Projected 5/31/08 Inventory

Asof Date 8312008
FLT Rate
Accounting Age Initial Extended  Remaining Fixed/ FASIS?  Spreadsor Fixed
MTS Dedl ID | Asset Name Legd Bdace  Mak  B/SaRik  Grosup  GrossB/S  QIOBMak  QZ0BMak  CCY Region | State/Country PTGICOMM | Property Type | Rating (Securities) | GAAPCLASS  Designation | Origination Date | (months) | Vintage | Maturity  Maturity Date  tems  FLT LTV Category Rate DM (BPS) | YIELD (%)
ASAPLO02 ASAPLO02 (07365 Redl Estate Austraia (Huntlee ecity) 2029 00 202 | | 229 1000 10000 AUD Asa Ausrdia PTG Other PT Mortgage Inventory MTM 8912007 13 2007 NIA NIA Floating 3 NIA NIA NIA
ASAPLO0 ASAPLO0 (07365 Redl Estate Australia (Traiing) 1436 3800 | 546 — | 546 5300 4550 | AUD Asa Ausrdia PTG Other PT Mortgage Inventory MTM 81/2007 13 2007 NIA NiA Floating 1 NIA NIA NIA
ASAEQUO3 ASAEQU03 73| 10000 73| — 732 100 10000 AUD Asa Ausrdia PTG Other PT Mortgage Inventory MTM 12/21/2007 8 2007 NIA NiA Floating 3 NIA NIA NIA
ASAPLOOL ASAPLOOL (07365 Redl Estate Ausi 7488 | 9960 7457 | — 7457 9955 | 957 AUD Asa Ausrdia PTG Land/SF Mortgage Inventory MTM 611/2007 15 2007 | e a3 0 Floaing | 55% 3 NIA NIA NIA
ASAPLOO ASAPLO0? _|Prudentia 173 10000 173 — | 173 NA 10000 AUD Asa Ausrdia PTG Muifamily Mortgage Inventory MTM 5/14/2008 4 2008 | 5142010 | 5142000 21 Foaing 6% 3 NIA NIA NIA
ASAPLO0 ASAPLO04 | Reed PL 2163 10000 2163 — 2163 1000 10000 AUD Asa Ausrdia PTG Mixed-Use Mortgage Inventory MTM 12/21/2007 8 2007 | 120 1211 3 Floaing | 92% 3 NIA NIA NIA
ASAPLOGB ASAPLO0S _|Reed Sunshine Cove 1774 | 10000 1774 | — wma  NA | NA  AUD Asa Ausrdia PTG Land Mortgage Inventory MTM /3012008 2 2008 | 6302009 6302009 0 Foaing 9% 3 NIA NIA NIA
ASAPLO0G ASAPLO0G _|Swiss Grand Hotel 2788 | %979 2783 | — 2783 939 | %78 AUD Asa Ausrdia PTG Hotel Mortgage Inventory MTM 12732007 9 2007 | 4/2009 4172009 7 Floaing | 80% 3 NIA NIA NIA
ASAPLO0S ASAPLOOS -mez 1807 %891 | 1788 — | 788 939 988  AUD Asa Ausrdia PTG Hotel Mortgage Inventory MTM 12732007 9 2007 | a1/2009 4172009 7 Floaing | 86% 3 NIA NIA NIA
ASHOTO0L ASHOTOOL | Equity contribution - Yong Ye 641 21885 | 1403 457 1850 18076 21585 CNY Asa China PTG Land/SF Heldfor Sde Locom /3012004 53 2004 NIA NiA Floating c NIA NIA NIA
ASCEQOOL ASCEQOL  Fuha - Eqity 695 18563 291 - 1291 2039 | 20005 CNY Asa China PTG Mixed-Use Mortgage Inventory MTM 42012007 v 2007 NIA NiA Floating 3 NIA NIA NIA
ASHEQUO4 ASHEQOD4 | Hengda 1000 10875 1087 | — 087 10717 | 10727 CNY Asa China PTG Other PT Mortgage Invertory MTM 512012007 16 2007 NIA NiA Floating 3 NIA NIA NIA
ASHEQUO3 ASHEQUD3 | Skytame 200 11028 2426 | — 242 11228 | 11202 CNY Asa China PTG Other PT Mortgage Inventory MTM 512012007 16 2007 NIA NiA Floating 3 NIA NIA NIA
ASCPLO04 ASCPLO04 | Crystal 6020 9900 5960 — 5060 9900 9900  CNY Asa China PTG Office Mortgage Inventory MTM 902812007 u 207 | enzon 2011 % Foaing 8% 3 NIA NIA NIA
ASCPLO0L ASCPLOOL _|Fuhai - PL 5146 10000 5146 — 5146 9950 10000 CNY Asa China PTG Mixed-Use Mortgage Inventory MTM 41912007 v 207 | 412010 19 Foaing  54% 3 NIA NIA NIA
ASCPLO0S ASCPLOOB | Rabbit 1500 9775 | 1466 — 466 NA 9175 CNY Asa China PTG Office Mortgage Inventory MTM 5/14/2008 4 2008 | sna20n | siazon B/ Foaing  79% 3 NIA NIA NIA
ASCPLO07 ASCPLO07 _|Silvercourt 2503 10000 2503 — 2503 9815 10000 CNY Asa China PTG Mixed-Use Mortgage Inventory MTM 41812007 v 207 | 4 412010 19 Foaing 8% 3 NIA NIA NIA
ASCPLOD2 ASCPLO02 _|Silvercourt - mezz 854 | 10000 854 | — 3854 9815 10000 CNY Asa China PTG Mixed-Use Mortgage Invertory MTM 41812007 7 207 | 42010 42010 19 Foaing 5% 3 NIA NIA NIA
ASCPLO0S ASCPLOOG | Silvercourt - st 810 10000 810 — 810 9800 10000  CNY Asa China PTG Mixed-Use Mortgage Inventory MTM 7 207 | 42010 412010 19 | Foaing  51% 3 NIA NIA NIA
ASCPLOG3 ASCPLO03 _|Sky Honest 1437 %804 1409 — 1409 9804 983  CNY Asa China PTG Land Mortgage Inventory MTM 712712007 13 207 | va V32009 5 Floaing | 85% 3 NIA NIA NIA
ASCPLO0S ASCPLOOS | Sunac 2500 8.60 2165 — 2165 10000 860  CNY Asa China PTG Other PT Mortgage Inventory MTM 9 207 | 1010 | 1117200 2% Foaing 8% 3 NIA NIA NIA
ASHEQUD2 ASHEQUD2 | Capital Strategic 2884 2110 | 609 — | 609 2476 850 | HKD Asa | HongKong PTG Other PT Mortgage Inventory MTM /1612006 2 2006 NIA NiA Floating 2 NIA NIA NIA
ASHEQUOL ASHEQUOL | Capital Strategic CB 161 %843 1439 — | 143 w71 %55 HKD Asa | HongKong PTG Other PT Mortgage Invertory MTM /1612006 2 2006 NIA NiA Floating 2 NIA NIA NIA
CASHHK CASHHK | Cash a Bank - Hong Kong 041 - | - oa 041 000 000 HKD Asa | HongKong PTG Other PT Other Assets MTM [T 0 2007 NIA NiA Floating 1 NIA NIA NIA
ASINAEQOL ASINAEQOO1  Project Bollywood 200 10000 200 300 5500 10000 10000 INR Asa India PTG Land/SF Held for Sde Locom 11472007 1 2007 NIA NiA Floating c NIA NIA NIA
ASINAPLOO2 ASINAPLO2 |Nizam 1889 %875 1865 - 865 NA  NA IR Asa India PTG Land Mortgage Invertory MTM 712912008 1 2008 | 7292010 | 772902000 23 Foaing  41% 3 NIA NIA NIA
ASINAPLOOL ASINAPLODL |Project Golconda, 1636 9925 | 1624 — 624 925 925 INR Asa India PTG Muitamily Mortgage Inventory MTM 10/22/2007 1 2007 10232011 38 Foaing 8% 3 NIA NIA NIA
ASINPLOOL ASINPLOO1 | Nusadua Graha- Loan 1 207 8584 | 178 — | 178 810 | 800 DR Asa Indonesia PTG Mixed-Use Mortgage Inventory MTM 1012/2005 3 2005 NIA NiA Floating 3 NIA NIA NIA
ASINPLO02 ASINPLO02 | Nusadua Graha- Loan 2 205 82| 160 — | 160  ®00 8000 IDR Asa Indonesia PTG Mixed-Use Mortgage Inventory MTM 10/24/2005 3 2005 NIA NiA Floating 3 NIA NIA NIA
ASEQUIS ASEQI5 | 45% equity interest inWMT 1& 2 052 10000 052 — 052 10000 10000 »Y Asa Jopan PTG H Mortgage Invertory MTM 11302005 E 2005 NIA NiA Floating 3 NIA NIA NIA
ASEQuA0 ASEQUMO | Equity injectionto My Siays Y okohama 120 10000 120 — 120 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 1172002007 9 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQuAL ASEQUAL | Equity injection to WMT 6 properties 141 10000 141 — 14 1000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 112812007 9 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQu24. ASEQU24 | Equity investment in J Asset oo | 10000 oo | — 001 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 1312007 19 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQu12 ASEQU12 | Equity investment in Japan Single Resicence 1 119 10000 119 — 119 6043 | 4998 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 7112005 £ 2005 NIA NiA Floating 1 NIA NIA NIA
ASEQU13 ASEQI3 | Equity investment in Japan Single Residence 2 119 10000 119 — 119 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 7112005 £ 2005 NIA NiA Floating 3 NIA NIA NIA
ASEQUA ASEQU23 | Equity investment in K Asset 125 10000 125 — 125 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 1312007 19 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQu0 ASEQU20 | Equity investment in Lehaina 210 10000 210 — 210 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 10312006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASEQU19 ASEQU19 | Equity investment in Mahina. oo 10000 oo | — 001 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 10312006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASEQuIS ASEQUIS | Equity investment in WMT Share 152 10000 152 — 152 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASEQUaL ASEQUL | FC Jingumze Project (Canelli) 1010 10000 1010 — 010 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 711912007 1 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQu29 ASEQU29 |K K. Capital Medica 1437 10000 1437 — 437 100 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 5/18/2007 16 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQuZT ASEQU27 _|LIC Ebisu Eqity 366 10000 366 — 366 10000 10000 »Y Asa Jopan PTG Land/SF Mortgage Invertory MTM /2312007 8 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQuET ASEQU7 | Lic Capita Ikebukuro GK Zenia 000 10000 000 — 00 NA 10000 »Y Asa Jopan PTG Land/SF Mortgage Invertory MTM 5 3 2008 NIA NiA Floating 3 NIA NIA NIA
ASRE02S ASRE025 | List MM 16 1661 10000 1661 — 1661 10000 10000 »Y Asa Jopan PTG Land/SF Held for Sde Locom 1271712007 9 2007 NIA NiA Floating c NIA NIA NIA
ASEQuSS ASEQWG |List MM 16 Virgo 1561 10000 1561 — 1561 NA 10000 »Y Asa Jopan PTG Land/SF Held for Sde Locom 7 5 2008 NIA NiA Floating c NIA NIA NIA
ASEQuS3 ASEQWM3 | Manhattan (Tekeragurm) 7543 %836 7420 | — 7420 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 1252008 7 2008 NIA NiA Floating 3 NIA NIA NIA
ASEQuz ASIEQU28 | Nihon Parking Corporation 007 | 10000 007 | — 007 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 42012007 v 2007 NIA NiA Floating 1 NIA NIA NIA
ASIOTO0S ASIOT005 | PIClover I 571 10000 571 — 4571 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 13 2007 1112572008 3 Floating 3 NIA NIA NIA
ASREOI0 ASRE010 | Sannomiya Parking 980 10000 980 — | 980 10000 10000 »Y Asa Jopan PTG Other PT Held for Sde Locom 711312007 1 2007 NIA NiA Floating c NIA NIA NIA
ASEQu3 ASIEQU34 | Share purchase of Toranomon Capita 000 10000 000 — | 000 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 83012007 12 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQu2S ASEQU26 | Snowbird - 37 Properties 1204 7654 921 242 163 7989 7989 »Y Asa Jopan PTG Mutitamily Held for Sde Locom 22112007 18 2007 NIA NiA Floating c NIA NIA NIA
ASEQUR ASEQU33 | TK investment in YK Trench 3546 | 10000 3546 - | 346 10000 10000 »Y Asa Jopan PTG Mortgage Invertory MTM 83012007 12 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQu2L ASEQU2L  Tokyo Prop- Rea estete investment in Roppongi 6544 10000 6544 — 6544 10000 10000 »Y Asa Jopan PTG Land/SF Held for Sde Locom 11302006 2 2006 NIA NiA Floating c NIA NIA NIA
ASEQuSS ASEQWS | TowaEqity 419 10000 419 — 4% NA 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 7 5 2008 NIA NiA Floating 3 NIA NIA NIA
ASEQuE2 ASEQU2 |UDS 548 10000 548 — 548 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 712512007 13 2007 NIA NiA Floating 3 NIA NIA NIA
ASEQue2 ASEQM2 | WMT I TK Interest 624 10000 624 — 624 10000 10000 »Y Asa Jopan PTG Other PT Mortgage Invertory MTM 9 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSY ASNPLOGY |82 Bank 1 183 - - — - w00 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 2512003 66 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPLOT? ASNPLOT? |82 Bank 2 079 | — — - ow  ow »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 602712003 63 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPLO% ASNPLO% |82Bank 3 144 | — — - w00 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 3012004 5 2004 NIA NiA Floating 3 NIA NIA NIA
ASNPL12S 82Bank 4 072 — | - — - 08 069 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 82512005 Ed 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPL16S /AOZORA SERVICER 1 1213 1213 147 - 147 0w 1245 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 42712006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL169 AOZORA SERVICER 2 127 499 083 - 083 5014 299 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 42112006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL239 /AOZORA SERVICER3 186 3619 067 - 067 7440 3700 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 4102007 v 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL3M /AOZORA SERVICER4 2977 9% 493 - 43 NiA 10000 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM /2812008 5 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPL3S /AOZORA SERVICERS 260 703 837 - 837 NiA 10000 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM /2812008 5 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPLOY AXA 2B 287 - - - - 000 000 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 71312001 8 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLI62 AZUSAL 14606 10388 15173 - 15173 NiA 10000 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 12/12/2007 9 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLO29 076 - - - - 00 000 »Y Asa Jopan PTG Land/SF Mortgage Inventory MTM 1182001 3 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOZ6 Ashi 1 739 - - - - 00 00 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM /2912001 & 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOM Ashi 2 316 - - - - 00 00 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM £ 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSS Ashi 3 0 - - - - 000 00 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 12/25/2001 & 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOS2 ASNPLOB2 | Ashikagal o1 — | — | — - | 28 | 2% »Y Asa Jopan PTG Land/SF Mortgage Inventory MTM 9 £ 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPL199 ASNPL199 | BANSHU SHINKIN 1 555 %083 554 | 554 10000 9983 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 1272712006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLO0Y ASNPLO09 |BOTM a8 - - — - _ow  ow »Y Asa Jopan PTG Office Mortgage Inventory MTM 2611999 15 1999 NIA NiA Floating 3 NIA NIA NIA
ASNPLZTS ASNPL2T5 | CHUGOKU BANK 2 02 | — — - ow  ow »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 83012007 12 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLITS ASNPLITS | CHUOMITSUI 4 a3 | — | — | — - 2@ 0w »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 602812006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLZTL ASNPLZTL |CMBT 1 484 7700 | as7 | | a1 7w | T »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 92812007 u 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL298 ASNPL298 |CMBT 2 269 822 157 — | 157 6053 | 5916 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 12/26/2007 8 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLIS4 ASINPL364 | Cach at bk - Sunrise, Y K. NPL. 8247 — | — | 8247 @247 00 0w »Y Asa Jopan PTG Other PT Other Assets MTM /197 142 1097 NIA NiA Floating 1 NIA NIA NIA
ASNPLIL? ASNPLIT7 | Chugoku 1 0 | — S| - ow  ow »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 7 a2 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPLOS2 ASNPLOG2 | Chuo Mitsui 5540 — | — | — - _om 0w »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 10312002 7 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPLIOL ASNPLISL | DAISAN BANK 1 192 3748 072 | o2z | w8 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 902712006 ] 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL19T ASNPLIST |DE 507 %85| 485 | 485 %09 | w8 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL1% ASNPL1% |DICNPL 1 28339 | s01 2554 | — %5 83w | 8w »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 12/15/2006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL208 ASNPL208 |DICPLL 75| 6175 231 | — 2831 625 | 6469 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 12/15/2006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL242 ASNPL242 | DK REFINANCE 1 113 %896 112 | 112 100 | 989% »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 41312007 7 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSL 20908 - - - - (000) (000) »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 2612002 ] 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPLO0 wn - - - - 00 00 »Y Asa Jopan PTG Muitamily Mortgage Inventory MTM 1312001 2 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOOT EX) - - - - 000 00 »Y Asa Jopan PTG PT Mortgage Inventory MTM 2511999 15 1999 NIA NiA Floating 3 NIA NIA NIA
ASNPLO24 12005 - - - - 00 00 »Y Asa Jopan PTG Condo Mortgage Inventory MTM 83012000 o7 2000 NIA NiA Floating 3 NIA NIA NIA
ASNPLOZS 27 - - - - 00 00 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM /302001 0 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLO20 556 - - - - oo 274 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 4712000 102 2000 NIA NiA Floating 3 NIA NIA NIA
ASNPL1IS 009 - - - - (000) (000) »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 2312005 a2 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPLOZL 132 - - - - 00 00 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM /16/2001 a1 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOOL E) - - - - 00 000 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM /3111908 127 1998 NIA NiA Floating 3 NIA NIA NIA
ASNPLO02 6454 - - - - 000 00 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM /31/1908 127 1998 NIA NiA Floating 3 NIA NIA NIA
ASNPLOI9 2186 - - - - 000 000 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 32412000 103 2000 NIA NiA Floating 3 NIA NIA NIA
ASNPLOZ2 4889 - - - - (000) (000) »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 2612001 a1 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOAL 1615 - - - - 000 000 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 92612001 8 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOST 018 - - - - (000) (000) »Y Asa Jopan PTG Land Mortgage Inventory MTM 12/26/2003 57 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPL162 080 1955 012 - 012 1955 195 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 22812006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL219 009 - — | - - 992 992 »Y Asa Jopan PTG Other PT Mortgage Inventory MTM /1512007 18 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL1E 1200 2074 480 - 480 374 74 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 92612006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLZ66 02 - - - - 1761 1761 »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 92612007 u 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL29L (] 1488 006 - 006 10000 1488 »Y Asa Jopan PTG etail Mortgage Inventory MTM 12/26/2007 8 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLIZ 161 5664 [E | 0 NA | mTm »Y Asa Jopan PTG Other PT Mortgage Inventory MTM 312612008 5 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPLI0B 290 2036 | oa | 941 4565 10000 »Y Asa Jopan PTG Retail Mortgage Inventory MTM 2/15/2008 7 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPLOAO 479 - - — - om0 »Y Asa Jopan PTG Land/SF Mortgage Inventory MTM 919/2001 8 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLO4G 154 — | — | — - ow  ow »Y Asa Jopan PTG Land/SF Mortgage Inventory MTM 12/26/2001 8 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSL 220 00 | 000 | 0w 000 0w »Y Asa Jopan PTG Mixed-Use Mortgage Inventory MTM 92712002 72 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPL139 1325 3% 052 - 052 3% 3% »Y Asa Jopan PTG Mutitamily Mortgage Inventory MTM 92812005 £ 2005 NIA NiA Floating 3 NIA NIA NIA
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FLT Rate
Accounting Age Initial Extended  Remaining Fixed FASIS7  Spreadsor Fixed
MTS Legd Balance  Mark B/Sa Risk Gross-up GrossB/S  QUOBMak Q208 Mark ccy Region | State/Country Lien PTGICOMM Property Type GAAPCLASS Designation Origination Date | (months) | Vintage = Maturity  Maturity Date _terms FLT LTV Rate DM (BPS) | YIELD (%)
ASINPLOSB 167 | | - - o 000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 62502004 51 2004 NA NA Fioating 3 NA NA NA
ASNPL209 094 10000 094 - 094 10000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 112012007 1 2007 NA NA Fioating 3 NA NA NA
ASNPLO% 178 - - - - 440 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 8252004 ) 2004 NA NA Fioating 3 NA NA NA
ASNPL14Y 6300 10614 6696 - 6696 10677 »Y Asa Jpan NPL P1G office Mortgage Invertory MM 2242006 a 2006 NA NA Fioating 3 NA NA NA
ASNPLIE2 2067 75 025 - 025 475 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 9152006 2 2006 NA NA Fioating 3 NA NA NA
ASNPLLIS 3168 0% 031 - o031 099 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 2292005 2 2005 NA NA Fioating 3 NA NA NA
ASNPL225 576 230 1346 - 1346 40 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 222007 7 2007 NA NA Fioating 3 NA NA NA
ASNPLZT0 1082 6883 745 - 745 6627 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 92712007 u 2007 NA NA Fioating 3 NA NA NA
ASNPL33 1158 4694 544 - 544 10000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 2282008 5 2008 NA NA Fioating 3 NA NA NA
ASNPLIES 638 2345 150 - 150 245 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 2292006 E) 2006 NA NA Fioating 3 NA NA NA
ASNPLIT3 2532 279 577 - 577 512 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 51202006 2 2006 NA NA Fioating 3 NA NA NA
ASNPL1EY 152 3310 050 - 050 110 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 926/2006 2 2006 NA NA Fioating 3 NA NA NA
ASNPL224 792 - - - = 023 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 22772007 w 2007 NA NA Fioating 3 NA NA NA
ASNPL21T 452 o701 439 - 439 257 »Y Asa Jopan NPL P1G Mixed-Use Mortgage Invertory MM 2262007 18 2007 NA NA Fioating 3 NA NA NA
ASINPLOAT 064 - - - - 000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 1212602001 a1 2001 NA NA Fioating 3 NA NA NA
ASNPLOAY 02 - - - - 000 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 12002 7 2002 NA NA Fioating 3 NA NA NA
ASINPLOSS 182 - - - - 000 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 1212502008 57 2003 NA NA Fioating 3 NA NA NA
ASINPLOSS o015 - - - - (000) »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 1271912008 57 2008 NA NA Fioating 3 NA NA NA
ASNPLIOH 118 | - - = 659 »Y Asa Jpan NPL PG LadisF Mortgage Invertory MM 102612004 a 2004 NA NA Fioating 3 NA NA NA
ASINPLOS 601 003 000 - 000 000 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 2292004 5 2004 NA NA Fioating 3 NA NA NA
ASNPLOSS 1511 1a 022 - 02 146 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 2292004 5 2004 NA NA Fioating 3 NA NA NA
ASNPLI02 184 | - - = (©00) »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 9282004 8 2004 NA NA Fioating 3 NA NA NA
ASNPLIZ4 213 895 019 - 019 1237 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 92212005 ES 2005 NA NA Fioating 3 NA NA NA
ASINPLOS3 100 - - - = 000 »Y Asa Jpan NPL P1G Industrial Mortgage Invertory MM 22002 8 2002 NA NA Fioating 3 NA NA NA
ASINPL360 287 10000 | 287 - 287 10000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 4302008 4 2008 NA NA Fioating 3 NA NA NA
ASNPL210 ASNPL210 MILLENNIUM LP1 8938 6357 5681 - 5681 6342 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 1120/2007 E) 2007 NA NA Fioating 3 NA NA NA
ASNPLZGL ASNPLZGL | MILLENNIUM LP2 773 5723 43 - 43 s7.70 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 142007 2 2007 NA NA Fioating 3 NA NA NA
ASNPL30T ASNPL307 | MILLENNIUM LP3 5435 - - - = 000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 101212007 u 2007 NA NA Fioating 3 NA NA NA
ASNPLISE 228 sa9s 216 - 216 %548 »Y Asa Jpan NPL PG office Mortgage Invertory MM 2202006 0 2006 NA NA Fioating 3 NA NA NA
ASNPL226 438 1531 067 - 067 1580 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 222007 w 2007 NA NA Fioating 3 NA NA NA
ASNPL22T 254 6260 150 - 150 6356 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 2282007 w 2007 NA NA Fioating 3 NA NA NA
ASNPL334 665 27 484 - a8 7405 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 2272008 5 2008 NA NA Fioating 3 NA NA NA
ASNPL348 2093 1643 410 - 410 10000 »Y Asa Jpan NPL P1G Retal Mortgage Invertory MM 2282008 5 2008 NA NA Fioating 3 NA NA NA
ASNPL34 a7 400 015 - 015 10000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 2282008 5 2008 NA NA Fioating 3 NA NA NA
ASNPL218 178 3890 693 - 693 890 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 2232007 1 2007 NA NA Fioating 3 NA NA NA
ASNPL264 2975 23 634 - 634 23 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 921/2007 2 2007 NA NA Fioating 3 NA NA NA
ASNPLZTT 738 - - - = 000 »Y Asa Jopan NPL P1G Other PT Mortgage Invertory MM 10192007 u 2007 NA NA Fioating 3 NA NA NA
ASNPLZ09 851 8223 700 - 700 881 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 1212712007 8 2007 NA NA Fioating 3 NA NA NA
ASNPLIZT 487 323 172 - 172 2022 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 8 Ea 2005 NA NA Fioating 3 NA NA NA
ASNPLIE2 %262 2565 275 - 275 2545 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 92712006 2 2006 NA NA Fioating 3 NA NA NA
ASINPL268 6702 3058 2050 - 2050 209 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 926/2007 u 2007 NA NA Fioating 3 NA NA NA
ASNPL26Y 476 2954 1a1 - 141 2056 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 91262007 u 2007 NA NA Fioating 3 NA NA NA
ASNPLZE2 156 7645 110 - 110 6.6 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 121182007 9 2007 NA NA Fioating 3 NA NA NA
ASNPL336 088 4504 040 - 040 . »Y Asa Jpan NPL P1G Hotd Mortgage Invertory MM 22572008 5 2008 NA NA Fioating 3 NA NA NA
ASINPL338 7839 1861 1459 - 1450 2008 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 2262008 5 2008 NA NA Fioating 3 NA NA NA
ASNPL263 238 218 522 - 52 2n »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 92/2007 2 2007 NA NA Fioating 3 NA NA NA
ASINPL363 069 10000 069 - 069 NA »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 1211212007 9 2007 NA NA Fioating 3 NA NA NA
ASNPL3S4 347 10000 347 - 347 10000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 41412008 5 2008 NA NA Fioating 3 NA NA NA
ASINPLOZ3 3629 - - - - (000) »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 22902001 0 2001 NA NA Fioating 3 NA NA NA
ASNPLOIO 6700 - - - - (000) »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 712401999 m 1999 NA NA Fioating 3 NA NA NA
ASNPLOZT 1068 - - - - 000 »Y Asa Jpan NPL PG Office Mortgage Invertory MM 9282000 % 2000 NA NA Fioating 3 NA NA NA
ASNPLOTS 227 - - - = 000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 81272008 & 2003 NA NA Fioating 3 NA NA NA
ASNPLIZS 327 11 115 - 115 30 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 926/2005 » 2005 NA NA Fioating 3 NA NA NA
ASNPL14O 033 - - - - 202 »Y Asa Jpan NPL P1G office Mortgage Invertory MM 912972005 ES 2005 NA NA Fioating 3 NA NA NA
ASNPLOTL %21 - - - - 000 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 22602008 6 2008 NA NA Fioating 3 NA NA NA
ASNPL10S 052 | - - = 209 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 102602004 % 2004 NA NA Fioating 3 NA NA NA
ASNPLIZ2 435 252 094 - 094 25 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 232005 2 2005 NA NA Fioating 3 NA NA NA
ASNPL1Z3 167 2974 050 - 050 49 »Y Asa Jpan NPL P1G Retal Mortgage Invertory MM 921/2005 ES 2005 NA NA Fioating 3 NA NA NA
ASNPLI03 218 292 136 - 136 348 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 282004 - 2004 NA NA Fioating 3 NA NA NA
ASNPL10G 216014 101 276 - 2176 | 105 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 111572004 % 2004 NA NA Fioating 3 NA NA NA
ASNPLIIZ 36455 o7 252 - 252 o075 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 1212002004 a5 2004 NA NA Fioating 3 NA NA NA
ASINPLOZT 1150 - - - = 000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 6292001 & 2001 NA NA Fioating 3 NA NA NA
ASNPL2E0 407 10000 407 - 407 10000 »Y Asa Jpan NPL PG office Mortgage Invertory MM 1302007 9 2007 NA NA Fioating 3 NA NA NA
ASNPL3Z2 850 o733 836 - 836 866 »Y Asa Jpan NPL PG Multitamily Mortgage Invertory MM 2102008 6 2008 NA NA Fioating 3 NA NA NA
ASNPLESL 1508 678 1007 - 1007 10000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 2312008 5 2008 NA NA Fioating 3 NA NA NA
ASNPLOZS 1901 - - - - 000 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 91142000 o7 2000 NA NA Fioating 3 NA NA NA
ASNPLOIS 6712 - - - - 000 »Y Asa Jpan NPL PG Multitamily Mortgage Invertory MM 127871900 106 1999 NA NA Fioating 3 NA NA NA
ASNPLOTA 6182 - - - - 000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 2312008 6 2003 NA NA Fioating 3 NA NA NA
ASINPLOSS 950 - - - - 000 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 121202008 57 2003 NA NA Fioating 3 NA NA NA
ASNPLOLL 1525 | - - = 000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 71301909 m 1999 NA NA Fioating 3 NA NA NA
ASINPLOR 678 641 043 - 043 645 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 55 2004 NA NA Fioating 3 NA NA NA
ASNPLOOS 8525 - - - - 000 »Y Asa Jpan NPL PG LanisF Mortgage Invertory MM 103011998 120 1908 NA NA Fioating 3 NA NA NA
ASNPLOOG 29319 - - - - 000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 2181009 16 1999 NA NA Fioating 3 NA NA NA
ASNPLOI2 740.47 - - - - (©00) »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 8231009 110 1999 NA NA Fioating 3 NA NA NA
ASNPLOIS 18141 - - - - 000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 127871900 106 1999 NA NA Fioating 3 NA NA NA
ASNPLO22 143 - - - = 000 »Y Asa Jpan NPL PIG Retal Mortgage Invertory MM 51292000 101 2000 NA NA Fioating 3 NA NA NA
ASNPLZ03 892 9880 881 - 881 %038 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 1211212007 9 2007 NA NA Fioating 3 NA NA NA
ASNPLZ04 328 9519 213 - 213 %510 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 1212012007 9 2007 NA NA Fioating 3 NA NA NA
ASNPL309 1188 9437 12 - na %688 »Y Asa Jpan NPL P1G Retal Mortgage Invertory MM 2142008 7 2008 NA NA Fioating 3 NA NA NA
ASNPLITO o073 3685 027 - 027 27 »Y Asa Jpan NPL P1G Industrial Mortgage Invertory MM 8312006 2 2006 NA NA Fioating 3 NA NA NA
ASNPLOTO 4109 - - - - 002 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 22602008 6 2003 NA NA Fioating 3 NA NA NA
ASNPLISS 207 | - - = 000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 102712006 2 2006 NA NA Fioating 3 NA NA NA
ASNPLZ2L 201 719 o021 - oz 782 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 2232007 18 2007 NA NA Fioating 3 NA NA NA
ASNPL243 214 - - - = 000 »Y Asa Jpan NPL PIG Retal Mortgage Invertory MM 2712007 ) 2007 NA NA Fioating 3 NA NA NA
ASNPL24T 4423 1106 489 - 489 1106 »Y Asa Jpan NPL PG office Mortgage Invertory MM 7132007 1 2007 NA NA Fioating 3 NA NA NA
ASNPL248 3023 6307 1907 - 1907 6736 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 7312007 e} 2007 NA NA Fioating 3 NA NA NA
ASNPL2GS 1196 4195 502 - 502 4651 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 2512007 u 2007 NA NA Fioating 3 NA NA NA
ASNPLZ78 127881 o0 018 - 018 oo »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 101772007 u 2007 NA NA Fioating 3 NA NA NA
ASNPL2T9 020 - - - - 001 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 5. 10 2007 NA NA Fioating 3 NA NA NA
ASINPL2E 4%0 - - - - 000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 1212007 9 2007 NA NA Fioating 3 NA NA NA
ASINPLOBL 134294 - - - - 00 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 902612003 £ 2003 NA NA Fioating 3 NA NA NA
ASNPLOZ2 4168 - - - - 000 »Y Asa Jpan NPL PIG Mixed-Use Mortgage Invertory MM 22212004 5 2004 NA NA Fioating 3 NA NA NA
ASINPLOZT 21465 1514 250 - 250 1514 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 4232004 53 2004 NA NA Fioating 3 NA NA NA
ASNPL1AT 235 212 006 - 006 413 »Y Asa Jpan NPL P1G Multitamily Mortgage Invertory MM 2202006 a 2006 NA NA Fioating 3 NA NA NA
ASNPLITO 207 | - - = 005 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 42712006 2 2006 NA NA Fioating 3 NA NA NA
ASNPLIT2 040 2406 010 - o010 261 »Y Asa Jpan NPL PG Retal Mortgage Invertory MM 51162006 2 2006 NA NA Fioating 3 NA NA NA
ASNPL1ET 679 264 018 - 018 264 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 922/2006 2 2006 NA NA Fioating 3 NA NA NA
ASNPL203 ASNPL203 |RCC Securitization V 2795 10000 | 2795 - 2795 10020 »Y Asa Jpan Equity P1G Mixed-Use Mortgage Invertory MM 60212004 52 2004 NA NA Fioating 3 NA NA NA
ASNPLZ04 ASNPL204 | RCC Seauritization VI 20 10000 20 | 7204 10278 »Y Asa Jpan Equity P1G Mixed-Use Mortgage Invertory MM 61772005 E) 2005 NA NA Fioating 3 NA NA NA
ASNPL206 ASNPL206 | RCC Seauritization VI 12524 10000 | 12524 6958 10082 6283 »Y Asa Jpan Equity PG Mixed-Use Mortgage Invertory MM o ES 2005 NA NA Fioating 3 NA NA NA
ASNPLITE ASNPLITE |RESONA 1 4894 B2 1851 - 1851 a121 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 712712006 E 2006 NA NA Fioating 3 NA NA NA
ASNPL2T6 ASNPL276 |RYOWA SYN1 1617 o728 1573 - 1573 1479 »Y Asa Jpan NPL P1G Mixed-Use Mortgage Invertory MM 8312007 2 2007 NA NA Fioating 3 NA NA NA
ASNPLISH ASNPLISS | RYUKYU BANK 2 273 7000 191 - 191 034 »Y Asa Jpan NPL PG Mixed-Use Mortgage Invertory MM 10/6/2006 2 2006 NA NA Fioating 3 NA NA NA
ASNPL20S ASNPL205 | Resona Securitization 260 10000 | 260 - 260 10000 »Y Asa Jpan Equity P1G Mixed-Use Mortgage Invertory MM 62712005 E) 2005 NA NA Fioating 3 NA NA NA
ASNPLE4T ASNPL347 |SCC REFINANCE 6 1496 o758 1460 - 1460 10000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 2282008 5 2008 NA NA Fioating 3 NA NA NA
ASNPL246 ASNPL2M6 | SHINSEI BANK 1 2937 10053 2952 - 2952 10053 »Y Asa Jpan NPL PG Hotd Mortgage Invertory MM 2872007 1 2007 NA NA Fioating 3 NA NA NA
ASNPLESS ASNPL3S5 | SHINSEI BANK 2 822 943 798 - 798 o762 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 4102008 5 2008 NA NA Fioating 3 NA NA NA
ASNPL26  ASNPL29 |SHINSEI KOSAN 1 1724 9689 1670 - 1670 o740 »Y Asa Jpan NPL P1G LandisF Mortgage Invertory MM 1212502007 8 2007 NA NA Fioating 3 NA NA NA
ASINPL33L ASNPL33L | SHINSEI KOSAN 2 1673 939 1612 - 1612 ) »Y Asa Jpan NPL P1G LadisF Mortgage Invertory MM 1212502007 8 2007 NA NA Fioating 3 NA NA NA
ASNPL310 ASNPL3I0 | SHINSEI KOSAN 3 183 0443 173 - 173 1000 | %% »Y Asa Jpan NPL P1G Retal Mortgage Invertory MM 2142008 7 2008 NA NA Fioating 3 NA NA NA
ASNPL3LL ASNPL3IL | SHINSEI KOSAN 4 2270 9821 2720 - 2720 10000 | 10000 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 2292008 6 2008 NA NA Fioating 3 NA NA NA
ASNPL3A0 ASNPL340 | SHIZUOKA KSR 3 754 233 176 - 17 NA 235 »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 2282008 5 2008 NA NA Fioating 3 NA NA NA
ASNPLISO ASNPLISO |SHOKO CHUKIN 1 162 - - - - 000 000 »Y Asa Jpan NPL P1G Other PT Mortgage Invertory MM 62006 0 2006 NA NA Fioating 3 NA NA NA
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Projected 5/31/08 Inventory

