7A B Mige 3,000,000.00{Aa2|AA|NRWR 1[High Grade Fund

M9 Baa3|A*-w|BBB*-w 1 0.17|WHTL 2004-1A A2 Mige 5,000,000.00]Aa2|AAJAA 1{HGSC 2004-1A

Ad AaalAAAJAAA 1 1.54|MAGNF 2006-7A B Mige 17,200,000.00]Aa2|AA|INRWR 0.97|HGSC 2007-1

M10 R/WR|A-|BBB 0.54|ALPHA 2007-1A 2 Mige 19,000,000.00|Aaa|AAAINRWR HGSC 2007-1

Em R/WR|A-|BBB 0.59|NSCDO 2007-1A A1 Mige 68,700,000.00|Aaa|AAA|AAA Enhanced Leverage Fund
M9 Baa3|A*-w|BBB*-w 0.97|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1

M9 Baa3|A*-w|BBB*-w 1.32[HLCDO 2006-1A A2 Mige -20,000,000.00| Aaa| AAA|NR/WR Enhanced Leverage Fund
M9 Baa3|A*-w|BBB*-w 0.35|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-1

M9 Baa3|A*-w|BBB*-w 1 1.32|HLCDO 2006-1A A2 Mige 40,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M8 Baa2|A+|BBB+ 1 3.05|CAPMK 2006-6A A1 Mige 9,185,000.00{ Aaa|AAA|AAA 1|HGSC 2007-1

M8 Baa2|A+|BBB+ 1 1.21)|OCTAN 2006-2A A3A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

M8 Baa2|A+|BBB+ 1 1.0§|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

M8 Baa2|A+|BBB+ 1 1.03|MIDOR 2006-1A A1F Mige 50,000,000.00{Aaa|AAA|AAA 1{HGSC 2007-1

M8 Baa2|A+|BBB+ 1 0.85|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il

M8 Baa2|A+|BBB+ 1 0.85|START 2006-AA A2 Mige 19,825,000.00| Aaa]AAAINR/WR 1{HGSC 2007-1

M7 Baal|A+|A- 1 1.05|BWIC 2006-1A A2 Mige 7,348,000.00{ Aaa]AAAINR/WR 0.76|HGSC 2007-1

M8 Baa2|A+|BBB+ 0.7|OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-

M8 Baa2|A+|BBB+ 1.29]LBRTS 2007-4A A2 Mige 100,000,000.00| Aaa| AAA|NR/WR HGSC 2007-

M8 Baa2|A+|BBB+ 1.68|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAAJAAA HGSC 2007-

ES A2]AAAA- 0.76|ESPF 2006-1A A2 Mige 80,000,000.00{Aaa| AAA|NR/WR HGSC 2007-

M4 Al|AA+|AA 0.36| RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR HGSC 2007-

M4 Al|AA+|AA 1 0.36| RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1|High Grade Fund

M4 Al|AA+|AA 1 0.36| RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
Ad AaalAAAJAAA 1 1.54|MAGNF 2006-6A B Mige 7,500,000.00{ Aaa|AAAINRWR 1|HGSC 2007-1

R

MABS 2006-AM2 M12 S&P B * 7/12/2007]

. g ,550,000.
Baa3|A-[NR/WR 1 0.17|LEXN 2007-3A A2 Mige 100,000,000.00{ Aaa|AAA|AAA 1|HGSCS 2007-1
A1|AA+|NR/WR 1 0.58|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
Aa2|AA+|NR/WR 1 0.22|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
Aa2|AA+|NR/WR 1 0.22|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1[High Grade Fund
Aa2|AA+|NR/WR 1 0.22| RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

%T&%:EG&\\\\\\\\\\\\%??@&@&\\\\\\\\\\\\\\\\\\\\\\\\\\““"‘}3&\\\\\\\\\&3@\‘2&3}&\\\\\\\\\\\\\ &2:323\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ R RN &'33

N - 7 2/2007]
S&P BBB - cce 712/2007]
S&P BBB+ - cce 712/2007]
S&P A- BBB- 71 2/2007]

Mg 900,000, 2l ohip:
Caal|BBB+*-w|NR/WR*-w HALYD 2006-1A B Mige 16,250,000.00|Aa2|AAINR/WR 1|HGSC 2007-1
Ca|BBB-*-w|NR/WR*-w DUKEF 2004-6A A1J Mige 24,000,000.00{Aaa|AAA|INR/WR 0.95[Klio |
Ca|BBB-*-w|NR/WR*-w DUKEF 2004-6A A1J Mige 5,000,000.00|Aaa|AAAINRWR 0.95|HGSC 2004-1A
Caal|BBB+*-w|NR/WR*-w HALYD 2006-1A A Mtige 55,250,000.00|Aaa|AAAINR/WR 1]HGSC 2007-1

