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ASAPL002 ASAPL002 07365  Real Estate Australia (Huntlee equity) 30.29              100.00            30.29              -                  30.29              100.00 100.00 AUD Asia Australia Equity PTG Other PT Mortgage Inventory MTM 8/9/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 30                     -                      LBHV I PTY LTD
ASAPL003 ASAPL003 07365  Real Estate Australia (Trading) 14.36              38.00              5.46                -                  5.46                53.00 45.50 AUD Asia Australia Equity PTG Other PT Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 1 N/A N/A N/A N/A N Y 5                       -                      LB AUSTRALIA RE HOLDINGS PTY LTD
ASAEQ003 ASAEQ003 Reed Equity 17.32              100.00            17.32              -                  17.32              100.00 100.00 AUD Asia Australia Equity PTG Other PT Mortgage Inventory MTM 12/21/2007 8 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 17                     -                      LB RE AUSTRALIA COMMERCIAL PTY LTD
ASAPL001 ASAPL001 07365  Real Estate Australia (Huntlee loan) 74.88              99.60              74.57              -                  74.57              99.55 99.57 AUD Asia Australia Senior PTG Land/SF Mortgage Inventory MTM 6/1/2007 15 2007 6/1/2009 8/31/2008 0 Floating 55% 3 N/A N/A N/A N N Y 75                     -                      LB RE AUSTRALIA COMMERCIAL PTY LTD
ASAPL007 ASAPL007 Prudentia 1.73               100.00            1.73                -                  1.73                N/A 100.00 AUD Asia Australia Mezzanine PTG Multifamily Mortgage Inventory MTM 5/14/2008 4 2008 5/14/2010 5/14/2010 21 Floating 56% 3 N/A N/A N/A N N Y 2                       -                      LB RE AUSTRALIA COMMERCIAL PTY LTD
ASAPL004 ASAPL004 Reed PL 21.63              100.00            21.63              -                  21.63              100.00 100.00 AUD Asia Australia Mezzanine PTG Mixed-Use Mortgage Inventory MTM 12/21/2007 8 2007 12/1/2008 12/1/2008 3 Floating 92% 3 N/A N/A N/A N N Y 22                     -                      LB RE AUSTRALIA COMMERCIAL PTY LTD
ASAPL008 ASAPL008 Reed Sunshine Cove 17.74              100.00            17.74              -                  17.74              N/A N/A AUD Asia Australia Mezzanine PTG Land/SF Mortgage Inventory MTM 6/30/2008 2 2008 6/30/2009 6/30/2009 10 Floating 92% 3 N/A N/A N/A N N Y 18                     -                      LB RE AUSTRALIA COMMERCIAL PTY LTD
ASAPL006 ASAPL006 Swiss Grand Hotel 27.88              99.79              27.83              -                  27.83              99.39 99.78 AUD Asia Australia Senior PTG Hotel Mortgage Inventory MTM 12/3/2007 9 2007 4/1/2009 4/1/2009 7 Floating 80% 3 N/A N/A N/A N N Y 28                     -                      LB RE AUSTRALIA COMMERCIAL PTY LTD
ASAPL005 ASAPL005 Swiss Grand Hotel - mezz 18.07              98.91              17.88              -                  17.88              99.39 98.86 AUD Asia Australia Mezzanine PTG Hotel Mortgage Inventory MTM 12/3/2007 9 2007 4/1/2009 4/1/2009 7 Floating 86% 3 N/A N/A N/A N N Y 18                     -                      LB RE AUSTRALIA COMMERCIAL PTY LTD
ASHOT001 ASHOT001 Equity contribution  - Yong Ye 6.41               218.85            14.03              4.57                18.59              180.76 215.85 CNY Asia China Equity PTG Land/SF Held for Sale LOCOM 4/30/2004 53 2004 N/A N/A Floating C N/A N/A N/A N/A N Y 14                     -                      SH JASMINE 1 LTD
ASCEQ001 ASCEQ001 Fuhai - Equity 6.95               185.63            12.91              -                  12.91              209.39 200.05 CNY Asia China Equity PTG Mixed-Use Mortgage Inventory MTM 4/20/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 13                     -                      REVIVAL HOLDINGS LIMITED
ASHEQ004 ASHEQ004 Hengda 10.00              108.75            10.87              -                  10.87              107.17 107.17 CNY Asia China Equity PTG Other PT Mortgage Inventory MTM 5/20/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 11                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASHEQ003 ASHEQ003 Skyfame 22.00              110.28            24.26              -                  24.26              112.28 112.02 CNY Asia China Equity PTG Other PT Mortgage Inventory MTM 5/20/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 24                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASCPL004 ASCPL004 Crystal 60.20              99.00              59.60              -                  59.60              99.00 99.00 CNY Asia China Mezzanine PTG Office Mortgage Inventory MTM 9/28/2007 11 2007 9/1/2011 9/1/2011 37 Floating 89% 3 N/A N/A N/A Y N Y 60                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASCPL001 ASCPL001 Fuhai - PL 51.46              100.00            51.46              -                  51.46              99.50 100.00 CNY Asia China Senior PTG Mixed-Use Mortgage Inventory MTM 4/19/2007 17 2007 4/1/2010 4/1/2010 19 Floating 54% 3 N/A N/A N/A Y N Y 51                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASCPL008 ASCPL008 Rabbit 15.00              97.75              14.66              -                  14.66              N/A 97.75 CNY Asia China Mezzanine PTG Office Mortgage Inventory MTM 5/14/2008 4 2008 5/14/2011 5/14/2011 33 Floating 79% 3 N/A N/A N/A Y N Y 15                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASCPL007 ASCPL007 Silvercourt 25.03              100.00            25.03              -                  25.03              98.15 100.00 CNY Asia China Mezzanine PTG Mixed-Use Mortgage Inventory MTM 4/18/2007 17 2007 4/1/2010 4/1/2010 19 Floating 85% 3 N/A N/A N/A Y N Y 25                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASCPL002 ASCPL002 Silvercourt - mezz 38.54              100.00            38.54              -                  38.54              98.15 100.00 CNY Asia China Mezzanine PTG Mixed-Use Mortgage Inventory MTM 4/18/2007 17 2007 4/1/2010 4/1/2010 19 Floating 58% 3 N/A N/A N/A Y N Y 39                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASCPL006 ASCPL006 Silvercourt - snr 85.10              100.00            85.10              -                  85.10              98.00 100.00 CNY Asia China Senior PTG Mixed-Use Mortgage Inventory MTM 4/18/2007 17 2007 4/1/2010 4/1/2010 19 Floating 51% 3 N/A N/A N/A Y N Y 85                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASCPL003 ASCPL003 Sky Honest 14.37              98.04              14.09              -                  14.09              98.04 98.35 CNY Asia China Senior PTG Land/SF Mortgage Inventory MTM 7/27/2007 13 2007 1/31/2009 1/31/2009 5 Floating 85% 3 N/A N/A N/A Y N Y 14                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASCPL005 ASCPL005 Sunac 25.00              86.60              21.65              -                  21.65              100.00 86.60 CNY Asia China Senior PTG Other PT Mortgage Inventory MTM 11/23/2007 9 2007 11/1/2010 11/1/2010 26 Floating 85% 3 N/A N/A N/A Y N Y 22                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASHEQ002 ASHEQ002 Capital Strategic 28.84              21.10              6.09                -                  6.09                24.76 28.50 HKD Asia Hong Kong Equity PTG Other PT Mortgage Inventory MTM 6/16/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 6                       -                      LB COMMERCIAL CORP. ASIA LIMITED
ASHEQ001 ASHEQ001 Capital Strategic CB 14.61              98.43              14.39              -                  14.39              98.71 96.55 HKD Asia Hong Kong Equity PTG Other PT Mortgage Inventory MTM 6/16/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 14                     -                      LB COMMERCIAL CORP. ASIA LIMITED
CASHHK CASHHK Cash at Bank - Hong Kong 0.41               -                  -                  0.41                0.41                0.00 0.00 HKD Asia Hong Kong Equity PTG Other PT Other Assets MTM 8/31/2008 0 2007 N/A N/A Floating 1 N/A N/A N/A N/A N N -                    -                      LB COMMERCIAL CORP. ASIA LIMITED

ASINAEQ001 ASINAEQ001 Project Bollywood 22.00              100.00            22.00              33.00              55.00              100.00 100.00 INR Asia India Equity PTG Land/SF Held for Sale LOCOM 11/14/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 22                     -                      ASIA INDO OPPORTUNITY II LTD
ASINAPL002 ASINAPL002 Nizam 18.89              98.75              18.65              -                  18.65              N/A N/A INR Asia India Senior PTG Land/SF Mortgage Inventory MTM 7/29/2008 1 2008 7/29/2010 7/29/2010 23 Floating 41% 3 N/A N/A N/A Y N Y 19                     -                      LEHMAN BROTHERS CAPITAL PRIVATE
ASINAPL001 ASINAPL001 Project Golconda 16.36              99.25              16.24              -                  16.24              99.25 99.25 INR Asia India Senior PTG Multifamily Mortgage Inventory MTM 10/24/2007 10 2007 10/23/2011 38 Floating 85% 3 N/A N/A N/A Y N Y 16                     -                      LB HYDERABAD INVESTMENTS I LLC
ASINPL001 ASINPL001 Nusadua Graha - Loan 1 2.07               85.84              1.78                -                  1.78                87.00 87.00 IDR Asia Indonesia NPL PTG Mixed-Use Mortgage Inventory MTM 10/12/2005 35 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         LCPI LONDON BRANCH
ASINPL002 ASINPL002 Nusadua Graha - Loan 2 2.05               78.22              1.60                -                  1.60                80.00 80.00 IDR Asia Indonesia NPL PTG Mixed-Use Mortgage Inventory MTM 10/24/2005 35 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         LCPI LONDON BRANCH
ASJEQ015 ASJEQ015 45% equity interest in WMT 1 & 2 0.52               100.00            0.52                -                  0.52                100.00 100.00 JPY Asia Japan Equity PTG Hotel Mortgage Inventory MTM 11/30/2005 34 2005 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      Japan Real Estate Investment Partnership Inc. 
ASJEQ040 ASJEQ040 Equity injection to My Stays Yokohama 1.20               100.00            1.20                -                  1.20                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 11/29/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      SUNRISE FINANCE CO., LTD
ASJEQ041 ASJEQ041 Equity injection to WMT 6 properties 1.41               100.00            1.41                -                  1.41                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 11/28/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      SUNRISE FINANCE CO., LTD
ASJEQ024 ASJEQ024 Equity investment in J Asset 0.01               100.00            0.01                -                  0.01                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 1/31/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      PEGASUS Y.K.
ASJEQ012 ASJEQ012 Equity investment in Japan Single Residence 1 1.19               100.00            1.19                -                  1.19                60.43 49.98 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 7/11/2005 38 2005 N/A N/A Floating 1 N/A N/A N/A N/A N Y 1                       -                      LB INVESTMENTS JAPAN INC
ASJEQ013 ASJEQ013 Equity investment in Japan Single Residence 2 1.19               100.00            1.19                -                  1.19                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 7/11/2005 38 2005 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      LB INVESTMENTS JAPAN INC
ASJEQ023 ASJEQ023 Equity investment in K Asset 1.25               100.00            1.25                -                  1.25                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 1/31/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      SUNRISE FINANCE CO., LTD
ASJEQ020 ASJEQ020 Equity investment in Lahaina 2.10               100.00            2.10                -                  2.10                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 10/31/2006 22 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      SUNRISE FINANCE CO., LTD
ASJEQ019 ASJEQ019 Equity investment in Mahina 0.01               100.00            0.01                -                  0.01                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 10/31/2006 22 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      PRINCIPAL TRANSACTIONS INC.
ASJEQ018 ASJEQ018 Equity investment in WMT Share 1.52               100.00            1.52                -                  1.52                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 10/30/2006 22 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      REVIVAL HOLDINGS LIMITED
ASJEQ031 ASJEQ031 FC Jingumae Project (Canelli) 10.10              100.00            10.10              -                  10.10              100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 7/19/2007 14 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 10                     -                      SUNRISE FINANCE CO., LTD
ASJEQ029 ASJEQ029 K.K. Capital Medica 14.37              100.00            14.37              -                  14.37              100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 5/18/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 14                     -                      LB INVESTMENTS JAPAN INC
ASJEQ027 ASJEQ027 LIC Ebisu Equity 3.66               100.00            3.66                -                  3.66                100.00 100.00 JPY Asia Japan Equity PTG Land/SF Mortgage Inventory MTM 3/23/2007 18 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 4                       -                      SUNRISE FINANCE CO., LTD
ASJEQ047 ASJEQ047 Lic Capital Ikebukuro GK Zennia 0.00               100.00            0.00                -                  0.00                N/A 100.00 JPY Asia Japan Equity PTG Land/SF Mortgage Inventory MTM 5/30/2008 3 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      ZENNIA YK
ASJRE025 ASJRE025 List MM 16 16.61              100.00            16.61              -                  16.61              100.00 100.00 JPY Asia Japan Equity PTG Land/SF Held for Sale LOCOM 12/17/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 17                     -                      PERSEUS Y.K.
ASJEQ046 ASJEQ046 List MM 16 Virgo 15.61              100.00            15.61              -                  15.61              N/A 100.00 JPY Asia Japan Equity PTG Land/SF Held for Sale LOCOM 3/28/2008 5 2008 N/A N/A Floating C N/A N/A N/A N/A N Y 16                     -                      VIRGO Y.K.
ASJEQ043 ASJEQ043 Manhattan (Takaragumi) 75.43              98.36              74.20              -                  74.20              100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 1/25/2008 7 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 74                     -                      SUNRISE FINANCE CO., LTD
ASJEQ028 ASJEQ028 Nihon Parking Corporation 0.07               100.00            0.07                -                  0.07                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 4/20/2007 17 2007 N/A N/A Floating 1 N/A N/A N/A N/A N Y 0                       -                      LB INVESTMENTS JAPAN INC
ASJOT005 ASJOT005 PJ Clover II 45.71              100.00            45.71              -                  45.71              100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 8/8/2007 13 2007 11/25/2008 3 Floating 3 N/A N/A N/A N/A N Y 46                     -                      YOSEMITE Y.K.
ASJRE010 ASJRE010 Sannomiya Parking 9.60               100.00            9.60                -                  9.60                100.00 100.00 JPY Asia Japan Equity PTG Other PT Held for Sale LOCOM 7/13/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 10                     -                      ARGO Y.K.
ASJEQ034 ASJEQ034 Share purchase of Toranomon Capital 0.00               100.00            0.00                -                  0.00                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 8/30/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      PEGASUS Y.K.
ASJEQ026 ASJEQ026 Snowbird - 37 Properties 12.04              76.54              9.21                2.42                11.63              79.89 79.89 JPY Asia Japan Equity PTG Multifamily Held for Sale LOCOM 2/27/2007 18 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 9                       -                      SNOWBIRD Y.K.
ASJEQ033 ASJEQ033 TK investment in YK Trench 35.46              100.00            35.46              -                  35.46              100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 8/30/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 35                     -                      SUNRISE FINANCE CO., LTD
ASJEQ021 ASJEQ021 Tokyo Prop - Real estate investment in Roppongi 65.44              100.00            65.44              -                  65.44              100.00 100.00 JPY Asia Japan Equity PTG Land/SF Held for Sale LOCOM 11/30/2006 21 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 65                     -                      CENTRAL TOKYO PROPERTIES INC.
ASJEQ045 ASJEQ045 Towa Equity 41.96              100.00            41.96              -                  41.96              N/A 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 3/21/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 42                     -                      CASSIOPEIA Y.K.
ASJEQ032 ASJEQ032 UDS 5.48               100.00            5.48                -                  5.48                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 7/25/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 5                       -                      LB INVESTMENTS JAPAN INC
ASJEQ042 ASJEQ042 WMT I TK Interest 6.24               100.00            6.24                -                  6.24                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 12/20/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 6                       -                      SUNRISE FINANCE CO., LTD