FLT Rate
Accounting Age Initial Extended  Remaining Fixed/ FASIS?  Spreadsor Fixed
MTS | DedID |AssetName Legd Balace  Mark BISaRik  Grosup  GrossBIS  QUOBMak  Q208Mark coy Region | State/Country. Lien PTGICOMM | Property Type | Rating (Securities) | GAAPCLASS  Designation | _Origination Date | (months) | Vintage | Maturity  Maturity Date _tems  FLT LTV Category Rate DM (BPS) | YIELD (%)

ASNPLIEL ASNPLIBL | SHOKO CHUKIN 2 6684 | 1774 | wm| 730 729 »Y Asa Jopan NPL G Office Mortgage Inventory MTM 9112006 2 2006 NIA Floating 3 NIA NIA NIA
ASNPLISA ASNPLIB4 | SHOKO CHUKIN 4 42 6588 | 27 | 27 7537 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 91512006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL3L2 ASNPL312 | SHOKO CHUKIN 5 £ 6103 185 | 185 6245 »Y Asa Jopan NPL PTG Indusrial Mortgage Inventory MTM 212112008 6 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSO ASNPLOBD | SMBC 10 EEal — | — | — — | (000) »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 91812003 £ 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPL2E3 ASNPL283 | SVIBC 10280 229 0m | oo | oo o »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 9 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLOS ASNPLOB4 | SMBC 12 2115 - - - - (000) »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 12/18/2008 57 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPL10O ASNPLIOO | SMBC15 2197 1838 a0 - a0 1841 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 91712004 ] 2004 NIA NiA Floating 3 NIA NIA NIA
ASNPLILL ASNPLIIL | SMBC 16 06 160 040 - 040 172 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 5 2004 NIA NiA Floating 3 NIA NIA NIA
ASNPLIZ3 ASNPL1Z3 | SMBC 17 27 4861 105 - 105 5114 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 6712005 29 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPL124 ASNPL124 | SMBC 18 431 2400 108 - 108 2552 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 602712005 2 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPL129 ASNPL1Z9  SMBC 19 5223 1% 624 - 624 1735 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM o £ 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPL142 ASNPL142 | SMBC 21 6543 an a2 - a2 5527 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 11712005 £ 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPL1A ASNPL143 | SMBC 22 959 7963 764 - 764 7955 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 12/15/2005 £ 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPLISL ASNPLISL |SMBC 24 5786 an 286 - 286 151 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM ! 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLIS3 ASNPLIS3 |SMBC25 834 6765 1917 - 1917 7.9 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 1612006 0 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLISS ASNPLIS5 | SMBC 27 170 4039 472 - 472 B2 »Y Asa Jopan NPL PTG etail Mortgage Inventory MTM 1612006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLOS3 ASNPLO43 | SMIBC 2 Daiichi Corp. 399 - - - - 00 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 10312001 £ 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLOS2 ASNPLOS2 |SMBC 1550 - - - - 000 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 2612002 B 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPLOS ASNPLOS4 |SMBCT 27 - - - - 000 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 212712003 67 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPLOTY ASNPLOTI | SMBCS 1603 - - - - 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 82712003 61 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPLOT3 ASNPLOT3 | SMIBC CCPC 28719 | | — — - (000) »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 32812003 £ 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSO ASNPLOGO | SMIBC Edged 963 — | — | — — | 000 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 92612002 72 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPLISS ASNPLIS8 | SMIBC FINANCE 1 532 %07 506 | 506 %57 »Y Asa Jopan NPL PTG Office Mortgage Inventory MTM 312312006 0 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL2LL ASNPL211 | SVIBC FINANCE 2 049 10170 050 | 050 10170 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 1312007 19 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL249 ASNPL249 | SMIBC FINANCE 4 1068 %500 1014 — 1014 97.09 »Y Asa Jopan NPL PTG etail Mortgage Inventory MTM 712012007 1 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL36 ASNPL346 | SMBC FINANCE 5 1084 5604 607 | 607 10000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 7 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSS ASNPLOSS | SMBC Fujiko 1504 - - — — | 000 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 1212003 67 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPLIS? ASNPLIS? |SVIBC TRIGGER3 21893 | am| 12072 | 12072 4569 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 312212006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL21S ASNPL215 | SVIBC TRIGGER 6 747 93 369 - 369 5860 »Y Asa Jopan NPL PTG Office Mortgage Inventory MTM 212202007 19 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL244 ASNPL244 |STAR CAPITAL 1 7348 139 811 - 811 1267 »Y Asa Jopan NPL PTG Land/SF Mortgage Inventory MTM /1512007 15 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL3AL ASNPL3AL | SUMITOMO FF2 36687 067 24 - 24 10000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM /2812008 5 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPLZ62 ASNPL262 | SUMITOMO TRUST 1 183 5780 106 - 106 58 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 902612007 u 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLIT? ASNPLIT? | SUNRISE A 61307 279 rat] - 7 280 »Y Asa Jopan NPL PTG Muitamily Mortgage Inventory MTM 81712006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLOIS ASNPLOIS |Sakural 183 - - - - 00 »Y Asa Jopan NPL PTG Mortgage Inventory MTM 7 103 2000 NIA NiA Floating 3 NIA NIA NIA
ASNPLO2 ASNPLOZ6 | Sakura2 8286 - - - - 000 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 902712000 o7 2000 NIA NiA Floating 3 NIA NIA NIA
ASNPLO28 ASNPLO28 |Sawia. 50272 - - - - 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 12/22/2000 £ 2000 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSS ASNPLOSS | Sawa2A i - - - - 000 »Y Asa Jopan NPL PTG Industrial Mortgage Inventory MTM 502812002 76 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSS ASNPLOSS | Sawa28 252 — | — | — — | 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM [ 75 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPL109 ASNPL109 | Secured CPT 1 %22 2780 | 1007 — 1007 209 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 127102004 I 2004 NIA NiA Floating 3 NIA NIA NIA
ASNPLIL ASNPL114 | Secured CPT 2 1512 %72 ag9 | ag9 %83 »Y Asa Jopan NPL PTG Mutifamily Mortgage Inventory MTM a 3 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPL10T ASNPLIO |Shinyo Kanri Service 1 221 803 062 | 062 005 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 111972004 % 2004 NIA NiA Floating 3 NIA NIA NIA
ASNPLOTS ASNPLOT6 | Shizucka 1 293 - - — - 00 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 602712003 63 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPLOS ASNPLOST | Sky Court 3566 — — — - 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 6202002 75 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPLOOH ASNPLOO4 | Sumi 1A 117 - - - - (000) »Y Asa Jopan NPL PTG Retail Mortgage Inventory MTM 511/1998 126 1998 NIA NiA Floating 3 NIA NIA NIA
ASNPLOO3 ASNPLOG3 | Sumi 18 19953 - - - - 00 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 511/1998 126 1998 NIA NiA Floating 3 NIA NIA NIA
ASNPLOGB \SINPLOOB | Sumi 2 30049 - - - - 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 12611999 15 1999 NIA NiA Floating 3 NIA NIA NIA
ASNPLOL ASNPLOI4 |Sumi 3 214 - - - - (000) »Y Asa Jopan NPL PTG Muitamily Mortgage Inventory MTM 1301999 107 1999 NIA NiA Floating 3 NIA NIA NIA
ASNPLO2L \SINPLO2L |Sumi 4 61697 - - - - (000) »Y Asa Jopan NPL PTG Mortgage Inventory MTM 512612000 101 2000 NIA NiA Floating 3 NIA NIA NIA
ASNPLOS \SINPLOS4 | Sumi Fudosen 4 - - - - 00 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 2812002 8 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPLOL? ASNPLOI7 | Sumi Trust 14216 - - - - 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 12/21/1999 106 1999 NIA NiA Floating 3 NIA NIA NIA
ASNPL119 SN Sumitomo FF 1 21267 - - - - 0® »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 312912005 a2 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPLOI3 ASNPLOI3 | SumitomoLife 2091 - - - - 000 »Y Asa Jopan NPL PTG Muitamily Mortgage Inventory MTM 93011999 109 1999 NIA NiA Floating 3 NIA NIA NIA
ASNPL250 ASNPL250 | TOKYO'SHINYO1 119 10754 128 - 128 10754 »Y Asa Jopan NPL PTG PT Mortgage Inventory MTM 712512007 13 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLZ5L ASNPLISL | TOKYOSTAR 1 2097 %02 878 - 878 10253 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 81512007 13 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL313 ASNPL313 | TOKYOSTAR2 3m 1364 042 - 042 1470 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 212612008 6 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPL290 ASNPL290 | TORANOMON 1 1639 10000 1639 - 1639 10000 »Y Asa Jopan NPL PTG Land/SF Mortgage Inventory MTM 11/30/2007 9 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL3Z5 ASNPL335 | TOWA BANK 1 5283 6457 1 - 1 10000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 302112008 5 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSO ASNPLOSO | Tomin2 2180 - - - - 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 202002 7 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPLOSI ASNPLOSY | Tomin3 1651 - - - - 000 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 9 72 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPL144 ASNPL144 | Tomin4 017 - - - - 009 »Y Asa Jopan NPL PTG Land Mortgage Inventory MTM 1272712005 B 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPLO4 ASNPLO34 |Toyol 200 - - - - 000 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 7 0 2001 NIA NiA Floating 3 NIA NIA NIA
ASNPLIS6 ASNPL35 | TsuchiyaLoan1 123 5350 650 - 650 10000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 42212008 4 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPL116 ASNPL1I6 |UFJ11 562 - - - - 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 2512005 a2 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPLIZL ASNPLI3L |UFJ15 607 294 145 - 145 202 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 91612005 £ 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPLIZ \SNPLIZ7 |UFJ17 712 732 1% - 1% 732 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 92812005 £ 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPL1AL ASNPLIAL |UFJ19 067 - - - - (000) »Y Asa Jopan NPL PTG Land/SF Mortgage Inventory MTM 102872005 3 2005 NIA NiA Floating 3 NIA NIA NIA

SINPLO3 ASNPLOS3 |UFJ6 045 - - - - 117 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 7 5 2004 NIA NiA Floating 3 NIA NIA NIA
ASNPL110 ASNPLII0 UFISP1 582 - - - - 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 1271712004 3 2004 NIA NiA Floating 3 NIA NIA NIA
ASNPL1I3 ASNPLII3 |UFJTrust on - - - - 9208 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 3 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPLOS3 ASNPLOB3 | UFX-Sh 9828 - - - - 000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 11/26/2008 8 2003 NIA NiA Floating 3 NIA NIA NIA
ASNPL282 ASNPL282 |YASAKA JNJYA 1 056 10000 086 - 086 10000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 1172812007 9 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLI64 ASNPLI64 | YOKOHAMA BANK 10 488 10304 502 - 502 10323 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 312912006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL165 SN 'YOKOHAMA BANK 11 o7 082 045 - 045 6129 »Y Asa Jopan NPL PTG Mutitamily Mortgage Inventory MTM 312912006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLITL ASNPLITL |YOKOHAMA BANK 13 2090 1937 405 - 405 1937 »Y Asa Jopan NPL PTG Office Mortgage Inventory MTM 42812006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLIT8 ASNPLIT8 |YOKOHAMA BANK 14 183 3557 085 - 085 3635 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 812912006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL1ES ASNPLISS |YOKOHAMA BANK 15 au 10966 432 - 432 10089 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 9202006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL1SS ASNPLIS5 |YOKOHAMA BANK 16 270 10259 271 - 271 10240 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 902112006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL1% ASNPLISO0 |YOKOHAMA BANK 17 1344 6175 830 - 830 6247 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 902612006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL193 ASNPL1S3 |YOKOHAMA BANK 18 218 7260 231 - 231 7316 »Y Asa Jopan NPL PTG Muitamily Mortgage Inventory MTM 92812006 ] 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL1%S ASNPL1%8 |YOKOHAMA BANK 19 005 - - - - 10071 »Y Asa Jopan NPL PTG Other Mortgage Inventory MTM 12/26/2006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL213 ASNPL213 | YOKOHAMA BANK 20 118 %824 116 - 116 w012 »Y Asa Jopan NPL PTG Muitamily Mortgage Inventory MTM 19 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL214 ASNPL214 | YOKOHAMA BANK 21 a0 7279 219 - 219 7336 »Y Asa Jopan NPL PTG Mortgage Inventory MTM 2/16/2007 19 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL220 ASNPL220 | YOKOHAMA BANK 23 369 746 138 - 138 3746 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM /1612007 18 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL222 ASNPL222 | YOKOHAMA BANK 24 310 %85 300 - 300 %86 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM /2312007 18 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL230 ASNPL230_|YOKOHAMA BANK 25 188 10031 189 - 189 10098 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM /2912007 7 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLZ3L ASNPLZ31 | YOKOHAMA BANK 26 577 801 537 - 537 9248 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM /2912007 7 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL232 ASNPL232 |YOKOHAMA BANK 27 1051 5192 546 - 546 5210 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM /2912007 7 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLZZ3 ASNPL233 | YOKOHAMA BANK 28 529 6776 as8 - as8 6176 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM /2912007 7 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLZ34 ASNPL234 | YOKOHAMA BANK 29 245 9795 240 - 240 862 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM /2912007 7 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL252 ASNPL252 |YOKOHAMA BANK 31 1560 5860 o1 - o1 6532 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 802412007 12 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLZT2 ASNPLZT2_|YOKOHAMA BANK 32 259 o787 253 - 253 %% »Y Asa Jopan NPL PTG Industrial Mortgage Inventory MTM 902812007 u 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLZT3 ASNPLZ73 | YOKOHAMA BANK 33 151 %70 146 - 146 9152 »Y Asa Jopan NPL PTG Retail Mortgage Inventory MTM 902812007 u 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPLZTA ASNPLZ74_|YOKOHAMA BANK 34 164 803 152 - 152 K803 »Y Asa Jopan NPL PTG Retail Mortgage Inventory MTM 902812007 u 2007 NIA NiA Floating 3 NIA NIA NIA
ASNPL3A2 SN 'YOKOHAMA BANK 35 [ %63 o - o 9501 »Y Asa Jopan NPL PTG Retail Mortgage Inventory MTM 202712008 5 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPLIS0 ASNPL350 | YOKOHAMA BANK 36 184 4699 [ - [ 818 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPLIST ASNPL357 |YOKOHAMA BANK 37 [E] 10250 039 - 039 10000 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 42412008 4 2008 NIA NiA Floating 3 NIA NIA NIA
ASNPL159 ASNPLISO | YOKOHAMA BANK 7 1406 279 039 - 039 214 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 32412006 EY 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPL160 ASNPLIGO |YOKOHAMA BANK 8 514 6199 218 - 218 6213 »Y Asa Jopan NPL PTG Muitamily Mortgage Inventory MTM 32012006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASNPLIGL ASNPLIGL |YOKOHAMA BANK 9 585 - - - - 000 »Y Asa Jopan NPL PTG Other Mortgage Inventory MTM 32012006 2 2006 NIA NiA Floating 3 NIA NIA NIA