SR Et‘\\\\\\\\\\\\\\\\\\\\\\\\\@\t‘“\\\\\\\\\\%t\&‘t“\\\\\\\\\\\\ Et&t-‘&k\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\N e T R
[MABS 2006-FRE2 M10 [S&P [BB+ I*- |ccc | | 7/12/2007]
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MABS 2006-FRE2 M9 S&P BBB- - CCC 7/12/2007]
MABS 2006-FRE2 M8 S&P BBB - B 7/12/2007]
MABS 2006-FRE2 M7 S&P BBB+ - B 7/12/2007]
|MABS 2006-FRE2 M6 S&P BBB- 7/12/2007]

1.03|TABS 2006-5A A3 Mige 6,326,000.00] A2 AINR/WR High Grade Fund
M9 Caal|BBB-*-w|NR/WR*-w 1 1.1|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAAJAAA 1|HGSC 2007-1
M8 B3|BBB*-w|NR/WR*-w 1 0.31]|GSCSF 2006-4A A1 Mige 32,500,000.00|AaalAAAJAAA 1]HGSC 2007-1

T T T T e A T R T

MABS 2006-HE1 M11 S&P BBB - BB 7/12/2007]
MABS 2006- -|E1 M10 S&P A- - BBB- 7/12/2007]
MABS 2006-HET M9 S&P A - BBB 7/12/2007]

] NFI/WFI\A\A
28.500,000.00[NF/WRIAAJAA 7

Enhanced Leverage Fund

-*-wINR/WR*-w 1

-*-wINR/WR*-w 1 2.05|NSCDO 2007-1A A1 Mige 68,700,000.00|AaalAAAIAAA 1|Enhanced Leverage Fund
ANR/WR 0.53|ORCHD 2006-3A Al Mige 78,081,000.00|Aaa| AAA|INR/WR Enhanced Leverage Fund
AINR/WR 0.53|ORCHD 2006-3A Al Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
AINR/WR 0.53|ORCHD 2006-3A Al Mige 124,419,000.00| Aaa| AAA|INR/WR High Grade Fund
A+INR/WR 0.53|ORCHD 2006-3A Al Mige 50,000,000.00|AaalAAA /WR HGSC 2007-1
A+INR/WR 1 0.53|ORCHD 2006-3A Al Mige 124,419,000.00{ Aaa]AAAINR/WR 1|High Grade Fund
A+|NR/WR 1 0.53|ORCHD 2006-3A Al Mige 78,081,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
AA-INR/'WR 1 0.67|COMMO 2006-5A A1B Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
NR/WR 1 0.13|DIHAR 2006-1A A2 Mige 10,400,000.00| Aaa|AAAINR/WR 1|High Grade Fund
A2|AAINR/WR 1 0.2|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
A2|AAINR/WR 1 0.2|DIHAR 2006-1A A2 Mige 10,400,000.00]Aaa]AAAINR/WR 1[High Grade Fund
A3|AA|NR/WR 1 0.13|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
A1]AA+[NR/WR 1 0.2|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
A1]AA+|NR/WR 1 0.2|DIHAR 2006-1A A2 Mige 10,400,000.00) Aaa|AAAINRWR 1|High Grade Fund
R A T T R R T O Wt OR T
2006-HE2 M11 S&P BB - CCC 7/12/2007|
MABS 2006-HE2 M10 S&P BB+ - CCC 7/12/2007|
MABS 2006-HE2 M9 S&P BBB- - B 7/12/2007|
MABS 2006-HE2 M8 S&P BBB - B 7/12/2007|
MABS 2006-HE2 M7 S&P BBB+ - BB 7/12/2007|
MABS 2006-HE2 M6 S&P BBB 7/12/2007]
‘\\:l.\‘\ \\‘\“ i \“\\\..\ ;\. \L\ \\‘.\\“\“\ 8 .' \
A2]A+|NR/WR 0.48| SINGA 2006-1A A2 Mige 30 000 000.00] A_[AAA\NR/WR HGSC 2007-1
[AT]AA-INRWR 0.36[SINGA 2006-1A A2 Mige 30,000,000.00]Aaal AAAINR/WR 1]HGSC 2007-1 ]

