Heritage Fields El Toro LLC |Irvine, California

Asset Status Report
Prepared for Lehman Brothers Holdings, Inc.
7/1/2008

Land and Lots
Heritage Fields El Toro LLC
RELP:
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For the Period Ending
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2007 IRR Model - Excel Beta Version - For Sale Residential Model - Phased $ales / Construction
Celis fonted / highlighted in blue must be entered by the user
Celis fonted / highlighted in orange are typically generated by formulas and can be modified by the user, but may not need to be necessarily
All dates categorized as "Beginning Dates" need to be equal to the 1st of the month, all "Ending Dates” need to me the last day of the month
New IRR Delivery Process

In an effort to minimize the amount of emails with large attachments sent and to better ensure the accurate
tracking of when {RRs are delivered to Lehman, please make note of the new {RR delivery process.

1. Save IRR model with the following naming convention: Sponsor Name_MTS_Deal Name_Asset Name_IRR as
of Date And for the deat rollups: Sponsor Name_MTS_Deat Name_ROLLUP_IRR as of Date

2. Save approved IRR in appropriate month folder on P- drive (P:\Trimont\iReportingRR\Delivered IRRs). RAC
will save all previously delivered IRRs in this file.

3. Prior to the scheduled quarterly delivery (1/31, 4/30, 7/31, 10/31), a tracking list will be sent out showing which
IRRs have been delivered and which IRRs are currently due.

Modet overview:

1. Debt info

a. If there are multiple positions, list debt in order of lien position. if position is the same, list in order of repayment.

b. Columns highlighted in yellow will need to be updated monthly

c. if a loan has an interest holdback, do not include it in future funding

2. Debt History

a. [f there is a Client debt position, input when interest is paid and the amount and columns A & B and the date of principal advances (positive) or repayments (negative) in Columns B & E. f the loan has an interest holdback, there should be
an entry of the same amount in Column B and E showing the payment and the advance.

b. If there are multiple Client positions, use Columns A-E to simmarize all activity and replicate the column headers beginning in Column G for each position
. This tab should be teft blank if there is no Client debt

3. Master

a. lf there is a Client equity position, copy and paste transaction history from the Master tab of TriMont pref sheet for all equity members
b. Client history should be input in column E

. No totals should be reflected

d. This tab should be left blank if there is no Client equity

4. Waterfall info

a. Abstract equity waterfall language from LLC Agreement in call A2

b. Each step can be one of three things: IRR Max (refurn of pref & equity); Promote (Profit returns such as IRR Hurdles, Minimum Distribution requirements, Partner claw backs); or the Final Split.
©. Two consecutive steps shotild sum to have a cash flow share of 100% or each step should have a cash flow share of 100%

5. Total Cap

a. Debt information populates automaticaily

b. Populate cells highlighted in blue for each equity entity (as necessary)

<. The Master equity information should be the sum of Lehman and Sponsor balances

6. Budget

a. Enter Total Budgeted Costs and Spent to Date

i. Hard and Soft Costs are governed by the dates entered in the Phase Construction tab

ii. Carry costs will spread through exit unless otherwise denoted in columns | and M

iit. Interest will automatically calculate in the model

iv. Sources will automatically calcutate once all entries have been made in the model

7. Sales Velocity

2. Minimum of one entry in the first row

b. Important to denote what is under contract and what is not — UC units wilt not be subject to pricing stessors

8. Phase Construction

a. % of total costs based on the pro-rata share of sales price entered in the sales velocity tab
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b. Important that construction begin date is at the beginning of the month, if construction is underway, the begin date should equal the IRR as of date on the Cover Page (must not be before this date — error otherwise)

c. Iif construction is complete, begin and end date should equal

8. Cover Page

a. IRR as of Date ~ 1st day after most recent Sponsor reporting

b. Deal ID, Equity 1D and Propety 1D must correspond to deal for proper import to ED

c. Bulk of Comments entered on this tab

d. If units have closed, enter net proceeds in cell K29

10. A&J

a. Cell B34 ~ Average closing cost % must be poputated

b. Enter majority of comments justifying assumptions

¢. This tab is not protected so cells can be expanded if needed

11. CF-Deal

a. Majority of this tab is based on formulas calculating assumptions previously entered

b. Row 27 - Additional Revenue formula can be changed, use Additional Revenue tab for detailed breakdown of components
c. Cell C162 ~ if there is a working capital account, enter beginning balance here, if there is not, enter 0
d. Modet looks to fund costs in this order: Revenue, Reserves, Loan Advances, Equity Reserves, Equity Advances
e. C168-C172, enter % of equity contributions for each member

12. Refi-EXT

a. If projecting a refi, enter the amount fo be repaid as a negative number, enter the advance from the new debt as a positive number
b. B28-B35, enter projected exit date if the debt position has an exit fee

c. Formulas can be adjusted as necessary

13. Equity WaterfaB (1, 2 or 3)

a. Built from information populated in Waterfall info tab

b. Equity contributions will default to highest level

<. if multiple equity tiers, populate cells C144-C148

d. Cell BN116 must equal O

e. Pref check in cells B157-B168

14. Exit Analysis

a. Rows can be inserted as necessary

b. Should batance to 0

15. DSR

3. Based on DSR generated in the Deal Update

b. Populate Stengths/Risks and Deal Strategy comments

¢. Populate Index {e.g. LIBOR + 350bps) in appropriate cells

d. Carry Costs in DSR should not include deferred interest

16.LBCF

a. Used to calculate IRR % on various client positions — verify that all data has been puiled over

17. Logic Checks

a. Cell A9 must equal 0

b. Answer all listed questions

Order of Status Report Deliverable
1 Title Page
2 DSR
3 Map Page
4 Compliance Summary
5 Exit Analysis
8 Cover Page of IRR
7 A&J (with A&J cover page in word)
8 CF - Deal
9 Equity Waterfall
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New [RR Delivery Process

In an effort to minimize the amount of emails with large attachments sent and to better ensure the accurate
tracking of when iRRs are delivered to Lehman, please make note of the new IRR delivery process,

1. Save IRR model with the following naming convention: Sponser Name_MTS_Deal Name_Asset Name_IRR as
of Date And for the deal roflups: Sponsor Name_MTS_Deal Name_ROLLUP_IRR as of Date

2. Save approved IRR in appropriate month folder on P- drive (P:\Trimont\ReportinglIRR\Delivered IRRs). RAC
will save ali previously delivered IRRs in this file.

3. Prior to the scheduled quarterly delivery (1/31, 4/30, 7/31, 10/31), a tracking list will be sent out showing which
IRRs have been delivered and which IRRs are currently due.
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Heritage Fields El Toro LLC
Exit Date 06/30/11
NPV Discount % Total
$1,883,096,680
($581,374,807)

Revenue
Costs (including debt service)

Net Revenue (including debt service) $1,301,721,873

Total (Wghtd Rate) R : $797,358,716 -+ = Lo R 11.98%
Equity Discount Rate 20%
Adjustment for Property Under Construction 0%
Equity Cash Flow $202,662,542 20.00% $691,747,177
Total Commitment Pro-Rata Share Wtd Rate
3rd Party Debt $125,000,000 9.49% 1.22%
Lehman Debt $650,000,000 49.37% 2.53%
Equity $541,550,000 41.13% 8.23%
$1,316,550,000 11.98%
Under Construction / Before 1st Closing? Yes
Discount Rate R R s L0 14.98% Current Value
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07/01/08 08/01/08 09/01/08 10/01/08 11/01/08 12/01/08 01/01/09 02/01/09 03/01/09 04/01/09 05/01/09
07/31/08 08/31/08 09/30/08 10/31/08 11/30/08 12/31/08 01/31/09 02/28/09 03/31/09 04/30/09 05/31/09

$0 $0 $0 $0 $0 $0 $0 $0 R $0 $0
($11,709,116) 311,761,525y (311,737,179) ($11,846,845) FHHHHHEHEE HHRHRHHE IHEEERHHE HHEHBRRHE HERARHAE HERRHEHE #HEREHEEE

($11,709,116) ($11,761,525)  ($11,737,179) ($11,846,845) HHHHHEH HHRHHEHE HHHERREE HEHEEHAE HEHHAHHE IHHEHRHEE HEHAHENE

($1,692,722) (32,427,073)  (32,419,447) ($2,544,782) #HHbHHHE HHEHHAEE IHEHEAHHE $HAHERHE HRHEEERE HEHHEERE HEHREEHE
Lender Relatiymitted Amnterest Rate 3rd Party Wtd kman Witd R
Adjustment Final Wtd Rate 1 Junior  IHEHHHEHHE 0.12875 12.88% 0.00%
i 22 e e 2 Lehman HEHEHEEE  0.05125 0.00% 5.13%
i 1 2i53% 3 0 $0 0 0.00% 0.00%
S 8.23% 4 0 $0 4] 0.00% 0.00%
0% 5 11.98% 5 0 $0 a 0.00% 0.00%
6 0 $0 0 0.00% 0.00%
7 0 $0 0 0.00% 0.00%
8 0 $0 0 0.00% 0.00%
$797,358,716 HHHHHEHHE 12.88% 5.13%
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06/01/09 07/01/09 08/01/09 09/01/09

10/01/69  11/01/09
06/30/09 07/31/09 08/31/09 (09/30/09

12/01/09 01/01/10 02/01/10 03/01/10 04/01/1C 05/01/10 06/01/10
10/31/69  11/30/09

12/31/09  01/31/40 02/28/10 03/31/10 04/30/1C 05/31/10 06/30/10

$0 $0 $o $0 THEHEHEE $0 $0

HHHHREH $0 HHHHRRHE $0 $0 $0
HHERHEHEE $HEBHHAHE HEEHEEE IHEHEHERE SHRRRHRRE HHEHERRRE SHEHERRHE JHHEERERE HHERRARE SHERHEERNE $HEHRRHEHE HEHHEEHE THERAEERY

HEHARHE IHHARAREE THESHEE HEREREEE IHARAEEE HEREHERE HREAERAE SHRAHRERE HHEHERHE (HHREHRAEE IHHEHERRE IHEHAEEEE IHRRREERT

HHEHABHE HEARAREE HARHRHE $HHRRRGH $0 HARHARAE THARHHRA $0 HHHHAARE $0 HEHRBRE HHAERRRE SRR

Rate
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07/01/16  08/01/10 09/01/10

10/01/10  11/01/10
07/31/1G  08/31/10 09/30/10

12/01/10 01/01/11  02/01/11
10/31/10  11/30/10

03/01/11  04/01/11  05/01/11
12/31/10  01/31/11  02/28/11

06/01/11  07/01/11

03/31/11  04/30/11  05/31/11  06/30/11  07/31/11
$0 HHHEHHAHE $0 $0 $0 THERHHEHE SRR $0 $0 $0 $0 HERHAEH $0
HHERHEHEE $HEBHHAHE HEEHEEE IHEHEHERE SHRRRHRRE HHEHERRRE SHEHERRHE JHHEERERE HHERRARE SHERHEERNE $HEHRRHEHE HEHHEEHE THERAEERY

HEHARHE IHHARAREE THESHEE HEREREEE IHARAEEE HEREHERE HREAERAE SHRAHRERE HHEHERHE (HHREHRAEE IHHEHERRE IHEHAEEEE IHRRREERT

HHEHRAHEE $0 HHEHEHE HHRRREHE HAERRR $0 $0

HAEHHEARE RHEHERNE HEHAERE RHAEEREE IHEAAEHEE AR
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08/01/11  09/01/11 10/01/11 1101711 12/01/11  01/01/12 02/01/12 03/01/12 04/01/12 Q5/01/12 06/01/12 07/0112 08/01/112
08/31/11  09/30/11  10/31/11  11/30/11  12/31/11  01/31/12 02/29/12 03/31/12 04/30/12 05/31/12 06/30/12 07/31/12 08/31/12

FHEHHHAHE $HERHERH $0 $0 $0 $0 FHHEHEHHE $0 $0 $0 $0 HERHAEH $0
HHERHEHEE $HEBHHAHE HEEHEEE IHEHEHERE SHRRRHRRE HHEHERRRE SHEHERRHE JHHEERERE HHERRARE SHERHEERNE $HEHRRHEHE HEHHEEHE THERAEERY

HEHARHE IHHARAREE THESHEE HEREREEE IHARAEEE HEREHERE HREAERAE SHRAHRERE HHEHERHE (HHREHRAEE IHHEHERRE IHEHAEEEE IHRRREERT

HHEHABHE IHEARARHE HERHEHE HERRNHE HAERERRAE IHEEEHERE 1REHEERE 1HRHREARE AREHEERE 1HERAERNE IHARARHE IHEAAEREE HHERAHE
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08/01/12 10/01/12 11/01112

12/01/12 0101113 02/01/13 03/01/13 04/01/13 05/01/13 06/01/13 07/01/13 08/01/13 08/01/13
08/30/12  10/31/12 11/30M12 12/31/12 01/31/13 02/28/13 03/31/13 04/30/13 05/31/13  06/30/13 07/31/13 08/31/13 09/30/13

$0 HHHEHHAHE $0 $0 HHEHHAEH $0

FHHEHEHHE $0 $0 $0 $0 $0 HEHHABHY
HHERHEHEE $HEBHHAHE HEEHEEE IHEHEHERE SHRRRHRRE HHEHERRRE SHEHERRHE JHHEERERE HHERRARE SHERHEERNE $HEHRRHEHE HEHHEEHE THERAEERY

HEHARHE IHHARAREE THESHEE HEREREEE IHARAEEE HEREHERE HREAERAE SHRAHRERE HHEHERHE (HHREHRAEE IHHEHERRE IHEHAEEEE IHRRREERT

HHEHABHE IHEARARHE HERHEHE HERRNHE HAERERRAE IHEEEHERE 1REHEERE 1HRHREARE AREHEERE 1HERAERNE IHARARHE IHEAAEREE HHERAHE
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10/01/13  11/01/13 12/01/13 01/01/14 02/01/14 03/01/14 04/01/14 05/01/14 06/01/14 07/01/14 08/01/14 09/01/14
10/31/13  11/30/13

12/3113  01/31/14  02/28/14 03/31/14 04/30/14 056/31/14 06/30/14 Q7/31/14 08/31/14 09/30/14
$0 $0 $0 FHHHHHERE $0 FEHHEHRH

10/01/14

10/31/14
$0 HHHHREH $0 $0 HHHEHHAHE $0 $0

HHERHEHEE $HEBHHAHE HEEHEEE IHEHEHERE SHRRRHRRE HHEHERRRE SHEHERRHE JHHEERERE HHERRARE SHERHEERNE $HEHRRHEHE HEHHEEHE THERAEERY

HEHARHE IHHARAREE THESHEE HEREREEE IHARAEEE HEREHERE HREAERAE SHRAHRERE HHEHERHE (HHREHRAEE IHHEHERRE IHEHAEEEE IHRRREERT

HHEHABHE IHEARARHE HERHEHE HERRNHE HAERERRAE IHEEEHERE 1REHEERE 1HRHREARE AREHEERE 1HERAERNE IHARARHE IHEAAEREE HHERAHE
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11/01/14 12/01/14 01/01/15 02/01/15 03/01/15 04/01/15 05/01/15 06/01/15 0Q7/01/15 08/01/15 09/01/15

10/01/15  11/01/15

11/30/14  12/31/14 01/31/15 02/28/15 03/31/15 04/30/15 05/31/15 06/30/15 Q7/31/15 08/31/15 09/30/15 10/31/115 11/30/15
$0 $0 $0 FHEHHHERE SRR $0 $0 HHEHHERE $0 $0 $0 $0 $0
HHERHEREE $HEBHHAHE HEHRHERE THEHEHEE SHRRHERRE IHREHERRE IRREHRRHE HRERREA $0 $0 30 $0 $0
HEHARHEE HHHRAREE THESHEE HEREREEE IHAHAEE HRREHERE IHAHAEHRRE $HREERERE $0 $0 $0 $0 $0
HHEHABHE IHHARHRE HERHBHE HERREHE HAERERRE IHEERHERE 1RREHEERE 1HRHAEARE $0 $0 $0 $0 $o
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12/61/15 01/01/16 02/01/16 03/01/16 04/01/16 05/01/16 06/01/16 07/01/16 08/01/16 09/01/16
12/31/15 01/31/16  02/29/16 03/31/16 04/30/16 05/31/16 06/30/16 07/31/16 08/31/16 09/30/16

$0 $0 $o $0 30 $0 $0
$0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $o $C $0 $0
$0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

$0
$0

$0

$0

$0
$0

$0

$0

$0
$0

$0

$0

$0
30

$0

$0

10/01/16  11/01/16 12/01/16
10/31/16  11/30116  12/31/16

$0 $0
$0 $0
$0 $0
$0 $0
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01/01/17 02/01/17 03/01/17 04/01/17 05/01/17 06/01/17 07/01/17 08/01/17 09/01/17
01/31/17  02/28/17 03/31/17 04/30/17 05/31/17 06/30/17 07/31/17 08/31/17 Q09/30/17

$0 $0 $o $0 30 $0 $0
$0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $o $C $0 $0
$0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

$0
$0

$0

$0

$0
$0

$0

$0

10/01/17
10/31/117

$0
$0

$0

$0

$0
30

$0

$0

11/01/17  12/01/17 01/01/18
11/30/17  12/3117  01/31/18

$0 $0
$0 $0
$0 $0
$0 $0

LBEX-BARFID 0027125



02/01/18 03/01/18 04/01/18 05/01/18 06/01/18 07/01/18 08/01/18 09/01/18
02/28/18 03/31/18 04/30/18 05/31/18 06/30/18 07/31/18 08/31/18 09/30/18

$0 $0 $o $0 30 $0 $0
$0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $o $C $0 $0
$0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

$0
$0

$0

$0

10/01/18
10/31/18

$0
$0

$0

$0

11/01/18
11/30/18

$0
$0

$0

$0

$0
30

$0

$0

12/01/18 01/01/19 02/01/19
12/31/18  01/31119  02/28/19

$0 $0
$0 $0
$0 $0
$0 $0

LBEX-BARFID 0027126



03/01/19 04/01/19 05/01/19 06/01/19 07/01/19 08/01/19 09/01/19

03/31/19 04/30/19 05/31/19 06/30/19 07/31/19 08/31/19 09/30/19
$0 $0 $o $0 30 $0 $0
$0 $0 $0 $0 $0 $0 $0
$0 $0 $o $o $C $0 $0
$0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

10/01/19
10/31/19

$0
$0

$0

$0

11/01/19
11/30/19

$0
$0

$0

$0

$0
$0

$0

$0

$0
30

$0

$0

12/01/19 01/01/20 02/01/26 03/01/20
12/31/19  01/31/20  02/29/20 03/31/20

$0 $0
$0 $0
$0 $0
$0 $0

LBEX-BARFID 0027127



04/01/20 05/01/20 06/01/20 07/01/20 08/01/20 09/01/20 10/01/20 11/01/20 12/01/20 01/01/21 02/01/21
04/30/20 05/31/20 06/30/20 07/31/20 08/31/20 09/30/20 10/31/20 11/30/20 12/31/20 01/31/21 02/28/21

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0
$0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0
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Number  Lender Position Relation to Lehman  Closing Date Committed Amount  Current Balance
1 LBREM 1st Junior 12/22/05 $125,000,000 $101,182,450
Lehman Brothers Ist Lehman 12/22/05 $650,000,000 2$526,148,134:1

2
3
4
5
6
7
8
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Future Funding  Interest Reserve Balance  Capital Reserve Balance  Tnterest Holdback!  Int Holdback Balance  Deferring/Capitalizing Int?
Ly No
BISSERE s e D e e Yes  elsen No

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027130



Deferred Interest Balance  Covers Senior Loan DSC Shortfalls? Funds All Development Costs? If No, funds which costs?
S0 Yes
oS0 No Yes

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027131



% of Costs Funded by Loan Index Name Index Rate Spread  Current Interest Rate (Pay Rate)  Accrual Rate
16.129% 1 Month LIBOR 3.395% 7 9.750% 12.875% 12.875%
83.871% 1 Month LIBOR 3.325% 7 2.000% 5.125% 5.125%

: 0.000%
0.000%
0.000%
0.000%
0.000%
0.000%
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Release Price % Pro-Ratal Pro-Rata Share Ends  Release Price pays Interest?  Exit Fee Maturity Date  Extension Option

5.753% No 2 No 07/10/12  Yes
31.743% No 2 No 07/10/12  Yes

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027133



Excess Proceeds Applied to Principal? MTS Account #
No vu22 1118401-21
Yes vu22 1118401

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027134



TriMont Real Estate Advisors, Inc.

00

01/01/06 $315,453.89 01/01/06 $184,867,830.26
02/01/06 $999,102.34 02/01/06 $465,372.56
03/01/06 $937,025.62 03/01,/06 $1,464,703.43
04/01/06 $1,060,205.45 04/01/06 $3,916,835.12
05/01/06 $1,070,348.00 05/01/06 $1,535,811.63
06/01,/06 $1,148,373.03 06/01/06 $2,217,621.48
07/01/06 $1,135,874.73 07/01/06 $3,443,963.90
08/01/06 $1,467,096.70 08/01,/06 $56,553,151.28
09/01/06 $1,608,406.79 09/01/06 $2,825,022.60
10/01/06 $1,563,852.18 10/01/06 $3,596,859.71
11/01/06 $1,640,463.83 11/01/06 $4,275,037.44
12/01/06 $1,617,474.94 12/01/06 $5,243,761.05
01,/01/07 $1,730,916.63 01/01/07 $9,371,960.83
02/01/07 $1,766,810.66 02/01/07 $6,125,964.97
03/01/07 $1,626,552.68 03/01/07 $5,459,868.56
04/01/07 $1,843,740.74 04/01/07 $6,345,691.00
05/01/07 $1,842,599.21 05/01/07 $11,002,260.84
06/01/07 $1,957,278.80 06/01/07 $7,002,041.84
07/01/07 $2,012,220.25 07/01/07 $78,187,701.54
08/01/07 $2,781,424.31 08/01/07 $73,383,386.68
09/01/07 $2,962,405.90 09/01/07 $6,183,359.97
10/01/07 $3,030,209.56 10/01/07 $8,011,878.46
11/01/07 $2,981,171.38 11/01/07 $6,485,808.57
12/01/07 $2,744,669.67 12/01/07 $6,400,608.61
01/01/08 $3,085,811.65 01/01/08 $7,459,870.99
02/01/08 $2,891,644.45 02/01/08 $9,951,664.53
03/01/08 $2,189,239.52 03/01/08 $4,913,731.13
04/01/08 04/01/08

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

Debt History

Todd Gilert

LBEX-BARFID 0027135



Heritage Fields PTG

% of Costs used this month
Units Under Construction
Total Units Complete
Cumlative Closed

Unit hnventory

#llpits Closed Acqaal
#Units Closed /G

Total Actual/Projected Closings.

Actual Price for Closed Units
Average Price for Units 1i/C
Average Price for Unsold Urits

Deposits Used for Construction

Plus: Sales Proceeds from Other Collateral
Plus: Additional Revenue
Lean Exit Fees
Equity Funding
Net Revenne

Debt Release Requirements
LBREM
Lehman Brothers

o e o B Wt e
<

Cashilow Available for. Costs 7. Equity .

Project Costs / Uses

Hard Costs

Direct: Costs

Land Development

Vertical Construction. Costs

Contingency

fisc Hard Costs

Soft Costs

Indirect Costs

Bridge Loan Financing

Working Capital

1.50%

For Costs?

6%
32%
0%
%
0%
0%
0%
0%

Dericd Beginning

Period Ending

TOTAL

$0

$886,821,952
$235,821,952
$651,000,000
$0

$0

$0
$667,977,768
$650,571,615
$12,544,916
$4.861,237

TODATE

$0

$680,232,643
$30,585,423
$649,647,220
$0

50

$0
$387,998,286
$370,502,133
$12,544,916
$4,861,237
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REMAINING

1,216

per Unijt
$0
$1;183,367

30
$3.911,773,279
($28,676,599)
30

$0

$0

$0
$1,883,096,480

$206,580,309
$205,236,529
$1.352,780
$0

$0

$0
$279,979,482
$279,979,482
($0)

$0

1/1/2008
1/31,/2008
2.00%
0
0
&
1,216
0

$0
$0
$0

$4,131,786
$4,104,731
$27,056

$0

30

$0
$5,599,500
$5,599,590
30

$0

8/1/2008
8/31/2008
2.00%
2,449
44
¢l
1,216

$4,131,786

$4,104,731
$27,056
50

$0

$0
$5,599,590
$5,599,500
($0)

30

9/1/2008
9/30/2008
2.00%
2,449
87
0
1,216

o

30
$0

30
30
$0
30
30
$0
$0
50

30
$0
$0
30
$0
$0
30

$0

P00

$4,131,786

$4,104,731
$27,056

$0

$0

50
$5,509,590
$5,599,590
(50)

$0

10/1/2008
10/31/2008

2.00%
2,449
131
0
1,216

30
$0
$0

$0
$0
0
$0
$0
$0
$0
§0

$0
$0
$0
$0
$0
$0
$0
$0
50
30

$4,131,786
$4,104,731
$27,056

$0

$0

$0
$3,599,590
$5,599,590
30

$0
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1BREM
Lehman B
0

S o O Do

1LBREM
LBREM
1BREM
LBREM
LBREM
LBREM
LBREM
1BREM
LBREM
Lehman Bs
Lehman Be
Lehman B1
Lehman Bt
Lehman Bt
Lehman B
lehman Br
Lehman B
lehman Br

0

0
Y]
0
0
0
0

Heritage Fields PTG

Other Soft Costs

Contingeney

Misc Soft Costs
Financing / Carry Costs

Expenses

Marketing Costs

Property Tages

Insurance

Other Carry Costs

Loan Extension Fees

LBREM Interest:

Lehman Brothers Interest

O Interest

O Interest:

0 Interest

O Interest

Q Interest

O Interest

T.otal’I.’i'ojéct Costs

Sources

Total Debt Reginning
Total Debt Ending

LBREM
Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment
Ending Balance
Lehman Brothers
Beginuing Ralance
[nterest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment
Ending Balance

Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing

Loan Draws

0

No

No

12.88%
5.13%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

12/22/05

Yes
No
16.13%

$0
12/22/05

Yes
No
83.87%

$0
01/00/00

0.00%

Pericd Beginning

Period Ending

$0
50
$0
$0
$0
$0
$0
$0
$0

51,649,605,136

Holdback

$125,000,000

Holdback

$650,000,000

50
30

30
$0
$0
$0
$0

$0

- $1,068,250,829 1.

12.875%
$5101,182,450

5.125%
$526,148,734

0.000%
30
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50
$0
$0
$94,806,016
50
50
$0
$0
$0
$0
$72,310,313
$22,495,703
50
50
$0

$3813 74,807

p

0
$0
$695,293

$23.811,550

30
$0
$3,615,522

$123,851,266

$0
30
50

$0

1/1/2008
/31/2008
$0

$0

$0
$1,977,740
$0

R IR
D QO

0
$0
$1,071,595
$906,145
$0

$0

$0

$0

$0

$0

L§13702116

$627,331,183
$637,347,578

$101,182,450
$0

50

$695,293

50
$1,569,577
$0
$103,447,319

$526,148,134
$0

$0

$906,145

30
$6,845,380
$0
$533,900,259

$0
$0
$0
0

o h LR
D O

8/1/2008
8/31/2008
$0

30

$0
$2,030,149
30

$0

%0

50

50

30
$1,110,654
$919,495
$0

$0

$0

$0

30

$0

$11,761,525..

$637,347,578
$646,682,030

$103,447,319
$0

$0

$0

$0
$1,569,577
$0
$105,016,896

$533,900,259
$0

$0

$919,495

$0
$6.,845,380
$0
$541,665,134

$0
$0
$0
$0
$0
30

9/1/2008
9/30/2008
$0

$0

$0
$2,003,803
$0

$0

$0

$0

30

$0
$1,103,027
$902,775
$0

30

$0

$0

$0

$0

LSRRI

$646,682,030
$655,999,762

$105,016,896
30

30

$0

$0
$1,569,577
30
$106,586,473

$541,665,134
$0

30

$902,775

$0
$6.845,380
$0
$549,413,289

$0
30
30
30
30
30

10/1/2008
10/31/2008
30

$0

30
$2,115,470
$0

$0

$0

30

$0

$0
$1,169,258
$946,212
$0

$0

$0

30

$0

$0

L:$11,846,845

$655,999,762
$665,301,825

$106,586,473
$0

$0

$0

$0
$1,569,577
30
$108,156,050

$549,413,289
$0

$0

$887,107

$0
$6,845,380
$0
$557,145,775

30
$0
$0
$0
$0
$0

LBEX-BARFID 0027137



Heritage Fields PTG

Pericd Beginning 1/1/2008 8/1/2008 9/1/2008 10/1/2008
Period Ending /31/2008 8/31/2008 9/30/2008 10/31/2008
[} Loan Repayment 0 $0 $0 $O $0
0 Ending Balance $0 $0 $0 $0 30
0 Q 01/00/00
O Beginning Balance 30 $0 $0 $0
Q0 Interest Reserve 30 50 $0 $0 $0
0 Capital Reserve 50 $0 $0 50 $0
0 Holdback: 0 : : : : $0 30 $0 30 30
0 Deferring/Capitalizing 0 SR A 0.000% $0 $0 $0 $0
Q Loan Draws Q.00% $0 $0 $0 30 $0 30 $0
0 Loan Repayment 0 30 $0 $O 50
0 FEnding Balance $0 $0 30 50 50
0 o] 01/00/00
0 Beginning Balance $0 $0 $0 $0
0 Interest Reserve 50 $0 30 $0 $0
0 Capital Reserve $0 50 30 50 $0
0 Holdback 0 K : : : $0 $0 $0 50 $0
0 Deferring/Capitalizing 0 A 0.000% $0 30 $0 $0
0 Loan Draws 0.00% $0 $0 $0 $0 $0 50 $0
0 Loan Repayment 0 $0 30 50 30
0 Ending Balance $0 $0 $0 $0 $0
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Heritage Fields PTG

Pericd Beginning 1/1/2008 8/1/2008 9/1/2008 10/1/2008
Period Ending /31/2008 8/31/2008 9/30/2008 10/31/2008
0 Q 01/00,/00
0 Beginning Balance 30 30 $0 $0
0 Interest Reserve 30 $0 $0 30 30
Q Capital Reserve $0 $0 $0 $0 $0
0 Holdback 0 S I $0 30 $0 30 $0
0 Deferring/Capitalizing 0 e 0.000% $0 $0 $0 $0
0 Loan Draws 0.00% $0 $0 $0 30 $0 30 $0
0 Loan Repayment 0 $0 $0 $0 $0
0 Ending Balance $0 30 $0 30 $0
0 0 01/00/00
0 Beginning Balance $0 $0 $0 $0
Q Interest Reserve $0 30 $0 $0 $0
[} Capital Reserve 30 $0 $0 $0 $0
0 Holdback 0 : e : 30 30 50 30 $0
0 Deferring/Capitalizing 0 : i 0.000% $0 30 50 $0
o} Loan Draws Q.00% $0 $0 $0 $0 $0 $0 $0
Q Loan Repayment Q 30 $0 $0 $0
0 Ending Balance $0 30 $0 50 $0
] o 01/00/00
0 Beginning Balance $0 $0 $0 $0
o} Interest Reserve $0 $0 $0 50 $0
Q Capital Reserve 50 30 $0 $0 $0
0 Holdback 0 P G $0 50 $0 $0 $0
0 Deferring/Capitalizing 0 . S 0.000% $0 30 30 30
o} Loan Draws 0.00% $0 $0 $0 $0 $0 $0 $0
Q Loan Repayment 0 %0 $0 30 $0
0 Ending Baance $0 30 30 $0 $0
Costs Covered by Debt $147,668,817 $8,414,957 $8,414,957 $8,414,957 $8,414,957
Holdback $4,310,814 $1,601,438 $919,495 $902,775 $887,107
Deferring/Capitalizing $0 30 $0 80 $0
Costs Covered by Reserves $0 $0 $0 $0 $0 %0
Costs Covered by Sales Proceeds / Deposits $143,134,551 $0 $0 $0 $0
Total Debt Repaid $348,514,324 $0 $0 $0 $0
Total Debt Repaid - Excess Proceeds $413,440,003 % $0 $0 $0
: S Remaintoy Cashllow' 0 o T T T T e Ry s SO BT T B84 18D
Equity
Equity Reserve
Beginning Balance S 30 $0 $0 $0
Deposited - Equity Contributions $0 50 30 30 $0
Funded / Deposited $0 $0 $0 $0 $0
Ending Balance 50 $0 $0 $0
Minimum Equity Reserve Balance Chny $0 $0 $0 $0
Equity Provided $286,260,625 $1,692,722 2,427,073 $2,419,447 $2,544,782
Lehman 0% $0 30 30 30 $0
Spoosor 100% $286,260,625 $1,692.722 $2,427,073 $2,419,447 $2,544,782
Developer 0% $0 $0 $0 $0 $0
Other 0% $0 30 $0 $0 $0
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Heritage Fields PTG

Pericd Beginning 1/1/2008 8/1/2008 9/1/2008 10/1/2008
Period Ending /31/2008 8/31/2008 9/30/2008 10/31/2008
Cashflow for Equity Distribution 2 12.00% 0  $535;532 409 = 50 TR0 B0 = $0
174 1 2 3 4
30 30 30 $0
Lehman Brothers
Toan Draws {$6,845,380) ($6,845,380) (56,845,380} ($6,845,380)
Holdback (5906,145) ($919,495) ($902,775) ($887,107)
Total LB Advances {$7,751,525) ($7,764,875} ($7,748,155) ($7,732,486)
Interest $906,145 $919,495 $902,775 $946,212
Loan Repayment 30 $0 $O 50
¥xit Fee $0 $0 $0 $0
Total Proceeds to LB Debt. $906, 145 $919,495 902,775 $946,212
$581,374,807 $11,709,116 $11,761,525 $1L,737,179 $11,846,845
$295,114,182 $8,414.957 $8,414,957 $8,414,957 38,414,957
$286,260,625 $0 $0 50 $0
30 $3,204,159 $3,346,568 $3,322,222 $3,431,889
Interest Carry $94,806,016 $1,977,740 $2,030,149 $2,005,803 $2,115,470
Available Reserves / Holdbacks $4,310,814 $1,601,438 $919,495 $902,775 $887,107
10/31/08 10/31/08
IBREM 01,/00/00
Lehman Brothers 06/30/11
0 01/00/00
0 01,/00/00
0 01/00/00
0 01,/00/00
] 01/00/00
0 01,/00/00
Lender Current Interest Rate Monthly Int Shock Monthly Rase
1 LBREM Interest 12.88% 0.00% 12.30% 12.47% 12.60% 12.74%
2 Lehman Brothers Interest 5.13% 0.00% 2.00% 2.00% 2.00% 2.00%
3 0 fnterest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
4 O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
5 O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
6 O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
7 O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
8 0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Step Rate Increase 0.00% 0.00% 0.00% 0.00%
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Herirage Fields PTG

11/1/2008 12/1/2008 1/1/2000 2/1/2009 3/1/2009 4/1/2009 5/1/200% 6/1/2009 1/1/2009
11/30/2008 12/31/2008 1/31/2009 2/28/2009 3/31/2009 4/30/2009 5/31/2009 6/30/2009 7/31/2009
% of Costs used this month 2.00% 2.00% 2.00% 1.00% 2.00% 2.00% 2.00% 2.00% 2.00%
Units Under Construction 2,449 2,449 2,449 2,449 2,449 2,445 2,449 2,449 2,449
Total Units Complete 175 219 262 306 350 394 437 481 525
Cumlative Closed o] 0 0 0 16 48 48 48 48
Unit Inventory 1,216 1,216 1.215 1,216 1,200 1,168 1,168 1,168 1,168

#nijrs ClosedActual,

Totat Actual/Projected: Closings:.: T L ¢] B SO 0 : s O 158 322 0 o] 0

Actual Price for Closed Units $0 $0 30 50 $0 $0 $0 $0 $0

Average Price for Units Li/C $0 $0 $0 $0 $0 $0 $0 $0 $0

Average Price for Unsold Units $0 $0 $0 30 $16,233,922 $0 $0 $0 30

Deposits Used for Construction $0 $0 $0 $0 $0 $0 $0 $0 $0

Gross Sales Proceeds $0 $0 $0 30 $16,233,922 30 30 $0 $0

Less: Sales Costs $0 %0 $0 %0 ($243,509) $0 50 $0 $0

Plus: Sales Proceeds from Other Collateral 50 $C 30 S0 30 $0 $0 50 0

Plus: Additional Revenue $0 $0 $0 $0 $0 $0 50 $0 $0

Loan Exit Fees 30 $0 $0 $0 $0 $0 $0 $0 $0

Equity Funding $0 $0 30 50 $0 $0 $0 $0 $0

Net Revenite $O $0 $0 $0 $15,000;413 40 30 30 40

Debt Release Requirements $0 $0 $0 $0 ($5,703,780) 30 $0 $0 $0

LBREM 30 $0 $0 $0 ($919,965) $0 $0 50 $0

Lehman Brothers $0 $0 $0 $0 (34,783,816} $0 $0 $0 $0

0 $0 $0 $0 30 $0 $0 $0 $0 $0

0 30 $C $0 50 $0 30 $0 50 $C

0 $0 $0 $0 $0 $0 $0 50 $0 $0

0 30 $0 30 30 30 $0 $0 $0 $0

0 $0 30 $0 $0 $0 $0 50 $0 $0

0 $0 $0 $0 %0 30 $0 50 $0 $0

- Cashftow Available for Costs /R quity . 5750 i SRR, L S T G T G T S T R SI0 286637 5 B I R S R Q) R R R G 80
Project Costs / Uses

Hard Costs 84,131,786 $4,131,786 $4,151,786 2,065,893 $4,131,786 4,131,786 $4,131,766 $4,131,786 $4,131,786

Direct Costs $4,104,731 $4,104,731 $4,104,731 $2,052,365 $4,104,731 $4,104,731 $4,104,731 $4,104,731 54,104,731

Land Development $21,056 $27,056 $27,056 $13,528 $27.056 $21,056 $27,056 $27,056 $27,056

Vertical Construction Costs $0 $0 $0 $0 $0 30 $0 $0 $0

Contingency $0 $0 $0 $0 $0 $0 $0 $0 $0

Misc Hard Costs $0 $0 $0 350 $0 %0 30 $0 $0

Soft Costs $5,599,590 $5,599,590 $5,399,590 $2,799,795 $5,599,590 $5,599,590 $5,599,390 $5,599,590 $5,599,590

Indirect Costs $5,599,590 $5,592,590 $5,599,590 $2,799,793 $5,599,590 $3,599,590 $5,599,590 $5,599,590 $5,599,590

Bridge Loan Financing $0) $0) ($0) ($0) $0) ($0) ($0) ($0} $0

Working Capital $0 $0 $0 30 $0 $0 $0 $0 $0
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Heritage Fields PTG

Other Soft Costs
Contingency

fisc Soft: Costs

Financing / Carry Costs

Expenses
Marketing Costs
Property Taxes
Insurance
Other Carry Costs
Loan Extension Fees
1LBREM laterest:

Lehman Brothers Interest

0O Interest
O laterest:
0 Interest
0 Iaterest
O Interest
0O Interest

“Total Projett Costs

Sources

Total Debt Beginning
Total Debt Ending

LBREM
Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/ Capitalizing
Loan Draws
Loan Repayment
Ending Balance
Lehman Brothers
Beginning Balance
[nterest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment
Ending Balance

Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing

Loan Draws

11/1/2008
11/30/2008
$0

30

30
$2,088,676
30

$0

30

30

$0

$0
$1,160,100
$928,576
$0

$0

$0

30

50

$0

$11820,082

$665,301,825
$673,116,782

$108.156,050
30

30

30

$0
$1,569,577
30
$109,725,627

$557,145,775
30

30

$0

$0
$6,845,380
30
$563,991,155

$0
30
30
$0
30
30

12/1/2008
12/31/2008
$0

$0

$0
$2,198,965
$0

$0

$0

$0

$0

$0
$1,227,647
$971,318
$Q

$0

$0

$0

$0

$0

$11,030:341

$673,116,782
$682,131,139

$109,725.627
$0

$0

$0

$0
$1,569,577
$0
$111,295,204

$563,991,155
$0

$0

$0

30
$6,845,380
$0
$570,836,535

$0
$0

1/1/2009
1/31/2009
$0

$0

$0
$2,234,985
$0

$0

$0

$0

$0

$0
$1,251,878
$983,107
$0

30

$0

$0

$0

$0

$11,956,261

$682,131,739
$690,546,696

$111,205,204
$0

$0

$0

$0
$1,569,517
$0
$112,854,781

$570,836,535
$0

$0

$0

$0
$6,845,380
$0
$577,681,915

$0
$0
$0
$0
$0
$0

2/1/2009
2/28/2009
$0

$0

$0
$2,051,094
50

$0

$0

$0

%0

30
$1,152,477
$898,616
$0

30

30

$0

30

$0

$6,016,782:1.

$600,546,696
$694,754,174

$112,864,781
$0

$0

$0

$0

$784,788

$0
$113,649,569

$577,681,915
$0

$0

$0

350
$3,422,690
$0
$581,104,605

$0
$0
$0
$0
30
$0
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3/1/2000
3/31/2009
50

$0

50
$2,292,579
$0

$0

$0

$0

30

$0
$1,291,787
$1,000,791
$0

30

$0

$0

$0

$0

$12,023,954 .

$694,754,174
$689,050,393

$113,649,569
$0

$0

$0

$0

30
($919,965)
$112,729,604

$581,104,605
30

$0

$0

30

30
($4,783,816}
$576,320,789

30
$0
$0
$0
$0
$0

4/1/200¢
4/30/2009
$0

$0

$0
$2,205,605
$0

50

$0

$0

$0

$0
$1,245,070
$960,535
$0

$0

$0

$¢

$0

$0

$11,936,981.