SINPLOZ3 ASNPLOZ3 | Yachiyo1 4% - - - - (000) »Y Asa Jopan NPL PTG Muitamily Mortgage Inventory MTM 712512000 %9 2000 NIA NiA Floating 3 NIA NIA NIA
ASNPLIOL ASNPLIOL  Yamaguchi 3 2072 - - - - (000) »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 92812004 ] 2004 NIA NiA Floating 3 NIA NIA NIA
ASNPL20T ASNPL207 | Yasxial 3650 - - - - 00 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 2512002 i 2002 NIA NiA Floating 3 NIA NIA NIA
ASNPLIZ2 ASNPLIZ2  Yokohama3 140 - - - — | 00 »Y Asa Jopan NPL PTG Other PT Mortgage Inventory MTM 91612005 ES 2005 NIA NiA Floating 3 NIA NIA NIA
ASNPL14S ASNPL145  Yokohamas 6314 541 aa | am 621 »Y Asa Jopan NPL PTG Mixed-Use Mortgage Inventory MTM 1312006 a 2006 NIA NiA Floating 3 NIA NIA NIA
CASHO02 CASHO02 | Cash at bank -NCF a4 - - a1 a1 000 »Y Asa Jopan Eqity com Other PT Other Assets MTM /2000 106 2000 NIA NiA Floating 1 NIA NIA NIA
ASIOTO04 ASIOT004 L Asset Loan 759 %900 751 | 751 900 »Y Asa Jopan Eqity PTG Other PT Mortgage Invertory MTM 211/2007 19 2007 NIA NiA Floating 3 NIA NIA NIA
ASIOTO02 ASIOT002 | MoanaLoan 125 9790 | 1226 — 1226 9790 »Y Asa Jopan Equity PTG Other PT Mortgage Invertory MTM 10312006 2 2006 NIA NiA Floating 3 NIA NIA NIA
ASIOT019 ASIOT019 | QWI Bond! E Bank 1097 9100 | 98 — 98 9100 »Y Asa Jopan Securities PTG Other PT AAA Mortgage Inventory MTM 42812008 4 2008 | 12202008 121202008 4 Floating 3 NIA NIA NIA
ASIOTO14. ASIOT014 | Shibuya Honmechi Loan 548 10000 548 — 548 10000 »Y Asa Jopan Eqity PTG Other PT Mortgage Invertory MTM 12/25/2007 8 2007 NIA NiA Floating 3 NIA NIA NIA
ASIOTO16 ASIOT016 | Sky Parlor REO (Megaropolis) 025 10000 025 — 025 10000 »Y Asa Jopan Equity PTG Other PT Mortgage Invertory MTM : 7 2008 NIA NiA Floating 3 NIA NIA NIA
ASPLOS ASPLOSB | AHC Nogita. 187 9900 185 — | 185 900 »Y Asa Jopan Senior com Muitamily Mortgage Inventory MTM 711412006 % 2006 | 715203 | 7/15/2036 W9 Foaing 9% 2 NIA NIA NIA
ASPLIZT ASPL327 | Aitom Izumiotsu (Non Recourse Credit) 173 %835 | 170 — | 170 %835 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 1312008 7 2008 | 262015 | 12602015 78 | Foaing 8% 2 NIA NIA NIA
ASPLI0T ASIPL307 | Alder Mukonoso Hyogo (Non Recourse Crecit) 5% %835 581 - 581 %835 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 12/11/2007 9 2007 | 122502012 | 121252012 53 | Floaing  86% 2 NIA NIA NIA
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Projected 5/31/08 Inventory
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ASPLZB ASPL228 | Amagaseki-Teramachi Bldg (Non Recourse Cred | 088 | 088 975 | g: »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 712512007 13 2007 | w2012 | 72012 47 Foaing 8% 2 NIA NIA NIA
ASPLIZ ASPL332 | Amikai Minami Azzbu (Non Recourse Credit) %835 | 435 — | 435 975 | %35 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 2872008 7 2008 | w2015 | 12602015 78 | Foaing 8% 2 NIA NIA NIA
ASPLIM ASPL344 | Amikai Ryogoku (Non Recourse Credit) %835 191 - 191 NA %835 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 3112008 5 008 | w013 | a2s013 56 Floaing 0% 2 NIA NIA NIA
ASPLIO2 ASPLI02 | Aomori TAP (Non Recourse Creit) 835 232 - 22 %75 %835 »Y Asa Jopan Senior com Mixed-Use Mortgage Inventory MTM 71312006 2 2006 | 7252013 | 72502013 60 Foaing  69% 3 NIA NIA NIA
ASIPLOOS ASPLOGS | Apartment loan %975 2% - 28 %75 %75 »Y Asa Jopan Senior com Muitamily Mortgage Inventory MTM 2312005 3 2005 | 15035 315/2035 33 Foaing 8% 2 NIA NIA NIA
ASPL32) ASPL329 | Apple Toyama (Non Recourse Crei) %835 163 - 163 9975 %835 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 1312008 7 2008 | 262015 | 12602015 78 | Foaing 8% 2 NIA NIA NIA
ASPLIES ASPLIGS | Asahi Housing Y okohama 6 (AL #12) %900 045 - 045 975 900 »Y Asa Jopan Senior com Mutifamily Mortgage Inventory MTM 2612007 v 2007 | asom | a1siw 287 Foaing 8% 2 NIA NIA NIA
ASPLIED ASPLIB0 | Asahi Housing Y okohama 6 (AL #15) %900 040 - 00 %75 900 »Y Asa Jopan Serior com Mutifamily Mortgage Inventory MTM 41612007 7 2007 | ansip0m | ansiow 288 Foaing 8% 2 NIA NIA NIA
ASPLIBE ASPLIBA | Asahi Housing Y okohama 6 (AL #16) %900 029 - 029 %75 900 »Y Asa Jopan Serior com Mutifamily Mortgage Inventory MTM 42312007 7 207 | a0z | ansix 288 Foaing 8% 2 NIA NIA NIA
ASPLISS ASPLIBS | Ashi Housing Y okohama 6 (AL #18) %900 [ES] - 0m %75 900 »Y Asa Jopan Serior com Mutifamily Mortgage Inventory MTM 42312007 7 207 | a0z | ansix 288 Foaing 8% 2 NIA NIA NIA
ASPLIST ASPLIB7 | Asahi Housing Y okohama 6 (AL #19) %900 oz - 0m %75 900 »Y Asa Jopan Serior com Mutifamily Mortgage Inventory MTM 42312007 7 2007 | ansp0m | ansiw 288 Foaing 8% 2 NIA NIA NIA
ASPLISE ASPLIGA | Ashi Housing Y okohama 6 (AL#11) %900 o - 03 975 900 »Y Asa Jopan Serior com Muifamily Mortgage Inventory MTM 2612007 7 207 | ansom | a1siaw 287 Foaing  76% 2 NIA NIA NIA
ASPLITY ASPLIT9 | Asahi Housing Y okohama 6 (AL #14) %900 040 - 00 %75 900 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 41612007 7 207 | ansp0m | ansiw 288 Foaing 8% 2 NIA NIA NIA
ASPLIES ASPLIBS | Ashi Housing Y okohama 6 (AL#17) %900 029 - 029 75 900 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 42312007 7 207 | sis0m | s1si032 289 Foaing  78% 2 NIA NIA NIA
ASPLIS2 ASPLIS2 | Award Nonoichi (Non Recourse Credit) %835 134 - 134 975 %835 »Y Asa Jopan Serior com Muifamily Mortgage Inventory MTM 42112007 16 2007 | 4262010 | a26/2000 20 Foaing 0% 2 NIA NIA NIA
ASPLIS6 ASPL256 | Ayase Station Retal & Residential Bldgs %900 816 - 816 9900 900 »Y Asa Jopan Other corp debt com Office Corporate Debt MTM 902612007 u 2007 | oi2si2008 | 9/25/2008 1 Floating 2 NIA NIA NIA
ASIPLOSE ASPLOB4 | BAF Refinance %975 931 - %3l 75 %75 »Y Asa Jopan Senior com Mixed-Use Mortgage Inventory MTM 1712006 2 2006 | azs016 | 252016 92 | Foaing 8% 2 NIA NIA NIA
ASPLI% ASPLI%6 | Bonton Tezukayama (Non Recourse Crecit) %835 216 - 216 %75 %835 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 5/18/2007 16 2007 | sizi2014 | s26/2014 70 | Foaing  86% 2 NIA NIA NIA
ASPLIIL ASPL331 | CIB KobeMotomachi (Non Recourse Creit) %835 631 - 631 975 %835 »Y Asa Jopan Serior com Mixed-Use Mortgage Inventory MTM 211/2008 7 2008 | w013 | v 54 Foaing  86% 2 NIA NIA NIA
ASPLOTL A %900 2007 - 2007 10000 900 »Y Asa Jopan Senior com Muitamily Mortgage Inventory MTM 312912006 EY 2006 | 7303 | 71302032 291 Foaing 8% 2 NIA NIA NIA
ASPL ASPLI0S | CasaVilla Y okohama (Non Recourse Credit) %835 442 - 442 %75 %835 »Y Asa Jopan Serior com Muifamily Mortgage Inventory MTM o 2 2006 | w6013 w 61 Foaing 8% 3 NIA NIA NIA
ASPLO22 7 %835 117 - 117 w75 %835 »Y Asa Jopan Senior com Mutifamily Mortgage Inventory MTM 11872005 A 2005 | 10252012 10252012 51 Foaing 7% 3 NIA NIA NIA
ASPLO29 | Casle Palace Fuchu %835 293 - 28 %75 %835 »Y Asa Jopan Serior com Muifamily Mortgage Inventory MTM o Ed 205 | womol2 | w2nion2 49 Foaing 9% 3 NIA NIA NIA
ASPLOI6 | Casle Palace Nishi-Shinjuku %835 088 - 088 975 %835 »Y Asa Jopan Serior com Muifamily Mortgage Inventory MTM 62812005 2 2005 | 65012 | G2si012 4% Foaing 6% 3 NIA NIA NIA
ASPLOZ8 | Century Space Vil %835 199 - 19 %975 %835 »Y Asa Jopan Other corp debt com Retail Corporate Debt MTM 8312005 Ed 2005 | w2010 | @2si2010 24 Foaing 3 NIA NIA NIA
ASIPL338 | Chant Claire Daikoku (Non Recourse Cregit) %835 268 - 268 NA %835 »Y Asa Jopan Senior com Mutifamily Mortgage Inventory MTM 2512008 5 2008 | w013 | a2s013 6 Floaing 8% 2 NIA NIA NIA
ASPL200 ochi %835 6%8 - 6% 975 %835 »Y Asa Jopan Senior com Muifamily Mortgage Invertory MTM 5/30/2007 15 2007 | sis012 | s2si012 45 Foaing 7% 2 NIA NIA NIA
ASPLOLL | Cherry Garden, Shibuya %835 105 - 105 9975 %835 »Y Asa Jopan Serior com Muifamily Mortgage Inventory MTM /3012005 © 2005 | eizsi2012 | @2si012 4% Foaing 8% 3 NIA NIA NIA
ASPL285 | Chiba Tonyacho Residential %975 656 - 65 9975 %75 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 10312007 1 2007 | 10252010 10252010 2% Foaing 8% 2 NIA NIA NIA
ASPLOB3 | City Hill Y amete24 (Non Recourse Credit) %835 231 - 231 %75 %835 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 512412006 3 2006 | si2s2011 | i 3B Foaing 8% 3 NIA NIA NIA
ASPL235 | Clarte Musashi Kogana Resicence %34 1321 - B2 %x %3 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 127142007 9 207 | 7aEw2010 | 731200 2 Foaing 7% 2 NIA NIA NIA
ASPL300 | Clearth Refinance Ryowa | %853 7391 | — | 7391 w881 »Y Asa Jopan Other corp debt com Mixed-Use Corporate Debt MTM 11/15/2007 1 2007 52008 11 3 Floating 3 NIA NIA NIA
ASPL363 | Clearth SP2 GrossUp - — | — | 17988 wess  NA | »Y Asa Jopan Senior com Land/SF Mortgage Inventory MTM 512612008 3 2008 252009 7 Floaing | 88% 3 NIA NIA NIA
ASPL356 | Clearth Subordinate Loan SP2 19455 %836 19135 - 19135 NA | %836 »Y Asa Jopan Senior com Other PT Mortgage Inventory MTM 512612008 3 2008 | w2000 | 32502009 7 Floaing | 88% 3 NIA NIA NIA
ASPL345 | Cresoent Heights 16933 095 | 16078 — | 6078 NA | %800 »Y Asa Jopan Senior com Muitamily Mortgage Inventory MTM 2612008 5 2008 | 252008 | 9/25/2008 1 Floaing | 81% 3 NIA NIA NIA
ASPLI30 | Cube Minami Mukonoso (Non Recourse Credit) 238 %835 | 23 — | 23 %75 | %35 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 127772006 2 2006 | 1252011 11252011 39 Foaing  81% 3 NIA NIA NIA
ASPL214 | DIM Kyoto Hotel 956 9799 | 037 — | o3 gim | 9% »Y Asa Jopan Senior com Hotel Mortgage Inventory MTM /2812007 1 2007 | 2252008 | @/31/2008 0 Floaing | 85% 2 NIA NIA NIA
ASPL324_|DS Court Minamishinmachi (Non Recourse Crec. 292 %835 | 288 — 288 975 | %35 »Y Asa Jopan Senior com Muitamily Mortgage Invertory MTM 1252008 7 2008 | 262009 126/2009 5 Floaing | 87% 2 NIA NIA NIA
ASPL362 | DTCA Note (secondary) as4 8293 | N — | 3@ NA | NA »Y Asa Jopan Securities com Other PT AAA Mortgage Inventory MTM 61712008 3 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL361 | DTCS Note (Secondary) 809 8485 | 687 — | 687 NA 10000 »Y Asa Jopan Securities com Other PT AAA Mortgage Invertory MTM 511/2008 4 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL358 |DTCO ClassX 29739 059 177 | — | i NA %000 »Y Asa Jopan Securities com Other PT NR Mortgage Inventory MTM 5/30/2008 3 2008 NIA NiA Floating 3 NIA NIA NIA
ASPL359 | DTCO Retained Notes (LBJ) 181 %824 178 — | 178 NA | %864 »Y Asa Jopan Securities com Other PT AAA Mortgage Inventory MTM 5/30/2008 3 2008 NIA NIA Floating 2 NIA NIA NIA
ASPL348 | Daikoku Distrbution Center Mezz 4570 10000 4570 — 4570 NA 10000 »Y Asa Jopan Other corp debt com Land/SF Corporate Debt MTM 2612008 5 2008 | 3a010 | 33U2010 19 Foaing 3 NIA NIA NIA
ASPLOZ6 | Daito loan portfolio 5693 %900 5636 — 5636 10000 9900 »Y Asa Jopan Senior com Muitamily Mortgage Inventory MTM 81312005 £ 205 | 113028 | 11302008 26 Foaing 8% 2 NIA NIA NIA
ASPLIS4 | Denen Shinjuku Refinance 1515 %975 | 1511 — 1511 975 | 9975 »Y Asa Jopan Senior com Retail Mortgage Inventory MTM 51412007 16 2007 | sizsi012 | s2si012 45 Foaing 7% 2 NIA NIA NIA
ASPL243 | Do Lexel Kamishinjo Osoka (Non Recourse Crec 475 %835 | 467 — 467 %75 | %35 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 802412007 12 2007 | womol2 | wrmon2 49 Foaing 8% 2 NIA NIA NIA
ASPLIS5 | Dolce Gotokuji (Non Recourse Creit) as4 %835 | a8 — | 348 975 | %35 »Y Asa Jopan Serior com Muifamily Mortgage Inventory MTM 212312007 19 2007 | gm0z | 2pzwionz 43 Foaing 7% 3 NIA NIA NIA
ASPLOS2 | Domile Hiramatsu 256 %835 | 251 — | 251 975 | %35 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 127202005 B 205 | 12250012 | 12 53 Foaing  81% 3 NIA NIA NIA
ASPLIG8 | Envix Haketa Takasago (Non Recourse Crecit) 089 %835 | 087 | — | 087 %75 | %35 »Y Asa Jopan Senior com Mixed-Use Mortgage Inventory MTM 312012007 18 2007 | w012 | a2ei012 4B Foaing 8% 2 NIA NIA NIA
ASPLOGS | Esperanto Bldg (Non Recourse Creit) %835 1261 - 1261 975 %835 »Y Asa Jopan Serior com Muitamily Mortgage Inventory MTM 212312006 2 2006 | w01 | 3y 3 Foaing 0% 3 NIA NIA NIA
ASPLZ34 | Espoir Santo (Non Recourse Credit) %835 617 - 617 975 %835 »Y Asa Jopan Serior com Office Mortgage Inventory MTM 8312007 13 2007 | 722014 | 7250204 72 Foaing 8% 2 NIA NIA NIA
ASPL221 | Espoir Shin-Oseka (Non Recourse Creit) %835 216 - 216 975 %835 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 71512007 1 2007 | 62014 | G25i2014 71 Foaing 8% 2 NIA NIA NIA
ASPLI77 | FujisawaBest House (Non Recourse Credit) | %835 | 579 — | 579 975 | %835 »Y Asa Jopan Senior com ] Mortgage Inventory MTM 46/2007 v 2007 | w012 | 3012 43 Foaing 8% 2 NIA NIA NIA
ASPLOB4 | Fukaebashi Twin Bldg (Non Recourse Crecit) 582 %835 | 572 — | 572 975 | %35 »Y Asa Jopan Senior com Mixed-Use Mortgage Inventory MTM 5 3 2006 | si2s2011 | s2si2011 3™ Foaing 7% 3 NIA NIA NIA
ASPLII6 | GinzaMiharabeshi Bldg (Non Recourse Credit) 1024 | %835 | 007 — 007 975 | 983 »Y Asa Jopan Senior com Office Mortgage Inventory MTM 101372006 3 2006 | o2s2013 | wzsi013 62 Foaing 6% 3 NIA NIA NIA
ASPL309 | Global Hakodate Kushiro (Non Recourse Cregit) 439 9900 a3 — | 43 %75 90 »Y Asa Jopan Other corp debt com Office Corporate Debt MTM 9 2007 | 12/25/2008 121252008 4 Floating 2 NIA NIA NIA
ASPL334 | Golden Child Property TMK Bond 7| %975 | 1769 — 76 w75 | 9975 »Y Asa Jopan Senior com Retail Mortgage Inventory MTM 212712008 6 2008 | w013 | 2s013 56 Floaing 4% 2 NIA NIA NIA
ASPLOBS | HG Fund Al4 2759 | 10004 2761 | — 2761 1027 | 998 »Y Asa Jopan Senior com Mixed-Use Mortgage Inventory MTM 512912006 3 2006 | 6252009 62502009 0 Foaing 6% 2 NIA NIA NIA
ASPLOSA | Hachioji U-Port a1 %835 | 309 — | 309 975 | 35 »Y Asa Jopan Serior com Retail Mortgage Inventory MTM 127202005 B 2005 1 52 Foaing 0% 3 NIA NIA NIA
ASPL270 | Hakodzte Luxe (Non Recourse Credit) 133 %835 | 131 — | 131 w975 | 983 »Y Asa Jopan Senior com Retail Mortgage Inventory MTM 902812007 u 207 | ozri2o10 | 9272000 25 Foaing  86% 2 NIA NIA NIA
ASPL269 | Hayate 1 TMK 2468 %884 2439 | — 2039 975 | 976 »Y Asa Jopan Senior com Mixed-Use Mortgage Inventory MTM 914/2007 12 2007 | osi012 | i 50 | Foaing  81% 2 NIA NIA NIA
ASPLOSO | Higashi Azabu KC 259 %835 | 250 — | 254 975 | %35 »Y Asa Jopan Senior com Office Mortgage Inventory MTM 127202005 B 205 | 1262012 11262012 52 Foaing 8% 3 NIA NIA NIA
ASPLO77 | Higashi Ginza Bldg (Non Recourse Credit) 699 %835 | 68 — | 688 975 | %35 »Y Asa Jopan Senior com Office Mortgage Inventory MTM @ 2 2006 | w2011 | apsion 2 | Foaing 6% 3 NIA NIA NIA
ASPL271 | Ibareki Campus (Non Recourse Creit) 153 %835 | 150 — | 150 975 | 983 »Y Asa Jopan Senior com Mutifamily Mortgage Inventory MTM 92712007 u 2007 | osi2014 | wzsione 74 Foaing 8% 2 NIA NIA NIA
ASPLIZ6 | Ikebukuro Tosen Bldg (Non Recourse Crecit) 413 %835 | 406 — | 406 975 | %35 »Y Asa Jopan Senior com Mixed-Use Mortgage Inventory MTM 11/28/2006 2 2006 52011 11 39 Foaing 8% 3 NIA NIA NIA
ASPLI2S ASPL225 |Imperid Kansai Airport (Non Recourse Credit) 535 %835 | 527 — | 527 %75 | %35 »Y Asa Jopan Senior com Muitamily Mortgage Inventory MTM 712012007 1 2007 | 722014 | 7250204 72 Foaing 8% 2 NIA NIA NIA
ASPLIAT ASPLI&T | Invoice Module Kameyama (AL #10) 127 %900 12 — | 1% 975 | 9900 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 2972007 19 2007 | 215017 | 2nsizonr 103 Floaing  75% 2 NIA NIA NIA
ASPLIIS ASPLII8 | Iron Koriyama (Non Recourse Credit) 281 %835 | 27 — | 277 %75 | %35 »Y Asa Jopan Senior com Office Mortgage Inventory MTM 102372006 3 2006 52011 10 38 Foaing 5% 3 NIA NIA NIA
ASPLITS ASPLITS | Isescki Toa (Non Recourse Credit) 075 %835 | o7 — | 074 975 | %35 »Y Asa Jopan Senior com Retail Mortgage Inventory MTM 4312007 7 2007 | w014 | ayzsion 68 Foaing 8% 2 NIA NIA NIA
ASIPLIG ASPLIG6 |Izumi Maison Diane (Non Recouse Credit) ag7 | %835 | 3o — | 39 975 | 35 »Y Asa Jopan Senior com Mixed-Use Mortgage Invertory MTM 212212007 18 2007 | azsi014 | azsion 68 Foaing 8% 2 NIA NIA NIA
ASPLIZS ASPLIZ5 | JAC BIdg (Non Recourse Creit) 531 %835 | 523 — | 523 975 | %35 »Y Asa Jopan Senior com Mixed-Use Mortgage Inventory MTM 11/28/2006 2 2006 | 1252013 11252013 6 Foaing 6% 3 NIA NIA NIA
ASPLI26 ASPL226 | dngumae (Cannelle) 16453 9925 | 16329 — | 16329 9925 | 9925 »Y Asa Jopan Senior com Land Mortgage Inventory MTM 712012007 1 2007 | 72502000 | 712502009 U Foaing 8% 3 NIA NIA NIA
ASPLHU2 ASPL342 | Jingumae (Canneile) 2 182 9925 | 180 — | 180  NA 9925 »Y Asa Jopan Senior com Land/SF Mortgage Inventory MTM ET 6 2008 | 7252000 | 712502009 1 Foaing 8% 3 NIA NIA NIA
ASPL29Y ASPL299 | Kamikitazawa-Akasoka Residence (AL #20) 119 9900 118 — | 118 975 | 9900 »Y Asa Jopan Senior com Mutifamily Mortgage Inventory MTM 11/30/2007 9 2007 | 10152087 | 11152087 6 Foaing 7% 2 NIA NIA NIA
ASPLIZS redit) 084 %835 | om — | 083 975 | %35 »Y Asa Jopan Serior com Muifamily Mortgage Inventory MTM 12/25/2006 2 206 | 12252013 12 6 Foaing  79% 3 NIA NIA NIA
ASPL2IT 548 97.00 532 - 532 900 %800 »Y Asa Jopan Serior com Retail Mortgage Inventory MTM /2912007 1 2007 | 6252008 | @/31/2008 o Floaing | 62% 2 NIA NIA NIA
ASIPLOS2 225 %900 22 - 22 %75 900 »Y Asa Jopan Senior com Mutitamily Mortgage Inventory MTM 312006 2 2006 | 15203 | 3152036 W/ Foaing 8% 2 NIA NIA NIA
ASPLIS3 Kita Gojyo Building (Non Recourse Credit) 159 %835 157 - 157 w75 %835 »Y Asa Jopan Senior com Office Mortgage Inventory MTM 212012007 19 2007 | gm0z | 20wz 48 Foaing 7% 3 NIA NIA NIA
ASPL2% 053 %900 053 - 053 975 900 »Y Asa Jopan Senior com Mutifamily Mortgage Inventory MTM 10/16/2007 1 207 | 118032 | 11152032 295 Floaing  81% 2 NIA NIA NIA
ASPL Kitaumeda Dia Bldg (Non Recourse Crei) 1003 %835 986 - 985 975 %835 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM o 2 2006 | w2011 | @osion 3% Foaing 7% 3 NIA NIA NIA
ASPLO24 535 %835 | 52 — | 52 975 %835 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 8112005 £ 205 | @m0l | womon2 49 Foaing 7% 3 NIA NIA NIA
ASPLITE ASPL276 | Kobedou Building (Non Recourse Crecit) 53 %835 | 525 — | 525 975 | %35 »Y Asa Jopan Senior com etail Mortgage Inventory MTM 102572007 1 207 | 10252012 10252012 51 Foaing 8% 2 NIA NIA NIA
ASPLOS3 ASPLOS 173 %835 | 170 — | 170 w975 983 »Y Asa Jopan Senior com Mutitamily Mortgage Inventory MTM 11872005 u 205 | 1262012 11262012 52 Foaing 4% 3 NIA NIA NIA
ASPLIS ASPL294 | Koshin Building (Non Recourse Credit) 366 %835 | 360 — | 30 975 %835 »Y Asa Jopan Senior com Office Mortgage Inventory MTM 1/1/2007 1 207 | 10252012 10252012 51 Foaing 8% 2 NIA NIA NIA
ASPLITT A 0 28 %835 | 27 — | 278 %75 | %35 »Y Asa Jopan Senior com Mutifamily Mortgage Inventory MTM 1052007 u 2007 | oS0z | wzsion2 50 Floaing  86% 2 NIA NIA NIA
ASPLI0S ASPLI08 | Kyoto Chateau Asehi (Non Recourse Crecit) 42 6839 289 — | 289 975 | %35 »Y Asa Jopan Senior com Muifamily Mortgage Inventory MTM 92612006 2 2006 | o011 | wzeiz0m1 % Foaing 8% 3 NIA NIA NIA
ASPLITE ASPLIT6 | Kyoto Karasuma 809 7283 | 6124 | — 6124 9900 9900 »Y Asa Jopan Senior com Mortgage Inventory MTM 4312007 7 2007 | azsi008 | w3208 0 Floaing | 86% 3 NIA NIA NIA
ASPLIT2 ASPLIT2 |LICEDSIPL 6855 %900 6787 | — 6787 900 9900 »Y Asa Jopan Senior com Land/SF Mortgage Inventory MTM /2312007 18 2007 | azsio008 | w3208 0 Floaing | 88% 3 NIA NIA NIA
ASPLIIS ASPLIIS |LIAC Secuitization 2 4610 | 035 121 | 121 10000 | 1604489 »Y Asa Jopan Securities com Other PT AAA Mortgage Inventory MTM 1012/2006 3 2006 NIA NiA Floating 3 NIA NIA NIA
ASPLISE ASPL364 |LIACA Class D (Secondary) 106 8235 | o087 | — | os  NA | NA »Y Asa Jopan Securities com Other PT 888 Mortgage Inventory MTM 1412008 2 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL23 ASPL23 |LIACA ClassX2 29706 0 0z — | 03 10000 4341 »Y Asa Jopan Securities com Other PT AAA Mortgage Invertory MTM 51312007 15 2007 NIA NiA Floating 3 NIA NIA NIA
ASPLIS3 ASPL353 |LIACS ClassX 38328 | 125 a7 | — | 4T NA 13185 »Y Asa Jopan Securities com Other PT AAA Mortgage Invertory MTM 9712007 12 2007 NIA NiA Floating 3 NIA NIA NIA
ASPLIS2 ASPL32 |LIACT&S8 ClassX 52767 173 om — | a1 NA | 8969 »Y Asa Jopan Securities com Other PT AAA Mortgage Invertory MTM /312008 5 2008 NIA NiA Floating 3 NIA NIA NIA
ASPLESLL ASPL351 |LIACBC 629 %26 606 — | 606 NA | w57 »Y Asa Jopan Securities com Other PT A Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLE5L2 ASPL351 LIACTB 603 %26 581 — | 581 NA | w57 »Y Asa Jopan Securities com Other PT AA Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLE13 ASPL351 |LIACTKL 134 %26 129 — | 129 NA | 9857 »Y Asa Jopan Securities com Other PT 8- Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL350-1 ASPL3%0 |LIACT-C 2687 | %71 2599 — 5%  NA | 9857 »Y Asa Jopan Securities PTG Other PT A Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL350-2 ASPL30 |LIACSB 1576 %71 1524 | — 1524 NA | 9857 »Y Asa Jopan Securities PTG Other PT AA Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL350-3 ASPL30 |LIACBA 2640 %71 2553 | — 55 NA | 9857 »Y Asa Jopan Securities PTG Other PT AAA Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL350-4 ASPL3S0  |LIACT-IL 445 %71 430 — | 430 NA | wms7 »Y Asa Jopan Securities PTG Other PT ) Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL350S ASPL30 |LIACT-R 479 %71 483 — | 483 NA | w57 »Y Asa Jopan Securities PTG Other PT ) Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL350-6 ASPL30 |LIACE) 557 %71 539 - 539 NIA 857 »Y Asa Jopan Securities PTG Other PT B Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL350T ASPL30 |LIACEK 297 %71 287 - 287 NIA 857 »Y Asa Jopan Securities PTG Other PT [ Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL3508 ASPL30 |LIACTI2 560 %71 542 - 542 NiA 857 »Y Asa Jopan Securities PTG Other PT B+ Mortgage Inventory MTM 33112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPL350-9 ASPL30 |LACTI3 2% %71 288 - 288 NiA »Y Asa Jopan Securities PTG Other PT Br Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLIS0-10 ASPL350 |LIACBI/LIAC8(LBCM) 780 %71 754 - 754 NiA 9B57/97.84 »Y Asa Jopan Securities PTG Other PT Br Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLISO-11 ASPL30  |LIACT-G2 a3 %71 419 - 419 NiA »Y Asa Jopan Securities PTG Other PT B8 Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLIS0-12 ASPL30 |LIACBG 715 %71 691 - 691 NiA 857 »Y Asa Jopan Securities PTG Other PT 88 Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLIS0-13 ASPL3S0 |LIACTHZ 578 %71 559 — 55  NA o »Y Asa Jopan Securities PTG Other PT B8- Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLISO-14 ASPL350 |LIAC BHILIAC BH(LBCM) 807 %71 781 — 781 NA | ssToTss »Y Asa Jopan Securities PTG Other PT B8- Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLIS0-15 ASPL30 |LACT-FL 269 %71 260 — 260 NA o »Y Asa Jopan Securities PTG Other PT BB+ Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLIS0-16 ASPL350 |LIAC TF2(LBCM) 443 %71 a8 — a8 NA | o »Y Asa Jopan Securities PTG Other PT A Mortgage Inventory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLIS0-17 ASPL350 |LIACEF 705 %71 682 - 682 NiA w857 »Y Asa Jopan Securities PTG Other PT BB+ Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
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ASPLIS0-18 ASPL350  |LIACT-DL an - 784 NiA = »Y Asa Jopan G Other PT 888 Mortgage Inventory MTM /3112008 2008 NIA NIA Floating 2 NIA NIA NIA
ASPLIS0-19 ASPL350  |LIACT-D3 369 %71 as7 - as7 NiA 857 »Y Asa Jopan PTG Other PT 888 Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLISO-20 ASPL30 |LIACED 181 %71 1335 - 1335 NIA %857 »Y Asa Jopan PTG Other PT 888 Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLIS0-21 ASPL30 |LACTEL 218 %71 269 - 269 NIA 857 »Y Asa Jopan PTG Other PT B8B- Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLIS0-22 ASPL30 |LIACTE3 284 %71 23 - 23 NiA 857 »Y Asa Jopan PTG Other PT B8B- Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLI0-23 ASPL30 LIACBE 73 %71 709 — 709 NA | wms7 »Y Asa Jopan PTG Other PT B8B- Mortgage Invertory MTM /3112008 5 2008 NIA NiA Floating 2 NIA NIA NIA
ASPLIBL ASPL281 | LabiosKanna (Non Recourse Crecit) 8% %835 | 879 — | 879 975 | %35 »Y Asa Jopan com Retail Mortgage Inventory MTM 1 2007 | 10272014 10272014 75 Foaing 8% 2 NIA NIA NIA
ASPL22Y ASPL229 | Laforet Higashi Mikuni (Non Recourse Creit) 1001 %835 | 1073 — 073 975 | 983 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 712512007 13 2007 | w2012 | 7p2si012 47 Foaing  86% 2 NIA NIA NIA
ASIPLO0Y ASPLODY | Leo Palace loan portiolio 20015 | 9900 19815 — | 19815 10000 | 9900 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 7 a2 2005 2035 7 Foaing 8% 2 NIA NIA NIA
ASPLOSS ASPLO% |MC Corp 88| %900 354 | — B/s4 10000 9900 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 11302005 £ 2005 | 100202025 1012912025 29 Foaing  84% 2 NIA NIA NIA
ASPLIE2 ASPL282 | Mansion Koryo Nara (Non Recourse Credit) 179 %835 | 176 — | 17 975 | 983 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 1016/2007 u 2007 | o012 | wzsion2 50 Foaing 8% 2 NIA NIA NIA
ASIPLOS6 ASPLOS6 | Marib Coball (Non Recourse Credit) 089 %835 | o088 — | 088 975 | %35 »Y Asa Jopan com Hotel Mortgage Inventory MTM 1312006 a 2006 | w2011 | 2siz0n1 29 Foaing 7% 3 NIA NIA NIA
ASPL28S ASPL288 | Maruel Oseka Asset (Non Recourse Credit) 5% %835 | 58 — | 586 975 835 »Y Asa Jopan com Muitamily Mortgage Inventory MTM 101672007 1 207 | 1252014 | 11252014 76 Foaing 8% 2 NIA NIA NIA
ASPL23 ASPLZ38 | Masters L Kaizuka (Non Recourse Credit) 213 %835 | am | — | 308 975 | 35 »Y Asa Jopan com Retail Mortgage Inventory MTM 812912007 12 2007 | w014 | wosion 73 Foaing  86% 2 NIA NIA NIA
ASPLIOE ASPLI04 | Meals Escka (Non Recourse Crecit 1094 %835 | 1076 — 076 975 | 983 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 812512006 2 2006 | w2011 | wosion 3% Foaing 7% 3 NIA NIA NIA
ASIPLOOT ASPLO07 | Meals Shin-Osoka 63l %835 | 621 — | 621 975 | %35 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 102005 2 2005 | azs010 | 252010 19 Foaing 7% 3 NIA NIA NIA
ASPLOT2 ASPLOT2 | Mer's Aobadai (Non Recourse Creit) 19 %835 | 187 — | 187 w75 | 983 »Y Asa Jopan com Muifamily Mortgage Inventory MTM /3012006 2 2006 | w016 | 252016 92 | Foaing 2% 3 NIA NIA NIA
ASPL2G ASPL246 | Mie Socie Building (Non Recourse Credit) 485 %835 | a7 | — | 471 %75 | %35 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 9102007 12 2007 | wosi014 | wosion 73 Foaing 7% 2 NIA NIA NIA
ASPL3I0 ASPL310 | Mifune Kita Umeda (Non Recourse Cresit) 1485 %835 | 61 — 161 975 | 983 »Y Asa Jopan com Office Mortgage Inventory MTM 12/26/2007 8 2007 | 1202502012 53 Foaing 8% 2 NIA NIA NIA
ASIPLOST ASIPLOS7 | Mimomi Fudosan (Non Recourse Creit) am | %835 | 470 — | 470 %75 | %35 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 21412006 a 2006 | 222011 | 2izsizon 20 Foaing 7% 3 NIA NIA NIA
ASPL224 ASPL224_|Mitsuru Building (Non Recourse Credit) 266 %835 | 262 — | 262 975 | %35 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 711212007 1 2007 | eizsi2012 | @2si012 4% Foaing 8% 2 NIA NIA NIA
ASPLZZ2 ASPLZ32 | Mizuho Corp Bank Bond (8310-2) 457 10162 464 — | 454w 10107 »Y Asa Jopan com Oher PT Corporate Debt MTM 71312007 13 2007 0 Floating 1 NIA NIA NIA
ASPLISE ASPLISA | Momoyama TMK 10080 %914 | %993 — 993 915 | 915 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 212212007 19 2007 | oizsi2008 | 9/25/2008 1 Floaing | 88% 3 NIA NIA NIA
ASPLIS2 ASPLIS2 sk 248 %835 | 24 — 24 %75 | %35 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 21412007 19 2007 | 222014 | 22504 67 Foaing 8% 3 NIA NIA NIA
ASPLUO ASPL340 | Move-up_Kawascki (AL#28) 05 %900 0% — | 0% NA | %90 »Y Asa Jopan com Mutitamily Mortgage Inventory MTM 7 5 2008 | ansp0m | ansi: 28 Foaing 8% 2 NIA NIA NIA
ASPLI% ASPL14 |NCC Hamno 951 7450 | 708 — | 708 9% w97 »Y Asa Jopan com etail Mortgage Inventory MTM 11772007 2 2007 | 6252008 | @/31/2008 [ Floaing | 81% 2 NIA NIA NIA
ASIPLOSS ASPLOSS |NCC Hitachi 1709 | 2163 a7 — | 3w 48w | 460 »Y Asa Jopan com Retail Mortgage Inventory MTM 21 a 2006 | 2252008 @/31/2008 o Floaing | 89% 3 NIA NIA NIA
ASPLAZ ASPL242 |NagaokaNPL Mezanine 5850 %975 | 5835 | — 5835 975 | 9975 »Y Asa Jopan com Mixed-Use Mortgage Invertory MTM 8312007 12 2007 | ozsi2011 | wzsiaon % Foaing 8% 2 NIA NIA NIA
ASPLAL ASPL241 | NagaokaNPL Senior 5484 | %975 | 5470 — 5470 975 | 975 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 8312007 12 2007 | o011 | wzsizon % Foaing 8% 2 NIA NIA NIA
ASPLIT3 ASPL273 | NagoyaKF (Non Recourse Credit) 239 %835 | 235 — | 235 %75 | %35 »Y Asa Jopan com Office Mortgage Inventory MTM 91912007 12 2007 | o012 | wzsion2 50 Foaing 0% 2 NIA NIA NIA
ASPLISE ASPL54 | Nokano-24 (AL#22) 133 9900 131 — | 131 w975 90 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 902112007 12 2007 | ons0m | wisia: 293 Foaing 8% 2 NIA NIA NIA
ASPL3Z2 ASPL322 | Nokano-Alfa-Works (AL#26) 117 %900 116 — | 116 975 | 9900 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 12212008 7 2008 | vis038 | 1/15/2038 38 Floaing  85% 2 NIA NIA NIA
ASPLOZL ASPLO2L 265 %835 | 261 — | 261 975 | %35 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 712912005 £ 205 | 7012 | 7/2si012 7 Foaing 7% 3 NIA NIA NIA
ASPLIST ASPL257 | NaraCasalchijoji (Non Recourse Creit) 110 %835 | 108 — | 108 w75 | 983 »Y Asa Jopan com Mutitamily Mortgage Inventory MTM 902612007 u 2007 | o012 | wzsion2 50 Foaing  86% 2 NIA NIA NIA
ASPLI0 ASPL220 | Nesima Sun Cube (Non Recourse Crecit) 189 %835 | 186 — | 18 975 | 983 »Y Asa Jopan com Office Mortgage Inventory MTM 71512007 1 207 | 6252010 | @25/2000 2 | Foaing 8% 2 NIA NIA NIA
ASPL26S ASPL268 _|New Shining Nova3 TMK 5576 %884 5511 — 5511 9975 976 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 914/2007 12 2007 | o202 | wzsion2 50 Foaing 8% 2 NIA NIA NIA
ASPL293 ASPL263 | Nishida Heights OsckaMatsubara (Non Recoursy 342 | %835 | 33 — 3% 975 | %35 »Y Asa Jopan com Muifamily Mortgage Invertory MTM 11372007 1 207 | 1282012 11262012 52 Foaing 8% 2 NIA NIA NIA
ASPLO3L ASPLO31 |No.10 Taike Bldg 136 %835 | 134 — | 134 w75 | 983 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM E3 2005 | w2010 | w2500 24 Foaing 8% 3 NIA NIA NIA
ASPL23Y ASPLZI (O a7 %835 | 365 — 365 975 835 »Y Asa Jopan com Office Mortgage Inventory MTM 83012007 12 207 | womor | wrmon2 49 Foaing 8% 2 NIA NIA NIA
ASPL263 ASPL263 | Orkney 111 TMK Bond 7632 | %975 | 7613 | — 7613 975 | 975 »Y Asa Jopan com Retail Mortgage Inventory MTM 92512007 u 2007 | azsi010 | 3252010 19 Foaing 8% 2 NIA NIA NIA
ASPLOI3 ASPLOI3 | Osoka Shimanouchi 138 %835 | 135 — | 135 w975 | 983 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 6712005 2 205 | 6252010 | @25/2000 2 | Foaing 7% 3 NIA NIA NIA
ASPL216 ASPL216 | Osoka Taisei Building (Non Recourse Creit) 103 %835 | 101 — | 101 w975 | 983 »Y Asa Jopan com etail Mortgage Inventory MTM /2912007 1 2007 | eizsi012 | G2si012 4% | Foaing 8% 2 NIA NIA NIA
ASPL2I5 ASPL215 | Osoka Tanikyu Building (Non Recourse Credit) 484 %835 | 476 — | 476 975 | %35 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM /2912007 1 2007 | 622014 | 6252014 71 Foaing 8% 2 NIA NIA NIA
ASPLOS2 ASPLOS2 |z Building (Non Recourse Credit) a7 %835 | a7 | — | 373 %75 | %35 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 2 2006 | si2s2011 | s2si0n B/ Foaing  79% 3 NIA NIA NIA
ASPL209 ASPL209 | PealCity Hotel 6111 975 | 16070 — | 6070 975 | 9975 »Y Asa Jopan com etail Mortgage Inventory MTM 62412007 1 2007 | eizsi2014 | G2si2014 71 Foaing 7% 2 NIA NIA NIA
ASPLIZ2 ASPLIZ2 | Platinum Shirogane 123 9900 122 — | 12 w975 90 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 111472006 2 2006 | 12152031 121152031 284 Foaing 4% 2 NIA NIA NIA
ASPLIZS ASPL128 | Primaison Hokata (Non Recourse Creit) 097 %835 | 05 — | 0%5 975 w35 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 2 2006 | 1252013 11252013 6 Foaing 7% 3 NIA NIA NIA
ASPLITS ASPLIT8 | Project Cowboy 1352 | 6970 1883 — | uem w7 | ® »Y Asa Jopan com ] Mortgage Inventory MTM 41112007 7 207 | 6252010 | 62502000 2 | Foaing  100% 2 NIA NIA NIA
ASPL219 ASPL219 | Project Equus TMK Bond 1518 %820 | 1490 — | 14910 10000 %823 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 71612007 1 207 | wmpon | 1wwzon 39 Foaing 8% 2 NIA NIA NIA
ASPL3ZS ASPL325 | Prospect Nibancho 1280 | 850 | 1260 — 1260 %850 | 9850 »Y Asa Jopan com Muifamily Mortgage Inventory MTM : 7 2008 | 1052008 1025/2008 2 Floaing | 82% 2 NIA NIA NIA
ASPLIG2 ASPL2G2 | Prospect REIT 3 2673 %975 | 2666 — 666 975 9975 »Y Asa Jopan com Muifamily Corporate Debt MTM 9712007 12 207 | 10252012 10252012 51 Foaing 2 NIA NIA NIA
ASPLITY ASPL279 | Redlize Sepporo No. 1 (Non Recourse Credit) 554 %835 | 545 — | 545 975 | 835 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 102572007 1 207 | 10252012 10252012 51 Foaing  86% 2 NIA NIA NIA
ASPLII3 ASPLII3 | Reutalkebukuro 204 %900 202 — | 20 %75 | 90 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 10102006 ] 2006 | 10152035 101152036 M2 Foaing 8% 2 NIA NIA NIA
ASPLI0L ASPL201 | Remodo Mukogawa (Non Recourse Credi) 143 %835 | 140 — | 10 w75 983 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 513012007 15 2007 | sizei2014 | s26/2014 70 | Foaing 8% 2 NIA NIA NIA
ASPLOZ ASPLO36 | Roadside Safar 1480 | %974 | 1476 — 1476 9966 | 9969 »Y Asa Jopan com Retail Mortgage Inventory MTM 9302005 £ 2005 | o2s2008 | 9/25/2008 1 Floaing | 84% 2 NIA NIA NIA
ASPLOZ2 ASPLOZ2 |Royal Heights Kotoni 108 %835 102 - 12 w75 %835 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM o E3 2005 | w2500 | w2500 20 Foaing 6% 3 NIA NIA NIA
ASPLOJY ASPLO49 | Royal Motomachi 107 %835 | 105 — | 105 w75 | 983 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 12/16/2005 B 2005 | 1252010 11252010 27 Foaing 7% 3 NIA NIA NIA
ASPLOAL ASPLO41 | Roydl Shiraishi 099 %835 | 0m — | 0% 975 | 835 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM £ 2005 | 10252010 10252010 Floaing | 70% 3 NIA NIA NIA
ASPLOS ASPLOS3 | Marine Hachioji 2 (Non Recourse Credi) om | %835 | oa1 — | 081 975 | %35 »Y Asa Jopan com Muifamily Mortgage Inventory MTM /1512006 2 2006 | si2s2011 | s/2siz0m1 B Foaing 7% 3 NIA NIA NIA
ASPLOT ASPLO4T | Sakai Bldg 138 %835 | 136 — | 1% 975 | 983 »Y Asa Jopan com Muifamily Mortgage Inventory MTM B 2005 | 1252010 11252010 27 Foaing  54% 3 NIA NIA NIA
ASPL2AD ASPL240 | Sokai Grand Excel Building (Non Recourse Cred 269 %835 | 265 — 265 975 | %835 »Y Asa Jopan com Muifamily Mortgage Invertory MTM 8312007 2 2007 | w014 | wosion 73 Foaing 8% 2 NIA NIA NIA
ASPLOI0 ASPLOI0 | Sanchu Nekano 659 %835 | 648 — | 648 975 | 835 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 312912005 a2 2005 | azs010 | 3252000 19 Foaing 9% 3 NIA NIA NIA
ASPL210 ASPL210_|Sapporo Chudal Building (Non Recourse Credit) 245 %835 | 241 — | 240 %75 | %35 »Y Asa Jopan com Mortgage Inventory MTM 602612007 1 2007 | 6252010 | @25/2000 2 | Foaing 8% 2 NIA NIA NIA
ASPL29 ASIPL298 | Sapporo Daiko (Non Recourse Credit) 202 %835 | 199 — | 19 w75 | 983 »Y Asa Jopan com Office Mortgage Inventory MTM 12712007 9 207 | 1252014 | 11252014 76 Foaing 8% 2 NIA NIA NIA
ASPL2ET ASPL287_|Sapporo Global 2 (Non Recourse Credit) 979 %835 | 983 — | 983 975 %35 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 1 207 | 10252012 10252012 51 Foaing 8% 2 NIA NIA NIA
ASPL2EY ASPL289 | Sapporo Global 3 (Non Recourse Credit) 895 %835 | 881 — | 881 975 | %35 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 1972007 1 2007 | 10252012 10252012 51 Foaing  89% 2 NIA NIA NIA
ASPL290 ASPL290 | Sapporo Global 4 (Non Recourse Credit) EEl %835 | azm | — | 33 %75 | %35 »Y Asa Jopan com Muitamily Mortgage Inventory MTM 1972007 1 2007 | 10252010 10252010 2% Foaing  86% 2 NIA NIA NIA
ASPLISL ASPL291 | Sapporo Global 5 (Non Recourse Credit) 150 %835 | 157 — | 157 w75 | 983 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 1972007 1 2007 | 10252010 10252010 2% | Foaing 8% 2 NIA NIA NIA
ASPL292 ASPL292 | Sapporo Global 6 (Non Recourse Credit) 50 %835 | 495 — | 4% 975 | %35 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 1972007 1 2007 | 10252010 10252010 2% Foaing 8% 2 NIA NIA NIA
ASPLIS ASPLIS6 | Sapporo Kizuna (Non Recourse Crecit) o088 %835 | o087 | — | 087 %75 | %35 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 212812007 18 2007 | 2252010 | 212502000 18 Foaing 8% 3 NIA NIA NIA
ASPLOZS ASPLOZ5 | Sapporo LC Building %835 162 - 162 975 %835 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 81212005 £ 205 | 7012 | 7/2si012 47 Foaing 0% 3 NIA NIA NIA
ASPL2IL ASPLIL reit) %835 088 - 088 975 %835 »Y Asa Jopan com Muitamily Mortgage Inventory MTM 602612007 1 207 | 252010 | @25/2000 2 | Foaing  81% 2 NIA NIA NIA
ASPL2ED ASPL280 redit) %835 204 - 204 %75 %835 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 101972007 u 2007 | 102502000 2% Foaing  86% 2 NIA NIA NIA
ASPLISS ASPL258 %835 092 - 0@ %75 %835 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 902812007 u 207 | ezri2010 | 9272010 25 Foaing 8% 2 NIA NIA NIA
ASPL3D ASPL330 %835 201 - 200 75 %835 »Y Asa Jopan com Office Mortgage Inventory MTM 2/15/2008 7 2008 | 225015 | 21 79 Floaing 8% 2 NIA NIA NIA
ASPL23 ASPL223 | Sapporo SAES Mansion (AL #20) | %900 118 — | 118 975 | 900 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 71912007 1 2007 | 752087 | 7715/2037 %2 Foaing 83 2 NIA NIA NIA
ASPLIGY ASPLIGY | Sapporo T&.S Building (Non Recourse Credit) as4 %835 | as8 — | 358 975 | %35 »Y Asa Jopan com Muifamily Mortgage Inventory MTM v 2007 | w012 | 43 Foaing 8% 2 NIA NIA NIA
ASPLZ3D ASPL230 | Sapporo Taiki (Non Recourse Credit) 071 %835 | 1054 | — 05 975 | 983 »Y Asa Jopan com etail Mortgage Inventory MTM 712112007 13 2007 | 722014 | 72502014 72 Foaing  86% 2 NIA NIA NIA
ASPLOTO ASPLOTO | Seiwa 5470 9900 5416 | — 5416 10000 9900 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 7 2 2006 | 128203 12 M4 Foaing 8% 2 NIA NIA NIA
ASPLHUZ ASPL343 | Setagaya AlfaWorks (AL#30) 085 9900 085 — | 085 NA | %900 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 3112008 5 2008 | wis0% | 15/2038 30 Foaing 8% 2 NIA NIA NIA
ASPLOZ ASPLOZ3 | Settle Utsunomiya 0% %835 | 0% — | 0% %75 | %35 »Y Asa Jopan com Muifamily Mortgage Inventory MTM £ 205 | 72012 | 720012 7 Foaing 86% 3 NIA NIA NIA
ASPLOIS ASPLOIS | ShibuyaMinami Building 340 %835 | EECH — | 3% 975 | %35 »Y Asa Jopan com Office Mortgage Inventory MTM 602712005 2 2005 | 6252010 | @25/2000 2 Foaing 5% 3 NIA NIA NIA
ASPLIZT ASPL33T |shi Gloria (AL#21) 138 9900 137 — | 13 NA 900 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 1282008 7 2008 | vis2038 | 11572038 38 Floaing  76% 2 NIA NIA NIA
ASPLIST ASPL267 _|Shining Nova3 L TMK 844 %975 | 842 — | 842 %75 | w75 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 914/2007 12 2007 | 252010 | 92s/2010 25 Foaing 4% 2 NIA NIA NIA
ASPLIG ASPL266 | Shining Nova3 TMK 11668 %884 153 — | 158 975 | 97 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 94/2007 12 2007 | o012 | wzsion2 50 Foaing  89% 2 NIA NIA NIA
ASPLOZS ASPLO35 | Shinjuku First Hotel 153 %835 | 150 — | 150 975 | 983 »Y Asa Jopan com Retail Corporate Debt MTM 902912005 £ 2005 | o012 | wzsion2 50 Foaing 3 NIA NIA NIA
ASPLISO ASPLIS0 |Shinoken 775 | 9900 887 | — 887 10000 9900 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 211512007 19 2007 2087 M6 Foaing 8% 2 NIA NIA NIA
ASPLIBL ASPLIBL | Shinsaibashi Gato West (Non Recourse Credit) 579 %835 | 570 — | 570 975 %835 »Y Asa Jopan com etail Mortgage Inventory MTM 41912007 v 2007 | azsi2014 | asione 69 Foaing  89% 2 NIA NIA NIA
ASPL2GT ASPL297 | Shinsaibashi TM Building (Non Recourse Credi] 521 %835 | 512 — 512 975 | %35 »Y Asa Jopan com Muitamily Mortgage Invertory MTM 12712007 9 207 | 12ei2012 | 11262012 52 Foaing 8% 2 NIA NIA NIA
ASPLIOY ASPLI0Y | Shinsaibashi West 363 643 %975 | 641 — | 641 975 | w975 »Y Asa Jopan com etail Mortgage Inventory MTM 902712006 ] 2006 | o252013 | 9252013 62 Foaing 7% 3 NIA NIA NIA
ASPL2AY ASPL249 | Shiojiri Enchante (Non Recourse Credit) 124 %835 | 122 — | 12 w75 | 983 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 91212007 12 2007 | w014 | wosion 73 Foaing 7% 2 NIA NIA NIA
ASPL3Z ASPL335 | Shiomizeka TMK Bond EE) %975 | 314 | — B4 w975 | 9975 »Y Asa Jopan com etail Mortgage Inventory MTM 212812008 6 2008 | azs0n | aesion 3 Foaing 8% 2 NIA NIA NIA
ASPLOS3 | Shuttle Kamiaoki 153 %835 | 151 — | 151 w975 | 983 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 127202005 S 2005 | 1252010 11252010 27 Foaing 8% 3 NIA NIA NIA
ASPLO91 | Shuttle Maekawa (Non Recourse Credit) 141 %835 | 138 — | 138 w975 | 983 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 2 206 | eiz7i2on | ez7izon 3 Foaing  71% 3 NIA NIA NIA
ASPL252 | Simple Life Shinkaichi2 (Non Recourse Crecit) a8 %835 | ECH — | a6l 975 | @35 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 91312007 12 207 | womol2 | wrmion2 49 Foaing 8% 2 NIA NIA NIA
ASPLO | Souther Palace Daita 155 %835 | 152 — | 152 w75 | 983 »Y Asa Jopan com Mutitamily Mortgage Inventory MTM 10/25/2005 3 2005 | 10252010 10252010 2% Foaing 8% 3 NIA NIA NIA
ASPLOY |Sugaag OT Bldg | %835 | 579 — | 579 975 | %35 »Y Asa Jopan com Office Mortgage Inventory MTM 11/25/2005 £ 205 | 1262012 11262012 52 Foaing 8% 3 NIA NIA NIA
ASIPLOGS | Sun Terrace Myogadzni (Non Recourse Credit) 23 %835 | 23 — | 23 %75 | %35 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 32812006 2 2006 | azs013 | 25013 56 Floaing 8% 3 NIA NIA NIA
ASPLOSL ASPLOS1 | TTSMoto-Akaseka 516 %835 | 507 — | 507 975 | %35 »Y Asa Jopan com Office Mortgage Inventory MTM 127202005 B 2005 | 122712000 121272010 8 Foaing 6% 3 NIA NIA NIA
ASPLOTY ASPLOT9 | Taisho Mitsui Building (Non Recourse Creit) 201 %835 | 197 — | 197 w75 | 983 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 402712006 2 2006 | w2011 | apsizon 2 Foaing 8% 3 NIA NIA NIA
ASPLITT ASPLI17 | Takamatsu Nekekasa (AL #7) 27 %900 268 — | 268 975 | 900 »Y Asa Jopan com Mutifamily Mortgage Inventory MTM 10162006 3 2006 | 10152035 101152036 M2 | Foaing 8% 2 NIA NIA NIA
ASPLIZS ASPLI3 | Takaseki Etoile Egi (Non Recourse Credit) 316 %835 | 310 — | 310 975 | 835 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 12/15/2006 2 2006 | 125011 11252011 39 Foaing 8% 3 NIA NIA NIA
ASPLOTA ASPLO74 | Tama Ito Bldg (Non Recourse Crecit) 3o %835 | as — | a4 975 | @35 »Y Asa Jopan com Muifamily Mortgage Inventory MTM s 2 2006 | azs013 | 252013 56 Floaing 8% 3 NIA NIA NIA
ASIPLOSD ASPLOGO | Tamai Joy Bld (Non Recourse Credit) 356 %835 | 350 — | 350 975 | 835 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 212212006 a 2006 | w2013 | 252013 54 Foaing 7% 3 NIA NIA NIA
ASPLIIY ASPL119 | Tanabe Akebono Blcg (Non Recourse Credit) 110 %835 | 108 — | 108 w75 | 983 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 10/25/2006 s 2006 | 10252011 10252011 38 Foaing  81% 3 NIA NIA NIA
ASPLOS ASPLOS | Tanabe Apex Bldg (Non Recourse Credit) 148 %835 | 146 — | 146 975 | 983 »Y Asa Jopan com etail Mortgage Inventory MTM 6/16/2006 2 2006 | si2s2011 | s2siz0m1 3B Foaing  80% 3 NIA NIA NIA
ASPLOIS ASPLOS | Tanabe Office 155 %835 | 153 — | 158 w75 | 983 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 1172812005 7 2005 | 1252010 11252010 27 Foaing  69% 3 NIA NIA NIA
ASPLIZL ASPLI31 | Tanabe Seikoen (Non Recourse Credit) 110 5553 o061 — | 061 975 | 835 »Y Asa Jopan com Mixed-Use Mortgage Inventory MTM 2 2006 | 1252013 11302008 3 Floaing | 77% 3 NIA NIA NIA
ASPLISL ASPLIG1 | Tenma Pracuo (Non Recourse Crecit) 716 %835 | 704 — | 704 975 | %35 »Y Asa Jopan com Muitamily Mortgage Inventory MTM /1212007 18 2007 | 2252010 | 212502000 18 Foaing 8% 2 NIA NIA NIA
ASPL3Z ASPL326 | ToshimerAlfahome (AL#27) oa1 %900 080 — | 080 %75 | 90 »Y Asa Jopan com Muifamily Mortgage Inventory MTM : 2008 | vis2038 | 1/15/2038 38 Floaing 8% 2 NIA NIA NIA
ASPL312 ASPL312 | Toyobo Fudosan Honmechi Bldg (1buki TMK) 12157 902 12037 — | 12037 1000 | 902 »Y Asa Jopan com Office Mortgage Inventory MTM 1271972007 9 2007 | 6252000 | 62502009 0 Foaing 9% 3 NIA NIA NIA
ASPLOTE ASPLOT6 | TripleA TMK 3199 | %975 | 391 | — 391 w75 | 997 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 42112006 2 2006 | 4252009 42502009 8 Floaing | 86% 2 NIA NIA NIA
ASPLISY ASPL259 | TsuchiuraNWM Blding (Non Recourse Crecit] 147 %835 145 - 145 9975 %835 »Y Asa Jopan com Muifamily Mortgage Inventory MTM 902612007 u 2007 | ezri2010 | w2700 25 | Foaing  81% 2 NIA NIA NIA
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MTS Dedl ID | Asset Name Legd Balace  Mark BISaRik  Grosup  GrossB/S  QUOBMak  Q20BMark coy
ASPL3T ASPL333_|UV Kyokuyo Seven Bldg (Non Recourse Crecit) 230 | | - 221 %75 | ® »Y
ASPL3Z) ASPL339 UV Sakai Komori Bldg (Non Recourse Crecit) 453 %835 | 445 - 445 NA »Y
ASPL3I3 ASPL313 UV Yamatokoriyama (Non Recourse Credit) 12 %835 120 - 120 975 »Y
ASIPLOST ASPLOGT | Uchizawa Bldg (Non Recourse Creit) 226 %835 223 - 23 %75 »Y
ASPL30 ASPL320 | Uozu Sunplaza (Non Recourse Credit) 885 %835 a7 - 871 %75 »Y
ASIPLOSS ASPLOBS U i 201 %835 198 - 198 975 »Y
ASPLIZL ASPLE21 |Valor Ogai 162 %975 | 1459 - 15 975 »Y
ASPLOZ3 ASPLOZ3 | Vevert Tatsumi 051 %835 050 - 050 975 »Y
ASPLI0S ASPL305 | Very K Gamou Land (Non Recourse Crecit) a8 9900 480 - 480 %75 »Y
ASPLI0S ASPL306 | Wakayama Corpo 35 (Non Recourse Credit) 149 %835 146 - 146 975 »Y
ASPL222 ASPL222 | Wakayama Dai2 NK (Non Recourse Credit) 129 %835 127 - 127 w75 »Y
ASPLIT8 ASPL278 |WakayamaN Classic (Non Recourse Crecit) a7 %835 850 - 860 975 »Y
ASPLZET ASPLZ37 | Winbell Chorus Omiya. 320 10040 3z - 33 75 »Y
ASPLOIY ASPLOI9 | YK Imazwya 19 %835 187 - 187 w75 »Y
ASIPL \SPLOD2 | YK Win Amnex a7 %975 | 346 - 346 975 »Y
ASPLAT ASPL247 | amachu Kabutocho (Non Recourse Crecit) 2742 850 | 2701 - 2701 %50 »Y
ASIPL \SPLO4 | Yamachu Nekano Bldg %835 | ag - ag %75 »Y
ASPL2S ASPL248 | amato Tekada Newest Building (Non Recourse: 3z %835 a2 - 3% 975 »Y
ASPLOZY ASPLO3 | YotsyaKC Bldg 146 835 144 - 144 975 »Y
ASPL202 ASPL22 | ZeusCity 2740 975 | 73 - 273 975 »Y
ASRE04 ASRE004 | Nihonbashi a7 %39 431 - 431 10000 »Y
ASRE0S ASRE009 | OitaBuilding 015 %067 013 - 013 10000 »Y
ASREOLL ASREOLL | OrcaKawastki Bldg 220 10000 220 - 230 10000 »Y
ASRE02T ASREG2 Totsuka. 024 10000 024 - 024 NA »Y
ASRE0D2 ASRE002 | Urube Stoji Y okohama 1076 %75 1030 - 030 10000 »Y
ASKEQUO3 ASKEQUD3 | Aperon 149 10000 149 - 149 10000 KRW
ASKEQUO ASKEQUD4 | M City - Eqity 610 10000 610 - 610 10000 KRW
ASKEQUD2 ASKEQUD2 | My Asset REIT am 10000 am - a7 10000 KRW
ASKREO02 ASKRE002 |N-Tower 156 10000 156 - 15 10000 KRW
ASKEQUS ASKEQUDS | Tower Hotel Eqity 055 10000 055 - 055 NA KRW