T

MABS 2006-HE3 M11 S&P BB - CCC 7/12/2007]
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,000,000.00|AaaAAA

FIGSC 20071

Baa2 -w|BBBINR/WR

0.57]

AVNTI 2006-1A AT Mige

50,000,000.00] Aaal AAA|NRM

HGSC 2007-1

D R

D Baa2*-w|BBB|NR/WR 0.57]AVNTI 2006-1A Al Mige 132,213,000.00|Aaa| AAA|NR/WR High Grade Fund

[9} A2]A|NR/WR 0.28|RDGW 2006-1A A2 Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1

C A2|AINR/WR 0.28|RDGW 2006-1A A2 Mige 23,582,000.00|Aaa| AAA|NR/WR Enhanced Leverage Fund
[9} A2|AINR/WR 0.28| RDGW 2006-1A A2 Mige 33,918,000.00|Aaa|AAAINR/WR High Grade Fund
S S s s T e T T T T TS t}&?}&ﬁ‘.\‘ﬁ\\\\\\\\\\\\\\\

MKP 6A D Moody's Baa2 Baa2 7/11/2007]

[MKP 6A C [Moody's [A2 A2 7/11/2007]

AaalAAAINR/WR

.29

,520,000.00] NR/WR\NR/

ngh Grad

1 A
D Baa2|BBB|NR/WR 0.99] 1|ANSPK 2006-1A A2 Mige 77,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
C A2|AINR/WR 1 0.22| RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
C A2|AINR/WR 1 0.22|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1|High Grade Fund
C A2|AINR/WR 1 0.22|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
C A2|AINR/WR 1 2.03|TWOLF 2007-1A A1D Mige 80,000,000.00|AaalAAAINR/WR 1[HGSCS 2007-1
B Aa2|AAINR/WR 1 0.39|DIHAR 2006-1A A2 Mige 10,400,000.00]Aaa]AAAINR/WR 1[High Grade Fund
B 1 A 1

‘Aaz|AAINR/WR

0.39]

DIHAR 2006-1A A2 Mige

25,000,000.00] AAANR/WR

HGSC 2007-1

R T Y

MLMI 2005-HE2 B3 BBB-

SRR

S T Y

R T Y

\\\

.

NR/WR A*-w|NR/WR*-w 1 1.71 BGRS 2004 2A B Mige 5 OOO 000.! 00 AA\AA 1 HGSC 2004 1A
NR/WR|A*-w|NR/WR*-w 1 0.71]BGRS 2004-3A B Mige 5,000,000.00] Aa2|AA|AA 1|HGSC 2004-1A
BZ NR/WR|BBB|NR/WR 1 0.654 LBRTS 2006-1A A2 Mige 12,500,000.00]AaalAAA|AAA 1|HGSC 2007-1
B1 NR/MWR|BBB+ NR/WR 1 0.45]OCTAN 2006-1A A2A Mige 50,000,000.00|Aaa]AAAINR/WR 1|HGSC 2007-1
\M& NRMWRJA-|NR/WR 1 1.05]COMMO 2006-5A ATB Mtge 25,000,000.00{Aaa| AAA|NR/WR 1]HGSC 2007-1

R

RS C‘&&\\\\\\\\\\\\\\\\\\\\\\\\\\\ﬂ’i&?&\\\\\\\\\\w'? 208 \C&E\“‘}\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\W >

2006- 3 & - 72/2007]
MLMI 2006-AR1 B2 S&P BBB+ BB 7[2/2007]
MLMI 2006-ART B1 S&P BBB+ BB+ 71 2/2007]

2

ABA00615 FXD

1][Enhanced Leverage Fund

==

T A TR

Moody's Baa2

SRR

R

Baa2

AT

7/11/2007|
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Baa2*-w|BBB|NR/WR 0.99] 1|ANSPK 2006-1A A2 Mige 77,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
Baa2*-w|BBB|NR/WR 0.99] 0.21|OCTAN 2006-1A A2A Mige 50,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
A2|AINR/WR 1 2.03|TWOLF 2007-1A A1D Mige 80,000,000.00|AaalAAAINR/WR 1|HGSCS 2007-1
A2|AINR/WR 1 0.53|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1|High Grade Fund
A2|AINR/WR 1 0.53|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
A2]AINR/WR 1 0.53|RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
Aa2|AAINR/WR 1 0.78| RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAAINR/WR 1[High Grade Fund
Aa2|AAINR/WR 1 0.78| RDGW 2006-1A A2 Mige 23,582,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
Aa2|AAINR/WR 1 0.78| RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

