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ARica B Furdieg, L, (A-13
B

AKP CRO U, Uid, (A}
Reservolr Foring Lid (A-TNVE

Ouks Furding Vi, L. 0-A2)

Muntington GOO, Lig, (1A NV}

tachus COO | Lid. (A-1A}

Qrebia Structurmd Finance CDG [, Uid (A
Suturn Verkures 2008.1, L. (A1)
Sherwood Funding COO 11, Lid. (-1}
South Const Fundeg Vil LI, (A-TANV]
South Coust Funding Vilt Ltd (A- 1NV
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Manegur Prices Using It Sueof  Gokiman  GS Calouldted  GS Prioes used AG Catoutated AIG Caloulatd Notional
Party Marks. S5 Tranchs  Bstmabe of  BEPrice  forockwweat cAl 53 Leve Using Manager Prioss  Level Using Manageex Prioes with G5
Laskage antt Adding 1n G5 "Luaknge”

26.50% 84.90% 5.00% 81.20% 8.50% 100.04% 58.04% 1,153,235.443
2Z7I% 84.00% 5.00% 77.00% 87.50% 86.54% 54% 17,908,969
78034 £3.70% 10.40% 85000 75.00% 12.50% 112.10% 2rtast227
5% 53.50% 15.10% 7.90% 67.50% tis.81% 103.71% 142883, 117
7842% Bas0% 5.00% 79.70% 75.00% 90.44% as.4% 1,253,435,387
B5.82% 85.90% £,00% 8.20% 82504 $8.50% #2.85% 455,002,990
4% 86.40% 15.10% 81.40% 80.00% 8129 86.42% 189,951,728
oa76% 26.20% S.00% 06.00% ©0.00% 70.77% T4 1,297,000,000
20.40% 64.00% 18.30% T820% 70.00% 124.46% 108.48% 148,750,000
8453% 0.00% £00% $5,00% BRI0% 105.03% 100.03% 2.999.700,000
24T 76.40% 5.30% M0 22.00% 106.30% 100.00% 200,994,743
T7.26% 30.00% ©.00% 100.00% 83.75% 257.53% 257.53% 37,867 405
ss82% 71.30% 270% 20.00% £0.00% 12457% 11437% 5,881 873
5,689,034,000
Donot mack ek porttlo B.70% 8.70% 20% 70.00% 128,680,000
Wk for 26.30% 2.50% 23,00% 8000% 408,800,000
Lo ot mark their portiniia #5.50%. 13.90% se.10% s500% 283,750,000
Waking For $4.00% 17.80% T2.00% #5.00% 104,004,872
Der st mark teie portiolic 57.80% 18.50% 83.50% 80.00% 196,726,564
Oo 1ot mark theic portiolia  84.00% 18.50% £8.20% sc00% 322,250,000
Posted savly et woak .00% 12.70% 7500% 65.00% 684,088,415
Poatad sariy next week 8.10% 13,20% ss.80% 55.00% 315,104,984
Poated swrly next waek 88.00% 5.00% 7350% 25.00% 2,375,800,000
4,817,975,338
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Goldman Cotiaten Cak
Amount

98,003,568
2a3.129.708
5683127
40,627,638
263,234,025
TI6.045.404

33,700,000
5,040,000
108,137,500
32,200,441
MNATTR
118,010,000
212,008.789
137,983,044
477,103,000

1,413,204,804
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feskage to the §5 Prioe
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° 20,157,002
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3,721,044 132,395,811
0 24257 515
26,048 454 8720212
210,529,281 278,379,281

[

0

o

508,919,762
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Valus on Using Value ring
MG 85 Caiculated Prices AIG $8 Cataulated Prices
Including Leaksps

22558 1567

11,877,842 04 52471190 48
119,880,857 78 182 59%,525.04
12,881,588.05 55,841,735 57
35,044,505 15 64327283.29
262,409,280.74 127.259.250 74
705,201,081
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