ASKNPLOOG ASKNPLOOG | KB NPL 2924 2993 875 - 875 10000 KRW
ASKNPLOOS ASKNPLOOS |KEB - NPL 2769 | - - - - 100 »Y
span NPL Monthly Res Japan NPL Morthly - - (2500 — | (500 NA »Y
SHK CASHK | Cach at Bank - Korea. 652 - - 652 652 000 KRW
ASKPLO0S ASKPLO0B _1su Brownstone 248 9764 2% - 29 %18 KRW
ASKPLOIL ASKPLOLL M City -PL 5685 %900 5628 - 5628 9900 KRW
ASKPLOOS ASKPLOOG |M Train % %92 85 - 85| ®s8 KRW
ASKPLO02 ASKPLO02 | Ramodo 6147 4586 820 - 820 4586 KRW
ASKPLO0Y ASKPLO09 | Samsung Plaza 1960 o783 | 1917 - 1917 10058 KRW
ASKPLOOL ASKPLOOL _|Sungbuk Hills 1247 - - - - 1278 KRW
ASKPLO12 ASKPLOL2 _|Ulsan Hyunjin 2866 850 82 - 823 850 KRW
ASKPLOI0 ASKPLOL0 _|Ulsan Samsen %2 %900 4576 - 4576 900 KRW
ASKPLOL4. ASKPLOL4 _|Ulsan Semsen - mezz 693 %00 652 — | 652 NA KRW
ASMANPLODA  ASMANPLO04 Ambank2-Commercial Loan 2197 | 2630 292 202 %00 MYR
ASMAOTOOL ASMAOTO01 |Cash at bark - Malaysia 004 — | - 0o oM 000 MYR
INPLOOL ASMNPLOOL | Tanco 8991 %19 8.8 - 848 %19 MYR
ASPEQUO4. A Burgundy Corporte Tower 168 %596 161 - 161 10000 PHP
ASPEQUUS A Burgundy Westbay Tower 144 %96 138 - 138 10000 PHP
ASPEQUOL ASPEQUOL | Classica Tower 007 %63 007 - 007 10000 PHP
ASPEQUO2 ASPEQU02 | Medical Flaza Ortigas o %561 0m - 00 10000 PHP
ASPEQUI ASPEQU03 | Oxford Suites 006 %75 006 - 006 10000 PHP
ASPNPLOD ASPNPLO03  Bank of Commerence 2024 | S| — | - - 000 PHP
ASPNPLODS ASPNPLOGB | DBP 6617 2653 1756 | - 756 293 PHP
ASPNPLODT ASPNPLO07 | EFCIT a8 612 020 - oo n PHP
ASPNPL ASPNPLO09 | MS(PI) 16119 — | - - - oz PHP
ASMANPLOOZ | ASMANPLOO2 Maybank 761 707 054 - 054 NA PHP
ASPNPL ASPNPLOG2 | PCI Eqiteble 15185 - - - - 00 PHP
ASPNPLODA ASPNPLOM |RCBC2 239 - - - - 000 PHP
ASPNPLODS ASPNPLOOS | RCBC s 175 - - - - (000) PHP
ASPNPLODL ASPNPLOOL | Rizal Commercial Bank Corp 678 | - - - - ow PHP
ASPNPLOL4 ASPNPLOI4 | UCPB 28 14 062 - 082 NA PHP
SHPN SHPN | Cash at benk -Philippines 1447 - - 1447 147 om0 PHP
ASPEQUOT A 7 |BOC-REO 017 10000 017 010 027 10000 PHP
ASPNPLOIO ASPNPLOI0 |DBP-REQ 1235 10000 1235 694 1929 10000 PHP
ASPREO0L ASPREQOL | PCI Equitable - REQ 310 10000 310 174 485 10000 PHP
ASPREO02 ASPREQ02 |UCBP-REO 144 10000 144 oa1 224 NA PHP
ASSEQUOL ASSEQUOL _Bishopswalk 1945 10921 2124 - 2124 10689 seD
ASSREO0L ASSREWL | Crosty Kajima 2017 | 2568 82 — | 82 1570 seD
CASHS CASHS | Cash at bank - Singapore 0a - - o 03 000 seD
ASTAEQOOL ASTAEQUOL | sheraton Yilan 1906 10000 1906 - 1906 10000 ™D
ASTAEQOO2 ASTAEQUO2 |Surise Equity 159 10000 159 - 159 10000 ™D
ASTARE004 ASTARE004 | Sunrise Land 1906 10000 1906 - 1906 10000 ™D
ASTANPLOG ASTANPLOG3 | ShingKong Life (SKL00008) 185 10000 185 — | 185 10000 ™D
SH SH Cashat bank -Tawan 049 - - 049 049 000 ™D
ASTAREOOL ASTAREOOL | ShingK ong Life (SKL00003) a4 10022 445 - 445 10000 ™D
ASTARE0D2 ASTARE02 | ShingK ong Life (SKL00009) 160 10029 163 - 163 10000 ™D
ASTEQUOS ASTEQOUS | Bann Taling Ngam 870 880 2548 - 2548 10000 THB.
ASTEQV10 ASTEQO10 |1dandia-Equity 527 10000 527 - 527 10000 THB.
ASTEQUOY ASTEQO0 Ita Tower Eqity o0 10000 001 - 001 10000 THB.
ASTEQO1L ASTEQO11 | IVA-Equity 143 10000 143 - 143 10000 THB.
ASTEQUOS ASTI Mercury Tower B19 8945 | 2969 - 2969 10000 THB.
ASTEQU14 ASTEQO14 | Muang Thai Phatra-COCONUT 2935 %60 2806 - 806 10000 THB.
ASTEQU1S ASTEQQ1S | Muang Thai Phtra TOF 1394 850 123 - 123 10000 THB.
ASTEQOOL ASTEQO01  Noble Development - RE 19 10000 19 - 190 6927 THB.
ASTEQU16 ASTEQU16 |PA Samui 6% 10000 6% - 6% 10000 THB.
ASTEQUO4 ASTEQOO4 | Pacific Place. 2027 881 | 8 - 2689 10000 THB.
ASTEQU13 ASTEQO13 |Sir Phuket-Equity 1740 832 1624 - 1624 10000 THB.
ASTEQV1S ASTEQUIS | Teksin-Equity 1000 10000 1000 - 000 10000 THB.
ASTEQV1? ASTEQO17 | White Truffle-HPL 1526 10000 1526 - 152 10000 THB.
ASTNPLOOL ASTNPLOOL | Book ClubNPL 2090 045 on - o NA THB.
ASTNPLOO4 ASTNPLOO | TOF - ICBC NPLS uzni 1936 227 — | 221 NA THB.
SHT CASHT | Cashat Bank - Thailand 2061 - - 261 261 000 THB.
ASTPLOIL ASTPLOLL | Destination-Feix Karon 970 9926 | 962 - 962 925 THB.
ASTPLO34 ASTPLO34 | GAI 15868 %04 15201 - 1m241 961 THB.
ASTPLOIY ASTPLO19 _ Hilton Huahin 5785 %935 5747 - 5747 938 THB.
ASTPLOZ0 ASTPLO20 | Idandia-Loan oo 10000 o0 - 001 10000 THB.
ASTPLO38 ASTPLO38 | JVA-Eqity Loan 150 10000 150 - 150 %85 THB.
ASTPLO2L ASTPLOZ1 | JVA-Loan 001 10000 001 - 001 10000 THB
ASTPLO2 ASTPLOZ2 | KamdlaBay D2 2613 %914 | 2591 - 2591 NA THB.
ASTPLOI2 ASTPLO12 | KamdlaLoan ag 9022 a7 - a9 wm THB.
ASTPLOI0 ASTPLOI0 | Kismet 4346 %801 4259 - 4259 98®m THB
ASTPLOOS ASTPLOOS | Loan for Ital Tower 4119 7098 | 350 - B/ 9915 THB.
ASTPLOIS ASTPLOI5 | Novotel Panwa 1688 %52 1629 - 1629 9486 THB.
ASTPLOZS ASTPLOZ5 | PA Samui-Deberture 1785 %900 1767 767 335 9885 THB.
ASTPLOZT ASTPLOZ7 | Raimon-Southshoreg Northpoint2 1027 850 012 - 012 850 THB.
ASTPLOZZ ASTPLO22 | RamadarK amalaExpansion 675 %67 652 - 652 9724 THB.
ASTPLOIS ASTPLOI6 | Sheraton Chiangmal 2062 %887 2017 - 2017 w887 THB.
ASTPLO14 ASTPLO14 | Siam Thatich 440 %900 43 - 436 900 THB
ASTPLOM ASTPLOM | Surinl D2 238 %984 23 - B3 NA THB.
ASTPLO3L ASTPLO3L | Surinil-Equity Loan 454 10000 454 - 454 10000 THB.
ASTPLOAL ASTPLOA1 | The Loft Y ennarkart 702 9717 | 1654 - 1654 NiA THB.
ASTPLOS3 ASTPLOZ3 | Tropicanall D2 5473 10000 5473 - 5473 NA THB.
ASTPLOZY ASTPLO29. | Tropicanall-Equity Loan 814 10000 814 - 814 10000 THB.
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MTS Dedl ID | Asset Name
ASTPLO3Y ASTPLO39 | White Beach
ASTPLO33 ASTPLOZ3 | White Truffle-HPL-Shereholders Loan
ASVEQUOL ASVEQUOL |JsM