R e e T R e A Y “‘ﬁ}tﬁﬁ}\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\t}&?}ﬁtﬁ\\\\\\\\\\\ R Y

MRCY 2004-1AC Moody's Baa2 Baa2 7/11/2007|

C Baa2*-w|BBB|BBB 1 1.04| DUNHL 2004-1A B Mige 8,500,000.00} AaZ\AA\AA 1]Klio Il

9] Baa2*-w|BBB|BBB 1.04|DUNHL 2004-1A B Mige 5,000,000.00]Aa2]AA|AA irkwood

B Aa2|AAJAA 0.25|TIAF 2006-1A A2 Mige 31,500,000.00{Aaa| AAA|INRWR HGSC 2007-1
B Aa2|AAJAA 1.19]MCKIN 2004-1A A2 Mige 5,250,000.00|Aaa|AAAINRWR irkwood

B Aa2|AAJAA 1.19|MCKIN 2004-1A A2 Mige 5,941,000.00|Aaa]AAAINR/WR lio |

B Aa2|AAJAA 1 1.19|MCKIN 2004-1A A2 Mige 16,309,000.00| AaalAAAINR/WR 1]Klio Il

B Aa2|AAJAA 1 0.25|TIAF 2006-1A A1 Mige 32,500,000.00|AaalAAAINRWR 1|HGSC 2007-1
B Aa2|AAJAA 1 1.42|JPTR 2004-1A A2 Mige 4,000,000.00|AaalAAAIAAA 1] Kirkwood

B Aa2|AAJAA 1 1.42|JPTR 2004-1A A2 Mige 53,500,000.00|AaalAAAJAAA 1]Klio Il

B Aa2|AAJAA 1 0.25|TIAF 2006-1A A2 Mige 15,000,000.00|AaalAAAINR/WR 1]Tall Ships
A2B AaalAAAIAAA 1 0.25|TIAF 2006-1A A2 Mige 15,000,000.00|AaaAAAINR/WR 1]Tall Ships
A2B AaalAAAIAAA 1 0.25|TIAF 2006-1A A1 Mige 32,500,000.00|Aaa]AAAINRWR 1|HGSC 2007-1
A2B AaalAAAIAAA 1 0.25|TIAF 2006-1A A2 Mige 31,500,000.00|Aaa]AAAINR/WR 1]HGSC 2007-1

T T T TN

N AW =
B .02]LI ge R X AA
B1|BBB-|BBB- 0.53|IVYL 2006-1A A1 Mige 114,560,000.00 AaalAAAINR/WR High Grade Fund
B1|BBB-|BBB- 0.53|IVYL 2006-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
B1|BBB-|BBB- 1.02[LEXN 2007-3A A2 Mige 100,000,000.00|Aaa|AAA|AAA HGSCS 2007-1
Ba 1.68|PYXISM 0 12/5/43 Corp 75,000,000.00| NR/WR|AAAJAAA HGSC 2007-1
5 A2JAJA 0.96|RAFF 2006-2A A2 Mige 40,000,000.00|AaalAAAIAAA HGSC 2007-1
M4 AllA+|A+ 1 0.25|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINRWR 1|HGSC 2007-1

RN \\\\\\\\\\\\\\Y?\k\\\\\\\\\\\\\\\\\\\\\\\\\\\ tiltt?\\\\\\\\\\\\ R TR ITITRTY \Ittfti‘i.‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\‘ L T

MSAC 2006-HE3 B3 7/12/2007]
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NER008: A B MIge: D00 00000 B
2006-AA D Mig 5,000,000:01
Ba3|BBB:|NR/WR: 2006-1AX Mtge 0,000,000.00|A1{A+{NR/WR O.ELEnhanced Leverage Fund
Baa2|BBB+ NR/WR -15|START 2006-AA A2 Mige 9,825,000.00|Aaa|AAAINRWR 1|HGSC 2007-1
M8 Baa2|BBB+/NR/WR .15|START 2006-AA A2 Mige 45,675,000.00|AaalAAAINR/WR 1{Klio Il
M5 A2|A+|NR/WR 1 0.51|NORTH 2005-7A B1 Mige 35,000,000.00|AaalAAAINR/WR 1{Klio Il
M5 A2|A+|NR/WR 1 0.31|NORTH 2004-6X A Mige 25,500,000.00|AaalAAA|INR/WR 1|High Grade Fund