$689,050,393
$697,465,350

$112,729,604
$0

$0

$0

$0
$1,569,5717
$0
$114,299,181

$576,320,789
$0

$0

$0

$0
$6,845,380
$0
$583,166,169

$0
$0
30
$0
$0
$0

5/1/2009
5/31/2009
$0

30

$0
$2,313,985
30

$0

$0

$0

$0

$0
$3,309,644
$1,004,342
$0

50

$0

§12,045:351

$697,465,350
$705,880,307

$114,299,181
50

$0

30

$0
$1.569,577
$0
$115,868,758

$583,166,169
30

$0

30

$0
$6,845,380
30
$590,011,549

$0
$0
30
$0
$0
30

6/1/2009
6/30/2009
$0

$0

$0
$2,274,073
30

$0

$0

$0

$0

$0
$1,290,720
$983,353
$0

$0

$0

$0

30

$0

Ci%12.005.448

$705,880,307
$714,295,2064

$115.868,758
$0

$0

30

$0
$1,569,577
30
$117,438,335

$590,011,549
30

30

$0

$0
$6,845,380
30
$596,856,929

$0
$0
30
$0
$0
$0

1/1/2009
7/31/2009
$0

$0

$0
$2,381,572
$C

$0

$0

$0

$0

$0
$1,353,652
$1,027,920
$0

$0

$0

$0

$0

$0

C$12,112:948

$714,295,264
2,710,221

$117,438,335
$0

$0

$0

$0
$1,569,577
$0
$119,007,912

$596,856,929
$0

$0

$0

$0
$6,345,380
$0
$603,702,309

$0
$0
$0
$0
$0
$0
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Heritage Fields PTG

Loan Repayment

Ending Balance

Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment

¥nding Balance

Beginning Ralance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment

Ending Balance

11/1/2008
11/30/2008
$0

30

$0
30
$0
30
30
$0
$0
$0

$0
30
$0
30
$0
$0
$0
30

12/1/2008
12/31/2008
$0

$0

$0
$0
$0
$0
$0
$0
$0
$0

$Q
$0
$0
$0
$0
$0
$0
30

1/1/2009
1/31/2009
$0

$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

2/1/2009
2/28/2009
$0

$0

$0
$0

$0

$0
$0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

3/1/2000
3/31/2009
$0

$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
30
30
$0
$0
$0
$0
30

4/1/2009
4/30/2009
$0

$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
0
$0
$0
$0
$0
$0

5/1/2009
5/31/2009
$0

$0

$0
$0
$0
30
$0
$0
$0
50

$0
50

6/1/2009
6/30/2009
$0

$0

$0
30
$0
$0
$0
$0
$0
30

$0
$0
$0
$0
30
$0
$0
30

1/1/2009
7/31/2009
$0

$0

$0
$C
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

LBEX-BARFID 0027143



Heritage Fields PTG

Beginning Balance
Interest Reserve
Capital Reserve
Holdback

Deferring/Capitalizing

Loan Draws
Loan Repayment

Ending Balance

Beginning Ralance
[nterest Reserve
Capital Reserve
Holdback

Deferring/Capitalizing

Loan Draws
Loan Repayment
Ending Balance

Beginning Balance
Interest Reserve
Capital Reserve
Holdback

Deferring/Capitalizing

Loan Draws
Loan Repayment
Ending Balance
Costs Covered by Debt
Holdback

Deferring/Capitalizing

Costs Covered by Reserves

Costs Covered by Sales Proceeds / Deposits

Total Debt Repaid

Total Debt Repaid - Excess Proceeds
Rmz_lining Cashiflow i

Equity
Equity Reserve
Beginning Balance

Deposited - Equity Contributions

Funded / Deposited
Ending Balance

Minimum Equity Reserve Balance

Equity Provided
Lehman
Sponsor
Developer
Other

11/1/2008
11/30/2008

30
30
$0
30
$0
30
30
$0

$0
30
$0
30
$0
30
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$8,414,957

$0
$0
$0
%0

$0
30

(53405009 ©;

$0

$0

$0

30
$0

$3,405,095
30
$3,405,095
$0
30

12/1/2008
12/31/2008

$0
$0
$0

$0
$0
$0
50
50
$0
$0
$0
$8,414,957
$0
$0
$0
$0
$0
$0

§2.515584

$0

$3,515,384
$0
53,515,384
$0
$0

1/1/2009
1/31/2009

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
30
$0
$0
$0
38,414,957
$0
$0
30
$0
$0
$0

(53,551,404,

$0

$0

$0

$0
30

$3,551,404
$0
$3,551,404
$0
$0

2/1/2009
2/28/2009

$0
$0
$0
$0

$0

$0
$0
$0
30
$0
$0
30
50
$4,207,478
$0
$0
$0
$0
30
$0

$2,700.008)

$0

2,709,303
$0
$2,709,303
$0

30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

3/1/2000
3/31/2009

$0
30
$0
$0
$0
$0
$0
$0

$0
30
$0
30
30
$0
$0
$0

$0
$0
$0
$0
$0
30
$0
$0

$0
$0
$0
$0
$10,286,632

$3,703,78
$0

G T

$0
30
30
30

$0
$1,737,322
$0
$0

4/1/2009
4/30/2009

$0
$0
$0
30
$0
$0
$0
$0

$0
$0
$0
$0
0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$8,414,957
$0
30
$0
$0
$0
$0

g

$0
$0
$0
$0

5/1/2009
5/31/2009

$0
30
$0
30
$0
50
30
$0

50
30
$0
$0

0
$8,414,957
$0

%0

50

$0

%0

$0
CEeang

50
50
$0
50

50

$3,630,404
$0
$3,630,404
$0
$0

6/1/2009
6/30/2009

$0
$0
$0
30
$0
$0
$0
$0

30
30
$0
$0
$0
$0
30
$0

$0
$0
$0
$0
$0
$0
$0
50
$8,414,957
$0
$0
$0
$0
%0
$0

3500492

$0

$0

$0

30
$0

$3,590,492
$0
$3,590,492
$0
$0

1/1/2009
7/31/2009

$0
$0
$0
$C
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
50
$0
30
$0
$0
$8,414,957
$0
$0
$0
%0
$0
$0

< E36aTesy

$0

$0

$0

$0
$0

$3,697,991
$0
$3,697.991
$0
$0

LBEX-BARFID 0027144



Heritage Fields PTG

11/1/2008 12/1/2008 1/1/2009 2/1/2009 3/1/2008 4/1/200¢ 5/1/2009 6/1/2009 1/1/2009
11/30/2008 12/31/2008 1/31/2009 2/28/2009 3/31/2009 4/30/2009 5/31/2009 6/30/2009 7/31/2009
+ Cashflow for Equity Distribution 30 $0 $0: $0 50 = : = $0% 80 $0 o
174 5 6 7 8 Q 10 11 12 13
$0 $0 30 30 $0 $0 $0 $0 $0
Lehman Brothers
J.oan Draws ($6,345,380) (§6,845,380) ($6,845,380) $3,422,690) $0 ($6,845,380) $6,845,380) ($6,845,380) ($6,845,380)
Holdback 30 30 50 30 $0 $0 50 $0 $0
Total LB Advances (86,845,380) {$6,845,380) {$6,845,380} (%5,422,690) $0 {$6,845,380) (86,845,380) (86,845,380} {$6,845,380)
Interest $928,576 $971,318 $983,107 $898,616 $1,000,791 $960,535 $1,004,342 $983,353 $1,027,920
Loan Repayment $0 $Q $0 30 $4,783,816 $0 $0 50 $0
Fxit Fee $0 $0 $0 $0 $0 $0 30 $0 $0
Total Proceeds to LB Debt $928,576 $971,318 $083,107 $898,616 $5,784,607 $960,535 $1,004,342 $983,353 $1,027,920
$11,820,052 $11,930,341 $11,966,361 $6,916,782 $12,023,954 $11,936,981 $12,045,361 $12,005,448 $12,112,948
$8,414,957 58,414,957 $8,414,957 $4,207,478 $0 $8,414,957 $8,414,957 $8,414,957 38,414,957
$0 $0 30 $0 $10,286,632 $0 30 $0 $0
$3,405,095 $3,515,384 $3,551,404 $2,709,303 $3,522,024 $3,630,404 $3,590,492 $3,697,991
Interest Carry 2,088,676 $2,198,965 $2,234,985 $2,051,094 $2,292,579 $2,205,605 $2,313,985 $2,274,073 $2,381,572
Available Reserves / Holdbacks 30 $0 30 $0 $0 $0 $0 $0 $0
11/30/08 12/31/08 01/31,/09 02/28/09 03/31/09 04/30/09 05/31/09 06/30/09 07/31/09
1BREM
Lehman Brothers
0
0
8}
0
0
0
M Interest 12.87% 12.99% 13.06% 13.13% 13.20% 13.25% 13.31% 13.37% 13.39%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
{ Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest Q.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Q [rverest: 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0Q.00% 0.00%
0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027145



Herirage Fields PTG

8/1/2009 9/1/2009 10/1/2009 11/1/2009 12/1/2009 1/1/2010 2/1/2010 3/1/2010 4/1/2010
8/31/2009 9/30/2000 10/31/2009 11/30/2009 12/31/2009 1/31/2010 2/28/2010 3/31/2010 4/30/2010
% of Costs used this month 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
Unite Under Construction 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449
Total Units Complete 569 612 656 700 744 787 831 875 919
Cumlative Closed 88 88 148 148 157 409 409 526 562
Unit Inventory 1,128 1,128 1,068 1,068 1,059 807 807 690 654

#nijrs ClosedActual,

Totat Actual/Projected: Closings:.: T L G40 G0 L5909 s Qs RN G207 a0 L1674 L 36.5:
Actual Price for Closed Units $0 $0 $0 $0 $0 50 $0 $0 $0
Average Price for Units Li/C $0 30 $0 $0 $0 30 $0 $0 $0
Average Price for Unsold Units $0 50 $250,310,802 30 50 $70,060,120 30 $192,769,525 30
Deposits Used for Construction 30 $0 $0 $0 $0 $0 $0 $0 $0
Gross Sales Proceeds $0 30 $250,310,802 30 30 $70,060,120 30 $192,769,525 30
Jess: Sales Closts $0 $0 ($3,754,662) 30 $0 {$1,050,202) $0 ($2,891.543) $0
Plus: Sales Proceeds from Other Collateral $0 30 $0 $0 $0 $0 $0 $0 $0
Plus: Additional Revenue 30 $0 $0 %0 $0 30 $0 $0 $0
Loan Exit Fees $0 50 $0 $0 $0 $0 30 30 $0
Equity Funding $0 30 $0 $0 50 $0 30 30 30
Neét Reveniie $0 $0 $246,556,140 $0 $0. $60,009,218 $0 $1689/877.982 $0
Debt Release Requirements $0 50 (587.946,575) 30 $0 ($24,615,588) $0 ($67,729,476) $0
LBREM $0 $Q (514,184,931} 30 $0 ($3,970,256) 30 ($10,924,109 30
Lehman Brothers $0 $0 (573,761,644) $0 $0 ($20,645,332) $0 {$56,805,367) 30
0 $0 $0 $0 $0 $0 $0 $0 $0 $0
0 $0 $0 $0 $0 $C $0 $0 $0 $0
0 $0 $0 $0 50 $0 $0 30 30 30
0 $0 $0 $0 $0 $0 $0 $0 $0 $0
0 $0 30 $0 $0 $0 $0 $0 $0 $0
0 30 $0 30 30 $0 $0 $0 $0 $0
- Cashftow Available for Costs /R quity . 5750 i ot QT T RO S TSRO0 6N, S T T g ERT I e Yo L R R e B O I U b T e s e e e o

Project Costs / Uses

Hard Costs $4,131,786 $4,131,786 $4,131,786 $4,131,786 $4,131,786 $4,131,786 $4,131,786 $4,131,786 $4,131,786
Direct Costs $4,104,731 $4,104,731 $4,104,731 $4,104,731 54,104,731 $4,104,731 $4,104,731 $4,104,731 $4,104,731
Land Development $27,056 $27,056 $27,056 $27,056 $27.056 $27,056 $21,056 $21,056 $21,056
Vertical Construction Costs 0 30 $0 $0 $0 30 $0 $0 $0
Contingency $0 50 $0 30 30 $0 $0 $0 $0
Misc Hasd Costs $0 $0 $0 $0 $0 $0 $0 $0 $0

Soft Costs $5,599,500 $5,599,590 $5,599,500 $5,599,500 $5,599,59Q $5,599,590 $5,599,590 $5,599,590 $5,599,590
Indirect Costs $5,599,590 $5.599,590 $5,599,590 $5,599,590 $5,599,590 $5,593,5%0 $5,599,590 $5,599,590 $5,599,590
Bridge Loan Financing $0) $0) $M $0) ($0) ($0) $0) ($0) ($0)
Working Capital $0 5Q $0 $0 50 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027146



Heritage Fields PTG

Other Soft Costs
Contingency

fisc Soft: Costs

Financing / Carry Costs

Expenses
Marketing Costs
Property Taxes
Insurance
Other Carry Costs
Loan Extension Fees
1LBREM laterest:
Lehman Brothers Interest
0O Interest
O laterest:
0 Interest
0 Iaterest
O Interest

0O Interest

“Total Projett Costs

Sources

Total Debt Beginning
Total Debt Ending

LBREM
Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/ Capitalizing
Loan Draws
Loan Repayment
Ending Balance
Lehman Brothers
Beginning Balance
[nterest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment
Ending Balance

Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing

Loan Draws

8/1/2009

8/31/2000
$0

$0

$0
$2,414,230
$0

$0

$0

¢

$0

$0
$1,374,521
$1,039,710
$0

30

$0

$0

$0

$0

512,145,606

$722,710,221
$731,125,118

$119,007,912
$0

$0

$0

30
$1,569,571
$0
$120,577,489

$603,702,309
$0

30

30

$0
$6,845,380
$0
$610,547,689

$0
$0
$0
$0
$0
$0

9/1/2000
9/30/2009
$0

$0

30
$2,367,887
$0

$0

$0

$0

$0

$0
$1,350,307
$1,017,579
$0

$0

$0

$0

$0

$0

512,099,262

$731,125,178
$739,540,135

$120,577,489
30

0
0
(
$1.569,577
30
$122,147,066

o

i
[=3

$610,547,689
$0

$0

50

$0
$6,845,380
$0
$617,393,060

30
$0
30
$0
30
30

10/1/2009

10/31/2009
$0

$0

30
$2,478,599
$0

$0

$0

$0

$0

$0
$1,415,311
$1,063,288
$0

$0

$0

$0

$0

$0

S12,209,974 .

$739,540,135
$505,193,970

$122,147.066
$0

$0

$0

$0

30
(514,184,931)
$107,962,135

$6117,393,069
$0

$0

$0

30

30
(§73,761,644)
$397.231,835

30
$0
$0
$0
$0
$0

11/1/2009
11/30/2009
$0

30

$0
$1,874,936
$0

$0

30

$0

30
$1,212,883
$662,053
$0

$0

$o

$0

$0

$0

511,606,311

$505,193,970
$513,608,927

$107,962,135
$0

$0

$0

30
$1,569,577
$0
$109,531,712

$397,231,835
$0

$0

30

$0
$6,845,380
$0
$404,077,215

$0
$0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

12/1/2009
12/31/2009
$0

$0

$0
$1,969,151
$0

$0

$0

$0

$0

50
$1,273,240
$695,911
$0

$0

$0

$0

50

$0

$11,700,527:.

$513,608,927
$521,941,483

$109,531,712
$0

$0

30

$0
§1,058,688
$0
$110,590,400

$404,077,215
30

$0

$0

$0
$7,273,868
$0
$411,351,083

$0
$0
3¢
$0
$0
$0

1/1/2010
1/31/2010
$0

$0

$0
$1,996,223
$0

$0

$0

$0

$0

30
$1,287,785
$708,438
$0

$0

$0

50

$0

$0

$11,727,598.

$521,941,483
$464,659,863

$110,590,400
$0

$0

$0

$0

$0
($3,970,256)
$106,620,144

$411,351,083
$0

$0

$0

$0

30
($20,645,332)
$358,039,719

2/1/2010
2/28/2010
$0

30

$0
$1,680,227
30

50

$0

C$F1L411,603

$464,659,863
$472,821,662

$106,620,144
$0
$0
$0
$0
$0
$0
$106,620,144

$358,039,719
$0

$0

30

$0
38,161,799
$0
$366,201,518

$0
$0
$0
$0
$0
$0

3/1/2010
3/31/2010
$0

30

$0
$1,874,951
$0

$0

$0

$0

$0

$0
$1,244.270
$630,680
$0

$0

$0

$0

$0

$0

$1EG606,32

$472,821,662
$294,550,006

$106,620,144
$0

$0

$0

$0

$0
($10,924,109}
$95,696,035

$366,201.518
30

$0

30

$0

$0
($56,805,367)
$198,853,971

$0
$0
$0
$0
$0
$0

4/1/2010
4/30/2010
$0

30

$0
$1,414,056
30

$0

$0

30

$0

$0
$1,082,633
$331,423
$0

30

$0

$0

$0

$0

§11,145452

$294,550,006
$302,711,805

$95,696,035
$0
$0
$0
$0
$0
$0
$95,696,035

$198,853.971
30

$0

30

$0
38,161,799
$0
$207,015,770

$0
$0
$0
$0
$0
$0

LBEX-BARFID 0027147



Heritage Fields PTG

Loan Repayment

Ending Balance

Beginning Balance
Interest Reserve
Capital Reserve
Holdback

Deferring/Capitalizing

Loan Draws
Loan Repayment

¥nding Balance

Beginning Ralance
Interest Reserve
Capital Reserve
Holdback

Deferring/Capitalizing

Loan Draws
Loan Repayment

Ending Balance

8/1/2009
8/31/2009
$0

$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
30
$0
$0

9/1/2009
9/30/2009
$0

30

$0
$0
$0
50
$0
$0
$0
$0

$0
50
$0
$0
30
$0
$0
30

10/1/2009
10/31/2009
$0

$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

11/1/2009
11/30/2009
$0

30

$0
$0
$0
$0
$0
$0
$0
$0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

12/1/2009
12/31/2009
$0

$0

$0
$0
$0
$0
$0
50
50
$0

$0
$0
30
$0
$0
$0
$0
30

1/1/2010
1/31/2010
$0
$0

$0
$0
$0
$0
$0
$0
$0
50

$0
$0
30
$0
$0
$0
$0

2/1/2010
2/28/2010
$0

30

$0
$0
30
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

3/1/2010
3/31/2010
$0

30

$0
$0
30
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

4/1/2010
4/30/2010
$0

30

$0
30
$0
$0
30
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

LBEX-BARFID 0027148



Heritage Fields PTG

8/1/2009
8/31/2009
]

Beginning Balance $0
Interest Reserve $0
Capital Reserve $0
Holdback $0
Deferring/Capitalizing $0
Loan Draws $0
Loan Repayment ¢

Ending Balance $0

0

Reginning Balance $0
Interest Reserve $0
Capital Reserve $0
Holdback $0
Deferring/Capitalizing $0
Loan Draws $0
Loan Repayment $0

Ending Balance $0

0

Beginning Balance $0
Interest Reserve 30
Capital Reserve $0
Holdback $0
Deferring/Capitalizing $0
Loan Draws $0
Loan Repayment $C

Ending Badance $0

Costs Covered by Debt $8,414,957
Holdback $0
Deferring/Capitalizing $0

Costs Covered by Reserves $0

Costs Covered by Sales Proceeds / Deposits $0

Total Debt Repaid $0

Total Debt Repaid - Excess Proceeds $0

Rematning Cashifow, 5 3, 730,649)

Equity

Equity Reserve

Beginning Balance $0

Deposited - Equity Contributions $0

Funded / Deposited $0

Ending Balance $0
Minimum Equity Reserve Balance $0

Equity Provided $3,730,649
Lehman $0
Sponsor $3,730,64%
Developer $0
Other $0

9/1/2009
9/30/2009

30
30
$0
$0
$0
30
30
$0

$0
30
$0
50
$0
$0
30
$0

30
S0
50
$0
30
50
$0
30
$8,414,957
$0
$0
$0
%0
30
$0

e

50

30

$0

30
30

$3,684,306
$0
$3,684,306
$0
30

10/1/2009
10/31/2009

$0
30
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
30
$0
hy

$0

$12,200,974
$87,046,575
$146,399,591

$o

50

30
30
$0

$0

$0

$0
$0

11/1/2009
11/30/2009

30
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$8,414,957
30
$0
$0
%0
$0
$0

3Ty

50

$0

$0

$0
$0

$3,191,355
$0
$3,191,355
50
0

o

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

12/1/2009
12/31/2009

$0
$0
$0
3¢
$0
$0
$0
$0

$0
$0
$0
$0
30
$0
$0
$0

30
$0
$C
$0

8330010,

$0

$0

$0

$0
$0

$3,367,972
$0
$3,367,972
$0
$0

1/1/2010
1/31/2010

$0
$0
$0
$0
$0

$0
$0
30
$0
$0

$0
30
$0
$0
$0
$0
$0
50
30
$0
30
$0

$11,727,598
$24,615,588
$32,666,032

$0

e

2/1/2010
2/28/2010

30
$0
$0
$0
30
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0

$0

$0

$0

$0

$0

$0
$8,161,799

$0

$0

80

$0

$0

$0

Y 508

30

$0

$0

$0
$0

$3,249,804
$0
$3,249,804
30
$0

3/1/2010
3/31/2010

30
$0
$0
$0
30
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0

$0

$11,606,326
$67,729,476
$110,542,180

$0

$0

30
$0

$0

4/1/2010
4/30/2010

30
$0
$0
30
$0
$0
30
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
50
$0
$0
50
50
50

$8,161,799
$0
$0
$0
$0
$0
$0

ST

30

$0

$0

$0
$0

$2,983,633
$0
$2,983,633
$0
30

LBEX-BARFID 0027149



Heritage Fields PTG

8/1/2009 9/1/2009 10/1/2000 11/1/2009 12/1/2000 1/1/2010 2/1/2010 3/1/2010 4/1/2010
8/31/2009 9/30/2009 10/31/2009 11/30/2009 12/31/2009 1/31/2010 2/28/2010 3/31/2010 4/30/2010
+ Cashflow for Equity Distribution % el 50 = $0: S0 i $0 550 $0 $0 0
174 14 15 16 17 18 10 20 21 22
$0 $0 $0 $0 $0 $0 $0 $0 $0
Lehman Brothers
J.oan Draws ($5,845,380) ($6,345,380) $0 ($6,845,380) ($7,273,868) $0 ($8,161,799) 30 ($8,161,799)
Holdback $0 $0 $O %0 $0 $0 $0 $0 $0
Total LB Advances ($6,845,380) ($6,845,380) $0 ($6,845,380) (87,273,368) $0 ($8,161,799) 0 ($8,161,799)
Interest $1,039,710 $1,017,579 $1,063,288 $662,053 $695,911 $708,438 $556,951 $630,680 $331,423
Loan. Repayment $0 30 $220,161,234 $0 30 $53,311,364 $0 $167,347,547 $0
Fxit Fee $0 $0 $0 $0 $0 50 $0 $0 $0
Total Proceeds to LB Debt $1,039,710 $1,017,579 $221,224,522 $662,053 $695,911 $54,019,802 $556,951  $167,978,227 $331,423
$12,145,606 $12,099,262 512,209,974 $11,606,311 $11,700,527 $11,727,598 $11,411.603 $11,606,326 $11,145,432
$8,414,957 $8,414,957 $0 $8,414,957 $8,843,444 $0 $8,161,799 30 $8,161,799
$0 $0 512,209,974 $0 $0 $11,727,598 $0 $11,606,326 $0
$3,730,649 $3,684,306 $0 $3,191,355 $2,857,082 $0 $3.249,804 $0 $2,983,633
Tnterest Carry 52,414,230 $2,367,887 $2,478,599 $1,874,936 $1,969,151 $1,996,223 $1,680,227 $1,874,951 $1,414,056
Awvailable Reserves / Holdbacks $0 $0 $0 $0 $0 $0 $0 $0 $0
08/31/02 09/30/09 10/31/09 11/30/09 12/31/09 01/31/10 02/28/10 03/31/10 04/30/10
1BREM
Lehman Brothers
0
0
8}
0
0
0
M Interest 13.41% 13.44% 13.46% 13.48% 13.50% 13.52% 13.55% 13.55% 13.58%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 2.00%
O [nerest: 0.00% 3.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 2.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 2.00% 0.00% C.00% 0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027150



Herirage Fields PTG

5/1/2010 6/1/2010 1/1/2010 8/1/2010 9/1/2010 10/1/2010 11/1/2010 12/1/2010 1/1/2011
5/31/2010 6/30/2010 /3172010 8/31/2010 9/30/2010 10/31/2010 11/30/2010 12/31/2010 1/31/2011
% of Costs used this month 2.00% 2.00% 2.00% 2.00% 1.00% 2.00% 2.00% 1.00% 1.00%
Units Under Cosstruction 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449
Total Units Complete 202 1,006 1,050 1,094 1,137 1,181 1,225 1,268 1,312
Cumlative Closed 562 562 562 567 567 570 570 576 @20
Unit Inventory 654 654 654 548 648 646 646 640 596

#nijrs ClosedActual,

Totat Actual/Projected: Closings:.: T L 0 B L0 0 : LG Q. G GO LTS8 s 44
Actual Price for Closed Units $0 $0 $0 $0 $0 30 30 $0 30
Average Price for Units Li/C $0 $0 $0 $0 $0 $0 $0 $0 $0
Average Price for Unsold Units $0 $0 $0 $27,800,149 $0 $0 $0 $10,245,063 $173,162,745
Deposits Used for Construction $0 30 30 30 30 $0 $0 $0 $0
Gross Sales Proceeds $0 $0 $0 $27,800,149 $0 $0 $0 $10,245,063 $173,162,745
Jess: Sales Closts $0 $0 30 ($417,002) 30 30 $0 ($153,676) ($2,597,441)
Plus: Sales Proceeds from Other Collateral 30 $0 $0 $0 $0 $0 $0 $0 $0
Plus: Additional Revenue 50 50 50 $0 $0 $0 $0 $0 $0
Loan Exit Fees $0 30 30 30 $0 $0 $0 $0 $0
Equity Funding 30 30 30 $0 30 30 30 30 $0
Neét Reveniie $0 $0 30 $27.383,146 $0 $0 $0 $10:091,387 $170,565,304

Debt Release Requirements 50 $0 $0 $9,767,568) $0 $0 $0 ($3,599,598) ($60,840,644)

LBREM $0 $0 $0 ($1,575,414) $0 $0 $0 ($580,580) $9.813,007)

Lehman Brothers $0 $0 $0 ($8,192,154) $0 $0 30 ($3,019,017) ($51,027,637)

0 $0 $0 $0 $0 $0 $0 $0 $0 $0

0 $0 $0 50 $0 50 50 50 50 30

0 30 $0 30 $0 $0 $0 $0 $0 $0

0 %0 %0 %0 %0 %0 %0 %0 %0 $0

0 30 30 %0 %0 50 50 30 30 30

0 $0 $0 $0 $0 $0 $0 $0 $0 $0

~ Cashitow Available for Costs'/ Hguity . 7m0 Jas P GO TSRO SR O S ST AT 5 T8 B o S N o e 0. SEANT, 7805 S H00:T74,860

Project Costs / Uses

Hard Costs $4,131,786 $4,131,786 $4,131,786 $4,131,786 $2,065,803 $4,131,786 $4,131,786 $2,065,893 $2,065,803
Direct Costs $4,104,731 $4,104,731 $4,104,731 $4,104,731 $2,052,365 $4,104,731 $4,104,731 $2,052,365 $2,052,365
Land Development $27,056 $27,056 $27,056 $27,056 $13,528 $27,056 $27,056 $13,528 $13,528
Vertical Construction Costs $0 $0 $0 $0 $0 $0 $0 $0 $0
Contingency $0 $0 $0 $0 $0 $0 $0 $0 $0
Misc Hasd Costs $0 $0 $0 $0 $0 $0 $0 $0 $0

Soft Costs $5,599,590 $5,599,590 $5,599,500 $5,599,500 $2,799,795 $5,399,500 $5,599,590 $2,799,793 $2,799,795
Indirect Costs $5,599,590 $5,599,590 $5,599,590 $5,599,590 $2,799,795 $5,599,590 $5,599,390 $2,799,795 $2,799,795
Bridge Loan Financing (50 ($0) ($0) (80 ($0) (80 ($0) ($0) ($0}
Working Capital $0 $0 $0 $0 $0 $0 $0 $0 %0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027151



Heritage Fields PTG

5/1/2010 6/1/2010 1/1/2010 8/1/2010 9/1/2010 10/1/2010 11/1/2010 12/1/2010 1/1/2011
5/31/2010 6/30/2010 1/31/2010 8/31/2010 9/30/2010 10/31/2010 11/30/2010 12/31/2010 1/31/2011
Other Soft Costs $0 $0 $0 $0 $0 $0 $0 $0 $0
Contingency 50 50 50 $0 $0 $0 $0 $0 $0
fisc Soft Coste $0 $0 $0 $0 $0 $0 $0 30 $0
Financing / Carry Costs $1,476,608 $1,432,854 $1,483,045 $1,486,003 $1,398,418 $1,447,261 $1,403,313 $1,452,440 $1,442,719
Expenses $0 $0 50 $0 30 30 30 30 50
Marketing Costs 50 $0 $0 $0 $0 $0 $0 $0 $0
Property Taxes $0 $0 $0 %0 %0 %0 %0 $0 $0
Insurance $0 $0 $0 $0 $0 30 $0 30 $0
Other Carry Costs $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Extension Fees $0 $0 $0 $0 $0 30 30 50 50
1L.BREM Interest. $1,120,081 $1,086,198 $1,124,802 $1,127,761 $1,076,050 $1,114,147 $1,080,944 $1,119,326 $1,115,104
Lehman Brothers Interest $356,527 $346,686 $358,242 $358,242 $322,369 $333,114 $322,369 $333,114 $327,616
0 Interest $0 $0 $0 $0 $0 $0 $0 $0 $0
0 laterest: $0 $0 $0 $0 30 30 30 30 $0
0 Interest $0 $0 $0 $0 $0 30 30 $0 30
0 [nterest $0 $0 $0 $0 $0 $0 $0 $0 $0
Q Interest $0 $0 $0 $0 $0 $0 $0 $0 $0
0 Interest $0 $0 $0 $0 $0 $0 $0 $0 $0
“Total Projest Costs 1 1 CUUSIN207984 T SI1164,260 - S112144200 S SIL2TT79) LD 6264006 - L SILITRIBAT S0 1B4,688 T 196318,128 1 86,306,407
Sources
Total Debt Beginning $302,711,805 $303,707,597 $303,707,597 $303,707,597 $287,541,830 $287,541,830 $287,541,830 $287,541,830 $283,768,571
Total Debt Ending $303,707,597 $303,707,597 $303,707,597 $287,541,830 $287,541,830 $287,541,830 287,541,830 $283,768,571 $119,511,675
LBREM
Beginuing Balance $95,606,035 $95,606,035 $95,696,035 $95,696,035 $94,120,621 $94,120,621 $94,120,621 $94,120,621 $93.540,04]
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 30
Deferring/ Capitalizing 30 30 30 30 30 $0 $0 $0 $0
Loan Draws 30 30 50 %0 50 50 50 50 $0
Loan Repayment $0 $0 $0 ($1,575.414) $0 $0 $0 ($580,580) ($9,813,007)
Ending Balance $95,696,035 $95,696,035 $95,696,035 $94,120,621 $94,120,621 $94,120,621 $94,120,621 $93,540,041 $83,727,034
Lehman Brothers
Beginning Balance $207,015,770 $208,011,562 $208,011,562 $208,011,562 $193,421,209 $193,421,209 $193,421,200 $193,421,209 $190,228,530
Interest Reserve 30 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve 50 50 50 $0 $0 $0 $0 $0 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 $0 $0 30 $0 $0 30 30 $0
Loan Draws $995,792 $0 $0 $0 $0 $0 $0 $0 $0
Loan Repayment 30 30 $0 ($8,192,154) $0 $0 $0 {$3,019,017) $51,027,637)
Ending Balance $208,011,562 $208,011,562 $208,011,562 $193,421,209 $193,421,209 $193,421,209 $193,421,209 $190,228,530 $35,784,641
0
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Holdback $0 $0 $0 $0 $0 30 30 $0 $0
Deferring/Capitalizing %0 %0 $0 $0 %0 %0 %0 $0 $0
Loan Draws $0 $0 $0 $0 30 30 30 30 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027152



Heritage Fields PTG

5/1/2010 6/1/2010 1/1/2010 8/1/2010 9/1/2010 10/1/2010 11/1/2010 12/1/2010 1/1/2011
5/31/2010 6/30/2010 1/31/2010 8/31/2010 9/30/2010 10/31/2010 11/30/2010 12/31/2010 1/31/2011
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance 50 50 $0 50 50 $0 30 30 $0
o
Beginning Balance 30 30 30 30 $0 $0 30 30 $0
Taterest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capitad Reserve 30 $0 $0 $0 $0 $0 $0 $0 $0
Holdback $0 $0 30 %0 %0 %0 %0 %0 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 30 30 $0 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Repayment $0 $0 $0 $0 $0 30 30 50 50
¥nding Balance 50 $0 $0 $0 $0 $0 $0 $0 $0
0
Peginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve 30 $0 $0 $0 $0 $0 $0 30 $0
Capital Reserve 50 30 30 50 30 30 30 30 50
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 30 30 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Repayment $0 $0 $0 30 $0 30 30 30 $0
Ending Balance $0 30 30 30 30 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027153



Heritage Fields PTG

Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment

Ending Balance

Beginning Ralance
[nterest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment
Ending Balance

Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment
Ending Balance
Costs Covered by Debt
Holdback
Deferring/Capitalizing
Costs Covered by Reserves
Costs Covered by Sales Proceeds / Deposits
Total Debt Repaid
Total Debt Repaid - Excess Proceeds
Rmz_aining Cashiflow i

Equity
Equity Reserve
Beginning Balance
Deposited - Equity Contributions
Funded / Deposited
Ending Balance

Minimum Equity Reserve Balance

Equity Provided
Lehman
Sponsor
Developer
Other

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

5/1/2010
5/31/2010

$0
$0
$0
$0
$0
$0
$0
50

50
$0
$0
30
$0
s0
$0
$0

$0
50
$0
$0
$0
$0
$0
$0
$995,792
%0
$0
$0
$0
$0
$0

£ g

$0

$0

$0

$0
$0

$10,212,191
50
$10,212,191
50
30

6/1/2010
6/30/2010

$0
$0
$0
$0
$0
$0
$0
%0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

G20,

$0

$0

$0

$0
$0

$11,164.,260
$0
$11,164,260
$0
$0

1/1/2010
7/31/2010

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
50
$0
$0
$0
$0
30
$0
$0
$0
$0
$0
$0
$0
$0

o

$0

$0

$0

$0
$0

$11,214,420
$0
$11,214,420
$0
$0

8/1/2010
8/31/2010

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

50
50
$0
$0
$0
50
50
50
$0
$0
$0
$0

$11,217,379
$9,767,568
$6,398,199

$0

o

$0
$0
$0
30

9/1/2010
9/30/2010

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$6,264,109)

$0

$0

$0

$0
$0

$6,264,106
$0
$6,264,106
$0
$0

10/1/2010
10/31/2010

$0
$0
$0
$0
$0
$0
30
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0

$0
$0

CBILITEee D

$0

$0

$0

$0
$0

$11,178,637
$0
$11,178,637
$0
$0

11/1/2010
11/30/2010

12/1/2010 1/1/2011
12/31/2010 1/31/2011
30 $0 $0
$0 50 $0
30 30 $0
$0 $0 $0
$0 50 $0
$0 $0 $o
$0 $0 $0
$0 30 $0
$0 $0 $0
$0 $0 $0
$0 $0 $0
30 30 $0
30 $0 $0
$0 $0 30
$0 $0 $0
$0 $0 $0
30 30 30
$0 $0 $0
$0 $0 $0
$0 $0 $0
$0 $0 $0
$0 $0 50
30 30 $0
$0 $0 50
$0 $0 %0
$0 $0 80
80 30 $0
$0 $0 $0
$0 $6,318,128 $6,308,407
$0 $3,599,598 $60,840,644
$0 $173,661  $103,416,253
Gilisesssh L s L e
$0 $0 30
$0 $0 $0
$0 $0 $0
$0 $0 50
$0 $0
$11,134,688 $0 $0
30 $0 $0
$11,134,688 $0 $0
$0 $0 $0
$0 $0 $o

LBEX-BARFID 0027154



Heritage Fields PTG

5/1/2010 6/1/2010 1/1/2010 8/1/2010 9/1/2010 10/1/2010 11/1/2010 12/1/2010 1/1/2011
5/31/2010 6/30/2010 1/31/2010 8/31/2010 9/30/2010 10/31/2010 11/30/2010 12/31/2010 1/31/2011
¢ Cashflow for Bauity Distetbution #0550 800w s 0 080w e e 80 e s 800 e e S0 e 80 s B0 e 80w 80
174 23 24 25 26 21 28 29 30 31
$0 $0 30 $0 $0 $0 $0 $0 $0
Lehman Brothers
Joan Draws ($965,792) $0 $0 $0 $0 $0 $0 $0 50
Holdback $0 $0 30 30 30 $0 $0 $0 $0
Total LB Advances ($995,792) $0 $0 $0 $0 $0 $0 $0 %0
Interest $356,527 $346,686 $358,242 $358,242 $322,369 $333,114 $322,369 $333,114 $327,616
Loan. Repayment $0 $0 $0 $14,590,353 $0 $0 $0 $3,192,679 $154.443,889
Fxit: Fee $0 $0 $0 $0 $0 $0 $0 $0 $0
Total Proceeds to LB Debt $356,527 $346,686 $358,242 $14,948,596 $322,369 $333,114 $322,369 $3,525,793  $154,771,505
$11,207,584 $11,164,260 $11,214,420 $11,217,379 $6,264,106 $11,178,637 $11,134,688 $6,318,128 $6,308,407
$8,161,79% $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $11,217,379 $0 $0 $0 $6,318,128 $6,308,407
$3,046,185 $11,164,260 $11,214,420 30 $6,264,106 $11,178,637 $11,134,688 $0 $0
Tnterest Carry $1,476,608 $1,432,884 $1,483,045 $1,486,003 $1,398,418 $1,447,261 $1,403,313 $1,452,440 $1,442,119
Awvailable Reserves / Holdbacks $0 $0 $0 $0 $0 $0 $0 $0 $0
05/31/10 06/30/10 07/31/10 08/31/10 09/30/10 10/31/10 11/30/10 12/31/10 01/31/11
1BREM
Lehman Brothers
0
0
8}
0
0
0
M Interest 13.59% 13.62% 13.65% 13.69% 13.72% 13.75% 13.78% 13.81% 13.84%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% Q.00%
0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O [nerest: 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027155



Herirage Fields PTG

2/1/2011 3/1/2011 4/1/2011 5/1/2011 6/1/2011 1/1/2011 8/1/2011 $/1/2011 10/1/2011
2/28/2011 3/31/2011 4/30/2011 5/31/2011 6/30/2011 1/31/2011 8/31/2011 9/30/2011 10/31/2011
% of Costs used this month 1.00% 1.00% 1.00% 1.00% 1.00% 1.00% 1.00% 1.00% 1.00%
Units Under Construction 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449
Total Units Complete 1,356 1,400 1,443 1,487 1,531 1,575 1,618 1,662 1,706
Cumlative Closed 620 620 620 20 678 678 591 701 702
Unit Inventory 596 596 59¢ 596 538 538 52 515 514

#nijrs ClosedActual,

Totat Actual/Projected: Closings:.: T L ¢] B SO 0 : e ETRTE: P o e Qs 38 N T L LE
Actual Price for Closed Units $0 $0 30 $0 50 $0 50 50 $0
Average Price for Units Li/C $0 $0 $0 $0 $0 $0 $0 $0 $0
Average Price for Unsold Units $0 $0 $0 $0 $74,455,463 $0 $55,614,130 $11,214,009 $0
Deposits Used for Construction $0 $0 $0 $0 $0 $0 $0 $0 $0
Gross Sales Proceeds 30 $¢ $0 30 $74,455,463 30 $55,614,130 $11,214,009 $0
Jess: Sales Closts $0 $0 30 $0 ($1,116,832) $0 ($834,212) {($168,210) 30
Plus: Sales Proceeds from Other Collateral $0 $C $0 $0 50 $0 $0 30 $0
Plus: Additional Revenue $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Exit Fees 30 $0 $0 $0 $0 $0 $0 $0 $0
Equity Funding $0 $0 $0 $0 50 $0 $0 50 $0
Neét Reveniie $0 $0 $0 $0 $73,338,631 $0 554,170,918 $L1;045,792 30

Debt Release Requirements $0 $0 $0 $0 ($26,159,890) $0 ($3,151,612) ($635,490) $0

LBREM 30 $0 $0 $0 ($4,219.337) $0 $3.151,612) ($635,450) $0

Lehman Brothers $0 $0 $0 $0 ($21,940,553) $0 $0 $0 $0

0 $0 $0 $0 $0 30 $0 %0 30 $0

0 30 $0 $0 30 30 $0 30 $0 $0

0 $0 $0 $0 $0 $0 $0 $0 $0 $0

0 30 $0 30 $0 $0 $0 $0 30 $0

0 30 $0 30 30 $0 50 $0 $0 $0

0 $0 $0 $0 $0 30 $0 $0 %0 $0

~ Cashitow Available for Costs'/ Hguity . 7m0 Jas RO e G T R0 P, B SO BT TR T e R S 80 e 85T 608306 M IO 430,300 B 80

Project Costs / Uses

Hard Costs $2,065,893 $2,065,803 $2,065,803 $2,065,893 42,065,893 $2,065,893 $2,065,893 42,065,893 82,065,893
Direct Costs $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365
Land Development $13,528 $13,528 $13,528 $13,528 $13,528 $13,528 $13,528 $13,528 $13,528
Vertical Construction Costs $0 $0 $0 $0 $0 $0 $0 $0 50
Contingency $0 $0 $0 $0 30 $0 $0 30 $0
Misc Hasd Costs $0 $0 $0 $0 $0 30 $0 $0 $0

Soft Costs $2,799,793 $2,799,795 $2,799,793 $2,799,795 $2,799,795 $2,799,795 $2,799,795 $2,799,795 $2,799,795
Indirect Costs $2,799,795 $2,799,795 $2,799,795 $2,799,795 2,799,795 $2,799,795 $2,799,795 $2,799,795 $2,799,795
Bridge Loan Financing $0) $0) ($0) ($0} ($0) ($0) ($0) 30) $0)
Working Capital $0 $0 $0 $0 30 $0 $0 30 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027156



Heritage Fields PTG

2/1/2011 3/1/2011 4/1/2011 5/1/2011 6/1/2011 1/1/2011 8/1/2011 9/1/2011 10/1/2011
2/28/2011 3/31/2011 4/30/2011 5/31/2011 /3072011 7/31/2011 8/31/2011 9/30/2011 10/31/2011
Other Soft Costs $0 $0 $0 $0 $0 $0 $0 $0 $0
Contingency 30 30 $0 $0 30 $0 $0 30 $0
fisc Soft Coste 30 $0 $0 $0 $0 30 $0 $0 $0
Financing / Carry Costs $959,154 $1,063,363 $1,031,203 $1,067,674 $1,035,152 $958,331 $959,838 $893,334 $916,518
Expenses 30 $¢ 50 50 $¢ 30 50 $0 $0
Marketing Costs $0 $0 $0 $0 $0 $0 $0 %0 $0
Property Taxes 30 30 50 $0 30 %0 $0 30 $0
Insurance 30 $0 30 30 $0 30 $0 $0 30
Other Carry Costs 0 %0 $0 $0 30 $0 $0 30 $0
Loan Rxtension Fees $0 $0 $0 $0 30 $0 $0 30 $0
1L.BREM Interest. $903,489 $1,001,733 $971,562 $1,006,045 $975,511 $958,331 $959,838 $893,334 $916,518
Lehman Brothers Interest $55,665 $61,629 $59,641 $61,829 $59,041 $0 $0 30 $0
0 Interest $0 $Q $0 $0 $0 $0 $0 $0 $0
O laterest. 50 $0 30 $0 30 $0 $0 30 30
0 Interest 50 $0 30 50 50 $0 50 350 $0
O [aterest $0 $0 $0 $0 $0 $0 $0 $0 $0
0 Interest $0 $0 $0 50 $0 $0 $0 30 $0
0 Interest $0 $0 $0 $0 30 50 %0 $0 $0
“Total Projest Costs 1 1 Sehgasdr T gr o9 5] 806891 E5035.360 1 - $5.000840 T = 5824010 N e 25500 T $5 750,002 - 15,082 006
Sources
Total Debt Beginning $119,511,675 $119,511,675 $119,511,675 $119,511L,675 $119,511,675 $79,507,697 $79,507,697 $76,356,085 $75,720,595
Total Debt Ending $119,511,675 $119,511,675 $119,511,675 $119,511,675 $79,507,697 $79,507,697 $15,356,085 $175,720,595 $75,720,595
LBREM

Beginuing Balance $83.727,034 $83,727.034 $83,727,034 $83.727,034 $83,727.034 $79,507,697 $79.507,697 $76,356,085 $75,720,595
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback 30 $0 $0 30 $0 $0 $0 $0 $0
Deferring/ Capitalizing $0 $0 $0 $O %0 $0 $0 $0 50
Loan Draws $0 $0 $0 $0 50 $0 $0 50 $0
Loan Repayment $0 $0 $0 $0 ($4.219,337) $0 ($3,151,612) ($635,490) $0
Ending Balance $83,727,034 $83,727.034 $83,727,034 $83,727,034 $79,507,697 $79,507,6917 $76,356,085 $75,720,595 $75,720,595

Lehman Brothers
Beginning Balance $35,784,641 $35,784,641 $35,784,641 $35,184,641 $35,784,641 $0 $0 $0 30
Interest Reserve $0 $0 $0 $0 50 $0 $0 30 $0
Capital Reserve 30 $0 $0 $0 $0 $0 $0 $0 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 50 $0 $0 50 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 %0 $0
Loan Repayment $0 30 $0 $0 ($21,940,553) $0 $0 50 $0
Ending Balance $35,784,641 $35,784,641 $35,784,641 $35,784,641 $0 $0 $0 $0 50

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Capital Reserve 30 30 $0 50 50 $0 $0 50 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 30 $0
Loan Draws 30 $0 30 30 $0 30 $0 $0 30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027157



Heritage Fields PTG

2/1/2011 3/1/2011 4/1/2011 5/1/2011 6/1/2011 1/1/2011 8/1/2011 9/1/2011 10/1/2011
2/28/2011 3/31/2011 4/30/2011 5/31/2011 /3072011 7/31/2011 8/31/2011 9/30/2011 10/31/2011
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance 30 30 $0 $0 30 $0 %0 30 $0
o
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Taterest Reserve 350 30 $0 350 30 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 $0 $0 $0 30 $0 $0 50 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Draws $0 $0 $0 $0 30 $0 $0 %0 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
¥nding Balance $0 $0 $0 $0 0 $0 $0 50 $0
0
Peginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 30 50 30 $0 $0 30 50
Capital Reserve 50 $0 30 50 50 $0 50 350 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 50
Deferring/Capitalizing 50 $0 30 $0 $0 30 $0 $0 50
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Repayment 30 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027158



Heritage Fields PTG

2/1/2011 3/1/2011 4/1/2011 5/1/2011 6/1/2011 1/1/2011 8/1/2011 9/1/2011 10/1/2011
2/28/2011 3/31/2011 4/30/2011 5/31/2011 /3072011 7/31/2011 8/31/2011 9/30/2011 10/31/2011
]

Beginning Balance 30 30 $0 $0 30 $0 %0 30 $0
Interest Reserve 30 $0 30 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Holdback 30 $¢ 50 50 $¢ 30 50 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Draws 30 $0 $0 $0 30 $0 $0 50 $0
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 $0 $0 $0 30 $0 $0 %0 $0

0

Beginning Ralance $0 $0 $0 $0 0 $0 $0 50 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Capital Reserve $0 $Q $0 $0 $0 $0 $0 $0 30
Holdback 50 $0 30 $0 30 $0 $0 30 30
Deferring/Capitalizing 50 $0 30 50 50 $0 50 350 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Repayment $0 $0 $0 50 $0 $0 $0 30 $0

Ending Balance $0 $0 30 $0 $0 $0 $0 $0 $0

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing 30 $0 30 $0 $0 $0 $0 $0 50
Loan Draws 30 30 30 30 $0 $0 $0 $0 $0
Loan Repayment $0 $0 $0 $0 %0 $0 $0 30 $O

Ending Balance $0O $0 $0 $0 30 $0 $0 350 $0

Costs Covered by Debt 80 $0 $0 80 $0 80 $0 $0 80
Holdback $0 %0 50 80 $0 30 $0 $0 50
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 $0 $0

Costs Covered by Reserves 80 $0 $0 $0 $0 $0 $0 $0 $0

Costs Covered by Sales Proceeds / Deposits $0 $0 $0 $0 $5,900,840 $0 $5,825,526 $5,759,022 80

Total Debt Repaid %0 %0 $0 %0 $26,159,890 $0 $3,151,612 $635,490 80

Total Debt Repaid - Excess Proceeds $0 0 $0 $0 $13,844,088 80 $0 $0 $0

Remaiming Cashffow * = 7 0 (G5 874847) 0 (850200510 85806801 7 65033,360) ST ABSS 1 V85824010 R4S 802 780" o BAGSLIBT T (65,782,206)