ASJNPL069 ASJNPL069 82 Bank 1 1.83               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/25/2003 66 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL077 ASJNPL077 82 Bank 2 0.79               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 6/27/2003 63 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL096 ASJNPL096 82Bank 3 1.44               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/30/2004 54 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL128 ASJNPL128 82Bank 4 0.72               -                  -                  -                  -                  0.69 0.69 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 8/25/2005 37 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL168 ASJNPL168 AOZORA SERVICER 1 12.13              12.13              1.47                -                  1.47                9.94 12.45 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 4/27/2006 29 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL169 ASJNPL169 AOZORA SERVICER 2 1.27               49.96              0.63                -                  0.63                50.14 49.99 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 4/27/2006 29 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL239 ASJNPL239 AOZORA SERVICER3 1.86               36.19              0.67                -                  0.67                74.40 37.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 4/10/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL344 ASJNPL344 AOZORA SERVICER4 49.77              9.90                4.93                -                  4.93                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL345 ASJNPL345 AOZORA SERVICER5 22.60              37.03              8.37                -                  8.37                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    8                         SUNRISE FINANCE CO., LTD
ASJNPL039 ASJNPL039 AXA 2B 2.87               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 7/31/2001 86 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL362 ASJNPL362 AZUSA 1 146.06            103.88            151.73            -                  151.73            N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/12/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    152                     SUNRISE FINANCE CO., LTD
ASJNPL029 ASJNPL029 Aioi Sonpo 0.76               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 1/18/2001 93 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL036 ASJNPL036 Asahi 1 7.39               -                  -                  -                  -                  0.00 0.02 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 6/29/2001 87 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL044 ASJNPL044 Asahi 2 3.16               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 11/9/2001 83 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL045 ASJNPL045 Asahi 3 0.31               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/25/2001 81 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL082 ASJNPL082 Ashikaga 1 0.11               -                  -                  -                  -                  2.88 2.56 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 9/29/2003 60 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL199 ASJNPL199 BANSHU SHINKIN 1 5.55               99.83              5.54                -                  5.54                100.00 99.83 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/27/2006 20 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    6                         SUNRISE FINANCE CO., LTD
ASJNPL009 ASJNPL009 BOTM 8.84               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 3/26/1999 115 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL275 ASJNPL275 CHUGOKU BANK 2 0.26               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 8/30/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL175 ASJNPL175 CHUO MITSUI 4 3.43               -                  -                  -                  -                  2.63 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 6/28/2006 27 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL271 ASJNPL271 CMBT 1 4.64               77.00              3.57                -                  3.57                77.00 77.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/28/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL298 ASJNPL298 CMBT 2 2.69               58.22              1.57                -                  1.57                60.53 59.16 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/26/2007 8 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL364 ASJNPL364 Cash at bank - Sunrise, Y.K. NPL 82.47              -                  -                  82.47              82.47              0.00 0.00 JPY Asia Japan Equity PTG Other PT Other Assets MTM 1/1/1997 142 1997 N/A N/A Floating 1 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL117 ASJNPL117 Chugoku 1 0.83               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2005 42 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL062 ASJNPL062 Chuo Mitsui 55.40              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 10/31/2002 71 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL191 ASJNPL191 DAISAN BANK 1 1.92               37.48              0.72                -                  0.72                37.70 37.58 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/27/2006 23 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL197 ASJNPL197 DBJ 1 5.07               95.85              4.86                -                  4.86                99.09 98.83 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/22/2006 21 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL196 ASJNPL196 DIC NPL 1 283.39            9.01                25.54              -                  25.54              8.28 8.92 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/15/2006 21 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    26                       SUNRISE FINANCE CO., LTD
ASJNPL208 ASJNPL208 DICPL1 37.75              61.75              23.31              -                  23.31              62.52 64.69 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/15/2006 21 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    23                       SUNRISE FINANCE CO., LTD
ASJNPL242 ASJNPL242 DK REFINANCE 1 1.13               98.96              1.12                -                  1.12                100.00 98.96 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 4/13/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL051 ASJNPL051 DKB 1 209.08            -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/26/2002 78 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL030 ASJNPL030 Daihyaku 17.71              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 1/31/2001 92 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL007 ASJNPL007 Daiichi 1 30.93              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/25/1999 115 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL024 ASJNPL024 Daiichi 3 120.05            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Condo Mortgage Inventory MTM 8/30/2000 97 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL035 ASJNPL035 Daiichi 4 21.77              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/30/2001 90 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL020 ASJNPL020 Daiichi Fire 5.56               -                  -                  -                  -                  0.01 2.74 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 4/7/2000 102 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL115 ASJNPL115 Daiichi Life 5 0.09               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/23/2005 42 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL031 ASJNPL031 Daiwa 1 1.32               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/16/2001 91 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL001 ASJNPL001 Fuji 1A 33.83              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/31/1998 127 1998 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL002 ASJNPL002 Fuji 1B 64.54              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/31/1998 127 1998 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL019 ASJNPL019 Fuji 2 227.86            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/24/2000 103 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL032 ASJNPL032 Fuji 3 48.89              -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/26/2001 91 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL041 ASJNPL041 Fuji 4 16.15              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/26/2001 84 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL087 ASJNPL087 Fuji Fire 1 0.18               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 12/26/2003 57 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL162 ASJNPL162 GUNMA SHINREN 1 0.60               19.55              0.12                -                  0.12                19.55 19.55 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/28/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL219 ASJNPL219 GUNMA SHINREN 2 0.09               -                  -                  -                  -                  9.92 9.92 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/15/2007 18 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL188 ASJNPL188 HIGASHI NIHON 1 12.09              39.74              4.80                -                  4.80                39.74 39.74 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/26/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL266 ASJNPL266 HIGASHI NIHON 3 0.22               -                  -                  -                  -                  17.61 17.61 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/26/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL291 ASJNPL291 HIGASHI NIHON 4 0.38               14.88              0.06                -                  0.06                100.00 14.88 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 12/26/2007 8 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL337 ASJNPL337 HIGASHI NIHON 5 1.61               56.64              0.91                -                  0.91                N/A 43.77 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/26/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL308 ASJNPL308 HOKURIKU DAIICHI BUSSAN 23.90              39.36              9.41                -                  9.41                45.65 100.00 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 2/15/2008 7 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    9                         SUNRISE FINANCE CO., LTD
ASJNPL040 ASJNPL040 Hiroshima 1 4.79               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 9/19/2001 85 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL046 ASJNPL046 Hiroshima 2 1.54               -                  -                  -                  -                  0.00 0.02 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 12/26/2001 81 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL061 ASJNPL061 Hiroshima 3 2.20               0.02                0.00                -                  0.00                0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/27/2002 72 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL139 ASJNPL139 Hokuetsu 1 13.25              3.95                0.52                -                  0.52                3.96 3.95 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 9/28/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
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ASJNPL098 ASJNPL098 Hokuriku Bank 1 1.67               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 6/25/2004 51 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL209 ASJNPL209 ITOCHU SHOJI 1 0.94               100.00            0.94                -                  0.94                100.00 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 1/29/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL099 ASJNPL099 JA Watarase 1.78               -                  -                  -                  -                  7.81 4.40 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 8/25/2004 49 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL149 ASJNPL149 JLQ LLC 1 63.09              106.14            66.96              -                  66.96              100.00 106.77 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 2/24/2006 31 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    67                       SUNRISE FINANCE CO., LTD
ASJNPL182 ASJNPL182 JMR 1 20.67              44.75              9.25                -                  9.25                44.75 44.75 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/15/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    9                         SUNRISE FINANCE CO., LTD
ASJNPL118 ASJNPL118 Joyo 1 31.68              0.98                0.31                -                  0.31                1.00 0.99 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2005 42 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL225 ASJNPL225 KEIYO BANK 4 57.76              23.30              13.46              -                  13.46              34.77 34.40 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/28/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    13                       SUNRISE FINANCE CO., LTD
ASJNPL270 ASJNPL270 KEIYO BANK 5 10.82              68.83              7.45                -                  7.45                66.62 66.27 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/27/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    7                         SUNRISE FINANCE CO., LTD
ASJNPL339 ASJNPL339 KEIYO BANK 6 11.58              46.94              5.44                -                  5.44                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL163 ASJNPL163 KINKI OSAKA 5 6.38               23.45              1.50                -                  1.50                25.22 23.45 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL173 ASJNPL173 KINKI OSAKA 6 25.32              22.79              5.77                -                  5.77                20.95 23.12 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 5/30/2006 27 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    6                         SUNRISE FINANCE CO., LTD
ASJNPL189 ASJNPL189 KINKI OSAKA 7 1.52               33.10              0.50                -                  0.50                33.10 33.10 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/26/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL224 ASJNPL224 KINKI OSAKA 8 7.92               -                  -                  -                  -                  0.26 0.23 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/27/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL217 ASJNPL217 KL REFINANCE 1 4.52               97.01              4.39                -                  4.39                97.55 92.57 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 2/26/2007 18 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL047 ASJNPL047 Keiyo 1 0.64               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/26/2001 81 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL049 ASJNPL049 Keiyo 2 0.22               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/18/2002 79 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL086 ASJNPL086 Keiyo 3 18.22              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/25/2003 57 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL085 ASJNPL085 Keiyo2 Proper 0.15               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/19/2003 57 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL104 ASJNPL104 Keiyogin 2 1.18               -                  -                  -                  -                  6.59 6.59 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 10/26/2004 47 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL094 ASJNPL094 Kinki Osaka 1 6.01               0.03                0.00                -                  0.00                0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2004 54 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL095 ASJNPL095 Kinki Osaka 2 15.11              1.44                0.22                -                  0.22                1.46 1.46 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2004 54 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL102 ASJNPL102 Kinki Osaka 3 1.84               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/28/2004 48 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL134 ASJNPL134 Kinki Osaka 4 2.13               8.95                0.19                -                  0.19                12.48 12.37 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/22/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL053 ASJNPL053 Kyushu Finance 1.09               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Industrial Mortgage Inventory MTM 3/28/2002 78 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL360 ASJNPL360 LC HOTELS 1 2.87               100.00            2.87                -                  2.87                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 4/30/2008 4 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
ASJNPL210 ASJNPL210 MILLENNIUM LP 1 89.38              63.57              56.81              -                  56.81              63.42 63.42 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 1/24/2007 20 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    57                       SUNRISE FINANCE CO., LTD
ASJNPL261 ASJNPL261 MILLENNIUM LP 2 7.73               57.23              4.43                -                  4.43                58.25 57.70 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/14/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL307 ASJNPL307 MILLENNIUM LP 3 54.35              -                  -                  -                  -                  12.14 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 10/12/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL156 ASJNPL156 MITSUI SFM 3 2.28               94.94              2.16                -                  2.16                95.91 95.48 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 3/20/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL226 ASJNPL226 MITSUI SFM 4 4.38               15.31              0.67                -                  0.67                16.10 15.80 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/28/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL227 ASJNPL227 MIZUHO 11 2.54               62.60              1.59                -                  1.59                64.69 63.56 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL334 ASJNPL334 MIZUHO 12 6.65               72.77              4.84                -                  4.84                N/A 74.05 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/21/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL348 ASJNPL348 MIZUHO TRUST 7 24.93              16.43              4.10                -                  4.10                N/A 100.00 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 3/28/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL349 ASJNPL349 MIZUHO TRUST 8 3.70               4.00                0.15                -                  0.15                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL218 ASJNPL218 MOMIJI BANK 1 17.81              38.90              6.93                -                  6.93                38.90 38.90 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 2/23/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    7                         SUNRISE FINANCE CO., LTD
ASJNPL264 ASJNPL264 MOMIJI BANK 2 29.75              21.32              6.34                -                  6.34                21.32 21.32 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/21/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    6                         SUNRISE FINANCE CO., LTD
ASJNPL277 ASJNPL277 MOMIJI BANK 3 7.33               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 10/19/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL299 ASJNPL299 MSK Pool A GS1 8.51               82.23              7.00                -                  7.00                91.16 88.81 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/27/2007 8 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    7                         SUNRISE FINANCE CO., LTD
ASJNPL127 ASJNPL127 MTK SERVICER 1 4.87               35.23              1.72                -                  1.72                36.33 39.22 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 8/12/2005 37 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         YK DUCKHORN
ASJNPL192 ASJNPL192 MUFG 2 92.62              25.65              23.75              -                  23.75              26.30 25.45 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/27/2006 23 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    24                       SUNRISE FINANCE CO., LTD
ASJNPL268 ASJNPL268 MUFG 3 67.02              30.58              20.50              -                  20.50              32.26 29.92 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/26/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    20                       SUNRISE FINANCE CO., LTD
ASJNPL269 ASJNPL269 MUFG 4 4.76               29.54              1.41                -                  1.41                29.56 29.56 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/26/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL292 ASJNPL292 MUFG 5 1.56               76.46              1.19                -                  1.19                100.00 76.46 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/18/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL336 ASJNPL336 MUFG 6 0.88               45.04              0.40                -                  0.40                N/A 46.63 JPY Asia Japan NPL PTG Hotel Mortgage Inventory MTM 3/25/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL338 ASJNPL338 MUFG 7 78.39              18.61              14.59              -                  14.59              N/A 20.03 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/26/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    15                       SUNRISE FINANCE CO., LTD
ASJNPL263 ASJNPL263 MUFG SP 1 23.89              21.86              5.22                -                  5.22                22.38 22.11 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/21/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL363 ASJNPL363 Megalopolice Holdings 0.69               100.00            0.69                -                  0.69                N/A N/A JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/12/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL354 ASJNPL354 Megaropoli Loan 3.47               100.00            3.47                -                  3.47                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 4/4/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
ASJNPL033 ASJNPL033 Mitsubishi Trust 36.29              -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2001 90 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL010 ASJNPL010 Mitsubishi/CCPC 67.00              -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 7/24/1999 111 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL027 ASJNPL027 Mitsui 1 10.68              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 9/28/2000 96 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL078 ASJNPL078 Mitsui Lease 4 2.27               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 8/12/2003 62 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL135 ASJNPL135 Mitsui SFM 2 3.27               35.11              1.15                -                  1.15                35.56 35.30 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/26/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL140 ASJNPL140 Mizuho 10 0.33               -                  -                  -                  -                  3.86 2.42 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 9/29/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL071 ASJNPL071 Mizuho 2 96.21              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/26/2003 66 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL108 ASJNPL108 Mizuho 6 0.52               -                  -                  -                  -                  3.09 3.09 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 11/26/2004 46 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL122 ASJNPL122 Mizuho 8 4.35               21.52              0.94                -                  0.94                21.52 21.52 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/31/2005 42 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL133 ASJNPL133 Mizuho 9 1.67               29.74              0.50                -                  0.50                36.95 33.49 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 9/21/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL103 ASJNPL103 Mizuho Type 3 3.18               42.92              1.36                -                  1.36                53.76 43.48 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/28/2004 48 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL106 ASJNPL106 Moore 1 2,160.14         1.01                21.76              -                  21.76              1.17 1.05 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 11/15/2004 46 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    22                       SUNRISE FINANCE CO., LTD
ASJNPL112 ASJNPL112 Moore 2 354.55            0.71                2.52                -                  2.52                0.76 0.75 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/29/2004 45 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
ASJNPL037 ASJNPL037 NED 11.50              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 6/29/2001 87 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL280 ASJNPL280 NIS GROUP 1 4.07               100.00            4.07                -                  4.07                100.00 100.00 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 11/30/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL332 ASJNPL332 NIS GROUP 2 8.59               97.33              8.36                -                  8.36                N/A 98.66 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 3/10/2008 6 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    8                         SUNRISE FINANCE CO., LTD
ASJNPL351 ASJNPL351 NIS GROUP 3 15.08              66.78              10.07              -                  10.07              N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    10                       SUNRISE FINANCE CO., LTD
ASJNPL025 ASJNPL025 Nichidan 1 19.01              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/14/2000 97 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL016 ASJNPL016 Nippon Trust 1 67.12              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 12/8/1999 106 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL074 ASJNPL074 NishiNihon 1 61.82              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/31/2003 66 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL088 ASJNPL088 NishiNihon 2 9.59               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/29/2003 57 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL011 ASJNPL011 Nissan 1 15.25              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 7/30/1999 111 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL090 ASJNPL090 Nochu 1 6.78               6.41                0.43                -                  0.43                6.41 6.45 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/5/2004 55 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL005 ASJNPL005 Nomura 1 85.26              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 10/30/1998 120 1998 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL006 ASJNPL006 Nomura 2 293.19            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 2/18/1999 116 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL012 ASJNPL012 Nomura 3 749.47            -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 8/23/1999 110 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL015 ASJNPL015 Nomura 4 181.41            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/8/1999 106 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL022 ASJNPL022 Nomura 5 11.43              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 5/29/2000 101 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL293 ASJNPL293 OCHI SCL 1 8.92               98.80              8.81                -                  8.81                89.69 99.38 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/12/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    9                         SUNRISE FINANCE CO., LTD
ASJNPL294 ASJNPL294 ORIX 1 3.28               95.19              3.13                -                  3.13                95.19 95.19 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/20/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
ASJNPL309 ASJNPL309 ORIX 2 11.88              94.37              11.21              -                  11.21              100.00 96.88 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 2/14/2008 7 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    11                       SUNRISE FINANCE CO., LTD
ASJNPL179 ASJNPL179 ORIX SERVICER 1 0.73               36.85              0.27                -                  0.27                39.68 38.27 JPY Asia Japan NPL PTG Industrial Mortgage Inventory MTM 8/31/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL070 ASJNPL070 RCC 1 410.96            -                  -                  -                  -                  0.02 0.02 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/26/2003 66 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL195 ASJNPL195 RCC 10 2.07               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 10/27/2006 22 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL221 ASJNPL221 RCC 11 2.91               7.19                0.21                -                  0.21                7.82 7.82 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/23/2007 18 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL243 ASJNPL243 RCC 13 2.14               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 4/27/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL247 ASJNPL247 RCC 14 44.23              11.06              4.89                -                  4.89                11.06 11.06 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 7/31/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL248 ASJNPL248 RCC 15 30.23              63.07              19.07              -                  19.07              67.36 67.36 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 7/31/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    19                       SUNRISE FINANCE CO., LTD
ASJNPL265 ASJNPL265 RCC 16 11.96              41.95              5.02                -                  5.02                38.31 46.51 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/25/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL278 ASJNPL278 RCC 17 1,278.81         0.01                0.18                -                  0.18                100.00 0.01 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 10/17/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL279 ASJNPL279 RCC 18 0.20               -                  -                  -                  -                  N/A 0.01 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 10/25/2007 10 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL288 ASJNPL288 RCC 19 4.90               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 11/21/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL081 ASJNPL081 RCC 2 1,342.94         -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/26/2003 60 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL092 ASJNPL092 RCC 3 41.68              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/22/2004 54 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL097 ASJNPL097 RCC 4 214.65            15.14              32.50              -                  32.50              15.34 15.14 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 4/23/2004 53 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    32                       SUNRISE FINANCE CO., LTD
ASJNPL147 ASJNPL147 RCC 6 2.35               2.72                0.06                -                  0.06                5.21 4.13 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 2/20/2006 31 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL170 ASJNPL170 RCC 7 22.97              -                  -                  -                  -                  0.05 0.05 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 4/27/2006 29 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL172 ASJNPL172 RCC 8 0.40               24.06              0.10                -                  0.10                2.61 2.61 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 5/16/2006 28 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL187 ASJNPL187 RCC 9 6.79               2.64                0.18                -                  0.18                2.64 2.64 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/22/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL203 ASJNPL203 RCC Securitization V 27.95              100.00            27.95              -                  27.95              100.00 100.20 JPY Asia Japan Equity PTG Mixed-Use Mortgage Inventory MTM 6/2/2004 52 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y 28                     -                      HILLS FUNDING I, LTD
ASJNPL204 ASJNPL204 RCC Securitization VI 72.94              100.00            72.94              -                  72.94              100.00 102.78 JPY Asia Japan Equity PTG Mixed-Use Mortgage Inventory MTM 6/17/2005 39 2005 N/A N/A Floating 3 N/A N/A N/A N/A N Y 73                     -                      Y.K.PARK FUNDING
ASJNPL206 ASJNPL206 RCC Securitization VII 125.24            100.00            125.24            69.58              194.82            56.88 62.83 JPY Asia Japan Equity PTG Mixed-Use Mortgage Inventory MTM 9/29/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N Y 125                   -                      Y.K.TOWER FUNDING
ASJNPL176 ASJNPL176 RESONA 1 48.94              37.82              18.51              -                  18.51              37.17 41.21 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 7/27/2006 26 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    19                       SUNRISE FINANCE CO., LTD
ASJNPL276 ASJNPL276 RYOWA SYN 1 16.17              97.28              15.73              -                  15.73              98.39 14.79 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 8/31/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    16                       SUNRISE FINANCE CO., LTD
ASJNPL194 ASJNPL194 RYUKYU BANK 2 2.73               70.00              1.91                -                  1.91                69.82 70.34 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 10/6/2006 23 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL205 ASJNPL205 Resona Securitization 2.60               100.00            2.60                -                  2.60                100.00 100.00 JPY Asia Japan Equity PTG Mixed-Use Mortgage Inventory MTM 6/27/2005 39 2005 N/A N/A Floating 3 N/A N/A N/A N/A N Y 3                       -                      Y.K.SBB FUNDING
ASJNPL347 ASJNPL347 SCC REFINANCE 6 14.96              97.58              14.60              -                  14.60              N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    15                       SUNRISE FINANCE CO., LTD
ASJNPL246 ASJNPL246 SHINSEI BANK 1 29.37              100.53            29.52              -                  29.52              100.00 100.53 JPY Asia Japan NPL PTG Hotel Mortgage Inventory MTM 6/28/2007 14 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    30                       SUNRISE FINANCE CO., LTD
ASJNPL355 ASJNPL355 SHINSEI BANK 2 8.22               96.43              7.93                -                  7.93                N/A 97.62 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 4/10/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    8                         SUNRISE FINANCE CO., LTD
ASJNPL296 ASJNPL296 SHINSEI KOSAN 1 17.24              96.89              16.70              -                  16.70              100.00 97.40 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 12/25/2007 8 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    17                       SUNRISE FINANCE CO., LTD
ASJNPL331 ASJNPL331 SHINSEI KOSAN 2 16.73              96.39              16.12              -                  16.12              N/A 96.90 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 12/25/2007 8 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    16                       SUNRISE FINANCE CO., LTD
ASJNPL310 ASJNPL310 SHINSEI KOSAN 3 1.83               94.43              1.73                -                  1.73                100.00 96.93 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 2/14/2008 7 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL311 ASJNPL311 SHINSEI KOSAN 4 27.70              98.21              27.20              -                  27.20              100.00 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 2/29/2008 6 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    27                       SUNRISE FINANCE CO., LTD
ASJNPL340 ASJNPL340 SHIZUOKA KSR 3 7.54               23.36              1.76                -                  1.76                N/A 23.56 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL150 ASJNPL150 SHOKO CHUKIN 1 1.62               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/6/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
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ASJNPL181 ASJNPL181 SHOKO CHUKIN 2 66.84              26.55              17.74              -                  17.74              27.30 27.29 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 9/11/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    18                       SUNRISE FINANCE CO., LTD
ASJNPL184 ASJNPL184 SHOKO CHUKIN 4 4.22               65.88              2.78                -                  2.78                75.37 75.37 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/15/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
ASJNPL312 ASJNPL312 SHOKO CHUKIN 5 3.02               61.03              1.85                -                  1.85                63.77 62.45 JPY Asia Japan NPL PTG Industrial Mortgage Inventory MTM 2/21/2008 6 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL080 ASJNPL080 SMBC 10 3.37               -                  -                  -                  -                  N/A (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/18/2003 60 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL283 ASJNPL283 SMBC 10-2 BO 23.29              0.03                0.01                -                  0.01                0.09 0.04 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 11/30/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL084 ASJNPL084 SMBC 12 21.15              -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/18/2003 57 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL100 ASJNPL100 SMBC 15 21.97              18.38              4.04                -                  4.04                18.22 18.41 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/17/2004 48 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL111 ASJNPL111 SMBC 16 25.06              1.60                0.40                -                  0.40                1.68 1.72 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/20/2004 45 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL123 ASJNPL123 SMBC 17 22.74              48.61              11.05              -                  11.05              51.82 51.14 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 6/7/2005 39 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    11                       SUNRISE FINANCE CO., LTD
ASJNPL124 ASJNPL124 SMBC 18 4.31               24.00              1.03                -                  1.03                27.26 25.52 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 6/27/2005 39 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL129 ASJNPL129 SMBC 19 52.23              11.95              6.24                -                  6.24                17.48 17.36 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/15/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    6                         SUNRISE FINANCE CO., LTD
ASJNPL142 ASJNPL142 SMBC 21 65.43              47.71              31.22              -                  31.22              55.83 55.27 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 11/17/2005 34 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    31                       SUNRISE FINANCE CO., LTD
ASJNPL143 ASJNPL143 SMBC 22 9.59               79.63              7.64                -                  7.64                79.59 79.55 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/15/2005 33 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    8                         SUNRISE FINANCE CO., LTD
ASJNPL151 ASJNPL151 SMBC 24 57.86              41.23              23.86              -                  23.86              37.44 41.51 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/10/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    24                       SUNRISE FINANCE CO., LTD
ASJNPL153 ASJNPL153 SMBC 25 28.34              67.65              19.17              -                  19.17              68.21 67.93 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/16/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    19                       SUNRISE FINANCE CO., LTD
ASJNPL155 ASJNPL155 SMBC 27 11.70              40.39              4.72                -                  4.72                43.87 43.32 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 3/16/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL043 ASJNPL043 SMBC 2_Daiichi Corp. 3.99               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 10/31/2001 83 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL052 ASJNPL052 SMBC 5 15.50              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/26/2002 78 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL064 ASJNPL064 SMBC 7 22.74              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 2/27/2003 67 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL079 ASJNPL079 SMBC 9 16.03              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 8/27/2003 61 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL073 ASJNPL073 SMBC CCPC 287.19            -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/28/2003 66 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL060 ASJNPL060 SMBC Edge4 9.63               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/26/2002 72 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL158 ASJNPL158 SMBC FINANCE 1 5.32               95.07              5.06                -                  5.06                95.82 95.57 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 3/23/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL211 ASJNPL211 SMBC FINANCE 2 0.49               101.70            0.50                -                  0.50                100.00 101.70 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 1/31/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL249 ASJNPL249 SMBC FINANCE 4 10.68              95.00              10.14              -                  10.14              97.68 97.09 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 7/20/2007 14 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    10                       SUNRISE FINANCE CO., LTD
ASJNPL346 ASJNPL346 SMBC FINANCE 5 10.84              56.04              6.07                -                  6.07                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    6                         SUNRISE FINANCE CO., LTD
ASJNPL068 ASJNPL068 SMBC Fujiko 15.04              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/12/2003 67 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL157 ASJNPL157 SMBC TRIGGER 3 278.93            43.28              120.72            -                  120.72            46.36 45.69 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/22/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    121                     SUNRISE FINANCE CO., LTD
ASJNPL215 ASJNPL215 SMBC TRIGGER 6 7.47               49.34              3.69                -                  3.69                58.60 58.60 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 2/22/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL244 ASJNPL244 STAR CAPITAL 1 773.48            11.39              88.11              -                  88.11              13.35 12.67 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 6/15/2007 15 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    88                       SUNRISE FINANCE CO., LTD
ASJNPL341 ASJNPL341 SUMITOMO FF 2 366.87            0.67                2.44                -                  2.44                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL262 ASJNPL262 SUMITOMO TRUST 1 1.83               57.80              1.06                -                  1.06                60.10 58.63 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/26/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL177 ASJNPL177 SUNRISE ARK 613.07            2.79                17.11              -                  17.11              2.80 2.80 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 8/17/2006 25 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    17                       SUNRISE FINANCE CO., LTD
ASJNPL018 ASJNPL018 Sakura 1 1.83               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/23/2000 103 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL026 ASJNPL026 Sakura 2 82.86              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/27/2000 97 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL028 ASJNPL028 Sanwa 1 502.72            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/22/2000 94 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL055 ASJNPL055 Sanwa 2A 1.71               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Industrial Mortgage Inventory MTM 5/28/2002 76 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL058 ASJNPL058 Sanwa 2B 2.52               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 6/26/2002 75 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL109 ASJNPL109 Secured CPT 1 36.22              27.80              10.07              -                  10.07              32.25 29.92 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 12/10/2004 45 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    10                       SUNRISE FINANCE CO., LTD
ASJNPL114 ASJNPL114 Secured CPT 2 15.12              25.72              3.89                -                  3.89                27.87 26.83 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 3/1/2005 43 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL107 ASJNPL107 Shinyo Kanri Service 1 2.21               28.03              0.62                -                  0.62                0.27 0.05 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 11/19/2004 46 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL076 ASJNPL076 Shizuoka 1 2.93               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 6/27/2003 63 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL057 ASJNPL057 Sky Court 35.66              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 6/21/2002 75 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL004 ASJNPL004 Sumi 1A 1.17               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 5/1/1998 126 1998 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL003 ASJNPL003 Sumi 1B 199.53            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 5/1/1998 126 1998 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL008 ASJNPL008 Sumi 2 300.49            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/26/1999 115 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL014 ASJNPL014 Sumi 3 23.14              -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 11/30/1999 107 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL021 ASJNPL021 Sumi 4 616.97            -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 5/26/2000 101 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL054 ASJNPL054 Sumi Fudosan 508.46            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/28/2002 78 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL017 ASJNPL017 Sumi Trust 142.16            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/21/1999 106 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL119 ASJNPL119 Sumitomo FF 1 212.67            -                  -                  -                  -                  0.03 0.03 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2005 42 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL013 ASJNPL013 Sumitomo Life 30.91              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 9/30/1999 109 1999 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL250 ASJNPL250 TOKYO SHINYO 1 1.19               107.54            1.28                -                  1.28                100.00 107.54 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 7/25/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL251 ASJNPL251 TOKYO STAR 1 29.97              96.02              28.78              -                  28.78              101.45 102.53 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 8/15/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    29                       SUNRISE FINANCE CO., LTD
ASJNPL313 ASJNPL313 TOKYO STAR 2 3.08               13.64              0.42                -                  0.42                24.34 14.70 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 2/26/2008 6 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL290 ASJNPL290 TORANOMON 1 16.39              100.00            16.39              -                  16.39              100.00 100.00 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 11/30/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    16                       SUNRISE FINANCE CO., LTD
ASJNPL335 ASJNPL335 TOWA BANK 1 52.83              64.57              34.11              -                  34.11              N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/21/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    34                       SUNRISE FINANCE CO., LTD
ASJNPL050 ASJNPL050 Tomin 2 21.80              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/20/2002 79 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL059 ASJNPL059 Tomin 3 16.51              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/20/2002 72 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL144 ASJNPL144 Tomin 4 0.17               -                  -                  -                  -                  65.50 0.09 JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 12/27/2005 33 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL034 ASJNPL034 Toyo 1 23.00              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2001 90 2001 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL356 ASJNPL356 Tsuchiya Loan 1 12.34              53.50              6.60                -                  6.60                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 4/22/2008 4 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    7                         SUNRISE FINANCE CO., LTD
ASJNPL116 ASJNPL116 UFJ 11 5.62               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/25/2005 42 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL131 ASJNPL131 UFJ 15 6.07               23.94              1.45                -                  1.45                28.82 24.02 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/16/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL137 ASJNPL137 UFJ 17 7.12               27.32              1.95                -                  1.95                27.32 27.32 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/28/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL141 ASJNPL141 UFJ 19 0.67               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Land/SF Mortgage Inventory MTM 10/28/2005 35 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL093 ASJNPL093 UFJ 6 0.45               -                  -                  -                  -                  11.52 11.17 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/26/2004 54 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL110 ASJNPL110 UFJ SP 1 5.82               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/17/2004 45 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL113 ASJNPL113 UFJ Trust 0.11               -                  -                  -                  -                  93.20 92.08 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 2/7/2005 43 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL083 ASJNPL083 UFJ4-Shuwa 958.28            -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 11/26/2003 58 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL282 ASJNPL282 YASAKA JINJYA 1 0.66               100.00            0.66                -                  0.66                100.00 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 11/28/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL164 ASJNPL164 YOKOHAMA BANK 10 4.88               103.04            5.02                -                  5.02                100.00 103.23 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL165 ASJNPL165 YOKOHAMA BANK 11 0.74               60.82              0.45                -                  0.45                61.75 61.29 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 3/29/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL171 ASJNPL171 YOKOHAMA BANK 13 20.90              19.37              4.05                -                  4.05                19.37 19.37 JPY Asia Japan NPL PTG Office Mortgage Inventory MTM 4/28/2006 29 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL178 ASJNPL178 YOKOHAMA BANK 14 1.83               35.57              0.65                -                  0.65                36.87 36.35 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 8/29/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL185 ASJNPL185 YOKOHAMA BANK 15 3.94               109.66            4.32                -                  4.32                100.00 109.89 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/20/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL186 ASJNPL186 YOKOHAMA BANK 16 2.70               102.59            2.77                -                  2.77                100.00 102.40 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/21/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
ASJNPL190 ASJNPL190 YOKOHAMA BANK 17 13.44              61.75              8.30                -                  8.30                62.97 62.47 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/26/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    8                         SUNRISE FINANCE CO., LTD
ASJNPL193 ASJNPL193 YOKOHAMA BANK 18 3.18               72.60              2.31                -                  2.31                73.75 73.16 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 9/28/2006 23 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL198 ASJNPL198 YOKOHAMA BANK 19 0.05               -                  -                  -                  -                  100.00 100.71 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 12/26/2006 20 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL213 ASJNPL213 YOKOHAMA BANK 20 1.18               98.24              1.16                -                  1.16                100.00 99.12 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 2/9/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL214 ASJNPL214 YOKOHAMA BANK 21 3.01               72.79              2.19                -                  2.19                73.92 73.36 JPY Asia Japan NPL PTG Hotel Mortgage Inventory MTM 2/16/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL220 ASJNPL220 YOKOHAMA BANK 23 3.69               37.46              1.38                -                  1.38                37.55 37.46 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/16/2007 18 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL222 ASJNPL222 YOKOHAMA BANK 24 3.10               96.85              3.00                -                  3.00                96.72 96.86 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/23/2007 18 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
ASJNPL230 ASJNPL230 YOKOHAMA BANK 25 1.88               100.31            1.89                -                  1.89                100.00 100.98 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/29/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL231 ASJNPL231 YOKOHAMA BANK 26 5.77               93.01              5.37                -                  5.37                93.22 92.48 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL232 ASJNPL232 YOKOHAMA BANK 27 10.51              51.92              5.46                -                  5.46                52.27 52.10 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    5                         SUNRISE FINANCE CO., LTD
ASJNPL233 ASJNPL233 YOKOHAMA BANK 28 5.29               67.76              3.58                -                  3.58                67.76 67.76 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/29/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    4                         SUNRISE FINANCE CO., LTD
ASJNPL234 ASJNPL234 YOKOHAMA BANK 29 2.45               97.95              2.40                -                  2.40                99.34 98.62 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/29/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL252 ASJNPL252 YOKOHAMA BANK 31 15.60              58.60              9.14                -                  9.14                66.54 65.32 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 8/24/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    9                         SUNRISE FINANCE CO., LTD
ASJNPL272 ASJNPL272 YOKOHAMA BANK 32 2.59               97.87              2.53                -                  2.53                102.11 99.98 JPY Asia Japan NPL PTG Industrial Mortgage Inventory MTM 9/28/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
ASJNPL273 ASJNPL273 YOKOHAMA BANK 33 1.51               96.70              1.46                -                  1.46                98.41 97.52 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 9/28/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL274 ASJNPL274 YOKOHAMA BANK 34 1.64               93.03              1.52                -                  1.52                93.03 93.03 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 9/28/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         SUNRISE FINANCE CO., LTD
ASJNPL342 ASJNPL342 YOKOHAMA BANK 35 0.04               96.63              0.04                -                  0.04                N/A 95.01 JPY Asia Japan NPL PTG Retail Mortgage Inventory MTM 3/27/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL350 ASJNPL350 YOKOHAMA BANK 36 1.84               46.99              0.86                -                  0.86                N/A 48.18 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         SUNRISE FINANCE CO., LTD
ASJNPL357 ASJNPL357 YOKOHAMA BANK 37 0.38               102.50            0.39                -                  0.39                N/A 100.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 4/24/2008 4 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL159 ASJNPL159 YOKOHAMA BANK 7 14.06              2.79                0.39                -                  0.39                32.93 29.14 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 3/24/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         SUNRISE FINANCE CO., LTD
ASJNPL160 ASJNPL160 YOKOHAMA BANK 8 5.14               61.99              3.18                -                  3.18                62.27 62.13 JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 3/24/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
ASJNPL161 ASJNPL161 YOKOHAMA BANK 9 5.85               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/24/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL023 ASJNPL023 Yachiyo 1 4.96               -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Multifamily Mortgage Inventory MTM 7/25/2000 99 2000 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL101 ASJNPL101 Yamaguchi 3 29.72              -                  -                  -                  -                  (0.00) (0.00) JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 9/28/2004 48 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL207 ASJNPL207 Yasuda 1 36.50              -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 3/25/2002 78 2002 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL132 ASJNPL132 Yokohama 3 1.40               -                  -                  -                  -                  0.00 0.00 JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 9/16/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      SUNRISE FINANCE CO., LTD
ASJNPL145 ASJNPL145 Yokohama 6 63.14              5.41                3.41                -                  3.41                6.21 6.21 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 1/31/2006 31 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    3                         SUNRISE FINANCE CO., LTD
CASH002 CASH002 Cash at bank -NCF 17.41              -                  -                  17.41              17.41              0.00 0.00 JPY Asia Japan Equity COM Other PT Other Assets MTM 1/1/2000 106 2000 N/A N/A Floating 1 N/A N/A N/A N/A N N -                    -                      LB COMMERCIAL MORTGAGE K.K.
ASJOT004 ASJOT004 L Asset Loan 7.59               99.00              7.51                -                  7.51                100.00 99.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 2/1/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 8                       -                      SUNRISE FINANCE CO., LTD
ASJOT002 ASJOT002 Moana Loan 12.52              97.90              12.26              -                  12.26              100.00 97.90 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 10/31/2006 22 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 12                     -                      SUNRISE FINANCE CO., LTD
ASJOT019 ASJOT019 QWI Bond / E Bank 10.97              91.00              9.98                -                  9.98                N/A 91.00 JPY Asia Japan Securities PTG Other PT AAA Mortgage Inventory MTM 4/28/2008 4 2008 12/20/2008 12/20/2008 4 Floating 3 N/A N/A N/A N/A N Y 10                     -                      SUNRISE FINANCE CO., LTD
ASJOT014 ASJOT014 Shibuya Honmachi Loan 5.48               100.00            5.48                -                  5.48                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 12/25/2007 8 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 5                       -                      SUNRISE FINANCE CO., LTD
ASJOT016 ASJOT016 Sky Parlor REO (Megaropolis) 0.25               100.00            0.25                -                  0.25                100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 1/29/2008 7 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      SUNRISE FINANCE CO., LTD
ASJPL098 ASJPL098 AHC Nogata 1.87               99.00              1.85                -                  1.85                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 7/14/2006 26 2006 7/15/2036 7/15/2036 339 Floating 79% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL327 ASJPL327 Aitom Izumiotsu (Non Recourse Credit) 1.73               98.35              1.70                -                  1.70                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 1/31/2008 7 2008 1/26/2015 1/26/2015 78 Floating 87% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL307 ASJPL307 Alder Mukonoso Hyogo (Non Recourse Credit) 5.90               98.35              5.81                -                  5.81                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/11/2007 9 2007 12/25/2012 12/25/2012 53 Floating 86% 2 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
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ASJPL228 ASJPL228 Amagasaki-Teramachi Bldg (Non Recourse Cred 0.89               98.35              0.88                -                  0.88                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 7/25/2007 13 2007 7/25/2012 7/25/2012 47 Floating 85% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL332 ASJPL332 Amikai Minami Azabu (Non Recourse Credit) 4.43               98.35              4.35                -                  4.35                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 2/8/2008 7 2008 1/26/2015 1/26/2015 78 Floating 87% 2 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL344 ASJPL344 Amikai Ryogoku (Non Recourse Credit) 1.95               98.35              1.91                -                  1.91                N/A 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/31/2008 5 2008 3/25/2013 3/25/2013 56 Floating 80% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL102 ASJPL102 Aomori TAP (Non Recourse Credit) 2.36               98.35              2.32                -                  2.32                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 7/31/2006 25 2006 7/25/2013 7/25/2013 60 Floating 69% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL006 ASJPL006 Apartment loan 2.99               99.75              2.98                -                  2.98                99.75 99.75 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/3/2005 43 2005 3/15/2035 3/15/2035 323 Floating 85% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL329 ASJPL329 Apple Toyama (Non Recourse Credit) 1.66               98.35              1.63                -                  1.63                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 1/31/2008 7 2008 1/26/2015 1/26/2015 78 Floating 88% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL165 ASJPL165 Asahi Housing Yokohama 6 (AL #12) 0.45               99.00              0.45                -                  0.45                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/26/2007 17 2007 3/15/2032 3/15/2032 287 Floating 85% 2 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL180 ASJPL180 Asahi Housing Yokohama 6 (AL #15) 0.40               99.00              0.40                -                  0.40                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/16/2007 17 2007 4/15/2032 4/15/2032 288 Floating 85% 2 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL184 ASJPL184 Asahi Housing Yokohama 6 (AL #16) 0.29               99.00              0.29                -                  0.29                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/23/2007 17 2007 4/15/2032 4/15/2032 288 Floating 83% 2 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL186 ASJPL186 Asahi Housing Yokohama 6 (AL #18) 0.33               99.00              0.33                -                  0.33                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/23/2007 17 2007 4/15/2032 4/15/2032 288 Floating 85% 2 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL187 ASJPL187 Asahi Housing Yokohama 6 (AL #19) 0.33               99.00              0.33                -                  0.33                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/23/2007 17 2007 4/15/2032 4/15/2032 288 Floating 85% 2 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL164 ASJPL164 Asahi Housing Yokohama 6 (AL#11) 0.35               99.00              0.34                -                  0.34                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/26/2007 17 2007 3/15/2032 3/15/2032 287 Floating 76% 2 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL179 ASJPL179 Asahi Housing Yokohama 6 (AL#14) 0.40               99.00              0.40                -                  0.40                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/16/2007 17 2007 4/15/2032 4/15/2032 288 Floating 85% 2 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL185 ASJPL185 Asahi Housing Yokohama 6 (AL#17) 0.29               99.00              0.29                -                  0.29                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/23/2007 17 2007 5/15/2032 5/15/2032 289 Floating 78% 2 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL192 ASJPL192 Award Nonoichi (Non Recourse Credit) 1.36               98.35              1.34                -                  1.34                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/27/2007 16 2007 4/26/2010 4/26/2010 20 Floating 70% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL256 ASJPL256 Ayase Station Retail & Residential Bldgs 85.01              99.00              84.16              -                  84.16              99.00 99.00 JPY Asia Japan Other corp debt COM Office Corporate Debt MTM 9/26/2007 11 2007 9/25/2008 9/25/2008 1 Floating 2 N/A N/A N/A N/A N N -                    84                       LB COMMERCIAL MORTGAGE K.K.
ASJPL064 ASJPL064 BAF Refinance 9.34               99.75              9.31                -                  9.31                99.75 99.75 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 3/17/2006 30 2006 3/25/2016 3/25/2016 92 Floating 81% 2 N/A N/A N/A Y N Y 9                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL196 ASJPL196 Bonton Tezukayama (Non Recourse Credit) 2.19               98.35              2.16                -                  2.16                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 5/18/2007 16 2007 5/26/2014 5/26/2014 70 Floating 86% 2 N/A N/A N/A N Y Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL331 ASJPL331 CIB Kobe Motomachi (Non Recourse Credit) 6.41               98.35              6.31                -                  6.31                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 2/1/2008 7 2008 1/25/2013 1/25/2013 54 Floating 86% 2 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL071 ASJPL071 CRE 20.27              99.00              20.07              -                  20.07              100.00 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/29/2006 30 2006 7/13/2032 7/13/2032 291 Floating 80% 2 N/A N/A N/A Y N Y 20                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL106 ASJPL106 Casa Villa Yokohama (Non Recourse Credit) 4.49               98.35              4.42                -                  4.42                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/13/2006 24 2006 8/26/2013 8/26/2013 61 Floating 82% 3 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL042 ASJPL042 Castle Mansion Aizu Wakamatsu 1.19               98.35              1.17                -                  1.17                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/18/2005 34 2005 10/25/2012 10/25/2012 51 Floating 67% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL029 ASJPL029 Castle Palace Fuchu 2.98               98.35              2.93                -                  2.93                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 8/31/2005 37 2005 8/27/2012 8/27/2012 49 Floating 79% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL016 ASJPL016 Castle Palace Nishi-Shinjuku 0.89               98.35              0.88                -                  0.88                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 6/28/2005 39 2005 6/25/2012 6/25/2012 46 Floating 56% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL028 ASJPL028 Century Space VII 2.02               98.35              1.99                -                  1.99                99.75 98.35 JPY Asia Japan Other corp debt COM Retail Corporate Debt MTM 8/31/2005 37 2005 8/25/2010 8/25/2010 24 Floating 3 N/A N/A N/A N/A N N -                    2                         LB COMMERCIAL MORTGAGE K.K.
ASJPL338 ASJPL338 Chant Claire Daikoku (Non Recourse Credit) 2.72               98.35              2.68                -                  2.68                N/A 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/25/2008 5 2008 3/25/2013 3/25/2013 56 Floating 82% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL200 ASJPL200 Charme Higashi-Sumiyoshi (Non Recourse Credi 7.10               98.35              6.98                -                  6.98                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 5/30/2007 15 2007 5/25/2012 5/25/2012 45 Floating 87% 2 N/A N/A N/A Y N Y 7                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL011 ASJPL011 Cherry Garden, Shibuya 11.24              98.35              11.05              -                  11.05              99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 5/30/2005 40 2005 6/25/2012 6/25/2012 46 Floating 83% 3 N/A N/A N/A Y N Y 11                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL285 ASJPL285 Chiba Tonyacho Residential 6.58               99.75              6.56                -                  6.56                99.75 99.75 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/31/2007 10 2007 10/25/2010 10/25/2010 26 Floating 84% 2 N/A N/A N/A Y N Y 7                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL083 ASJPL083 City Hill Yamate24 (Non Recourse Credit) 2.35               98.35              2.31                -                  2.31                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 5/24/2006 28 2006 5/25/2011 5/25/2011 33 Floating 83% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL235 ASJPL235 Clarte Musashi Koganei Residence 13.71              96.34              13.21              -                  13.21              96.34 96.34 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/14/2007 9 2007 7/31/2010 7/31/2010 23 Floating 75% 2 N/A N/A N/A Y N Y 13                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL300 ASJPL300 Clearth Refinance Ryowa 75.02              98.53              73.91              -                  73.91              98.81 98.68 JPY Asia Japan Other corp debt COM Mixed-Use Corporate Debt MTM 11/15/2007 10 2007 11/25/2008 11/25/2008 3 Floating 3 N/A N/A N/A N/A N N -                    74                       LB COMMERCIAL MORTGAGE K.K.
ASJPL363 ASJPL363 Clearth SP2 Gross Up -                 -                  -                  179.88            179.88            N/A N/A JPY Asia Japan Senior COM Land/SF Mortgage Inventory MTM 5/26/2008 3 2008 3/25/2009 7 Floating 88% 3 N/A N/A N/A Y N Y -                    -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL356 ASJPL356 Clearth Subordinate Loan SP2 194.55            98.36              191.35            -                  191.35            N/A 98.36 JPY Asia Japan Senior COM Other PT Mortgage Inventory MTM 5/26/2008 3 2008 3/25/2009 3/25/2009 7 Floating 88% 3 N/A N/A N/A Y N Y 191                   -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL345 ASJPL345 Crescent Heights 169.33            94.95              160.78            -                  160.78            N/A 98.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/26/2008 5 2008 9/25/2008 9/25/2008 1 Floating 81% 3 N/A N/A N/A Y N Y 161                   -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL130 ASJPL130 Cube Minami Mukonoso (Non Recourse Credit) 2.38               98.35              2.34                -                  2.34                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/7/2006 21 2006 11/25/2011 11/25/2011 39 Floating 81% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL214 ASJPL214 DIM Kyoto Hotel 9.56               97.99              9.37                -                  9.37                97.99 97.99 JPY Asia Japan Senior COM Hotel Mortgage Inventory MTM 6/28/2007 14 2007 2/25/2008 8/31/2008 0 Floating 85% 2 N/A N/A N/A N Y Y 9                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL324 ASJPL324 DS Court Minamishinmachi (Non Recourse Cred 2.92               98.35              2.88                -                  2.88                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 1/25/2008 7 2008 1/26/2009 1/26/2009 5 Floating 87% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL362 ASJPL362 DTC4 Note (secondary) 3.64               82.93              3.02                -                  3.02                N/A N/A JPY Asia Japan Securities COM Other PT AAA Mortgage Inventory MTM 6/17/2008 3 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL361 ASJPL361 DTC5 Note (Secondary) 8.09               84.85              6.87                -                  6.87                N/A 100.00 JPY Asia Japan Securities COM Other PT AAA Mortgage Inventory MTM 5/1/2008 4 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 7                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL358 ASJPL358 DTC9 Class X 297.39            0.59                1.77                -                  1.77                N/A 90.00 JPY Asia Japan Securities COM Other PT NR Mortgage Inventory MTM 5/30/2008 3 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL359 ASJPL359 DTC9 Retained Notes (LBJ) 1.81               98.24              1.78                -                  1.78                N/A 98.64 JPY Asia Japan Securities COM Other PT AAA Mortgage Inventory MTM 5/30/2008 3 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 2                       -                      LEHMAN BROTHERS JAPAN INC.
ASJPL348 ASJPL348 Daikoku Distribution Center Mezz 45.70              100.00            45.70              -                  45.70              N/A 100.00 JPY Asia Japan Other corp debt COM Land/SF Corporate Debt MTM 3/26/2008 5 2008 3/31/2010 3/31/2010 19 Floating 3 N/A N/A N/A N/A N N -                    46                       LB COMMERCIAL MORTGAGE K.K.
ASJPL026 ASJPL026 Daito loan portfolio 56.93              99.00              56.36              -                  56.36              100.00 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 8/13/2005 37 2005 1/13/2028 1/13/2028 236 Floating 87% 2 N/A N/A N/A Y N Y 56                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL194 ASJPL194 Denen Shinjuku Refinance 15.15              99.75              15.11              -                  15.11              99.75 99.75 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 5/14/2007 16 2007 5/25/2012 5/25/2012 45 Floating 72% 2 N/A N/A N/A Y N Y 15                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL243 ASJPL243 Do Lexel Kamishinjo Osaka (Non Recourse Cred 4.75               98.35              4.67                -                  4.67                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 8/24/2007 12 2007 8/27/2012 8/27/2012 49 Floating 87% 2 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL155 ASJPL155 Dolce Gotokuji (Non Recourse Credit) 3.54               98.35              3.48                -                  3.48                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 2/23/2007 19 2007 2/27/2012 2/27/2012 43 Floating 78% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL052 ASJPL052 Domile Hiramatsu 2.56               98.35              2.51                -                  2.51                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/20/2005 33 2005 12/25/2012 12/25/2012 53 Floating 81% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL168 ASJPL168 Enrix Hakata Takasago (Non Recourse Credit) 0.89               98.35              0.87                -                  0.87                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 3/20/2007 18 2007 3/26/2012 3/26/2012 43 Floating 84% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL065 ASJPL065 Esperanto Bldg (Non Recourse Credit) 12.82              98.35              12.61              -                  12.61              99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/23/2006 30 2006 3/25/2011 3/25/2011 31 Floating 80% 3 N/A N/A N/A Y N Y 13                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL234 ASJPL234 Espoir Santo (Non Recourse Credit) 6.27               98.35              6.17                -                  6.17                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 8/3/2007 13 2007 7/25/2014 7/25/2014 72 Floating 84% 2 N/A N/A N/A N Y Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL221 ASJPL221 Espoir Shin-Osaka (Non Recourse Credit) 2.19               98.35              2.16                -                  2.16                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 7/5/2007 14 2007 6/25/2014 6/25/2014 71 Floating 85% 2 N/A N/A N/A N Y Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL177 ASJPL177 Fujisawa Best House (Non Recourse Credit) 5.89               98.35              5.79                -                  5.79                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 4/6/2007 17 2007 3/26/2012 3/26/2012 43 Floating 85% 2 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL084 ASJPL084 Fukaebashi Twin Bldg (Non Recourse Credit) 5.82               98.35              5.72                -                  5.72                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 5/25/2006 28 2006 5/25/2011 5/25/2011 33 Floating 77% 3 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL116 ASJPL116 Ginza Miharabashi Bldg (Non Recourse Credit) 10.24              98.35              10.07              -                  10.07              99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 10/13/2006 23 2006 9/25/2013 9/25/2013 62 Floating 76% 3 N/A N/A N/A Y N Y 10                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL309 ASJPL309 Global Hakodate Kushiro (Non Recourse Credit) 4.39               99.00              4.34                -                  4.34                99.75 99.00 JPY Asia Japan Other corp debt COM Office Corporate Debt MTM 12/20/2007 9 2007 12/25/2008 12/25/2008 4 Floating 2 N/A N/A N/A N/A N N -                    4                         LB COMMERCIAL MORTGAGE K.K.
ASJPL334 ASJPL334 Golden Child Property TMK Bond 17.73              99.75              17.69              -                  17.69              99.75 99.75 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 2/27/2008 6 2008 3/25/2013 3/25/2013 56 Floating 74% 2 N/A N/A N/A Y N Y 18                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL086 ASJPL086 HG Fund AI4 27.59              100.04            27.61              -                  27.61              100.27 99.93 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 5/29/2006 28 2006 6/25/2009 6/25/2009 10 Floating 76% 2 N/A N/A N/A Y N Y 28                     -                      LEHMAN BROTHERS JAPAN INC.
ASJPL054 ASJPL054 Hachioji U-Port 3.14               98.35              3.09                -                  3.09                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 12/20/2005 33 2005 11/26/2012 11/26/2012 52 Floating 70% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL270 ASJPL270 Hakodate Luxe (Non Recourse Credit) 1.33               98.35              1.31                -                  1.31                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 9/28/2007 11 2007 9/27/2010 9/27/2010 25 Floating 86% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL269 ASJPL269 Hayate 1 TMK 24.68              98.84              24.39              -                  24.39              99.75 99.76 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 9/4/2007 12 2007 9/25/2012 9/25/2012 50 Floating 81% 2 N/A N/A N/A Y N Y 24                     -                      LEHMAN BROTHERS JAPAN INC.
ASJPL050 ASJPL050 Higashi Azabu KC 2.59               98.35              2.54                -                  2.54                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 12/20/2005 33 2005 11/26/2012 11/26/2012 52 Floating 83% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL077 ASJPL077 Higashi Ginza Bldg (Non Recourse Credit) 6.99               98.35              6.88                -                  6.88                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 4/25/2006 29 2006 4/25/2011 4/25/2011 32 Floating 68% 3 N/A N/A N/A Y N Y 7                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL271 ASJPL271 Ibaraki Campus (Non Recourse Credit) 1.53               98.35              1.50                -                  1.50                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/27/2007 11 2007 9/25/2014 9/25/2014 74 Floating 83% 2 N/A N/A N/A N Y Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL126 ASJPL126 Ikebukuro Tosen Bldg (Non Recourse Credit) 4.13               98.35              4.06                -                  4.06                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 11/28/2006 21 2006 11/25/2011 11/25/2011 39 Floating 88% 3 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL225 ASJPL225 Imperial Kansai Airport (Non Recourse Credit) 5.35               98.35              5.27                -                  5.27                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 7/20/2007 14 2007 7/25/2014 7/25/2014 72 Floating 85% 2 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL147 ASJPL147 Invoice Module Kameyama (AL #10) 1.27               99.00              1.26                -                  1.26                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 1/29/2007 19 2007 2/15/2017 2/15/2017 103 Floating 75% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL118 ASJPL118 Iron Koriyama (Non Recourse Credit) 2.81               98.35              2.77                -                  2.77                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 10/23/2006 23 2006 10/25/2011 10/25/2011 38 Floating 53% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL175 ASJPL175 Isesaki Toa (Non Recourse Credit) 0.75               98.35              0.74                -                  0.74                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 4/3/2007 17 2007 3/25/2014 3/25/2014 68 Floating 83% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL166 ASJPL166 Izumi Maison Diane (Non Recouse Credit) 3.97               98.35              3.91                -                  3.91                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 3/22/2007 18 2007 3/25/2014 3/25/2014 68 Floating 82% 2 N/A N/A N/A N Y Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL125 ASJPL125 JAC Bldg (Non Recourse Credit) 5.31               98.35              5.23                -                  5.23                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 11/28/2006 21 2006 11/25/2013 11/25/2013 64 Floating 76% 3 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL226 ASJPL226 Jingumae (Cannelle) 164.53            99.25              163.29            -                  163.29            99.25 99.25 JPY Asia Japan Senior COM Land/SF Mortgage Inventory MTM 7/20/2007 14 2007 7/25/2009 7/25/2009 11 Floating 87% 3 N/A N/A N/A Y N Y 163                   -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL342 ASJPL342 Jingumae (Cannelle) 2 1.82               99.25              1.80                -                  1.80                N/A 99.25 JPY Asia Japan Senior COM Land/SF Mortgage Inventory MTM 3/6/2008 6 2008 7/25/2009 7/25/2009 11 Floating 85% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL299 ASJPL299 Kamikitazawa-Akasaka Residence (AL #20) 1.19               99.00              1.18                -                  1.18                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/30/2007 9 2007 11/15/2037 11/15/2037 356 Floating 77% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL138 ASJPL138 Kanazawa Rupo Hirokoji (Non Recourse Credit) 0.84               98.35              0.83                -                  0.83                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/25/2006 21 2006 12/25/2013 12/25/2013 65 Floating 79% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL217 ASJPL217 Kasuyagun 5.48               97.00              5.32                -                  5.32                99.00 98.00 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 6/29/2007 14 2007 6/25/2008 8/31/2008 0 Floating 62% 2 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL062 ASJPL062 Kato Four 2.25               99.00              2.22                -                  2.22                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/3/2006 30 2006 3/15/2036 3/15/2036 335 Floating 84% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL153 ASJPL153 Kita Gojyo Building (Non Recourse Credit) 1.59               98.35              1.57                -                  1.57                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 2/20/2007 19 2007 2/27/2012 2/27/2012 43 Floating 78% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL296 ASJPL296 Kitano Sebosebo (AL #23) 0.53               99.00              0.53                -                  0.53                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/16/2007 10 2007 11/15/2032 11/15/2032 295 Floating 81% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL107 ASJPL107 Kitaumeda Dia Bldg (Non Recourse Credit) 10.03              98.35              9.86                -                  9.86                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/15/2006 24 2006 8/25/2011 8/25/2011 36 Floating 87% 3 N/A N/A N/A Y N Y 10                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL024 ASJPL024 Kiyosumji View Terrace 5.35               98.35              5.26                -                  5.26                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 8/11/2005 37 2005 8/27/2012 8/27/2012 49 Floating 67% 3 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL276 ASJPL276 Kobedou Building (Non Recourse Credit) 5.33               98.35              5.25                -                  5.25                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 10/25/2007 10 2007 10/25/2012 10/25/2012 51 Floating 87% 2 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL043 ASJPL043 Komone Mansion 1.73               98.35              1.70                -                  1.70                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/18/2005 34 2005 11/26/2012 11/26/2012 52 Floating 74% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL294 ASJPL294 Koshin Building (Non Recourse Credit) 3.66               98.35              3.60                -                  3.60                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 11/1/2007 10 2007 10/25/2012 10/25/2012 51 Floating 85% 2 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL277 ASJPL277 Kurakuen Sunshine Hills (Non Recourse Credit) 2.83               98.35              2.78                -                  2.78                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/5/2007 11 2007 9/25/2012 9/25/2012 50 Floating 86% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL108 ASJPL108 Kyoto Chateau Asahi (Non Recourse Credit) 4.22               68.39              2.89                -                  2.89                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/26/2006 24 2006 9/26/2011 9/26/2011 37 Floating 83% 3 N/A N/A N/A N Y Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL176 ASJPL176 Kyoto Karasuma 84.09              72.83              61.24              -                  61.24              99.00 99.00 JPY Asia Japan Senior COM Land/SF Mortgage Inventory MTM 4/3/2007 17 2007 3/25/2008 8/31/2008 0 Floating 86% 3 N/A N/A N/A N Y Y 61                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL172 ASJPL172 LIC Ebisu PL 68.55              99.00              67.87              -                  67.87              99.00 99.00 JPY Asia Japan Senior COM Land/SF Mortgage Inventory MTM 3/23/2007 18 2007 3/25/2008 8/31/2008 0 Floating 88% 3 N/A N/A N/A Y N Y 68                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL115 ASJPL115 LJAC 3 Securitization 2 346.10            0.35                1.21                -                  1.21                100.00 16,044.89 JPY Asia Japan Securities COM Other PT AAA Mortgage Inventory MTM 10/12/2006 23 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL364 ASJPL364 LJAC4 Class D (Secondary) 1.06               82.35              0.87                -                  0.87                N/A N/A JPY Asia Japan Securities COM Other PT BBB Mortgage Inventory MTM 7/4/2008 2 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 1                       -                      LEHMAN BROTHERS JAPAN INC.
ASJPL203 ASJPL203 LJAC4 Class X2 297.06            0.08                0.23                -                  0.23                100.00 403.41 JPY Asia Japan Securities COM Other PT AAA Mortgage Inventory MTM 5/31/2007 15 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL353 ASJPL353 LJAC5 Class X 383.28            1.25                4.77                -                  4.77                N/A 137.65 JPY Asia Japan Securities COM Other PT AAA Mortgage Inventory MTM 9/7/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 5                       -                      LEHMAN BROTHERS JAPAN INC.
ASJPL352 ASJPL352 LJAC7&8 Class X 527.67            1.73                9.11                -                  9.11                N/A 89.69 JPY Asia Japan Securities COM Other PT AAA Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 9                       -                      LB COMMERCIAL MORTGAGE K.K.