E?‘t&\\\\\\\\\\\\\\\\\\\\\ﬁ)&%ﬁ@k\\\\\\ﬁ?“&ﬁﬁm\\\\\\\\\w ?223?@:3}?\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\“ e T
[NHELI 2006-FM2 BT [S&P

[BB I I

Baai|AJA- 1 0.32]LEXN 2007-3A A2 Mige 100,000,000.00]Aaa|AAAJAAA
M7 [Baai]AJA- 1] 0.32[LEXN 2007-3A A2 Mige | 25,550,000.00] Aaa|AAA|AAA

R R R ‘&‘e‘;‘fﬁ‘;&\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\“ Y

SR
R ey
LB ] oG 0R0 R B R A THE §

M8 Baa2|BBB+|BBB 6| TABS 2007-7A A3 Mige 18;208,000.00[A2{AINR/WR: High Grrade Fund
M8 Baa2]BBB+/BBB 6] TABS 2007-7A A3 Mige 29;292,000:00]A2|A[NR/WR Enhanced Leverage Fund
B1 Bal|BBB-|BB+ 0.29|SCORP 2006-1A A2A Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
M9 Baa3|BBB|BBB- 1.49|MREEF 2005-1A X Mige 10,000,000.00|Aaa|AAAINRWR 0.73|HGSC 2007-1
M9 Baa3|BBB|BBB- 0.63|IVYL 2006-1A Al Mige 114,560,000.00{ Aaa]AAAINR/WR 1|High Grade Fund
M9 Baa3|BBB|BBB- 1 0.63|IVYL 2006-1A Al Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M9 Baa3|BBB|BBB- 1 1.49|MREEF 2005-1A A1L Mige 88,625,000.00|AaalAAAINR/WR 1Klio 11l
M8 Baa2|BBB+|BBB 1 0.7|SCORP 2006-1A A2A Mige 25,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
M8 Baa2|BBB+|BBB 1 1.29|LBRTS 2007-4A A2 Mige 100,000,000.00{Aaa]AAAINR/WR 1{HGSC 2007-1
M8 Baa2|BBB+|BBB 1 1.12|IXCBO 2006-2A A2 Mige 9,500,000.00{ Aaa]AAAINR/WR 1{HGSC 2007-1
M8 Baa2|BBB+|BBB 1 1.12|IXCBO 2006-2A A1 Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M8 Baa2|BBB+|BBB 1 1.05|LBRTS 2006-1A A2 Mige 12,500,000.00|Aaa|AAA[AAA 1{HGSC 2007-1
M7 Baal|A-|BBB+ 1 0.43|AVNTI 2006-1A Al Mige 50,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1
M7 Baal|A-|BBB+ 0.42]IVYL 2008-1A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
E7 Baal|A-|BBB+ 0.42]IVYL 2008-1A A1 Mige 114,560,000.00| Aaa| AAA|NR/WR High Grade Fund
M7 Baal|A-|BBB+ 0.28|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-1
M7 Baal|A-|BBB+ 0.43|AVNTI 2006-1A Al Mige 132,213,000.00|Aaa| AAA|NR/WR High Grade Fund
M5 A2|A+|A 0.15|DIHAR 2006-1A A2 Mige 25,000,000.00|AaalAAAINR/WR HGSC 2007-1
M5 A2|A+|A 1 0.15|DIHAR 2006-1A A2 Mige 10,400,000.00| Aaa|AAAINR/WR 1|High Grade Fund

R T Y T R T T Y
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ct exposul ge
RIS S RO ‘mm\\\\\\\\wzmmm\\\\\\\\\\\\\w Eﬁ}ﬁ.\ tt‘t

xposure expos “ “\“\‘\ o \‘\“ ‘m Al Mige A\AAA o 0.97] g Fund
rect exposure direct expos| AL A A2 Mige NR/WRJAAA|AAA 1 Itligh Grade Fund
rect ex| e direct expos| AL A A2 Mige NR/WRJAAA|AAA 1|Enhanced Leverage Fund
R/WR] A 0.49|TIAF 2006-1A A2 Mige AaalAAAINRWR 1|HGSC 2007-1
R/WR] 1 0.49|TIAF 2006-1A A2 Mt AAAINRWR 1 ips
RAWR AAAINRAWR
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M10 Ba1|BBB-[NR/WR 1 0.71]INDE4 4A A2 Mige 5,000,000.00{Aaa|AAA|AAA 0.75[HGSC 2004-1A

M9 Baa3|BBB*-w|NR/WR*-w 1 1.26]ABSPK 2006-1A A Mige 40,760,000.00|AaalAAAINR/WR 1[High Grade Fund