Equity

Equity Reserve

Beginning Balance 30 $0 $0 $0 $0 $0 $0 30 $0

Deposited - Equiry Contributions 50 $0 30 50 50 $Q $0 350 30

Funded / Deposited $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 30 $0 $0 50 $0 $0 50 $0
Minimum Equity Reserve Balance $0 50 50 $0 50 $0 $0 $0 $0

Equity Provided $5,824,842 $5,929,051 $5,826,891 $5,933,362 $0 $5,824,019 $0 $0 $5,782,206
Lehman $0 $0 30 $0 30 $0 %0 30 50
Sponsor $5,824,842 $5,929,051 $5,896,891 $5,933,362 $¢ $5,824,019 $0 50 $5,782,206
Developer $0 $0 $0 $0 $0 $0 $0 $0 50
Other 30 $0 $0 $0 $0 $0 $0 30 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027159



Heritage Fields PTG

2/1/2011 3/1/2011 4/1/2011 5/1/2011 6/1/2011 1/1/2011 8/1/2011 9/1/2011 10/1/2011
2/28/2011 3/31/2011 4/30/2011 5/31/2011 /3072011 7/31/2011 8/31/2011 9/30/2011 10/31/2011
+ Cashflow for Equity Distribution & SO 0T : G SO T 0 T S AR RIS R0 S TR0 TR S GS 28 T TR
174 32 33 34 35 36 37 38 39 40
$0 $0 30 $0 $0 $0 $0 $0 30
Lehman Brothers
Joan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 30 50 $0 30 %0 $0 30 $0
Total LB Advances 30 $0 $0 50 $0 $0 $0 $0 $0
Interest $55,665 $61,62% $59,641 $61,629 $59,641 $0 $0 %0 $0
Loan Repayment $0 $Q $0 50 $35,784,641 $0 50 30 $0
Fxit Fee $0 $0 $0 $0 0 $0 $0 50 $0
Total Proceeds to LB Debt 855,665 $61,629 $59,641 61,629 $35,844,282 $0 $0 $0 80
$5,824,842 $5,929,051 $5,896,891 $5,933,362 $5,500,840 $5,824,019 $5,825,526 $5,759,022 $5,782,206
50 $0 30 $0 $0 $0 $0 50 $0
$0 $0 30 $0 $5,900,840 50 $5,825,526 $5,759,022 $0
$5,824,842 $3,929,051 $5,896,891 $5,933,362 $0 $5,824,019 $0 $0 $5,782,206
Interest Carry $959,154 $1,063,363 $1,031,203 $1,067,674 $1,035,152 $958,331 $959.838 $893,334 $916,518
Available Reserves / Holdbacks 30 $0 30 $0 $0 $0 $0 $0 $0
02/28/11 03/31/11 04/30/11 05/31/11 06/30/11 07/31/11 08/31/11 09/30/11 10/31/11
1BREM
Lehman Brothers Q5,/30/11
0
0
8}
0
0
0
M Interest 13.87% 13.89% 13.92% 13.95% 13.98% 14.00% 14.02% 14.04% 14.06%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% Q.00%
{ Interest 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest Q.00% 0.00% 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00%
Q [rverest: 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027160



Herirage Fields PTG

11/1/2011 12/1/2011 1/1/2012 2/1/2012 3/1/2012 4/1/2012 5/1/2012 6/1/2012 7/1/2012
11/30/2011 12/31/2011 1/31/2012 2/29/2012 3/31/2012 4/30/2012 5/31/2012 6/30/2012 1/31/2012
% of Costs used this month 1.00% 1.00% 1.00% 1.00% 1.00% 1.00% 1.00% 1.00% 1.00%
Units Under Construction 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449
Total Units Complete 1,750 4,793 1,837 1,881 1,925 1,968 2,012 2,056 2,100
Cumlative Closed 702 702 02 706 706 706 706 706 720
Unit Inventory 514 514 514 510 510 510 510 510 495

#nijrs ClosedActual,

Totat Actual/Projected: Closings:.: T L ¢] B SO 0 : 3 TR U ST e Qs O R T LUHALE
Actual Price for Closed Units $0 $0 30 $0 50 $0 50 50 $0
Average Price for Units Li/C $0 $0 $0 $0 $0 $0 $0 $0 $0
Average Price for Unsold Units $0 $0 $0 $14,197,470 $0 $0 $0 30 $53,001,864
Deposits Used for Construction $0 $0 $0 $0 $0 $0 $0 $0 $0
Gross Sales Proceeds $0 $0 $0 $14,197,470 $0 $0 $0 30 $53,001,864
Jess: Sales Closts $0 $0 $0 $212,962) $0 $0 $0 $0 ($795,028)
Plus: Sales Proceeds from Other Collateral $0 $C $0 $0 50 $0 $0 30 $0
Plus: Additional Revenue $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Exit Fees 30 $0 $0 $0 $0 $0 $0 $0 $0
Equity Funding $0 $0 $0 $0 50 $0 $0 50 $0
Neét Reveniie $0 $0 $0 13,984,508 $0 $0 $0 S0 $52,206,838

Debt Release Requirements $0 $0 $0 ($804,560} $0 $0 $0 $0 ($3,003,577

LBREM 30 $0 $0 ($804,560 $0 $0 $0 30 ($3,003,577)

Lehman Brothers $0 $0 $0 $0 $0 $0 $0 $0 $0

0 $0 $0 $0 $0 30 $0 %0 30 $0

0 30 $0 $0 30 30 $0 30 $0 $0

0 $0 $0 $0 $0 $0 $0 $0 $0 $0

0 30 $0 30 $0 $0 $0 $0 30 $0

0 30 $0 30 30 $0 50 $0 $0 $0

0 $0 $0 $0 $0 30 $0 $0 %0 $0

- Cashftow Available for Costs /R quity . 5750 i SRR, S T G T G T S8 1 Fag S QO LT T G, S T RO S S e G403 60

Project Costs / Uses

Hard Costs $2,065,893 $2,065,803 $2,065,803 $2,065,893 42,065,893 $2,065,893 $2,065,893 42,065,893 82,065,893
Direct Costs $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365
Land Development $13,528 $13,528 $13,528 $13,528 $13,528 $13,528 $13,528 $13,528 $13,528
Vertical Construction Costs $0 $0 $0 $0 $0 $0 $0 $0 50
Contingency $0 $0 $0 $0 30 $0 $0 30 $0
Misc Hasd Costs $0 $0 $0 $0 $0 30 $0 $0 $0

Soft Costs $2,799,793 $2,799,795 $2,799,793 $2,799,795 $2,799,795 $2,799,795 $2,799,795 $2,799,795 $2,799,795
Indirect Costs $2,799,795 $2,799,795 $2,799,795 $2,799,795 2,799,795 $2,799,795 $2,799,795 $2,799,795 $2,799,795
Bridge Loan Financing $0) $0) ($0) ($0} ($0) ($0) ($0) 30) $0)
Working Capital $0 $0 $0 $0 30 $0 $0 30 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027161



Heritage Fields PTG

11/1/2011 12/1/2011 1/1/2012 2/1/2012 3/1/2012 4/1/2012 5/1/2012 6/1/2012 1/1/2012
11/30/2011 12/31/2011 1/31/2012 2/29/2012 3/31/2012 4/30/2012 5/31/2012 6/30/2012 7/31/2012
Other Soft Costs $0 $0 $0 $0 $0 $0 $0 $0 $0
Contingency 30 30 $0 $0 30 $0 $0 30 $0
fisc Soft Coste 30 $0 $0 $0 $0 30 $0 $0 $0
Financing / Carry Costs $888,196 $918,846 $920,170 $861,932 $912,379 $884,153 $914,650 $886,169 $916,450
Expenses 30 $¢ 50 50 $¢ 30 50 $0 $0
Marketing Costs $0 $0 $0 $0 $0 $0 $0 %0 $0
Property Taxes 30 30 50 $0 30 %0 $0 30 $0
Insurance 30 $0 30 30 $0 30 $0 $0 30
Other Carry Costs 0 %0 $0 $0 30 $0 $0 30 $0
Loan Rxtension Fees $0 $0 $0 $0 30 $0 $0 30 $0
1L.BREM Interest. $888,196 $918,846 $920,170 $861,932 $912,379 $884,153 $914,650 $886,169 $916,450
Lehman Brothers Interest $0 $0 $0 $0 30 $0 $0 30 $0
0 Interest $0 $Q $0 $0 $0 $0 $0 $0 $0
O laterest. 50 $0 30 $0 30 $0 $0 30 30
0 Interest 50 $0 30 50 50 $0 50 350 $0
O [aterest $0 $0 $0 $0 $0 $0 $0 $0 $0
0 Interest $0 $0 $0 50 $0 $0 $0 30 $0
0 Interest $0 $0 $0 $0 30 50 %0 $0 $0
“Total Projest Costs 1 1 SUehTs3eRE T gE ekt $5,785,858 S5 700,620 S5 TI8 06T SR TA0 L T 85780338 T 95751857 185,082138
Sources
Total Debt Beginning $75,720,595 $75,720,595 $75,720,595 $75,720,595 $74,916,035 $74,916,035 $74,916,035 $74,916,035 $74,916,035
Total Debt Ending $75,720,595 $75,720,595 $75,720,595 $74,916,035 $74,916,035 $74,916,035 $74,916,035 $74,916,035 $71,912,458
LBREM
Beginuing Balance $75.720,595 $75,720.595 $75,720,595 $75.720,595 $74,915,035 $74,916,035 $74.916,035 $74,916,035 $74,916,035
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback 30 $0 $0 30 $0 $0 $0 $0 $0
Deferring/ Capitalizing $0 $0 $0 $O %0 $0 $0 $0 50
Loan Draws $0 $0 $0 $0 50 $0 $0 50 $0
Loan Repayment 30 %0 $0 ($804,560) $0 30 $0 50 $3,003,577)
Ending Balance $75,720,595 $75,720,595 $75,720,595 $74,916,035 $74,2916,035 $74,916,035 $74,916,035 $74,916,035 $71,912,458
Lehman Brothers
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 50 $0 $0 30 $0
Capital Reserve 30 $0 $0 $0 $0 $0 $0 $0 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 50 $0 $0 50 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 %0 $0
Loan Repayment $0 30 $0 $0 50 $0 $0 50 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
0
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Capital Reserve 30 30 $0 50 50 $0 $0 50 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 30 $0
Loan Draws 30 $0 30 30 $0 30 $0 $0 30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027162



Heritage Fields PTG

11/1/2011 12/1/2011 1/1/2012 2/1/2012 3/1/2012 4/1/2012 5/1/2012 6/1/2012 1/1/2012
11/30/2011 12/31/2011 1/31/2012 2/29/2012 3/31/2012 4/30/2012 5/31/2012 6/30/2012 7/31/2012
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance 30 30 $0 $0 30 $0 %0 30 $0
o
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Taterest Reserve 350 30 $0 350 30 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 $0 $0 $0 30 $0 $0 50 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Draws $0 $0 $0 $0 30 $0 $0 %0 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
¥nding Balance $0 $0 $0 $0 0 $0 $0 50 $0
0
Peginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 30 50 30 $0 $0 30 50
Capital Reserve 50 $0 30 50 50 $0 50 350 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 50
Deferring/Capitalizing 50 $0 30 $0 $0 30 $0 $0 50
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Repayment 30 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027163



Heritage Fields PTG

11/1/2011 12/1/2011 1/1/2012 2/1/2012 3/1/2012 4/1/2012 5/1/2012 6/1/2012 1/1/2012
11/30/2011 12/31/2011 1/31/2012 2/29/2012 3/31/2012 4/30/2012 5/31/2012 6/30/2012 7/31/2012
]

Beginning Balance 30 30 $0 $0 30 $0 %0 30 $0
Interest Reserve 30 $0 30 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Holdback 30 $¢ 50 50 $¢ 30 50 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Draws 30 $0 $0 $0 30 $0 $0 50 $0
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 $0 $0 $0 30 $0 $0 %0 $0

0

Beginning Ralance $0 $0 $0 $0 0 $0 $0 50 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Capital Reserve $0 $Q $0 $0 $0 $0 $0 $0 30
Holdback 50 $0 30 $0 30 $0 $0 30 30
Deferring/Capitalizing 50 $0 30 50 50 $0 50 350 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Repayment $0 $0 $0 50 $0 $0 $0 30 $0

Ending Balance $0 $0 30 $0 $0 $0 $0 $0 $0

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing 30 $0 30 $0 $0 $0 $0 $0 50
Loan Draws 30 30 30 30 $0 $0 $0 $0 $0
Loan Repayment $0 $0 $0 $0 %0 $0 $0 30 $O

Ending Balance $0O $0 $0 $0 30 $0 $0 350 $0

Costs Covered by Debt 80 $0 $0 80 $0 80 $0 $0 80
Holdback $0 %0 50 80 $0 30 $0 $0 50
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 $0 $0

Costs Covered by Reserves 80 $0 $0 $0 $0 $0 $0 $0 $0

Costs Covered by Sales Proceeds / Deposits $0 $0 $0 $5,727,620 $0 $0 $0 $0 85,782,138

Total Debt Repaid 0 $0 $0 $804,560 $0 80 0 $0 $3,003,577

Total Debt Repaid - Excess Proceeds $0 0 $0 $0 $0 80 $0 $0 $0

Remaiming Cashffow * = 7 0 5 (SR TE3884) o G5 T84534) S5 TAS858) T USTASL AT TS TIB067). SR TAG ALY L 5780338 L 851518 $4340) 12

Equity

Equity Reserve

Beginning Balance 30 $0 $0 $0 $0 $0 $0 30 $0

Deposited - Equiry Contributions 50 $0 30 50 50 $Q $0 350 30

Funded / Deposited $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 30 $0 $0 50 $0 $0 50 $0
Minimum Equity Reserve Balance $0 50 50 $0 50 $0 $0 $0 $0

Equity Provided $5,753,884 $5,784,534 $5,185,858 $0 $5,778,067 $5,749,841 $5,780,338 $5,751,857 30
Lehman $0 $0 30 $0 30 $0 %0 30 50
Sponsor $5,753,884 $5,784,534 $5,785,858 30 $5,778.067 $5,749,841 $5.780,338 $5,751.8517 $0
Developer $0 $0 $0 $0 $0 $0 $0 $0 50
Other 30 $0 $0 $0 $0 $0 $0 30 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027164



Heritage Fields PTG

11/1/2011 12/1/2011 1/1/2012 2/1/2012 3/1/2012 4/1/2012 5/1/2012 6/1/2012 1/1/2012
11/30/2011 12/31/2011 1/31/2012 2/29/2012 3/31/2012 4/30/2012 5/31/2012 6/30/2012 7/31/2012
+ Cashflow for Equity Distribution & SO 0T : G $O s BRI AR S e 80 e e B 2 GO G S0 S BAMETY
174 41 42 43 44 45 46 47 48 49
$0 $0 30 $0 $0 $0 $0 $0 30
Lehman Brothers
Joan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 30 50 $0 30 %0 $0 30 $0
Total LB Advances 30 $0 $0 50 $0 $0 $0 $0 $0
Interest 0 %0 $0 $0 30 $0 $0 30 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
Fxit Fee $0 $0 $0 $0 0 $0 $0 50 $0
Total Proceeds to LB Debt 80 $0 $0 $0 $0 $0 $0 $0 $0
$5,753,884 85,784,534 $5,785,858 $5,721,620 $5,778,087 $5,749,841 $5,780,338 $5,751,857 $5,782,138
50 $0 30 $0 $0 $0 $0 50 $0
$0 $0 $0 $5,7217,620 30 $0 $0 350 $5,182,138
$5,753,884 $5,784,534 $5,785,858 $0 $5,778,067 $5,749,841 $5,780,338 $5,751,857 30
Interest Carry $388,196 $918,846 $920,170 $861,932 $912,379 $884,153 $914.,650 $886,169 $916,450
Available Reserves / Holdbacks 30 $0 30 $0 $0 $0 $0 $0 $0
11/30/11 12/31/11 01/31/12 02/29/12 03/31/12 04/30/12 05/31/12 06/30/12 07/31/12
1BREM
Lehman Brothers
0
0
8}
0
0
0
M Interest 14.08% 14.09% 14.11% 14.13% 14.14% 14.16% 14.18% 14.19% 14.21%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% Q.00%
{ Interest 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest Q.00% 0.00% 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00%
Q [rverest: 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027165



Herirage Fields PTG

% of Costs used this month
Units Under Construction
Total Units Complete
Cumlative Closed

Unit Inventory

#nijrs ClosedActual,

8/1/2012
8/31/2012

1.00%

2,449

2,143
720
495

9/1/2012
9/30/2012

1.00%

2,449
2,187
720
495

10/1/2012
10/31/2012

1.00%

2,449

2,231
740
47€

11/1/2012
11/30/2012

1.00%

2,449

2,275
740
476

12/1/2012
12/31/2012

1.00%

2,440

2318
740
476

1/1/2013
1/31/2012

1.00%

2,449
2,362
747
469

2/1/2013
2/28/2013

1.00%

2,449

2,406
47
469

3/1/2013
3/31/2013

1.00%

2,440

2,449
753
463

4/1/2013
4/30/2013

1.00%
0
2,449
753
463

Total Actual/Projected: Closings

Actual Price for Closed Units
Average Price for Units Li/C

Average Price for Unsold Units

Deposits Used for Construction
Gross Sales Proceeds
Jess: Sales Closts
Plus: Sales Praceeds from Other Collateral
Plus: Additional Revenue

Loan Exit Fees
Equity Funding

Net Revenue

Debt Release Requirements
LBREM
Lehman Brothers

- Cashftow Available for Costs /[ Hauity

Project Costs / Uses
Hard Costs
Direcr Costs
Land Development
Vertical Construction Costs
Contingency
Misc Hard Costs
Soft Costs
Indirect Costs
Bridge Loan Financing
Working Capital

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

$0
30
$0

30
$0
$0
30
$0
$0
$0
$0

$0
$0
30
30
$0
$0
30
30
$0

$2,065,893
$2,052,365
$13,528
$0
$0
$0
$2,799,795
$2,799,795
$0)
$0

30

$0

$0
$0

$2,065,893
$2,052,365
$13,528
$0

$0

$0
$2,799,795
$2,799,795
($0)

$0

198,

$0
$0
38,082,090

$0
$88,082,090
($1,321,231)
$0
$0
$0
$0
86,780,859

($4,991,548)

($4,991,548)
$0
$0
$0
$0
$0
$0
$0

$81.759,3 14

$2,063,803
$2,052,365
$13,528

$0

$0

30
$2,799,793
$2,799,795
30

$0

20

$0
$0
$0

30
$0
$0
$0
$0
$0
$0
$0

$0
$0
30
$0
30
$0
$0
30
$0

507,

$2,065,893
$2,052,365
$13,528

$0
$0
$0

$2,799,795
$2,799,7195

$0
$0

$0
$0
$0

$0
$0
$0
$0
$0

$0
$0

42,065,893
$2,052,365
$13,528

$0
30
$0

$2,799,795
2,799,795

($0)

$0

L6.9

$0
$0
$26,951,735

$0
$26,951,735
($404,276)
$0

$0

$0

$0
$26,547:459

($1,527,335)
($1,527,335)
$0

$0

$0

$0

$0

30

$0
“$15020,124.

$2,065,503
$2,052,365
$13,528

$0

$0

$0
$2,799,795
$2,799,795
($0)

$0

$0
$0
$0

30
$0
$0
$0
$0
$0
$0
$0

$0
$Q
$0
$0
30
$0
$0
$0
$0
B

$2,065,893
$2,052,365
$13,528

$0

$0

$0
$2,799,795
$2,799,795
($0)

$0

LBEX-BARFID 0027166

30
$0
$34,394,976

$0
$34,294,976
{($515,925)
$0

$0

$0

350
$33,879,051

($1,949,138)
($1,949,138)

$0

$0

$0

$0

$0

$0

$0
531,929,913

$2,065,893
$2,052,365
$13,528

$0

30

$0
$2,799,795
$2,799,795
($0)

S0

@

$0
30
$0

$0
$0
$0
$0
50
$0
50
50

50
$0
$0
50
50
30
$0
$0
$0
$0

$2,065,803
$2,052,365
$13,528

$0

$0

$0
$2,799,795
$2,799,795
($0)

$0



Heritage Fields PTG

8/1/2012 /172012 10/1/2012 11/1/2012 12/1/2012 1/1/2013 2/1/2013 3/1/2013 4/1/2013
8/31/2012 9/30/2012 10/31/2012 11/30/2012 12/31/2012 1/31/2013 2/28/2013 3/31/2013 4/30/2013
Other Soft Costs $0 $0 $0 $0 $0 $0 $0 $0 $0
Contingency 30 30 $0 $0 30 $0 $0 30 $0
fisc Soft Coste 30 $0 $0 $0 $0 30 $0 $0 $0
Financing / Carry Costs $580,574 $352,942 $882,085 $795,121 $822,236 $823,002 $727,012 $805,125 £756,654
Expenses 30 $¢ 50 50 $¢ 30 50 $0 $0
Marketing Costs $0 $0 $0 $0 $0 $0 $0 %0 $0
Property Taxes 30 30 50 $0 30 %0 $0 30 $0
Insurance 30 $0 30 30 $0 30 $0 $0 30
Other Carry Costs 0 %0 $0 $0 30 $0 $0 30 $0
Loan Rxtension Fees $0 $0 $0 $0 30 $0 $0 30 $0
1L.BREM Interest. $880,574 $852,942 $832,085 $795121 $822,236 $823,002 $727,012 $805,125 $756,654
Lehman Brothers Interest $0 $0 $0 $0 30 $0 $0 30 $0
0 Interest $0 $Q $0 $0 $0 $0 $0 $0 $0
O laterest. 50 $0 30 $0 30 $0 $0 30 30
0 Interest 50 $0 30 50 50 $0 50 350 $0
O [aterest $0 $0 $0 $0 $0 $0 $0 $0 $0
0 Interest $0 $0 $0 50 $0 $0 $0 30 $0
0 Interest $0 $0 $0 $0 $0 50 %0 $0 $0
“Totat Projétt Costs’ 1+ 1 S g5TA6,262 U8R T18i650 SEATITE L STR60809 T 55,687,024 T - 85686600 1 N 65,500,700 1 5,670,813 1 185622342
Sources
Total Debt Beginning $71,912,458 $71,912,458 $71,912,458 $66,920,910 $66,920,910 $66,920910 $65,393,575 $65.393,575 $63.444,437
Total Debt Ending $71,912,458 $71,912,458 $66,920,910 $66,920,910 $66,920,910 $65,393,575 $65,393,575 $63,444,437 $63,444,437
LBREM

Beginuing Balance $71.912,458 $71,912.458 $71,912,458 $66.920,910 $66,920,910 $66,920,910 $65.393,575 $65,393,575 $63,444,437
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback 30 $0 $0 30 $0 $0 $0 $0 $0
Deferring/ Capitalizing $0 $0 $0 $O %0 $0 $0 $0 50
Loan Draws $0 $0 $0 $0 50 $0 $0 50 $0
Loan Repayment $0 %0 ($4,991,548) $0 $0 ($1,521,335) $0 {$1,949,138) $0
Ending Balance $71,912,458 $71,912.458 $66,920,210 $66,920910 $66,920,910 $685,393,575 $65,393,575 $63,444,437 $63,444,437

Lehman Brothers
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 50 $0 $0 30 $0
Capital Reserve 30 $0 $0 $0 $0 $0 $0 $0 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 50 $0 $0 50 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 %0 $0
Loan Repayment $0 30 $0 $0 50 $0 $0 50 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Capital Reserve 30 30 $0 50 50 $0 $0 50 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 30 $0
Loan Draws 30 $0 30 30 $0 30 $0 $0 30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027167



Heritage Fields PTG

8/1/2012 /172012 10/1/2012 11/1/2012 12/1/2012 1/1/2013 2/1/2013 3/1/2013 4/1/2013
8/31/2012 9/30/2012 10/31/2012 11/30/2012 12/31/2012 1/31/2013 2/28/2013 3/31/2013 4/30/2013
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance 30 30 $0 $0 30 $0 %0 30 $0
o
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Taterest Reserve 350 30 $0 350 30 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 $0 $0 $0 30 $0 $0 50 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Draws $0 $0 $0 $0 30 $0 $0 %0 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
¥nding Balance $0 $0 $0 $0 0 $0 $0 50 $0
0
Peginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 30 50 30 $0 $0 30 50
Capital Reserve 50 $0 30 50 50 $0 50 350 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 50
Deferring/Capitalizing 50 $0 30 $0 $0 30 $0 $0 50
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Repayment 30 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027168



Heritage Fields PTG

8/1/2012 /172012 10/1/2012 11/1/2012 12/1/2012 1/1/2013 2/1/2013 3/1/2013 4/1/2013
8/31/2012 9/30/2012 10/31/2012 11/30/2012 12/31/2012 1/31/2013 2/28/2013 3/31/2013 4/30/2013
]

Beginning Balance 30 30 $0 $0 30 $0 %0 30 $0
Interest Reserve 30 $0 30 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Holdback 30 $¢ 50 50 $¢ 30 50 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Draws 30 $0 $0 $0 30 $0 $0 50 $0
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 $0 $0 $0 30 $0 $0 %0 $0

0

Beginning Ralance $0 $0 $0 $0 0 $0 $0 50 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Capital Reserve $0 $Q $0 $0 $0 $0 $0 $0 30
Holdback 50 $0 30 $0 30 $0 $0 30 30
Deferring/Capitalizing 50 $0 30 50 50 $0 50 350 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Repayment $0 $0 $0 50 $0 $0 $0 30 $0

Ending Balance $0 $0 30 $0 $0 $0 $0 $0 $0

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing 30 $0 30 $0 $0 $0 $0 $0 50
Loan Draws 30 30 30 30 $0 $0 $0 $0 $0
Loan Repayment $0 $0 $0 $0 %0 $0 $0 30 $O

Ending Balance $0O $0 $0 $0 30 $0 $0 350 $0

Costs Covered by Debt 80 $0 $0 80 $0 80 $0 $0 80
Holdback $0 %0 50 80 $0 30 $0 $0 50
Deferring/Capitalizing 80 $0 $0 $0 $0 %0 $0 $0 80

Costs Covered by Reserves 80 $0 $0 $0 $0 $0 $0 $0 $0

Costs Covered by Sales Proceeds / Deposits & $0 $5,747,773 $0 $0 $5,688,690 $0 $5,670,813 80

Total Debt Repaid %0 $0 4,901,548 %0 $0 $1,527,335 $0 $1,049,138 80

Total Debt Repaid - Excess Proceeds $0 0 $0 $0 $0 80 $0 $0 $0

Remaiming Cashffow “ = o 0 S §5 46 267) - G5 TIB30) T RIG0I1538 7 85400809 TBS.08 10 M HI0B3I A3 555700 L B26 50,100 Tt 85,602.347)

Equity

Equity Reserve

Beginning Balance 30 $0 $0 $0 $0 $0 $0 30 $0

Deposited - Equiry Contributions 50 $0 30 50 50 $Q $0 350 30

Funded / Deposited $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 30 $0 $0 50 $0 $0 50 $0
Minimum Equity Reserve Balance $0 50 50 $0 50 $0 $0 $0 $0

Equity Provided $5,746,262 $5,718,630 $0 $5,660,809 $5,681,924 30 $5,592,700 $0 $5,622,342
Lehman $0 $0 30 $0 30 $0 %0 30 50
Sponsor $5,746,262 $5,718,630 $0 $5,660,809 $5,687.924 30 $5.592,700 50 $5,622,341
Developer $0 $0 $0 $0 $0 $0 $0 $0 50
Other 30 $0 $0 $0 $0 $0 $0 30 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027169



Heritage Fields PTG

8/1/2012 /172012 10/1/2012 11/1/2012 12/1/2012 1/1/2013 2/1/2013 3/1/2013 4/1/2013
8/31/2012 9/30/2012 10/31/2012 11/30/2012 12/31/2012 1/31/2013 2/28/2013 3/31/2013 4/30/2013
+ Cashflow for Equity Distribution : SO RO T DR T O FROE T SID ABEARAT RSOSSN T00 T e
174 50 51 52 53 54 35 56 57 58
$0 $0 30 $0 $0 $0 $0 $0 30
Lehman Brothers
Joan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 30 50 $0 30 %0 $0 30 $0
Total LB Advances 30 $0 $0 50 $0 $0 $0 $0 $0
Interest 0 %0 $0 $0 30 $0 $0 30 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
Fxit Fee $0 $0 $0 $0 0 $0 $0 50 $0
Total Proceeds to LB Debt 80 $0 $0 $0 $0 $0 $0 $0 $0
$5,746,262 $5,718,630 $5,747,7173 $5,660,80¢ $5,687,924 $5,688,690 $5,592,700 $5,670,813 $5,622,342
50 $0 30 $0 $0 $0 $0 50 $0
$0 $0 $5,741,773 $0 $0 $5,688,690 %0 $5,670,812 $0
$5,746,262 $5,718,630 $0 $5,660,809 $5,687,924 30 $5,592,700 $0 $5,622,342
Interest Carry $380,574 $852,942 $882,085 $795,121 $822,236 $823,002 §727.012 $805,125 $756,654
Available Reserves / Holdbacks 30 $0 30 $0 $0 $0 $0 $0 $0
08/31/12 09/30/12 10/31/12 11/30/12 12/31/12 01/31/13 2/28/13 03/31/13 04/30/13
1BREM
Lehman Brothers
0
0
8}
0
0
0
M Interest 14.22% 14.23% 14.24% 14.26% 14.27% 14.28% 14.29% 14.30% 1431%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% Q.00%
{ Interest 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest Q.00% 0.00% 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00%
Q [rverest: 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027170



Herirage Fields PTG

5/1/2013 &/1/2013 7/1/2013 8/1/2013 9/1/2013 10/1/2013 11/1/2013 12/1/2013 1/1/2014
5/31/2013 6/30/2013 7/31/2013 8/31/2013 9/30/2013 10/31/2013 11/30/2013 12/31/2013 1/31/2014
% of Costs used this month 1.00% 1.00% 1.00% 1.00% 1.00% 1.00% 1.00% 1.00% 2.00%
Units Under Construction o] 0 0 0 0 Q 0 0 0
Total Units Complete 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449 2,449
Cumlative Closed 753 753 753 753 163 763 763 763 838
Unit Inventory 463 463 463 463 453 453 453 453 377

#nijrs ClosedActual,

Totat Actual/Projected: Closings:.: T L ¢] B SO 0 : e R RTs (N AR e Qs O R T 75,64
Actual Price for Closed Units $0 $0 30 $0 50 $0 50 50 $0
Average Price for Units Li/C $0 $0 $0 $0 $0 $0 $0 $0 $0
Average Price for Unsold Units $0 $0 $0 50 $57,032,667 $0 $0 30 $382,386,962
Deposits Used for Construction $0 $0 $0 $0 $0 $0 $0 $0 $0
Gross Sales Proceeds 30 $¢ $0 30 $57,032,667 30 $0 50 $382,386,962
Jess: Sales Closts $0 $0 $0 $0 {$855,490) $0 $0 $0 ($5,735.804)
Plus: Sales Proceeds from Other Collateral $0 $C $0 $0 50 $0 $0 30 $0
Plus: Additional Revenue $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Exit Fees 30 $0 $0 $0 $0 $0 $0 $0 $0
Equity Funding $0 $0 $0 $0 50 $0 $0 50 $0
Neét Reveniie $0 $0 $0 $0 $56,170,177 $0 $0 50 $376,651157

Debt Release Requirements $0 $0 $0 $0 ($3,232,000) $0 $0 $0 ($21,669,592,

LBREM 30 $0 $0 $0 ($3,232,000) $0 $0 30 ($21,669,592)

Lehman Brothers $0 $0 $0 $0 $0 $0 $0 $0 $0

0 $0 $0 $0 $0 30 $0 %0 30 $0

0 30 $0 $0 30 30 $0 30 $0 $0

0 $0 $0 $0 $0 $0 $0 $0 $0 $0

0 30 $0 30 $0 $0 $0 $0 30 $0

0 30 $0 30 30 $0 50 $0 $0 $0

0 $0 $0 $0 $0 30 $0 $0 %0 $0

- Cashftow Available for Costs /R quity . 5750 i R, S T G S S SR S R B SRR O T S s S, e S RO S ey e RS A ORTIRGE

Project Costs / Uses

Hard Costs $2,065,893 $2,065,893 $2,065,893 $2,065,803 2,065,893 $2,065,503 $2,065,803 2,065,893 $4,131,786
Direct Costs $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $2,052,365 $4,104,731
Land Development $13,528 $13,528 $13,528 $13,528 $13,528 $13,528 $13,528 $13,528 $27,056
Vertical Construction Costs $0 $0 $0 $0 $0 $0 $0 $0 50
Contingency $0 $0 $0 $0 30 $0 $0 30 $0
Misc Hasd Costs $0 $0 $0 $0 $0 30 $0 $0 $0

Soft Costs $2,799,793 $2,799,795 $2,799,793 $2,799,795 $2,799,795 $2,799,795 $2,799,795 $2,799,795 $5,599,590
Indirect Costs $2,799,795 $2,799,795 $2,799,795 $2,799,795 2,799,795 $2,799,795 $2,799,795 $2,799,795 $5,599,590
Bridge Loan Financing $0) $0) ($0) ($0} ($0) ($0) ($0) 30) $0)
Working Capital $0 $0 $0 $0 30 $0 $0 30 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027171



Heritage Fields PTG

5/1/2013 6/1/2013 1/1/2013 8/1/2013 9/1/2013 10/1/2013 11/1/2013 12/1/2013 1/1/2014
5/31/2013 6/30/2013 7/31/2013 8/31/2013 9/30/2013 10/31/2013 11/30/2013 12/31/2013 1/31/2014
Other Soft Costs $0 $0 $0 $0 $0 $0 $0 $0 $0
Contingency 30 30 $0 $0 30 $0 $0 30 $0
fisc Soft Coste 30 $0 $0 $0 $0 30 $0 $0 $0
Financing / Carry Costs $782,433 $757,791 $783,553 $784,138 $759,419 $745,193 $721,661 $745,152 746,696
Expenses 30 $¢ 50 50 $¢ 30 50 $0 $0
Marketing Costs $0 $0 $0 $0 $0 $0 $0 %0 $0
Property Taxes 30 30 50 $0 30 %0 $0 30 $0
Insurance 30 $0 30 30 $0 30 $0 $0 30
Other Carry Costs 0 %0 $0 $0 30 $0 $0 30 $0
Loan Rxtension Fees $0 $0 $0 $0 30 $0 $0 30 $0
1L.BREM Interest. $782,433 $757,191 $783,553 $784,138 $759,419 $745,193 $721,661 $746,152 $746.696
Lehman Brothers Interest $0 $0 $0 $0 30 $0 $0 30 $0
0 Interest $0 $Q $0 $0 $0 $0 $0 $0 $0
O laterest. 50 $0 30 $0 30 $0 $0 30 30
0 Interest 50 $0 30 50 50 $0 50 350 $0
O [aterest $0 $0 $0 $0 $0 $0 $0 $0 $0
0 Interest $0 $0 $0 50 $0 $0 $0 30 $0
0 Interest $0 $0 $0 $0 30 50 %0 $0 $0
“Total Projest Costs 1 1 U sSeas I T 8623470 $5.649,241 T G5.040,826 - 85,825,107 U 61088L 1 N §SESTRH0 T 95811840 - §104781070
Sources
Total Debt Beginning $63,444,437 $63,444,437 $63,444,437 $63,444,437 $63,444,437 $60,212,437 $60,212.437 $60,212,437 $60,212,437
Total Debt Ending $63,444,437 363,444,437 $63,444,437 $63,444,437 $60,212,437 $60,212,437 $60,212,437 $60,212,437 $38,542,845
LBREM
Beginuing Balance $63.444,437 $63,444.437 $63,444,437 $63.444,437 $63,444,437 $60,212,437 $60,212,437 $60,212,437 $60,212,437
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback 30 $0 $0 30 $0 $0 $0 $0 $0
Deferring/ Capitalizing $0 $0 $0 $O %0 $0 $0 $0 50
Loan Draws $0 $0 $0 $0 50 $0 $0 50 $0
Loan Repayment 30 %0 $0 $0 ($2,232,000) 30 $0 50 ($21,669,592)
Ending Balance $63,444,437 $63,444,437 $63,444,437 $63,444,437 $60,212,437 $60,212,437 $60,212,437 $60,212,437 $38,542,845
Lehman Brothers
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 50 $0 $0 30 $0
Capital Reserve 30 $0 $0 $0 $0 $0 $0 $0 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 50 $0 $0 50 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 %0 $0
Loan Repayment $0 30 $0 $0 50 $0 $0 50 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
0
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Capital Reserve 30 30 $0 50 50 $0 $0 50 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 30 $0
Loan Draws 30 $0 30 30 $0 30 $0 $0 30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027172



Heritage Fields PTG

5/1/2013 6/1/2013 1/1/2013 8/1/2013 9/1/2013 10/1/2013 11/1/2013 12/1/2013 1/1/2014
5/31/2013 6/30/2013 7/31/2013 8/31/2013 9/30/2013 10/31/2013 11/30/2013 12/31/2013 1/31/2014
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance 30 30 $0 $0 30 $0 %0 30 $0
o
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Taterest Reserve 350 30 $0 350 30 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 $0 $0 $0 30 $0 $0 50 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Draws $0 $0 $0 $0 30 $0 $0 %0 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
¥nding Balance $0 $0 $0 $0 0 $0 $0 50 $0
0
Peginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 30 50 30 $0 $0 30 50
Capital Reserve 50 $0 30 50 50 $0 50 350 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 50
Deferring/Capitalizing 50 $0 30 $0 $0 30 $0 $0 50
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Repayment 30 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027173



Heritage Fields PTG

5/1/2013 6/1/2013 1/1/2013 8/1/2013 9/1/2013 10/1/2013 11/1/2013 12/1/2013 1/1/2014
5/31/2013 6/30/2013 7/31/2013 8/31/2013 9/30/2013 10/31/2013 11/30/2013 12/31/2013 1/31/2014
]

Beginning Balance 30 30 $0 $0 30 $0 %0 30 $0
Interest Reserve 30 $0 30 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Holdback 30 $¢ 50 50 $¢ 30 50 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Draws 30 $0 $0 $0 30 $0 $0 50 $0
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 $0 $0 $0 30 $0 $0 %0 $0

0

Beginning Ralance $0 $0 $0 $0 0 $0 $0 50 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Capital Reserve $0 $Q $0 $0 $0 $0 $0 $0 30
Holdback 50 $0 30 $0 30 $0 $0 30 30
Deferring/Capitalizing 50 $0 30 50 50 $0 50 350 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Repayment $0 $0 $0 50 $0 $0 $0 30 $0

Ending Balance $0 $0 30 $0 $0 $0 $0 $0 $0

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing 30 $0 30 $0 $0 $0 $0 $0 50
Loan Draws 30 30 30 30 $0 $0 $0 $0 $0
Loan Repayment $0 $0 $0 $0 %0 $0 $0 30 $O

Ending Balance $0O $0 $0 $0 30 $0 $0 350 $0

Costs Covered by Debt 80 $0 $0 80 $0 80 $0 $0 80
Holdback $0 %0 50 80 $0 30 $0 $0 50
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 $0 $0

Costs Covered by Reserves 80 $0 $0 $0 $0 $0 $0 $0 $0

Costs Covered by Sales Proceeds / Deposits $0 $0 $0 $0 $5,625,107 $0 $0 $0 510,478,072

Total Debt Repaid %0 $0 $0 %0 $3,232,000 $0 $0 $0 $21,669,592

Total Debt Repaid - Excess Proceeds $0 0 $0 $0 $0 80 $0 $0 $0

Remaming Cashffow *° = 7 0 S G5 EIR T o 85,0234 85649241} 7 6540826 BAT 320010 T ASE 6108810y 55873497 1 B5,611,840) R348 493

Equity

Equity Reserve

Beginning Balance 30 $0 $0 $0 $0 $0 $0 30 $0

Deposited - Equiry Contributions 50 $0 30 50 50 $Q $0 350 30

Funded / Deposited $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 30 $0 $0 50 $0 $0 50 $0
Minimum Equity Reserve Balance $0 50 50 $0 50 $0 $0 $0 $0

Equity Provided $5,648,121 $5,623,419 $5,649,241 $5,649,826 $0 $5,610,881 $5,587,349 $5.611,840 30
Lehman $0 $0 30 $0 30 $0 %0 30 50
Sponsor $5,048,121 $5,623,479 $5,649,241 $5,649,826 30 $5,610,881 $5.587,349 $5,611,840 $0
Developer $0 $0 $0 $0 $0 $0 $0 $0 50
Other 30 $0 $0 $0 $0 $0 $0 30 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027174



Heritage Fields PTG

5/1/2013 6/1/2013 1/1/2013 8/1/2013 9/1/2013 10/1/2013 11/1/2013 12/1/2013 1/1/2014
5/31/2013 6/30/2013 7/31/2013 8/31/2013 9/30/2013 10/31/2013 11/30/2013 12/31/2013 1/31/2014
+ Cashflow for Equity Distribution & SO 0T : G SO TR0 SRR 200T0 T 2 GO G w090 o S34A 03 403,
174 59 60 &1 62 63 64 65 66 67
$0 $0 30 $0 $0 $0 $0 $0 30
Lehman Brothers
Joan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 30 50 $0 30 %0 $0 30 $0
Total LB Advances 30 $0 $0 50 $0 $0 $0 $0 $0
Interest 0 %0 $0 $0 30 $0 $0 30 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
Fxit Fee $0 $0 $0 $0 0 $0 $0 50 $0
Total Proceeds to LB Debt 80 $0 $0 $0 $0 $0 $0 $0 $0
$5,648,121 85,623,479 $5,649,241 $5,649,826 $5,625,107 $5,610,881 $5,587,349 $5,611,840 $10,478,072
50 $0 30 $0 $0 $0 $0 50 $0
$0 $0 $0 $0 $5,625,107 $0 $0 30 $10,478,072
$5,648,121 $3,623,479 $5,649,241 $5,649,826 $0 $5,610,881 $5,587,340 $5,611,840 30
Interest Carry $782,433 $757,791 $783,553 $784,138 $759,419 $745,193 $721,661 $740,152 $746,696
Available Reserves / Holdbacks 30 $0 30 $0 $0 $0 $0 $0 $0
05/31/13 06/30/13 07/31/13 08/31/13 09/30/13 10/31/13 11/30/13 12/31/13 01/31/14
1BREM
Lehman Brothers
0
0
8}
0
0
0
M Interest 14.32% 14.33% 14.34% 14.35% 14.36% 14.37% 14.38% 14.39% 14.40%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% Q.00%
{ Interest 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest Q.00% 0.00% 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00%
Q [rverest: 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027175



Herirage Fields PTG

% of Costs used this month
Units Under Construction
Total Units Complete
Cumlative Closed

Unit Inventory

#nijrs ClosedActual,

2/1/2014
2/28/2014

2.00%
a
2,449
892
323

3/172014
3/31/2014

1.00%
0
2,449
910
306

4/1/2014
4/30/1014

1.00%
0
2,449
91c
306

5/1/2014
5/31/2014

1.00%
0
2,449
927
289

6/1/2014
6/30/2014

0.00%
0
2,449
921
289

1/1/2014
1/31/2014

0.00%

Q
2,440
927
289

8/1/2014 /172014 10/1/2014
8/31/2014 9/30/2014 10/31/2014
0.00% 0.00% 0.00%
0 0 0
2,449 2,449 2,449
938 938 938
278 278 278

Total Actual/Projected: Closings

Actual Price for Closed Units
Average Price for Units Li/C

Average Price for Unsold Units

Deposits Used for Construction
Gross Sales Proceeds
Jess: Sales Closts
Plus: Sales Praceeds from Other Collateral
Plus: Additional Revenue

Loan Exit Fees
Equity Funding

Net Revenue

Debt Release Requirements
LBREM
Lehman Brothers

- Cashftow Available for Costs /[ Hauity

Project Costs / Uses
Hard Costs
Direcr Costs
Land Development
Vertical Construction Costs
Contingency
Misc Hard Costs
Soft Costs
Indirect Costs
Bridge Loan Financing
Working Capital

753,83

$0
30
$0

30
$0
$0
30
$0
$0
$0
$0

$0
$0
30
30
$0
$0
30
30
$0

$4,131,786
$4,104,731
$27,056
$0

$0

$0
$5,599,590
§5,509,500
($0)

$0

$0
$0
$22,319,618

30
319,618
($334,794)
$C

$0

$0

$Q
$21,084.824

(51,264,837
($1,264.837)
$0
$0

$0
$0
$20,712.987

$2,065,893
$2,052,365
$13,528
$0

$0

$0
$2,799,795
$2,799,795
($0)