261 1000Isands
y 261
RMEZ 4080503971987 261 1000Isands
G67582396 266 ADAMA
G67582405 266 ADAMA
0710037760737990 56 Allders
124
0710003922492565 73 Atem
G68840244 213 | Atium
nEquity y 213 nEquity y
REMEZ4869103799460 155 |Babera
0720008G64661617 235 Batersea
y 235
0710003921935626 75 BETA (GREEN)
0710046599628749 292 Bensaili
0710003027201913 258 Bea
o7 275 Boulthee Atomi
‘Atomi Equity 3rd Party 275 | Atomi Equity 3rd Pary
Excalibur Atomi 275
0720008G60313164 169 Billy Wilder
0720008G60397112 169 Billy Wilder
0720008GE6176708 169 Billy Wilder
169 i
0720008G60313163 169 Billy Wilder
0710003920303346 52 Boitbee Bristol
calibur Boulthee CentraMe 194 | Bouitbee Centra
262
Excalibur Radisson SAS 262 Boulthee Radisson
0710003023724831 214 Boulthee Panaser
214
caibur BoultbeePansar e 214 Boulthee Panaser
0710004004036939 379 Boulthee Revortuli
0710003024687884 237 Boulthee Skupil
237
calibur M2
0710003027711509 263 Centrum Kompaniet
bur Centrum Kompaniet -S 263 Centrum Kompaniet
0740040457350764 21 |campolris
0720008G68840605 278 | Cegieiniana
REMEZ5631800200475 278 Cegieiniana
§ e §
0770004125492372 2 cEIbco
1
1
m 9 Co
0720008G65108338 236 | Chiswick
236
0720008GE5250758 273 [CityLofts
0720008G64036782 273 [CityLofts
0720008GE5250780 273 [CityLofts
JBSNRA149103971988 268 Baypointe-Land
231 elopn
BSNRA149103971986 909 Sheffieid- Development
JBSNRA149103982045 909 Sheffieid- Development
0710037763513237 76 |Continuum
0710037763513264 76 |Continuum
0710004000536454 13 |Copus
0710004000536455 13 |Copus
DH GrossUp-1 229 | Devonshire HouseEquity3rd Party
Excalibur Drapers Garden 245 | Drapers Gardens
RSNR 4111902494724 245 | Drapers Gardens.
RSNR 4111902494725 245 | Drapers Gardens
RSNR 4111900410327 245 | Drapers Gardens.
RSNR 4111909906873 245 | Drapers Gardens
REMEZ4869103812276 26 Duse
REMEZ4869101657631 26 Due
668348186 %7 bya
RMEZ 4152403982046 106 |Edinbugh
0710003929999658 106 | Ednbugh
0710004009999657 106 | Ednbugh
Edinburgh Find6 106 EdinburghEquityard Party
Sxcalibur E-Shefter Frankfur 255 E-Shelter Frankfurt
74 Expres
0720008G65760323 74 Expres
305 270 FamLae
Farm LaneEquity 3rdParty 270 | Farm LaneEquity 3rd Party
0720008 270 FamLane
0710004001107941 a Fidenza
0710004001107947 a Fidenza
G6016625 975 FirgBase
0740040456149213 7 Fr
0710003920539117 77 Gdaina
0710004001549370 77 Gdaina
o7 77 Gdaina
0710003924492429 % Genova
o7 3’ Giantglobe
RMEZ 7 Harley
0710003921291731 i Harley
o7 7 Harley
Harley Finde-1 i HarleyEquityard Party
072000CX82771489 07 Hedth
REMEZ5604303273507 07 Hedth
REMEZ560430277. 07 Hedth
0720008G61582017 192 High Sireet Epsom
07400404507 u IMSER
0740040456418947 1 Industrial Securities Basingstoke
071003776054 63 Initium
0710037840740921 63 Initium
201 investrey
y 201 y
22
208
208
G63981958 267 KenmoreLyon
0720008G63981970 267 KenmoreLyon
267
267
267
267
= 267 Eq