ASJPL351-1 ASJPL351 LJAC 8-C 6.29               96.26              6.06                -                  6.06                N/A 98.57 JPY Asia Japan Securities COM Other PT A Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL351-2 ASJPL351 LJAC 7-B 6.03               96.26              5.81                -                  5.81                N/A 98.57 JPY Asia Japan Securities COM Other PT AA Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL351-3 ASJPL351 LJAC 7-K1 1.34               96.26              1.29                -                  1.29                N/A 98.57 JPY Asia Japan Securities COM Other PT B- Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL350-1 ASJPL350 LJAC 7-C 26.87              96.71              25.99              -                  25.99              N/A 98.57 JPY Asia Japan Securities PTG Other PT A Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 26                     -                      SUNRISE FINANCE CO., LTD
ASJPL350-2 ASJPL350 LJAC 8-B 15.76              96.71              15.24              -                  15.24              N/A 98.57 JPY Asia Japan Securities PTG Other PT AA Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 15                     -                      SUNRISE FINANCE CO., LTD
ASJPL350-3 ASJPL350 LJAC 8-A 26.40              96.71              25.53              -                  25.53              N/A 98.57 JPY Asia Japan Securities PTG Other PT AAA Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 26                     -                      SUNRISE FINANCE CO., LTD
ASJPL350-4 ASJPL350 LJAC 7-J1 4.45               96.71              4.30                -                  4.30                N/A 98.57 JPY Asia Japan Securities PTG Other PT B Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 4                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-5 ASJPL350 LJAC 7-J2 4.79               96.71              4.63                -                  4.63                N/A 98.57 JPY Asia Japan Securities PTG Other PT B Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 5                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-6 ASJPL350 LJAC 8-J 5.57               96.71              5.39                -                  5.39                N/A 98.57 JPY Asia Japan Securities PTG Other PT B Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 5                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-7 ASJPL350 LJAC 8-K 2.97               96.71              2.87                -                  2.87                N/A 98.57 JPY Asia Japan Securities PTG Other PT B- Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 3                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-8 ASJPL350 LJAC 7-I2 5.60               96.71              5.42                -                  5.42                N/A 98.57 JPY Asia Japan Securities PTG Other PT B+ Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 5                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-9 ASJPL350 LJAC 7-I3 2.98               96.71              2.88                -                  2.88                N/A 98.57 JPY Asia Japan Securities PTG Other PT B+ Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 3                       -                      SUNRISE FINANCE CO., LTD