$0

$0
$0
$0

$0
$0
30
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
0

$2,063,803
$2,052,365
$13,528
$0

$0

30
$2,799,793
$2,799,795
30

$0

16,52

$0
$0
$64,686,530

$0
$64,686,530
{$970,298)
50

$0

$0

$0
$63,716,232

(83,665,739}
($3,665,739)
30
$0
30
$0
$0
30
$0

560,050,493, 7,

$2,065,893
$2,052,365
$13,528
$0

50

$0
$2,799,795
$2,799,795
($0}

30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

$0
$0
$0

$0
$0
$0
$0
$0

$0
$0

30
$0
$0
$0
30
$0
$0
$0
30
$0

$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0

$0
$0
$0
$0
$0
30
$0

$0
$0
$0
$0
$0
30

$0
$0
$0

154 0 o4
$0 30 $0
$0 $0 30

762 $0 $0

$0 $0

30 $0

$0 30

50 $0

$0 $0

$0 $0

$0 $0

50 30

($3,018,645) $0 $0
$3.018,645) $0 $0
$0 $0 $0

$0 30 30

30 50 $0

$0 $0 $0

$0 30 $0

$0 $0 30

$0 %0 $0

RO ASOLIO0T L TS 80
$0 $0 $0

$0 %0 $0

$0 50 $0

$0 $0 $0

$0 50 $0

$0 $0 $0

$0 $0 %0

$0 $0 $0

$0 $0 $0

30 $0 $o

LBEX-BARFID 0027176



Heritage Fields PTG

2/1/2014 3/1/2014 4/1/2014 5/1/2014 6/1/2014 1/1/2014 8/1/2014 9/1/2014 10/1/2014
2/28/2014 3/31/2014 4/30/2014 5/31/2014 6/30/2014 1/31/2014 8/31/2014 9/3¢/2014 10/31/2014
Other Soft Costs $0 $0 $0 $0 $0 $0 $0 $0 $0
Contingency 30 30 $0 $0 30 $0 $0 30 $0
fisc Soft Coste 30 $0 $0 $0 $0 30 $0 $0 $0
Financing / Carry Costs $432,001 $323,599 $302,884 $312,980 $273,100 $282,203 $282,203 $248,573 $256,359
Expenses 30 $¢ 50 50 $¢ 30 50 $0 $0
Marketing Costs $0 $0 $0 $0 $0 $0 $0 %0 $0
Property Taxes 30 30 50 $0 30 %0 $0 30 $0
Insurance 30 $0 30 30 $0 30 $0 $0 30
Other Carry Costs 0 %0 $0 $0 30 $0 $0 30 $0
Loan Rxtension Fees $0 $0 $0 $0 30 $0 $0 30 $0
1L.BREM Interest. $432,001 $323,599 $302,384 $312,980 $2173,100 $282,203 $282,203 $248,573 $256,859
Lehman Brothers Interest $0 $0 $0 $0 30 $0 $0 30 $0
0 Interest $0 $Q $0 $0 $0 $0 $0 $0 $0
O laterest. 50 $0 30 $0 30 $0 $0 30 30
0 Interest 50 $0 30 50 50 $0 50 350 $0
O [aterest $0 $0 $0 $0 $0 $0 $0 $0 $0
0 Interest $0 $0 $0 50 $0 $0 $0 30 $0
0 Interest $0 $0 $0 $0 30 50 %0 $0 $0
“Total Projest Costs 1 1 CUSI063,376 1 85,160.087 $S8572 S ITRGES - ST I00 e B28208, L g8 003 T enagisna L 6055850
Sources
Total Debt Beginning $38,542,845 $38,542,845 $37,278,008 $37,278,008 $33,612,269 $33,612,269 $33,612,269 $30.593,624 $30,593,624
Total Debt Ending $38,542,845 $37,278,008 $37,278,008 $33,612,260 $33,612,269 $33,612,269 $30,593,624 $30,593,624 $30,593,624
LBREM

Beginuing Balance $38.542,845 $38,542.845 $37,278,008 $37.278,008 $33,612,269 $33,612,269 $33.612,269 $30,593,624 $30,593,624
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback 30 $0 $0 30 $0 $0 $0 $0 $0
Deferring/ Capitalizing $0 $0 $0 $O %0 $0 $0 $0 50
Loan Draws $0 $0 $0 $0 50 $0 $0 50 $0
Loan Repayment $0 ($1,264,837) $0 ($3,665,739) $0 $0 ($3,018,645) %0 $0
Ending Balance $38,542,845 $37,278,008 $317,278,008 $33,612,269 $33,612,269 $33,612,269 $30,593,624 $30,593,624

Lehman Brothers
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 50 $0 $0 30 $0
Capital Reserve 30 $0 $0 $0 $0 $0 $0 $0 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 50 $0 $0 50 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 %0 $0
Loan Repayment $0 30 $0 $0 50 $0 $0 50 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Capital Reserve 30 30 $0 50 50 $0 $0 50 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 30 $0
Loan Draws 30 $0 30 30 $0 30 $0 $0 30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027177



Heritage Fields PTG

2/1/2014 3/1/2014 4/1/2014 5/1/2014 6/1/2014 1/1/2014 8/1/2014 9/1/2014 10/1/2014
2/28/2014 3/31/2014 4/30/2014 5/31/2014 6/30/2014 1/31/2014 8/31/2014 9/3¢/2014 10/31/2014
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance 30 30 $0 $0 30 $0 %0 30 $0
o
Beginning Balance $0 $0 $0 $0 30 $0 $0 $0 $0
Taterest Reserve 30 30 $0 50 50 $0 $0 50 $0
Capital Reserve $0 $0 $0 $0 $0 $0 $0 $0 30
Holdback 30 $0 $0 $0 30 $0 $0 50 $0
Deferring/Capitalizing 30 $0 $0 30 $0 30 30 $0 30
Loan Draws $0 $0 $0 $0 30 $0 $0 %0 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
¥nding Balance $0 $0 $0 $0 0 $0 $0 50 $0
0
Peginning Balance $0 $0 $0 $0 $0 $0 $0 $0 30
Interest Reserve $0 $0 30 50 30 $0 $0 30 50
Capital Reserve 50 $0 30 50 50 $0 50 350 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 50
Deferring/Capitalizing $0 $0 $0 50 $0 $0 $0 30 $0
Loan Draws $0 $0 $0 $0 30 $0 $0 $0 $0
Loan Repayment 30 $0 $0 $0 $0 $0 $0 $0 30
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027178



Heritage Fields PTG

2/1/2014 3/1/2014 4/1/2014 5/1/2014 6/1/2014 1/1/2014 8/1/2014 9/1/2014 10/1/2014
2/28/2014 3/31/2014 4/30/2014 5/31/2014 6/30/2014 1/31/2014 8/31/2014 9/3¢/2014 10/31/2014
]

Beginning Balance 30 30 $0 $0 30 $0 %0 30 $0
Interest Reserve 30 $0 30 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Holdback 30 $¢ 50 50 $¢ 30 50 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Draws 30 $0 $0 $0 30 $0 $0 50 $0
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 $0 $0 $0 30 $0 $0 %0 $0

0

Beginning Ralance $0 $0 $0 $0 0 $0 $0 50 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Capital Reserve $0 $Q $0 $0 $0 $0 $0 $0 30
Holdback 50 $0 30 $0 30 $0 $0 30 30
Deferring/Capitalizing 50 $0 30 50 50 $0 50 350 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Repayment $0 $0 $0 50 $0 $0 $0 30 $0

Ending Balance $0 $0 30 $0 $0 $0 $0 $0 $0

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing 30 $0 30 $0 $0 $0 $0 $0 50
Loan Draws 30 30 30 30 $0 $0 $0 $0 $0
Loan Repayment $0 $0 $0 $0 %0 $0 $0 30 $O

Ending Balance $0O $0 $0 $0 30 $0 $0 350 $0

Costs Covered by Debt 80 $0 $0 80 $0 80 $0 $0 80
Holdback $0 %0 50 80 $0 30 $0 $0 50
Deferring/Capitalizing 80 $0 $0 $0 $0 %0 $0 $0 80

Costs Covered by Reserves 80 $0 $0 $0 $0 $0 $0 $0 $0

Costs Covered by Sales Proceeds / Deposits & §5,189,287 $0 $5,178,668 $0 $0 $282,203 $0 80

Total Debt Repaid %0 $1,264,837 $0 $3,665,739 %0 $0 $3,018,645 $0 80

Total Debt Repaid - Excess Proceeds $0 0 $0 $0 $0 80 $0 $0 $0

Remaiming Cashffow * = 7 0 S 810,063376) . S15,530.700 7 51685720 7 85481825 7 T 213000 o 8282.703) L B4 0eT80T o BuAR53) Tt 8256859)

Equity

Equity Reserve

Beginning Balance 30 $0 $0 $0 $0 $0 $0 30 $0

Deposited - Equiry Contributions 50 $0 30 50 50 $Q $0 350 30

Funded / Deposited $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 30 $0 $0 50 $0 $0 50 $0
Minimum Equity Reserve Balance $0 50 50 $0 50 $0 $0 $0 $0

Equity Provided $10,163,376 $0 $5,158,572 $0 $273,100 $282,203 $0 $248,513 256,859
Lehman $0 $0 30 $0 30 $0 %0 30 50
Sponsor $10,163,376 $C $5,168,572 30 $273.100 $282,203 $0 $248,573 $256,859
Developer $0 $0 $0 $0 $0 $0 $0 $0 50
Other 30 $0 $0 $0 $0 $0 $0 30 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027179



Heritage Fields PTG

2/1/2014 3/1/2014 4/1/2014 5/1/2014 6/1/2014 1/1/2014 8/1/2014 9/1/2014 10/1/2014
2/28/2014 3/31/2014 4/30/2014 5/31/2014 6/30/2014 1/31/2014 8/31/2014 9/3¢/2014 10/31/2014
+ Cashflow for Equity Distribution & OIS 530,700 2 G S0 OSSR TR0 SO 6T BT S e
174 68 60 70 1 1z 73 4 15 76
$0 $0 30 $0 $0 $0 $0 $0 30
Lehman Brothers
Joan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 30 50 $0 30 %0 $0 30 $0
Total LB Advances 30 $0 $0 50 $0 $0 $0 $0 $0
Interest 0 %0 $0 $0 30 $0 $0 30 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
Fxit Fee $0 $0 $0 $0 0 $0 $0 50 $0
Total Proceeds to LB Debt 80 $0 $0 $0 $0 $0 $0 $0 $0
$10,163,376 $5,189,287 $5,168,572 $5,178,668 $273,100 $282,203 $282,203 $248,573 $256,859
50 $0 30 $0 $0 $0 $0 50 $0
$0 $5,189,287 $0 $5,178,668 $0 50 $282,203 $0 $0
$10,163,376 $0 $5,168,572 $0 $273,100 $282,203 $0 $248,57: $256,859
Interest Carry $432,001 $323,599 $302,884 $312,980 $2173,100 $282,203 $782,203 $248,573 256,859
Available Reserves / Holdbacks 30 $0 30 $0 $0 $0 $0 $0 $0
02/28/14 03/31/14 04/30/14 05/31/14 06/30/14 07/31/14 08/31/14 09/30/14 10/31/14
1BREM
Lehman Brothers
0
0
8}
0
0
0
M Interest 14.41% 9.75% 9.75% 9.75% 2.75% 9.75% 9.75% 9.75% 9.75%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% Q.00%
{ Interest 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest Q.00% 0.00% 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00%
Q [rverest: 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027180



Herirage Fields PTG

% of Costs used this month
Units Under Construction
Total Units Complete
Cumlative Closed

Unit Inventory

#nijrs ClosedActual,

11/1/2014
11/30/2014

0.00%
a
2,449
938
218

12/172014
12/31/2014

0.00%

0
2,449
971
239

1/1/2015
1/31/2015

0.00%
0
2,449
917
239

2/1/2015
2/28/2015

0.00%
0
2,449
1,020
196

3/1/2015
3/31/2015

0.00%
0

2,449

1,213

4/1/2015
4/30/2015

0.00%

Q
2,440
1,213

5/1/2015
5/31/2015

0.00%
0
2,449
1213

Sellout

6/1/2015
6/30/2015

0.00%
0
2,449
1,216
0

1/1/2015
7/31/2015

0.00%
0
2,449
1,216

Total Actual/Projected: Closings

Actual Price for Closed Units
Average Price for Units Li/C

Average Price for Unsold Units

Deposits Used for Construction
Gross Sales Proceeds
Jess: Sales Closts
Plus: Sales Praceeds from Other Collateral
Plus: Additional Revenue

Loan Exit Fees
Equity Funding

Net Revenue

Debt Release Requirements
LBREM
Lehman Brothers

- Cashftow Available for Costs /[ Hauity

Project Costs / Uses
Hard Costs
Direcr Costs
Land Development
Vertical Construction Costs
Contingency
Misc Hard Costs
Soft Costs
Indirect Costs
Bridge Loan Financing
Working Capital

$0
30
$0

30
$0
$0
30
$0
$0
$0
$0

$0
$0
30
30
$0
$0
30
30
$0

$0
30
$0
30
$0
$0

30
$0
30

30

$0

$0
$0

$0
$0
30
$0
$0
$0
$0
$0
$0
30

$0
$0
$0

$0
$0
30
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0

$0
$0
$0

$0
$0
$69,4717,181

30
$69,477,181
($1,042,158)
$0
$0
$0
$0
$68,435,023

(83,937,221}
($3,937,221)
30
$0
30
$0
$0
30
$0

St 4078007

$0
$0
$0
$0
$0

30
$0
$0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

219282

$0
$0
$147,777.298

$0
$147,777,298
$2,216,659)
30

$0

$0

$0
$145,560,638

($8,374,432)
($8,374,432)
$0
$0
$0

R IR
D QO

0

F137,186,200,

30
$0
$0
$0
30
$0
$0
$0
30
$0

$0
$0
$0

$0
$0

$0
$0
$0
$0
$0

$0

$0
$0
$0
$0
$0
30
$0
50,

$0
$0
$0
$0
$0
30

$0
$0
$0

$0
$0
$0

30
$0
$0
$0
$0
$0
$0
$0

B

$0
$0
$0
$0
$0
$0

30
$0
$0

LBEX-BARFID 0027181

220

30
$0
$16,331,200

$0
$16,231,200
($244,968)
$0

$0

$0

350
$16,086,732

($925477)
($925,477)

$0

$0

$0

$0

$0

$0

$0

~ 8,100,754

$0
30
30
$0
$0
30
$0
$0
30
$0

@

$0
30
$0

$0
$0

$0
50
$0
50
50

%0
30
$0
30
$0
$0

$0
$0
$0



Heritage Fields PTG

11/1/2014 12/1/2014 1/1/2015 2/1/2015 3/1/2015 4/1/2015 5/1/2015 6/1/2015 1/1/2015
11/30/2014 12/31/2014 1/31/2015 2/28/2015 3/31/2015 4/30/2015 5/31/2015 6/30/2015 7/31/2015
Other Soft Costs $0 $0 $0 $0 $0 $0 $0 $0 $0
Contingency 30 30 $0 $0 30 $0 $0 30 $0
fisc Soft Coste 30 $0 $0 $0 $0 30 $0 $0 $0
Financing / Carry Costs $248,573 $256,859 $256,859 $232,002 $223,803 $148,541 $153,492 $148,541 $0
Expenses 30 $¢ 50 50 $¢ 30 50 $0 $0
Marketing Costs $0 $0 $0 $0 $0 $0 $0 %0 $0
Property Taxes 30 30 50 $0 30 %0 $0 30 $0
Insurance 30 $0 30 30 $0 30 $0 $0 30
Other Carry Costs 0 %0 $0 $0 30 $0 $0 30 $0
Loan Rxtension Fees $0 $0 $0 $0 30 $0 $0 30 $0
1L.BREM Interest. $248,573 $256,859 $256,859 $232,002 $223,803 $148,541 $153,492 $148,541 50
Lehman Brothers Interest $0 $0 $0 $0 30 $0 $0 30 $0
0 Interest $0 $Q $0 $0 $0 $0 $0 $0 $0
O laterest. 50 $0 30 $0 30 $0 $0 30 30
0 Interest 50 $0 30 50 50 $0 50 350 $0
O [aterest $0 $0 $0 $0 $0 $0 $0 $0 $0
0 Interest $0 $0 $0 50 $0 $0 $0 30 $0
0 Interest $0 $0 $0 $0 30 50 %0 $0 $0
“Total Projest Costs 1 1 S RnassI 8256859 B25685Y L RIBI000 T 223803 T s sl 1aB 00 e L T e e0
Sources
Total Debt Beginning $30,593,624 $30,593,624 $30,593,624 $30,593,624 $26,656,403 $18,281,971 $18,281.971 $18,281,971 $17.356,494
Total Debt Ending $30,593,624 $30,593,624 $30,593,624 $26,656,403 $18,281,971 $18,281,971 $18,281,971 $17,356,494 $17,356,494
LBREM

Beginuing Balance $30.593,624 $30,593.624 $30,593,624 $30.593,624 $26,656,403 $18,281,971 $18,281,971 $18,281,971 $17,356,494
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback 30 $0 $0 30 $0 $0 $0 $0 $0
Deferring/ Capitalizing $0 $0 $0 $O %0 $0 $0 $0 50
Loan Draws $0 $0 $0 $0 50 $0 $0 50 $0
Loan Repayment $0 $0 $0 ($3937,221) ($8,374,432) $0 $0 ($925,477) $0
Ending Balance $30,593,624 $30,593,624 $30,593,624 $26,656,403 $18,281,971 $18,281,971 18,281,971 $17,356,494 $17,356,494

Lehman Brothers
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 50 $0 $0 30 $0
Capital Reserve 30 $0 $0 $0 $0 $0 $0 $0 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 50 $0 $0 50 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 %0 $0
Loan Repayment $0 30 $0 $0 50 $0 $0 50 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Capital Reserve 30 30 $0 50 50 $0 $0 50 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 30 $0
Loan Draws 30 $0 30 30 $0 30 $0 $0 30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027182



Heritage Fields PTG

11/1/2014 12/1/2014 1/1/2015 2/1/2015 3/1/2015 4/1/2015 5/1/2015 6/1/2015 1/1/2015
11/30/2014 12/31/2014 1/31/2015 2/28/2015 3/31/2015 4/30/2015 5/31/2015 6/30/2015 7/31/2015
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance 30 30 $0 $0 30 $0 %0 30 $0
o
Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Taterest Reserve 350 30 $0 350 30 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 $0 $0 $0 30 $0 $0 50 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Draws $0 $0 $0 $0 30 $0 $0 %0 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
¥nding Balance $0 $0 $0 $0 0 $0 $0 50 $0
0
Peginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 30 50 30 $0 $0 30 50
Capital Reserve 50 $0 30 50 50 $0 50 350 $0
Holdback 30 $0 $0 $0 $0 $0 $0 $0 50
Deferring/Capitalizing 50 $0 30 $0 $0 30 $0 $0 50
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 $0
Loan Repayment 30 $0 $0 $0 $0 $0 $0 $0 $0
Ending Balance $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027183



Heritage Fields PTG

11/1/2014 12/1/2014 1/1/2015 2/1/2015 3/1/2015 4/1/2015 5/1/2015 6/1/2015 1/1/2015
11/30/2014 12/31/2014 1/31/2015 2/28/2015 3/31/2015 4/30/2015 5/31/2015 6/30/2015 7/31/2015
]

Beginning Balance 30 30 $0 $0 30 $0 %0 30 $0
Interest Reserve 30 $0 30 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 $0 $0
Holdback 30 $¢ 50 50 $¢ 30 50 $0 $0
Deferring/Capitalizing $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Draws 30 $0 $0 $0 30 $0 $0 50 $0
Loan Repayment $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 $0 $0 $0 30 $0 $0 %0 $0

0

Beginning Ralance $0 $0 $0 $0 0 $0 $0 50 $0
Interest Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Capital Reserve $0 $Q $0 $0 $0 $0 $0 $0 30
Holdback 50 $0 30 $0 30 $0 $0 30 30
Deferring/Capitalizing 50 $0 30 50 50 $0 50 350 $0
Loan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Loan Repayment $0 $0 $0 50 $0 $0 $0 30 $0

Ending Balance $0 $0 30 $0 $0 $0 $0 $0 $0

0

Beginning Balance $0 $0 $0 $0 $0 $0 $0 $0 $0
Interest Reserve $0 $0 $0 $0 $0 $0 $0 $0 $0
Capital Reserve $0 $0 $0 $0 30 $0 $0 30 $0
Holdback $0 $0 $0 $0 $0 $0 $0 $0 $0
Deferring/Capitalizing 30 $0 30 $0 $0 $0 $0 $0 50
Loan Draws 30 30 30 30 $0 $0 $0 $0 $0
Loan Repayment $0 $0 $0 $0 %0 $0 $0 30 $O

Ending Balance $0O $0 $0 $0 30 $0 $0 350 $0

Costs Covered by Debt 80 $0 $0 80 $0 80 $0 $0 80
Holdback $0 %0 50 80 $0 30 $0 $0 50
Deferring/Capitalizing $0 30 $0 $0 30 $0 $0 $0 $0

Costs Covered by Reserves 80 $0 $0 $0 $0 $0 $0 $0 $0

Costs Covered by Sales Proceeds / Deposits 0 $0 $0 $232,002 $223,803 $0 $0 $148,541 80

Total Debt Repaid %0 %0 %0 3,037,221 48,374,432 $0 %0 $925,477 0

Total Debt Repaid - Excess Proceeds $0 0 $0 $0 $0 80 $0 $0 $0

Remaming Cashffow * 0 = 7 o0 0 FIARETR) L E256E5 L GIR6850) T 804265800 7 FI30002 400 SR SALY T §18340) S5 s 80

Equity

Equity Reserve

Beginning Balance 30 $0 $0 $0 $0 $0 $0 30 $0

Deposited - Equiry Contributions 50 $0 30 50 50 $Q $0 350 30

Funded / Deposited $0 $0 $0 $0 $0 $0 $0 $0 $0

Ending Balance $0 30 $0 $0 50 $0 $0 50 $0
Minimum Equity Reserve Balance $0 50 50 $0 50 $0 $0 $0 $0

Equity Provided $248,573 $256,859 $256,859 $0 $0 $148,541 $153,492 $0 30
Lehman $0 $0 30 $0 30 $0 %0 30 50
Sponsor $248,573 $256,859 $256,859 30 30 $148,541 $153,492 50 $0
Developer $0 $0 $0 $0 $0 $0 $0 $0 50
Other 30 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027184



Heritage Fields PTG

11/1/2014 12/1/2014 1/1/2015 2/1/2015 3/1/2015 4/1/2015 5/1/2015 6/1/2015 1/1/2015
11/30/2014 12/31/2014 1/31/2015 2/28/2015 3/31/2015 4/30/2015 5/31/2015 6/30/2015 7/31/2015
+ Cashflow for Equity Distribution & SO 0T : G S0 TS O4205 800 TS IBE06 08 T TR0 i SO ST DRI T TSR
174 7 78 79 80 81 82 83 84 85
$0 $0 30 $0 $0 $0 $0 $0 30
Lehman Brothers
Joan Draws $0 $0 $0 $0 $0 $0 $0 $0 50
Holdback 30 30 50 $0 30 %0 $0 30 $0
Total LB Advances 30 $0 $0 50 $0 $0 $0 $0 $0
Interest 0 %0 $0 $0 30 $0 $0 30 $0
Loan Repayment $0 $Q $0 $0 30 $0 $0 30 $0
Fxit Fee $0 $0 $0 $0 0 $0 $0 50 $0
Total Proceeds to LB Debt 80 $0 $0 $0 $0 $0 $0 $0 $0
$248,573 $256,859 $256,859 $232,002 $223,803 $148,541 $153,492 $148,541 30
50 $0 30 $0 $0 $0 $0 50 $0
$0 $0 30 $232,002 $223,803 $0 $0 $148,541 $0
$248,573 $256,859 $0 $0 $148,541 $153,492 $0 30
Interest Carry $248,573 $256,859 $256,859 $232,002 $223,803 $148,541 $153.492 $148,541 30
Available Reserves / Holdbacks 30 $0 30 $0 $0 $0 $0 $0 $0
11/30/14 12/31/14 01/31/15 02/28/15 03/31/15 04/30/15 05/31/15 06/30/15 07/31/15
1BREM
Lehman Brothers
0
0
8}
0
0
0
M Interest 9.75% 9.75% 9.15% 9.75% 2.75% 9.75% 9.75% 9.75% 9.75%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% Q.00%
{ Interest 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest Q.00% 0.00% 0.00% 0.00% 0.00% Q.00% 0.00% 0.00% 0.00%
Q [rverest: 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 Interest 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027185



Herirage Fields PTG

8/1/2015 9/1/2015 10/1/2015 11/1/2015 CF
8/31/2015 9/30/2015 10/31/2015 11/30/2015 Checks
% of Costs used this month 0.00% 0.00% 0.00% 0.00%
Units Under Construction o] 0 0 0
Total Units Complete 2,449 2,449 2,449 2,449
Cumlative Closed 1216 1,216 1,215 1216
Unit Inventory \ 0 o] \

#nijrs ClosedActual,

Totat Actual/Projected: Closings:.: T L ¢] B SO 0 : e
Actual Price for Closed Units $0 $0 30 $0
Average Price for Units Li/C $0 $0 $0 $0
Average Price for Unsold Units $0 $0 $0 50
Deposits Used for Construction $0 $0 $0 $0
Gross Sales Proceeds $0 30 $0 30
Less: Sales Costs $0 $0 $0 $0
Plus: Sales Proceeds from Other Collateral $0 $C $0 $0
Plus: Additional Revenue $0 $0 $0 $0
Loan Exit Fees $0 $0 $0 $0
Equity Funding $0 $0 30 50
Net Revenite $O $0 $0 30

Debt Release Requirements $0 $0 $0 $0 ($348,514,324)
LBREM 30 $0 $0 $0
Lehman Brothers $0 $0 $0 $0
0 $0 $0 $0 $0
0 30 $0 $0 30
0 $0 $0 $0 $0
0 30 $0 30 $0
0 30 $0 30 30
0 $0 $0 $0 $0

- Cashftow Available for Costs /R quity . 5750 i B e e

Project Costs / Uses

Hard Costs 80 $0 $0 $0 $206,589,309
Direct Costs $0 $0 50 $0 $205,236,529
Land Development 50 $0 30 $0 $1,352,780
Vertical Construction Costs $0 $0 $0 $0 $0
Contingency $0 $0 $0 $0 $0
Misc Hard Costs $0 $0 $0 $0 $0

Soft Costs 50 $0 $0 0 $279,979,432
Indirect Costs $0 $Q $0 $0 $279,979,482
Bridge Loan Financing $0 $0 $0 $0 $0)
Working Capital $0 $0 $0 $0 30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027186



Heritage Fields PTG

Other Soft Costs
Contingency

fisc Soft: Costs

Financing / Carry Costs

Expenses
Marketing Costs
Property Taxes
Insurance
Other Carry Costs

Loan Extension Fees

1LBREM laterest:

Lehman Brothers Interest

0O Interest
O laterest:
0 Interest
0 Iaterest
O Interest
0O Interest

“Total Projett Costs

Sources

Total Debt Beginning
Total Debt Ending

LBREM

Beginning Balance
Interest Reserve
Capital Reserve

Holdback

Deferring/ Capitalizing

Loan Draws
Loan Repayment
Ending Balance
Lehman Brothers
Beginning Balance
[nterest Reserve
Capital Reserve
Holdback

Deferring/Capitalizing

Loan Draws
Loan Repayment
Ending Balance

Beginning Balance
Interest Reserve
Capital Reserve

Holdback

Deferring/Capitalizing

Loan Draws

8/1/2015
8/31/2015
$0

30

30

$0

30

$0

30

30

$0

$0

$0

30

$0

50

$0

30

$0

$0

$0

$17,356,494
$17,356,494

$17.356,494
30
30
30
$0
30
30
$17,356,494

$0
30
30
$0
$0
$0
30
$0

$0
30
30
$0
30
30

9/1/2015
9/30/2015
$0

$0

$0

$0
$0
$0
$0
$0

50

$17,356,494
$17,356,494

A

o

5,494

o
G

173

$0

10/1/2015
10/31/2015
$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

30

$0

30

$0

$0

$0

$0

$0

$17,356,494
$17,356,494

$17,356,494
$0
$0
$0
$0
$0
$0
$17,356,494

30
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0

11/1/2015
11/30/2015
$0

$0

$0

$0

30

$0

$0

30

$0

$0

30

$0

$0

$0

$0

$0

$0

$0

50

$17,356,494
$17,356,494

$17.356,494
$0
$0
30
$0
$0
30
6,494

=3
59
>

317,
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
30
$0
$0
30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

CF
Checks
$0
$0
$0
$94,806,016
$0
$0
$0
$0

5581,374,807

LBEX-BARFID 0027187



Heritage Fields PTG

Loan Repayment

Ending Balance

Beginning Balance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment

¥nding Balance

Beginning Ralance
Interest Reserve
Capital Reserve
Holdback
Deferring/Capitalizing
Loan Draws
Loan Repayment
Ending Balance

8/1/2015
8/31/2015
$0

30

$0
30
$0
30
30
$0
$0
$0

$0
30
$0
30
$0
$0
$0
30

9/1/2015
9/30/2015
$0

$0

$0
$0
$0
$0
$0
$0
$0
$0

$Q
$0
$0
$0
$0
$0
$0
30

10/1/2015
10/31/2015
$0

$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

11/1/2015
11/30/2015
$0

$0

$0
30
$0
$0
30
$0
$0
30

$0
$0
$0
$0
$0
$0
$0
30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS
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8/1/2015
8/31/2015
]

Beginuing Balence $0
Interest Reserve 30
Capital Reserve $0
Holdback 350
Deferring/Capitalizing $0
Loan Draws $0
Loan Repayment 30

Ending Balance 0

0

Reginning Balance $0
Interest Reserve $0
Capital Reserve $0
Holdback 50
Deferring/Capitalizing 50
Loan Draws $0
Loan Repayment $0

Ending Balance $0

0

Beginning Balance 50
Interest Reserve $0
Capital Reserve $0O
Holdback $0
Deferring/Capitalizing 30
Loan Draws $0
Loan Repayment $0

Ending Balance $0

Costs Covered by Debt 80
Holdback $0
Deferring/Capitalizing 80

Costs Covered by Reserves

Costs Covered by Sales Proceeds / Deposits &

Total Debt Repaid i

Total Debt Repaid - Excess Proceeds $0

Rmz_aining Cashiflow i 50

Equity

Equity Reserve

Beginning Balance 30

Deposited - Equity Contributions 50

Funded / Deposited $0

Ending Balance $0
Minimum Equity Reserve Balance $0

Equity Provided 30
Lehman $0
Sponsor 350
Developer $0
Other $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

9/1/2015
9/30/2015

$0

$0
$0
$0

$0
$0
$0
$0
$0

$0
$0
30
$0
$0
$0
$0
$0
$0
$0
30
$0

30
$0

S

10/1/2015
10/31/2015

30

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0

EELEBEELELELELEY

$0
$0
$0
$0

$0
$0
$0
$0
$0

11/1/2015
11/30/2015

$0

$0
$0
$0
30
$0
$0
30
$0

30
$0
$0
$0
$0
$0
$0
$0

30
$0
$0
$0
$0
30
$0
$0
30
30
$0
$0

$0
0
$0

507

$0
$0
$0
$0

$0
$0
30
$0
$0

CF
Checks
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8/1/2015 /172015 10/1/2015 11/1/2015
8/31/2015 9/30/2015 10/31/2015 11/30/2015
+ Cashflow for Equity Distribution g 30 $0 $0: =0
174 86 87 88 89
$0 $0 30 $0
Lehman Brothers
Joan Draws $0 $0 $0 $0
Holdback $0 30 $0 $0
Total LB Advances 30 $0 $0 50
Interest 0 %0 $0 $0
Loan Repayment $0 $Q $0 $0
Fxir: Fee $0 $0 $0 $0
Total Proceeds to LB Debt 80 $0 $0 $0
$0 $0 $0 $0
30 $0 $0 30
$0 $0 $0 $0
30 $0 $0 $0
Interest Carry $0 $0 $0 $0
Available Reserves / Holdbacks 30 $0 30 $0
08/31/15 09/30/15 10/31/15 11/30/15
1BREM
Lehman Brothers
0
0
8}
0
0
0
M Interest 92.75% 9.75% 9.75% 9.75%
Lehman Brothers Interest 2.00% 2.00% 2.00% 2.00%
O Interest 0.00% 0.00% 0.00% 0.00%
{ Interest 0.00% 0.00% 0.00% Q.00%
0 Interest Q.00% 0.00% 0.00% 0.00%
Q [rverest: 0.00% 0.00% 0.00% 0.00%
O Interest 0.00% 0.00% 0.00% 0.00%
0 Interest 0.00% 0.00% 0.00% 0.00%
0.00% 0.00% 0.00% 0.00%

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS
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Debt
Lender
Position
Relation. o Lehman
Committed Amount
Current Batance
Future Funding
Deferred Interest Balance
[ndex Rate
Spread
Cuzrent Interest Rate
Funding Date
Exit Fee
Maturity Date
Release Price %
Extension Option
[nterest Reserve Balance
Capiral Reserve Balance
Interest Holdback

Lender

Position

Relation to Lehman
Committed Amount
Current. Balance

Future Funding
Deferred Interest Balonce
Index Rate

Spread

Current Inverest Rare
Funding Date

Exit Fee

Maturity Date

Release Price %
Extension Option
Interest Reserve Balance
Capital Reserve Balance
Interest Holdback

Lender

LBREM
st
Junior
$125,000,000
$101,182,450
$23,817,550
$0
3.125%
9.750%
12.875%
12/22/2005
$0
1/10/2012
5.75%
Yes
$0
$0
$695,293

Lehman Brothers
1st
Lehman
$650,000,000
$526,148,134
$123,851,266
$0
3.125%
2.000%
5.125%
12/22/2005
$0
/1072012
31.74%
Yes
$0
$Q
$3,615,522

0

Equity
Master Equity Origination Date
Master Underwritten Equity
Master Commumitted Equity Amount:
Master Current Outstanding Equity Amount:
Master Equity Future Funding:
Master Stabilized Equity Balance:
Master Preferred Return Rate
Master Current Accrued Pref Balance:
Master Stabilized Accrued Pref Balance:
Master Days Per Year
Master Compounding (Periods/Year)
Master Contribution Percentage

Master Percentage Interest

Lehman. Equity Origination Date
Lehman Underwritten Equity

Lehman Committed Equity Amount:
Lehman Current Cuistanding Equity Amount:
Lehman Equity Future Funding:
Lehman Stabilized Equity Balance:
Lehman Preferred Returr Rate

Lehman Current Accrued Pref Balance:
Lehman Stabilized Accrued Pref Balance:
Lehman Days Per Year

Lehman Compounding (Periods/Year)
Lehman Contribution Percentage

Lebiman, Percentage Interest:

Partner Equity Origination Date

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

1/0/1900
$0.00
$0.00

$541,550,000.00
$0.00
$0.00

" $0.00
$0.00

12/22/2005
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Position

Relation to Lehman
Committed Amount
Current Balance

Futire Funding
Deferred Interest Balance
Index Rate

Spread

Current Interest Rate
Funding Date

Exit Fee

Maturity Date

Release Price %
Extension Option
Interest Reserve Balance
Capital Reserve Balance
Interest Holdback

Lender

Position

Relation. to Lehoan
Commiteed Amount
Current Batance

Future Funding
Deferred Interest Balance
Index Rate

Spread

Current Inrerest Rate
Funding Date

Exir Fee

Maturity Date

Release Price %
Extension Option
Interest Reserve Batance
Capital Reserve Balance
Interest Holdback

Lender
Position

Relation to Lehman

a
0
$0
$O
30
$0
0.000%
0.000%
0.000%
1/0/1900
$0
1/0/1900
0.00%
Q
$0
$0
$0

¢
0
[
$0
$0
$0
$0
0.000%
0.000%
0.000%
1/0/1900
$0
1/0/1900
0.00%
Q
$0
$0

$0

Partner Underwritten Equity

Partner Committed Equity Amount:
Partner Current Outstanding Equity Amount:
Partner Equity Fuwre Funding

Partner Srabilized Equity Balance:
Partner Preferred Return Rate

Partner Current Accrued Pref Return:
Partner Stabilized Acerued Pref Balance:
Partner Days Per Year

Partner Compounding (Periods/Year)
Partner Contribution Percentage

Partner Percentage Interest

Developer Equity Origination Date
Developer Urderwritten Equity

Developer Committed Equity Arnount:

Developer Current Ourstanding Equity Amount:

Developer Equity Future Funding:
Developer Stabilized Equity Balance:
Developer Preferted Return Rate
Developer Current Acerued Pref Renrn:
Developer Stabilized Accrued Pref Balance:
Developer Days Per Year

Developer Compounding (Periods/Year)
Developer Contribution. Percentage

Developer Percentage Interest

Preferred Equity Origination Dare
Preferred Underwritten Equity

Preferred Committed Equity Amount:

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS
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Committed Amount $0 Preferred Current Outstanding Equity Amount:

Current Balance 30 Preferred Ecpuity Future Funding:
Future Funding $0 Preferred Stabilized Equity Balance:
Deferred luterest Balance $O Prefersed Preferred Return Rate
Index Rave 0.000% Preferred Current Accrued Pref Return:
Spread 0.000% Preferred Stabilized Accrued Pref Balance:
Current Interest Rate 0.000% Preferred Days Per Year

Funding Date 1/0/1900 Preferred Compeunding (Periods/Year)
Exit Fee $0 Preferred Contribution Percentage
Maturity Date 1/0/1900 Preferred Percentage Interest
Release Price % 0.00%

Extension Option 0

Interest Reserve Balance $0

Capital Reserve Balance $0

Interest Holdback $0

Lender 0

Position. 0

Relation to Lehman Q

Comunitred Amount $0

Current Batance $0

Fuwure Funding $0

Deferred Interest Balance $0

Index Rate 0.000%

Spread 0.000%

Current [nuerest Rate 0.000%

Funding Date 1/0/1900

Exit Fee $0

Maturity Date 1/0/1900

Release Price % 0.00%

Extension Option Q

Interest Reserve Balance $0

Capital Reserve Balance $O

Interest Holdback $0

Lender Q

Position Q

Relation 1o Lehman 0

Commitred Amount $0

Current Balance $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027193



Future Funding $0

Deferred Interest Balance 30
Index Rate 0.000%
Spread 0.000%
Curreat Interest Rare 0.000%
Funding Date 1/0/1000
Exit Fee 30
Maturity Date 1/0/1900
Release Price % 0.00%
Extension Option o]
Interest Reserve Balance $0
Capiral Reserve Balance $0
Interest Holdback $0
Lender 0
Position Q
Relation o Lehman 0
Comumitted Amount $0
Current Balance $0
Future Funding $0
Deferred laterest Badance $0
Index Rate 0.000%
Spread 0.000%
Current Interest Rate 0.000%
Funding Date 1/0/1900
Exit Fee $0
Maturity Date 1/0/1900
Release Price % 0.00%
Extension Option ¢
Interest Reserve Balance $0
Capital Reserve Balance $0
Interest Floldback $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027194



Junior 12.875%
Lehman 5.125%
0.000%
0.000%
0.000%
0.000%
0.000%
0.000%

S O 00 oo

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027195



TOTAL: PO DATE SREMAINING: 2 STRESS - REMAINING : it Costs: Begin
Project Costs / Uses

Hard Costs : B $206,589,309  0.00% $206,589,309
Ditect, Cosrs $§235821,952 i $30,585,423 $205,236,529  0.00% $205,236,529
Land Development $651,000,000 i $049,647,220 $1,352,780 Q.00% $1,352,780
Vertical Construction Costs RN o 30 0.00% $0
Contingency : i SO 0.00% $0
Misc Hard Costs $0  0.00% 50
Soft Costs $279,979,482  0.00% $279,979,482
Indirect Costs $650,571,615 G 8370507 133 $279,979,482  0.00% $279,979,482
Bridge Loan Financing $12,544,916 i $32544.916 30 0.00% $0)
Working Capital $4.861,237 $4.861.237 S0 000% $0
Other Soft Costs ' : 50 0.00% 50
Contingency R o S0  0.00% 30
Misc Soft Costs . : o 50 0.00% $0
Financing / Carry Costs | . . $94,806,016  0.00% $94,806,016
Expenses : S0 0.00% $0 710108 1
Marketing Costs RN i 0.00% $0 e 07101708 i 1
Property Taxes . : 0.00% $0 R Q7008 1
Insurance P P . 50 Q.00% 50 P . 07701708 1
Other Carry Costs : : 50 0.00% $0 : 07/01/08:: 1
Loan Fxtension Fees $0 : : : $0 $0
Interest $195,525,057 - $100,719,042° $94,806,016 $94,806,016
Loan Exit Fees $0 i : E 30 $0
“Lotal Project Costs: 1 12 LSLIs0524.977 $2168.040,871 1+ §581.374,807 $0: $581,374,807
Sources
Debt $147,668,817 $147,668,817
Int Holdback / Deferrals $4,310,814 $4,310,814
Reserve $0 $0
LB Equity $0 $0
Partner Equity $0 $0
Borrower Equity $285,260,625 $286,260,625
Construction Deposits $0 30
Cashflow $0 $0
Unit Sales $143,134,551 $143,134,551
" Total Sourees: Ea R RORTeHEt : $581:374.807 LUTBsB1,374.807
Balance {must equal zero) $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027196



36
36
36
36
36
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L Dare Costs Bad

06130145
06130115
0B/30/15
06730115
06/30/15

74
74
74
74
74
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CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

Deal Name: Heritage Felds El Toro LLC L B TSRS : Current Statis Commient
IRR As of Date: 7/1/2008 Draft appraisal by Cushman & Wakefield has been comple
Deal 1D: 1884 . .
SR Ty g ——TY S conclusion of $760,000,000. Based on this value and the ¢
REL/RELDY rebalancing call on the loan of $171,331,183 would be reqt
Jchman Equity MTS # appraisal was delivered to Lennar by Cushman & Wakefiel
Lehman Debt MTS#: vu22 .
s
P TR have been provided by Lennar and LBREM to Cushman &
i civman Denl Manager: Yom Ca finalize the appraisal, though the value conculsion is not e»
[ riMont Asset Managet: David Wahl significantly.
T riMont Financial Analyst Patrick Connolly
TriMont RAC Analyst Carol Hendrix .
U Horirme Fiods PTG Borrower has completed a draft 2008 Business Plan, but h
Property Address: for Lender approval. Lennar has revised project phasing at
City j ..
i phbced market conditions and demands. Lennar does not plan to
State California ) X
i o Sr6is until at least September 2008. The first phase of developm
Current Property Type: Land and Lots Learning District. The first land sales are now being tentat
C t Py ty Subiype: . . . o
e e ek and this would be educational land. Some retail and office
Future Property Type: Land and Lots
Funire Property Subtype: Mixed Use Comm/Res would begin later that year. First residential sales would b
Deal Type: Development early 2010, The sellout phase for LLD is projected to cove:
Property Size: 3723
Unit of Measure: Acres Comment as of Date
Number of Buildings/Properties : Uit Bréakdown
Ground Lease (Y/N?): Status Units Avg. SF
Partner: Unsold 2,449
Property Reporting as of Date Under Contract Q
Sold 0
. . . : Capitalization; Sutamary . Per Unclosed Unit Total 2,449 Q
3rd Party Debt - Current Balances
Principal $101,182,450 $41,308 Value Comparison
Deferred Interest $0 Curtent IRR
Exit Fees $0 Total Net Value $2;855/141,596° ¢
Lehman Debt Balance Total Remaining Vatue 1$2,712,007,045
Principal $526,148,734 $214,801 Current: Value $797.358.716
Deferred Interest $0 : : : + Valie Comment
Exit Fees 50 The current value is current capitalization. Remaining anc
Totak Debst Balance SO2T531, 183 4256,102 .
projected sellout value of the 1,828 saleable acres.
Preferred Equity $0
5 lp "’“’;d Return Balance ig Appraisal ordered by LBREM dated July 1, 2007 had an as
eveloper tquity pld R ;
SO % LBREM has ordered an updated appraisal. Report still to
Partner Equity $541,550,000 $221,089 likely to be in range of $760,000,000 to $770,000,000.

LBEX-BARFID 0027198



IRR Cover Page

Borrower a $252,660,000 bridge loan on July 11, 2005. The loan had an overall
interest rate of LIBOR + 500 bps. At the time of closing, LBREM participated to
Lehman ALI the senior 70% of the loan at an interest rate of LIBOR + 200 bps
and retained the junior 30% of the loan at an interest rate of LIBOR + 1200 bps.

On December 22, 2005, LBREM closed on a new loan that increased the note
amount to $500,000,000. The participation structure with Lehman ALI was
renewed. The outstanding principal balance at the time of closing was
$257,003,450. The loan includes a one-time reborrowing provision for
$137,500,000 of the principal. Also, $75,000,000 of future funding was set aside

Preferred Returo. Balance $0
Jehman Equity $0

Preferred Return Balance $0
Total Badity T L 541,550,000 - LE 21080
Deposits Used for Construction, $0
TOTAL CAPITALIZATION o b S LAeS 88183 e " < $4TT108 S : IRR Comparison

Debt Current IRR
Projected Breakeven $1,776,509,830 $725,263 LB Totat Distributions $726,122,39%
Proceeds Available to Repay Capital $1,883,096,680 $768,777 LB Total Contributions 1 (8646,049,457):
ol Tntetest Reserves 7 Holdbagles: ©0n v ot o 0 B4 MO8 v il e s 1B/31 /08 LB Total Profit 580,072,142
Biohirto Tehiman (Beby&UEquity) 7= 0 = RN St g St 832600
Multiple of Capital . g
- Capitalization Commerit IRR % 4:31%:.
Lehman Brothers Real Estate Mezzanine Fund ("LBREM") originated to LK Dae TS o300
: : omment

According to the current projections, the complete sellout
be in April 2013. This includes all parcels in the developm:
land sales are distributed to repay the debt based on releas¢
equates to 36% of net sales proceeds applied to debt repavr
flowing to Borrower, Loan does have feature to allow large
subject to Lender discretion surrounding LTV and LTV b
projects an IRR of 5.79% and a Multiple of Capital of 1.15

Based ing . Lthe dreaf sal

Collateral Highlights

The property is the former El Toro Marine Corps Air Station and is located in
the heart of Orange County within the city of Irvine, CA. The property's
planned development is governed by an Overlay Zoning Plan that went into effect
with the execution of a Development Agreement with the City of Irvine. The
Borrower conveved 1,421 acres to the City of Irvine at no cost to be used for
parks, greenspace and municipal buildings. The City of Irvine is in the planning
process to construct The Great Park, which will be the largest urban set park in
the United States.