M9 Baa3|BBB*-w|NR/WR*-w 1 1.26]ABSPK 2006-1A A Mige 36,740,000.00]AaalAAAINR/WR 1|Enhanced Leverage Fund
M8 Baa2|BBB+/NR/WR 0.26|GLCR 2006-4A A1 Mige 25,000,000.00{Aaa| AAA|NR/WR 0.98|HGSC 2007-1

ES Baa2|BBB+/NR/WR 0.5[START 2006-AA A2 Mige 19,825,000.00|Aaa|AAAINRWR HGSC 2007-1

M8 Baa2|BBB+/NR/WR 0.5[START 2006-AA A2 Mige 45,675,000.00{Aaa| AAAINR/WR lio Il

A3 AaalAAAINR/WR 0.31|NORTH 2004-6X A Mige 25,500,000.00{Aaa| AAA|NR/WR High Grade Fund

|Baa3|BBB-*-w|NR/WR*-w 0.75[HGSC 2004-1A

T A T e AR RN

=S
&S

Rk
SASC 2006-NC1 B1 S&P BB+ - B 7/12/2007]
SASC 2006-NC1 B2 S&P BB - CCC 7/12/2007]
SASC 2006-NC1 M9 S&P BBB- - B 7/12/2007]
SASC 2006-NC1 M8 S&P BBB - BB 7/12/2007]
SASC 2006-NC1 M7 S&P BBB+ BB+ 7/12/2007]

. g ,000,000.
B3|BB+*-w|BB+*-w 1 0.42|IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAAINR/WR 1{HGSC 2007-1

B3|BB+*-w|BB+*-w 1 0.42|IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa]AAAINR/WR 1[High Grade Fund
M8 Ba2|BBB*-w|BBB*-w. -04|GSCSF 2006-4A A1 Mige 32,500,000.00|Aaa|AAA|AAA HGSC 2007-
ES A2AJA 53| PAMP 2007-2A A1 Mige 75,000,000.00|Aaa| AAA|INR/WR HGSC 2007-
M5 A2AJA -92|RAFF 2006-2A A2 Mige 40,000,000.00|Aaa|AAA|AAA HGSC 2007-
M2 Aa2|AAJAA -33|ANSPK 2006-1A A2 Mige 77,000,000.00{Aaa| AAA|NR/WR HGSC 2007-

- oody's 2 aa. *
[SAYB 2002-1A C1 [Moody's [Baa2 | |Baa2 |*- | 7/11/2007|
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THILL 2006.1A A2 Mtge 100,000.00]AaZ]AAINRWR all Ships

B2 Baa3|BBB"-w|NR/WR - w i 0.86]LHILL 2006-1A A2 Mige 27,500,000.00| Aa2| AAINFAWR T[HGSC 20071
BI Baal BB+ NF/WR i o.4§| LHILL 2006-1A A2 Mige 75,000,000.00| Aa2|AANF/WR T[Tall Ships
Bl Baal |BBB+|NF/WR i 0.45|LHILL 2006-1A A2 Mige 27,500,000.00| Aa2| AAINFAWR T[HGSC 20071
AIC AaalAAAINF/WR i 2.08|G2FIN 1 B Mige 74,250,000.00| Aa2|AA|NF/WR T[HGSC 20071
B1 Baai|BBB+NR/WR T.16|ABCDS 2006-1A A2 Mige 60,000,000.00| Aaal ARANR/WR HGSC 2007-1
M Aal|AA+NR/WR 0.07|TIAF 2006-1A A2 Mige 15,000,000.00| AaaAAAINR/WR Tall Ships
F Aat|AA+NR/WR 0.07[TIAF 2006-1A AT Mige 32,500,000.00| Aaal ARAINR/WR HGSC 2007-1
M Aat|AA+NR/WR 0.07[TIAF 2006-1A A2 Mige 31,500,000.00|Aaal ARAINR/WR HGSC 2007-1
8 Y R “““Q\‘\\\\\\\\\\&‘ TR \““‘“‘“‘\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\W T N ""