Lega Bal Mark BISaRik  Grosup  GrossB/S  QIOBMak  Q20BMark coy
1746 EX 1727 - | o ! THB.
264 10000 264 - 264 10000 10000 THB.
568 10000 568 - 568 10000 10000 VND
166 10000 166 — | 166 10000 10000 cAD
- - - a9 4% 10 10000 cAD
841 10035 8 - 844 10000 10000 cAD
241 10000 241 - 241 1000 10000 EUR
040 10000 040 - 040 10000 10000 EUR
636 000 000 - 0w 000  om GBP.
117 %02 110 - 110 10000 10000 [
0m | 10000 0m | - 0B 100 | 100 EUR
1378 876 122 — | 1223 100 10000 EUR
| - — | 221 221 10000 10000 EUR
134 10140 136 - 13 10000 10000 EUR
280 10000 280 — | 280 1000 10000 GBP.
- | - — | 732 732 10000 10000 [
as 10000 as - a4 10000 10000 GBP.
3 10000 3 - 324 1079700 10000 EUR
000 1321 000 - 000 10000 10000 EUR
197 10000 197 — | 197 1000 10000 EUR
— | - — | 204 294 10 10000 EUR
553 10070 556 - 55 10000 10000 EUR
863 276 19 - 1% ®m0 | 33T EUR
940 6834 643 - 643 10000 10000 EUR
£ 6834 220 — | 220 10000 10000 EUR
— | - - 198 198 100 | 10000 EUR
206 834 141 - 14 1000 10000 EUR
000 10041 000 - 000 10000 10000 GBP.
4% 10538 525 - 525 10000 10000 SEK
- - - 751 751 000 10000 EUR
20| 7786 1870 - 870 10000 10000 EUR
282 27 o — | 078 10000 10000 SEK
— | - - 2% 2% 000 10000 SEK
249 7054 176 - 176 10000 8537 SEK
000 6792 000 - 00 10000 10000 EUR
205 725 035 — | 035 10000 10000 EUR
- - - 59 58 100 10000 EUR
724 %29 6% - 6% 10000 9731 EUR
B2 10000 B892 - 8% 1000 10000 SEK
12883 263 11933 - 191 w0 | 8% SEK
e 000 000 - 0w 000  om EUR
001 10000 oo | - 001 10000 10000 EUR
258 1142 287 - 287 10000 10000 PN
- - | — | og7 087 10000 10000 EUR
27 000 000 00 000 om0 usD
2034 67.04 2034 - 2034 1000 10000 e
- - - B2 B/R 00 10000 GBP.
5246 10000 5246 - 5246 10000 10000 GBP.
am 10000 am — | 883 10000 10000 GBP.
- - | — | 198 198 10000 10000 GBP.
2166 (1833 @97 - @97 10000 10000 [
3% 10000 3% - 3% 10000 10000 GBP.
000 10000 000 - 000 10000 10000 GBP.
2736 | 6310 1727 | - w2 100 10000 GBP.
462 (6866) @17 - @) NA | NA GBP.
055 (716.05) (399 - (399 10000 10000 GBP.
582 10105 58 - 588 10000 10000 [
025 0548 226 - 226 10000 10000 EUR
170 10000 170 - 170 10000 10000 EUR
ag | 10000 ag | - ag 10000 10000 EUR
136 10000 136 - 13 10000 10000 EUR
- - - 228 2828 00 10000 GaP.
2% 7638 2670 - 2670 9900 8101 GBP.
- - 024 - 024 10000 | &7 GBP.

- - 000 - 000 10000 10000 GBP.

- - oo | - 001 10000 10000 GBP.

- - o0 | - 001 10000 10000 GBP.
2180 10075 218 - 218 1000 10000 EUR
— | - 055 - 055 10000 10000 EUR
oo | EX oo | - 001 10000 10000 EUR
287 (140.46) (403 - (409 w00 10000 GBP.
000 - | - | - - 100 10000 GBP.
752 oo 000 — | 000 10000 10000 GBP.
- - - 752 752 100 10000 [
6974 %863 6879 - 6879 %800 900 EUR
00 | 10000 002 - 002 10000 10000 EUR
530 10000 530 - 530 10000 10000 EUR
112 10000 112 — | 112 10000 10000 GBP.
— | - — | 32 329 10 10000 [
205 10000 205 - 205 10000 10000 [
368 10000 368 - 368 10000 10000 EUR
03 10000 03 - 043 10000 10000 EUR
oo 10000 oo - 004 10000 10000 GBP.
oo 10000 oo - 001 10000 10000 GBP.
0z 10000 032 - 032 10000 10000 EUR
189 10000 189 - 189 10000 10000 EUR
013 10000 013 - 013 10000 10000 EUR
108 10000 103 - 103 10000 10000 EUR
000 10041 000 - 000 10000 10000 GBP.
445 1680 075 - 075 %m0 | 8979 [
000 9996 000 - 00 10000 10000 GBP.
261 037 025 — | 025 900 | 93 GBP.
— | - - 259 25 000 10000 GBP.
018 10000 018 - 08 NA | NA [
1205 10267 1238 - 123 NA | NA GBP.
258 10464 270 - 20 NA  NA GBP.
00 10004 000 - 000 10000 10000 [
310 000 000 - 0w 000 0w EUR
000 10041 000 - 00 10000 10000 GBP.
oo %999 oo | - 001 10000 10000 EUR
o83 8725 | 858 - 858 10000 10000 EUR
140 6112 697 - 697 10000 10000 EUR
- - - 127 127, oo 10000 EUR

- - - 5786 | 5785 100 10000 EUR

— | - — | 895 8% 000 10000 EUR
826 068 749 - 749 10000 10000 EUR
200 10000 200 - 20 NA | NA EUR
151 10000 151 - 151 NA | NA EUR
02 10000 02 - 0% NA | NA EUR
029 10000 029 - 029 NA | NA EUR
059 10000 059 - 09 NA | NA EUR
013 10000 013 - 03 NA | NA EUR
- - - - - NiA NiA EUR
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Accounting
GAAPCLASS  Designation
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MM
Mortgage Invertory MTM
Mortgage Invertory MM
Held for Sde Locom
Mortgage Invertory MM
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MTM
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MM
Mortgage Invertory MM
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MTM
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MTM
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MM
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MM
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MM
Mortgage Invertory MTM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Held for Sde Locom
Mortgage Invertory MTM
Mortgage Invertory MTM
Mortgage Invertory MTM
Mortgage Invertory MTM
Mortgage Invertory MTM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MTM
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MTM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MTM
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Held for Sde Locom
Mortgage Invertory MM
Mortgage Invertory MM
Mortgage Invertory MM
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FLT Rate
Spreads or Fixed
Rate DM (BPS) | YIELD (%)
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
NIA NIA NIA
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NIA NIA NIA
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NIA NIA NIA
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Projected 5/31/08 Inventory

FLT Rate
Accounting Age Initial Extended  Remaining Fixed FASIS7  Spreadsor Fixed

MTS Deal ID  Asset Name Legd Balance  Mark B/Sa Risk Gross-up GrossB/S  QUOBMak Q208 Mark ccy Region | State/Country PTGICOMM Property Type GAAPCLASS Designation Origination Date | (months) | Vintage = Maturity  Maturity Date _terms. FLT LTV Category Rate DM (BPS) | YIELD (%)
KenmoreRennesEq 267 | Kenmore RennesEq S| | | | - NA N EUR Europe R G Industrial Mortgage Invertory MTM 5112007 i 2007 NA L NA ' Floaing | 3 NA NA NA
0720008G686B0496 267 |KenmorelLille 112 10000 | 112 | 112 10000 EUR Europe R P1G office Held for Sde Locom 1012007 u 2007 NA NA | Floaing | c NA NA NA
0720008G63081968 267 | KenmorelLille 100 10000 100 | 100 10000 EUR Europe France PG office Held for Sde Locom 10172007 u 2007 Fioating c NA NA NA
enmoreLilleEquiysidPat 267 | KenmoreLilleEquityard Party | | | 110 119 0w EUR Europe R P1G office Held for Sde Locom 1012007 u 2007 NA NA Fioating c NA NA NA
267 161 10000 | 161 | 161 10000 EUR Europe R PG office Held for Sde Locom 121172007 9 2007 NA NA Fioating c NA NA NA
P o | | | 132 132 100 EUR Europe R PG office Held for Sde Locom 121172007 9 2007 NA NA Fioating c NA NA NA
072000BGE0402541 267 | Kenmore Montpelier 127] 10000 | 127] | 127 10000 EUR Europe R P1G office Held for Sde Locom 121172007 9 2007 NA NA Fioating c NA NA NA
267 o079 10000 o7 | 079 10000 EUR Europe R P1G office Held for Sde Locom 121172007 9 2007 NA NA Fioating c NA NA NA
267 i | | | o061 061 10 EUR Europe R PG office Held for Sde Locom 121172007 9 2007 NA NA Fioating c NA NA NA
267 o0 10000 | o0 | 03 10000 EUR Europe R P1G office Held for Sde Locom 121172007 9 2007 NA NA Fioating c NA NA NA
267 153 10000 | 153 | 158 10000 EUR Europe R P1G office Held for Sde Locom 121172007 9 2007 NA NA Fioating c NA NA NA
267 o7 10000 o7 | 074 10000 EUR Europe France P1G Industrial Held for Sde Locom 121172007 9 2007 Fioating c NA NA NA
.o | - - 123 128 100 EUR Europe R PG i Held for Sde Locom 121172007 9 2007 NA NA Fioating c NA NA NA
0710003020861306 30 Koloa 020 - - - - 10000 cep Europe Uk P1G Multitamily Mortgage Invertory MM 7112006 B 2006 NA NA Fioating 3 NA NA NA
0710003020635208 53 Keighley 000 10041 000 | 000 10000 GeP Europe Uk PG Multitamily Mortgage Invertory MM 212008 & 2008 NA NA Fioating 3 NA NA NA
0720008G62238428 199 |KwikSave 1362 10000 | 1362 | 1862 10000 cep Europe Uk P1G etal Held for Sde Locom 1012006 2 2006 NA NA Fioating c NA NA NA
) | | | 713 713 000 cep Europe Uk P1G Retal Held for Sde Locom 1012006 2 2006 NA NA Fioating c NA NA NA
Excalibur Lancmark Mezz 238 | Lanomark 1837 9959 1331 — | B3 10000 EUR Euope HOL P1G office Held for Sde Locom s112007 ) 2007 2712009 8 Foating | 92% c NA NA NA
L y 28 L it | | | 1631 1631 10000 EUR Euope HOL P1G office Held for Sde Locom s112007 16 2007 NIA NiA Floating c NIA NIA NIA
GE5131224 238 |Lanomak 1506 10000 | 1506 | 1506 10000 EUR Europe HOL PG office Held for Sde Locom s112007 ) 2007 NA NA Fioating c NA NA NA
0710003024768150 97 Lanck 000 9996 000 - 000 10000 cep Europe UK PG Retal Mortgage Invertory MTM V2005 a5 2005 NA NA Fioating 3 NA NA NA
i) 13 Le 002 10000 002 - 002 10000 EUR Europe GER P1G Retal Held for Sde Locom 5112006 2 2006 NA NA Fioating c NA NA NA
072000BG60212001 B L 055 10000 055 - 955 10000 EUR Europe GER P1G Retal Held for Sde Locom 5112006 2 2006 NA NA Fioating c NA NA NA
072000BG61532606 213 |LGRGrundinvest 002 10000 002 - 002 10000 EUR Europe GER P1G office Held for Sde Locom 912006 2 2006 NA NA Fioating c NA NA NA
0710003024273554 8 Madenhead 004 10000 004 - 004 10000 cep Europe UK P1G Retal Mortgage Invertory MTM 112004 a 2004 NA NA Fioating 3 NA NA NA
071000H066636593 &2  mamo 000 9997 000 - 000 10000 s Europe SwE P1G Condo Mortgage Invertory MM 7112004 £ 2004 NA NA Fioating 3 NA NA NA
071000H066636594 &2  mamo 064 10000 | 064 - 064 10000 s Euope SWE P1G condo Mortgage Invertory MM 712004 B 2004 NA NA Fioating 3 NA NA NA
0710003021107950 16 Markley SteamsLegdl Equity 005 10000 | 005 | 005 10000 EUR Europe R PG Industrial Mortgage Invertory MM 102000 % 2000 NA NA Fioating 3 NA NA NA
73 16 Makiey Steams 1724 100 017 | 07 100 EUR Europe R PG Industrial Mortgage Invertory MM 102000 % 2000 NA NA Fioating 3 NA NA NA
0710003023002925 & 105 10000 105 - 105 10000 EUR Europe R PG Condo Mortgage Invertory MM 101/2004 s 2004 NA NA Fioating 3 NA NA NA
G63975958 21 508 (1560) ©78). - 078 10000 cep Europe Uk P1G condo Mortgage Invertory MM 22007 1 2007 NA NA Fioating 3 NA NA NA
0710002020740830 58 044 10000 044 - 044 10000 cBp Europe Uk P1G office Mortgage Invertory MM 2112003 & 2003 NA NA Fioating 3 NA NA NA
07100040007773%9 £ 041 10000 041 - 041 10000 Gep Europe Uk PG office Mortgage Invertory MM 2112003 & 2003 NA NA Fioating 3 NA NA NA
MelvilleFinds £ - - - - - 100 cep Europe Uk P1G office Mortgage Invertory MM 2112003 8 2008 NA NA Fioating 3 NA NA NA
RSNR 263 806 10040 817 - 817 10000 EUR Europe il P1G Industrial Mortgage Invertory MM 42007 w 2007 | azion | azmon 31 Foaing 8% 3 NA NA NA
"REMEZ561730330: 2 1615 (679 (094). - 084 10000 cep Europe [ PG office Mortgage Invertory MM 42007 w 2007 | 122202010 | 28 Foaing  o2% 3 NA NA NA
0720008G64097421 223 131 1875 % - 246 10000 EUR Europe GER PG office Held for Sde Locom w2007 18 2007 NA NA Fioating c NA NA NA
0720008G64097422 23 1001 10000 1901 - 1991 10000 EUR Europe GER P1G office Held for Sde Locom w2007 18 2007 NA NA Fioating c NA NA NA
o y 23 - - | 268 368 000 EUR Europe GER P1G office Held for Sde Locom w2007 18 2007 NIA NiA Floating c NIA NIA NIA
calibu Project OctopusMe 223 12 8535 o61 - 961 10000 EUR Europe GER P1G office Held for Sde Locom w2007 18 2007 avzom 3 Foaing 9% c NA NA NA
REMEZS617302063505 223 - - 006 - 006 10000 EUR Europe GER PG office Held for Sde Locom @21/2007 2 2007 avzom 31 Foaing o c NA NA NA
REMEZS617202063506 223 - - 002 - 002 10000 EUR Europe GER P1G office Held for Sde Locom 921/2007 2 2007 avzon 31 Foaing o c NA NA NA
REMEZ5617302063501 223 - - o001 - 001 10000 EUR Europe GER PG office Held for Sde Locom 921/2007 2 2007 w201 31 Foaing  o% c NA NA NA
G69906512 204 8228 10000 8228 - 8228 10000 EUR Europe 3 P1G LadisF Hedforsde | LOCOM V2008 8 2008 NA NA Fioating c NA NA NA
0760018587216587 253 694 10000 694 - 694 10000 EUR Europe crO PG condo Morgage Invertory | MTM 8112007 1 2007 NA NA Fioating 3 NA NA NA
o72000BGee310215 134 089 10000 089 - 089 10000 EUR Europe il PG condo Morgage nvertory | MTM 12007 10 2007 NA NA Fioating 3 NA NA NA
RSNR 4651803709450 27 566 10040 574 - 574 10000 EUR Europe i PG office Morgage nvertory | MTM s112007 ) 2007 | 282000 2282010 18 Foaing %% 3 NA NA NA
0740040456149215 o 000 9949 000 - 000 10000 cep Europe 3 P1G Retal Morgage Invertory | MTM 4112000 102 200 NA NA Fioating 3 NA NA NA
0710004003544295 £ (000 - - - - 10000 GBP Europe Uk PG Retal Morgage Invertory | MTM 7112004 51 2004 NA NA Fioating 3 NA NA NA
1 Pagent 058 000 000 | 000 000 GBP Europe Uk PG office Mortgage Invertory MM 512000 101 2000 NA NA Fioating 3 NA NA NA
0720047249586681 5 PCML (Saxco) EE 213 on | o 300 cep Europe Uk P1G Mixed-Use Mortgage Invertory MM w2002 7 2002 NA NA Fioating 3 NA NA NA
RMEZ 25834040 49 PeninsulaGolt 2601 (1549 a0y | (o) 300 EUR Euope R P1G Condo Held for Sde Locom 42002 i 2002 912012008 1 Foaing | 72% c NA NA NA
RMEZ 2583404073415 49 PeninsulaGolt | | 213 — | 213 3600 EUR Europe R P1G Condo Held for Sde Locom 42002 i 2002 /2012008 1 Foating | 72% c NA NA NA
RMEZ 2583404073412 49 PeninsulaGolt 3308 10000 | 3308 | 3308 10000 EUR Europe R P1G Condo Held for Sde Locom 42002 i 2002 /2012008 1 Foating | 72% c NA NA NA
RMEZ 2583404073411 49 PeninsulaGolt 151 10000 | 151 | 151 10000 EUR Europe R P1G Condo Held for Sde Locom 42002 i 2002 /2012008 1 Foating | 72% c NA NA NA
RMEZ 2583404073410 49 PeninsulaGolt 1369 10000 | 1369 | 136 10000 EUR Europe R PG Condo Held for Sde Locom 42002 8 2002 /2012008 1 Foating | 72% c NA NA NA
/10003920482621 49 PeninsulaGolt 523 000 000 | 000 000 EUR Europe R P1G Condo Held for Sde Locom 42002 i 2002 NA NA Fioating c NA NA NA
0710004000753493 49 PeninsulaGolt 216 000 000 | 000 000 EUR Europe R P1G condo Held for Sde Locom 42002 i 2002 NA NA Fioating c NA NA NA
Peninsula Golf Find6 49 PeninsulaGolfEquityard Party - - - 446 446 100 EUR Europe R P1G Condo Held for Sde Locom 82002 7 2002 NA NA Fioating c NA NA NA
o7 55 Pcaw 000 10041 000 - 000 10000 cep Europe Uk P1G office Mortgage Invertory MM w2005 2005 NA NA Fioating 3 NA NA NA
0710004005057487 55 P 190 0% 002 - 02 100 GBP Europe Uk PG office Mortgage Invertory MM w2005 2005 NA NA Fioating 3 NA NA NA
0710003020725193 55 Pcaw (000 - - - - 10000 Gep Europe Uk P1G office Mortgage Invertory MM 2112003 & 2003 NA NA Fioating 3 NA NA NA
RMEZ 4152403852112 1%  |Piaso2 069 4582 [ - [ 10000 GBP Europe Uk PG ] Held for Sde Locom 5112006 2 2006 NA NA Foting | 68% c NA NA NA
072000BG60212106 15 P02 001 (23.49) (014) - ©014) 10000 GBP Europe Uk P1G office Held for Sde Locom 5112006 2 2006 NA NA Fioating c NA NA NA
072000BG60212134 15 P02 112 10000 a - 112 10000 cep Europe Uk P1G office Held for Sde Locom 5112006 2 2006 NA NA Fioating c NA NA NA
072000BG60313149 15  |Piasoz 000 10000 | 000 - 000 10000 cep Europe Uk P1G office Held for Sde Locom 5112006 2 2006 NA NA Fioating c NA NA NA
072000BGE0313166 15% P02 150 10000 | 150 - 1% 10000 cep Europe Uk P1G office Held for Sde Locom 5112006 2 2006 NA NA Fioating c NA NA NA
RMEZ 4111904061981 210 |PicassoRefi & Rechil 1061 %09 266 - 966 10000 GBP Euope Uk PG office Mortgage Invertory MM 12008 2 2006 V302010 7 Foaing 8% 3 NA NA NA
RMEZ 4111904061980 210 |PicassoRefi & Rechil 126 10097 127 - 127 10000 cep Europe Uk P1G office Mortgage Invertory MM 112006 2 2006 V302010 7 Foaing 8% 3 NA NA NA
0710003020824733 48 PerePremer 034 2763 009 - 009 2800 EUR Europe R P1G Mortgage Invertory MTM 612002 i 2002 NA NA Fioating 3 NA NA NA
0710004000884734 48 PerePemer 067 840 006 - 006 800 EUR Europe R P1G condo Mortgage Invertory MM 6 i 2002 NA NA Fioating 3 NA NA NA
i ¢ 2w o - - - 505 505 10000 cep Europe Uk P1G Hotd Held for Sde Locom 712007 1 2007 NIA NiA Floating c NIA NIA NIA
0710003028337003 3 Raven 000 10004 000 - 000 10000 cep Europe Uk PG office Mortgage Invertory MTM 2 £ 2001 NA NA Fioating 3 NA NA NA
072000B.G60399863 167 Reumur 172 10000 172 | 172 10000 EUR Europe R P1G office Held for Sde Locom 612006 2 2006 NA NA Fioating c NA NA NA
167 - - | 010 010 000 EUR Europe R P1G office Held for Sde Locom 612006 2 2006 NA NA Fioating c NA NA NA
072000BG67647514 269 002 10000 002 - 002 10000 EUR Europe i} P1G Retal Mortgage Invertory MM 8112007 e} 2007 NA NA Fioating 3 NA NA NA
Ge8723922 269 663 10000 663 - 663 10000 EUR Europe i PG Retal Mortgage Invertory MM 8112007 13 2007 NA NA Fioating 3 NA NA NA
REMEZ4869101640013 269 501 105.44 528 - 528 10000 EUR Europe il PG Retal Mortgage Invertory MM 1012007 u 2007 10102013 &  Foaing 2% 3 NA NA NA
REMEZ4869108813006 269 - - 017 - 017 10000 EUR Europe i P1G Retal Mortgage Invertory MM 10172007 u 2007 10102013 &  Foaing 2% 3 NA NA NA
18564661831 935 ;85 2073 743 - 743 10000 cep Europe Uk PG Industrial Mortgage Invertory MM 42007 w 2007 NA NA Fioating 3 NA NA NA
0710002020066924 159 000 2692750 115 - 115 10000 EUR Europe i PTG Condo Mortgage Inventory MTM 41/2006 2 2006 NA NA Fioating 3 NA NA NA
Royd 159 - - | - - 100 EUR Europe [l P1G condo Mortgage Invertory MTM 4112006 2 2006 NA NA Fioating 3 NA NA NA
0760018587657044 250 631 10000 631 - 631 10000 EUR Europe crO P1G Condo Held for Sde Locom 8112007 1 2007 NA NA Fioating c NA NA NA
‘SamoborEquity 3rd Party 25 - - | 168 168 om0 EUR Europe crO P1G condo Held for Sde Locom 8112007 e} 2007 NA NA Fioating c NA NA NA
RSNR 4651803799452 265 589 10114 5% - 5% 10000 EUR Europe il P1G office Mortgage Invertory MM 1012007 u 2007 | ezion0 | ezm010 2% Foaing 4% 3 NA NA NA
%06 742 10000 742 - 742 NA EUR Europe GER P1G office Mortgage Invertory MM 612008 3 2008 NA NA Fioating 3 NA NA NA
0710004003329429 1 326 2476 738 - 73 820 EUR Europe [} P1G condo Mortgage Invertory MM 912004 ) 2004 NA NA Fioating 3 NA NA NA
RMEZ 438 £ 190 10000 190 - 1% 8200 EUR Europe [l P1G condo Mortgage Invertory MM 912004 ) 2004 NA NA Fioating 3 NA NA NA
0710037769624675 a5 000 %985 000 - 000 10000 cep Europe 3 P1G office Mortgage Invertory MM si2002 7 2002 NA NA Fioating 3 NA NA NA
0710037849624676 5 680 000 000 - 000 000 cep Europe Uk PG office Mortgage Invertory MM siw2002 7 2002 NA NA Fioating 3 NA NA NA
G2 220 002 esg1012 121 - 1211 10000 EUR Europe i PTG Office Mortgage Inventory MTM /2007 2 2007 NA NA Fioating 3 NA NA NA
0720008G63230026 o0 1511 10000 1511 - B NA EUR Europe R P1G Retal Mortgage Invertory MTM w2008 6 2008 NA NA Fioating 3 NA NA NA
Telecom Itaia Receivable. E2 - - @) - @m 100 EUR Europe i P1G office Mortgage Invertory MM 12/1/2000 % 2000 NA NA Fioating 3 NA NA NA
Thormfield tax reserve. ) - - (366) - @68 100 cep Europe Uk P1G condo Mortgage Invertory MM 212002 80 2002 NA NA Fioating 3 NA NA NA
072000BGE5531744 2u 1932 10000 1932 - 1932 10000 EUR Europe £ PG Mixed-Use HedforSde | LOCOM s12007 ) 2007 NA NA Fioting c NA NA NA
i ) i | | | | - 1000 EUR Europe 3 P1G Mixed-Use Hedforsde | LOCOM s112007 ) 2007 NA NA Fioating c NA NA NA
0740040457851005 17 TourLavillete 561 000 000 | 00 000 EUR Europe R PG office Morgage nvertory | MTM 12/1/2000 % 200 NA NA Fioating 3 NA NA NA
0720008G60435879 951 Trating 1060 10000 1060 - 1060 10000 EUR Europe GER PG Multitamily HedforSde | LOCOM 212008 7 2008 NA NA Fioating c NA NA NA
Traing Equity IdPaty 951 Trarking Equity 3rd Party | | | 706 706 100 EUR Europe GER P1G Multitamily Hedforsde | LOCOM 212008 7 2008 NA NA Fioating c NA NA NA
REMEZdgeol03812280 228 Tyre 507 10040 | 514 | 514 10000 EUR Europe [} P1G condo Morgage Invertory | MTM 6112007 5 2007 | wauz000 412008 5 Foating | 76% 3 NA NA NA
REMEZageo103812279 247 Tyrell 541 10040 549 | 549 10000 EUR Europe [l PG condo Morgage nvertory | MTM 612007 15 2007 | 6122000 61212010 2 Foaing 6% 3 NA NA NA
REMEZ4282003812278 277 TyenBis o7 10080 o2 | 072 10000 EUR  Euwope i P1G condo Morgage nvertory | MTM V2008 8 2008 | 121202011 1272011 4 Foaing  100% 3 NA NA NA
0710004003117053 8  Unite 455 10000 455 - 455 10000 GBP | Euwope Uk Equity PG Multitamily Morgage Invertory | MTM 612004 52 2004 NA NA Fioating 3 NA NA NA
1000404509021 165 |Unites 180 10000 180 - 18 10000 GBP | Euwope Uk Equity PG Multitamily Morigage nvertory | MTM 512006 2 2006 NA NA Fioating 3 NA NA NA
m 787 10000 787 - 787 10000 cep Europe Uk Equity P1G condo Held for Sde Locom 8112007 1 2007 NA NA Fioating c NA NA NA
i ¢ o i y | | S| 183 188 10000 GBP | Euope Uk Equity P1G office Hedforsde | LOCOM 8112007 1 2007 NA NA Fioating c NA NA NA
072000BG63UG12 98 VIM 009 10000 | 009 | 009 N EUR  Euwope il Equity P1G Multitamily Morgage nvertory | MTM 7112008 2 2008 NA NA Fioating 3 NA NA NA
o72000BG63348176 908 VIM 1021 10000 | 1021 | 02 NA EUR Europe i Equity PG Multitamily Mortgage Invertory MTM 712008 2 2008 NA NA Fioating 3 NA NA NA
O7600IEE6205496 | 248 Vintners 2072 10000 | 2072 | 072 10000 cep Europe [ Equity P1G office Held for Sde Locom 612007 5 2007 NA NA Fioating c NA NA NA
i i 28 i i - - - 230 230 10000 cBP Europe Uk Equity P1G office Held for Sde Locom 612007 15 2007 NA NA Fioating c NA NA NA
y 261 - - - 3587 3587 100 cAD Europe ) Equity com Retal Held for Sde Locom 712007 1 2007 NA NA Fioating c NA NA NA
) | | | 1817 1817 0w GBP Europe Uk Equity com Other PT Held for Sde Locom o Ea 2005 NA NA Fioating c NA NA NA
Excalibur AMG 60 |AMG 826 10151 838 - 838 10000 cep Europe Uk Senior com office Mortgage Invertory MM 412006 2 2006 41572010 20 | Foaing 9% 2 NA NA NA
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Projected 5/31/08 Inventory