The original development plan broke out the 3,700 acres into four developable
districts zoned for 3,625 homes, 3.1 million SF of R&D space, 225,000 SF of

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

: : ‘Stiessing
Category Current Assumption
Sales Price Per Unsold Unit $1,183,367
Sales Begin Date 1/0/1900
First Month's Closings 0
Manthly Sales Veloeity 15
Counstruction Costs Increase 0.00%
Construction End Date 4/1/2013
Other Collatecal Net Sales $0
Other Collateral Sales Dawe
LBREM Interest Rate 12.88%
Lehman Brothers Interest Rate 5.13%

LBEX-BARFID 0027199
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retail space, two golf courses (45 holes), a university campus, a cemetery, a water 0 Tnterest Rate 0.00%
: ot . I . 0 Interest Rate 0.00%
Construction. Begin Date 4/1/2008

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027200



sted with an as is value

30% LTV cap requirement, a
uired. A copy of the draft

Id on April 30th. Comments
¥ Wakefield in order to
spected to change

.as not submitted a final one
ad timelines based on current
commence any grading work
1ent will be the Life Long
tively projected for early 2009
»/t&d parcels in the LLD

e targeted for end of 2009 or

r 2008 - 2013, Due to the very

05/16/08
Price per SF Price per Unit
$1,183 367
350
$0
o $1,183,367
 Previos IRR ] O e
1 Total Value are the

is value of $1,060,000,000,
be finalized but as-is value

Actoal Net Price
for SOLD
UNITS

IRR Cover Page

IMPORT DATA |
EXPORT DATA |
APPROVAL
Reviewer Inirials Date

Team Leader

RAC Manager

Senior Analyst.

Asset Manager

Analyst
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Previous IR : S W

date for Heritage Fields will
ent. The proceeds from the

2 price schedule that roughly
nent, with the remainder

>r capture of net sales proceeds
enchmarks. The model

X,

g 1 late fos st ;

Stressed Assumption
$1,183,367
1/0/1900

15
0.00%
4/1/2013
$0

12.88%
5.13%

#N/A
Stess for All Sales?

#N/A

#N/A

36

No

IRR Cover Page
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Q.00%
0.00%
4/1/2008 #N/A
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Phasé Name '’ L Number of Units . Under Contract ' Sales Date’ Stressor Stressed Sales Date ::Monthly Sales Velocity©  Stressor Stressed Sales Velocity

Medical Office . : 287 N 03/01/10: o} 03/01/10 X 24.7 o} 21.7
Seriior 4 Plex 5.8 N 12101710 o 12/01/10 Higg 0 5.8
Courtyard  Liury Flats 700 e SN R - % o} 8.1
Park D B 1.7 SN 12/01/0G o} 12/01/09 : 1.7 a 17
ETHIC . . 7.5 N 12/01/09 o 12/01/09 7.5 o 7.5
Senior 4 Plex i TUBE LN 09 o 09/01/11 e o] 6.1
Affordable (Low) 2 N 09/01/44 o] 09/01/11 2 o] 2
Affordable (1:ow) . 1 S 09/01/44: o} 09/01/11 R o] 1
institutional ” . . 6.5, SN 010410, 0 01/01/10 : RS- R o} 8.5
institutional 8.3 N 03401110 o} 01/01/10 8.3 o} 6.3
Meidical Office: 48 N 03/01/10 - o} 03/01/10 48 0 48
CR&D (DY o483 N 03/01/10. 0 03/01/10 G433 0 433
Civie : : 0.8 TN 0301110 0 03/01/10 : 0.6 o] 0.6
BOxI5 L N 03/01M1 0 01/01/11 T g 0 2.4
551051 T EN 01104111 <} 01/01/11 OB 0 14
+42%90 Alley : : : w7 N 01/01/11 o 01/01/11 : T o} 7
Mansion Triplex : 3.7 SN (0N 710k )i i o 01/01/11 : CEBTL o} 3.7
Parlc L4E N 1001111 0 10/01/11 s 0 15
Mansion Ttiplex o 3.9 NG : : EERERNIC X ] g 39
L 42%90 Altey . L1458 N 07/01112 0 07/01/12 145 0 14.5
42%90 Altey - e e N o2ioi142.” o] 02/01/12 3T o] 3.7
SEDCluster: L gl g 030441 0 01/01/11 THieg 0 2.9
Mansion Triplex: 00 3.2 SN : . 32 0 32
Mansion Triplex: .. : ‘5.8 N 03/01/13:.. ] 03/01/13 LBEL o 56
45x95 Altey ‘w/studio : 138 N 080111 o} 08/01/11 1138 o} 13.8
L a2xg0 Alley e N 03/01/14 0 03/01/14 Liidg [o} 438
. Park : B 1.6 R\ 10/01/10 Q 10/01/10 B o} 16
45%95 Alley wistudio 181 N 10101109 o] 10/01/09 18.1 o] 18.1
- 40x80 Urban Alley - 8.6 LN 10/01/08." o] 10/01/08 G g o] 8.6
- Givic =7 s N 16/01710° o 10/01/10 S5 o 0.5
Courtyard: Luxury:Flats 8.1 b 10/01/09 0 10/01/09 6.1 0 8.1
: Papk. 5. SN B i S 0 5
Courtyard: Luxury Flats 12 N 10/01/09 o} 10/01/08 1.2 o} 1.2
. 40%90 Urban Alley RS N e BB o 56
Row TH : 5.6 M 08/01/10 o 08/01/10 TG o 5.6
Civic 0.5 N 101710 o] 10/01/10 ¢33 o] 0.5
Brownstone: .. EE 14 LN 10/01/08: o} 10/01/08 RT3 T [} 1.4
R&D (LLD) . S 3. SN 03/04110°. o] 03/01/10 : HRCH I o] 3.1
“nstitutional i : 2.4 N 0301110 o 03/01/10 g 0 2.4
" Brownstone = s 0.8 SN 10/01/09 - o 10/01/08 09 o] 09
Brownstorie: . 5.7 N 10/01/09: 0 10/01/09 g7 o} 57
Giréen Court.” T 5.4 i 10/01/08 o 10/01/09 : B4 o] 5.4
:SFD Cluster: el N 10/01/09." 0 10/01/08 ) 0 9.1
Row TH 3 N 10101709 o] 10/01/08 3 o] 3
Civic . & 05, N & : L o} 0.5
Brownstone 1T 1.4 SN 14 0 1.4
Facufty Housing . 3.2 N 3.2 o] 32
Retail. = oo e 2 TN 2.1 o} 2.1
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Brownstons .’
:Green Court:'
Civic
Row: TH
Hotet
Retait
.Brownstone.
{nstitutional
tnstitutional:: |
Institutional *
institutional
“lristitutional "
- Ingtitutional :
institutiohal. .
institutional..”

Expo-Ctr. 5
- ExXpo Cir.
Expo Cr.
Expo:Ctr.
Civie:
Expo: (Retail).
Agticultuse
Givic .
SSFD70x100:
75%100
SFD85x120
SFD.100x120
SED 110x150"
SFD 75x116:
Givic i
Civic
Civie
Civic
Civic
Civie
Civic
Civic
Duptex
Buplex
Duplex
6 Pac
8.Pac
BOx95
Slioowes
Couityard
80x95
80x55
90x85
100x150

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

.1

LB

2.6

Ci04

7.7
8.9
18.7

9
2188

10
28

o8

25.
25

328

1686
st

28.96
972
27.91
24,22
16.52
18.77
53.83
53.83

5383

5383
5383
53.83
53.83
53.83
48
7.3
114
6.7
102
14.84
13.94
13.1
115
2.7
12.5

8o

B o g o T I P Do PP S S AL P E o N

03(01/110"..

03/01/10:::

03/01/10

10/04/08, ¢
03/01/08: "
03101709,

0101710,
Q101710

oB/01/1

03/01/14 =

0B/01/11

0301115
0101114

0%01/14

03/01/15

05/01/14.

0110114

03/00/00.
01/00100:

04/00/00
01100100

01/00/00
08/01/14:-

10/01712
09/01/13;

to/04/12
0BIOTH5 .

01701713 =

oo

o o

oo Ooo

(=

03/01/10
03/01/10
03/01/10
10/01/09
03/01/09
03/01/08

01/01/10
01/01/10

06/01/11
03/01/14
06/01/11
03/01/15
01/01/14
01/01/14
08/01/15

05/01/14
01/01/14

08/01/14
10/01/12
09/01/13
10/01/12
06/01/15

01/01/13

13.94

1.5
2.7

128

6.9

ODOCO0DOCO0O0O0O00O0O00O0DO0O0OO0CO0O0O0OCOO0O00DOO0OO0DOCO0O0OO0O0O0OO0O00O0O00O00OO0
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Largs . 431 LN 0201145 o 02/01/15 R < kO 0 431

Civic - L5094 N 01/00/00 594 0 59.4

civic 29.2 N 01/00/00 b292 0 29.2

Large. o390 SN 12101714 o 12/01/14 Lsa 0 39.1

Civie g SN : : 938 o 9.8

Civie REHEN - N 43 0 43

Givie 0 T3 N 01/00/00. CABA 0 13.4

Civic 53.83 N 01/00/00 53.83 o 53.83

Civid 53,83 N 01/00/00: L5383 0 53.83

Civie. . 7. .7 . 5383 N 02/01/14- . 0 02/01/14 L5383 0 53.83

Civic 53.83 N 0%/00/00 53.83 0 53.83

Civie: s 53,83 N O400/00 : '53.83: 0 53.83

Civigh i B3es N 6110000 8383 0 53.83

Civig: . 5883 LN 01/00100. : 53.83 0 53.83

Golf Cowrse 707 21t TR 03/01/10 o] 01/01/10 RTINS & T o] 211
Auto Ctr = gl R 04/01/09 o 04/01/09 Cans 0 43

Auto Gty i Ty N 04/01/09 0 04/01/09 LTS 0 7.3

Adgto Gtr 36 N 04/01/09 . 0 04/01/08 Coise 0 36

Auto Ctr : 2.9 N 04/01/09 0 04/01/09 Liigg 0 29

Auto Gtr: i 25 ONGE 04/01/09 :: 0 04/01/09 IR -$ o 25

Auto Gtr ' 1| N 13 N 04/01709 0 04/01/09 s 0 25

Auto Ctr - D28 N 04/01108. 0 04/01/08 L28 0 2.8
AutoCtr = g N 04/01/09° " o 04/01/09 R I o 2
CoAuteGhr o 43 e 04/01/09° o 04/01/09 43 o 43
.R&D.(TODD fiway). .. .7 L 2T N 0401110 .. 0 04/01/10 S O 0 27
R&D (TODD ro fiway) 31 N 04/01/10 0 04/01/10 fRcH] 0 3.1
‘R&D{TODD: no fiway) gl N 04/01/10 0 04/01/10 Liingi [o} 3.1
U RED (TODD fiway) . 1 38 TN 04/01740. 0 04/01/10 Soiag 0 3.8
R&D (TODD fiway) 2.7 N 0401140 0 04/01/10 2.7 0 2.7

L RE&D (TODD fiway) 1 - 2.2 N 04/01/40." 0 04/01/10 R T [ 22
RE&D(TODD no fiwayy = . 1.6 N 04/01110" o 04/01/10 B 0 16
R&D (TODD no fiway) 45 N 04/01110 0 04/01/10 45 0 45
R&D (TODD.no:fway) 1+ 1. 43 N 401710 0 04/01/10 A 0 43
R&D (TODD no fiway) 1.8 N 04/01/10 0 04/01/10 18 0 1.8
R&D (TODD no Fway). 2 N 04/01/10 o 04/01/10 s o 2
RE&D(TODD ho fiway). 1.7 1.8 N 04/01110 0 04/01/10 SR 3 0 1.8
R&D (TODD fway) 2.7 N 0401140 0 04/01/10 2.7 0 2.7
RED(TODD no fiwayy = 21 N 08/01/08: . o 08/01/09 BRI B o 2.1
R&D(TODD no fiway) . 1.9 N 08/01/09 . o 08/01/09 LToe o 1.8
‘R&D (TODD no fiway) : 3 N 08101709 ] 08/01/09 s o] 3
R&D (TODD noifiway) : i1 25 N 08/01/09 0 08/01/08 Li2s 0 25
R&D (TODD no fiway). 11127 N 08i01/09 0 08/01/09 R 0 27
R&D (TODD ho fiway). 27 LN 08/01/09 o 08/01/09 Y 0 27
RE&D(TODDhofwayy: & & 2.4 N 08/01/08." 0 08/01/09 2 0 2.4
R&D (TODD nd frway) 2.1 N 08/01/09 0 08/01/08 24 [ 2.1
RED (TODD no fiway) .. 2.2, N 08/01/09 . o 08/01/09 L2 o 22
R&D (TODD nofiwayy 7 2.1 N 08/01/09 . 0 08/01/09 RIS 0 2.1
R&D (TODD no fiway) . 1.4 N 08101/09 o] 08/01/09 1.4 o] 1.4
R&D (TODD nifiway), . = L1 INCE 08/01/09 0 08/01/09 A 0 1.1
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R&DATODD o fhway). 2" N 08/01/08 [ 08/01/09 Cog o 2
R&D (TODD o fwayy = = =24 N 08/01/09. 0 08/01/09 o2 0 2.1
R&D{TODD o fiway) 13 N 08/01/09 0 08/01/08 R 0 13
R&D(TODD N6 fiway) . 11 128, SN 08/01/09" . o 08/01/09 L2 0 25
R&D(TODD n fiway) - 20 SN 08/01/09 o 08/01/09 : 2 o 2.1
R&D (TODD no fiway) .11 N 08/01/09 0 08/01/09 1.1 0 1.1
R&D (TODO hofiway) = . . 2.7 N 08/04/09. 0 08/01/08 % 41 0 2.7
R&D(TODD: o favay) 59 N 03/01/09 o 03/01/09 59 o 59
R&D (TODD ho fiwayy 324 N 03/01/10: [ 03/01/10 REH -2 0 3.24
R&D(TQODD no fway) 2.8, N 03/01110 " 0 03/01/10 Coiias 0 28
R&D(TODD nd fiway) 2.3 N 03101710 0 03/01/10 2.3 0 2.3
R&D(TODD. no:flway) 11 1 18 N 03/104/19 " : 0 03/0110 e 0 16
R&D(TODD no fway) 5 16 N 6301710 o 03/01/10 RIS 1T 0 1.6
R&D(TODD no fiway) - =7 3.1 N 03/04/10. 0 03/01/10 : 34 - 0 3.1
CRE&D (TODD fiway) = 36 N 0301140 0 03/01/10 R [ 3.6
‘R&D (TODD fiway) g R 03/01/10 o 03/01/10 -5 0 29
L RED(TODD fiway) o 10 N 03/04/40 0 03/01/10 Li2s 0 2.8
R&D (TODD fiway) 43 N 0310170 0 03/01/10 Coan 0 43
R&DTODD:no: fiway) : 36 N 03/01110 0 03/01/10 Lise 0 36
S : o i : N : o 1

N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
N
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Months to Sellout Phase
o
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Last Month of Sales
03/01/10
12/01/10

12/01/09
12/01/09
09/01/11
09/01/11
Go/01/11
01/01/10
01/01/10
03/01/10
a3/01/10
03/01/10
01/01/11
01/01/11
01/01/11
01/01/11
10/01/11

07/01/12
02/01/112
01/01/11

03/01/13
08/01/11
03/01/14
10/01/10
10/01/09
10/01/09
10/01/10
10/01/02

10/01/0¢

08/01/10
10/01/10
10/01/09
G3/01/10
03/01/10
10/01/089
10/01/02
10/01/09
10/01/09
10/01/09

*.:Sales Price per Unit
$3,476,355
$1:766,390

.'$4905,481."
:§0
bos
$1,838,362 .
$0
P
. $1.721,379.
$1:721.:379
$3.476,355:
$1,787,840
SRy
" $4.755,752
$3331:420
$4:423,528
. $3.831,869
$0
i $4,601,065:
$3,655,301"..
" $3.837,154
©$3,704,665
$5514.720
$6.141.960.
$4.030,009.
$4.649,920:
$O.
$3.323,633
"$4,498,997
90 :
$4,927.034.
S

$3,984,945
$5,088,845 .
$4,964,312 .
$0

$5,412,169.
. $1,787,840.
$1,738477
5,878,618
$5,075,556
" $4,808,767:
$3:308,045 -
$5:438,268
L§00
. $8,376.212.
Pt
$1,514.697 .

Specific Stressor.

Stressor
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

Stressed Price
$3,476,355
$1,766,390
$4,905,481

$0
$0
$1,838,362
$0
$0
$1,721,379
$1,721,379
$3,476,355
$1,787,840
$0
$4,755,752
$3,331,420
$4,423,528
$3,831,869
$0
$4,601,065
$3,655,301
$3,837,154
$3,704,665
$5,514,720
$6,141,960
$4,030,009
$4,649,920
$0
$3,323,633
$4,488,992
$0
$4,927,034
$0
$3,984,045
$5,088,845
$4,964,312
$0
$5,412,169
$1,787,840
$1,738,177
$5,878,618
$5,075,556
$4,908,767
$3,308,045
$5,438,268
$0
$5,376,212
$0
$1,514,697

Tota}
$75,436,901
$10,245,063
$44,639,880

$0
$0
$11,214,009
$0
$0
$11,188,963
$10,844,687
$15,991,233
$77,413,458
$0
$44,704,065
$46,639,884
$30,964,693
$14,177,917
$0
$17,944,152
$53,001,864
$14,197,470
$36.676,181
$17.647,103
$34,394,976
$55,614,130
$22,319,618
$0
$60,157,754
$38,691,328
$0
$30,064,009
$0
$4,781,934
$28,497,532
$27,800,149
$0
$7,577.036
$5,542,303
$4,171,626
$5,290,756
$23,930,669
$26,507,343
$30,103,213
$16,314,803
$0
$7.526,697
$0
$3,180,865

SFperUnit:’
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03/01/10
a3/01/10
03/01/10
10/01/09
(3/01/09
03/01/09

1/01/10
01/01/10

06/01/11

03/01/14
06/01/11
03/01/15

01/01/14
01/01/14
03/01/15

05/01/14
01/01/14

08/01/14
10/01/12
09/01/13
10/01/12

06/01/15

COoO0000QCOO0O0OOO0O0O0000O00OCOLOO0LODO0O0O0000DO00O0OCOO0O0DOOOCOO0O0OO0

01/01/13
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96,317,235
$5.171,287

$1,140,088

.'$5,598.480.°
S$1,738077

$1,514,697

94,752,642 .

$1.639.790

1 1$%;838,790
. '$4.639,790:

$1,639,790

$1,639,790;
$1.721,379.
81,721,379
$1,639,790 -

$1,226,228

$1,226,226.
. '§1.226,226 :
$1,226,226

%0

$1335,360°

$152/569
50

©$5675590.
$5.204/470.
$4,549,625.
$5.039,393:

98,915,650,
$4.850,392

$0.
£%0
$0
e
$0
30
50
$0

196,476,227 =
. $4,729,640
4,672,611
" $4.070589
$5,591,438
" $3,844,281
$4.301,696 -

$4.641,919

$5,326,850."
- 96,046,592
$4,947.585:
.$3,806,049 .

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

$6,317.235
$5,171,287
$1,140,088
$5,598,480
$1,738,177
$1,514,697
$4,752,642
$1,639,790
$1,639,790
$1,639,790
$1,639,790
$1,639,790
$1,721,379
$1,721,379
$1,639,790
$1,226,226
$1,226,226
$1,226,226
$1,226,226

$0
$1,335,360

$152,569

$0
$5,675,590
$5,204,470
$4,549,625
$5,039,383
$3,915,650
$4,850,392

$0

$0

$0

$0

$0

$0

$0

$0
$6,476,227
$4,729,640
$4,672,611
$4,070,589
$5,591,438
$3,844,281
$4,301,696
$4,641,919
$5,326,850
$6,048,592
$4,947 585
$3,906,040

$5,948,958
$23,270,793
$2,280,175
$10,077,264
$7,995,616
$3,938,213
$1,901,057
$12,626.383
$14,504,131
$30,664,074
$1,639,790
$4,919,370
$15,664,548
$32,361,923
$16,397,901
$34,334,320
$30,855,651
$30,655,651
$30,655,651
$0
$43,799,813
$25,723,206
$0
$164,365,077
$50,587 453
$126,980,033
$122,054,002
$64,686,530
$91,041,851
$0
$0
$0
$0
$0
$0
$0
$0
$31,085,890
$34,526,369
$53,267,762
$27,272,948
357,082,667
$57,049,133
$59,965,648
$60,809,142
$61.258,777
$16,331,200
$61,844,813
$26,951,735
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02/01/15

12/01/14

02/01/14

01/01/10
04/01/09
04/01/09
04/01/09
04/01/02
04/01/0¢
04/01/09
04/01/09
04/01/0¢
(4/01/09
04/01/10
04/01/10
04/01/10
04/01/10
04/01/10
04/01/10
04/01/10
04/01/10
04/01/10
04/01/10
04/01/10
04/01/10
04/01/10
08/01/0¢
08/01/09
08/01/09
08/01/09
08/01/02
08/01/0¢
08/01/09
08/01/09
08/01/09
08/01/09
08/01/09
08/01/02

COoO0000QCOO0O0OOO0O0O0000O00OCOLOO0LODO0O0O0000DO00O0OCOO0O0DOOOCOO0O0OO0
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 $%,612.000

50
$0

.’$1,106,003.

0
pod
80,
$0
o
$197.972
$0
30
§0,
30
365,665 -
$1.741,950
$1;741,930.¢

L$1,741,930

$1,741,930."

: $4,741,930

$1,741,930

$1,741,930
1741930

$0

| $1:896:350.

$1,796,542"
$1,798.542

©$1,896,350 .

$1:.896,350

©$1,896,350 -
81.7965542

$1,796,542

$1.796,642.

$1,796,542

$1,796,542".

$1,796,542 ..
$0

L§1,728:092 ¢
193,728,092

$1.728,092:"

1 $1,728,082:

$1.728,092 .

184,728,092

$1.728,092
$1.728,092
$1,728,002."

91,728,082

$1,728,092:

81,728,092 .

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

$1,612.000

$0

$0
$1,106,003

$0

$0

$0

30

$0

$197,972

$0

$0

$0

30

$65,665

$1,741,930
$1,741,930
$1,741,830
$1,741,930
$1,741,930
$1,741,930
$1,741,930
$1,741,930

$0
$1,896,350
$1,796,542
$1,796,542
$1,896,350
$1,896,350
$1,896,350
$1,796,542
31,706,542
$1,796,542
$1,796,542
$1,796,542
$1,796,542

$0
$1,728,092
$1,728,002
$1,728,002
$1,728,002
$1,728,002
$1,728,002
$1,728,002
$1,728,092
$1,728,092
$1,728,092
$1,728,002
$1,728,002

$69.477,181
30
$0
$43,244,727
$0
$0
$0
$0
30
$10,656,843
$0
$0
$0
$0
$13,855,266
$7,490,300
$12,716,090
$6,270,949
$5,051,508
$4,354,826
34,354,826
$4,877,405
$3,483,860
$0
$5,120,145
$5,569,280
$5,569,280
$7,206,130
$5,120,145
$4,171,970
$2,874,467
$8,084,439
$7,725,131
$3,233,776
$3,593,084
$3,233,776
$0
$3,628,993
$3,283,374
$5,184,275
$4,320,230
$4,665,848
34,565,848
$4,147,420
$3,628,993
$3,801,802
$3,628,993
$2,419,329
$1,900,901
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08/01/09
08/01/09
08/01/09
08/01/02
08/01/02
08/Q1/02
08/01/09
03/01/0¢
G3/01/10
03/01/10
03/01/10
03/01/10
a3/01/10
03/01/10
03/01/10
03/01/10
03/01/10
03/01/10
03/01/10

CO00D00O0Q0COO0O0DOOOCO0OLOO0

T $1,728.092
$1.728,092

$1,728,092

. $1,728:092.°
. $1.7281002
$4.728,002:

. $0:

1686641
“$1.787.840
L $4.787.840

$1,787,840

$1,787,840;

$1,787,840.
$1,787,840:
$1.887.764

$1,887.164

$1:887,164.
. $1,867,164.
$1.787.840

2,449
2,449

$1,183,367
$1,183,367

$2,898,620,910
$2,898,620,210

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

$1,728.002
$1,728,002
$1,728,002
$1,728,002
$1,728,002
$1,728,002
$0
$1,686,641
$1,787,840
$1,787,340
$1,787,840
$1,767,840
$1,787,840
$1,787,840
$1,887,164
$1,857,164
$1,887,164
$1,837,164
$1,787,840
$0
#DIV/O!
$1,183,367
$1,183 367

MUST EQUAL ZERO

$3,456,184
$3,628,093
$2,246,519
$4,320,230
$3,628,993
$1,900,901

$0
$9,951,183
$5,792,601
$5,005,951
$4,112,031
$2,860,543
$2,860,543
$5,542,303
$6,793,791
$5,472,776
$5,284,059
$8,114,806
$6,436,223

$0

$0

$2,898,620,210

$2,898,620,910

-$986,847,631

LBEX-BARFID 0027213
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Price per 8F Check Totat 7/1/2008  8/1/2008 9/1/2008  10/1/2008 11/1/2008 12/1/2008 1/1/2009 2/1/2008 3/1/2009 4/1/2008 5/1/2009
#DIV/O! 0 217 0 0 0 0 0 0 o 9] o [ ]
#DIV/O! 0 5.8 0 0 0 0 0 o] 0 0 [ [ 0
#DIV/0! 8.1 0 0 0 0 0 0 0 0 9] o 0 0
#DIV/Q! 0 1.7 0 0 0 0 0 o] ] o] o] c ]
#DIV/O! 0 75 0 0 0 e} 0 0 0 Q Q ¢ o
#DIV/O! 0 6.1 0 0 0 0 0 0 o} o] 0 4] [
#DIV/0! 0 2 0 0 0 0 0 0 o} o] o] o] 0
#DIVIO} 0 1 0 0 0 2] o] 0 G ] ] o 0
#DIV/O! [¢] 6.5 0 0 0 0 0 0 0 o ] 9] [¢]
#DIV/0! ¢] 63 0 0 0 0 ol o] ] o] 9] 4] 4]
#DIV/O! [¢] 46 o] 0 0 0 0 0 o] o o] o 0
#DIV/O! 0 43.3 0 0 0 0 0 0 o o a o 0
#DIV/O! 0 0.8 0 0 0 ] 0 0 o} o] 0 0 0
#DIV/O! o] 9.4 0 0 0 0 0 0 o] o] o] 4] o
#DIV/O! [¢] 14 0 0 0 0 0 0 o] o] o] ¢ ]
#DIV/O! 0 7 0 0 0 0 0 0 Y ¢ 0 0 0
#DIV/0! [¢] 37 0 0 0 0 0 o] 0 ] [ 4] 4
#DIV/0! [¢] 1.5 0 0 0 0 0 0 0 9] 0 ] 0
#DIV/Q! 39 0 0 0 0 0 0 0 o [ o] c ]
#DIV/O! 0 14.5 ¢] 0 0 e} 0 o] 0 Q Q [ o
#DIV/O! 0 3.7 0 0 0 0 0 0 o} o] 0 2] ]
#DIV/0! 0 9.9 0 0 0 0 0 0 o} o] o] o] 0
#DIVIO! 32 o] 0 0 0 8] o] 0 a ¢ G ¥ 0
#DIV/O! [¢] 56 0 0 0 0 0 o] 0 ] ] ] [¢]
#DIV/0! ] 13.8 0 0 0 0 0 o] o] o] 9] 4] 4]
#DIV/Q! [¢] 4.8 0 0 0 0 0 o] 0 o o [ 0
#DIV/D! 0 1.6 0 0 0 0 0 0 0 o o] o 0
#DIV/O! 0 18.1 0 0 0 0 0 0 o] 0 0 [ o
#DIV/O! o] 8.6 0 0 0 0 0 0 o] o] o] 4] o
#DIV/O! 0 0.5 0 0 0 0 0 0 o] o] o] o 0
#DIVIO! 0 6.1 0 0 0 ¢] 0 0 Y ¢ ¢ 0 0
#DIV/O! 5 0 0 0 0 0 0 o] 0 ] [ 4] [
#DIV/0! [¢] 1.2 0 0 0 0 0 0 0 0 0 0 0
#DIV/Q! 56 0 0 0 0 0 0 0 0 [ o] c 0
#DIV/O! 0 5.6 ¢] 0 0 0 0 o] 0 Q Q ¢ [¢]
#DIV/O! ] 0.5 0 0 0 0 0 0 o} o] o] 4] ]
#DIV/0! 0 1.4 0 0 0 0 0 0 o} o] o] o] 0
#DIVIO! 0 341 0 0 0 0 0 0 a ¢ G ¢ 0
#DIV/O! [¢] 24 0 0 0 0 0 0 0 ] 0 [ [¢]
#DIV/0! o] 09 0 0 0 0 0 0 o] o] o] 4] 4]
#DIV/O! [¢] 57 0 0 0 0 0 o] 0 o o [ ]
#DIV/D! 0 54 0 0 0 2] 0 0 o] [ o] o ¢]
#DIV/O! ] 9.1 0 0 0 0 0 o] o] [y 0 0 [¢]
#DIV/O! ] 3 0 0 0 0 0 0 o] o] 9] 4] 0
#DIV/O! 05 o] 4] 0 0 0 0 0 o o] o] 0 0
#DIVIO! 1.4 0 [¢] 0 0 ¢] 0 0 Y] ¢ o] 0 0
#DIV/0! 32 0 0 0 0 0 0 o] o ] o] 4] [
#DIV/0! 2.1 0 0 0 0 0 0 0 0 9] 0 0 0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027216



45

18

46
2.6
0.4

77

8.9

8.9

187

9.1

18.8

10
28
25

25

25

13
32.8
168.6

131

28.98

972

27.91

18.77

o

53.83
53.83
53.83
53.83
53.83
53.83
53.83
53.83

o

<

4.8
73

11.4

6.7
10.2

14.84
13.94

13.1

115

27

12.5

6.9

LBEX-BARFID 0027217
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43.1

59.4

29.2

331

9.8
4.3
134
53.83
53.83

o

53.83

53.83
53.83
53.83
53.83

211

43

43

73
36
2.2
25
25
28

7.3
36
29
25
25
28

4.3

4.3

27
31

31

338
27
2.2

4.5
4.3

1.8

1.8
27

2.1

25
27
27
2.4

2.1

22
2.1

1.4

LBEX-BARFID 0027218
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#DIV/0! s} 2 s} 0 0 0 0 o] o} [} [} ¢} 0
#DIV/O! ¢} 21 0 0 Q 0 0 0 o} [} 0 o} (o}
#DIV/O! o} 1.3 0 0 0 0 0 0 0 0 [} 3] 4
#DIV/0! 4] 25 0 0 0 0 0 0 0 0 0 0 0
#DIVIQ! s} 21 0 0 0 0 Q o] o} o} o} c 0
#DIV/O! ¢} 1.1 0 0 0 o} Q 0 o} o} Q c o}
#DIV/O! 0 27 0 0 0 0 0 0 o} o] 0 4] [
#DIV/0! ] 59 0 0 0 0 0 0 o] 5] 59 o] 0
#DIV/O! 8] 324 0 0 0 8] 0 0 o] 4] 9] o 0
#DIV/O! 4] 28 0 0 Q 0 0 0 0 0 0 [} 4}
#DIVio! o} 23 0 0 0 0 Q o] o} 0 [} 4] 4}
#DIV/O! 3} 1.8 s} 0 0 0 0 0 0 o} [} o} 0
#DIVIO} ¢} 1.6 0 0 Q0 0 0 o] [of o o} c 0
#DIV/O! [¢] 3.1 0 0 0 ] 0 0 o} o] o] 0 0
#DIV/O! o] 36 0 0 0 0 0 0 o] o] o] 4] Q
#DIV/0! s} 29 s} 0 0 0 0 o] o} [} o} ¢} 0
#DIVIO! 0 2.8 [¢] 0 0 0 o] 0 0 ] 4 ¢ 0
#DIV/O! o} 4.3 0 0 0 0 0 0 0 0 [} [y} 4}
#DIV/0! 4] 36 0 0 0 0 0 0 0 0 0 0 o}
#DIV/O! s} 0 3] 0 0 0 Q0 0 [0} o] o} c 0
Under Contract :
Unsold
Total
Totat 71172008 8/1/2008 9/1/2008 10/1/2008 11/1/2008 12/1/2008 1/1/2009 2/1/2009 3/1/2009 4/1/2009 5/1/2009
PRICE CHECK $75,436,901 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$10,245,063 $0 $0 $0 $0 0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$11,214,009 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $G $0 $0 $0 $0 $0 $0 30 $0 $0
$11,188,963 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$10,844,687 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$15,991,233 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$77,413.458 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$44,704,085 $0 $0 $0 50 50 $0 $0 $0 $0 $0 $0
$46,639,884 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$30,964,698 $C 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$14,177,917 $0 $0 $0 $0 0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$53,001,864 $C $¢ $0 $0 $0 $0 $0 $0 $0 $0 $0
$14,197,470 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$36,676,181 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $G $0 $0 $0 $0 $0 $0 $0 $0 $0
$34,394,976 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
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$55,614,130 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

$22,319,618 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 30 $0 $0
$60,157,754 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$38,691,328 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$30,054,909 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$4,781,934 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 30 30 $0
$27,800,149 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
$7,577,036 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$5,542,303 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$4,171,628 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$5,200,756 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$28,930,869 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$26,507,343 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0
$30,103,213 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$16,314,803 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

$0 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

$0 $0 $0 $0 $0 30 50 $0 $0 $0 $0 $0

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

$0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$2,280,175 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$7,995.616 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$3,938,213 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$1,901,057 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$14,594,131 $0 $0 $0 $0 $0 $0 $0 $0 HHRRRR $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$1,639,790 $0 $0 $0 $0 $0 $0 $0 $0 HAEARERRE $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$15,664,548 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0
$32,361,923 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

$0 $e $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$30,655,651 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$43,799,813 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$25,723,206 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$164,365,077 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
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$126,980,033 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

$122,054,092 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$64,686,530 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0
$91,041,851 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 30 50 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 30 30 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$53,267,762 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$27,272,948 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$57,032,867 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 30 $o $0
$0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$60,809,142 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$16,331,200 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$26,951,735 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
$69,477,181 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
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10/1/2008 11/1/2009 12/1/2009 1/1/2010  2/1/2010  3/1/2010  4/1/2010 5/1/2010 &/1/2010  7/1/2010 8/1/2010 9/1/2010 10/1/2010 11/1/2010

9/1/2009

6/1/2009 7/1/2009  8/1/2009

217

I~

75

6.5

63

46
43.3

06

1.6

18.1

86

05

6.1

12

58

0.5

1.4

341

2.4

0¢

(o]

5.4
a1

LBEX-BARFID 0027222
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46
26

0.4

9.1

188

LBEX-BARFID 0027223
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211

27
3.1

341

38

22

45
4.3

1.8

1.8

2.1

25
27
27
2.4
2.1

22
2.1

14

LBEX-BARFID 0027224
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o] 9] 2 4] ¢ 0 0 0 0 0 0 0 0 0 o] o] o] 9]
0 0 21 4] o 0 0 0 0 0 0 0 0 0 0 o] 0 4]
o] 0 13 0 0 0 4] 0 0 0 0 0 0 0 0 o] o 0
o o 25 0 0 0 0 0 0 0 0 0 0 o] 0 0 o] 9]
o] o] 2.1 o] o 0 0 0 0 0 0 0 0 0 0 o] o] o]
0 0 1.1 Q ¢ 0 0 0 Q 0 0 0 0 0 0 0 0 Q
o] ] 27 0 ] 0 4 0 0 0 0 0 0 0 0 0 o] o]
0 o] o] 0 0 0 0 0 0 0 0 0 0 0 0 0 0 o]
0 a o o] ¥ 0 0 8] ¢] 324 0 0 0 0 0 0 a o
o] o o] 0 4] 0 4] 0 ¢] 28 0 0 0 0 0 0 0 o]
a o] o] o] 0 0 4] 0 0 23 0 0 0 0 a o] o] o]
0 o] o o] 0 0 0 0 0 1.8 0 0 0 Q 0 0 o] o
o] a 4 [ c 0 0 0 0 1.6 0 0 0 0 o] o] 0 o
o] o] o] 0 0 0 o] 0 0 3.1 0 0 0 0 0 0 o] 0
0 o] o] o] 0 [¢] [ 0 0 36 0 0 0 0 0 0 o] o]
0 9] 4] 9] ¢ 0 0 0 0 29 0 0 0 0 o] o] o] 4]
0 0 o ¢ 0 0 0 0 ¢] 28 0 0 0 0 0 0 0 o
o o 0 0 0 0 4] 0 0 43 0 0 o] 0 o] o] o] 0
o o 9] o] 0 0 0 0 0 3.6 0 0 0 0 o] 0 o] 9]
0 g [ o] o 0 0 0 0 0 0 0 0 0 0 o] o [

6/1/2000 7/1/2009 8/1/2009 9/1/2009 10/1/2009 11/1/2009 12/1/2009 1/1/2010 2/1/2010 3/1/2010 4/1/2010 5/1/2010 6/1/2010 7/1/2010 8/1/2010 9/1/2010 10/1/2010 11/1/2010

$0 $0 $0 $0 $0 $0 $0 $0 $C Y $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 R $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 f2z2id $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 ALY $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 HREHRS $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027225



$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 30 30 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30
$0 $0 $0 $0 AR $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 R $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 Y $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0
$0 $0 $0 $0 HHHHH R $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0
$0 $0 $0 $0 $0 $0 $0 %0 $0 $0 $0 $0 $0 30 $0 $0 $0 30
$0 $0 $0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 SRR $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 R $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 HERRRY $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 A $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 HRBRY $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 I $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 A $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30
$0 $0 $0 $0 AR $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 HRHRE $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 ALY $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 HERHESY $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $C SRS $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 AR $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 BB $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 B $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027226



CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027227



112012 2172012 3/1/2012  4/1/2012  5/1/2012

10/1/2011 117172011 121172011

3/1/2011 4172011 5/1/2011 6172011 7/1/2011  8/1/2011  9/1/2011

21142011

12/1/2010  1/1/2011

58

6.1

9.4

14

37

1.5

3.7

9.9

13.8

LBEX-BARFID 0027228

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



25

32.8

LBEX-BARFID 0027229

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



LBEX-BARFID 0027230

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS
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OO0 00000000000 ODOOOO0OOC
OO0 0O00V0OO0LOO0OODOO0O0C
OO0 O0O00O0OOO0DTCOOODODOOOO
DO0OO0OC 0000000 TOOOODOOOCO
DO O0OCC000O00D0OOO0OO0DODODDOCO
COO0OO0CO00O000DOO0OUOO0DOOO0OOOOO
CO0OO0O0OO000OOUDOO0OUVOO0OLODOO
COO00DO0O0O0OO00O0OOVDOOODOAOOOO
COO0OO0DO0O0O0O0OO0OO0OOO00O0OO0O0OO0O
[=N-NoN-N-NoYoNeNeNoN-NoRoRo-N-NoNoNoNN-1
[=NoNoNoNoNoNoRoNeE-RoNoNoNoNaRaolo NN
OO0 0O0O0O0O0O0OO0O0O0O00O00O0O00QO0
OO0 O0COO0O0OO0OO0OO00OOOOO0OO0O

12/1/2010  1/1/2011  2/1/2011  3/1/2011  4/1/2011  5/1/2011  6/4/2011  7/1/2011  8/1/2011  9/1/2011  10/1/2011 11/1/2011 12/1/2011 1/1/2012  211/2012  3/1/2012  4/1/2012  5/1/2012

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
R $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 Y $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 AR $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 HHR $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 HRARRHR $0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 EEL $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 SR 30 $0 $0
$0 Y $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027231



$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 30 30 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30
$0 $0 50 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 30 30 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 S $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 HEHHEY $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027232



CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027233



10/1/2013

7/1/2013  8/1/2013  9/1/2013

107472012 11/1/2012 12/1/2012  1/1/2013  2/1/2013  3/1/2013  4/1/2013  5/1/2013  6/1/2013

9/1/2012

B6/1/2012  7/1/2012 8/1/2012

14.5

586

LBEX-BARFID 0027234

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



67

10.2

13.1

8.9

LBEX-BARFID 0027235

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



LBEX-BARFID 0027236

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



o]
0
o]
o
o]
0
o]
0
0
o]
a
0
o]
o]
0
0
0
o
o
0
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OO0 00000000000 ODOOOO0OOC
OO0 0O00V0OO0LOO0OODOO0O0C
OO0 O0O00O0OOO0DTCOOODODOOOO
DO0OO0OC 0000000 TOOOODOOOCO
DO O0OCC000O00D0OOO0OO0DODODDOCO
COTO000QOO0DOOODQOOODO0
VOO0 0O0UO00VOCODUCOOOOOOOO
[eN-NeN-NoRaNoNoNoNoN-NoRoNeN-NoNo NN =-N-1
D000 O0000C00QOOO000O0QOC
COO0CCO0000O0O0UO0OO0OODODOOCO
OO0 0000QCOO0O0ODO0OO0O0O0O0D0O0O0
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/12012 7/1/2012  8/1/2012  9/1/2012 10/1/2012 11/1/2012 12/1/2012 111/2013  2/1/2013  3/1/2013  4/1/2013  5/1/2013  6/1/2013  7/1/2013  &/1/2013 9/1/2013 10/1/2013

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $6 $0
$0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 30
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 %0 $0 $0 $0 $0 $0 $0 30 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $C
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 st $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $6 $0
$0 $0 $0 $0 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30
$0 $0 $0 $0 $0 $0 $0 $0 $0 S $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027237



$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 30 $0 $0 $0 $0 $0 $0 30 $0 30 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 %0 $0 $0 $0 $0 $0 30 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0
$0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 %0 $0 $0 $0 $0 $0 $0 30 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $C
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 50 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $6 $0
$0 $0 $0 $0 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 %0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 %0 $0 $0 $0 $0 $0 $0 30 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $C
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $6 $0
$0 $0 $0 $0 $0 $6 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027238



CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027239



3/1/2015

11/2015 21172015

10/1/2014  11/1/2014 12/1/2014

5/1/2014  6/1/2014  7/1/2014  8/1/2014  9/1/2014

17112014 2/1/2014  3/1/2014  4/1/2014

117172013 12/1/2013

48

LBEX-BARFID 0027240

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



13

168.6

0

28.96 0

0

27.91 9]

0

2422

0

0

16.52

0

0

18.77

0

11.4

LBEX-BARFID 0027241

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



431

38.1

53.83 ]

0

LBEX-BARFID 0027242

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



[ 0
[ 0
0 0
o 0
0 0
Q 0
] 0
o 0
G 5]
4] 0
] 0
0 0
o 0
0 0
0 0
[ 0
0 0
0 0
8] 0
0 0

VOO OCO0O0OO0CLVOOOLOOODLVLDODOOO
CO0CO0OO00VO0OO0O0O0O0O00DOCOOOOO0O
D000 00O000CO0O0DOO0OO0DO0O0DO0ODOO
OCOO0O000000VLVOOODOOODOOOO
OCO0OCOC0O000CO0O0O0O0D0O0O0O0OO00QO0O
DO O0OCCO000O0OOCOLUOOOO0DDOOCO
COO00DO0LUDOO0OVO0DODLODOO0QOOQ
DO CTCOO00CO0OOCOQOOOQQOQC
COCOO0U0UODODDOVOLOCOUOOODOOO
OO0 O0CO0O0OOO0OO0O0COCODOOOOO
OO0 O0O0OO0O0O0O0OODOOOOO0O
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OO0 CO0O0OO0O0DO0UOTCTOOODOOOCO
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111172013 12/1/2013  1/1/2014  2/1/2014  3/1/2014  4/1/2014  5/1/2014  8/1/2014  7/1/2014  8/1/2014  9/1/2014 10/1/2014 11/1/2014 12/1/2014 1/1/2015 2/1/2015  3/1/2015

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 50 $0 $0 $0 %0 30 $0 30 $0 $0 $0 $0 30 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 %0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 30 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 %0 30 $0 30 30 $0 $0 $0 30 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
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$0 $0 $0 $0 SRR $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 %0 $0 30 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 %0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 50 $0 30 30 $0 $o $0 30 30 $0 $0 $0 30 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 50 $0 $0 $0 %0 30 $0 30 $0 $0 $0 $0 30 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 %0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 30 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 A
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 HAHRRRE $0 $0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 30 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
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$0 $0 AR $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0

$0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 RS
$0 $0 $0 $0 $0 $0 R $0 $0 $0 $0 $0 $0 $0 $0 30 $0
$0 $0 Lt i $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $C $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 %0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 B $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 30 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 HHBRR $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0 $0
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$0 $0 $0
$0 $0 $0
$0 $0 $0
$0 $0 $0
$0 $0 $0
$0 $0 $0
$0 $0 $e
$0 $0 $0
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Phase Natne Number of Units % of Costs Construction.Begin Date: " Construction.End Date Stressor Stressed End Date  Months Under  Monthly
: Ha HRER : s : : Construction  Costs %
Medical Office 217 2.60% 08/01/08 04/01713

o 04/01/13 56 0.05%

Senior 4 Plex 5.8 0.35% S 08I0N08: T T 0401113 s} 04/01/13 56 0.01%
Courtyard Luxury Flats 9.1 1.54% 08/01/08 SR 04/047138, 0 04/01/13 56 0.03%
Park 1.7 0.00% 08/01/08 04/01143 o 04/01/13 56 0.00%