ASJPL350-10 ASJPL350 LJAC 8-I/LJAC 8-I(LBCM) 7.80               96.71              7.54                -                  7.54                N/A 98.57/97.84 JPY Asia Japan Securities PTG Other PT B+ Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 8                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-11 ASJPL350 LJAC 7-G2 4.34               96.71              4.19                -                  4.19                N/A 98.57 JPY Asia Japan Securities PTG Other PT BB Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 4                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-12 ASJPL350 LJAC 8-G 7.15               96.71              6.91                -                  6.91                N/A 98.57 JPY Asia Japan Securities PTG Other PT BB Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 7                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-13 ASJPL350 LJAC 7-H2 5.78               96.71              5.59                -                  5.59                N/A 98.57 JPY Asia Japan Securities PTG Other PT BB- Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 6                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-14 ASJPL350 LJAC 8-H/LJAC 8-H(LBCM) 8.07               96.71              7.81                -                  7.81                N/A 98.57/97.84 JPY Asia Japan Securities PTG Other PT BB- Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 8                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-15 ASJPL350 LJAC 7-F1 2.69               96.71              2.60                -                  2.60                N/A 98.57 JPY Asia Japan Securities PTG Other PT BB+ Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 3                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-16 ASJPL350 LJAC 7-F2(LBCM) 4.43               96.71              4.28                -                  4.28                N/A 97.84 JPY Asia Japan Securities PTG Other PT A Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 4                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-17 ASJPL350 LJAC 8-F 7.05               96.71              6.82                -                  6.82                N/A 98.57 JPY Asia Japan Securities PTG Other PT BB+ Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 7                       -                      SUNRISE FINANCE CO., LTD
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ASJPL350-18 ASJPL350 LJAC 7-D1 8.11               96.71              7.84                -                  7.84                N/A 98.57 JPY Asia Japan Securities PTG Other PT BBB Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 8                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-19 ASJPL350 LJAC 7-D3 3.69               96.71              3.57                -                  3.57                N/A 98.57 JPY Asia Japan Securities PTG Other PT BBB Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 4                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-20 ASJPL350 LJAC 8-D 13.81              96.71              13.35              -                  13.35              N/A 98.57 JPY Asia Japan Securities PTG Other PT BBB Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 13                     -                      SUNRISE FINANCE CO., LTD
ASJPL350-21 ASJPL350 LJAC 7-E1 2.78               96.71              2.69                -                  2.69                N/A 98.57 JPY Asia Japan Securities PTG Other PT BBB- Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 3                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-22 ASJPL350 LJAC 7-E3 2.44               96.71              2.36                -                  2.36                N/A 98.57 JPY Asia Japan Securities PTG Other PT BBB- Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 2                       -                      SUNRISE FINANCE CO., LTD
ASJPL350-23 ASJPL350 LJAC 8-E 7.33               96.71              7.09                -                  7.09                N/A 98.57 JPY Asia Japan Securities PTG Other PT BBB- Mortgage Inventory MTM 3/31/2008 5 2008 N/A N/A Floating 2 N/A N/A N/A N/A N Y 7                       -                      SUNRISE FINANCE CO., LTD