FLT Rate
Accounting Age Initial Extended  Remaining Fixed/ FASIS?  Spreadsor Fixed

MTS | DedID |AssetName Legd Balance  Mark BISaRik  Grosup  GrossB/S  QIOBMak  Q208Mark coy Region | State/Country. Lien PTGICOMM | Property Type | Rating (Securities) | GAAPCLASS  Designation | Origination Date | _(months) | Vintage  Maturity  Maurity Date  terms  FLT LTV Category Rate DM (BPS) | YIELD (%)
y 213 y -] — | an | a1 10 | 100 EUR Europe GER Eqity com Office Held for Sde Locom 107172007 1 2007 7 NiA Floating c NIA NIA NIA
RSNR 4082404810540 108 |Barichelo — — — B - 1000 10000 EUR Europe i Senior com Mutifamily Mortgage Inventory MTM 7112005 2 2005 1111672008 3 Floaing | 95% 2 NIA NIA NIA
Battersea 3rd Pry Senior 235 Battersea3rd Pty Senior — | — | — | 841 41 10000 10000  GBP Europe UK Eqity com Condo Heldfor Sde Locom 41112007 7 2007 NIA NiA Floating c NIA NIA NIA
20 |Bawach 104 %008 | 95 | 9% 10000 @6 | EUR Europe GER Senior com Mixed-Use Mortgage Inventory MTM 1//2007 1 2007 42011 2 Foaing  80% 2 NIA NIA NIA
20 |Bawach — | - 000 | 000 10000 @62 | EUR Europe GER Senior com Mixed-Use Mortgage Inventory MTM 1/1/2007 1 2007 442011 2 Foaing 0% 2 NIA NIA NIA
11 BigApple 188 92| 1084 - 084 10000 10000  GBP Europe UK Senior com Retail Mortgage Inventory MTM 12007 1 2007 8312008 [ Floaing | 75% 2 NIA NIA NIA
169 i — | — | — | 1426 1426 100 10000 EUR Europe FR Equity com Condo Held for Sde Locom 511/2006 3 2006 NIA NiA Floating c NIA NIA NIA
01 Blue am | 10000 am | - 478 10000 10000 | EUR Europe GER Senior com Office Mortgage Inventory MTM 12/1/2006 2 2006 8312008 o Floaing | 85% 3 NIA NIA NIA
275 | Atomi Seniorard Party - - | - 285 | 285 100 10000 EUR Europe FIN Eqity com Mixed-Use Held for Sde Locom 10/1/2007 1 2007 NIA NiA Floating c NIA NIA NIA
194 Boulthee Centra 206 100. 235 - 235 10000 854 SEK Europe SwE Senior com Retail Mortgage Inventory MTM 93012006 ] 2006 2% Foaing 9% 2 NIA NIA NIA
154 Boulthee Luxor - - 0m - 044 10000 %89 SEK Europe SwE Senior com Retail Mortgage Inventory MTM 511/2006 3 2006 7152011 3 Foaing 7% 2 NIA NIA NIA
154 Boulthee Luxor 882 | 10431 %057 | — 057 100 10 S Europe SWE Senior com Retail Mortgage Inventory MTM 511/2006 3 2006 71512011 3 Foaing 7% 2 NIA NIA NIA
Excalibur Bouithee Pansar 214 Boulthee Panaser 5466 10279 5619 — | 5619 10000 | 98%0 SKK Europe SWE Senior com Retail Held for Sde Locom 21/2007 19 2007 a3 0 Floaing | 85% c NIA NIA NIA
i 262 i - | — | 836 | 836 1000 10000  EUR Europe EsT Eqity com Hotel Held for Sde Locom 8112007 13 2007 NIA NiA Floating c NIA NIA NIA
Excaibur 237 4552 %14 | 2467 - 4467 10000 | 880  EUR Europe EsT Senior com Retail Held for Sde Locom /2007 7 2007 452011 2 Foaing 7% c NIA NIA NIA
calibur Cantene - Extensic 185 | Cantenna 6029 10005 6032 — 6032 10000 10000  EUR Europe R Serior com Condo Mortgage Inventory MTM 71112006 2% 2006 312008 0 Floaing | 84% 2 NIA NIA NIA
Excalibur Ceeh Collaterd 2004 | Cash Collaterdl 251 | 10070 267 | 267 NA | NA | ER Europe GER Eqity com Other PT Other Assets MTM 81/2008 1 2008 1812009 4 Floating 2 NIA NIA NIA
i 278 | Cegietnianaseni — | | B 1280 | 128 10000 10000 EUR Europe POL Eqity com Condo Held for Sde Locom 12007 1 2007 NIA NiA Floating c NIA NIA NIA
Chiswick 3rd Pty Senior 23 Chiswick 3rd Pty Senior — — - 1582 158 10000 10000  GBP Europe UK Equity com Condo Held for Sde Locom 71112007 1 2007 NIA NiA Floating c NIA NIA NIA
JBSNRA149102035669 268 Southampton- Land - - 00 000 10000 10000 GBP. Europe 3 Senior com Land/SF Mortgage Invertory MTM /2007 2007 22912009 7 Floaing | 105% 3 NIA NIA NIA
BSNRA149103971985 268 Southampton- Land 007 (301) (000) (000 10000 10000 GBP. Europe 3 Senior com Land/SF Mortgage Invertory MTM /2007 18 2007 2009 7 Floaing | 105% 3 NIA NIA NIA
BSNRA149103971984 268 Elphinstone- Land 2629 2039 2114 | - 2114 10000 10000 [ Europe UK Senior com Land/SF Mortgage Invertory MTM /2007 18 2007 2712009 7 Floaing | 105% 3 NIA NIA NIA
950 Coeur Defense 7008 3606 2527 - 2527 9400 %009 EUR Europe FR Equity com Office Held for Sde Locom 71112007 1 2007 NIA NiA Floating c NIA NIA NIA
072000C96333121 950 Coeur Defense 51966 889 4632 - 4632 9400 %009 EUR Europe R Equity com Office Held for Sde Locom 71112007 1 2007 NIA NiA Floating c NIA NIA NIA
Coar 90 | Coar y - - - 116877 116877 000 10000 EUR Europe FR Equity com Office Held for Sde Locom 71112007 1 2007 NIA NiA Floating c NIA NIA NIA
90 | Coar — | — | — | 11042 1042 000 | 100 | EUR Europe FR Equity com Office Held for Sde Locom 71112007 1 2007 NIA NiA Floating c NIA NIA NIA
Excalibur DT3 2 DT 412 10070 415 - 415 10000 10000 | EUR Europe GER Senior com Office Mortgage Inventory MTM 61312004 51 2004 611012009 9 Floaing | 64% 2 NIA NIA NIA
DH GrossUp-2 229 |Devonshire HouseSeniorWin X1 - - - 2972 4972 10000 10000  GBP Europe UK Equity com Office Held for Sde Locom 81/2007 3 2007 NIA NiA Floating c NIA NIA NIA
0760018744650848 229 | DevonshireHouse 13649 9266 12647 | 12647 10000 | 1000  GBP Europe UK Eqity com Office Held for Sde Locom 21/2007 18 2007 NIA NiA Floating c NIA NIA NIA
Excalibur Ezgle 29 Eagel 17304 %09 16627 | — 16627 10000 | @72 | EUR Europe GER Senior com Mixed-Use Mortgage Inventory MTM 12007 1 2007 12/31/2010 8 Foaing 8% 2 NIA NIA NIA
106 2005 9753 1955 - 195 10000 075 =3 Europe UK Senior com Retail Held for Sde Locom 611/2005 © 2005 71512010 23 Foaing 6% c NIA NIA NIA
DH GrossUp-3 106 EdinburghSeniordrd Party - B - 68 468 000 | 100  GBP Europe UK Equity com Office Held for Sde Locom 611/2005 © 2005 NIA NiA Floating c NIA NIA NIA
Shelter 255 EShelter — | — | - 18377 18377 10000 1000 EUR Europe GER Equity com Office Held for Sde Locom 1012006 s 2006 NIA NiA Floating c NIA NIA NIA
Excaibur E-Shelter B-Note 255 | E-Sheter 219 | o171 | 2013 | S| 2013 1000 | 2% ER Europe GER Senior com Office Held for Sde Locom 102006 3 2006 10512012 50 Foaing 2% c NIA NIA NIA
Excalibur E-Shelter Berlin. 257 E-Shelter Berlin 8245 | 10000 8245 | — | 845 1000 10000 EUR Europe GER Serior com Office Held for Sde Locom 911/2007 12 2007 9372009 12 Foaing 8% c NIA NIA NIA
Sheiter Berli 257 E Shelter - - B 897 897 10 10000 | EUR Europe GER Equity com Office Held for Sde Locom 911/2007 12 2007 NIA NiA Floating c NIA NIA NIA
y 274 i — — — 1619 619 100 10000 EUR Europe GER Equity com Office Held for Sde Locom 12007 1 2007 NIA NiA Floating c NIA NIA NIA
Fam L y 2% |Faml y — | - — | 141 441 1000 10000 GBP Europe UK Equity com Condo Held for Sde Locom 611/2007 15 2007 NIA NiA Floating c NIA NIA NIA
FIPPriv us  FPPiv 172 - 172 100 | 10000 | EUR Europe i Securities com Other PT AAA Mortgage Inventory MTM 112006 0 2006 NIA NiA Floating 3 NIA NIA NIA
Excalibur Project Globes 26 | Globe 6627 - 6222 10000 9152 EUR Europe GER Senior com Mixed-Use Mortgage Inventory MTM 21/2007 19 2007 a6 56 Foaing  81% 2 NIA NIA NIA
Excalibur Goodwater 202 Goodwater 0256 - 3059 10000 70 EUR Europe GER Senior com Office Mortgage Inventory MTM 511/2007 16 2007 711512011 3 Foaing 8% 2 NIA NIA NIA
RSNR 4651804241864 %6 | Gospel 178 - 18 10000 10000 GBP. Europe UK Senior com Mixed-Use Mortgage Inventory MTM 611/2007 15 2007 1 27 Foaing 6% 2 NIA NIA NIA
RSNR 4518706205650 %6 Gospd 0372 | — 771 10000 10000 GBP Europe UK Senior com Mixed-Use Mortgage Inventory MTM 611/2007 15 2007 61221 50 Foaing 6% 2 NIA NIA NIA
calibur Halverton - Project G 207 Halverton 13573 9356 12699 — | 12699 10000 | %75 EUR Europe GER Serior com Office Mortgage Inventory MTM 12/1/2006 2 2006 V152011 29 Foaing 7% 2 NIA NIA NIA
Harley Find6-2 i HarleySeniorard Party - | — | - 63 638 000 10000 | GBP Europe UK Equity com Condo Heldfor Sde Locom 102003 £ 2003 NIA NiA Floating c NIA NIA NIA
RSNR 4636203812277 0 Hinge an | 10227 218 | 318 10000 10000 | EUR Europe i Senior com Muifamily Mortgage Inventory MTM 10/1/2004 a7 2004 111162008 3 Floaing  NIA 2 NIA NIA NIA
Excalibur Phineas Hugo 25 Hugo 6172 | 57| 5837 | — | 5837 10000 | 964 EUR Europe GER Serior com Mixed-Use Mortgage Inventory MTM 12/31/2006 2 2006 1912012 4 Foaing  79% 2 NIA NIA NIA
211 | - — | w2 a2 000 | 100  EUR Europe AUS Equity com Industrial Held for Sde Locom 611/2007 15 2007 NIA NiA Floating c NIA NIA NIA
RSNR 4199203901231 15 XERFiretird 466 10063 469 — | 469 10000 10000 | EUR Europe GER Senior com Condo Mortgage Inventory MTM 102005 E3 2005 | 10102011 10102011 38 Foaing 8% 2 NIA NIA NIA
RESNRA4264402494744 232 Kepitedi 91| 7590 1350 — 185 1000 %01 EUR Europe FIN Senior com Mixed-Use Held for Sde Locom /2007 18 2007 3012009 7 Floaing | 85% c NIA NIA NIA
caibur Kepiteel (Project S 232 | Kapitedli 6531 9167 5987 | — | 5987 1000 %01 EUR Europe FIN Senior com Mixed-Use Held for Sde Locom 1/2007 18 2007 3012009 Floaing | 83% c NIA NIA NIA
enmore LilleSenioradPat 267 | Kenmore LilleSeniorard Party - - - 119 119 100 10000 EUR Europe FR Eqity com Office Held for Sde Locom 1012007 u 2007 NIA NiA Floating c NIA NIA NIA
i 267 - - - 12 12 100 10000 EUR Europe FR Eqity com Office Held for Sde Locom 127142007 9 2007 NIA NiA Floating c NIA NIA NIA
267 ty - - - 51 51 100 10000 EUR Europe R Equity com Office Held for Sde Locom 12712007 2007 NIA NiA Floating c NIA NIA NIA
267 — | — | — | 920 920 10 10000 | EUR Europe R Equity com Office Held for Sde Locom 12712007 9 2007 NIA NiA Floating c NIA NIA NIA
Excaibur Kviksave 199 Kwik Save 7576 | 10472 7934 | - 7934 10000 10000 GBP Europe UK Senior com Retail Held for Sde Locom 10/1/2006 2 2006 117712008 2 Floaing | 85% c NIA NIA NIA
RSNR 2547202145001 238 Landmark - | - | (516) — (516 10000 | 10000  EUR Europe HOL Senior com Office Held for Sde Locom 201/2007 19 2007 911512012 49 Foaing 0% c NIA NIA NIA
Excalibur Landmark 238 Landmark 4079 079 3703 | — | 703 1000 %70 EUR Europe HOL Senior com Office Held for Sde Locom 2112007 19 2007 91512012 49 Foaing 8% c NIA NIA NIA
i 28 L - - - 11042 1042 000 10000 usD Europe HOL Equity com Other PT Held for Sde Locom 21/2007 19 2007 NIA NiA Floating c NIA NIA NIA
238 Landmark - - 000 - 000 10000 10000 EUR Europe HOL Senior com Office Held for Sde Locom 201/2007 19 2007 91512012 49 Foaing 8% c NIA NIA NIA
20 |Lahe 264 %991 9256 - 25 10000 9762 SEK Europe SWE Senior com Retail Mortgage Inventory MTM 511/2007 16 2007 4512012 44 Foaing 7% 2 NIA NIA NIA
138 LeoSeniorard Paty - - - 584 584 100 10000 EUR Europe GER Eqity com Retail Held for Sde Locom 511/2006 3 2006 NIA NiA Floating c NIA NIA NIA
1B Lod 201 10140 204 - 204 10000 10000 EUR Europe i Senior com Office Mortgage Inventory MTM 172006 2 2006 | 12012008 12/1/2008 3 Floaing | 64% 2 NIA NIA NIA
212 |LowgAce 5310 058 4810 - 4810 10000 10000 GBP. Europe UK Equity com Office Mortgage Inventory MTM 21/2007 19 2007 NIA NiA Floating 3 NIA NIA NIA
21 Merauy %91 244 8959 - 8959 10000 7.0 EUR Europe GER Senior com Mixed-Use Mortgage Inventory MTM 211/2007 19 2007 2312010 7 Foaing 8% 2 NIA NIA NIA
197 Mito 1973 8913 1759 - 1759 10000 807 EUR Europe GER Senior com Retail Mortgage Inventory MTM 1012006 3 2006 711512011 3 Foaing 8% 2 NIA NIA NIA
209 Mitcolll 1348 8764 | 11 — 181 %900 | %16  EUR Europe GER Senior com Retail Mortgage Inventory MTM 611/2007 15 2007 10 2 Floaing | 54% 2 NIA NIA NIA
23 Octopus 21947 | %30 30446 | — | aads 10000 | %E2 | EUR Europe GER Senior com Office Held for Sde Locom 21/2007 18 2007 /2011 3 Foaing 8% c NIA NIA NIA
13 Pdazo 269 9139 2064 - 2064 10000 10000 EUR Europe i Senior com Condo Mortgage Inventory MTM 12712005 B 2005 1211472008 4 Floaing | 85% 2 NIA NIA NIA
13 Pdazo - — | - — - 10 10000 | EUR Europe i Eqity com Condo Mortgage Inventory MTM 12712005 B 2005 NIA NiA Floating 2 NIA NIA NIA
1009 |ParisPrime 1O vsreserves 232 %847 | 228 | 228 10 100 | EWR Europe R Securities com Other PT AAA Mortgage Invertory MTM 10/1/2006 2 2006 NIA NiA Floating 3 NIA NIA NIA
201 QueenMay 659 %047 5% - 5% 10000 BM EUR Europe GER Senior com Mixed-Use Mortgage Invertory MTM 2 2006 1212011 ©  Foaing 0% 2 NIA NIA NIA
252 | Queenstridge 5927 10094 5983 - 5983 10000 %12 GBP. Europe UK Senior com H Heldfor Sde Locom 71112007 1 2007 10152009 ¢ Foaing 9% c NIA NIA NIA
g 167 y - - - 466 486 000 10000 | EUR Europe FR Eqity com Office Held for Sde Locom 2 2 2006 NIA NiA Floating c NIA NIA NIA
BSNRA149102267074 204 Reva — | — | (32) - (322 10000 | 1000  EUR Europe Ed Senior com Land/SF Held for Sde Locom 12/1/2006 2 2006 1312009 4 Floaing | 90% c NIA NIA NIA
Excalibur Reva 204 Reva 16022 10070 16134 — | 16134 10000 10000 EUR Europe Ed Senior com Land/SF Held for Sde Locom 12/1/2006 2 2006 1312009 4 Floaing | 90% c NIA NIA NIA
RSNR 4111902246038 204 Reva - - 042 — 042 10000 10000 | EUR Europe E3 Senior com and Held for Sde Locom 12/1/2006 2 2006 1312009 4 Floaing | 62% c NIA NIA NIA
RMEZ 4111902267053 925 Eurocastle Revolver 10210 43 - 438 10000 10000 EUR Europe GER Senior com Mutifamily Mortgage Invertory MTM /2007 2 2007 10262008 2 Floaing | 85% 2 NIA NIA NIA
0770093632205105 350 |RUBY FINANCE SRL FRN 20120915 | 000 000 | 000 000 10000 | EUR Europe i Securities com Other PT AAA Mortgage Inventory MTM 91312003 61 2003 NIA NiA Floating 2 NIA NIA NIA
Ruby 30 Ruby - — | 000 — (©0) 100 | 1000  EUR Europe i Securities com Other PT AAA Mortgage Invertory MTM 91312003 61 2003 NIA NiA Floating 2 NIA NIA NIA
Excalibur SC Transalliance. 168 |SCI Trensalliance 1384 9714 | 1345 — 1345 1000 10000 EUR Europe FR Senior com Indusrial Mortgage Inventory MTM 611/2007 15 2007 5972013 57 Foaing  61% 2 NIA NIA NIA
JBSNRA149103956781 900 Sin& Moon 1251 | 8244 1031 | — 031 WA 10000 EUR Europe FR Senior com Retail Mortgage Inventory MTM 172008 6 2008 | 1032008 10372008 1 Floaing | 46% 2 NIA NIA NIA
JBSNRA14910346308 %00 Sin& Moon 083 10044 083 — 083 NA 1000 | EUR Europe R Senior com Retail Mortgage Inventory MTM 1/2008 6 2008 | 1032008 10372008 1 Floaing | 46% 2 NIA NIA NIA
JBSNRA149103956783 %00 |Sin& Moon 349 10044 as1 - as1 NiA 10000 EUR Europe R Senior com Retail Mortgage Inventory MTM 172008 6 2008 | 1032008 10372008 1 Floaing | 46% 2 NIA NIA NIA
JBSNRA149103056782 %00 Sin& Moon 465 10044 468 - 468 NiA 10000 EUR Europe R Senior com Retail Mortgage Inventory MTM 172008 6 2008 | 1032008 10372008 1 Floaing | 46% 2 NIA NIA NIA
JBSNRA149103956778 %00 Sin& Moon 6570 10046 66.00 - 66.00 NiA 10000 EUR Europe FR Senior com Retail Mortgage Inventory MTM 172008 6 2008 | 1032008 10372008 1 Floaing | 46% 2 NIA NIA NIA
JBSNRA149103956777 900 Sin& Moon 13893 10046 13958 13958 NIA 10000 EUR Europe France Senior com Muifamily Mortgage Invertory MTM 112008 6 2008 10312008 1 Floaing | 46% 2 NIA NIA NIA
RSNR 4111903901232 181 ERThundertird 53 10065 537 — 537 10000 10000 | EUR Europe GER Senior com Condo Mortgage Inventory MTM 71112006 2% 2006 | 752009 7/15/2009 U Foaing 8% 2 NIA NIA NIA
Excalibur Kaufland 03 Kauflend 691 870 | 613 — | 613 NA @0 | EWR Europe | Various Europe Senior com Retail Mortgage Inventory MTM 512312008 3 2008 4102012 44 Foaing  100% 2 NIA NIA NIA
Excalibur 80 The Sirand %04 soswand 1463 o185 | 1344 — | 144 NA | 850 GBP Europe UK Senior com Retail Mortgage Inventory MTM 512312008 3 2008 7812012 o7 Foaing 100% 2 NIA NIA NIA
24 - - - B2 B2 10000 10000 EUR Europe i Equity com Mixed-Use Held for Sde Locom 511/2007 16 2007 NIA NiA Floating c NIA NIA NIA
ccaibur Urite (Forge Phase 8 6549 106.44 6971 - 6971 10000 10000 GBP. Europe UK Senior com Mutitamily Mortgage Invertory MTM 1272005 B 2005 10152012 50 Foaing 7% 2 NIA NIA NIA
i v o - - - 2744 2744 10000 10000 GBP. Europe 3 Equity com Office Held for Sde Locom 81/2007 3 2007 NIA NiA Floating c NIA NIA NIA
RSNR 4111904415239 28 .19 %32 - %800 9845 GBP. Europe FR Senior com Office Held for Sde Locom 511/2007 16 2007 61512012 4% Foaing 8% c NIA NIA NIA
Vintners 28 (11.38) 10000 (7139 (38 9800 9845 GBP. Europe UK Senior com Office Held for Sde Locom 511/2007 16 2007 61512012 4% Foaing 8% c NIA NIA NIA
28 - - - 7317 717 000 10000 GBP. Europe i Equity com Office Held for Sde Locom 511/2007 16 2007 NIA NiA Floating c NIA NIA NIA
O760018746957675 28 203 7644 7035 - 10000 10000 GBP. Europe UK Eqity com Office Held for Sde Locom 511/2007 16 2007 NIA NiA Floating c NIA NIA NIA
WINVIN_GBP 1007 069 10000 059 - 059 100 100 [ Europe UK Securities com Other PT AAA Mortgage Inventory MTM 711/2006 2% 2006 NIA NiA Floating 3 NIA NIA NIA
WINIX_GBP 1008 125 10000 125 - 125 100 100 EUR Europe GER Securities com Other PT AAA Mortgage Inventory MTM 1/1/2006 2 2006 NIA NiA Floating 3 NIA NIA NIA
WINX_GBP 1010 10 10000 102 - 102 100 100 EUR Europe | Various Europe Securities com Other PT AAA Mortgage Invertory MTM 10/1/2006 2 2006 NIA NiA Floating 3 NIA NIA NIA
WINXI_GBP 1011 358 67.05 240 - 240 100 100 GBP. Europe K Securities com Other PT AAA Mortgage Inventory MTM 8112007 13 2007 NIA NiA Floating 3 NIA NIA NIA
Windemere XI1 10 1012 635 10000 635 - 635 10000 10000 EUR Europe FR Securities com Other PT NR Mortgage Inventory MTM 81/2007 3 2007 NIA NiA Floating 3 NIA NIA NIA
Windemere XI1 Mark 1012 - - - — | - 1000 10000 EUR Europe FR Securities com Other PT AAA Mortgage Inventory MTM 81/2007 13 2007 NIA NiA Floating 2 NIA NIA NIA
indemere Xl GrossUpFIN. 1012 Windemere X11 Gross Up FIN 46 | B - 1177 11877 100 | 100 EUR Europe FR Eqity com Other PT Held for Sde Locom 81/2007 13 2007 NIA NiA Floating c NIA NIA NIA
Windemere X1V 1013 |Windemere XIV Mark 108 10000 108 | 108 100 10 EUR Europe | Various Europe Securities com Other PT AAA Mortgage Inventory MTM 12007 1 2007 NIA NiA Floating 3 NIA NIA NIA
Markdowns 1014 | Whole Loan and B-Note Markdowns — | — | — | — - 100 10000 | USD Europe | Various Europe Securities com Other PT AAA Mortgage Inventory MTM 12007 1 2007 NIA NiA Floating 2 NIA NIA NIA
RSNR 4111904143546 166 Woba E 8270 | 250 — 250 10000 10000 | EUR Europe GER Senior com Mutitamily Mortgage Inventory MTM 4112006 2 2006 511512013 Floaing | 85% 2 NIA NIA NIA
RSNR 4651801042773 15 vellow - | S| 002 | — 02 900 %3 | EWR Europe GER Senior com Office Mortgage Inventory MTM 172006 2 2006 121212015 8 Foaing 8% 3 NIA NIA NIA
YELRP4769501042773 15 vellow 17215 38| 16076 — 16076 900 %3  EUR Europe GER Senior com Office Mortgage Inventory MTM /2006 2 2006 121212015 8 Foaing 8% 3 NIA NIA NIA
XS0252729198 )72009616992706 WINDM VARIABLE RATE BOND 20160422 007 | 10000 007 | — 007 10000 10000 | EUR Europe | Various Europe Securities com Other PT AAA Mortgage Invertory MTM 911/2006 2 2006 NIA NiA Floating 2 NIA NIA NIA
ORDGA’ L SECURITISATI 7250 | 2039 | 6554 — 655 9700 9740  GBP Europe UK Securities com Other PT AAA Mortgage Inventory MTM 91112006 2 2006 NIA NiA Floating 2 NIA NIA NIA
PLCFRN 367 | 7958 | 292 — | 29 10000 10000 | EUR Europe | Various Europe Securities com Other PT 88 Mortgage Invertory MTM 212002 £ 2002 NIA NiA Floating 2 NIA NIA NIA
PLCFRN 1346 272 114 - 114 10000 10000 EUR Europe | Various Europe Securities com Other PT 888 Mortgage Invertory MTM 212002 £ 2002 NIA NiA Floating 2 NIA NIA NIA
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Projected 5/31/08 Inventory