ETHIC 75 0.00% L TOBON0S. . 0T 0 04/01/13 56 0.00%
Senios 4 Plex 6.1 0.39% 080108+ 040113 0 04/01113 56 0.01%
Affordable {Low) 2 0.00% 08/01/08 04/04143 o 04/01/13 56 0.00%
Affordable (Low) 1 0.00% . 08/01/08 - S 0M0113 ] 04/01/13 56 0.00%
Institutional 65 0.39% 08/01/08 B4/01143 ] 04/01/13 56 0.01%
Institutional 83 0.37% G 080108 04/01/13. s} 04/01/13 56 0.01%
Medical Office 46 0.55% SETLOBOTOB 04/01/13. o 04/01/13 56 0.01%
R&D (LLD) 43.3 2.87% L 080108 REHEES 10 ) 0 04/01/13 56 0.05%
Civic 06 0.00% = 0BI0ND8 = 1 T 04013 0 04/01113 56 0.00%
50x105 9.4 1.54% ST 080108 : Q40113 0 04/01/13 56 0.03%
55%105 14 1.61% L 080108 040113 c 04/01/13 56 0.03%
42x90 Alley 7 1.07% ) 08/01/08 - S 0403 o 04/01/13 56 0.02%
Mansion Triplex 37 0.49% 08/01/08 4101113 4] 04/01/13 56 C.01%
Park 15 0.00% ‘ 08/0108 .. L 04/04713 0 04/01113 56 0.00%
Mansion Triplex 39 0.62% SEToBON0s L TN o 04/01/13 56 0.01%
42x90 Alley 14.5 1.83% 080108 04101113 Q 04/01/13 56 0.03%
42x90 Alley 37 0.49% o 08/01/08 L eA0183 0 04/01113 56 0.01%
SFD Cluster 9.9 1.27% : 080108 " T R4I0I3 o 04/01/13 56 0.02%
Mansion Triptex 32 0.61% L 0BOEB 0401113 o 04/01/13 56 0.01%
Mansion Triplex 56 1.19% CLT080108 0401713, ] 04/01/13 56 0.02%
45%95 Alley wistudio 13.3 1.92% 08/01/08 04/01/13 0 04/01/13 56 0.03%
42%90 Alley 48 0.77% s 08/01/08 : 04/01113: o 04/01/13 56 0.01%
Park 1.6 0.00% , 08/01/08 . R 11 Vi ] 04/01/13 56 0.00%

45x95 Altey wistudio 18.1 2.08% : 08/01/08 : G403 0 04/01113 56 0.04%
40x80 Urban Alley 86 1.33% CL080108 L 04I0113° 0 04/01/13 56 0.02%
Civic 05 0.00% : 08/01/08 : 04101143 o 04/61/13 56 0.00%
Courtyard Luxury Flats 8.1 1.04% : 08/01/08 : : 04/01/13 0 04/01/13 56 0.02%
Park 5 0.00% 080108, 04/01/13. o 04/01/13 56 0.00%
Courtyard Luxury Flats 12 0.16% 08/01/08 : 04/01/13 o 04/01/13 56 0.00%
40x90 Urban Alley 56 0.98% CETHOBON08 0401143 o 04/01/13 56 0.02%
Row TH 56 0.96% : 08/01/08 G OAI0IMS 0 04/01/13 56 0.02%

Civic 05 0.00% ’ 08/01/08 " : GA/01/13 0 04/01113 56 0.00%
Brownstone 1.4 0.26% O 08/01/08 + 040813 o 04/01/13 56 0.00%
R&D (LLD) 3.1 0.19% . 080108 - S 04/013. o 04/C1/13 56 0.00%
Institutional 2.4 0.14% 08/01/08 .. L 04I01/13 o 04/01/13 56 0.00%
Brownstone 0.9 0.18% : 08/01/08 : : 104/01/13 0 04/01/13 56 0.00%
Brownstone 57 1.00% : 08/01/08 LTI 0410115 o 04/61/13 56 0.02%
Green Court 54 0.91% CLL080T/08 04/01/13: 0 04/01/13 56 0.02%
SFD Cluster 9.1 1.04% 08/01.08 04101713 0 04/01113 56 0.02%
Row TH 3 0.58% S osN0s 04/01113° s 04/01/13 56 0.01%

Civic 05 0.00% o 08/01/08 IR Vo Vit 0 04/61/13 56 0.00%
Brownstone 1.4 0.26% 08/01/08 B4/0113 [ 04/01/13 56 6.00%
Faculty Housing 32 0.00% L 080108 L T L 041013 o 04/01/13 56 0.00%
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Retail 2.1 0.41% : 08/01/08 .. LT 0401143 0 04/01/13 56 0.00%
Brownstone 1.1 0.24% L 08I0N08 04/01/13: 4 04/01/13 56 0.00%
Green Court 45 0.80% 08/01/08 04/01113 ! 04/61/13 56 0.01%

Civic 2 0.08% S OBONI08 L 08013 [ 04/01113 56 0.00%

Row TH 18 0.35% o 08/01/08 SN 040118 ) 04/01/13 56 0.01%

Hatel 4.6 0.28% ; 08/01/08 ; Q4/01/13, 0 04/01/13 56 0.00%

Retail 26 0.14% CTLEOBON08 . 04/01713. 4 04/01/13 36 0.00%
Brownstone 0.4 0.07% 08/01108 04/01113 )] 04/01/13 56 0.00%
Institutional 7.7 0.44% 08/01/08 L odioin3 o 04/01/13 56 0.01%
institutional 8.9 0.50% . 08/01/08 . 0403 o 04/01/13 56 0.01%
institutional 18.7 1.06% 08/01/08 04/01113 0 04/01/13 56 0.02%
Institutional 1 0.06% L08R L ‘04101113 o 04/01/13 56 0.00%
Institutional 3 0.47% AT L= o - e RN EE 041017113 o 04/01/13 56 0.00%
institutional 9.1 0.54% L 080108 Lo 04101113 o 04/01113 56 0.01%
Institutional 18.8 1.12% B OB/0108 . 04/01113: ! 04/01/13 56 0.02%
Institutional 10 0.57% 080108 : 04/01/13 0 04/01/13 56 0.01%

Expo Ctr. 28 1.18% L oBIOTI08 :04/01/13° o 04/01/13 56 0.02%
Expo Ctr. 25 1.06% 08/01/08 L 0410113 ! 04/61/13 56 0.02%
Expo Ctr. 25 1.06% : 08/01/08 04/01/13° 0 04/01/13 56 0.02%
Expo Ctr. 25 1.06% ; 08/01/08 * ST 0410113 ) 04/01/13 56 0.02%

Civic 13 0.00% G peiotios, 104/01/13. 0 04/01/13 56 0.00%
Expo (Retail) 328 1.51% L08/01/08 Lobdiotns o 04/01/13 36 0.03%
Agriculture 168.6 0.89% R 08/01/03 - LT oo o 04/0113 56 0.02%

Civie 131 0.00% : 08/0HDS ~ 040113 6 04/01/13 56 0.60%
SFD 70x100 28.96 5.67% FOREOEINY o' 7 s XU 0401713 o 04/01/13 56 0.10%

75x100 972 1.75% . 08/01/08 04101113 0 04/01/13 56 0.03%
SFD 85x120 27.91 4.38% G pgrorioR T ‘04i01/43 0 04/01/13 56 0.08%
SFD 100x120 2422 4.21% ) 08/01/08.." : 04/01/13. 0 04/01113 56 0.08%
SFD 110x150 16.52 2.23% 08/01/08 04/01/13 o 04/01113 56 0.04%
SFD 75¢110 18.77 3.14% B 08/01/08 ISR Y /o iR ! 04/01113 56 0.06%

Civic 53.83 0.00% Con0s/oli08 04001113 0 04/01/13 56 0.00%

Civic 53.83 0.00% 08/01/08 04/01/13 o 04/01/13 36 0.00%

Civic 53.83 0.00% N 08/071/08 S eaois ! 04/61/13 56 0.00%

Civic 53.83 0.00% : 08/01/08 04/01/13 0 04/01/13 56 0.00%

Civie 53.83 0.00% RN <1< o} s - SN ENHEN 04/01713. ) 04/01/13 56 0.00%

Civie 53.83 0.00% PRI o:- oL 1 - ST :04/01/13: 0 04/01113 56 0.00%

Civic 53.83 0.00% 08/01/08 04/01/13 ¢ 04/01/13 56 0.00%

Civic 53,83 0.00% B 08/01/68 L 04101413 3} 04/01/13 56 0.00%

Duplex 48 1.07% . 08/01i08 " 040118 i 04/01/13 56 0.62%

Duplex 73 1.19% ‘ 08/01/08 1 i 04101113 o 04/01/13 56 0.02%

Duplex 11.4 1.84% : 08/01/08 i L e4i0118” 0 04/01/13 56 0.03%

6 Pac 67 0.94% : 08/01/08 . . .04i01/43 o 04/01/13 56 0.02%

6 Pac 10.2 1.97% : 08/01/08 LU 0401113 0 04/01/13 56 0.04%

80x95 14.84 1.97% S oergniog 04/01/13: o 04/01113 56 0.04%

90x95 13.94 2.07% 08/01/08 04/01/13 ! 04/01113 56 0.04%

Courtyard 13.1 2.40% S oslorios i 104/01/13° 0 04/01/13 56 0.04%

80x95 1.5 2.11% - 08/01i08 S 040118 o 0401113 56 0.04%

80x95 27 0.56% : 08/071/08 ‘ 0401113 ! 04/61/13 56 0.01%

90x95 12,5 2.13% LU 0BO1I08 i T 040113, 0 04/01/13 56 0.04%
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100x150 6.9 0.93% : 08/01108 . LT odI013 o 04/01/13 56 0.02%

Large 431 2.40% S osonps 04/01/13: [ 04/01113 56 0.04%

Civic 50.4 0.00% 08/01/08 04i01/13 0 0401113 56 0.00%

Civic 29.2 0.00% S OBONI08 L 08013 [ 04/01113 56 0.00%

Large 39.1 1.49% o 08/01/08 SN 040118 ) 04101113 56 0.03%

Civie 9.8 0.00% : 08/01/08 : 04/01/13 0 04/01113 56 0.60%

Civie 43 0.00% CTLEOBON08 . 04/01713. 4 04/01/13 36 0.00%

Civic 13.1 0.00% 08/01108 04/01113 )] 04/01/13 56 0.00%

Civic 53.83 0.00% 08/01/08 1 L odioin3 o 04/01/13 56 0.60%

Civic 53.83 0.00% : 08/01/08 . A0 M3 o 04/01113 56 0.00%

Civic 53.83 0.37% 08/01/08 04/01/43 0 0401113 56 0.01%

Civic 53.83 0.00% L08R L ‘04101113 [ 04/01/13 56 0.00%

Civie 53.83 0.00% CE080108 04101113, 0 04/01113 56 0.00%

Civic 53.83 0.00% L 080108 Lo 04101113 o 04/01113 56 0.00%

Civic 53.83 0.00% B OB/0108 . 04/01113: ! 04/01113 56 0.00%

Golf Course 211 0.48% 080108 : 04/01/13 0 04/01/13 56 0.01%
Auto Cty 43 0.26% L oBIOTI08 :04/01/13° o 04/01/13 56 0.00%

Auto Ctr 7.3 0.44% 08/01/08 * U pais o 04101113 56 0.01%

Auto Ctr 36 0.22% : 080108 04101143 [ 04/01113 56 0.00%

Auto Ctr 29 0.17% : 08/01/08 Sl O4I0H13 ) 04/01113 56 0.00%

Auto Ctr 25 0.15% S 08T 04/01/13: 0 04/01113 56 0.60%

Auto Ctr 25 0.15% L08/01/08 Lobdiotns o 04/01/13 36 0.00%

Auto Ctr 238 0.17% R 08/01/03 - LT oo o 04/01/13 56 0.00%

Auto Ctr 2 0.12% : 08/0HDS ~ 040113 6 04/01/13 56 0.60%

Auto Ctr 43 0.00% L osotes L 04/01/43° o 04/01113 56 0.00%

R&D (TODD flway) 27 0.18% : 08/01/08 0401113 [ 04101113 56 0.00%
R&D (TODD ne fway) 31 0.19% EEEEEREEES (< o Ttv - TSRO ‘G4/01/43. o 04/01/13 56 0.00%
R&D (TODD no fiway) 3.1 0.19% ) 08/01/08.." : 04/01/13. 0 04/01113 56 0.00%
R&D (TODD fiway) 3.8 0.25% 08/01/08 0401113 o 04/01113 56 0.00%
R&D (TODD fway) 2.7 0.18% B 08/01/08 ISR Y /o iR ! 04/01113 56 0.00%
R&D (TODD fway) 22 0.14% Con0s/oli08 04001113 0 04/01/13 56 0.00%
R&D (TODD no fiway) 16 0.10% 08/01/08 04/01/13 o 04/01/13 36 0.00%
R&D (TODD no fway) 45 0.28% N 08/01/08 L eaos o 0401113 56 0.00%
R&D (TODD no ffway) 43 0.27% : og/o108 0401113 0 04/01113 56 0.00%
R&D (TODD no fiway) 18 0.11% EEEREREEN o <o Lo - IEETORERE L 04101713, ) 04/01113 56 0.00%
R&D (TODD no fiway) 2 0.12% PRI o:- oL 1 - ST :04/01/13: 0 04/01113 56 0.00%
R&D (TODD no fway) 1.8 0.11% 08/01/08 04/01/13 ¢ 04/01/13 56 0.00%
R&D (TODD fiway) 27 0.00% E 08/01/08 LT 40413 o 04/01/13 56 0.00%
R&D (TODD no fiway) 2.1 0.13% . 08/01i08 " 040118 i 04/01/13 56 0.60%
R&D (TODD no fiway) 19 0.11% ‘ 08/01/08 1 i 04101113 o 04/01/13 56 0.00%
R&D (TODD no ffway) 3 0.18% i 080108 L edions [ 0401113 56 0.00%
R&D (TODD no fway) 25 0.15% : 08/01/08 . i 04101113 [ 0401113 56 0.00%
R&D (TODD no fiway) 2.7 0.16% : 08/01i08 L 0410113 0 04/01113 56 0.00%
R&D (TODD no fiway) 27 0.16% S oergniog 04/01/13: o 04/01113 56 0.00%
R&D (TODD no ffway) 2.4 0.14% 08/01/08 04/01/13 ! 04/01113 56 0.00%
R&D (TODD no fiway) 2.1 0.43% S oslorios i 104/01/13° 0 04/01/13 56 0.00%
R&D (TODD no fiway) 22 0.13% - 08/01i08 S 040118 o 0401113 56 0.00%
R&D (TODD no fiway) 2.1 0.13% : 08/071/08 ‘ 0401113 ! 04/61/13 56 0.00%
R&D (TODD no ffway) 1.4 0.08% LU 0BO1I08 i T 040113, 0 04/01/13 56 0.00%
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R&D (TODD no fiway) 11 0.07% : 080108 . L 04I01113 o 04/01/13 56 0.00%
R&D (TODD no fiway) 2 0.12% S osiotips ‘o013 G 04/01113 56 0.00%
R&D (TODD rio fiway) 2.1 0.13% 08/01/08 041017113 o 04101113 56 0.00%
R&D (TODD o fway) 13 0.08% RO D GRS s Y P11 VR e 04/01113 56 0.00%
R&D (TODD no fiway) 25 0.15% B 08/01/08 S a0t 0 04101113 56 0.00%
R&D (TODD o fiway) 2.1 0.13% : 08/01/08 : 046113 0 04/01/13 56 0.00%
R&D (TODD no fiway) 11 0.07% L geenion T T 0A10143. o 04/01113 56 0.00%
R&D (TODD no fway) 27 0.00% 08/01/08 04101143 e 04/01/13 56 0.00%
R&D (TODD no fiway) 59 0.34% 08i01/08 T 04i0fn3 o 04/01/13 56 0.01%
R&D (TODD o fiway) 324 0.20% : 08/01/08 ST Yok o 04/01/13 56 0.00%
R&D (TODD o fway) 2.8 0.17% 08/01/08 04101113 ¢ 04101113 56 0.00%
R&D {TODD no fway) 2.3 0.14% LT OBU0B s 040113 o 04/01/13 56 0.00%
R&D (TODD no fiway) 16 0.10% S psotes 040113 0 04/01/13 56 0.00%
R&D (TODD ro fiway) 16 0.10% S 080108 L Gai043 [ 04/01113 56 0.00%
R&D (TODD no fway) 3.1 0.19% s GRAOTI08 LT T arod . ¢ 04101113 56 0.00%

R&D (TODD fiway) 36 0.23% L 0B0T08 < : 04/01/13 o 04/01/13 56 0.00%

R&D (TODD fiway) 2.9 0.19% L ogon08 -04/01113 o 04/01/13 56 0.00%

R&D (TODD fiway) 2.8 0.18% 08/01/08 EE N aan1 M3 o 04101113 56 0.00%

R&D (TODD fiway) 43 0.28% i 08/01/08 0410143 e 04/01113 56 0.00%
R&D (TODD no fiway) 36 0.22% : 08/01/08 - o 040113 0 04101113 56 0.00%
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Stressed Begin Date Check 7/1/2008 8/1/2008 9/1/2008 10/1/2008 11/1/2008 12/1/2008 1/1/2008 2/1/2009

08/01/08 0 217 0 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875
08/01/08 o 58 0 0.103571429 0.103571429 0.103571429 0.103571429 0.103571429 0.103571429 0.103571
08/01/08 o] 9 [¢] 0.1625 0.1625 0.1825 0.1625 0.1625 0.1825 0.1625
08/01/08 2.44248E-15 17 0 0.030357143 0.030357143 0.030357143 0.030357143 0.030357143 0.030357143 0.030357
08/01/08 0 75 0 0.133928571 0.133928571 0.133928571 0.133928571 0.133928571 0.133828571 0.133929
08/01/08 o] 8.1 0 0.108928571 0.108928571 0.108828571 0.108928571  0.108928571 0.108928571 0.108929
08/01/08 o] 2 0 0035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714
08/01/08 o 1 0 0.017857143 0.017857143 0.017857143 0.017857143  0.017857143 0.017857143 0.017857
08/01/08 o] 65 0 0.116071429 0.116071429 0.116071429 0.116071429 0.116071429 0.116071429 0.116071
08/01/08 9] 83 ] 0.1125 0.1125 0.1125 0.1125 0.1125 0.1126 0.1125
08/01/08 o 46 0 0082142857 0.082142857 (.082142857 0.082142857 0.082142857 0.082142857 0.082143
08/01/08 o 433 0 0.773214286 0.773214286 (0.773214286 0.773214288 0.773214286 0.773214286 0.773214
08/01/08 ] 06 0 0.010714286 0.010714286 0.010714286 0.010714286 0.010714286 0.010714286 0.010714
08/01/08 o] 9.4 0 0.167857143 0.167857143 0.167857143 0.167857143 0.167857143 0.167857143 0.167857
08/01/08 o] 14 0 0.25 0.25 0.25 0.25 0.25 025 025
08/01/08 0 7 0 0.125 0.125 0.125 0.125 0125 0.125 0.125
08/01/08 o 37 0 0.068071429 0.066071429 0.066071429 0.066071429 0.066071429 0.066071429 0.066071
08/01/08 o] 15 0 0026785714 0.026785714 0.026785714 0.026785714 0.026785714 0.026735714 0.026786
08/01/08 o] 39 0 0.069642857 0.069642857 0.069642857 0.069642857 (0.069642857 (.068642857 0.069643
08/01/08 0 14.5 0 0.258928571 0.258928571 0.258928571 0.258928571 0.258928571 0.258928571 0.258929
08/01/08 o] 3.7 0 0.066071422 0.066071429 0.068071429 0.066071429 0.066071429 0.066071429 0.086071
08/01/08 o] 9.9 0 0176785714 0.176785714 0.176785714 0.176785714 0.176785714 0.176785714 0.176786
08/01/08 3.9968E-15 3.2 0 0.057142857 0.057142857 0.057142857 0.057142857 0.057142857 0.057142857 0.057143
08/01/08 o] 56 0 0.1 0.1 0.1 01 0.1 0.1 0.1
08/01/08 9] 13.8 O 0.246428571 0.246428571 0246428571 0.248428571  0.246428571 0.246428571 0.246429
08/01/08 o 48 0 0085714286 0.085714286 (.085714286 0.085714286 0.085714286 0.085714286 0.085714
08/01/08 1.9984E-15 16 0 0.028571429 0.028571429 0.028571429 0.028571429 0.028571429 0.028571429 0.028571
08/01/08 o] 18.1 0 0.323214286 0.323214286 0.323214286 0323214286 0.323214286 0.323214286 0.323214
08/01/08 ] 8.6 0 0.153571422 0.153571429 0.153571429 0.153571429 0.153571428 0.153571429 0.153571
08/01/08 o] 0.5 0 0.008928571 0.008928571 0.008928571 0.008928571 0.008928571 0.008928571 0.008929
08/01/08 0 6.1 0 0.108928571 0.108928571 0108928571 0.108928571 0.108928571 0.108928571 0.108929
08/01/08 0 5 0 0.089285714 0.080285714 0.089285714 0.089285714 (.089285714 0.089285714 0.089286
08/01/08 o] 12 0 0021428571 0.021428571 0.021428571 0.021428571 0.021428571 0.021428571 0.021429
08/01/08 o] 56 0 0.1 0.1 01 0.1 6.1 0.1 0.1
08/01/08 [ 56 0 0.1 0.1 01 0.1 0.1 0.1 0.1
08/01/08 o] 05 0 0.008928571 0.008928571 0.008928571 0.008928571 0.008928571 0.008928571 0.008928
08/01/08 o] 1.4 0 0.025 0.025 0.025 0.025 0.025 0.025 0.025
08/01/08 ] 3.1 0 0.055357143 0.055357143 0.055357143 0.055357143  0.055357143 0.055357143 0.055357
08/01/08 o] 2.4 0 0.042857143 0.042857143 0.042857143 0.042857143  (0.042857143 0.042857143 0.042857
08/01/08 o] 09 0 0.016071429 0.016071429 0.016071429 0.016071429 0.016071429 0.016071429 0.016071
08/061/08 o 57 0 0101785714 0.101785714 (.101785714 0.101785714 0.101785714 0.101785714 0.101786
08/01/08 o 54 0 0.096428571 0.096428571 0.096428571 0.096428571 0.096428571 0.096428571 0.096429
08/01/08 o] 91 0 0.1625 0.1625 0.1625 0.1825 0.1625 0.1625 0.1625
08/01/08 o] 3 0 0.053571422 0.053571429 0.053571429 0.053571429 0.053571428 0.053571429 0.053571
08/01/08 o] 0.5 0 0.008928571 0.008928571 0.008928571 0.008928571 0.008928571 0.008928571 0.008929
08/01/08 0 1.4 0 0.025 0.025 0.025 0.025 0.025 0.025 0.025
08/01/08 3.9968E-15 32 0 0.057142857 0.057142857 0.057142857 0.057142857 (.057142857 0.057142857 0.057143
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08/01/08 o 21 0 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
08/01/08 o 1.1 0 0019642857 0.0196842857 0.019642857 0.019642857 0.019642857 0.019642857 0.019643
08/01/08 o] 45 0 0080357143 0.080357143 (.080357143 0.080357143 (0.080357143 0.080357143 0.080357
08/01/08 o 2 0 0.035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714
08/01/08 0 1.8 0 0.032142857 0.032142857 0.032142857 0.032142857 0.032142857 0.032142857 0.032143
08/01/08 o] 4.6 0 0.082142857 0.082142857 0.082142857 0.082142857 0.082142857 0.082142857 0.082143
08/01/08 o 286 0 0.046428571 0.046428571 0.046428571 0.046428571 0.048428571 0.046428571 0.046429
08/01/08 4.996E-16 0.4 0 0.007142857 0.007142857 0.007142857 0.007142857 0.007142857 0.007142857 0.007143
08/01/08 o 77 ¢] 0.1375 0.1375 0.1375 0.1375 0.1375 0.1378 0.1375
08/01/08 o] 39 0 0.158928571 0.158928571 0.158928571 0.158928571 0.158928571 0.158928571 0.158929
08/01/08 a 187 0 0.333928571 0.333928571 0.333928571 0.333928571 0.333928571 (.333928571 0.333929
08/01/08 0 1 0 0.017857143 0.017857143 0.017857143 0.017857143 0.017857143 0.017857143 0.017857
08/01/08 o] 3 0 0.053571422 0.053571429 0.053571429 0.053571429 0.05357142¢ 0.053571429 0.053571
08/01/08 o] 9.1 0 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625
08/01/08 Y] 18.8 0 0.335714286 0.335714286 0335714286 0.335714286 (.335714286 0.335714286 0.335714
08/01/08 ] 10 0 0.178571429 0.178571429 0.178571429 0.178571429 0.178571428 0.178571429 0.178571
08/01/08 9] 28 ] 0.5 05 05 05 05 05 0.5
08/01/08 o 25 0 0446428571 0.446428571 (.446428571 0446428571 (0.446428571 0.446428571 0.446429
08/01/08 o 25 0 0.446428571 0.446428571 0.446428571 0.446428571 0.446428571 0.446428571 0.448429
08/01/08 ] 25 0 0.445428571 0.446428571 0.446428571 0.446428571 0.446428571 0.446428571 0.446429
08/01/08 o] 13 0 0.232142857 0.232142857 0.232142857 0232142857 0.232142857 0.232142857 0.232143
08/01/08 o 328 0 0.585714286 0.585714286 0585714286 0.585714286 0.585714286 0.585714286 0.585714
08/01/08 0 168.6 0 3.010714286 3.010714286 3.010714286 3.010714286 3.010714286 3.010714286 3.010714
08/01/08 o 131 0 2339285714 2.330285714 2.330285714 2.339285714 2.339285714 2330285714 2.339236
08/01/08 o] 28.96 0 0517142857 0.517142857 0.517142857 0517142857 0.517142857 0.517142857 0.517143
08/01/08 o] 972 0 0.173571428 0.173571429 0173571420 0.173571429 0.173571429 0.173571429 0.173571
08/01/08 0 2791 0 0.498392857 0.498392857 (.498392857 0.498392857 0.498392857 0.498392857 0.498393
08/01/08 o] 2422 0 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325
08/01/08 o] 16.52 0 0.295 0.295 0.295 0.295 0.295 0.295 0.295
08/01/08 o 1877 0 0.335178571 0.335178571 0335178571 0.335178571  0.335178571 0.335178571 0.335179
08/01/08 o] 53.83 0 0.96125 0.96125 0.96125 0.96125 0.96125 0.96125 0.96125
08/01/08 9] 53.83 ] 0.96125 0.96125 0.96125 0.96125 0.96125 096126 0.98125
08/01/08 o 53.83 0 0.96125 0.96125 0.86125 0.96125 0.96125 096125 0.96125
08/01/08 o 53.83 0 0.96125 0.96125 0.96125 0.96125 0.96125 096125 0.96125
08/01/08 o] 53.83 0 0.96125 0.96125 0.96125 0.96125 0.96125 096125 096125
08/01/08 o] 53.83 Q 0.96125 0.96125 0.96125 0.96125 0.96125 096125 0.96125
08/01/08 o] 53.83 0 0.96125 0.96125 0.96125 0.96125 0.96125 0.96125 0.96125
08/01/08 0 53.83 0 0.96125 0.96125 0.96125 0.96125 0.96125 096125 0.96125
08/01/08 0 48 0 0.085714286 0.085714286 0.085714286 0.085714286 (.085714286 0.085714286 0.085714
08/01/08 o] 7.3 0 0.130357143 0.130357143 0.130357143 0.130357143 0.130357143 0.130357143 0.130357
08/01/08 o] 11.4 0 0203571428 0203571429 0.203571420 0.203571429 0.203571429 0.203571429 0.203571
08/01/08 7 99361E-15 67 0 0.119642857 0.119642857 0.119642857 0.119642857 0.119642857 0.119642857 0.119643
08/01/08 o] 10.2 0 0.182142857 0.182142857 0.182142857 0.182142857 0.182142857 0.182142857 0.182143
08/01/08 o] 14.84 0 0.265 0.265 0.265 0.2865 0.265 0.265 0.265
08/01/08 ] 13.94 0O 0.248928571 0.248928571 0.248928571 0.248928571  0.248928571 0.248928571 0.248929
08/01/08 o] 131 0 0.233928571 0.233928571 0.233928571 0.233028571  0.233928571 0.233928571 0.233929
08/01/08 o] 15 0 0.205357143 0.205357143 0205357143 0.205357143  0.205357143 0.205357143 0.208357
08/01/08 o 27 0 0048214286 0.048214286 (.048214286 0.048214286 0.048214286 0.048214286 0.048214
08/01/08 o 125 0 0.223214286 0.223214286 0.223214286 0223214288 0.223214286 0.223214286 0.223214
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08/01/08 o 69 0 0.123214286 0.123214286 0.123214286 0.123214286 0.123214286 0.123214286 0.123214
08/01/08 5.68434E-14 431 0 0.769642857 0.7696842857 0.769642857 0769642857 0.769642857 0.769642857 0.769643
08/01/08 o] 59.4 0 1.060714286 1.060714286 1.0680714286 1.060714286 1.060714286 1.060714286 1.060714
08/01/08 o 292 0 0.521428571 0.521428571 0.521428571 0.521428571 0.521428571 0.521428571 0.521429
08/01/08 0 391 0 0.608214286 0.698214286 0.698214286 0698214286 0.898214286 0.698214286 0.698214
08/01/08 o] 9.8 Q 0.175 0.175 175 0175 0.175 0.175 0.175
08/01/08 o 4.3 0 0.076785714 0.076785714 0.076785714 0.076785714 0.076785714 0.076785714 0.076786
08/01/08 0 13.1 0 0.233928571 0.233928571 0233928571 0.233028571 (.233928571 0.233928571 0.233929
08/01/08 o 53.83 ¢] 0.96125 0.96125 0.96125 0.96125 0.96125 0.961256 0.96125
08/01/08 o] 53.83 [¢] 0.96125 0.96125 0.96125 0.96125 0.96125 096125 0.96125
08/01/08 a 53.83 0 0.96125 0.96125 0.86125 0.96125 0.86125 096125 0.96125
08/01/08 0 53.83 0 0.96125 0.96125 0.96125 0.96125 0.96125 096125 096125
08/01/08 o] 53.83 0 0.96125 0.96125 0.96125 0.96125 0.96125 096125 096125
08/01/08 o] 5383 0 0.96125 0.96125 0.96125 0.96125 0.96125 096125 0.96125
08/01/08 Y] 53.83 0 0.96125 0.96125 0.96125 0.96125 0.96125 0.96125 0.96125
08/01/08 ] 211 0 3.767857143 3.767857143 3.767857143 3767857143 3.767857143 3.767857143 3.767857
08/01/08 9] 43 0 0.076785714 0.076785714 0.076785714 0.076785714 0.076785714 0.076785714 0.076738
08/01/08 o 7.3 0 0.130357143 0.130357143 0.130357143 0.130357143 (0.130357143 0.130357143 0.130357
08/01/08 o 36 0 0.064285714 0.0684285714 0.084285714 0.064285714 0.064285714 0.064285714 0.064286
08/01/08 ] 29 0 0.051785714 0.051785714 0.051785714 0.051785714 0.051785714 0.051785714 0.051786
08/01/08 o] 25 0 0.044642857 0.044642857 0.044642857 0.044642857 0.044842857 0.044642857 0.044643
08/01/08 o 25 0 0.044642857 0.044642857 0.044642857 0.044642857 0.044642857 0.044642857 0.044643
08/01/08 0 238 0 0.05 0.05 0.05 0.05 0.05 0.05 0.05
08/01/08 o 2 0 0.035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714
08/01/08 o] 43 0 0076785714 0.076785714 0.076785714 0.076785714 0.076785714 0.076735714 0.076786
08/01/08 o] 27 0 0.048214286 0.048214286 0.048214286 0.048214286 0.048214286 0.048214286 0.048214
08/01/08 0 31 0 0.055357143 0.055357143 0.055357143 0.055357143 0.055357143 0.055357143 0.055357
08/01/08 o] 341 0 0.055357143 0.055357143 0.055357143 0.055357143 0.055357143 0.055357143 0.055357
08/01/08 o] 3.8 0 0067857143 0.067857143 0.067857143 0.067857143 0.067857143 0.067857143 0.067857
08/01/08 o 27 0 0.0482142868 0.048214286 0.048214286 0.048214286 0.048214286 0.048214286 0.048214
08/01/08 o] 22 0 0.039285714 0.039285714 0.039285714 0.039285714 0.039285714 0.039285714 0.039286
08/01/08 1.9984E-15 1.6 0 0.028571429 0.028571429 0.028571429 0.028571429 0.028571429 0.028571429 0.028571
08/01/08 o 45 0 0080357143 0.080357143 (.080357143 0.080357143 (.080357143 0.080357143 0.080357
08/01/08 o 43 0 0.076785714 0.076785714 0.076785714 0.076785714 0.076785714 0.076785714 0.076786
08/01/08 o] 18 0 0.032142857 0.032142857 0.032142857 0.032142857 0.032142857 0.032142857 0.032143
08/01/08 o] 2 0 0.035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714
08/01/08 o] 1.8 0 0.032142857 0.032142857 0.032142857 0.032142857  0.032142857 0.032142857 0.032143
08/01/08 0 27 0 0.048214286 0.048214286 0.048214286 0.048214286 (.045214286 0.048214286 0.048214
08/01/08 0 21 ¢] 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
08/01/08 o] 1.9 0 0033928571 0.033928571 0.033828571 0.033928571 0.033928571 0.033928571 0.033929
08/01/08 o] 3 0 0.053571428 0.053571429 0.053571420 0.053571429 0.053571429 0.053571429 0.053571
08/01/08 [ 25 0 0.044642857 0.044642857 0.044642857 0.044642857 0.044642857 0.044642857 0.044643
08/01/08 o] 27 0 0.048214286 0.048214286 0.048214286 0.048214286 0.048214286 0.048214286 0.048214
08/01/08 o] 27 0 0048214286 0.048214286 (.048214286 0.048214286 0.048214286 0.043214286 0.043214
08/01/08 ] 2.4 0 0.042857143 0.042857143 0.042857143 0.042857143  0.042857143 0.042857143 0.042857
08/01/08 o] 241 0 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
08/01/08 o] 22 0 0.039285714 0.039285714 0.039285714 0.039285714  0.039285714 0.039285714 0.039286
08/01/08 o 21 0 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
08/01/08 o 1.4 0 0.025 0.025 0.025 0.025 0.025 0.025 0.025
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08/01/08 o 11 0 0.019642857 0.019642857 0.019642857 0.019642857 0.019642857 0.019642857 0.019643
08/01/08 o 2 0 0035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714286 0.035714
08/01/08 o] 21 0 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
08/01/08 o 13 0 0.023214286 0.023214286 0.023214286 0.023214286 0.023214286 0.023214286 0.023214
08/01/08 0 25 0 0.044642857 0.044642857 0.044642857 0.044642857 0.044642857 0.044642857 0.044643
08/01/08 o] 21 Q 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
08/01/08 o 1.1 0 0.019642857 0.019642857 0.019642857 0.019642857 0.019642857 0.019642857 0.019643
08/01/08 0 27 0 0.048214286 0.048214286 0.048214286 0.048214286 (.048214286 0.048214286 0.048214
08/01/08 o 5.9 0 0.105357143 0.105357143  0.105357143 0.105357143  0.105357143 0.105357143 0.105357
08/01/08 o] 3.24 0 0057857143 0.057857143 0.057857143 0.057857143 0.057857143 0.057857143 0.057857
08/01/08 a 238 0 .05 0.05 0.05 0.05 0.05 0.05 0.05
08/01/08 0 23 0 0.041071422 0.041071429 0.0410714290 0.041071429 0.041071429 0.041071429 0.041071
08/01/08 1.9984L-15 1.8 0 0.028571429 0.028571429 0.028571429 0.028571429 0.02857142¢ 0.028571429 0.028571
08/01/08 1.9984E-15 1.6 0 0028571429 0.028571429 0.028571429 0.028571429 0.028571429 0.028571429 0.028571
08/01/08 Y] 3.1 0 0.055357143 0.055357143 0.055357143 0.055357143  0.055357143 0.055357143 0.055357
08/01/08 ] 36 0 0.064285714 0.064285714 0.064285714 0.064285714 0.064285714 0.064285714 0.064286
08/01/08 9] 29 0 0.051785714 0.051785714 0.051785714 0.051785714 0.051785714 0.051785714 0.051738
08/01/08 o 28 0 0.05 0.05 0.05 0.05 0.05 0.05 0.05
08/01/08 o 43 0 0.076785714 0.076785714 0.076785714 0.076785714 0.076785714 0.076785714 0.076786
08/01/08 ] 36 0 0.084285714 0.064285714 0.064285714 0.064285714 0.064285714 0.064285714 0.064286
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3/1/2009 4/1/2008 6/1/2009 &/1/2009 7/1/2009 8/1/2009 9/1/2009 10/1/2009 11/1/2009 12/1/2009 1/1/2010 2/1/2010 3/11/2010 4/1/2010  5/1/2010 6/1/201Q 7/1/2010 8/1/2010

0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875
0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 Q.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571
0.1625 0.1625 0.1628 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625
0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 (.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357
0.133929 0.13392¢ 0.133929 0.133929 0.133929 0.133929 0.133929 0.13392¢ 0.133922 0.133929 0.133929 0.133928 0.133828 0.133929 0.133929 0.133929 0.133929 0.133029
0.108929 0.108929 0.108929 0.108929 0.108929 0.10882¢ 0.10892¢ 0.10892¢ 0.10892¢ 0.108922 0.108929 0.108928 0.10892¢ 0.108929 0.1089290 0.108929 0.108929 0.108929
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0035714 0035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714
0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857
0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.118071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071
0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1126 0.1125 0.1125 0.1125 0.1125 0.1125
0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143
0.773214 0773214 0.773214 0.773214 0.773214 0.773214 0.773214 0.773214 0.773214 0773214 0773214 0773214 0.773214 0773214 0.773214 0773214 0.773214 0773214
0.010714 0.010714 0.010714 0.010714 0.010714 0010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714
0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 Q.167857 0.167357 0.167857
0.25 0.25 0.25 0.25 0.25 025 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25
0.125 0.125 0.125 0.125 0.125 0.125 0.125 0.125 0.125 0.125 0.125 0125 0.125 0.125 0.125 0.125 0.125 0.125
0.066071 0.066071 0.066071 0.066071 0.066071 0.086071 0.066071 O0.066071 0.066071 0.066071 0.066071 0.066071 0.086071 0.086071 0.066071 0.066071 0.066071 0.066071
0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026788
0.069643 0.069643 0.069643 0.060643 0069643 0.069643 0.069643 0.089643 0.069643 (0.069643 0.069643 0.069643 0.069643 0.068643 0.069643 0.069643 0.069643 0.069643
0.258929 0.258929 0.25892¢9 0258929 0258929 0.258929 0.258929 0.25692¢ 0.258922 0.258029 0.258929 0.258928 0.258926 0.258929 0.258929 0.258929 0.258929 0.258029
0.086071 0.066071 0.066071 0.066071 0.066071 0.086071 0.086071 0.066071 0.066071 0.068071 0.068071 0.066071 0.066071 0.066071 0.066071 0.066071 0.066071 0.066071
0176786 0.176786 0.176786 0.176786 0.176786 0.176786 0.176786 0.176786 01767866 0.176786 0.176786 0.176786 0.176786 0.176786 0.176786 0176786 0.176786 0.176786
0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0057143 0.057143 0.057143 0.057143 0.057143
0.1 01 0.1 01 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 01 0.1 0.1 0.1 0.1 0.1
0246429 0.246429 0.246429 0.246429 0.246429 0.246420 0.246420 0.246429 0.246420 0.246429 0.246429 0.246429 0.246420 0246429 0.246429 0.246429 0.246429 0.246429
0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714
0.028571 0.028571 0.028571 0.023571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 (.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571
0.323214 0.323214 0323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214
0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 Q.153571 0.153571 0.153571
0.008929 0.008929 0.008929 0.008929 0.008922 0.008929 0.008929 0.008229 0.008929 0.008929 0.008929 0.00892¢ 0.008929 0.008929 0.008928 0.008929 0.008929 0.008929
0.108929 0.108929 0.10892¢ 0.108929 0.108929 0.108929 0.108928 0.108929 0.108929 0.108929 0.108928 0.108928 0.108929 0.108929 0.108929 0.108929 0.108929 0.108929
0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286
0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 00214290 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429
01 01 0.1 01 0.1 0.1 0.1 0.1 0.1 G.1 G.1 0.1 [} 0.1 0.1 01 01 0.1

0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1
0.008929 0.008929 0.008929 0.008929 0.008929 0.00882¢ 0.008928 0.00892¢ 0.00892¢ 0.00892¢ 0.008928 0.008929 0.00892¢ 0.008929 0.008929 0.008929 0.008929 0.008929
0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025
0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357
0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857
0.016071 0.0168071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.018071 0.016071
0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101788 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786
0.096429 0.096429 0.096429 0.096429 0096429 0.096429 0.096429 0.0964290 0.096429 0.096429 0.096429 0.096429 0.096425 0.096429 0.096428 0.006429 0.096429 0.096429
0.1825 0.1625 0.1625 0.1625 0.1628 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1825 0.1625 0.1625
0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571
0.008929 0.008929 0.008929 0.008929 0.00892¢ 0.008929 0.008929 0.008229 0.008929 0.008929 0.008929 0.008929 0.008929 0.008929 0.008928 0.008929 0.008929 0.008929
0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025
0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0057143 0.057143 0.057143 0.057143 0.057143
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0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 G.0375 0.0375 0.0375 0.0375
0.019843 0.019843 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643
0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 (.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714
0.032143 0.032143 0.032143 0032143 0032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143
0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143
0.046429 0.046429 0.046429 0.046420 0.046429 0.046429 0.048429 0.046429 0.046429 0.046429 0.046429 0.048420 0.046429 0.046429 0.046429 0.046429 0.046429 0.046429
0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143

0.1375 0.1375 0.1375 0.1375 0.1375 Q.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375
0.158929 0.158929 0.158929 0.158929 0.158929 0.158029 0.158929 0.158929 0.158929 0.15892¢ 0.158929 0(.158929 0.158929 0.158929 0.158928 0.158929 0.158929 0.158929
0.333929 0.333929 0.333929 0.333929 0333029 0333029 0.333929 0.333920 0.333929 0333929 0.333829 0(.333929 0.333929 0.333929 0.333928 0.333929 0.333929 0.333929
0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017657 0.017857
0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571

0.1625 0.1625 0.1625 0.1625 0.1625 0.1825 01825 0.1625 0.1825 0.1825 0.1825 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625
0.335714 0335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0335714 0.335714 0.335714 0.335714 0335714
0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571

05 05 05 0.5 0.5 0.5 0.5 0.5 0.5 05 05 05 05 05 05 05 05 05
0.446429 0.446429 0.446429 0446429 0446429 0446429 0.446429 0.446420 (0.446429 0446429 0.446429 (.446429 0.446429 0.446429 0.446428 0446429 0.446429 0.446429
0.446429 0.446429 0.446429 0.446429 0.446429 0.448429 0.446429 0.4464290 0.446429 0.446429 (.446429 0.446429 0.446426 0.446429 0.446428 0.446429 0.446429 0.446429
0.446429 0.446429 0.446429 0446429 0446429 0446429 0.446429 0.446429 0.446429 0.446429 0.446429 0446428 0.446428 0.446429 0.446429 0446429 0.446429 0.446429
0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0232143 0.232143 0.232143
0.585714 0.585714 0585714 0.585714 0.585714 0585714 0.585714 0.585714 0585714 0.585714 0.585714 0.585714 0.585714 0.585714 0.585714 0.585714 0585714 0.585714
3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714
2339286 2.339286 2339286 2.339286 2.330286 2.330286 2.330286 2339286 2339286 2.339286 2.339286 2.339286 2.330286 2330286 2339286 2339286 2339286 2.339286
0.517143 0517143 0517143 0517143 0517143 0.517143 0517143 0517143 0.517143 0517143 0517143 0517143 0.517143 0517143 0517143 0517143 0517143 0517143
0.173571 0.173571 0.173571 0.173571 0.173571 0173571 0.173571 0.173571 0.173571 0.173571 0.17357% 0.173571 0.173571 0.173571 0.173571 0.173571 0.173571 0.173571
0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0(.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393