ASJPL281 ASJPL281 Labios Kannai (Non Recourse Credit) 8.94               98.35              8.79                -                  8.79                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 10/29/2007 10 2007 10/27/2014 10/27/2014 75 Floating 87% 2 N/A N/A N/A Y N Y 9                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL229 ASJPL229 Laforet Higashi Mikuni (Non Recourse Credit) 10.91              98.35              10.73              -                  10.73              99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 7/25/2007 13 2007 7/25/2012 7/25/2012 47 Floating 86% 2 N/A N/A N/A Y N Y 11                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL009 ASJPL009 Leo Palace loan portfolio 200.15            99.00              198.15            -                  198.15            100.00 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/26/2005 42 2005 4/22/2036 4/22/2036 337 Floating 84% 2 N/A N/A N/A Y N Y 198                   -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL046 ASJPL046 MC Corp 33.88              99.00              33.54              -                  33.54              100.00 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/30/2005 34 2005 10/29/2025 10/29/2025 209 Floating 84% 2 N/A N/A N/A Y N Y 34                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL282 ASJPL282 Mansion Koryo Nara (Non Recourse Credit) 1.79               98.35              1.76                -                  1.76                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/16/2007 11 2007 9/25/2012 9/25/2012 50 Floating 84% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL056 ASJPL056 Marib Coba III (Non Recourse Credit) 0.89               98.35              0.88                -                  0.88                99.75 98.35 JPY Asia Japan Senior COM Hotel Mortgage Inventory MTM 1/31/2006 31 2006 1/25/2011 1/25/2011 29 Floating 74% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL288 ASJPL288 Maruei Osaka Asset (Non Recourse Credit) 5.96               98.35              5.86                -                  5.86                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/16/2007 10 2007 11/25/2014 11/25/2014 76 Floating 84% 2 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL238 ASJPL238 Masters L Kaizuka (Non Recourse Credit) 3.13               98.35              3.08                -                  3.08                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 8/29/2007 12 2007 8/25/2014 8/25/2014 73 Floating 86% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL104 ASJPL104 Meals Esaka (Non Recourse Credit 10.94              98.35              10.76              -                  10.76              99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 8/25/2006 25 2006 8/25/2011 8/25/2011 36 Floating 71% 3 N/A N/A N/A Y N Y 11                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL007 ASJPL007 Meals Shin-Osaka 6.31               98.35              6.21                -                  6.21                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/10/2005 42 2005 3/25/2010 3/25/2010 19 Floating 77% 3 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL072 ASJPL072 Met's Aobadai (Non Recourse Credit) 1.90               98.35              1.87                -                  1.87                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/30/2006 30 2006 3/25/2016 3/25/2016 92 Floating 62% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL246 ASJPL246 Mie Socie Building (Non Recourse Credit) 4.85               98.35              4.77                -                  4.77                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 9/10/2007 12 2007 8/25/2014 8/25/2014 73 Floating 74% 2 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL310 ASJPL310 Mifune Kita Umeda (Non Recourse Credit) 14.85              98.35              14.61              -                  14.61              99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 12/26/2007 8 2007 12/25/2012 12/25/2012 53 Floating 83% 2 N/A N/A N/A Y N Y 15                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL057 ASJPL057 Mimomi Fudosan (Non Recourse Credit) 4.78               98.35              4.70                -                  4.70                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 2/14/2006 31 2006 2/25/2011 2/25/2011 30 Floating 75% 3 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL224 ASJPL224 Mitsuru Building (Non Recourse Credit) 2.66               98.35              2.62                -                  2.62                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 7/12/2007 14 2007 6/25/2012 6/25/2012 46 Floating 81% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL232 ASJPL232 Mizuho Corp Bank Bond (8310-2) 4.57               101.62            4.64                -                  4.64                99.92 101.07 JPY Asia Japan Other corp debt COM Other PT Corporate Debt MTM 7/31/2007 13 2007 0 Floating 1 N/A N/A N/A N/A N N -                    5                         LB COMMERCIAL MORTGAGE K.K.
ASJPL154 ASJPL154 Momoyama TMK 100.80            99.14              99.93              -                  99.93              99.15 99.15 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 2/22/2007 19 2007 9/25/2008 9/25/2008 1 Floating 88% 3 N/A N/A N/A Y N Y 100                   -                      LEHMAN BROTHERS JAPAN INC.
ASJPL152 ASJPL152 Moto-Asakusa MI Building (Non Recourse Credi 2.48               98.35              2.44                -                  2.44                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 2/14/2007 19 2007 2/25/2014 2/25/2014 67 Floating 83% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL340 ASJPL340 Move-up_Kawasaki (AL#28) 0.95               99.00              0.94                -                  0.94                N/A 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/28/2008 5 2008 4/15/2032 4/15/2032 288 Floating 84% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL146 ASJPL146 NCC Hanno 9.51               74.50              7.08                -                  7.08                98.96 98.97 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 1/17/2007 20 2007 6/25/2008 8/31/2008 0 Floating 81% 2 N/A N/A N/A N Y Y 7                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL058 ASJPL058 NCC Hitachi 17.09              21.63              3.70                -                  3.70                48.42 47.60 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 2/14/2006 31 2006 2/25/2008 8/31/2008 0 Floating 89% 3 N/A N/A N/A N Y Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL242 ASJPL242 Nagaoka NPL Mezzanine 58.50              99.75              58.35              -                  58.35              99.75 99.75 JPY Asia Japan Mezzanine COM Mixed-Use Mortgage Inventory MTM 8/31/2007 12 2007 9/25/2011 9/25/2011 37 Floating 84% 2 N/A N/A N/A Y N Y 58                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL241 ASJPL241 Nagaoka NPL Senior 54.84              99.75              54.70              -                  54.70              99.75 99.75 JPY Asia Japan Mezzanine COM Mixed-Use Mortgage Inventory MTM 8/31/2007 12 2007 9/25/2011 9/25/2011 37 Floating 84% 2 N/A N/A N/A Y N Y 55                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL273 ASJPL273 Nagoya KF (Non Recourse Credit) 2.39               98.35              2.35                -                  2.35                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 9/19/2007 12 2007 9/25/2012 9/25/2012 50 Floating 70% 2 N/A N/A N/A N Y Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL254 ASJPL254 Nakano-24 (AL#22) 1.33               99.00              1.31                -                  1.31                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/21/2007 12 2007 9/15/2032 9/15/2032 293 Floating 82% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL322 ASJPL322 Nakano-Alfa-Works (AL#26) 1.17               99.00              1.16                -                  1.16                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 1/22/2008 7 2008 1/15/2038 1/15/2038 358 Floating 85% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL021 ASJPL021 Nakanoshima Comme Square 2.65               98.35              2.61                -                  2.61                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 7/29/2005 38 2005 7/25/2012 7/25/2012 47 Floating 75% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL257 ASJPL257 Nara Casa Ichijoji (Non Recourse Credit) 1.10               98.35              1.08                -                  1.08                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/26/2007 11 2007 9/25/2012 9/25/2012 50 Floating 86% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL220 ASJPL220 Nerima Sun Cube (Non Recourse Credit) 1.89               98.35              1.86                -                  1.86                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 7/5/2007 14 2007 6/25/2010 6/25/2010 22 Floating 86% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL268 ASJPL268 New Shining Nova 3 TMK 55.76              98.84              55.11              -                  55.11              99.75 99.76 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 9/4/2007 12 2007 9/25/2012 9/25/2012 50 Floating 87% 2 N/A N/A N/A Y N Y 55                     -                      LEHMAN BROTHERS JAPAN INC.
ASJPL293 ASJPL293 Nishida Heights Osaka Matsubara (Non Recourse 3.42               98.35              3.36                -                  3.36                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/13/2007 10 2007 11/26/2012 11/26/2012 52 Floating 87% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL031 ASJPL031 No.10 Taikei Bldg 1.36               98.35              1.34                -                  1.34                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/5/2005 36 2005 8/25/2010 8/25/2010 24 Floating 85% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL239 ASJPL239 Okayama Shintoshi Building (Non Recourse Cred 3.71               98.35              3.65                -                  3.65                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 8/30/2007 12 2007 8/27/2012 8/27/2012 49 Floating 83% 2 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL263 ASJPL263 Orkney III TMK Bond 76.32              99.75              76.13              -                  76.13              99.75 99.75 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 9/25/2007 11 2007 3/25/2010 3/25/2010 19 Floating 88% 2 N/A N/A N/A Y N Y 76                     -                      LEHMAN BROTHERS JAPAN INC.
ASJPL013 ASJPL013 Osaka Shimanouchi 1.38               98.35              1.35                -                  1.35                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 6/7/2005 39 2005 6/25/2010 6/25/2010 22 Floating 72% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL216 ASJPL216 Osaka Taisei Building (Non Recourse Credit) 1.03               98.35              1.01                -                  1.01                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 6/29/2007 14 2007 6/25/2012 6/25/2012 46 Floating 85% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL215 ASJPL215 Osaka Tanikyu Building (Non Recourse Credit) 4.84               98.35              4.76                -                  4.76                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 6/29/2007 14 2007 6/25/2014 6/25/2014 71 Floating 83% 2 N/A N/A N/A N Y Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL092 ASJPL092 Ozi Building (Non Recourse Credit) 3.79               98.35              3.73                -                  3.73                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 6/9/2006 27 2006 5/25/2011 5/25/2011 33 Floating 79% 3 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL209 ASJPL209 PearlCity Hotel 161.11            99.75              160.70            -                  160.70            99.75 99.75 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 6/24/2007 14 2007 6/25/2014 6/25/2014 71 Floating 77% 2 N/A N/A N/A Y N Y 161                   -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL122 ASJPL122 Platinum Shirogane 1.23               99.00              1.22                -                  1.22                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/14/2006 22 2006 12/15/2031 12/15/2031 284 Floating 74% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL128 ASJPL128 Primaison Hakata (Non Recourse Credit) 0.97               98.35              0.95                -                  0.95                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/29/2006 21 2006 11/25/2013 11/25/2013 64 Floating 77% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL178 ASJPL178 Project Cowboy 213.52            69.70              148.83            -                  148.83            99.75 92.63 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 4/11/2007 17 2007 6/25/2010 6/25/2010 22 Floating 100% 2 N/A N/A N/A Y N Y 149                   -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL219 ASJPL219 Project Equus TMK Bond 151.83            98.20              149.10            -                  149.10            100.00 98.23 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 7/6/2007 14 2007 11/1/2011 11/1/2011 39 Floating 87% 2 N/A N/A N/A Y N Y 149                   -                      LEHMAN BROTHERS JAPAN INC.
ASJPL325 ASJPL325 Prospect Nibancho 12.80              98.50              12.60              -                  12.60              98.50 98.50 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 1/25/2008 7 2008 10/25/2008 10/25/2008 2 Floating 82% 2 N/A N/A N/A Y N Y 13                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL262 ASJPL262 Prospect REIT 3 26.73              99.75              26.66              -                  26.66              99.75 99.75 JPY Asia Japan Other corp debt COM Multifamily Corporate Debt MTM 9/7/2007 12 2007 10/25/2012 10/25/2012 51 Floating 2 N/A N/A N/A N/A N N -                    27                       LB COMMERCIAL MORTGAGE K.K.
ASJPL279 ASJPL279 Realize Sapporo No. 1 (Non Recourse Credit) 5.54               98.35              5.45                -                  5.45                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/25/2007 10 2007 10/25/2012 10/25/2012 51 Floating 86% 2 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL113 ASJPL113 Rearuta Ikebukuro 2.04               99.00              2.02                -                  2.02                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/10/2006 23 2006 10/15/2036 10/15/2036 342 Floating 85% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL201 ASJPL201 Remodo Mukogawa (Non Recourse Credit) 1.43               98.35              1.40                -                  1.40                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 5/30/2007 15 2007 5/26/2014 5/26/2014 70 Floating 87% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL036 ASJPL036 Roadside Safari 14.80              99.74              14.76              -                  14.76              99.66 99.69 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 9/30/2005 36 2005 9/25/2008 9/25/2008 1 Floating 84% 2 N/A N/A N/A Y N Y 15                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL032 ASJPL032 Royal Heights Kotoni 1.03               98.35              1.02                -                  1.02                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/15/2005 36 2005 8/25/2010 8/25/2010 24 Floating 66% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL049 ASJPL049 Royal Motomachi 1.07               98.35              1.05                -                  1.05                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/16/2005 33 2005 11/25/2010 11/25/2010 27 Floating 72% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL041 ASJPL041 Royal Shiraishi 0.99               98.35              0.98                -                  0.98                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/9/2005 34 2005 10/25/2010 10/25/2010 26 Floating 70% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL093 ASJPL093 S Marine Hachioji 2 (Non Recourse Credit) 0.83               98.35              0.81                -                  0.81                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 6/15/2006 27 2006 5/25/2011 5/25/2011 33 Floating 73% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL047 ASJPL047 Sakai Bldg 1.38               98.35              1.36                -                  1.36                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/9/2005 33 2005 11/25/2010 11/25/2010 27 Floating 54% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL240 ASJPL240 Sakai Grand Excel Building (Non Recourse Cred 2.69               98.35              2.65                -                  2.65                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 8/31/2007 12 2007 8/25/2014 8/25/2014 73 Floating 85% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL010 ASJPL010 Sanchu Nakano 6.59               98.35              6.48                -                  6.48                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/29/2005 42 2005 3/25/2010 3/25/2010 19 Floating 79% 3 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL210 ASJPL210 Sapporo Chudai Building (Non Recourse Credit) 2.45               98.35              2.41                -                  2.41                99.75 98.35 JPY Asia Japan Senior COM Hotel Mortgage Inventory MTM 6/26/2007 14 2007 6/25/2010 6/25/2010 22 Floating 86% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL298 ASJPL298 Sapporo Daiko (Non Recourse Credit) 2.02               98.35              1.99                -                  1.99                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 11/27/2007 9 2007 11/25/2014 11/25/2014 76 Floating 88% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL287 ASJPL287 Sapporo Global 2 (Non Recourse Credit) 9.79               98.35              9.63                -                  9.63                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/9/2007 10 2007 10/25/2012 10/25/2012 51 Floating 85% 2 N/A N/A N/A Y N Y 10                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL289 ASJPL289 Sapporo Global 3 (Non Recourse Credit) 8.95               98.35              8.81                -                  8.81                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 11/9/2007 10 2007 10/25/2012 10/25/2012 51 Floating 89% 2 N/A N/A N/A Y N Y 9                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL290 ASJPL290 Sapporo Global 4 (Non Recourse Credit) 3.29               98.35              3.23                -                  3.23                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/9/2007 10 2007 10/25/2010 10/25/2010 26 Floating 86% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL291 ASJPL291 Sapporo Global 5 (Non Recourse Credit) 1.59               98.35              1.57                -                  1.57                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/9/2007 10 2007 10/25/2010 10/25/2010 26 Floating 88% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL292 ASJPL292 Sapporo Global 6 (Non Recourse Credit) 5.03               98.35              4.95                -                  4.95                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/9/2007 10 2007 10/25/2010 10/25/2010 26 Floating 89% 2 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL156 ASJPL156 Sapporo Kizuna (Non Recourse Credit) 0.88               98.35              0.87                -                  0.87                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 2/28/2007 18 2007 2/25/2010 2/25/2010 18 Floating 83% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL025 ASJPL025 Sapporo LC Building 1.65               98.35              1.62                -                  1.62                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 8/12/2005 37 2005 7/25/2012 7/25/2012 47 Floating 60% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL211 ASJPL211 Sapporo Mind (Non Recourse Credit) 0.89               98.35              0.88                -                  0.88                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 6/26/2007 14 2007 6/25/2010 6/25/2010 22 Floating 81% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL280 ASJPL280 Sapporo More Sumikawa (Non Recourse Credit) 2.07               98.35              2.04                -                  2.04                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/19/2007 11 2007 10/25/2010 10/25/2010 26 Floating 86% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL258 ASJPL258 Sapporo Motomachi Meiwa (Non Recourse Cred 0.94               98.35              0.92                -                  0.92                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/28/2007 11 2007 9/27/2010 9/27/2010 25 Floating 85% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL330 ASJPL330 Sapporo North Hills Maruyama (Non Recourse C 2.04               98.35              2.01                -                  2.01                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 2/15/2008 7 2008 2/25/2015 2/25/2015 79 Floating 89% 2 N/A N/A N/A N Y Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL223 ASJPL223 Sapporo S4E5 Mansion (AL #20) 1.19               99.00              1.18                -                  1.18                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 7/9/2007 14 2007 7/15/2037 7/15/2037 352 Floating 83% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL169 ASJPL169 Sapporo T&S Building (Non Recourse Credit) 3.64               98.35              3.58                -                  3.58                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/28/2007 17 2007 3/26/2012 3/26/2012 43 Floating 84% 2 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL230 ASJPL230 Sapporo Taiki (Non Recourse Credit) 10.71              98.35              10.54              -                  10.54              99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 7/27/2007 13 2007 7/25/2014 7/25/2014 72 Floating 86% 2 N/A N/A N/A Y N Y 11                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL070 ASJPL070 Seiwa 54.70              99.00              54.16              -                  54.16              100.00 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/29/2006 30 2006 12/8/2036 12/8/2036 344 Floating 84% 2 N/A N/A N/A Y N Y 54                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL343 ASJPL343 Setagaya Alfa Works (AL#30) 0.86               99.00              0.85                -                  0.85                N/A 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/31/2008 5 2008 3/15/2038 3/15/2038 360 Floating 83% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL023 ASJPL023 Settle Utsunomiya 0.94               98.35              0.92                -                  0.92                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 8/9/2005 37 2005 7/25/2012 7/25/2012 47 Floating 86% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL015 ASJPL015 Shibuya Minami Building 3.40               98.35              3.35                -                  3.35                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 6/27/2005 39 2005 6/25/2010 6/25/2010 22 Floating 65% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL337 ASJPL337 Shinanomachi Gloria (AL#21) 1.38               99.00              1.37                -                  1.37                N/A 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 1/28/2008 7 2008 1/15/2038 1/15/2038 358 Floating 76% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL267 ASJPL267 Shining Nova 3 L TMK 8.44               99.75              8.42                -                  8.42                99.75 99.75 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 9/4/2007 12 2007 9/25/2010 9/25/2010 25 Floating 74% 2 N/A N/A N/A Y N Y 8                       -                      LEHMAN BROTHERS JAPAN INC.
ASJPL266 ASJPL266 Shining Nova 3 TMK 116.68            98.84              115.33            -                  115.33            99.75 99.76 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 9/4/2007 12 2007 9/25/2012 9/25/2012 50 Floating 89% 2 N/A N/A N/A Y N Y 115                   -                      LEHMAN BROTHERS JAPAN INC.
ASJPL035 ASJPL035 Shinjuku First Hotel 1.53               98.35              1.50                -                  1.50                99.75 98.35 JPY Asia Japan Other corp debt COM Retail Corporate Debt MTM 9/29/2005 36 2005 9/25/2012 9/25/2012 50 Floating 3 N/A N/A N/A N/A N N -                    2                         LB COMMERCIAL MORTGAGE K.K.
ASJPL150 ASJPL150 Shinoken 87.75              99.00              86.87              -                  86.87              100.00 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 2/15/2007 19 2007 1/30/2037 1/30/2037 346 Floating 84% 2 N/A N/A N/A Y N Y 87                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL181 ASJPL181 Shinsaibashi Gato West (Non Recourse Credit) 5.79               98.35              5.70                -                  5.70                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 4/19/2007 17 2007 4/25/2014 4/25/2014 69 Floating 89% 2 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL297 ASJPL297 Shinsaibashi TM Building (Non Recourse Credit) 5.21               98.35              5.12                -                  5.12                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/27/2007 9 2007 11/26/2012 11/26/2012 52 Floating 85% 2 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL109 ASJPL109 Shinsaibashi West 363 6.43               99.75              6.41                -                  6.41                99.75 99.75 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 9/27/2006 23 2006 9/25/2013 9/25/2013 62 Floating 77% 3 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL249 ASJPL249 Shiojiri Enchante (Non Recourse Credit) 1.24               98.35              1.22                -                  1.22                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/12/2007 12 2007 8/25/2014 8/25/2014 73 Floating 77% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL335 ASJPL335 Shiomizaka TMK Bond 33.23              99.75              33.14              -                  33.14              99.75 99.75 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 2/28/2008 6 2008 3/25/2011 3/25/2011 31 Floating 84% 2 N/A N/A N/A Y N Y 33                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL053 ASJPL053 Shuttle Kamiaoki 1.53               98.35              1.51                -                  1.51                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/20/2005 33 2005 11/25/2010 11/25/2010 27 Floating 85% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL091 ASJPL091 Shuttle Maekawa (Non Recourse Credit) 1.41               98.35              1.38                -                  1.38                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 6/9/2006 27 2006 6/27/2011 6/27/2011 34 Floating 71% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL252 ASJPL252 Simple Life Shinkaichi2 (Non Recourse Credit) 3.68               98.35              3.61                -                  3.61                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 9/13/2007 12 2007 8/27/2012 8/27/2012 49 Floating 85% 2 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL040 ASJPL040 Southern Palace Daita 1.55               98.35              1.52                -                  1.52                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/25/2005 35 2005 10/25/2010 10/25/2010 26 Floating 85% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL044 ASJPL044 Sugata & OT Bldg 5.89               98.35              5.79                -                  5.79                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 11/25/2005 34 2005 11/26/2012 11/26/2012 52 Floating 88% 3 N/A N/A N/A Y N Y 6                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL068 ASJPL068 Sun Terrace Myogadani (Non Recourse Credit) 2.38               98.35              2.34                -                  2.34                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/28/2006 30 2006 3/25/2013 3/25/2013 56 Floating 83% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL051 ASJPL051 TTS Moto-Akasaka 5.16               98.35              5.07                -                  5.07                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 12/20/2005 33 2005 12/27/2010 12/27/2010 28 Floating 76% 3 N/A N/A N/A Y N Y 5                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL079 ASJPL079 Taisho Mitsui Building (Non Recourse Credit) 2.01               98.35              1.97                -                  1.97                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/27/2006 29 2006 4/25/2011 4/25/2011 32 Floating 84% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL117 ASJPL117 Takamatsu Nakakasai (AL #7) 2.71               99.00              2.68                -                  2.68                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/16/2006 23 2006 10/15/2036 10/15/2036 342 Floating 84% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL136 ASJPL136 Takasaki Etoile Egi (Non Recourse Credit) 3.16               98.35              3.10                -                  3.10                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/15/2006 21 2006 11/25/2011 11/25/2011 39 Floating 83% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL074 ASJPL074 Tamai Ito Bldg (Non Recourse Credit) 3.91               98.35              3.84                -                  3.84                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/18/2006 29 2006 3/25/2013 3/25/2013 56 Floating 80% 3 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL060 ASJPL060 Tamai Joy Bld (Non Recourse Credit) 3.56               98.35              3.50                -                  3.50                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 2/22/2006 31 2006 1/25/2013 1/25/2013 54 Floating 73% 3 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL119 ASJPL119 Tanabe Akebono Bldg (Non Recourse Credit) 1.10               98.35              1.08                -                  1.08                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/25/2006 23 2006 10/25/2011 10/25/2011 38 Floating 81% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL094 ASJPL094 Tanabe Apex Bldg (Non Recourse Credit) 1.48               98.35              1.46                -                  1.46                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 6/16/2006 27 2006 5/25/2011 5/25/2011 33 Floating 80% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL045 ASJPL045 Tanabe Office 1.55               98.35              1.53                -                  1.53                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 11/28/2005 34 2005 11/25/2010 11/25/2010 27 Floating 69% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL131 ASJPL131 Tanabe Seikoen (Non Recourse Credit) 1.10               55.53              0.61                -                  0.61                99.75 98.35 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 12/8/2006 21 2006 11/25/2013 11/30/2008 3 Floating 77% 3 N/A N/A N/A N Y Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL161 ASJPL161 Tenma Praduo (Non Recourse Credit) 7.16               98.35              7.04                -                  7.04                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 3/12/2007 18 2007 2/25/2010 2/25/2010 18 Floating 84% 2 N/A N/A N/A Y N Y 7                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL326 ASJPL326 Toshima-Alfahome (AL#27) 0.81               99.00              0.80                -                  0.80                99.75 99.00 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 1/30/2008 7 2008 1/15/2038 1/15/2038 358 Floating 82% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL312 ASJPL312 Toyobo Fudosan Honmachi Bldg (Ibuki TMK) 121.57            99.02              120.37            -                  120.37            100.00 99.02 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 12/19/2007 9 2007 6/25/2009 6/25/2009 10 Floating 90% 3 N/A N/A N/A Y N Y 120                   -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL076 ASJPL076 Triple A TMK 31.99              99.75              31.91              -                  31.91              99.75 99.75 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 4/21/2006 29 2006 4/25/2009 4/25/2009 8 Floating 86% 2 N/A N/A N/A Y N Y 32                     -                      LEHMAN BROTHERS JAPAN INC.
ASJPL259 ASJPL259 Tsuchiura NWM Building (Non Recourse Credit) 1.47               98.35              1.45                -                  1.45                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/26/2007 11 2007 9/27/2010 9/27/2010 25 Floating 81% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
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ASJPL333 ASJPL333 UV Kyokuyo Seven Bldg (Non Recourse Credit) 2.30               98.35              2.27                -                  2.27                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 2/26/2008 6 2008 2/25/2013 2/25/2013 55 Floating 84% 2 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL339 ASJPL339 UV Sakai Komori Bldg (Non Recourse Credit) 4.53               98.35              4.45                -                  4.45                N/A 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 3/27/2008 5 2008 3/25/2013 3/25/2013 56 Floating 71% 2 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL313 ASJPL313 UV Yamatokoriyama (Non Recourse Credit) 1.22               98.35              1.20                -                  1.20                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/26/2007 8 2007 12/25/2012 12/25/2012 53 Floating 81% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL067 ASJPL067 Uchizawa Bldg (Non Recourse Credit) 2.26               98.35              2.23                -                  2.23                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 3/27/2006 30 2006 3/25/2011 3/25/2011 31 Floating 77% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL320 ASJPL320 Uozu Sunplaza (Non Recourse Credit) 8.86               98.35              8.71                -                  8.71                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 1/17/2008 8 2008 1/25/2013 1/25/2013 54 Floating 85% 2 N/A N/A N/A Y N Y 9                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL088 ASJPL088 Utsunomiya Kurokawa Building (Non Recourse C 2.01               98.35              1.98                -                  1.98                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 5/30/2006 27 2006 5/27/2013 5/27/2013 58 Floating 86% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL321 ASJPL321 Valor Ogali 14.62              99.75              14.59              -                  14.59              99.75 99.75 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 1/18/2008 8 2008 12/25/2010 12/25/2010 28 Floating 85% 2 N/A N/A N/A Y N Y 15                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL033 ASJPL033 Venvert Tatsumi 0.51               98.35              0.50                -                  0.50                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/16/2005 36 2005 8/25/2020 8/25/2020 146 Floating 73% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL305 ASJPL305 Very K Gamou Land (Non Recourse Credit) 4.84               99.00              4.80                -                  4.80                99.75 99.00 JPY Asia Japan Other corp debt COM Land/SF Corporate Debt MTM 12/11/2007 9 2007 11/25/2008 11/25/2008 3 Floating 3 N/A N/A N/A N/A N N -                    5                         LB COMMERCIAL MORTGAGE K.K.
ASJPL306 ASJPL306 Wakayama Corpo 35 (Non Recourse Credit) 1.49               98.35              1.46                -                  1.46                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 12/14/2007 9 2007 12/25/2014 12/25/2014 77 Floating 74% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL222 ASJPL222 Wakayama Dai2 NK (Non Recourse Credit) 1.29               98.35              1.27                -                  1.27                99.75 98.35 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 7/6/2007 14 2007 6/25/2014 6/25/2014 71 Floating 86% 2 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL278 ASJPL278 Wakayama N Classic (Non Recourse Credit) 8.74               98.35              8.60                -                  8.60                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 10/4/2007 11 2007 9/25/2012 9/25/2012 50 Floating 86% 2 N/A N/A N/A Y N Y 9                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL237 ASJPL237 Winbell Chorus Omiya 3.30               100.40            3.31                -                  3.31                99.75 99.75 JPY Asia Japan Senior COM Retail Mortgage Inventory MTM 8/29/2007 12 2007 9/25/2010 9/25/2010 25 Floating 73% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL019 ASJPL019 YK Imazuya 1.90               98.35              1.87                -                  1.87                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 7/28/2005 38 2005 7/25/2010 7/25/2010 23 Floating 64% 3 N/A N/A N/A Y N Y 2                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL002 ASJPL002 YK Win Annex 3.47               99.75              3.46                -                  3.46                99.75 99.75 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 8/26/2004 49 2004 9/25/2009 9/25/2009 13 Floating 30% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL247 ASJPL247 Yamachu Kabutocho (Non Recourse Credit) 27.42              98.50              27.01              -                  27.01              98.50 98.50 JPY Asia Japan Other corp debt COM Mixed-Use Corporate Debt MTM 9/6/2007 12 2007 8/25/2008 8/31/2008 0 Floating 2 N/A N/A N/A N/A N N -                    27                       LB COMMERCIAL MORTGAGE K.K.
ASJPL034 ASJPL034 Yamachu Nakano Bldg 3.89               98.35              3.82                -                  3.82                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/28/2005 36 2005 9/25/2012 9/25/2012 50 Floating 81% 3 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL248 ASJPL248 Yamato Takada Newest Building (Non Recourse 3.31               98.35              3.26                -                  3.26                99.75 98.35 JPY Asia Japan Senior COM Multifamily Mortgage Inventory MTM 9/20/2007 12 2007 9/25/2012 9/25/2012 50 Floating 86% 2 N/A N/A N/A Y N Y 3                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL039 ASJPL039 Yotsuya KC Bldg 1.46               98.35              1.44                -                  1.44                99.75 98.35 JPY Asia Japan Senior COM Office Mortgage Inventory MTM 10/20/2005 35 2005 10/25/2012 10/25/2012 51 Floating 81% 3 N/A N/A N/A Y N Y 1                       -                      LB COMMERCIAL MORTGAGE K.K.
ASJPL202 ASJPL202 Zeus City 27.40              99.75              27.33              -                  27.33              99.75 99.75 JPY Asia Japan Senior COM Mixed-Use Mortgage Inventory MTM 5/31/2007 15 2007 6/25/2010 6/25/2010 22 Floating 85% 2 N/A N/A N/A N Y Y 27                     -                      LB COMMERCIAL MORTGAGE K.K.
ASJRE004 ASJRE004 Nihonbashi 4.47               96.39              4.31                -                  4.31                100.00 100.00 JPY Asia Japan Equity PTG Office Held for Sale LOCOM 11/7/2006 22 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 4                       -                      ORCA INTERNATIONAL YK
ASJRE009 ASJRE009 Oita Building 0.15               90.67              0.13                -                  0.13                100.00 100.00 JPY Asia Japan Equity PTG Multifamily Held for Sale LOCOM 1/31/2008 7 2008 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      ORCA INTERNATIONAL YK
ASJRE011 ASJRE011 Orca Kawasaki Bldg 2.30               100.00            2.30                -                  2.30                100.00 100.00 JPY Asia Japan Equity PTG Mixed-Use Held for Sale LOCOM 9/18/2007 12 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      ORCA INTERNATIONAL YK
ASJRE027 ASJRE027 Orca Totsuka 0.24               100.00            0.24                -                  0.24                N/A 100.00 JPY Asia Japan Equity PTG Multifamily Held for Sale LOCOM 12/10/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      ORCA INTERNATIONAL YK
ASJRE002 ASJRE002 Urube Shoji Yokohama 10.76              95.75              10.30              -                  10.30              100.00 100.00 JPY Asia Japan Equity PTG Mixed-Use Held for Sale LOCOM 6/20/2006 27 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 10                     -                      ORCA INTERNATIONAL YK
ASKEQ003 ASKEQ003 Aperon 1.49               100.00            1.49                -                  1.49                100.00 100.00 KRW Asia Korea Equity PTG Other PT Mortgage Inventory MTM 6/21/2007 15 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      GKI DEVELOPMENT INC.
ASKEQ004 ASKEQ004 M City - Equity 6.10               100.00            6.10                -                  6.10                100.00 100.00 KRW Asia Korea Equity PTG Mixed-Use Mortgage Inventory MTM 12/17/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 6                       -                      GKI DEVELOPMENT INC.
ASKEQ002 ASKEQ002 My Asset REIT 3.70               100.00            3.70                -                  3.70                100.00 100.00 KRW Asia Korea Equity PTG Mixed-Use Mortgage Inventory MTM 3/7/2007 18 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 4                       -                      MAEWHA K-STARS LTD
ASKRE002 ASKRE002 N-Tower 11.56              100.00            11.56              -                  11.56              100.00 100.00 KRW Asia Korea Equity PTG Mixed-Use Mortgage Inventory MTM 10/26/2007 10 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 12                     -                      GKI Korea Development Ltd.
ASKEQ005 ASKEQ005 Tower Hotel Equity 0.55               100.00            0.55                -                  0.55                N/A 100.00 KRW Asia Korea Equity PTG Hotel Mortgage Inventory MTM 5/30/2008 3 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      MAEWHA K-STARS LTD