FLT Rate
Accounting Age Initial Extended  Remaining Fixed FASIS7  Spreadsor Fixed

MTS Deal D Asset Name Legd Bal Mark B/Sa Risk Gross-up GrossB/S  QUOBMak Q208 Mark ccy Region | State/Country Lien PTGICOMM Property Type GAAPCLASS Designation Origination Date | (months) | Vintage = Maturity  Maturity Date _terms FLT LTV Category Rate DM (BPS) | YIELD (%)
XSD305745597 7200961696140 TAURUS CMBS PLC FRN 20200204 SERI 1463 8424 | | 123 10000 | 10000  EUR  Euwope | VaiousEurope Securities com Other PT A Morgage Invertory | MTM 212002 80 NA NA Fioating 2 NA NA NA
i 28 8808 2010 | 2010 10000 | 9719  EUR  Euwope | VaiousEurope Securities com Other PT ARA Morgage nvertory | MTM w2007 10 2007 NA NA Fioating 2 NA NA NA
FRODI0S01973 X1 ClassF ExceWin X1 Class F Excalibur 5617 8245 4631 | 4631 10000 9160 EUR  Euope R Securities com Other PT ) Morgage Invertory | MTM w2007 10 2007 NA NA Fioating 2 NA NA NA
FRODI0502021  XII Class13 ExciWin X1l Class 13 Excalibur 2319 7100 1646 | 1646 10000 | 10000  EUR  Euope R Securities com Other PT NR Morgage Invertory | MTM w2007 10 2007 NA NA Fioating 2 NA NA NA
i FRN 201 736 9315 686 — | 68 10000 98  EUR  Euwope | VaiousEuope Securities com Other PT ARA Morgage Invertory | MTM w2007 1 2007 NIA NiA Floating 2 NIA NIA NIA
FRODI0S06287 172009616714349 WINDM 0,005 20170710 SERIES! X 000 10007 000 — | 000 10000 10000 | EUR  Ewope | VariousEuope Securities com Other PT NR Morgage Invertory | MTM 12007 10 2007 NA NA Fioating 2 NA NA NA
FRODI0506295 172009616715752 WINDM 0.000% 20170710 000 10007 000 — | 000 10000 10000 | EUR Ewope | VariousEuope Securities com Other PT ARA Morgage Invertory | MTM w2007 10 2007 NA NA Fioating 2 NA NA NA
FR 007 - 007 10000 10000 EUR Ewope | Various Europe Securities com Other PT ARA Mortgage Invertory MM w2007 10 2007 NA NA Fioating 2 NA NA NA
pa 081 - %488 NA 841 cep Europe Securities com Other PT ) Mortgage Invertory MM w2007 10 2007 NA NA Fioating 2 NA NA NA
Pl 5985 ¥ | 5440  NA | 8455 GBP  Euope Uk Securities com Other PT B8 Morgage Invertory | MTM w2007 1 2007 NIA NiA Floating 2 NIA NIA NIA
pel Cl ospel 1989 86,66 S| 1724 NIA . B4 GBP  Europe UK Securities com Other PT. B Mortgage Inventory MTM 11/1/2007 10 2007 NA NIA Floating 2 NA NA NIA
pd Cl i 2080 107.58 S| 2238 NIA . 10000 GBP  Europe UK Securities com Other PT. NR Mortgage Inventory MTM 11/1/2007 10 2007 NIA NIA Floating 2 NIA NIA NIA
XS30708517 ORTFOLIO GREEN 29335 o728 264 — | w64 10000 %657 | EUR  Euope GER Securities com Other PT ARA Morgage Invertory | MTM w2007 10 2007 NA NA Fioating 2 NA NA NA
XSD330709428 2n Class D Excali Green Class D Excalibur 4336 8580 3720 | 7w NA | 82 EUR | Euope GER Securities com Other PT ) Morgage nvertory | MTM w2007 1 2007 NIA NiA Floating 2 NIA NIA NIA
el 278 8302 20857 | 05  NA | 845 EUR  Euope GER Securities com Other PT B8 Morgage Invertory | MTM 1W2007 1 2007 NIA NiA Floating 2 NIA NIA NIA
5 i 1487 8375 1245 | 1245 NA | 8177 EUR | Euope GER Securities com Other PT 3 Morgage Invertory | MTM w2007 10 2007 NA NA Fioating 2 NA NA NA
XSD330711085 e Class G Excal Green Class G Excalibur 4% 8108 402 | 402 NA  Bs  EUR  Euope GER Securities com Other PT ) Morgage Invertory | MTM w2007 1 2007 NIA NiA Floating 2 NIA NIA NIA
XSD330723338 2n Class H Excall Green Class H Excalibur 1812 10070 | 1321 | 121 WA 10000 EUR  Euope GER Securities com Other PT NR Morgage Invertory | MTM 12007 1 2007 NIA NiA Floating 2 NIA NIA NIA
£ PLC FRN 20170710 SERIE 10565 %08 fuazal | 17777 WA 10000 EUR | Ewope | VariousEuope Securities com Other PT ARA Morgage Invertory | MTM 7112008 2 2007 NA NA Fioating 2 NA NA NA
£ PLC FRN 20170710 SERIE 8231 %08 7481 | 7481 NA | 10000 EUR  Euwope | VaiousEurope Securities com Other PT AA Morgage lnvertory | MTM 712008 2 2007 NA NA Fioating 2 NA NA NA
£ PLC FRN 20170710 SERIE 6355 %085 57.74 | 5774 NA | 10000  EUR  Euwope | VaiousEurope Securities com Other PT A Morgage Invertory | MTM 712008 2 2007 NA NA Fioating 2 NA NA NA
EPLCFR 148097 9740 145123 - 145123 NA 10000 | EUR  Ewope | VariousEurope Securities com Other PT AAA Mortgege Inverntory  MTM 71112008 2 2007 NA NA Fioating 2 NA NA NA
EPLCFRI 10560 9514 10047 S| 10047 NIA . 10000 EUR  Europe | VariousEurope Securities com Other PT. AA Mortgage Inventory MTM 71112008 2 2007 NA NIA Floating 2 NA NIA NIA
EPLCFRI 9754 9352 S| 9122 NIA . 10000 EUR  Europe | VariousEurope Securities com Other PT. A Mortgage Inventory MTM 71112008 2 2007 NA NIA Floating 2 NA NIA NIA
£ PLC FRN 20500710 SERIE 5256 9506 4996 | 499%  NA 10000 EUR  Ewope | VaousEuwope Securities com Other PT Iy Morgage Invertory | MTM 712008 2 2007 NA NA Fioating 2 NA NA NA
£ PLC FRN 20500710 SERIE 5301 9268 4996 | 499%  NA 10000 EUR  Ewope | VaousEuwope Securities com Other PT A Morgage Invertory | MTM 712008 2 2007 NA NA Fioating 2 NA NA NA
AL REAL ESTATE 000 10007 000 — | 000 10000 10000 | EUR Euope R Securities com Other PT NR Morgage nvertory | MTM 912006 £ 2006 NIA NiA Floating 2 NIA NIA NIA
007 10000 007 | 007 10000 10000 | EUR  Ewope | VariousEuope Securities com Other PT NR Mortgage Invertory MM 531/2006 2 2006 NA NA Fioating 2 NA NA NA
R 285 7419 ey — | 211 10000 10000 | EUR  Ewope | VariousEuope Securities com Other PT B8 Morgage Invertory | MTM 2202007 w 2007 NA NA Fioating 2 NA NA NA
FR gty 901 639 — | 639 10000 %8  EUR Euope R Securities com Other PT A Morgage Invertory | MTM 912006 2 2006 NA NA Fioating 2 NA NA NA
VARIABLE RATE BOND 20101022 o001 10000 001 — | 001 10000 10000 | EUR  Ewope | VariousEuope Securities com Other PT ARA Morgage Invertory | MTM 2302007 w 2007 NA NA Fioating 2 NA NA NA
72004RL URITISATION SRL FRN 20250911 1472 o1n 1341 | 1341 600 | %200  EUR  Euope i Securities com Other PT AL Morgage Invertory | MTM 5312006 2 2006 NIA NiA Floating 2 NIA NIA NIA
XS0295172745 £ 11 PLC FRN 203 549 7374 405 — | 405 NA 730 GBP  Euope Uk Securities com Other PT ) Morgage nvertory | MTM 5212006 2 2006 NA NA Fioating 2 NA NA NA
MBS FRN 6710 %94 6505 | 6505 10000 | 975 GBP  Euwope | VaiousEurope Securities com Other PT ARA Morgage nvertory | MTM 912006 2 2006 NIA NiA Floating 2 NIA NIA NIA
MBS FRN 508 %24 a8 — | 484 10000 900 | GBP  Ewope | VariousEuope Securities com Other PT ARA Morgage Invertory | MTM 912006 2 2006 NIA NiA Floating 2 NIA NIA NIA
PERA FINANCE PLC FRN 702 9301 653 — | 653 980 500  EUR  Euope GER Securities com Other PT A Morgage Invertory | MTM 531/2006 2 2006 NA NA Fioating 2 NA NA NA
OLI PAN EUROPE PLC FRN 20180803 SE 1406 9381 1319 | 1319 800 | 9450  EUR  Euwope | VaiousEurope Securities com Other PT ARA Morgage Invertory | MTM 5312006 2 2006 NA NA Fioating 2 NA NA NA
\TE PLACEMENT SA 007 10708 008 — | 008 10000 10703 | EUR Ewope | VariousEuope Securities com Other PT NR Morgage Invertory | MTM 5312006 2 2006 NA NA Fioating 2 NA NA NA
72004RL PLCFRN 754 9460 713 | 713 90 4%  GBP  Euope Uk Securities com Other PT AA Morgage Invertory | MTM 5312006 2 2006 NA NA Fioating 2 NA NA NA
XSD249267963  72004RL0BABTSAWINDM FRN 20230131 SERIESH | 874 B2 765 | 765 10000 040  EUR  Ewope | VariousEuope Securities com Other PT NR Morgage Invertory | MTM 5312006 2 2006 NA NA Fioating 2 NA NA NA
XS0249268038  72004RLOSABTSE WINDM FRN 20230131 SERIESH | a2 820 275 | 275 10000 855  EUR  Ewope | VaiousEuope Securities com Other PT NR Morgage Invertory | MTM 5312006 2 2006 NA NA Fioating 2 NA NA NA
72004RL URITISATION SRL o091 919 o088 — | 088 10700 10700  EUR  Euope i Securities com Other PT ARA Morgage Invertory | MTM 5312006 2 2006 NIA NiA Floating 2 NIA NIA NIA
72004RL URITISATION SRL o7 o721 o2 — | 072 1200 | 11200 | EUR  Euwope i Securities com Other PT ARA Morgage nvertory | MTM 5312006 2 2006 NIA NiA Floating 2 NIA NIA NIA
XSD249267021  72004RL0B4BTSAWINDM FRN 20230131 SERIESH | 1456 22 1B | 1344 10000 | 8850  EUR  Euwope | VaiousEurope Securities com Other PT NR Morgage Invertory | MTM 531/2006 P2 2006 NA NA Fioating 2 NA NA NA
PERA FINANCE PLC FRN 170 9575 u2 | 121 w800 | %8  EUR  Euope GER Securities com Other PT ARA Morgage Invertory | MTM 5212006 2 2006 NA NA Fioating 2 NA NA NA
MBS FRN 220 072 2014 | 2014 10000 | 9245  GBP  Euwope | VaiousEurope Securities com Other PT ARA Morgage nvertory | MTM 912006 2 2006 NIA NiA Floating 2 NIA NIA NIA
MBS FRN 3607 9339 3369 | 3369 10000 | 9467 EUR  Euwope | VaiousEurope Securities com Other PT ARA Morgage Invertory | MTM 5312006 2 2006 NIA NiA Floating 2 NIA NIA NIA
R 2220 9358 2545 - 2545 10000 0415 EUR Euwope | Various Europe Securities com Other PT ARA Mortgage Invertory MM 2302007 w 2007 NA NA Fioating 2 NA NA NA
R 097 2059 003 | 903 10000 @125 EUR  Ewope | VaiousEuope Securities com Other PT ARA Morgage Invertory | MTM 2202007 w 2007 NA NA Fioating 2 NA NA NA
NPL 4556003279550 | 2001 |Monao 041 (192879 () — (797 10000 | 10000  EUR  Euope GER NPL com Mixed-Use Mortgege Invertory  MTM 102005 E3 2005 NA NA Fioating 3 NA NA NA
| 200 Momao 8582 4234 3631 | 331 10000 | 522  EUR  Euope GER NPL com Mixed-Use Morgage Invertory | MTM 1012005 ES 2005 NA NA Fioating 3 NA NA NA
NPL 4638301188710 | 2001 |Monao | | 000 | 000 10000 2958 EUR  Euope GER NPL com Mixed-Use Morgage nvertory | MTM 1012005 ES 2005 NA NA Fioating 3 NA NA NA
NPL 4638303279548 2001 |Monao 039 10000 | 039 | 039 10000 1000 | EUR  Euope GER NPL com Mixed-Use Morgage nvertory | MTM 1012005 ES 2005 NA NA Fioating 3 NA NA NA
NPL 4556000848833 | 2002 Speedster 278 1695 556 | 55 100 1827 EUR  Euope GER NPL com Mixed-Use Morgage Invertory | MTM w2006 0 2006 NA NA Fioating 3 NA NA NA
ExcaiburCalyle 905 |Calyle 61412 10070 | 61840 | 61840  NA 100 EUR  Euwope Lux Financing Trade com Mixed-Use CoporateDent | MTM 5112008 4 2008 52015 8 Foaing 2 NA NA NA
Excalibur Calyle3  Calyle3  Excalibur Carlyle3 24005 10070 | 25078 | 207  NA  NA | EUR  Euwope Lux Financing Trade com Mixed-Use CoporteDent | MTM 5112008 4 2008 52015 8 Foaing 2 NA NA NA
RSNR 4651904026001 905 iyle | | 125 | 125 WA | 10 | EUR | Euwope Lux Financing Trade com Mixed-Use CoporteDent | MTM 5112008 4 2008 52015 8 Foaing 2 NA NA NA
0720008G62768003 905 CarlyleSHL 5720 10000 | 5720 | 5720 NA | 100 EUR  Euwope | VaiousEurope Equity com Mixed-Use CoporateEquty | MTM 5112008 4 2008 NA NA Fioating 3 NA NA NA
GE277ia0 | 905 CarlyleSHL o001 10000 | 001 | 001  NA 10 | EUR  Ewope | VariousEuope Equity com Mixed-Use CoporateEquty | MTM 5112008 4 2008 NA NA Fioating 3 NA NA NA
BSNR4149103982044 73 Forezza 12721 9469 12045 - 12045 10000 10000 EUR Europe i Other Corp Debt com Mixed-Use Corporate Dett MM 512006 2 2006 52002010 21 Foaing 2 NA NA NA
R 4111903971996 363 Gagfen - - 042 - 042 10000 %910 EUR Europe GER Other Corp Debt com Multitamily Corporate Dett MTM V2007 2 2007 | vmz000 82000 4 Foaing 2 NA NA NA
RSNR 2547203971995 363 Gagfen 1405 10270 1713 - 1713 10000 %010 EUR Europe GER Other Corp Debt com Multitamily Corporate Debt MTM v2007 E) 2007 | vmz000 BI2000 4 Foaing 2 NA NA NA
RSNR 2547203971996 33 Gagfen 078 10201 6200 - 6200 10000 %010 EUR Europe GER Other Corp Debt com Multitamily Corporate Dett MM v2007 2 2007 | vmz000 82000 4 Foaing 2 NA NA NA
Excalibur Gagfeh 2 363 Gagfen 4129 7082 202 - 2024 10000 %910 EUR Europe GER Other Corp Debt com Multitamily Corporate Dett MM V2007 2 2007 | vmz000 BI2000 4 Foaing 2 NA NA NA
RSNR 2233401650833 15 KanAm - - 000 - 000 10000 10000 EUR Europe R Other Corp Debt com office Corporate Dett MTM w2006 0 2006 152013 5 Foaing 2 NA NA NA
RSNR 2233401650834 150 KanAm - - 000 - 000 10000 10000 EUR Europe R Other Corp Debt com office Corporate Debt MM w2006 0 2006 52013 5 Foaing 2 NA NA NA
Scaibw KanAmSeniorCL 150 KanAm 1018 o101 026 | 925 10000 1000  EUR  Euope R Other Corp Debt com office Corporate Dett MTM w2006 0 2006 52013 5 Foaing 2 NA NA NA
Scalibu KanAmdmorCL 150 KanAm 227 10070 | 2343 | 2343 1000 | 10000  EUR  Euope R Other Corp Debt com office Corporate Debt MM w2006 0 2006 1572013 5 Foaing 2 NA NA NA
RSNR 4111002796579 15 KanAm o001 10123 001 - 001 10000 10000 EUR Europe R Other Corp Debt com office Corporate Dett MTM w2006 0 2006 152013 5 Foaing 2 NA NA NA
RSNR 4111902000185 15 KanAm 003 10085 003 - 003 10000 10000 EUR Europe R Other Corp Debt com office Corporate Dett MTM w2006 0 2006 1572013 5 Foaing 2 NA NA NA
RSNRALLI0I60834 150 KanAm | - o001 - 001 10000 10000 EUR Europe R Other Corp Debt com office Corporate Dett MTM w2006 0 2006 52013 5 Foaing 2 NA NA NA
RSNR4111900422018 150 KanAm | - 002 - 002 10000 10000 EUR Europe R Other Corp Debt com office Corporate Debt MTM w2006 0 2006 1572013 5 Foaing 2 NA NA NA
Excalibur Fortress 188 |Kasat 6174 10070 217 - 17 10000 10000 EUR Europe [l Other Corp Debt com office Corporate Dett MM 8112006 2 2006 2152018 15 Floaing 2 NA NA NA
Excalibur Karstatt 188 |Kasat 58 9901 8573 - 873 10000 10000 EUR Europe GER Other Corp Debt com Retal Corporate Dett MM 8112006 2 2006 a3/2008 0 Foaing 2 NA NA NA
RSNR 4111002878890 2 |cavio 65 %11 2259 - 225 10000 10000 EUR Euope [} Other Corp Debt com office Corporate Dett MTM 92007 2 2007 952011 %7 Foaing 2 NA NA NA
RSNR 223340287880 259 Cal 7361 9589 7059 | 705 10000 | 10000 EUR Europe i Other Corp Debt com office Corporate Debt MM 92007 2 2007 asi2011 7 Foaing 2 NA NA NA
NISFLGK Lo NISFLGK Loan NISF1GK Lon aL98 10000 | a8 | a9 NA 10000 »Y Asa Jpan Senior com LadisF Mortgage Invertory MTM 531/2008 3 2008 0 Foaing 0% 2 NA NA NA
Couerdefence | Couer defence | Couer defence 10570 8373 8850 | 85  NA 10000 EUR Ewope | Various Europe Equity five) office Held for Sde Locom 5 3 2008 NA NA Fioating c NA NA NA
FankesHols  FawkesHotds | Fankes Hotels 76 10000 | 76| | 47 NA 10000 EUR Ewope | Various Europe [V Hotd Mortgage Invertory MM 1211172007 9 2007 1212018 76 Foaing 5% 2 NA NA NA
ASEQUIS | ASEQUIG | Equity investmentin K K. A.L.T Holdings EE | | | - 1000 | 10000 »Y Asa Equity PIG Other PT Mortgage Invertory MM £ 2008 Foating | 100% 3 NA NA NA
ASEQQAY | ASEQM9 | ProjectQT 1 024 10000 | 024 | e24  NA | NA »Y Asa Jpan Equity P1G Hotd Mortgage Invertory MM 8282008 o 2008 Foating | 100% 3 NA NA NA
ASNPL3B | ASNPLI6S  Megaroplice Otafuku Retal a8 10000 a8 | 48 NA NA »Y Asa Jpan NPL PG Other PT Mortgage Invertory MM 7132008 1 2008 Foating | 100% 3 NA NA NA
ASPL3ES | ASPL365 | DTCO Retaned Notes (Storm) 28501 9824 27999 | 2009 NA | NA »Y Asa Jpan Securities com Other PT ARA Morgage Invertory | MTM 8142008 1 2008 Foating | 100% 2 NA NA NA
ASPL366 | ASPL366 | LJACS Note (Secondary) 228 2000 205 | 206 NA NA »Y Asa Jpan Securities com Other PT ARA Morgage nvertory | MTM 8262008 o 2008 Foating | 100% 2 NA NA NA
ASPEQIS  ASPEQU09  Merical Plaza Origas2 148 10000 | 148 | 18 NA | NA PP Asa Prilippines Equity PIG Multitamily HedforSde | LOCOM 8292008 o 2008 Foating | 100% c NA NA NA
ASPEQIS  ASPEQUB  Oxford Sutes2 152 10000 | 152 | 1% NA | NA PP Asa Prilippines Equity PG Multitamily Hedforsde | LOCOM 8292008 o 2008 Fioating c NA NA NA
ASTPLOSS  ASTPLOS  Property Perfect 2 1356 10000 | 1356 | 1B%  NA | NA HE Asa Thailand Senior P1G Hotd Morigage Invertory | MTM 8282008 0 2008 o Foting | 61% 3 NA NA NA
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