0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325

0.295 0295 0.285 0.285 0.295 0.295 0.295 0.295 0.295 0.295 0.295 0.295 0.295 0.285 0.295 0.295 0.295 0.295
0.335179 0.335179 0335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0335179 0.335179 0.335179 0.335179 0.335179
096125 096125 096125 096125 096125 006125 096125 096125 096125 098125 096125 0.96125 0.96125 096125 096125 096125 096125 096125
096125 0.96125 096125 096125 096125 0.96125 0.96125 0.96125 0.96125 0.96125 096125 0.96125 096125 096125 0.96125 096125 0.96125 0.96125
096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 086125 096125 096125 096125 0906125 096125 096128
096125 096125 096125 096125 0.96125 096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 0.96125
0.96125 096125 096125 0.96125 096125 096125 096125 096125 096125 096125 096125 0.961256 096125 096125 096125 096125 0986125 096125
096125 096125 096125 096125 096125 096125 096125 0.96125 0.96125 096125 096125 096125 0986125 096125 096125 096125 096125 096125
096125 0.96125 086125 096125 096125 096125 0.96125 0.96125 096125 0.96125 096125 096125 096125 096125 0.96125 096125 096125 0.96125
096125 096125 096125 096125 096125 0906125 096125 086125 096125 0.96125 096125 0.96125 096125 086125 096125 0986125 096125 096125
0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0085714 0.085714 0.085714 0.085714 0.085714
0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357
0.203571 0.203571 0.203571 0.203571 0.203571 0.203571 0.203571 0.203571 0203571 0203571 0.20357% 0.203571 0.203571 0.203571 0.203571 0203571 0.203571 0.203571
0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643
0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143
0.265 0.285 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 02865 0.265
0.248929 0.248929 0.248929 0.248929 0.248029 0.248929 0.248929 0.248929 0.248929 0.248929 0.248929 0.248920 (.248920 0248929 0.248929 0.248929 0.248929 0.248929
0233929 0.233929 0233929 0.233929 0.233929 0.233929 0.2339290 0.233929 0.23392¢ 0.233929 0.233928 0.233929 0.233929 0233929 0.233920 0.23392¢ 0.233020 0.233929
0205357 0.205357 0.2053587 0.205357 0.208357 0.205357 0.205357 0.205357 0.205357 0.205357 0.205357 0.205357 0.205357 0205357 0.205357 0.205357 0.205357 0.205357
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0.223214 0.223214 0.223214 0.223214 0223214 0.223214 0.223214 0.223214 0.223214 0.223214 0223214 0.223214 0.223214 0.223214 0.223214 0223214 0.223214 0.223214
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0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214
0.769843 0.769843 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643
1.060714 1.060714 10680714 1.060714 1.060714 1.060714 1.060714 1.060714 1.060714 1.060714 1.060714 1.080714 1.080714 1.060714 1.060714 1.060714 1.060714 1.060714
0.521429 0.521429 0.521429 0.521429 0521429 0.521429 0.521429 0.521429 0.521429 0.521429 0521429 0.521429 0.521426 0521429 0.521428 0.521429 0.521429 0.521429
0.698214 0.698214 0.698214 0698214 0688214 0688214 0698214 0.698214 0.698214 0.698214 0.698214 0698214 0698214 0.688214 0.698214 0.698214 0.698214 0.698214
0.175 0.175 0175 0.175 0.175 0.175 0.175 0.175 Q.175 Q.175 0.175 0.175 0.175 0.175 0.175 0.175 0.175 0.175
0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076788 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786
0.233929 0.233929 0233929 0.233929 0.233929 0.233929 0.233929 0.233929 0.233929 0.233929 0.233929 0.233920 (.233929 0233920 0.233928 0.233929 0233929 0.233929
096125 096125 096125 096125 096125 0.96125 096125 096125 096125 (0.96125 096125 0.96125 096125 086125 096125 096125 0.96125 0.96125
096125 096125 096126 096125 096125 096125 096125 096125 096125 096125 096125 096125 0986125 096125 096125 096125 096125 096125
096125 096125 096125 096125 096125 096125 096125 096125 006125 096125 096126 086125 096125 096125 096125 096125 096125 096125
0.96125 0.96125 0.96125 0.96125 096125 0.96125 096125 096125 096125 096125 096125 0.96125 0.96125 096125 096125 096125 096125 0.96125
096125 0.98125 0.96125 096125 096125 096125 096125 096125 096125 096125 096125 096125 0.986125 096125 096125 096125 086125 096125
096125 0.96125 096125 096125 096125 096125 0.96125 096125 096125 0.96125 096125 096125 096125 096125 0.96125 096125 0.96125 0.96125
096125 0.96125 096125 096125 096125 096125 096125 096125 096125 0.96125 096125 0.96125 098125 096125 0.96125 096125 096125 0.96125
3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857
0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0076786 0.076786 0.076786 0.076736
0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357
0.064286 0.064286 0.064286 0.064286 0064286 0.064286 0.064286 0.064286 0.064286 0.064286 (0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286
0.051786 0.051786 0.051786 0.051786 0051786 0051786 0.051786 0.051786 0.051786 0.051786 0.051786 0051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786
0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643
0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044843 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643
0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 .05 0.05 0.05 0.05 0.05 0.05 0.05 0.05
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0035714 0.035714 0.035714 0.035714 0.035714
0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 (.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076788
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.085357 0.055357 0.055357 0.055357 0.053357
0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357
0.0687857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0048214 0.048214 0.048214 0.048214 0.048214
0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286
0.028571 0.028571 0.028571 0.028571 0.028571 0.02857t1 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571
0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0(.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357
0.076786 0.076786 0.076786 0.076786 0076786 0.076786 0.076786 0.076786 0.076786 0.076786 (0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076736 0.076786
0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 Q.035714 0.035714 0.035714
0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.033929 0.033929 0.033929 0.033929 0.033929 0.03392¢ 0.033929 0.033929 0.033929 0.033929 0.033929 0(.033929 0.033929 0.033929 0.033928 0.033929 0.033929 0.033929
0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.05357% 0.053571 0.083571 0.053571 0.053571 0.053571 0.053571 0.053571
0.044643 0.044643 0.044643 0.044643 0044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0048214 0048214 0045214 0.045214 0.048214 0.048214 0.048214 0.048214 0048214 0.048214 0.048214
0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857
0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.039286 0.039285 0.039286 0.039286 0.030286 0.039286 0.0309286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286
0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025
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0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714
0.0375 0.0375 0.0378 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214
0.044643 0.044643 0.044643 0.044643 0044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643
0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0.105357 0.105357 0.105357 0.105357 0.108357 0.106357 0.105357 0.105357 0.105357 0.105357 0.105357 0.105357 0.105357 0105357 0.105357 0.105357 0.105357 0.105357
0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057357
0.05 0.05 0.05 0.05 0.05 0.05 Q.05 005 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05
0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071
0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571
0.028571 0.028571 0.028571 0.028571 0.028571 0.02857t 0.028571 0028571 0028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0028571 0.028571 0.028571
0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357
0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286
0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786
0.05 0.08 0.08 0.08 0.05 0.05 Q.05 0.05 .05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.08 0.0
0.076786 0.076786 0.076786 0.076786 0076786 0.076786 0.076786 0.076786 0.076786 0.076786 (0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076736
0.084286 0.064286 0.064286 0064286 0064286 0064286 0.084286 0.064286 0.064286 0.064286 0.064286 0064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027263



9/1/2010 10/1/2010 11/1/2010 12/4/2010 1/1/2011  2/1/2011  3/1/2011  4/1/2011 5172011  €/1/2011  7//2011  8/1/2011  SM/2011  10/1/2011 11/1/2011 124172011 1/1/2012  2/1/2012

0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875 0.3875
0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 Q.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571 0.103571
0.1625 0.1625 0.1628 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625
0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357 (.030357 0.030357 0.030357 0.030357 0.030357 0.030357 0.030357
0.133929 0.13392¢ 0.133929 0.133929 0.133929 0.133929 0.133929 0.13392¢ 0.133922 0.133929 0.133929 0.133928 0.133828 0.133929 0.133929 0.133929 0.133929 0.133029
0.108929 0.108929 0.108929 0.108929 0.108929 0.10882¢ 0.10892¢ 0.10892¢ 0.10892¢ 0.108922 0.108929 0.108928 0.10892¢ 0.108929 0.1089290 0.108929 0.108929 0.108929
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0035714 0035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714
0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857
0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.118071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071 0.116071
0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1125 0.1126 0.1125 0.1125 0.1125 0.1125 0.1125
0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143
0.773214 0773214 0.773214 0.773214 0.773214 0.773214 0.773214 0.773214 0.773214 0773214 0773214 0773214 0.773214 0773214 0.773214 0773214 0.773214 0773214
0.010714 0.010714 0.010714 0.010714 0.010714 0010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714 0.010714
0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 0.167857 Q.167857 0.167357 0.167857
0.25 0.25 0.25 0.25 0.25 025 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25 0.25
0.125 0.125 0.125 0.125 0.125 0.125 0.125 0.125 0.125 0.125 0.125 0125 0.125 0.125 0.125 0.125 0.125 0.125
0.066071 0.066071 0.066071 0.066071 0.066071 0.086071 0.066071 O0.066071 0.066071 0.066071 0.066071 0.066071 0.086071 0.086071 0.066071 0.066071 0.066071 0.066071
0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026786 0.026788
0.069643 0.069643 0.069643 0.060643 0069643 0.069643 0.069643 0.089643 0.069643 (0.069643 0.069643 0.069643 0.069643 0.068643 0.069643 0.069643 0.069643 0.069643
0.258929 0.258929 0.25892¢9 0258929 0258929 0.258929 0.258929 0.25692¢ 0.258922 0.258029 0.258929 0.258928 0.258926 0.258929 0.258929 0.258929 0.258929 0.258029
0.086071 0.066071 0.066071 0.066071 0.066071 0.086071 0.086071 0.066071 0.066071 0.068071 0.068071 0.066071 0.066071 0.066071 0.066071 0.066071 0.066071 0.066071
0176786 0.176786 0.176786 0.176786 0.176786 0.176786 0.176786 0.176786 01767866 0.176786 0.176786 0.176786 0.176786 0.176786 0.176786 0176786 0.176786 0.176786
0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0057143 0.057143 0.057143 0.057143 0.057143
0.1 01 0.1 01 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 01 0.1 0.1 0.1 0.1 0.1
0246429 0.246429 0.246429 0.246429 0.246429 0.246420 0.246420 0.246429 0.246420 0.246429 0.246429 0.246429 0.246420 0246429 0.246429 0.246429 0.246429 0.246429
0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714
0.028571 0.028571 0.028571 0.023571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 (.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571
0.323214 0.323214 0323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214 0.323214
0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 0.153571 Q.153571 0.153571 0.153571
0.008929 0.008929 0.008929 0.008929 0.008922 0.008929 0.008929 0.008229 0.008929 0.008929 0.008929 0.00892¢ 0.008929 0.008929 0.008928 0.008929 0.008929 0.008929
0.108929 0.108929 0.10892¢ 0.108929 0.108929 0.108929 0.108928 0.108929 0.108929 0.108929 0.108928 0.108928 0.108929 0.108929 0.108929 0.108929 0.108929 0.108929
0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286 0.089286
0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 00214290 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429 0.021429
01 01 0.1 01 0.1 0.1 0.1 0.1 0.1 G.1 G.1 0.1 [} 0.1 0.1 01 01 0.1

0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1 0.1
0.008929 0.008929 0.008929 0.008929 0.008929 0.00882¢ 0.008928 0.00892¢ 0.00892¢ 0.00892¢ 0.008928 0.008929 0.00892¢ 0.008929 0.008929 0.008929 0.008929 0.008929
0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025
0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357
0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857
0.016071 0.0168071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.016071 0.018071 0.016071
0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101788 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786 0.101786
0.096429 0.096429 0.096429 0.096429 0096429 0.096429 0.096429 0.0964290 0.096429 0.096429 0.096429 0.096429 0.096425 0.096429 0.096428 0.006429 0.096429 0.096429
0.1825 0.1625 0.1625 0.1625 0.1628 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1825 0.1625 0.1625
0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571
0.008929 0.008929 0.008929 0.008929 0.00892¢ 0.008929 0.008929 0.008229 0.008929 0.008929 0.008929 0.008929 0.008929 0.008929 0.008928 0.008929 0.008929 0.008929
0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025
0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0.057143 0057143 0.057143 0.057143 0.057143 0.057143

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027264



0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 G.0375 0.0375 0.0375 0.0375
0.019843 0.019843 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643
0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 (.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714
0.032143 0.032143 0.032143 0032143 0032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143
0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143 0.082143
0.046429 0.046429 0.046429 0.046420 0.046429 0.046429 0.048429 0.046429 0.046429 0.046429 0.046429 0.048420 0.046429 0.046429 0.046429 0.046429 0.046429 0.046429
0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143 0.007143

0.1375 0.1375 0.1375 0.1375 0.1375 Q.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375 0.1375
0.158929 0.158929 0.158929 0.158929 0.158929 0.158029 0.158929 0.158929 0.158929 0.15892¢ 0.158929 0(.158929 0.158929 0.158929 0.158928 0.158929 0.158929 0.158929
0.333929 0.333929 0.333929 0.333929 0333029 0333029 0.333929 0.333920 0.333929 0333929 0.333829 0(.333929 0.333929 0.333929 0.333928 0.333929 0.333929 0.333929
0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017857 0.017657 0.017857
0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571

0.1625 0.1625 0.1625 0.1625 0.1625 0.1825 01825 0.1625 0.1825 0.1825 0.1825 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625 0.1625
0.335714 0335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0.335714 0335714 0.335714 0.335714 0.335714 0335714
0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571 0.178571

05 05 05 0.5 0.5 0.5 0.5 0.5 0.5 05 05 05 05 05 05 05 05 05
0.446429 0.446429 0.446429 0446429 0446429 0446429 0.446429 0.446420 (0.446429 0446429 0.446429 (.446429 0.446429 0.446429 0.446428 0446429 0.446429 0.446429
0.446429 0.446429 0.446429 0.446429 0.446429 0.448429 0.446429 0.4464290 0.446429 0.446429 (.446429 0.446429 0.446426 0.446429 0.446428 0.446429 0.446429 0.446429
0.446429 0.446429 0.446429 0446429 0446429 0446429 0.446429 0.446429 0.446429 0.446429 0.446429 0446428 0.446428 0.446429 0.446429 0446429 0.446429 0.446429
0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0.232143 0232143 0.232143 0.232143
0.585714 0.585714 0585714 0.585714 0.585714 0585714 0.585714 0.585714 0585714 0.585714 0.585714 0.585714 0.585714 0.585714 0.585714 0.585714 0585714 0.585714
3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714 3.010714
2339286 2.339286 2339286 2.339286 2.330286 2.330286 2.330286 2339286 2339286 2.339286 2.339286 2.339286 2.330286 2330286 2339286 2339286 2339286 2.339286
0.517143 0517143 0517143 0517143 0517143 0.517143 0517143 0517143 0.517143 0517143 0517143 0517143 0.517143 0517143 0517143 0517143 0517143 0517143
0.173571 0.173571 0.173571 0.173571 0.173571 0173571 0.173571 0.173571 0.173571 0.173571 0.17357% 0.173571 0.173571 0.173571 0.173571 0.173571 0.173571 0.173571
0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0(.498393 0.498393 0.498393 0.498393 0.498393 0.498393 0.498393

0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325 0.4325

0.295 0295 0.285 0.285 0.295 0.295 0.295 0.295 0.295 0.295 0.295 0.295 0.295 0.285 0.295 0.295 0.295 0.295
0.335179 0.335179 0335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0.335179 0335179 0.335179 0.335179 0.335179 0.335179
096125 096125 096125 096125 096125 006125 096125 096125 096125 098125 096125 0.96125 0.96125 096125 096125 096125 096125 096125
096125 0.96125 096125 096125 096125 0.96125 0.96125 0.96125 0.96125 0.96125 096125 0.96125 096125 096125 0.96125 096125 0.96125 0.96125
096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 086125 096125 096125 096125 0906125 096125 096128
096125 096125 096125 096125 0.96125 096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 096125 0.96125
0.96125 096125 096125 0.96125 096125 096125 096125 096125 096125 096125 096125 0.961256 096125 096125 096125 096125 0986125 096125
096125 096125 096125 096125 096125 096125 096125 0.96125 0.96125 096125 096125 096125 0986125 096125 096125 096125 096125 096125
096125 0.96125 086125 096125 096125 096125 0.96125 0.96125 096125 0.96125 096125 096125 096125 096125 0.96125 096125 096125 0.96125
096125 096125 096125 096125 096125 0906125 096125 086125 096125 0.96125 096125 0.96125 096125 086125 096125 0986125 096125 096125
0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0.085714 0085714 0.085714 0.085714 0.085714 0.085714
0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357
0.203571 0.203571 0.203571 0.203571 0.203571 0.203571 0.203571 0.203571 0203571 0203571 0.20357% 0.203571 0.203571 0.203571 0.203571 0203571 0.203571 0.203571
0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643 0.119643
0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143 0.182143
0.265 0.285 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 0.265 02865 0.265
0.248929 0.248929 0.248929 0.248929 0.248029 0.248929 0.248929 0.248929 0.248929 0.248929 0.248929 0.248920 (.248920 0248929 0.248929 0.248929 0.248929 0.248929
0233929 0.233929 0233929 0.233929 0.233929 0.233929 0.2339290 0.233929 0.23392¢ 0.233929 0.233928 0.233929 0.233929 0233929 0.233920 0.23392¢ 0.233020 0.233929
0205357 0.205357 0.2053587 0.205357 0.208357 0.205357 0.205357 0.205357 0.205357 0.205357 0.205357 0.205357 0.205357 0205357 0.205357 0.205357 0.205357 0.205357
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0.223214 0.223214 0.223214 0.223214 0223214 0.223214 0.223214 0.223214 0.223214 0.223214 0223214 0.223214 0.223214 0.223214 0.223214 0223214 0.223214 0.223214
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0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214 0.123214
0.769843 0.769843 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643 0.769643
1.060714 1.060714 10680714 1.060714 1.060714 1.060714 1.060714 1.060714 1.060714 1.060714 1.060714 1.080714 1.080714 1.060714 1.060714 1.060714 1.060714 1.060714
0.521429 0.521429 0.521429 0.521429 0521429 0.521429 0.521429 0.521429 0.521429 0.521429 0521429 0.521429 0.521426 0521429 0.521428 0.521429 0.521429 0.521429
0.698214 0.698214 0.698214 0698214 0688214 0688214 0698214 0.698214 0.698214 0.698214 0.698214 0698214 0698214 0.688214 0.698214 0.698214 0.698214 0.698214
0.175 0.175 0175 0.175 0.175 0.175 0.175 0.175 Q.175 Q.175 0.175 0.175 0.175 0.175 0.175 0.175 0.175 0.175
0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076788 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786
0.233929 0.233929 0233929 0.233929 0.233929 0.233929 0.233929 0.233929 0.233929 0.233929 0.233929 0.233920 (.233929 0233920 0.233928 0.233929 0233929 0.233929
096125 096125 096125 096125 096125 0.96125 096125 096125 096125 (0.96125 096125 0.96125 096125 086125 096125 096125 0.96125 0.96125
096125 096125 096126 096125 096125 096125 096125 096125 096125 096125 096125 096125 0986125 096125 096125 096125 096125 096125
096125 096125 096125 096125 096125 096125 096125 096125 006125 096125 096126 086125 096125 096125 096125 096125 096125 096125
0.96125 0.96125 0.96125 0.96125 096125 0.96125 096125 096125 096125 096125 096125 0.96125 0.96125 096125 096125 096125 096125 0.96125
096125 0.98125 0.96125 096125 096125 096125 096125 096125 096125 096125 096125 096125 0.986125 096125 096125 096125 086125 096125
096125 0.96125 096125 096125 096125 096125 0.96125 096125 096125 0.96125 096125 096125 096125 096125 0.96125 096125 0.96125 0.96125
096125 0.96125 096125 096125 096125 096125 096125 096125 096125 0.96125 096125 0.96125 098125 096125 0.96125 096125 096125 0.96125
3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857 3.767857
0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0076786 0.076786 0.076786 0.076736
0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357 0.130357
0.064286 0.064286 0.064286 0.064286 0064286 0.064286 0.064286 0.064286 0.064286 0.064286 (0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286
0.051786 0.051786 0.051786 0.051786 0051786 0051786 0.051786 0.051786 0.051786 0.051786 0.051786 0051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786
0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643
0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044843 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643
0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 .05 0.05 0.05 0.05 0.05 0.05 0.05 0.05
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0035714 0.035714 0.035714 0.035714 0.035714
0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 (.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076788
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.085357 0.055357 0.055357 0.055357 0.053357
0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357
0.0687857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857 0.067857
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0048214 0.048214 0.048214 0.048214 0.048214
0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286
0.028571 0.028571 0.028571 0.028571 0.028571 0.02857t1 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571
0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0(.080357 0.080357 0.080357 0.080357 0.080357 0.080357 0.080357
0.076786 0.076786 0.076786 0.076786 0076786 0.076786 0.076786 0.076786 0.076786 0.076786 (0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076736 0.076786
0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 Q.035714 0.035714 0.035714
0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143 0.032143
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.033929 0.033929 0.033929 0.033929 0.033929 0.03392¢ 0.033929 0.033929 0.033929 0.033929 0.033929 0(.033929 0.033929 0.033929 0.033928 0.033929 0.033929 0.033929
0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.053571 0.05357% 0.053571 0.083571 0.053571 0.053571 0.053571 0.053571 0.053571
0.044643 0.044643 0.044643 0.044643 0044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0048214 0048214 0045214 0.045214 0.048214 0.048214 0.048214 0.048214 0048214 0.048214 0.048214
0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857 0.042857
0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.039286 0.039285 0.039286 0.039286 0.030286 0.039286 0.0309286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286 0.039286
0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025 0.025
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0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643
0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714 0.035714
0.0375 0.0375 0.0378 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214 0.023214
0.044643 0.044643 0.044643 0.044643 0044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643 0.044643
0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375 0.0375
0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643 0.019643
0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214 0.048214
0.105357 0.105357 0.105357 0.105357 0.108357 0.106357 0.105357 0.105357 0.105357 0.105357 0.105357 0.105357 0.105357 0105357 0.105357 0.105357 0.105357 0.105357
0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057857 0.057357
0.05 0.05 0.05 0.05 0.05 0.05 Q.05 005 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.05
0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071 0.041071
0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571
0.028571 0.028571 0.028571 0.028571 0.028571 0.02857t 0.028571 0028571 0028571 0.028571 0.028571 0.028571 0.028571 0.028571 0.028571 0028571 0.028571 0.028571
0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357 0.055357
0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286
0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786 0.051786
0.05 0.08 0.08 0.08 0.05 0.05 Q.05 0.05 .05 0.05 0.05 0.05 0.05 0.05 0.05 0.05 0.08 0.0
0.076786 0.076786 0.076786 0.076786 0076786 0.076786 0.076786 0.076786 0.076786 0.076786 (0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076786 0.076736
0.084286 0.064286 0.064286 0064286 0064286 0064286 0.084286 0.064286 0.064286 0.064286 0.064286 0064286 0.064286 0.064286 0.064286 0.064286 0.064286 0.064286
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3/1/2012

0.3875
0.103571
0.1625
0.030357
0.133929
0.108929
0.035714
0.017857
0.116071
0.1125
0.082143
0.773214
0.010714
0.167857
0.25
0.125
0.068071
0.026786
0.069643
0.258929
0.086071
0176786
0.057143
0.1
0.246429
0.085714
0.028571
0.323214
0.153571
0.008929
0.108929
0.089286
0.021429
01

0.1
0.008929
0.025
0.055357
0.042857
0.016071
0.101786
0.096429
0.1825
0.053571
0.008929
0.025
0.057143

4/1/2012

0.3875
0.103571
0.1625
0.030357
0.133929
0.108929
0.035714
0.017857
0.116071
0.1125
0.082143
0.773214
0.010714
0.167857
0.25
0.125
0.068071
0.026786
0.069643
0.258929
0.066071
0.176786
0.057143
01
0.248429
0.085714
0.028571
0.323214
0.153571
0.008929
0.108929
0.089286
0.021429
01

0.1
0.008929
0.025
0.055357
0.042857
0.018071
0.101786
0.096429
0.1625
0.053571
0.008929
0.025
0.057143

5/1/2012

0.3875
0.103571
0.1628
0.030357
0.133929
0.108929
0.035714
0.017857
0.116071
0.1125
0.082143
0.773214
0.010714
0.167857
0.25
0.125
0.066071
0.026786
0.069643
0.258929
0.086071
0.176786
0.057143
0.1
0.246429
0.085714
0.028571
0.323214
0.153571
0.008929
0.10892¢9
0.089286
0.021429
0.1

0.1
0.008929
0.025
0.055357
0.042857
0.016071
0.101786
0.096429
0.1625
0.053571
0.008929
0.025
0.057143

6/1/2012

0.3875
0.103571
0.1625
0.030357
0.133929
0.108929
0.035714
0.017857
0.116071
0.1125
0.082143
0.773214
0.010714
0.167857
0.25
0.125
0.066071
0.026786
0.069643
0.258929
0.066071
0.176786
0.057143
01
0.246429
0.085714
0.028571
0.323214
0.153571
0.008929
0.108929
0.089286
0.021429
01

0.1
0.008929
0.025
0.055357
0.042857
0.016071
0.101786
0.096429
0.1625
0.053571
0.008929
0.025
0.057143

71412012

0.3875
0.103571
0.1625
0.030357
0.133929
0.108929
0.035714
0.017857
0.118071
0.1125
0.082143
0.773214
0.010714
0.167857
0.25
0.125
0.066071
0.026786
0.069643
0.258929
0.066071
0.176786
0.057143
0.1
0.246429
0.085714
0.028571
0.323214
0.153571
0.00892¢9
0.108929
0.089286
0.021429
0.1

0.1
0.008929
0.025
0.055357
0.042857
0.016071
0.101786
0.098429
0.1628
0.053571
0.00892¢9
0.025
0.057143

8/1/2012

0.3875
0.103571
0.1625
0.030357
0.133929
0.10892¢9
0.035714
0.017857
0.116071
0.1125
0.082143
0.773214
0.010714
0.167857
025
0.125
0.086071
0.026786
0.069643
0.258929
0.066071
0.176786
0.057143
0.1
0.246429
0.085714
0.028571
0.323214
0.153571
0.008929
0.108929
0.089286
0.021429
0.1

0.1
0.008929
0.025
0.085357
0.042857
0.016071
0.101786
0.096429
0.1625
0.053571
0.008929
0.025
0.057143

9/1/2012  10/1/2012

0.3875 0.3875
0.103571  0.103571
0.1625 0.1625
0.030357 0.030357
0.133929 0.13392¢
0.10892¢ 0.10892¢
0.035714 0035714
0.017857 0.017857
0.116071 0.116071
0.1125 0.1125
0.082143 0.082143
0.773214 0.773214
0.010714 0.010714
0.167857 0Q.167857
0.25 0.25
0.125 0.125
0.0686071 0.066071
0.026786 0.026786
0.069643 0.069643
0.258929 0.25892¢
0.086071 0.066071
0.176786 0.176786
0.057143 0.057143
0.1 0.1
0.246429 0.246429
0.085714 0.085714
0.028571 0.028571
0.323214 0.323214
0.153571  0.153571
0.008929 0.008929
0.108929 (.108929
0.089286 0.089286
0.021429 0.021429
0.1 0.1

0.1 0.1
0.00892¢ 0.00892¢
0.025 0.025
0.055357 0.055357
0.042857 0.042857
0.016071 0.016071
0.101786 0.101786
0.096429 0.096429
0.1625 0.1625
0.053571 0.053571
0.008929 0.008929
0.025 0.025
0.057143 0.057143

114172012

0.3875
0.103571
0.1625
0.030357
0.13392¢9
0.10892¢
0.035714
0.017857
0.116071
0.1125
0.082143
0.773214
0.010714
0.187857
0.25
0.125
0.068071
0.026786
0.069643
0.258929
0.066071
0.176786
0.057143
0.1
0.246429
0.085714
0.028571
0.323214
0.153571
0.008929
0.108929
0.089286
0.021429
0.1

0.1
0.00892¢
0.025
0.055357
0.042857
0.016071
0.101786
0.096429
0.1625
0.053571
0.008929
0.025
0.057143

12/1/2012

0.3875
0.103571
0.1625
0.030357
0.133929
0.108929
0.035714
0.017857
0.118071
0.1125
0.082143
0.773214
0.010714
0.167857
0.25
0.125
0.066071
0.026786
0.069643
0.258929
0.068071
0.176786
0.057143
0.1
0.246429
0.085714
0.028571
0.323214
0.153571
0.008929
0.108929
0.089286
0.021429
G.1

0.1
0.008929
0.025
0.055357
0.042857
0.018071
0.101786
0.096429
0.1625
0.053571
0.008929
0.025
0.057143

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

1/1/2013

0.3875
0.103571
0.1625
0.030357
0.133929
0.108929
0.035714
0.017857
0.118071
0.1125
0.082143
0.773214
0.010714
0.167857
0.25
0.125
0.066071
0.026786
0.069643
0.258929
0.066071
0.176786
0.057143
0.1
0.24642¢9
0.085714
0.028571
0.323214
0.153571
0.008929
0.108929
0.089286
0.021429
G.1

0.1
0.008929
0.025
0.055357
0.042857
0.016071
0.101786
0.096429
0.1625
0.053571
0.008929
0.025
0.057143

2/1/2013

0.3875
0.103571
0.1625
0.030357
0.133929
0.108929
0.035714
0.017857
0.118071
0.1125
0.082143
0.773214
0.010714
0.167857
0.25
0125
0.086071
0.026786
0.069643
0.258929
0.066071
0.176786
0.057143
0.1
0.246429
0.085714
0.028571
0.323214
0.153571
0.00892¢
0.108920
0.089286
0.021429
0.1

0.1
0.008929
0.025
0.055357
0.042857
0.016071
0.101786
0.096429
0.1625
0.053571
0.00892¢
0.025
0.057143

3172013 4/1/2013  5/1/2013  6/1/2013  7/4/2013  8/1/2013

0.3875
©.103571
0.1625
0.030357
0.133929
0.10892¢
0.035714
0.017857
0.116071
0.1126
0.082143
0.773214
0.010714
0.167857
0.25
0.125
©.086071
0.026786
0.069643
0.258929
0.066071
0.176786
0.057143
01
0.246429
0.085714
0.028571
0.323214
0.153571
0.008929
0.108929
0.089286
0.021429
[}

0.1
0.00892¢
0.025
0.055357
0.042857
0.016071
0.101786
0.096429
0.1625
0.053571
0.008929
0.025
0.057143
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0.0375
0.019843
0.080357
0.035714
0.032143
0.082143
0.046429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1625
0.335714
0.178571

05
0.446429
0.446429
0.446429
0.232143
0.585714
3.010714
2339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.233929
0.205357
0.048214
0.223214

0.0375
0.019843
0.080357
0.035714
0.032143
0.082143
0.046429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1625
0.335714
0.178571

05
0.448429
0.446429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0295
0.335179
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.285
0.248929
0.233029
0.205357
0.048214
0.223214

0.0375
0.019843
0.080357
0.035714
0.032143
0.082143
0.046429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1625
0335714
0.178571

05
0.446429
0.446429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.285
0.33517¢9
0.968125
0.96125
0.96128
0.96125
0.96125
0.98125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.233929
0.2053567
0.048214
0.223214

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.048429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1625
0.335714
0.178571

0.5
0.446429
0.446429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.285
0.335179
0.96125
0.96125
0.96128
0.96125
0.96125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.233929
0.205357
0.048214
0.223214

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.048429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1625
0.335714
0.178571

0.5
0.446429
0.448429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.233929
0.205357
0.048214
0.223214

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.046429
0.007143

Q.1375
0.158929
0.333929
0.017857
0.053571

0.1825
0.335714
0.178571

0.5
0.446429
0.446429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119843
0.182143
0.265
0.248929
0.233929
0.205357
0.048214
0.223214

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.048429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

01825
0.335714
0.178571

0.5
0.446429
0.446429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.233929
0.205357
0.048214
0.223214

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.046429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1625
0.335714
0.178571

0.5
0.446429
0.446429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.23392¢
0.205357
0.048214
0.223214

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.046429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1825
0.335714
0.178571

0.5
0.446429
0.446429
0.448429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.23392¢
0.205357
0.048214
0.223214

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.046429
0.007143

0.1375
0.15892¢9
0.333929
0.017857
0.053571

0.1825
0.335714
0.178571

05
0.44642¢9
0.446429
0.448429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96125
0.96125
0.96125
0.96125
0.968125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.23392¢
0.205357
0.048214
0.223214

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.046429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1825
0.335714
0.178571

05
0.446429
0.446429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96125
0.96125
0.96125
0.968125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.233929
0.205357
0.048214
0.223214

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.048429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1625
0.335714
0.178571

05
0.446429
0.446429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96125
0.86125
0.96125
0.96125
0.96125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.233929
0.205357
0.048214
0.223214

0.0375
0.019643
0.080357
0.035714
0.032143
0.082143
0.046429
0.007143

0.1375
0.158929
0.333929
0.017857
0.053571

0.1625
0.335714
0.178571

05
0.448429
0.448429
0.446429
0.232143
0.585714
3.010714
2.339286
0.517143
0.173571
0.498393

0.4325

0.295
0.335179
0.96125
0.96126
0.96125
0.96125
0.96125
0.86125
0.96125
0.96125
0.085714
0.130357
0.203571
0.119643
0.182143
0.265
0.248929
0.233929
0.205357
0.048214
0.223214
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0.123214
0.769843
1.060714
0.52142¢9
0.698214
0.175
0.076786
0.233929
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
3.767857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.055357
0.055357
0.087857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769843
1.060714
0.521429
0.698214
0.175
0.076786
0.233929
0.96125
0.96125
0.96125
0.96125
0.98125
0.96125
0.86125
3.767857
0.076786
0.130357
0.064236
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.055357
0.056357
0.067857
0.048214
0.039286
0.028571
0.080357
0.076736
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.0392886
0.0375
0.025

0.123214
0.769643
1.060714
0.52142¢9
0.698214
0175
0.076786
0.233929
0.96125
0.96128
0.96125
0.96125
0.96125
0.96125
0.96125
3.767857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.055357
0.055357
0.087857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769643
1.060714
0.521429
0.698214
0.175
0.076786
0.233929
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
3.767857
0.076786
0.130857
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.058357
0.055357
0.067857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769643
1.060714
0.521429
0698214
0.175
0.076786
0.233929
0.96125
0.96125
0.98125
0.96125
0.96125
0.96125
0.96125
3.767857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.058357
0.055357
0.067857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769643
1.060714
0.521429
0.698214
0.175
0.076786
0.233929
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
3.767857
0.076786
0.130357
0.064288
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.058357
0.055357
0.067857
0.048214
0.039286
0.028571
0.080357
0.076788
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044843
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769643
1.060714
0.521429
0.698214
0.175
0.078786
0.233929
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.98125
3.767857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.085357
0.055357
0.067857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769643
1.060714
0.521429
0.698214
0.175
0.076788
0.233929
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
3.787857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.055357
0.058357
0.067857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769643
1.060714
0.521429
0.698214
Q.175
0.076786
0.233929
0.96125
0.96125
0.96125
0.96125
0.98125
0.96125
0.96125
3.767857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.055357
0.055357
0.067857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769643
1.060714
0.521429
0.698214
Q.175
0.076786
0.233929
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
0.96125
3.767857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.055357
0.055357
0.067857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025
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0.123214
0.769643
1.060714
0.521429
0.698214
0.175
0.076786
0.233929
0.96125
0.96125
0.86125
0.96125
0.98125
0.96125
0.96125
3.767857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
.05
0.035714
0.076786
0.048214
0.055357
0.055357
0.067857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769643
1.080714
0.521429
0698214
0.175
0.076786
0.233929
0.96125
0.96125
0.86125
0.96125
0.96125
0.96125
0.96125
3.767857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.055357
0.055357
0.087857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025

0.123214
0.769643
1.060714
0.521429
0.698214
0.175
0.076786
0.233929
0.96125
0.96125
0.96125
0.96125
0.86125
0.96125
0.98125
3.767857
0.076786
0.130357
0.064286
0.051786
0.044643
0.044643
0.05
0.035714
0.076786
0.048214
0.085357
0.055357
0.087857
0.048214
0.039286
0.028571
0.080357
0.076786
0.032143
0.035714
0.032143
0.048214
0.0375
0.033929
0.053571
0.044643
0.048214
0.048214
0.042857
0.0375
0.039286
0.0375
0.025
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LBEX-BARFID 0027270



0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019643
0.048214
0.105357
0.057857
0.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
0.05
0.076786
0.064286

0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019643
0.048214
0.105357
0.057857
0.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
0.08
0.076786
0.064286

0.019643
0.035714
0.0378
0.023214
0.044643
0.0375
0.019643
0.048214
0.105357
0.057857
0.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
0.08
0.076786
0.064286

0.019643
0.035714
0.0375
0.023214
0.044843
0.0375
0.019643
0.048214
0.105357
0.057857
0.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
0.08
0.076786
0.064286

0.019643
0.035714
0.0375
0.023214
0.044843
0.0375
0.019643
0.048214
0.108357
0.057857
0.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
0.05
0.076786
0.064286

0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019643
0.048214
0.106357
0.057857
0.05
0.041071
0.028571
0.028571
0.085357
0.064286
0.051786
0.05
0.076788
0.084286

0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019643
0.048214
0.105357
0.057857
Q.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
Q.05
0.076786
0.084286

0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019643
0.048214
0.1058357
0.057857
005
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
0.05
0.076786
0.064286

0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019643
0.048214
0.105357
0.057857
0.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
.05
0.076786
0.064286

0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019843
0.048214
0.105357
0.057857
0.05
0.041071
0.028571
0.028571
0.056357
0.064286
0.051786
0.05
0.076786
0.064286

0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019643
0.048214
0.105357
0.057857
0.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
0.05
0.076786
0.064286

0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019643
0.048214
0.106357
0.057857
0.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
0.05
0.076786
0.064286

0.019643
0.035714
0.0375
0.023214
0.044643
0.0375
0.019643
0.048214
0.105357
0.057857
0.05
0.041071
0.028571
0.028571
0.055357
0.064286
0.051786
0.05
0.076786
0.064286
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CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027271



9/1/2013  10/1/2013 11/1/2018 12/1/2013 1/1/2014 2/1/2014 3/1/2014 4/1/2014 51172014 ©/1/2014 7/1/2014 7/31/2014

LBEX-BARFID 0027272

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



LBEX-BARFID 0027273

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



LBEX-BARFID 0027274

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS
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LBEX-BARFID 0027275

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS



7/1/2008 8/1/2008 9/1/2008 10/1/2008 11/1/2008

Category Total Spent to Date 7/31/2008 8/31/2008 9/30/2008 10/31/2008 11/30/2008
Deposits. . $0 $0: L L R e
G e _,$0 | $o v_$ L _$._ L . L .$ S _$. - o

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027276



12/1/2008 1/1/2009 2/1/2009 3/1/2009 4/1/2009 5/1/2009 6/1/2009 7/1/2009
12/31/2008 1/31/2009 2/28/2008 3/31/2009 4/30/2009 5/31/2009 6/30/2009 7/31/2009

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027277



8/1/2009 9/1/2009 10/1/2008 11/1/2009 12/1/2009 1/1/2010 2/1/2010 3/1/12010
8/31/2008 9/30/2009 10/31/2009 11/30/2009 12/31/2009 1/31/2010 2/28/2010 3/31/2010

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027278



4/1/2010 5/1/2010 6/1/2010 7/1/2010 8/1/2010 9/1/2010 10/1/2010 11/1/12010
4/30/2010 5/31/2010 6/30/2010 7/31/2010 8/31/2010 9/30/2010 10/31/2010 11/30/2010

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027279



12/1/2010 1/1/2011 2/1/2011 3/172011 4/1/2011 5/1/2011 6/1/2011 7/1/12011
12/31/2010 173172011 212812011 3/31/2011 4/30/2011 5/31/2011 6/30/2011 7/31/2011

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027280



8/1/2011 9/1/2011 10/1/2011 11/1/2011 12/1/2011 1/1/2012 2/1/2012 3/1/12012
8/31/2011 9/30/2011 10/31/2011 11/30/2011 12/31/2011 1/31/2012 2/29/2012 3/31/2012

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027281



4/1/2012 5/1/2012 6/1/2012 7/1/2012 8/1/2012 9/1/2012 10/1/2012 11/1/12012
4/30/2012 5/31/2012 6/30/2012 7/31/2012 8/31/2012 9/30/2012 10/31/2012 11/30/2012

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027282



12/1/2012 1/1/2013 2/1/2013 3/1/2013 4/1/2013 5/1/2013 6/1/2013 7/1/2013
12/31/2012 1/31/2013 2/28/2013 3/31/2013 4/30/2013 5/31/2013 6/30/2013 7/31/2013

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027283



8/1/2013 9/1/2013 10/1/2013 11/1/2013 12/1/2013 1/1/2014 2/1/2014 3/1/12014
8/31/2013 9/30/2013 10/31/2013 11/30/2013 12/31/2013 1/31/2014 2/28/2014 3/31/2014

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027284



4/1/2014 5/1/2014 6/1/2014 7/1/2014
4/30/2014 5/31/2014 6/30/2014 7/31/2014

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027285



7/1/2008 8/1/2008 9/1/2008 10/1/2008 11/1/2008 12/1/2008 1/1/2008 2/1/2009 3/1/2009 4/1/2009
Category 7/31/2008 8/31/2008 9/30/2008 HHHAEHME HHEEHRHE HESHRRAE 1/31/2009 2/28/2009 3/31/2009 4/30/2009

D~ B WN -

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027286



5/1/2009 6/1/2009 7/1/2009 8/1/2009 9/1/2009 10/1/2009 11/1/2009 12/1/2009 1/1/2010 2/1/201C 3/1/2010 4/1/2010 5/1/2010
5/31/2009 6/30/2009 7/31/2009 8/31/2000 9/30/2000 #HHHHEER HHHHEHEHE IHHEAERAMRE 1/31/2010 2/28/2010 3/31/2010 4/30/2010 5/31/2010

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027287



6/1/2010 7/1/2010 8/1/2010 9/1/2010 10/1/2010 11/1/2010 12/1/2010 1/1/2011 2/1/2011 3/1/2011 4/1/2011  5/1/2011 6/1/2011
6/30/2010 7/31/2010 8/31/2010 9/30/2010 HEHHEHE HRHHEERF HREFERRE 1/31/2011 2/28/2011 3/31/2011 4/30/2011 5/31/2011 6/30/2011

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027288



7/1/2011  8/1/2011  9/1/2011 10/4/2011 11/1/2011 12/1/2011 4/1/2012 2/1/2012 3/1/2012 4/1/2012 5/1/2012 6/1/2012 7/1/2012
713172011 8/31/2011 9/30/2011 #HERHEEH #HERHEEE HRAEEERE 1/31/2012 2/29/2012 3/31/2012 4/30/2012 5/31/2012 6/30/2012 7/31/2012

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027289



8/1/2012 9/1/2012 10/1/2012 11/4/2012 12/1/2012 1/1/2013 2/1/2013 3/1/2013 4/1/2013 5/1/2013 6/1/2013 7/1/2013 8/1/2013
8/31/2012 9/30/2012 #HABRHEH HERHEEH ARG 1/31/2013 2/28/2013 3/31/2013 4/30/2013 5/31/2013 6/30/2013 7/31/2013 8/31/2013

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027290



9/1/2013 10/1/2013 11/1/2013 12/1/2013 1/1/2014 2/1/2014 3/1/2014 4/1/2014 5/1/2014 6/1/2014 7/1/2014
9/30/2013 HERHRHEE HHEBRAGH HERREERE 1/31/2014 2/28/2014 3/31/2014 4/30/2014 5/31/2014 6/30/2014 7/31/2014

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027291



USE THIS SHEET IF DEBT IS REPAID THROUGH REF!I OR EQUITY PAYDOWNS

Begin Date of Schedule

Loan Refi Date 7/1/2008 8/1/2008 9/1/2008 10/1/2008 11/1/2008 12/1/2008 1/1/2009
LBREM S e RGO B s e s O L S g R e g s e
Lehman Brothers g 000w meT e 0 e s Y s 80
0 E s 30 50 30 i $07 $0 80

0 LD R e e R R ey R e 80 TR 80

0 $0 $0 $0 30 30 30 $0

o o e el - o L ® g

0 CB0F LT B0 Es0E T 8D 30 ¢ L8O, LT E 90

0 $0 : $0 30 580 30 30 $0

USE BELOW FIELDS TO SHOW EXTENSION FEES

DATE Dollar Amount 71112008 8/1/2008 9/1/2008 10/1/2008 11/1/2008 12/1/2008 1172009
LBREM S IR GLE80T S SO i %0 : 580 TR 80
{ ehman Brothers : & “%p° ,. $0 5 . ,. s0° B $0 o - 50 5 : B by " i g
0 PonBae nn 80 s e B B0 e B 80 e e B0 e B0 e e B0 e e 80
0 280 e % 980 e 0 %0 $0. s 80 $0
0 Sy s s ey o e S egi Cien
0 GOS0k e T SO T TR0 G0 e e : 50
0 307 . %0 f = of ) 30 30 E oy $0
0 e R GO T B0 0 e L G0 G0 TR 6
$0 $0 $0 $C $0 $0 $0 $0
USE BELOW FIELDS TO SHOW EXIT FEES
DATE Dallar Amount 7/1/2008 8/1/2008 9/1/2008 10/1/2008 11/1/2008 12/1/2008 1/1/2009
LBREM L : 30 ; e i G o Ry
Lehman Brothers .11 : $0 RO R e T e SRS N U T $0 " S0 G0,
o . . 0 v St o g e e % o e ) oy e
0 $0 FUESENIE0 TR0 T80 G S e 80 TR TS0
0 0 8 . Coggt a6 . 56 Cds L e e : s
0 $0 - : G0 T $O e e 0 T $0° L ks
0 $0 s 30 30 Saw R80T e e 80 20 S s $0
$0 $0 $0 $0 $0 $0 $0 $0
Excess Sales Proceeds
7/1/2008 8/1/2008 9/1/2008 10/1/2008 11/1/2008 12/1/2008 11112008
Excess Sales Proceeds 80 £ : E o) E e o : $0.5 $0 : 30
Apply Proceeds? Prorata?
LBREM No No $0 $0 $0 $0 $0 $0 $0
Lehman Brothers Yes No $0 $0 $0 $0 $0 $0 $0
4] 4] o] $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027292



0 ¢ o] $0 $0 $0 $0 $0 $o 30
4] [y o $0 $0 $0 $0 $0 $0 $0
o] 0 o $0 $0 $0 $0 $0 $0 $0
Q 0 o $0 $0 $0 $0 $C $0 $0
0 [ o] $0 $0 $0 30 $0 $0 $0
TOTAL $0 $0 $0 $0 $0 $0 $0
LBREM 1 2 $101,182,450 $103,447,319 $105,016,896 $106,586,473 $108,156,050 $109,725,627 $111,295,204
Lehman Brothers 2 2 $526,148,734 $533,900,259 $541,665,134 $549,413,289 $557,145,775 $563,991,155 $570,836,535
4] 3 o $0 $0 $0 $0 $0 $0 $0
] 4 o $0 $0 30 $0 $0 $0 $0
0 5 o $0 $0 $0 $0 $0 $0 $0
o] 6 0 $0 $0 $0 $0 30 $0 $0
G 7 o] $0 $0 $0 $0 $0 $0 $0
3} 8 0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027293