ASKNPL006 ASKNPL006 KB NPL 29.24              29.93              8.75                -                  8.75                100.00 100.00 KRW Asia Korea NPL PTG Other PT Mortgage Inventory MTM 6/28/2007 14 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    9                         OWL HOLDINGS II INC
ASKNPL005 ASKNPL005 KEB - NPL 27.69              -                  -                  -                  -                  100.00 0.00 JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 1/19/2007 20 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      OWL HOLDINGS I INC.

apan NPL Monthly ResolutioNPL Monthly Res Japan NPL Monthly Resolution -                 -                  (25.00)             -                  (25.00)             N/A N/A JPY Asia Japan NPL PTG Mixed-Use Mortgage Inventory MTM 1/19/2007 20 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    (25)                      OWL HOLDINGS I INC.
CASHK CASHK Cash at Bank - Korea 6.52               -                  -                  6.52                6.52                0.00 0.00 KRW Asia Korea Equity PTG Other PT Other Assets MTM 8/31/2008 0 2007 N/A N/A Floating 1 N/A N/A N/A N/A N N -                    -                      GKI DEVELOPMENT INC.

ASKPL008 ASKPL008 Isu Brownstone 23.48              97.64              22.93              -                  22.93              96.18 97.13 KRW Asia Korea Mezzanine PTG Mixed-Use Mortgage Inventory MTM 7/27/2007 13 2007 3/1/2010 3/1/2010 18 Floating 63% 3 N/A N/A N/A Y N Y 23                     -                      GKI DEVELOPMENT INC.
ASKPL011 ASKPL011 M City - PL 56.85              99.00              56.28              -                  56.28              99.00 99.00 KRW Asia Korea Senior PTG Mixed-Use Mortgage Inventory MTM 12/20/2007 9 2007 12/1/2010 12/1/2010 27 Floating 65% 3 N/A N/A N/A Y N Y 56                     -                      GKI DEVELOPMENT INC.
ASKPL006 ASKPL006 M Train 35.96              96.92              34.85              -                  34.85              93.58 95.73 KRW Asia Korea Senior PTG Mixed-Use Mortgage Inventory MTM 4/27/2007 16 2007 10/1/2009 10/1/2009 13 Floating 80% 3 N/A N/A N/A Y N Y 35                     -                      GKI DEVELOPMENT INC.
ASKPL002 ASKPL002 Ramodo 61.47              45.86              28.20              -                  28.20              45.86 45.86 KRW Asia Korea Senior PTG Retail Mortgage Inventory MTM 2/10/2004 55 2004 8/31/2006 8/31/2008 0 Floating 100% 3 N/A N/A N/A N Y Y 28                     -                      GKI DEVELOPMENT INC.
ASKPL009 ASKPL009 Samsung Plaza 19.60              97.83              19.17              -                  19.17              100.58 100.59 KRW Asia Korea Mezzanine PTG Mixed-Use Mortgage Inventory MTM 8/31/2007 12 2007 8/1/2011 8/1/2011 36 Floating 90% 3 N/A N/A N/A Y N Y 19                     -                      GKI DEVELOPMENT INC.
ASKPL001 ASKPL001 Sungbuk Hills 12.47              -                  -                  -                  -                  12.78 0.00 KRW Asia Korea Senior PTG Multifamily Mortgage Inventory MTM 5/21/2003 64 2003 6/30/2006 8/31/2008 0 Floating 100% 3 N/A N/A N/A N N Y -                    -                      GKI DEVELOPMENT INC.
ASKPL012 ASKPL012 Ulsan Hyunjin 28.66              98.50              28.23              -                  28.23              98.50 98.50 KRW Asia Korea Mezzanine PTG Mixed-Use Mortgage Inventory MTM 12/20/2007 9 2007 11/1/2009 11/1/2009 14 Floating 69% 3 N/A N/A N/A Y N Y 28                     -                      GKI DEVELOPMENT INC.
ASKPL010 ASKPL010 Ulsan Samsan 46.22              99.00              45.76              -                  45.76              99.00 99.00 KRW Asia Korea Senior PTG Mixed-Use Mortgage Inventory MTM 10/8/2007 11 2007 4/30/2010 4/30/2010 20 Floating 63% 3 N/A N/A N/A Y N Y 46                     -                      GKI DEVELOPMENT INC.
ASKPL014 ASKPL014 Ulsan Samsan - mezz 6.93               94.00              6.52                -                  6.52                N/A N/A KRW Asia Korea Mezzanine PTG Mixed-Use Mortgage Inventory MTM 7/2/2008 2 2008 4/30/2010 4/30/2010 20 Floating 63% 3 N/A N/A N/A Y N Y 7                       -                      GKI DEVELOPMENT INC.

ASMANPL004 ASMANPL004 Ambank2-Commercial Loan 221.27            11.89              26.30              2.92                29.22              90.00 12.88 MYR Asia Malaysia NPL PTG Mixed-Use Mortgage Inventory MTM 12/4/2007 9 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    26                       NEPTUNE ABS ONE BERHAD
ASMAOT001 ASMAOT001 Cash at bank - Malaysia 0.04               -                  -                  0.04                0.04                0.00 0.00 MYR Asia Malaysia Equity PTG Other PT Other Assets MTM 1/1/2008 8 2008 N/A N/A Floating 1 N/A N/A N/A N/A N N -                    -                      NEPTUNE ABS ONE BERHAD
ASMNPL001 ASMNPL001 Tanco 89.91              96.19              86.48              -                  86.48              96.19 96.19 MYR Asia Malaysia Senior PTG Mixed-Use Mortgage Inventory MTM 12/26/2007 8 2007 12/26/2009 12/26/2009 16 Floating 62% 3 N/A N/A N/A Y N Y 86                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASPEQ004 ASPEQ004 Burgundy Corporate Tower 1.68               95.96              1.61                -                  1.61                100.00 100.00 PHP Asia Philippines Equity PTG Mixed-Use Held for Sale LOCOM 9/1/2006 24 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      GALLIPOLI REAL ESTATE INC
ASPEQ005 ASPEQ005 Burgundy Westbay Tower 1.44               95.96              1.38                -                  1.38                100.00 100.00 PHP Asia Philippines Equity PTG Mixed-Use Held for Sale LOCOM 9/1/2006 24 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 1                       -                      GALLIPOLI 2 REAL ESTATE INC
ASPEQ001 ASPEQ001 Classica Tower 0.07               95.63              0.07                -                  0.07                100.00 100.00 PHP Asia Philippines Equity PTG Multifamily Held for Sale LOCOM 7/7/2006 26 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      SATURN INVESTMENT INC
ASPEQ002 ASPEQ002 Medical Plaza Ortigas 0.04               95.61              0.03                -                  0.03                100.00 100.00 PHP Asia Philippines Equity PTG Mixed-Use Held for Sale LOCOM 7/4/2006 26 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      LOBOS REAL ESTATE INC
ASPEQ003 ASPEQ003 Oxford Suites 0.06               95.75              0.06                -                  0.06                100.00 100.00 PHP Asia Philippines Equity PTG Multifamily Held for Sale LOCOM 7/27/2006 26 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      TEAK REAL ESTATE INC

ASPNPL003 ASPNPL003 Bank of Commerence 30.24              -                  -                  -                  -                  0.00 0.00 PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 8/3/2005 37 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      PHILIPPINE INVEST ONE (SPV-AMC) INC
ASPNPL008 ASPNPL008 DBP 66.17              26.53              17.56              -                  17.56              29.34 29.19 PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 4/30/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    18                       PHILIPPINE INVEST ONE (SPV-AMC) INC
ASPNPL007 ASPNPL007 EPCIT 3.28               6.12                0.20                -                  0.20                7.71 6.77 PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 12/20/2006 21 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         PHILIPPINE INVEST ONE (SPV-AMC) INC
ASPNPL009 ASPNPL009 MS(PII) 161.19            -                  -                  -                  -                  0.23 0.15 PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 6/1/2007 15 2007 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      PHILIPPINE INVEST ONE (SPV-AMC) INC

ASMANPL002 ASMANPL002 Maybank 7.61               7.07                0.54                -                  0.54                N/A 7.05 PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 3/14/2008 6 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         PHILIPPINE INVEST ONE (SPV-AMC) INC
ASPNPL002 ASPNPL002 PCI Equitable 151.85            -                  -                  -                  -                  0.00 0.00 PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 3/31/2005 42 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      PHILIPPINE INVEST ONE (SPV-AMC) INC
ASPNPL004 ASPNPL004 RCBC 2 23.39              -                  -                  -                  -                  0.00 0.00 PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 8/3/2005 37 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      PHILIPPINE INVEST ONE (SPV-AMC) INC
ASPNPL005 ASPNPL005 RCBC saving 1.75               -                  -                  -                  -                  (0.00) (0.00) PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 8/3/2005 37 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      PHILIPPINE INVEST ONE (SPV-AMC) INC
ASPNPL001 ASPNPL001 Rizal Commercial Bank Corp 67.28              -                  -                  -                  -                  0.00 0.00 PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 12/1/2004 46 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    -                      PHILIPPINE INVEST ONE (SPV-AMC) INC
ASPNPL014 ASPNPL014 UCPB 42.84              1.44                0.62                -                  0.62                N/A 2.40 PHP Asia Philippines NPL PTG Mixed-Use Mortgage Inventory MTM 3/14/2008 6 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    1                         PHILIPPINE INVEST ONE (SPV-AMC) INC

CASHPN CASHPN Cash at bank -Philippines 14.47              -                  -                  14.47              14.47              0.00 0.00 PHP Asia Philippines Equity PTG Other PT Other Assets MTM 12/1/2004 46 2004 N/A N/A Floating 1 N/A N/A N/A N/A N N -                    -                      PHILIPPINE INVEST ONE (SPV-AMC) INC
ASPEQ007 ASPEQ007 BOC-REO 0.17               100.00            0.17                0.10                0.27                100.00 100.00 PHP Asia Philippines Equity PTG Mixed-Use Held for Sale LOCOM 10/1/2007 11 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      PHILIPPINE INVEST TWO (SPV-AMC) INC

ASPNPL010 ASPNPL010 DBP-REO 12.35              100.00            12.35              6.94                19.29              100.00 100.00 PHP Asia Philippines Equity PTG Mixed-Use Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 12                     -                      PHILIPPINE INVEST TWO (SPV-AMC) INC
ASPRE001 ASPRE001 PCI Equitable - REO 3.10               100.00            3.10                1.74                4.85                100.00 66.23 PHP Asia Philippines Equity PTG Land/SF Held for Sale LOCOM 3/31/2005 42 2005 N/A N/A Floating C N/A N/A N/A N/A N Y 3                       -                      PHILIPPINE INVEST TWO (SPV-AMC) INC
ASPRE002 ASPRE002 UCBP-REO 1.44               100.00            1.44                0.81                2.24                N/A 100.00 PHP Asia Philippines Equity PTG Mixed-Use Held for Sale LOCOM 3/14/2008 6 2008 N/A N/A Floating C N/A N/A N/A N/A N Y 1                       -                      PHILIPPINE INVEST TWO (SPV-AMC) INC
ASSEQ001 ASSEQ001 Bishopswalk 19.45              109.21            21.24              -                  21.24              106.89 108.05 SGD Asia Singapore Equity PTG Multifamily Mortgage Inventory MTM 12/27/2007 8 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 21                     -                      LB INVESTMENTS PTE LTD - NEW
ASSRE001 ASSRE001 Crosby Kajima 29.17              225.68            65.82              -                  65.82              155.70 225.68 SGD Asia Singapore Equity PTG Office Mortgage Inventory MTM 12/14/2006 21 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 66                     -                      LB INVESTMENTS PTE LTD - NEW

CASHS CASHS Cash at bank - Singapore 0.31               -                  -                  0.31                0.31                0.00 0.00 SGD Asia Singapore Equity PTG Other PT Other Assets MTM 8/31/2008 0 2007 N/A N/A Floating 1 N/A N/A N/A N/A N N -                    -                      LB INVESTMENTS PTE LTD - NEW
ASTAEQ001 ASTAEQ001 Sheraton Yilan 19.06              100.00            19.06              -                  19.06              100.00 100.00 TWD Asia Taiwan Equity PTG Hotel Mortgage Inventory MTM 10/15/2007 11 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 19                     -                      TL III ASSET MANAGEMENT CO. LTD
ASTAEQ002 ASTAEQ002 Sunrise Equity 1.59               100.00            1.59                -                  1.59                100.00 100.00 TWD Asia Taiwan Equity PTG Multifamily Mortgage Inventory MTM 1/22/2008 7 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      TL III ASSET MANAGEMENT CO. LTD
ASTARE004 ASTARE004 Sunrise Land 19.06              100.00            19.06              -                  19.06              100.00 100.00 TWD Asia Taiwan Equity PTG Multifamily Mortgage Inventory MTM 1/22/2008 7 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 19                     -                      TL III ASSET MANAGEMENT CO. LTD

ASTANPL003 ASTANPL003 ShingKong Life (SKL00008) 1.85               100.00            1.85                -                  1.85                100.00 100.00 TWD Asia Taiwan NPL PTG Land/SF Mortgage Inventory MTM 10/30/2004 47 2004 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         TL I ASSET MANAGEMENT CO LTD
CASH CASH Cash at bank -Taiwan 0.49               -                  -                  0.49                0.49                0.00 0.00 TWD Asia Taiwan Equity PTG Other PT Other Assets MTM 8/31/2008 0 2007 N/A N/A Floating 1 N/A N/A N/A N/A N N -                    -                      TL III ASSET MANAGEMENT CO. LTD