-2 B3 3 : 7/12/2007
SVHE 2006-2 B2 S&p 7712/2007
SVHE 2006-2 B S&p 7712/2007

5
Bai|BBB-| ; - Mige 1000,000.00[Aza]
Bai|BBB-| 84| IXCBO 2006-2A A2 Mige 9,500,000.00[ AaalAAA

Baa3|BBB+ .9|COMMO 2006-5A A1B Mige 25,000,000.00|Aaa|AAA| HGSC 2007-
Baal|A-[NR/WR 0.33|AVNTI 2006-1A Al Mige 132,213,000.00] Aaa|AAA High Grade Fund
Baal|A-[NR/WR 1 0.53|IVYL 2006-1A A1 Mige 114,560,000.00{ Aaa|AAA|N 1|High Grade Fund
Baal|A-[NR/WR 1 0.53|IVYL 2006-1A A1 Mige 25,000,000.00|AaalAAA|N| 1|HGSC 2007-1
Baal|A-[NR/WR 1 0.33|AVNTI 2006-1A A1 Mige 50,000,000.00|AaalAAA|NI 1|HGSC 2007-1
A1]AA-INRWR 1 0.22|RDGW 2006-1A A2 Mige 33,918,000.00|AaalAAA|NI 1[High Grade Fund
A1]AA-INRWR 1 0.22|RDGW 2006-1A A2 Mige 50,000,000.00|AaalAAA|NI 1{HGSC 2007-1
A1]AA-INRWR 1 0.22| RDGW 2006-1A A2 Mige 23,582,000.00] AaalAAA|N 1|{Enhanced Leverage Fund

A T N

NN
242/ BBBINR/WR 14 400 000 Q0] NR/WR\A\A Enhanced Leverage Fund:
Baal}BBB+ NR/WR 1.1 BINSCDO 2007 1A C Mige 14;400,000.00| NR/WRJA|A 1{Enhanced Leverage Fund
Baa2|BBB|NR/WR 2.37[NSCDO 2007-1A B Mige 28,500,000.00|NR/WR|AA|AA 1|{Enhanced Leverage Fund
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M7 Baal|BBB+/NR/WR 1 1.18|NSCDO 2007-1A B Mige 28,500,000.00| NR/WRJAA|AA 1|Enhanced Leverage Fund
M8 Baa2|BBB|NR/WR 1 2.37|NSCDO 2007-1A A1 Mige 68,700,000.00{Aaa|AAAJAAA 1|Enhanced Leverage Fund
M7 Baal|BBB+/NR/WR 1 1.18|NSCDO 2007-1A Al Mige 68,700,000.00{Aaa|AAAJAAA 1|Enhanced Leverage Fund
M7 Baal|BBB+/NR/WR 1.5|CLDCT 2006-1A A2 Mige 100,000,000.00|Aaa| AAA|AAA HGSC 2007-
EG A3JAINR/WR 0.98|SINGA 2006-1A A2 Mige 30,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M5 A2]A+|NR/WR 0.25|SINGA 2006-1A A2 Mige 30,000,000.00{Aaa| AAA|NR/WR HGSC 2007-
M4 A1]AA-INRWR 0.61|SINGA 2006-1A A2 Mige 30,000,000.00{Aaa| AAA|NR/WR HGSC 2007-

R \ZQQQ‘\““\\\\\\\\\\\\"‘XQQL\CK\\\\\\\\\\\\\\?21}}\‘“\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ A A TR

B Aa2|AAINR/WR 1] #.## GS CDS TABS 2005-3A B FXD -2,450,000.00] ~[~|~ 1|Enhanced Leverage Fund

B Aa2|AAINR/WR 1] #.## GS CDS TABS 2005-3A B FXD -2,550,000.00] ~[~|~ 1[High Grade Fund

D Baa2*-w|BBB|NR/WR 0.97 2.72|CLSVF 2006-2X D Mige 4,000,000.00|Baa2|BBB|NR/WR 0.91|Structured Risk Partners Fund
D Baa2*-w|BBB|NR/WR 0.97] 2.72|CLSVF 2006-2A D Mige 15,000,000.00|Baa2|AA-INR/WR 0.91|Tall Ships.

D Baa2*-w|BBB|NR/WR 0.97 2.72|CLSVF 2006-2A D Mige 7,000,000.00|Baa2 AA-|INR/WR 0.91|Enhanced Leverage Fund

[9} A2]A|NR/WR 1 0.63|MRCY 2005-2A A2 Mige 1,470,000.00{AaalAAA|INR/WR HGSC 2007-1

A2 AaalAAAINR/WR 1 0.63|MRCY 2005-2A A2 Mige 1,470,000.00|Aaa|AAAINR/WR HGSC 2007-1

A2 AaalAAAINR/WR 1 1.32|ABAC 2006-8A A1 Mige 7,500,000.00| Aaa|AAAJAAA 1|HGSC 2007-1