2/1/2008 3/1/2009 4/1/2009 5(1/2009 6/1/2009 7/1/2009 8/1/2009 9/1/2009 10/1/2009 11/1/2009
L S R R R L e e e Y U B g e g e 5 e
90 T s g0 e set e 000w meT e 0 e s Y s §
$0 ) : 30 E s 30 50 30 i $07 $0 80
SGQ L L T g0 L LG e e g e b Ry e e T g e e e e e e b e
50 50 $0 $0 $0 30 50 30 30 $0
e 1 s L e L el ey el e e e e
9O CUS0 R G R R GO B RO R R 50 UL S0 e R §R LR R 50

$0 $0 $0 $0 : $0 $0 w80 $0 30 $0

2/1/2009 31172009 471/2009 5/1/2009 6/1/2009 71112009 8/1/2009 9/1/2009 10/1/2009  11/1/2009
80 S e 90 SUR0T et S0 s R0 e 50 S A0 W %0

G .- : “sg ,. g %0 $ .- 507 Siggl $ g0 P oy ¢ : 0 : P 50 s igh

$0° o e e 807 e 80 %0 0 e %0 800 w080 $0.0 e w080 89

teg i N . N R i ieg S e s ‘e : Doyt e . 0
S800 s hs0 e s st o sk s 80 T s0s h T s s s s S e L 80
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0

e B0 T T SO e RO T T B a0 L T S0 RO T T T G0 G0 P90

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0

2/1/2009 3/1/2009 4{1/2009 5/1/2009 6/1/2009 71172009 8/1/2009 9/1/2009 10/1/2009 11/1/2009
e T g S e T Csee B o T e e
280 T e0 L T R0 TS0 e 0 e T T e s T e s s 0
%0 50 50 30 $0 : 50 $0 g0 50 0

i 30' i - . s 50 : T S0 " - L) i : v$0 = " $O‘ % i : $‘0 2 R '$O : . S g E ‘$0

SO R0 T e s e T e g0 S Loy g co kv E L
2 . g ! bt Sl 5 . coe B - §
,_50 . 50 3 5 »: $0  : $Q" »_’ s 5 ,50 »: G T g0 »_’ 3 %0 & 3 0. »_’. $0_ 5 & Y$D

- 30 W : 0 30 oo 50 3 0 . 2 %0 . 30 a3 $0

30 30 $0 $0 $0 $0 $0 $0 $0 $0

2/1/2009 3/1/2009 4/1/2009 5/1/2009 6/1/2009 7/1/2009 8/1/2009 9/1/2009 10/1/2008 11/1/2009
s . . 4 . . i . g . . i . g g . s . 46 508,561+ 4
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0

$0 $0 $0 $0 $0 $0 $0 $0 $148,399,591 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027294



$0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 30 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $146,399,591 $0

$112,864,781 $113,649,569 $112,729,604 $114,299,181 $115,868,758 $117,438,335 $119,007,912 $120,577,489 $122,147,066 $107,962,135
$577,681,915 $581,104,605 $576,320,789 $583,166,169 $590,011,549 $596,856,929 $603,702,309 $610,547,689 $617,393,069 $397,231,835

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 30 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 30 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027295



12/1/2008 111/2010 2/1/2010 3(1/2010 4/1/2010 5/1/2010 6/1/2010 7/1/2010 8/1/2010 9/1/2010
L L O S e O O S0 R R g0
90 T s g0 e set e 000w meT e 0 e s Y s §

$0 ) : 30 E s 30 50 30 i E $0 80

SGQ S L T g e L R G e T g0 e e ey e e L e e R

$0: $0 $0 $0 $0 $0: 30 30 $0

B L o e R L e e el e g

9O CUS0 R G R R GO B RO R R 50 SR80 BB R 50

$0 0 $0 $0 : 30 50 w80 $0. $0

8%@%28

12/1/2009 1/1/2010 2/1/2010 3/1/2010 4/1/2010 5/1/2010 6/1/2010 71112010 8/1/2010 _9r/2010
80 S e 90 SUR0T et S0 s R0 e 50 S A0 W %0

G .- : “sg ,. g %0 $ .- 507 Siggl $ g0 P oy ¢ : 0 : P 50 s igh

$0° o e e 807 e 80 %0 0 e %0 800 w080 $0.0 e w080 89

teg i N . N R i ieg S e s ‘e : Doyt e . 0
S800 s hs0 e s st o sk s 80 T s0s h T s s s s S e L 80
$0 $0 $0 $0 $0 $0 $0 $0 $0 $0

e B0 T T SO e RO T T B a0 L T S0 RO T T T G0 G0 P90

$0 $0 $0 $0 $0 $0 $0 $0 $0 $0

12/1/2009 11172010 21112010 3/1/2010 4/1/2010 5/1/201C 6/1/2010 7112010 8/1/2010 9/1/2010
e S e T Ssge B ol T e T
280 T e0 L T R0 TS0 e 0 e T T e s T e s s 0

%0 50 50 30 $0 : 50 $0 g0 50 0

i 30' i - . s 50 : T S0 " - L) i : v$0 = " S0 - % i : $‘0 2 R '$O : . S g E ‘$0

SO R0 T e s e T e g0 S Loy g co kv E L

2 . g ! bt Sl 5 . coe B - §

3 B0 . 50 3 5 »: 80+ ) : $Q" »_’ s 5 ,50 »: G T g0 »_’ 3 %0 T ) 0. »_’. $0_ 5 & Y$D

- 30 W : 0 30 oo 50 3 0 . 2 %0 . 30 a3 $0

30 30 $0 $0 $0 $0 $0 $0 $0 $0

12/1/2009 11112010 2/1/2010 31/2010 4/1/2010 5/1/2010 6/1/2010 7/1/2010 8/1/2010 9/1/2010
$0: 866030 E80 C$110542.480 s 50 : 500 gl : $0 $6.398.199 4 30
$0 $0 $0 $0 $0 $0 30 30 $0 $0
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Heritage Fields El Toro LLC

Property Name:

Heritage Fields PTG

Justification / Comment

Average Sales Price pet Unit
Under Contract
Unsold

$1,183,36

~

Average sales price is a price per acre value blended to incorporate all land use
wpes - residential, educational, office, R&D, retail, auto center, exposition
and agriculture. Residential product in the project will have a wide range of
options from smaller attached product of approximately 1,200 SF up to large]
detached luxury product of approximately 8,000 SF, and may sizes and
alternatives in between. Borrower's projected per house price on an average

basis is $1,173,720. Cushman & Wakefield, based on its research and
it s b st adios oo Ll R Llebunl o

 Average Sales /' Closing Velocity
Date Closings Begin
Units Closed per Month

H#N/A
#N/A

Projection of 32 acres sold per month is a blended rate including residential
and non-residential land. The closings begin date and the absorption velocity
is based on the Borrower's most recent approved plan. Given the recent
scheduling and timeline shift of the Borrower, there will be a delay of the
initial closings beyoud this models projects - tikely € months or so. Project
progress to date is almost 18 months behind the original underwsiting from

suramer 2005. Velocity and absorption projections based on Borrower and
i ot £ ) . L L L. 1 A

Other Revenue
Average Net Sales Price for Other Collateral

Additional Revenue

30

Al bannd use types are incorporated into the Average Sales Price: per Unit amount,
therefore there is no sales revenue from Other Collateral,

These is a small amount of rental income derived from a few existing buildings at
the site and from land users (such as {arers and a nursery), but income from these
operations is treated in the model (and the Borrower's business plan} as an offset to

caretaking costs of the projfect, not as additional revenues.

Transaction Costs
Average Closing Cost %

1.50%

Appraisal from Cushman & Wakefield used a transaction cost assumption of 1.5%
which is in-line with Borrower's projections at this ime. As no parcels are
specifically under contract, no actual data is available to compare against. Model
used for the cash flow analysis uses net sales proceeds, therefore no transaction costs

are seen in the analysis, as these have already been taken out.

Development Costs
Total Remaining Hard Costs
Total Remaining Soft Costs
Total Remaining Carrying Costs

$206,589,309
$279,979,482
$94,806,016

Total remaining costs are based on Bortower's business plan, which costs have been
analyzed and confirmed as reasonable by Developers Research (cost consultant) as
part of the appraisal process. Development Costs cover steps that Borrower will take
to cotnplete master infrastructure of development, complete joint infrastructure with
Great Park on behalf of City of Irvine (which funds will be reimbursed through
CFD and other municipal bonds), and completion and delivery of entitled parcels
sold as superpads to developers. The end developers will then incur the costs to
undertake the steps to transform the superpads to finsihed lots for homebuilding, ot
finsthed pads for commercial development. Budget includes $42.7 million of

Aol - et crensial o e A L

LBREM Paid Off
Lehman Paid Off
Project Sellout Date

6/30/2015
/3072011
6/30/2015

Loan matures on July 12, 2011 and there are two 12-month extension options

available. Lelunan is projected to be repaid during the first extension option period.
Loan has a funding commitment of $775 million, of which Lehrnan ALY
participates in the senior $630 million. Loan also includes ability for Borrower to
reborrow up to $137.5 million of the commitment. All loan fundings to be used for]

nredevelonment and devalonmeant cocte Af the oroiect  Roreawer i arhiact 0

Waterfall Comment

Not Limited to Sugoested Guidelines Above
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Heritage Fields El Toro LLC
Exit Analysis as of: 7/1/2008

Remaining Gross Proceeds $1,911,773,279
<Less> Transaction Costs ($28,676,599)
Net Sales Proceeds $1,883,096,680
<Plus> Other Collateral Net Sales Proceeds 50
<Plus> Additional Revenue 50
Total Proceeds $1,883,096,680

Less: Total Funding (including interest) thru Exit Declining Net Balance
LBREM $108,338,804 $1,774,757.876
Lehman Brothers $653.615,523 $1,121,142,353
Loan Exit Fees $0 $1,121,142,353
Costs Funded From Unit Sales $143,134,551 $978,007,802

Total Net Cashflow Prior to Equity $978,007,802
Total Proceeds to Borrower $978,007,802 50
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Deal Status Report
Heritage Fields E]l Toro LLC

Deal Info
Retationship Name: Herttage Fields E Toro LLC Debt MTS: #REF! Deal Type: Development
Deal Manager: ¥on Cho Asset No: 1118401, 1118401-21 Status: Performing
Underwriter: RELNo: O Current Prop. Typefs): Land and Lots
Asset Manager: David Wahl Equity MTS:  VU22 Future Prop. Type(s): Land and LotsMixed Use
Financial Analyst: Patrick Connolty Total Property Measure: 3723
Current Status

Draft appraisal by Cushman & VWakefield has been completed with an as is value conclusion of $760,000,000. Based on this value and the 60% LTV cap requirement, a
rebalancing call on the loan of $171,331,183 would be required. A copy of the draft appraisal was delivered to Lennar by Cushman & Wakefield on April 30th. Comments
have been provided by Lennar and LBREM to Cushman & Wakefield in order 1o finalize the appraisal, though the value conculsion is not expected to change significantly.

Borrower has completed a draft 2008 Business Plan, but has not submitted  final one for Lender approval. Lennar has revised project phasing and timelines based on
current market conditions and demands. Lennar does not plan to commence any grading work until at least September 2008. The first phase of development will be the
Life Long Learning District. The first land sales are now being tentatively projected for early 2009 and this would be educational fand. Some retail and office/r&d parcels

Collateral Highlight Heritage Fields PTG irvine Californis 92618
The property is the former Ei Toro Marine Corps Air Station and is located in the heart of Orange County within the city of Irvine, CA. The property's planned development
is governed by an Overlay Zoning Plan that went into effect with the execution of a Development Agreement with the City of Isvine. The Borrower conveyed 1,421 acres to
the City of Irvine at no cost to be used for parks, greenspace and municipal buildings. The City of Irvine is in the planning process to construct The Great Park, which wilt
be the largest urban set park in the United States.

The original development pian broke out the 3,700 acres into four develepable districts zoned for 3,625 homes, 3.1 million SF of R&D space, 225,000 SF of retail space,
two golf courses (45 holes), a university campus, a cemetery, a water park, agricultural land and park/civic land. This original plan projected that the Borrower would
receive final entitlements at the end of 2006. Initial parcel sales scheduled to occur in 3Q 2007. Final land sales in the project would occur in 4Q 2012

Vafue Summary

Current Per Unit Remaining Per Unit Total Per Unit UW Sell Out Per Unit
2,449 2,449 3,723 3723
Vaiues $797,358,716 $325,523 FHHHRH $1,107,181 FHHHEHE $766,893 $0 $0
As offThru date 07/0172008 06/30/2011 Q67302011 01/00/1900

Value Comment
The current value is current capitalization. Remaining and Total Value are the projected sellout value of the 1,828 saleahble acres.

Appraisal ordered by LBREM dated July 1, 2007 had an as-is value of $1,060,000,000. LBREM has ordered an updated appraisal. Report still to be finalized but as-is
value likely to be in range of $760,000,000 to $770,000,000.

Capitalization

Lender/ tien Pripcipat Future Pay Accrual Deferred  Accrued interest Exit Origination Extension
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Participation

LBREM

Lehman Brothers

=

Total Debt

Client Equity
Partner Equity
Borrower Equity

Totai Equity

Total Cap

Pasitian Balance
tst $101,182,450
1st $526,148,734
¢ $0

0 30
] $0
0 $C
[¢] $0
0 30

$627,331,183

Qutstanding
Commitment

$0

$541,550,000

$0
$544,550,000

$1,168,881,183

Funding Rate
$24,512,843 1288%
$127,466,788 513%
$¢ 0.00%

30 0.00%

$o 0.00%

$0 0.00%

e 0.00%

50 0.00%

$256,109 Per Unit

Additional Pref Return
Commitment Rate

30 0.00%

30 0.00%

$0

$221,088 Per Unit

$477,198 Per Unit

Rate

12.88%

513%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

Interest

Accrued Pref Return

Owmnership Pct

30
$0

0.00%
100.00%

At Exit Fees Date f Maturity Option / Exit
Date
30 $0 12/22/08 Yes
711012 0613015
$0 $0 12/22/05 Yes
Q71012 06/30/15
$0 50 Q1/00/00 1/00/00
©1/00/00 06/20/15
$0 $0 ©1/00/00 01/00/00
01/00/00 £1/00/00
$0 0 01/00/00 ©1/00/00
61/00/60 01/20/00
$0 $0 £1/00/00 01/00/00
01/00/00 G1/00/00
$0 50 01/00/00 ©1/00/00
01/00/00 01/00/00
$0 $0 §1/00/00 01/00/00
01/00/00 ©61/00/00
Exit Date
06/30/2011

Capitalization Commeni

Lehman Brothers Real Estate Mezzanine Fund (7LBREM.'-") originated to Borrower a $252,660,000 bridge loan on July 11, 2005. The loan had an overall interest rate of
LIBOR + 500 bps. At the time of closing, LBREM participated to Lehman AL the senior 70% of the loan at an interest rate of LIBOR + 200 bps and retained the junior
30% of the loan at an interest rate of LIBOR + 1200 bps.

On December 22, 2005, LBREM closed on a new loan that increased the note amount to $500,000,000. The participation structure with Lehman ALl was renewed. The
outstanding principal balance at the time of closing was $257,003,450. The loan includes a one-time reborrowing provision for $137,500,000 of the principal. Also,
$75,000,000 of future funding was set aside as an interest holdback.

Sources and Uses

Anticipated Additional Funding

Hard Costs
Soft Costs

Carrying Costs

Total Funds Needed:

Existing Sources of Funds

Reserve
Cash Flow
Unit/ Lot Sales

Revolving Credit

Future Net Advances/Paydowns

Through Exit

$206,58¢,309
$279,97¢€,482
$94.806,016

$581,374,807

$0
$0
$143,134,551
30
$151,976,631

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

Through Sell-Out

$206,560,309
$279,979.482
$94,808,018

$581,374,807

$0
$0
$143,134.551
30
$151,979,631

Sources & Uses Comments

Total remaining costs are based on Borrower's
business plan, which costs have been analyzed and
confirmed as reasonable by Developers Research
(cost consultant} as part of the appraisal process.
Development Costs cover steps that Borrower will
take to complete master infrastructure of
development, compiete joint infrastructure with Great
Park on behalf of City of Irvine {(which funds will be
reimbursed through CFD and other municipal
bonds), and completion and delivery of entitled
parcels sold as superpads to developers. The end
developers will then incur the costs to undertake the

LBEX-BARFID 0027317



Construction Deposits $0 $0 steps to transform the superpads to finsihed fots for
homebuilding, or finsihed pads for commercial

Unsourced Funds Needed development. Budget includes $42.7 million of

3rd Party Dabt $0 $0 develcper contingency against potential hard cost
LB Debt 50 $0 overruns. An a per acre basis, total project costs are
LB Equity $0 $0 as follows: $311,782 per acre for land acquisition;
Partner Equity 30 %0 $112,842 per acre for hard costs; $311,576 per acre
Borrower Equity $0 $0 for soft costs; and $63,861 per acre for interest carry
it
Total Sources: §205,114,182 $205,114,182
Sales
Units % Of Units Gross Price/Unit Gross Price/SF
Unsold 2,449 100% $1.163,367 30
Under Contract 0 0% $0 $0
Closed 0 0% $0 $0
Total 2,449 100% $1.183,367 50
Perfon M e Cc i

Projecticn of 32 acres sold per month is a biended rate including residential and non-residential land. The closings begin date and the absorption velocity is based on the
Borrower's most recent approved plan. Given the recent scheduling and timeline shift of the Borrower, there will be a delay of the initial closings beyond this models
projects - likely 6 months or so. Project progress to date is almost 18 months behind the original underwriting from summer 2005. Velocity and absorption projections
based on Borrower and appraisers expectations of Orange County growth for new home sales and analysis of Heritage Fields fair share capture. Based on recent
developments, the foan payoff could be pushed due to parcel sale delays, but payoff still should cccur within timeframe of available loan extension options. Non-residential
LOt's that Borrower has in hand are for R&D and educational land in the Lifelong Learning District totaling sale of 79.5 acres for $118.8 million.

Strengths & Risk / Risk Mitigation

Exit Comment

According to the current projections, the compiete sellout date for Heritage Fields will be in Aprit 2013. This includes all parcels in the development. The proceeds from the]
land sales are distributed to repay the debt based on release price schedule that roughly equates to 36% of net sales proceeds applied to debt repayment, with the

vammnindar flaniine bn Daveaisinr | nan Sans hovin fantiivn bm allacr lavanr anmbiivn af nmb amlas neaanade atbinet fa  andar dicasebion coveaoasdine | T amad | TU lanahionard s
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FRITIANALr MIOWHIG 10 DOTTOWEr. LOZN QUEeS NAVe {€alure W0 Aow 1arger Caplure 0f Ne S8ies Proceeds SuUpject [0 Lenuer aiscranul SUrfounumy Li v andg L i v Benciimarks.
The mode} projects an IRR of 5.79% and a Muitiple of Capital of 1.15x.

Based on very recent information and the draft appraisal, the sellout date for the project will certainly push out. There is also required remargin payment near term that will

paydown the loan and return the overall loan to a maximum 60% LTV. These changes will have little impact on the projected IRR, though multiple of capital couid
potentially rise.

Deal Strategy and Significant Changes

E‘.tatus Report Disclosure

This report is exclusively for the use and benefit of Lehman Brothers and may not be ralied upon by others. The

represent the pr i Jjudgment of TriMont Real Estate Advisors, inc. in
the capacity of consultant, based upon statements, information and data provided by Lehman and other third parties during the course of this assignment. We assume that alf information and data provided to us, is
true and correct but cannot guarantee and have not i y verifisd all information and data on which this repont is based.
The conclusions presented are based upon i and wvaitable during the fime period that the analysis was performed. Any of future rents, , net o) income, mortgage debt

service, capital outlays, cash flows, inflation, capitalization rates, yleld rate or interest rates are intended solely for analytical purposes and are not to be construed as predictions of the future by TriMont Real Estate
Advisors, Inc. These estimates represent the judgment of the authors as to the assumptions likely to be used by purchasers and sellers active in the marketplace, and their accuracy is in ho way guarantead.
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.Actual Contributions

552,

,582, ,867, 373) ,464, ,918, .535,812)
Actual Distributions $21,531,698 $50,810,373 $315,454 $999,102 $937,026 $1,080,205 $1,070,348
Projected Contributions ($127,466,788) $0 $0 $0 $0 $0
Projected Distributions | $676,111,226 $676,111,226 $0 $0 $0
; 2348

3184.552.575)

$533,730

Total Lehman Contributions

{$646,049,457)

Total L.ehman Distributions

$726,121,599

Total Lehman Profit

$80,072,142

L8 Equity

0.00%

$0

$0

$0

$0

$0 $0

Total Lehman Contributions $0
Total Lehman Distributions $0
Total Lehman Profit $0

gy LAy

Ac{uéi C.:ontribuﬁo.ns] Distributions

$0 0 0 $0 $0 $0
Projected Contributions ($284,408,665) 0 Q $0 $0 $0
Projected Distributions $712,599,488 0 0 $0 $0 $0
Borrower Equity : 0.00% $428,190,823 0 $0 $0 $0 $0

Total Contributions

($284,408,665)

Total Distributions

$712,599,488

Total Profit $428,190,823

SR . g FE 01/01/08° 02/10%/06 03101/08 * 04701108 . 0501108
|Cash Flow Summary.~ ! RR L Total 61/0106 . D2128106 - 03121106 . DA/30/08 95131106
Actual Contributions {$518,582,665) (3184,867,830) ($465.373) (87,464,703} $3,916,839) $1,535,812)
Actual Distributions $50,010,373 $315,454 $999,102 $937,026 $1,060,205 $1,070,348
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Projected Contributions ($127,4686,788) $0 $0 $0 $0 $0
Projected Distributions $676,111,226 $0 $0 30 30 $0
TOTAL LB 4.31% $80,072,142 ($184,552,376) $533,730 {$527,678) ($2,866,630) ($465,464)
Total Contributions ($646,049,457)
Total Distributions $726,121,599
Total Profit $80,072,142

i e S TIR008 . Bty i Delt e e 008 e e g ag08 e e R008 T 02008, 12008
Discountéd Rémaining LB Cashflows = =7 0 "0 7 0% e T 8% T T3YR008T T #312008° s L gis0iso0s T 0008 s 1173012008
LB Debt $496,940,387 ($6,845,380) ($6,845,380) {$6,845,380) ($6,788,275) ($5,9216,804)
LB Equity $0 $0 $0 30 $0 $0
Fotal = o G T w302, BT 8, F82 L © ($6:845:380)= = v v ($6:845:380) . v ($6:845,380) ¢ ¢ v ($6;786,278) .. ($5,916,804)

Equity Debt
L.8 Basis : et e :
LB Discounted Profit - 80, +$496,940,287
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(32,217 621) ($3,443,964) (356,553, 151) ($2,825,023) ($3,596,860) (34,275,037) ($5,243,761) (39,371,961) ($6,125,965)
$1,148,373 $1.135.875 $1,467,097 $1,608,407 $1,563 852 $1,640,464 $1,617.475 $1,730.917 $1,766,811
$0 $0 $0 $0 $0 $0 $0
$0 $0 30 $0 $0 30

($3,626,286)

($2,308,089)

(1216578

(§2053000)

{$2,634,574)

(%4

06/01/06 07107108 08701108 09704706 . 10/01/08 4401706 ... 12/03/06 91/81/07:.. 02/01/07

- 06/30/08: - 07/31/06: -08/31/086: :08/36/06: A0/31/06:: 43430106 = 12/31/06 - L QUBHOT 02128107
($2,217,621) ($3,443,964) ($56,553,151) ($2,825,023) ($3,596,860) ($4,275,037) ($5,243,761) ($9,371,961) ($6,125,965)
$1,148,373 $1,135,875 $1,467,097 $1,608,407 $1,563,852 $1,640,464 $1.617,475 $1,730,917 $1,766,811

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027322



$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 50 $0 $0 50 $0 $0 $0
(§1,068,248) ($2,308,089) ($55,086,055) ($1,216,616) ($2,033,008) ($2,634,574) ($3,626,286) ($7,641,044) ($4,359,154)
120112008 CECAMIR008 S Be5000 CEAAYae00 e 5008 S BR00g. S 62000 CLETAR000T S e ping:
12312008 . 312008 T s 2282000 L TIBN2000 T s w0008 L 312009 T s BB0/20087 s 73120087 L 83172009
($5,874,082) ($5.862,273) ($2,524,074) $5,784,607 ($5,884,845) (35,841,038) ($5,862,027) ($5,817,460) ($5,805,670)
30 $0 $0 30 $0 $0 $0 $0 $0
L(85/874,082) v L ($5/862,2731 1 N $2,524,07A) 8B T80T 1 (65,884 848) 1 (85, BAT038) 1 ($5:862:027) 4 (G5 BATAB0) Y (55,805/670)

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027323



($5,459,869) ($6,345,691) ($11,002,261) ($7,992,942) ($78,187,702) ($73,383,387) ($6,183,360) ($8,911,878) ($6,485,809)
$1,628,553 $1,843,741 $1,842,599 $1,957,279 $2,012,220 $2,781,424 $2,962,406 $3,030,210 $2,981,171
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

($3,220,854)

(83,823,218

(94,501,950}

(59,160,862

(85,0355

($76,175,481)

($70,601,962)

88

&

03/01/07 - 0410107.. 05/04/07 -06/Q4707 .. 07401707 08/01/07 ... 08/03/07 40/81/07".. 41/01/07

- U3/31/87: 04/30/07: -05131/07: :0B/36/07:: ATINNOT 08/31/07 = +.-08/30/07 L AGBHT IB0A07
($5,459,869) ($6,345,691) ($11,002,261) ($7,992,942) ($78,187,702) ($73,383,387) ($6,183,360) ($8,911,878) ($6,485,809)
$1,626,553 $1,843,741 $1,842,599 $1,957,279 $2,012,220 $2,781,424 $2,962,406 $3,030,210 $2,981,171

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027324



$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 30 50 50 $0 $0
(§3,833,316) (34,501,950) ($9,159,662) ($6,035,663) ($76,175,481) ($70,601,962) ($3,220,954) ($5,881,669) ($3,504,637)
9r1/2008 SHQM2009 A 42009 CUABAIA000 e ain0de bl 3112010 CUEARRON0T S e i
302009 . 312008 LT 113002000 e 1203172009 WR2010 . 2282000 s e 3B120107 s 43020107 L BIB12010
($5,827,800) $221,224 522 ($6,183,327) ($6,577,957) $54,019,802 ($7.604,848) $167,978,227 ($7,830,376) ($639,265)
30 $0 $0 30 $0 $0 $0 $0 $0
055,829, 800) 1§02 224 522 1 TH(§6,483,32) CA$S.5TT.95T i 854,019,802: 1 1 (ST, 604848y 16T 978227 (§7:830:378) - ($638:265)

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027325



($6,400,609) ($7,459,871) ($9,951,665) ($4,913,731) $0 $0 $0 $0
$2,744,670 $3,085,812 $2,891,644 $2,189,240 0 $0 $0 $0 $0
$0 $0 $0 $0 0 $0 $0 ($7,751,525) ($7,764,875)
$0 $0 $0 $0 0 $0 $0 $908,145 $919.495
($3,655,939 {$4,374,058) ($7,060,020) ($2,724,452) 0 (36,

$ $
0 ($1,692,722) (82,427,073
0 $0 $0
$0 ($1,692,722) {$2,427,073)

12101407 0470108, 02/01108 -02/04708 .. 04701708 0501708 ... “:08/03/08 97/81/08: .. 08/01/08

- 123187 :01/31/08: -02/29/08: :08/31/08: 04/30/08 - 05/31/08 +.-08/30/08 5073108 083108
($6,400,609) ($7,459,871) ($9,951,665) ($4,913,731) $0 $0 $0 $0 $0
$2,744,670 $3,085,812 $2,891,644 $2,189,240 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027326




$0 30 $0 $0 $0 $0 50 ($7,751.525) ($7,764,875)
$0 $0 50 $0 $0 50 50 $906,145 $919 495
(§3,655,939) (34,374,059) ($7,060,020) ($2,724,492) $0 $0 $0 ($6,845,380) ($6,845,380)
BI2010 CUTRROI0 A e o010 CH00. 0 it SETL T Tl NENEE Y Tl [ AP0 e a0
61302010 . 7312010 83172010, " " 9/3072010 TO312010 0 TWR0RON0 . e e 1231720107 s 31201 202872011
$346 636 $358,242 $14,948,595 $322,369 $333,114 $322,369 $3,525,793 $154,771,505 $55,665
30 $0 $0 $0 $0 $0 $0 $0 $0
<$346,686 S§358,242 1V Ishd GABBEE 43097960 $333, 4945 83221369 S $BBIE9% T 8164, 771608 $55:665

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027327



$0 $0 $0 $0 $0 30 30 $0 30

$0 $0 $0 $0 $0 30 30 $0 30
($7,748,155) (§7.732,486) {$6,845.350} ($6,845,380) ($6,845,380) ($3,422,680) $0 ($6,845,380; ($6,845,360)
$902.775 $946,212 $928,576 $971,318 $983.107 $398,616 $5.784,607 $960,535 $1,004,342
(36,845,280 ($6,786,275) ($5,916,804) ($6,874,062) (35,862,273) (52,624,074) $5,784,607 884,845) (35

$ $ ! $ 3 $ $ $ $
($2,419,447) ($2,544,782) ($3,405,095) ($3,515,384) ($3,551,404) ($2,709,303) ($1,737,322) ($3,522,024) ($3,630,404)

$0 $0 $0 $0 $0 $0 $0 $0 $0
($2,418,447) ($2,544,782) {$3,405,095) ($3,5615,384) ($3,551,404} ($2,709,303) {$1,737,322) ($3,622,024) {$2,630,404)

09/01/08 10107108 11/01708 -12/04108 .. 0101708 02101709 ... 03/03/09 04/81/09" .. 05/01/09

- 08/30/08: :19/31708: -34/30108: 12131108 131109 02/28/09 +-03/31/08 5704430109 053109
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027328




($7,748,155) ($7.732,486) (36,845.380) ($6,845,380) ($6,845,380) ($3,422,690) 50 ($6,845.380) ($6,845,380)
$902,775 $946,212 $928 576 $971,318 $983,107 $898,616 $5.784,607 $960,535 $1,004,342
(§6,845,380) ($6,786,275) ($5,916,804) ($5,874,062) (§6,862,273) (52,524,074) $5,784,607 ($5,884,845) ($5,841,038)

BI20M MO i = g2 FiA12018 RO T e g 10M200 17 01

HIZOFL s A302011 S312011 L UeB0200T 101 813172011 93072011 1031201 11B0i20 1

$61,629 $59,641 $61,629 $35,844,282 $0 $0 30 $0 $0

30 $0 $0 $0 $0 $0 $0 $0 $0

< 864,699 e 0 644 SBA, B2 a8 B4R 98 T T e 5 §0s SRR R R

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027329



$0 $0 $0 $0 $0 30 30 $0 30

$0 $0 $0 $0 $0 30 30 $0 30
($6,845,380) ($6,845,380) {$6,845.350} ($6,845,380) $0 ($8,845,380) (§7,273,865) $0 ($8,161,709)
$983.353 $1,027,920 $1,036.710 $1,017.579 $221,224,522 $662,053 $695,911 $54,019,802 $556,951
(35,862,027 ($6,817,460) ($5,805,670) ($5,827,800) $221,224,622 {$6,183,327) ($6,577,957) 9,802 &7

$ $ ! $ $ $ $
($3,590,492) ($3,697,991) ($3,730,649) ($3,684,306) $0 ($3,191,355) ($3,367,972) $0 ($3,249,804)

$0 $0 $0 $0 $0 $0 $0 $0 $0
($3,590,492) ($3,697,991) {$3,730,649) ($3,684,306) $0 ($3,191,355) {$3,367,972) $0 {$3,249,804)

06/01/09 07107109, 08701109 -09/04709 .. 10/01/09 44101709 ... 12/03/09 01BN . 02/01/10

- 06/30/0% :07/31/09: -08/31/08: :08/306/08: A0/31/09:: 43430109 = 12/31/08 - A0S 02128110
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027330




($6,845,380) ($6.845,380) (36,845.380) ($6,845,380) $0 ($6,845,380) ($7.273,868) 50 (38,161,799
$983,353 $1,027,920 $1,039.710 $1,017 579 $221,224,522 $662,053 $695,911 $54,019,802 $556,951
(§6,862,027) ($5,817,460) ($5,805,670) ($5,827,800) $221,224,622 ($6,183,327) ($6,577,957) $54,019,802 ($7.604,848)
120412004 B Viivo\vl R )L ) e 4112012 B Z s e e CUETRR0NRT g S
W2EZ08 s iR s e TeReIR0I2 s B0z 43012012 s SI32012 6302012 s B2 ssti2on
30 $0 $0 30 $0 $0 30 $0 $0
30 $0 $0 $0 $0 $0 $0 $0 $0
LT e e W T R R0 S e U0 80 T T e T e T s <%0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027331



$0 $0 $0 $0 $0 $0 $0 $0 $0

$0 $0 $0 $0 $0 $0 $0 $0 $0

30 ($8,161,799) ($995,792) $0 $0 $0 $0 $0 $0
$167,978,227 $331,423 $356,527 $346,686 $358.242 $14,948,596 $322,369 $333,114 $322,369
$167,978,22 {$7,830,376) {$639,265) $346,686 $368,242 $14,948,596 $322,369 $3

($2,683,633)

(840,212,191)

($11,164,260)

3 $ §i $ $ $ $
] ($2,983,633) ($10,212,191) {§11,164,260) ($11,214,420) 0 ($5,264,106) ($11,478,837) {§11,134,688)
0 $0 $0 $0 30 0 $0 $0 $0
($11,214,420) $0 (§6,264,108) ($11478.,637) ($11,134,888)

0301410 0410119, 05/04/10 06104110 0740110 08/01740.... 08/03/10 10/81410 . 410410

- 03/31/18 £ 04/30/10: 05131110 :0B/36/10:: QT30 0834/10 = +.-08/30/18 = G 8040
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027332



CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027333

$0 ($8.161,799) (3995,792) $0 $0 $0 50 50 30
$167,978,227 $331,423 $356 527 $346,686 $358,242 $14,948 596 $322,369 $333,114 $322,369
$167,878,227 ($7,830,376) ($639,265) $346,636 $358,242 $14,948,596 §322,369 $333,114 $322,369

- “HOMI2012 11972012 A2172012 112013 12013 312013 4142013 5412013
9302012 10/31/2012 1173012012 12/3172012 173172013 212872013 3312013 41302013 513172013
$0 $0 $0 30 $0 $0 30 $0 $0
30 $0 $0 30 $0 $0 $0 $0 $0
$0 50 © 80 .80 “.80° - 80 <507 807 “$0



$0 $0 $0 $0 $0 0
$0 $0 $0 $0 $0 $0 $0 0
$0 $0 $0 $0 $0 $0 $0 0
$3,525,793 $154,771,505 $55,665 $61,629 $59,841 $61,629 $35,844,282 0

25

64

! $ 3 $ $ $ $
0 ($5,824,842) ($5,929,051) ($5,896,891) ($5,933,362) $0 ($5,824,019) $0
0 $0 $0 $0 $0 $27,433,813 $0 $45,802,780
0 {$5,824,842) ($5,928,051) ($5,896,891) {$5,933,362) $27,433,813 ($5,824,019) $45,802,780

12101410 D014, 02/04114 02104141 04701111 0501714 .. 08/03/11 07/811% . 08/01/11

S 123118 S01/31714: -02/28111: 0813171 04/30/1:1: 053414 = +-08B/30/14 S AOHSI OB
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027334




$0 $0 $0 $0 $0 $0 $0 $0 $0

$3,525,793 $154,771,505 $55.,665 $61,629 $59,641 $61,629 $35,844,282 $0 $0
$3,625,798 $154,771,506 $55,665 $61,628 $59,641 $61,629 $35,844,282 $0 $0

CBI203 <7013 8172013 812013 100112013 44172013 12112013 “311/2004° SHi2014:

613012013 “7/31/2013 8/31/2013 "9/3072013 103172013 3072013 S A2312013 312014 212872014

30 $0 $0 30 $0 $0 30 $0 $0

30 $0 $0 $0 $0 $0 $0 $0 $0

$0 B0 e R0 S e U0 SR0e T e S0 e

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027335



$ $ ! $ 3 $ $ $ $
$0 ($5,782,206) ($5,753,884) (85,784,534) ($5,785,858) $0 ($5,778,067) ($5,749,841) ($5,780,338)
$4,651,287 $0 $0 $0 $0 $7,452,327 $0 $0 $0
($5,784,534) ($5,785,858) $7,452,327 {$5,778,067) ($5,748,841) {$5,780,338)

$4,651,287

($5,782,2086)

($5,753,884)

09701411 1010144, 141047114 2104141 014017412 02101742 03/03/12 04/8112" . 05/01/12

- 08/30/11 21931714 34130041 2031 QNI 02129112 032 50430112 OB
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027336




$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 50 $0 $0 50 $0 $0 $0
50 50 $0 50 $0 $0 $0 $6 $0
32004 < CAI0YE 8172014 - 6172014 7112014 812014 92014 10/1/2014° 1112014
33112014 “4/30/2074 5/31/2013 /3072014 713172014 813172014 9/30/2074 S A013112014 3072014
$0 $0 $0 30 $0 $0 30 $0 $0
30 $0 $0 30 $0 $0 $0 $0 $0
§0. 0 b R 80 S N G B N G el N G <30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027337



$

3

$

§

3

$

$

$

$

{§5,751,857)

$0

($5,746,262)

(85,718,630)

$0

(35,660.509)

($5,687,924)

$0

(85,592,700

$0

$43,421,121

$0

$0

$78,021,538

$0

$0

$19,331,434

$0

($8,751,867)

$43,421,121

{$5,746,262)

{§5,718,830)

$76,021,538

($5,660,809)

(§5,887,924)

$19,331,434

{$5,592,700}

08/01/412 D02, 08704132, 09104112 .. 10/01/12 44101742 12/03/12 01BN . 02/01/13

- 06/30/12 :07/31712: 08131712 081306112+ A3 AK30M2 = 1213112 0SS 0212813
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027338




$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 50 $0 $0 50 $0 $0 $0
50 50 $0 50 $0 $0 $0 $6 $0
120112004 <A1 21972015 = 312015 4112015 = BI2015 61112015 “TR015 8112015
12312014 . “4/31/2015 212812015 33172015 413072015 513172015 6/30/2015 TBU2015° L 8312015
$0 $0 $0 30 $0 $0 30 $0 $0
30 $0 $0 30 $0 $0 $0 $0 $0
§0. 0 b R 80 S N G B N G el N G <30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027339



$ $ ! $ 3 $ $ $ $

$0 ($5,622,342) ($5,648,121) (85,623,479) ($5,649,241) ($5,649,826) $0 ($5,610,881) (35,587,349
$26,259,100 $0 $0 $0 $0 $0 $47,320,070 $0 $0
$26,258,100 ($5,622,342) {$5,648,121) ($5,623,478) ($5,649,241) {$5,649,826) $47,320,070 ($5,610,881) {$5,587,348)

0301413 0410143, 05/04/43 06104113 .. 074014413 08/01743 ... 09/03/13 10/81413 . 1410413

S 0%/311% 2 04/30/13: 05131113 :0B/36/13: QTN 083113 = +-08/30/13 = GBS TBOMS
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027340




$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 50 $0 $0 50 $0 $0 $0
$0 50 $0 50 $0 $0 $0 $0 $0
- “HOMI2015 11372015 12172015 112018 = 2112016 3112016 - 41412018 5/4/2016°
9302015 10/31/2015 11/30/2015 12/3172015 173172016 212972016 313172016 41302016 513172016
30 $0 $0 30 $0 $0 30 $0 $0
30 $0 $0 30 $0 $0 $0 $0 $0
$0 B0 e R0 S e U0 SR0e T e S0 e

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027341



$

3

$

§

3

$

$

{§5,611,840)

$0

($10,165,376)

$0

(85,168,572

$0

($273,100)

$0

$344,503,493

$0

$15,530,700

$0

$54,871,625

$0

(§5,611,840)

$344,608,493

{§10,16%,378)

$15,530,700

(§6,168572)

$54,871,826

{8273,100)

12101413 D101/44. 02/01134. 02104114 .. 0401714 05/017114 .. 08103114 07/8114" . 08/01/14
A2 % :01/31714: -02/28114: 08131114 04/30/14:: 0531714 = +.-08/30/14 - 0TS - 08IBY4
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027342




$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 50 $0 $0 50 $0 $0 $0
50 50 $0 50 $0 $0 $0 $6 $0
BI2018 < TII2016 “8/172016 Cgisee 100112018 14172016 121112016 A0 21412017
613012018 “7/31/2016 8/31/2016 93072016, L 1073172016 3072018 - A23172016 HIU0MT L 20082017
$0 $0 $0 30 $0 $0 30 $0 $0
30 $0 $0 30 $0 $0 $0 $0 $0
§0. 0 b R 80 S N G B N G el N G <30

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027343



09/01/14 1010144 1141047134 12104114 .. 01401115 02101745 .. 0310318 04/8115" . 05/01/15

- 09/30/14 2 19/31714: -34/30114: 203114 AHING: 02128115 = 03B 504430118 0BG
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027344




$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 50 $0 $0 50 $0 $0 $0
$0 50 $0 50 $0 $0 $0 $0 $0
CBIZONT CUARONT E  en1T C gt Fi112017 .y 92007 BT v 12017
RO A02017 5/31/2017 02017, L T312017 BI3I2017 02017 SADBI20NT T 1HR02017
30 $0 $0 30 $0 $0 30 $0 $0
30 $0 $0 30 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027345



06/01/15 D015, 08/01115. 09104115 .. 10/01/15 A4/04745 . 12/03/15 01BINE . 02/01/16

- 06/30/15 :07/31715: -08131/15: :08/306/15: A03ING: AX305 = 12131115 0S8 02129118
$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 $0 $0 $0 $0 $0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027346




$0 $0 $0 $0 $0 $0 $0 $0 $0
$0 $0 50 $0 $0 50 $0 $0 $0
$0 50 $0 50 $0 $0 $0 $0 $0
12012007 AR08 21972018 32018 4112018 = BI2018 61112018 71412018 8112018
120312017 - “4/31/2018 212812018 33172018 413072018 513172018 6/30/2018 713112018 813172018
30 $0 $0 30 $0 $0 30 $0 $0
30 $0 $0 30 $0 $0 $0 $0 $0
$0 B0 e R0 S e U0 SR0e T e S0 e

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS LBEX-BARFID 0027347



0 0 $0
0 0 $0
0 0 $0
$0 0 $0

03014167 .- " 0410118, 05/01/16

- 03/31/1E ST 04430116: -05131116:
$0 $0 $0
$0 $0 $0

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027348



$0 $0 $0
$0 $0 50
50 $0 $0

92018 CLETOMI20T8 S aeioni8

9302018 - . wy3TROIS o e 1173012018

30 $0 $0

$0 $0 $0

S0 e e Gl e e R

CONFIDENTIAL TREATMENT REQUESTED BY BARCLAYS

LBEX-BARFID 0027349



IRR Checks and Balances:

Inputs=Outputs - This should check to make sure that all sales proceeds are accounted for in the distributions

$1,883,096,680 Net Revenme
($761,954,327) Debt
($978,007,802) Equity Distributions
($143,134,551) Costs Funded by Unit Sales
30 Net to Zero
Debt -
Does the debt mature during the holding period? If so, have you factored in extension fees/closing costs
Please Sclect Please Select
Is the Exit date prior to the debt maturing? If so, is there a prepayment penalty?
Please Select Please Select
Have the assumptions been updated? Please Select

Have the stresses been tested to ensure they are working properly?
Please Select

Are there any keyed numbers in the Equity Waterfall?
Please Select
(Note: Al numbess in the Equity Waterfall should be links or formulas. NO KEYED NUMBERS)
Have the Preferred Return sheets been checked for accuracy? Please Select

Are the Sources and Uses in Balance? Please Select

Have Variances from the previons IRR and U/W been identified and commented on?
Please Select
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New As of Date: LR 1711J2008 IRR as of Date: 71112008
SOURCES AND USES

Uses
Total Spent To Date  Remaining
Hard Costs $886,821,952 $680,232,643 $206,589,309
Soft Costs $ 667,977,768.00 $387,998,286 $279,979,482
Finance Costs $  193,350,955.35 $100,719,042 $92,631,914
Totals $1,748,150,675 $1,168,940,071 .'."0 F$R79:200°705 CHECK $5798,200,705 $ -
Sodurces
Debt $147,668,817
Int Holdback $4,310,814
Reserve $0
LB Equity $0
Sponsor Equity $284,690,868
Developer Equity $0
Construction Deposits $ -
Cashflow b SN G
Unit Sales $142,530,208
Total S8 B79.200.704.66 CHECK $ -
CAPITALIZATION
Debt Current Projected
Beginning Balance t.oan Draws Exit Fees Deferred Deferred Holdback
LBREM $101,182,450 $23,817,550 $0 $0 $0 $695 293
Lehman Brothers $526,148,734 $123,851,266 $0 $0 $0 $3,615,522
a $0 30 $0 $0 $0 $0
i} $0 $0 $0 $0 $0 $0
0 $0 30 $0 $0 $0 $0
0 $0 $0 $0 $0 $0 $0
] $0 $0 $0 $0 $0 $0
6] 30 30 $0 $0 $0 $0
Total $627,331,183 $147,668,817 $0 $0 $0 $4,310,814
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Equity Batance Balance Contributions
Lehman " $0. 0
Sponsor i %0
Developer $0
Other ' $0.- $0
Total $0 $286,260,625
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