ASTARE001 ASTARE001 ShingKong Life (SKL00003) 4.44               100.22            4.45                -                  4.45                100.00 100.22 TWD Asia Taiwan Equity PTG Land/SF Held for Sale LOCOM 10/30/2004 47 2004 N/A N/A Floating C N/A N/A N/A N/A N Y 4                       -                      TL I ASSET MANAGEMENT CO LTD
ASTARE002 ASTARE002 ShingKong Life (SKL00009) 11.60              100.29            11.63              -                  11.63              100.00 100.29 TWD Asia Taiwan Equity PTG Land/SF Held for Sale LOCOM 10/30/2004 47 2004 N/A N/A Floating C N/A N/A N/A N/A N Y 12                     -                      TL III ASSET MANAGEMENT CO. LTD
ASTEQ006 ASTEQ006 Bann Taling Ngam 28.70              88.80              25.48              -                  25.48              100.00 100.00 THB Asia Thailand Equity PTG Hotel Held for Sale LOCOM 10/14/2005 35 2005 N/A N/A Floating C N/A N/A N/A N/A N Y 25                     -                      SAMUI HOTEL 1 COMPANY LIMITED
ASTEQ010 ASTEQ010 Islandia-Equity 5.27               100.00            5.27                -                  5.27                100.00 100.00 THB Asia Thailand Equity PTG Hotel Mortgage Inventory MTM 10/1/2006 23 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 5                       -                      PHUKET HOTEL 2 HOLDING COMPANY LTD
ASTEQ009 ASTEQ009 Ital Tower Equity 0.01               100.00            0.01                -                  0.01                100.00 100.00 THB Asia Thailand Equity PTG Office Mortgage Inventory MTM 6/2/2006 27 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB SOUTEAST ASIA INVEST PTE LTD
ASTEQ011 ASTEQ011 JIVA-Equity 1.43               100.00            1.43                -                  1.43                100.00 100.00 THB Asia Thailand Equity PTG Hotel Mortgage Inventory MTM 10/1/2006 23 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      PHUKET HOTEL 3 HOLDING COMPANY LTD
ASTEQ008 ASTEQ008 Mercury Tower Project 33.19              89.45              29.69              -                  29.69              100.00 100.00 THB Asia Thailand Equity PTG Office Held for Sale LOCOM 12/9/2005 33 2005 N/A N/A Floating C N/A N/A N/A N/A N Y 30                     -                      BANGKOK OFFICE 2 COMPANY LIMITED
ASTEQ014 ASTEQ014 Muang Thai Phatra-COCONUT 29.35              95.60              28.06              -                  28.06              100.00 100.00 THB Asia Thailand Equity PTG Office Held for Sale LOCOM 12/7/2006 21 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 28                     -                      COCONUT LEAF CO. LTD
ASTEQ015 ASTEQ015 Muang Thai Phatra-TOF 13.94              88.50              12.34              -                  12.34              100.00 100.00 THB Asia Thailand Equity PTG Office Held for Sale LOCOM 12/7/2006 21 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 12                     -                      THAILAND OPPORTUNITY FUND
ASTEQ001 ASTEQ001 Noble Development - RE 1.90               100.00            1.90                -                  1.90                69.27 100.00 THB Asia Thailand Equity PTG Other PT Mortgage Inventory MTM 10/15/1999 108 1999 N/A N/A Floating 1 N/A N/A N/A N/A N Y 2                       -                      THAI STRATEGIC ASSET FUND/ PTG
ASTEQ016 ASTEQ016 PA Samui 6.96               100.00            6.96                -                  6.96                100.00 100.00 THB Asia Thailand Equity PTG Hotel Mortgage Inventory MTM 5/10/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 7                       -                      LB INVESTMENTS PTE LTD - NEW
ASTEQ004 ASTEQ004 Pacific Place 30.27              88.81              26.89              -                  26.89              100.00 100.00 THB Asia Thailand Equity PTG Office Held for Sale LOCOM 10/14/2005 35 2005 N/A N/A Floating C N/A N/A N/A N/A N Y 27                     -                      PACIFIC ESTATE DEVELOPMENT LIMITED
ASTEQ013 ASTEQ013 Siri Phuket-Equity 17.40              93.32              16.24              -                  16.24              100.00 100.00 THB Asia Thailand Equity PTG Hotel Held for Sale LOCOM 12/12/2006 21 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 16                     -                      SIRI PHUKET LIMITED
ASTEQ018 ASTEQ018 Taksin-Equity 10.00              100.00            10.00              -                  10.00              100.00 100.00 THB Asia Thailand Equity PTG Hotel Mortgage Inventory MTM 9/14/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 10                     -                      LB BANGKOK RIVERSIDE DEVELOPMNT LTD
ASTEQ017 ASTEQ017 White Truffle-HPL 15.26              100.00            15.26              -                  15.26              100.00 100.00 THB Asia Thailand Equity PTG Land/SF Mortgage Inventory MTM 9/14/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 15                     -                      LB THAILAND INVESTMENTS PTE LTD

ASTNPL001 ASTNPL001 Book Club NPL 24.90              0.45                0.11                -                  0.11                N/A N/A THB Asia Thailand NPL PTG Mixed-Use Mortgage Inventory MTM 1/15/2006 32 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         THAILAND OPPORTUNITY FUND
ASTNPL004 ASTNPL004 ToF - ICBC NPLs 11.73              19.36              2.27                -                  2.27                N/A N/A THB Asia Thailand NPL PTG Mixed-Use Mortgage Inventory MTM 10/21/2003 59 2003 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    2                         THAILAND OPPORTUNITY FUND

CASHT CASHT Cash at Bank - Thailand 24.61              -                  -                  24.61              24.61              0.00 100.00 THB Asia Thailand Equity PTG Other PT Other Assets MTM 8/31/2008 0 2007 N/A N/A Floating 1 N/A N/A N/A N/A N N -                    -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL011 ASTPL011 Destination-Felix Karon 9.70               99.26              9.62                -                  9.62                99.25 99.25 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 9/19/2006 24 2006 6/22/2010 6/22/2010 22 Floating 58% 2 N/A N/A N/A Y N Y 10                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL034 ASTPL034 GAD 158.68            96.04              152.41            -                  152.41            95.61 95.81 THB Asia Thailand Other corp debt PTG Mixed-Use Corporate Debt MTM 12/20/2007 9 2007 12/10/2010 12/10/2010 28 Floating 3 N/A N/A N/A N/A N N -                    152                     LB COMMERCIAL CORP. ASIA LIMITED
ASTPL019 ASTPL019 Hilton Huahin 57.85              99.35              57.47              -                  57.47              99.38 99.37 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 1/23/2007 20 2007 11/1/2008 11/1/2008 2 Floating 63% 2 N/A N/A N/A Y N Y 57                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL020 ASTPL020 Islandia-Loan 0.01               100.00            0.01                -                  0.01                100.00 100.00 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 10/1/2006 23 2006 11/1/2008 11/1/2008 2 Floating 100% 3 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL038 ASTPL038 JIVA-Equity Loan 1.50               100.00            1.50                -                  1.50                96.85 86.15 THB Asia Thailand Equity PTG Hotel Mortgage Inventory MTM 1/25/2008 7 2008 11/1/2008 11/1/2008 2 Floating 3 N/A N/A N/A N/A N Y 1                       -                      PHUKET HOTEL 3 HOLDING COMPANY LTD
ASTPL021 ASTPL021 JIVA-Loan 0.01               100.00            0.01                -                  0.01                100.00 100.00 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 10/1/2006 23 2006 11/1/2008 11/1/2008 2 Floating 100% 3 N/A N/A N/A Y N Y 0                       -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL042 ASTPL042 Kamala Bay D2 26.13              99.14              25.91              -                  25.91              N/A 100.00 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 5/23/2008 3 2008 6/21/2010 6/21/2010 22 Floating 62% 2 N/A N/A N/A Y N Y 26                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL012 ASTPL012 Kamala Loan 3.82               99.22              3.79                -                  3.79                99.22 99.22 THB Asia Thailand Equity PTG Hotel Mortgage Inventory MTM 12/1/2006 21 2006 6/22/2010 6/22/2010 22 Floating 2 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL010 ASTPL010 Kismet 43.46              98.01              42.59              -                  42.59              98.93 98.97 THB Asia Thailand Senior PTG Mixed-Use Mortgage Inventory MTM 10/9/2006 23 2006 11/1/2008 11/1/2008 2 Floating 67% 2 N/A N/A N/A Y N Y 43                     -                      FALCON HOLDINGS II INC.
ASTPL005 ASTPL005 Loan for Ital Tower 47.19              70.98              33.50              -                  33.50              99.15 99.15 THB Asia Thailand Senior PTG Office Mortgage Inventory MTM 6/2/2006 27 2006 11/1/2008 11/1/2008 2 Floating 74% 3 N/A N/A N/A Y N Y 33                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL015 ASTPL015 Novotel Panwa 16.88              96.52              16.29              -                  16.29              94.86 95.79 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 12/18/2006 21 2006 12/18/2009 12/18/2009 16 Floating 65% 2 N/A N/A N/A Y N Y 16                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL025 ASTPL025 PA Samui-Debenture 17.85              99.00              17.67              17.67              35.35              98.85 88.33 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 6/15/2007 15 2007 8/31/2008 0 Floating 30% 3 N/A N/A N/A Y N Y 18                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL027 ASTPL027 Raimon-Southshore&Northpoint2 10.27              98.50              10.12              -                  10.12              98.50 98.50 THB Asia Thailand Senior PTG Mixed-Use Mortgage Inventory MTM 8/20/2007 13 2007 2/20/2009 2/20/2009 6 Floating 56% 3 N/A N/A N/A Y N Y 10                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL022 ASTPL022 Ramada-Kamala-Expansion 6.75               96.67              6.52                -                  6.52                97.24 97.24 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 2/28/2007 18 2007 2/28/2011 2/28/2011 30 Floating 46% 3 N/A N/A N/A Y N Y 7                       -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL016 ASTPL016 Sheraton Chiangmai 39.62              98.87              39.17              -                  39.17              98.87 98.87 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 12/26/2006 20 2006 12/28/2009 12/28/2009 16 Floating 74% 2 N/A N/A N/A Y N Y 39                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL014 ASTPL014 Siam Thadah 4.40               99.00              4.36                -                  4.36                99.00 99.00 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 12/12/2006 21 2006 12/11/2008 12/11/2008 3 Floating 63% 3 N/A N/A N/A Y N Y 4                       -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL044 ASTPL044 SurinII D2 23.38              99.84              23.34              -                  23.34              N/A 100.00 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 5/23/2008 3 2008 10/7/2011 10/7/2011 38 Floating 48% 3 N/A N/A N/A Y N Y 23                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL031 ASTPL031 SurinII-Equity Loan 4.54               100.00            4.54                -                  4.54                100.00 100.00 THB Asia Thailand Equity PTG Hotel Mortgage Inventory MTM 10/4/2007 11 2007 10/7/2011 10/7/2011 38 Floating 3 N/A N/A N/A N/A N Y 5                       -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL041 ASTPL041 The Loft Yennarkart 17.02              97.17              16.54              -                  16.54              N/A 98.00 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 4/10/2008 5 2008 4/10/2010 4/10/2010 20 Floating 74% 3 N/A N/A N/A Y N Y 17                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL043 ASTPL043 TropicanaII D2 54.73              100.00            54.73              -                  54.73              N/A 100.00 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 5/23/2008 3 2008 10/7/2011 10/7/2011 38 Floating 59% 3 N/A N/A N/A Y N Y 55                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL029 ASTPL029 TropicanaII-Equity Loan 8.14               100.00            8.14                -                  8.14                100.00 100.00 THB Asia Thailand Equity PTG Hotel Mortgage Inventory MTM 10/4/2007 11 2007 10/7/2011 10/7/2011 38 Floating 3 N/A N/A N/A N/A N Y 8                       -                      LB COMMERCIAL CORP. ASIA LIMITED
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ASTPL039 ASTPL039 White Beach 17.46              98.91              17.27              -                  17.27              95.59 98.83 THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 1/31/2008 7 2008 7/31/2009 7/31/2009 11 Floating 46% 3 N/A N/A N/A Y N Y 17                     -                      LB COMMERCIAL CORP. ASIA LIMITED
ASTPL033 ASTPL033 White Truffle-HPL-Shareholders Loan 2.64               100.00            2.64                -                  2.64                100.00 100.00 THB Asia Thailand Equity PTG Land/SF Mortgage Inventory MTM 10/9/2007 11 2007 11/1/2008 11/1/2008 2 Floating 3 N/A N/A N/A N/A N Y 3                       -                      LB THAILAND INVESTMENTS PTE LTD
ASVEQ001 ASVEQ001 JSM 5.68               100.00            5.68                -                  5.68                100.00 100.00 VND Asia Vietnam Equity PTG Mixed-Use Mortgage Inventory MTM 12/5/2007 9 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 6                       -                      LB COMMERCIAL CORP. ASIA LIMITED

072000BG68886694 261 1000 Islands 1.66               100.00            1.66                -                  1.66                100.00 100.00 CAD Europe CAD Equity PTG Retail Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE Holdings Ltd
1000 IslandsEquity 3rd Party 261 1000 IslandsEquity 3rd Party -                 -                  -                  4.94                4.94                100 100.00 CAD Europe CAD Equity PTG Retail Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      EDINBURGH HOUSE

RMEZ 4080503971987 261 1000 Islands 8.41               100.35            8.44                -                  8.44                100.00 100.00 CAD Europe CAD Mezzanine PTG Retail Held for Sale LOCOM 7/1/2007 14 2007 7/26/2012 48 Floating 92% C N/A N/A N/A N N Y 8                       -                      LEHMAN COMMERCIAL PAPER INC.
072000BG67582396 266 ADAMA 32.41              100.00            32.41              -                  32.41              100.00 100.00 EUR Europe EEUR Equity PTG Condo Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 32                     -                      LB UK RE Holdings Ltd
072000BG67582405 266 ADAMA 0.40               100.00            0.40                -                  0.40                100.00 100.00 EUR Europe EEUR Equity PTG Condo Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
0710037760737990 56 Allders 6.36               0.00                0.00                -                  0.00                0.00 0.00 GBP Europe UK Equity PTG Retail Mortgage Inventory MTM 9/1/2003 61 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers (PTG) Limited
072000BG60077389 124 Amadeus Equity 1.17               94.02              1.10                -                  1.10                100.00 100.00 GBP Europe UK Equity PTG Office Held for Sale LOCOM 9/1/2005 37 2005 N/A N/A Floating C N/A N/A N/A N/A N Y 1                       -                      LB UK RE Holdings Ltd
0710003922492565 73 Atemi 0.03               100.00            0.03                -                  0.03                1.00 1.00 EUR Europe FR Equity PTG Multifamily Mortgage Inventory MTM 9/1/2003 61 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
072000BG68840244 213 Atrium 13.78              88.76              12.23              -                  12.23              100.00 100.00 EUR Europe GER Equity PTG Office Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 12                     -                      LB UK RE Holdings Ltd

AtriumEquity 3rd Party 213 AtriumEquity 3rd Party -                 -                  -                  2.21                2.21                100.00 100.00 EUR Europe GER Equity PTG Office Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
REMEZ4869103799460 155 Barbera 1.34               101.40            1.36                -                  1.36                100.00 100.00 EUR Europe UK Mezzanine PTG Office Mortgage Inventory MTM 4/1/2006 29 2006 3/30/2009 3/30/2009 7 Floating 43% 3 N/A N/A N/A Y N Y 1                       -                      LB UK RE Holdings Ltd

072000BG64661617 235 Battersea 22.80              100.00            22.80              -                  22.80              100.00 100.00 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 4/1/2007 17 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 23                     -                      LB UK RE Holdings Ltd
BatterseaEquity3rd Party 235 BatterseaEquity3rd Party -                 -                  -                  7.32                7.32                100.00 100.00 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 4/1/2007 17 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd

0710003921935626 75 BETA (GREEN) 3.84               100.00            3.84                -                  3.84                100.00 100.00 GBP Europe UK Equity PTG Industrial Mortgage Inventory MTM 2/1/2003 68 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 4                       -                      Eldon Street Holdings Ltd.
0710046599628749 292 Ben Stabili 3.24               100.00            3.24                -                  3.24                130,797.00 100.00 EUR Europe IT Equity PTG Multifamily Mortgage Inventory MTM 4/1/2006 29 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 3                       -                      LB International (Europe)
0710003927201913 258 Beta 0.00               113.21            0.00                -                  0.00                100.00 100.00 EUR Europe IT Equity PTG Mixed-Use Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
0710004009329085 275 Boultbee Atomi 1.97               100.00            1.97                -                  1.97                100.00 100.00 EUR Europe FIN Equity PTG Mixed-Use Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      Eldon Street Holdings Ltd. 

Atomi Equity 3rd Party 275 Atomi Equity 3rd Party -                 -                  -                  2.94                2.94                100 100.00 EUR Europe FIN Equity PTG Mixed-Use Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd. 
Excalibur Atomi 275 Boultbee Atomi 5.53               100.70            5.56                -                  5.56                100.00 100.00 EUR Europe FIN Mezzanine PTG Mixed-Use Held for Sale LOCOM 11/1/2007 10 2007 11/26/2009 15 Floating 73% C N/A N/A N/A N N Y 6                       -                      LEHMAN COMMERCIAL PAPER INC.

072000BG60313164 169 Billy Wilder 8.63               22.76              1.96                -                  1.96                33.00 33.37 EUR Europe GER Equity PTG Condo Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE holdings Ltd
072000BG60397112 169 Billy Wilder 9.40               68.34              6.43                -                  6.43                100.00 100.00 EUR Europe GER Equity PTG Condo Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 6                       -                      LB UK RE holdings Ltd
072000BG66176708 169 Billy Wilder 3.22               68.34              2.20                -                  2.20                100.00 100.00 EUR Europe GER Equity PTG Condo Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE holdings Ltd

Billy WilderEquity3rd Party 169 Billy WilderEquity3rd Party -                 -                  -                  1.93                1.93                100 100.00 EUR Europe GER Equity PTG Condo Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG60313163 169 Billy Wilder 2.06               68.34              1.41                -                  1.41                100.00 100.00 EUR Europe GER Equity PTG Condo Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 1                       -                      LB UK RE holdings Ltd
0710003920303346 52 Boultbee Bristol 0.00               100.41            0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 2/1/2003 68 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.

xcalibur Boultbee Centra Mez 194 Boultbee Centra 4.98               105.38            5.25                -                  5.25                100.00 100.00 SEK Europe SWE Mezzanine PTG Retail Mortgage Inventory MTM 9/30/2006 23 2006 10/15/2010 26 Floating 92% 3 N/A N/A N/A N N Y 5                       -                      LEHMAN COMMERCIAL PAPER INC.
ultbee RadissonEquity 3rd Pa 262 Boultbee RadissonEquity 3rd Party -                 -                  -                  7.51                7.51                0.00 100.00 EUR Europe EST Equity PTG Hotel Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd. 

Excalibur Radisson SAS 262 Boultbee Radisson 24.02              77.86              18.70              -                  18.70              100.00 100.00 EUR Europe EST Mezzanine PTG Hotel Held for Sale LOCOM 8/1/2007 13 2007 8/1/2009 11 Floating 97% C N/A N/A N/A N N Y 19                     -                      LEHMAN COMMERCIAL PAPER INC.
0710003923724831 214 Boultbee Panasar 2.82               27.71              0.78                -                  0.78                100.00 100.00 SEK Europe SWE Equity PTG Retail Held for Sale LOCOM 2/1/2007 19 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 1                       -                      Eldon Street Holdings Ltd. 

oultbee PanasarEquity3rd Par 214 Boultbee PanasarEquity3rd Party -                 -                  -                  2.90                2.90                0.00 100.00 SEK Europe SWE Equity PTG Retail Held for Sale LOCOM 2/1/2007 19 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd. 
xcalibur Boultbee Pansar Mez 214 Boultbee Panasar 2.49               70.54              1.76                -                  1.76                100.00 85.37 SEK Europe SWE Mezzanine PTG Retail Held for Sale LOCOM 2/1/2007 19 2007 4/15/2009 8 Floating 88% C N/A N/A N/A N N Y 2                       -                      LEHMAN COMMERCIAL PAPER INC.

0710004004036939 379 Boultbee Revontuli 0.00               67.92              0.00                -                  0.00                100.00 100.00 EUR Europe FIN Equity PTG Retail Mortgage Inventory MTM 2/1/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
0710003924687884 237 Boultbee Sikupili 2.05               17.25              0.35                -                  0.35                100.00 100.00 EUR Europe EST Equity PTG Retail Held for Sale LOCOM 4/1/2007 17 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd. 

oultbee SikupiliEquity3rd Pa 237 Boultbee SikupiliEquity3rd Party -                 -                  -                  5.93                5.93                100 100.00 EUR Europe EST Equity PTG Retail Held for Sale LOCOM 4/1/2007 17 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd. 
xcalibur Boultbee Sikupili Me 237 Boultbee Sikupili 7.24               95.29              6.90                -                  6.90                100.00 97.31 EUR Europe EST Mezzanine PTG Retail Held for Sale LOCOM 4/1/2007 17 2007 4/3/2011 32 Floating 87% C N/A N/A N/A N N Y 7                       -                      LEHMAN COMMERCIAL PAPER INC.

0710003927711599 263 Centrum Kompaniet 38.92              100.00            38.92              -                  38.92              100.00 100.00 SEK Europe SWE Equity PTG Mixed-Use Mortgage Inventory MTM 9/1/2007 12 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 39                     -                      Eldon Street Holdings Ltd.
ibur Centrum Kompaniet - Sw 263 Centrum Kompaniet 128.83            92.63              119.33            -                  119.33            99.00 87.90 SEK Europe SWE Mezzanine PTG Mixed-Use Mortgage Inventory MTM 9/1/2007 12 2007 8/31/2009 12 Floating 90% 3 N/A N/A N/A N N Y 119                   -                      Eldon Street Holdings Ltd.