T T Y RN SRR R

TABS 2006-5A C Moody's Ba2 7/11/2007|
TABS 2006-5A B3 Moody's Baa3 7/11/2007|
TABS 2006-5A B2 Moody's Baa2 7/11/2007|
TABS 2006-5A B1 Moody's Baa1 7/11/2007|

TABS 2006-5A A3 |Moody's 7/11/2007|

Aa2|AAINR/WR 1 1.18|PAMP 2006-1X INC Mige 3,000,000.00{NR/WR|NR/WR|NR/WR 1|Structured Risk Partners Fund
A2 Aa2|AAINR/WR 1 1.18|PAMP 2006-1A INC Mige 3,500,000.00|NR/WR|NR/WR|NR/WR 1[Structured Risk Partners Fund
A2 Aa2|AAINR/WR 1 1.22|ACABS 2007-1A B2 Mige 18,000,000.00{ Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
A2 Aa2|AAINR/WR 1 1.22|ACABS 2007-1A B2 Mige 4,500,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
A2 Aa2|AAINR/WR 1 1.22|ACABS 2007-1A B1 Mige 7,000,000.00|Baa2|BBB|NR/WR 1[High Grade Fund
A2 Aa2|AAINR/WR 1 1.22|ACABS 2007-1A B1 Mige 18,000,000.00{ Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
A2 Aa2|AAINR/WR 1.22]ACABS 2007-1A B2 Mige 2,500,000.00|Baa2|BBBINR/WR Structured Risk Partners Fund
AlS R/WR|NRWR|NR/WR #.## AMPCD 2006-1A NOTE Mige 126,520,000.00] Aa3|NR/WR|NR/WR High Grade Fund
B2 Baa2 BBB|[NR/WR 1.01JANSPK 2006-1A A2 Mige 77,000,000.00|Aaa| AAA|NR/WR HGSC 2007-1
B1 Baal*-w|BBB+|NR/WR 1.05]OCTAN 2006-1A A2A Mige 50,000,000.00{Aaa| AAA|NR/WR HGSC 2007-1
A3 A2|AINR/WR 2.03|TWOLF 2007-1A A1D Mige 80,000,000.00|AaalAAAINR/WR HGSCS 2007-1
A2 Aa2|AAINR/WR 1 1.53|PAMP 2007-2A A1 Mige 75,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1
A2 Aa2|AAINR/WR 1 1.47|SINGA 2006-1A A2 Mige 30,000,000.00|AaalAAAINR/WR 1|HGSC 2007-1

T T T A TR R
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Baaz * 7711/2007]

Baaz * 771172007

Aa2 * 7711/2007]

&:\\\\\\\\\\\\ '\\ \ &&u&\ RECRIREY RN R E O E\Q\X@K Ez\\\a DRREARIRY
0.99) 7|STKB 2004-1A A2 6,000,000.00[Aaal AAAINR/WR 1]HGSC 2005-1A
0.99) 1A 25,000,000.00[Aaal AAAINR/WR 0.61]Klio Il
0.99) 1 39,000,000.00[Aaal AAAINR/WR Jio 1T

.4
4.4

\\\\\\\
\\\\ \\\\\\

\\\\\\\

\\\‘\\\\\\\\\\a AR
3AM 2A
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A1B AaalAAAINR/WR 1.22|ACABS 2007-1A B2 Mige 4,500,000.00|Baa2|BBB|NR/WR 1[High Grade Fund

A1B AaalAAAINR/WR 1.22|ACABS 2007-1A B1 Mige 7,000,000.00|Baa2|BBB|NR/WR 1[High Grade Fund

A1B AaalAAAINR/WR 1.22|ACABS 2007-1A B2 Mige 18,000,000.00|Baa2|BBB|NR/WR 1|Enhanced Leverage Fund
A1B AaalAAAINR/WR -22]ACABS 2007-1A B2 Mige 2,500,000.00|Baa2|BBBINR/WR Structured Risk Partners Fund
AlB AaalAAAINR/WR 22| ACABS 2007-1A B1 Mige 18,000,000.00|Baa2|BBB|[NR/WR Enhanced Leverage Fund

B Baa2|BBB|NR/WR 16| TABS 2007-7A A3 Mige 18,208,000.00| A2| AINR/WR High Grade Fund

B Baa2|BBB|NR/WR 16| TABS 2007-7A A3 Mige 29,292,000.00{A2|A|NR/WR Enhanced Leverage Fund

A2 Aa2|AAINR/WR 53| PAMP 2007-2A A1 Mige 75,000,000.00|Aaa|AAAINR/WR HGSC 2007-1
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