0740040457350764 21 Campo Iris 3.72               0.00                0.00                -                  0.00                0.00 0.00 EUR Europe SP Equity PTG Office Mortgage Inventory MTM 5/1/2001 89 2001 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers Holdings Plc
072000BG68840605 278 Cegielniana 0.01               100.00            0.01                -                  0.01                100.00 100.00 EUR Europe POL Equity PTG Condo Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd

REMEZ5631800290475 278 Cegielniana 2.58               111.42            2.87                -                  2.87                100.00 100.00 PLN Europe POL Equity PTG Condo Held for Sale LOCOM 1/1/2008 8 2008 11/28/2011 39 Floating C N/A N/A N/A N/A N Y 3                       -                      LEHMAN COMMERCIAL PAPER INC.
CegielnianaEquity 3rd Party 278 CegielnianaEquity 3rd Party -                 -                  -                  0.87                0.87                100.00 100.00 EUR Europe POL Equity PTG Condo Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd

0770004125492372 2 CEIDCO 22.73              0.00                0.00                0.00                0.00 0.00 USD Europe POL Mezzanine PTG Industrial Mortgage Inventory MTM 2/1/1998 129 1998 8/31/2008 0 Floating N/A 3 N/A N/A N/A Y N Y 0                       -                      LEHMAN BROTHERS HOLDINGS INC.
072000BG60330860 171 Chancery Gate 30.34              67.04              20.34              -                  20.34              100.00 100.00 GBP Europe UK Equity PTG Industrial Held for Sale LOCOM 6/1/2006 27 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 20                     -                      LB UK RE Holdings Ltd

Chancery GateEquity3rd Party 171 Chancery GateEquity3rd Party -                 -                  -                  33.92              33.92              0.00 100.00 GBP Europe UK Equity PTG Industrial Held for Sale LOCOM 6/1/2006 27 2006 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG66202318 272 Chancery Gate Holding Co 52.46              100.00            52.46              -                  52.46              100.00 100.00 GBP Europe UK Equity PTG Industrial Mortgage Inventory MTM 6/1/2007 15 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 52                     -                      LB UK RE Holdings Ltd
072000BG65108338 236 Chiswick 8.83               100.00            8.83                -                  8.83                100.00 100.00 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 9                       -                      LB UK RE Holdings Ltd

ChiswickEquity3rd Party 236 ChiswickEquity3rd Party -                 -                  -                  1.98                1.98                100.00 100.00 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG65250758 273 City Lofts 21.66              (18.33)             (3.97)               -                  (3.97)               100.00 100.00 GBP Europe UK Equity PTG Condo Mortgage Inventory MTM 5/1/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y (4)                      -                      LB UK RE Holdings Ltd
072000BG64036782 273 City Lofts 3.96               100.00            3.96                -                  3.96                100.00 100.00 GBP Europe UK Equity PTG Condo Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 4                       -                      LB UK RE Holdings Ltd
072000BG65250780 273 City Lofts 0.00               100.00            0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Condo Mortgage Inventory MTM 5/1/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd

JBSNR4149103971988 268 Baypointe - Land 27.36              63.10              17.27              -                  17.27              100.00 100.00 GBP Europe UK Mezzanine PTG Land/SF Mortgage Inventory MTM 3/1/2007 18 2007 3/29/2009 7 Floating 70% 3 N/A N/A N/A N Y Y 17                     -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103982048 231 HTD - Development 4.62               (68.66)             (3.17)               -                  (3.17)               N/A N/A GBP Europe UK Mezzanine PTG Condo Mortgage Inventory MTM 7/1/2007 14 2007 3/29/2009 7 Floating 88% 3 N/A N/A N/A N Y Y (3)                      -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103971986 909 Sheffield - Development 0.55               (716.05)           (3.93)               -                  (3.93)               100.00 100.00 GBP Europe UK Mezzanine PTG Condo Mortgage Inventory MTM 7/1/2007 14 2007 3/29/2009 7 Floating 41% 3 N/A N/A N/A N Y Y (4)                      -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103982045 909 Sheffield - Development 5.82               101.05            5.88                -                  5.88                100.00 100.00 GBP Europe UK Mezzanine PTG Condo Mortgage Inventory MTM 7/1/2007 14 2007 3/29/2009 3/29/2009 7 Floating 41% 3 N/A N/A N/A N Y Y 6                       -                      LEHMAN COMMERCIAL PAPER INC.

0710037763513237 76 Continuum 0.25               905.48            2.26                -                  2.26                100.00 100.00 EUR Europe IT Equity PTG Industrial Mortgage Inventory MTM 9/1/2003 61 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      Lehman Brothers (PTG) Limited
0710037763513264 76 Continuum 1.70               100.00            1.70                -                  1.70                100.00 100.00 EUR Europe IT Equity PTG Industrial Mortgage Inventory MTM 9/1/2003 61 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      Lehman Brothers (PTG) Limited
0710004000536454 136 Corpus 3.82               100.00            3.82                -                  3.82                100.00 100.00 EUR Europe GER Equity PTG Multifamily Mortgage Inventory MTM 6/1/2006 27 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 4                       -                      Eldon Street Holdings Ltd.
0710004000536455 136 Corpus 1.36               100.00            1.36                -                  1.36                100.00 100.00 EUR Europe GER Equity PTG Multifamily Mortgage Inventory MTM 6/1/2006 27 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      Eldon Street Holdings Ltd.

DH Gross Up-1 229 Devonshire HouseEquity3rd Party -                 -                  -                  23.28              23.28              0.00 100.00 GBP Europe UK Equity PTG Office Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.
Excalibur Drapers Garden 245 Drapers Gardens 34.95              76.38              26.70              -                  26.70              99.00 81.01 GBP Europe UK Mezzanine PTG Office Mortgage Inventory MTM 6/1/2007 15 2007 6/18/2011 34 Floating 75% 3 N/A N/A N/A N N Y 27                     -                      LEHMAN COMMERCIAL PAPER INC.

RSNR 4111902494724 245 Drapers Gardens -                 -                  0.24                -                  0.24                100.00 80.70 GBP Europe UK Mezzanine PTG Office Mortgage Inventory MTM 6/1/2007 15 2007 6/18/2011 34 Floating 75% 3 N/A N/A N/A N N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 4111902494725 245 Drapers Gardens -                 -                  0.00                -                  0.00                100.00 100.00 GBP Europe UK Mezzanine PTG Office Mortgage Inventory MTM 6/1/2007 15 2007 6/18/2011 34 Floating 75% 3 N/A N/A N/A N N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 4111900410327 245 Drapers Gardens -                 -                  0.01                -                  0.01                100.00 100.00 GBP Europe UK Mezzanine PTG Office Mortgage Inventory MTM 6/1/2007 15 2007 6/18/2011 34 Floating 75% 3 N/A N/A N/A N N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 4111909906873 245 Drapers Gardens -                 -                  0.01                -                  0.01                100.00 100.00 GBP Europe UK Mezzanine PTG Office Mortgage Inventory MTM 6/1/2007 15 2007 6/18/2011 34 Floating 75% 3 N/A N/A N/A N N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.

REMEZ4869103812276 226 Duse 21.80              101.75            22.18              -                  22.18              100.00 100.00 EUR Europe IT Mezzanine PTG Multifamily Mortgage Inventory MTM 1/1/2007 20 2007 12/16/2009 12/16/2009 16 Floating 92% 3 N/A N/A N/A N N Y 22                     -                      LB UK RE Holdings Ltd
REMEZ4869101657631 226 Duse -                 -                  0.55                -                  0.55                100.00 100.00 EUR Europe IT Mezzanine PTG Multifamily Mortgage Inventory MTM 1/1/2007 20 2007 12/16/2009 16 Floating 92% 3 N/A N/A N/A N N Y 1                       -                      LB UK RE Holdings Ltd

072000BG68948186 947 Dyra 0.01               99.99              0.01                -                  0.01                100.00 100.00 EUR Europe IT Equity PTG Other PT Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
RMEZ 4152403982046 106 Edinburgh 2.87               (140.46)           (4.03)               -                  (4.03)               99.00 100.00 GBP Europe UK Mezzanine PTG Retail Held for Sale LOCOM 6/1/2005 40 2005 7/15/2010 23 Floating 65% C N/A N/A N/A Y N Y (4)                      -                      Eldon Street Holdings Ltd. 

0710003929999658 106 Edinburgh 0.00               -                  -                  -                  -                  100.00 100.00 GBP Europe UK Equity PTG Retail Held for Sale LOCOM 6/1/2005 40 2005 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd. 
0710004009999657 106 Edinburgh 7.52               0.01                0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Retail Held for Sale LOCOM 6/1/2005 40 2005 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd. 

Edinburgh Fin46 106 EdinburghEquity3rd Party -                 -                  -                  7.52                7.52                100 100.00 GBP Europe UK Equity PTG Retail Held for Sale LOCOM 6/1/2005 40 2005 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      EDINBURGH HOUSE
Excalibur E-Shelter Frankfur 255 E-Shelter Frankfurt 69.74              98.63              68.79              -                  68.79              98.00 98.00 EUR Europe GER Mezzanine PTG Office Held for Sale LOCOM 9/1/2007 12 2007 8/24/2009 12 Floating 73% C N/A N/A N/A Y N Y 69                     -                      LB Bankhause Aktiengesel

072000BG68870210 274 Express 0.02               100.00            0.02                -                  0.02                100.00 100.00 EUR Europe GER Equity PTG Office Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
072000BG65760323 274 Express 5.30               100.00            5.30                -                  5.30                100.00 100.00 EUR Europe GER Equity PTG Office Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 5                       -                      LB UK RE Holdings Ltd
072000BG67582395 270 Farm Lane 11.12              100.00            11.12              -                  11.12              100.00 100.00 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 6/1/2007 15 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 11                     -                      LB UK RE Holdings Ltd

Farm LaneEquity 3rd Party 270 Farm LaneEquity 3rd Party -                 -                  -                  3.29                3.29                100 100.00 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 6/1/2007 15 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG66156056 270 Farm Lane 2.05               100.00            2.05                -                  2.05                100.00 100.00 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 6/1/2007 15 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE Holdings Ltd
0710004001107941 41 Fidenza 3.68               100.00            3.68                -                  3.68                100.00 100.00 EUR Europe IT Equity PTG Retail Mortgage Inventory MTM 2/1/2002 80 2002 N/A N/A Floating 3 N/A N/A N/A N/A N Y 4                       -                      Eldon Street Holdings Ltd.
0710004001107947 41 Fidenza 0.43               100.00            0.43                -                  0.43                100.00 100.00 EUR Europe IT Equity PTG Retail Mortgage Inventory MTM 2/1/2002 80 2002 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
072000BG60166625 975 First Base 0.04               100.00            0.04                -                  0.04                100.00 100.00 GBP Europe UK Equity PTG Condo Mortgage Inventory MTM 1/1/2008 8 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB UK RE holdings Ltd
0740040456149213 7 Frogmore 0.01               100.00            0.01                -                  0.01                100.00 100.00 GBP Europe UK Equity PTG Retail Mortgage Inventory MTM 5/1/1999 114 1999 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers Holdings Plc
0710003920539117 177 Galatina 0.32               100.00            0.32                -                  0.32                100.00 100.00 EUR Europe IT Equity PTG Office Mortgage Inventory MTM 6/1/2006 27 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
0710004001549370 177 Galatina 1.89               100.00            1.89                -                  1.89                100.00 100.00 EUR Europe IT Equity PTG Office Mortgage Inventory MTM 6/1/2006 27 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      Eldon Street Holdings Ltd.
0710004002883529 177 Galatina 0.13               100.00            0.13                -                  0.13                100.00 100.00 EUR Europe IT Equity PTG Office Mortgage Inventory MTM 6/1/2006 27 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
0710003924492429 95 Genova 1.03               100.00            1.03                -                  1.03                100.00 100.00 EUR Europe IT Equity PTG Mixed-Use Mortgage Inventory MTM 12/1/2004 46 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      Eldon Street Holdings Ltd.
0710037768206883 33 Giantglobe 0.00               100.41            0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Multifamily Mortgage Inventory MTM 5/1/2001 89 2001 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers (PTG) Limited

RMEZ 4318004052877 77 Harley 4.45               16.80              0.75                -                  0.75                90.00 89.79 GBP Europe UK Mezzanine PTG Condo Held for Sale LOCOM 10/1/2003 60 2003 5/21/2009 9 Floating 48% C N/A N/A N/A N N Y 1                       -                      Mable Commercial Funding Ltd
0710003921291731 77 Harley 0.00               99.96              0.00                -                  0.00                100.00 100.00 GBP Europe UK Mezzanine PTG Condo Held for Sale LOCOM 10/1/2003 60 2003 5/21/2009 9 Floating 48% C N/A N/A N/A N N Y 0                       -                      Eldon Street Holdings Ltd. 
0710004002937320 77 Harley 2.61               9.37                0.25                -                  0.25                9.00 9.37 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 10/1/2003 60 2003 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd. 

Harley Fin46-1 77 HarleyEquity3rd Party -                 -                  -                  2.59                2.59                0.00 100.00 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 10/1/2003 60 2003 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      HARLEY PROPERTY VENTURES
072000CX82771489 907 Health 0.18               100.00            0.18                -                  0.18                N/A N/A GBP Europe UK Equity PTG Other PT Mortgage Inventory MTM 6/1/2008 3 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd

REMEZ5694303273607 907 Health 12.05              102.67            12.38              -                  12.38              N/A N/A GBP Europe UK Mezzanine PTG Other PT Mortgage Inventory MTM 6/1/2008 3 2008 6/30/2010 6/30/2010 22 Floating 22% 3 N/A N/A N/A N N Y 12                     -                      LB UK RE Holdings Ltd
REMEZ5694302772045 907 Health 2.58               104.64            2.70                -                  2.70                N/A N/A GBP Europe UK Mezzanine PTG Other PT Mortgage Inventory MTM 6/1/2008 3 2008 6/30/2010 22 Floating 22% 3 N/A N/A N/A N N Y 3                       -                      LB UK RE Holdings Ltd

072000BG61582017 192 High Street Epsom 0.00               100.04            0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Retail Mortgage Inventory MTM 9/1/2006 24 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
0740040450734965 34 IMSER 3.10               0.00                0.00                -                  0.00                0.00 0.00 EUR Europe IT Equity PTG Other PT Mortgage Inventory MTM 5/1/2002 77 2002 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers Holdings Plc
0740040456418947 14 Industrial Securities Basingstoke 0.00               100.41            0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Industrial Mortgage Inventory MTM 7/1/2000 99 2000 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers Holdings Plc
0710037760541294 63 Initium 0.01               99.99              0.01                -                  0.01                100.00 100.00 EUR Europe IT Equity PTG Condo Mortgage Inventory MTM 1/1/2003 69 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers (PTG) Limited
0710037840740921 63 Initium 9.83               87.25              8.58                -                  8.58                100.00 100.00 EUR Europe IT Equity PTG Condo Mortgage Inventory MTM 1/1/2003 69 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 9                       -                      Lehman Brothers (PTG) Limited
072000BG65686226 241 Investrev 11.40              61.12              6.97                -                  6.97                100.00 100.00 EUR Europe AUS Equity PTG Industrial Held for Sale LOCOM 6/1/2007 15 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 7                       -                      LB UK RE Holdings Ltd

InvestrevEquity 3rd Party 241 InvestrevEquity 3rd Party -                 -                  -                  1.27                1.27                0.00 100.00 EUR Europe AUS Equity PTG Industrial Held for Sale LOCOM 6/1/2007 15 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
KapiteeliEquity3rd Party 232 KapiteeliEquity3rd Party -                 -                  -                  57.86              57.86              100 100.00 EUR Europe FIN Equity PTG Mixed-Use Held for Sale LOCOM 3/1/2007 18 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.

nmore/TresforteEquity3rd Pa 203 Kenmore/TresforteEquity3rd Party -                 -                  -                  8.95                8.95                0.00 100.00 EUR Europe HOL Equity PTG Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG65131222 203 Kenmore/Tresforte 8.26               90.68              7.49                -                  7.49                100.00 100.00 EUR Europe HOL Equity PTG Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 7                       -                      LB UK RE Holdings Ltd
072000BG63981958 267 Kenmore Lyon 2.00               100.00            2.00                -                  2.00                N/A N/A EUR Europe FR Equity PTG Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE Holdings Ltd
072000BG63981970 267 Kenmore Lyon 1.51               100.00            1.51                -                  1.51                N/A N/A EUR Europe FR Equity PTG Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE Holdings Ltd
072000BG63981966 267 Kenmore Mulhouse 0.26               100.00            0.26                -                  0.26                N/A N/A EUR Europe FR Equity PTG Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
072000BG63981967 267 Kenmore Mulhouse 0.29               100.00            0.29                -                  0.29                N/A N/A EUR Europe FR Equity PTG Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
072000BG63981957 267 Kenmore Rennes 0.59               100.00            0.59                -                  0.59                N/A N/A EUR Europe FR Equity PTG Industrial Mortgage Inventory MTM 5/1/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      LB UK RE Holdings Ltd
072000BG63981959 267 Kenmore Rennes 0.13               100.00            0.13                -                  0.13                N/A N/A EUR Europe FR Equity PTG Industrial Mortgage Inventory MTM 5/1/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd

Kenmore Rennes Pref Eq 267 Kenmore Rennes Pref Eq -                 -                  -                  -                  -                  N/A N/A EUR Europe FR Equity PTG Industrial Mortgage Inventory MTM 5/1/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y -                    -                      

FOIA CONFIDENTIAL TREATMENT REQUESTED
BY LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 1025119



Projected 5/31/08 Inventory
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Kenmore Rennes Eq 267 Kenmore Rennes Eq -                 -                  -                  -                  -                  N/A N/A EUR Europe FR Equity PTG Industrial Mortgage Inventory MTM 5/1/2007 16 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y -                    -                      
072000BG68680496 267 Kenmore Lille 1.12               100.00            1.12                -                  1.12                100.00 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 10/1/2007 11 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 1                       -                      LB UK RE Holdings Ltd
072000BG63981968 267 Kenmore Lille 1.00               100.00            1.00                1.00                100.00 100.00 EUR Europe France Equity PTG Office Held for Sale LOCOM 10/1/2007 11 2007 Floating C N/A N/A N/A N/A N/A Y 1                       -                      

Kenmore LilleEquity3rd Party 267 Kenmore LilleEquity3rd Party -                 -                  -                  1.19                1.19                0.00 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 10/1/2007 11 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG69402520 267 Kenmore Montpellier 1.61               100.00            1.61                -                  1.61                100.00 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE Holdings Ltd

more MontpellierEquity3rd P 267 Kenmore MontpellierEquity3rd Party -                 -                  -                  1.32                1.32                100 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG69402541 267 Kenmore Montpellier 1.27               100.00            1.27                -                  1.27                100.00 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 1                       -                      LB UK RE Holdings Ltd
072000BG69791688 267 Kenmore Nantes 0.79               100.00            0.79                -                  0.79                100.00 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 1                       -                      LB UK RE Holdings Ltd

enmore NantesEquity3rd Par 267 Kenmore NantesEquity3rd Party -                 -                  -                  0.61                0.61                100 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG69791689 267 Kenmore Nantes 0.38               100.00            0.38                -                  0.38                100.00 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
072000BG69429620 267 Kenmore Poitiers 1.53               100.00            1.53                -                  1.53                100.00 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE Holdings Ltd
072000BG63981969 267 Kenmore Poitiers 0.74               100.00            0.74                -                  0.74                100.00 100.00 EUR Europe France Equity PTG Industrial Held for Sale LOCOM 12/1/2007 9 2007 Floating C N/A N/A N/A N/A N/A Y 1                       -                      

enmore PoitiersEquity3rd Par 267 Kenmore PoitiersEquity3rd Party -                 -                  -                  1.23                1.23                100 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
0710003920861306 360 Koloa (0.20)              -                  -                  -                  -                  100.00 100.00 GBP Europe UK Equity PTG Multifamily Mortgage Inventory MTM 7/1/2006 26 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd.
0710003920635208 53 Keighley 0.00               100.41            0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Multifamily Mortgage Inventory MTM 2/1/2003 68 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
072000BG62238428 199 Kwik Save 13.62              100.00            13.62              -                  13.62              100.00 100.00 GBP Europe UK Equity PTG Retail Held for Sale LOCOM 10/1/2006 23 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 14                     -                      LB UK RE Holdings Ltd

Kwik SaveEquity3rd Party 199 Kwik SaveEquity3rd Party -                 -                  -                  7.13                7.13                0.00 100.00 GBP Europe UK Equity PTG Retail Held for Sale LOCOM 10/1/2006 23 2006 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
Excalibur Landmark Mezz 238 Landmark 13.37              99.59              13.31              -                  13.31              100.00 100.00 EUR Europe HOL Mezzanine PTG Office Held for Sale LOCOM 5/1/2007 16 2007 4/27/2009 8 Floating 92% C N/A N/A N/A N N Y 13                     -                      LEHMAN COMMERCIAL PAPER INC.
LandmarkEquity3rd Party 238 LandmarkEquity3rd Party -                 -                  -                  16.31              16.31              100.00 100.00 EUR Europe HOL Equity PTG Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      EDINBURGH HOUSE

072000BG65131224 238 Landmark 15.06              100.00            15.06              -                  15.06              100.00 100.00 EUR Europe HOL Equity PTG Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 15                     -                      LB UK RE Holdings Ltd
0710003924768150 97 Larrick 0.00               99.96              0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Retail Mortgage Inventory MTM 1/1/2005 45 2005 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
072000BG60077391 138 Leo 0.02               100.00            0.02                -                  0.02                100.00 100.00 EUR Europe GER Equity PTG Retail Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
072000BG60212001 138 Leo 9.55               100.00            9.55                -                  9.55                100.00 100.00 EUR Europe GER Equity PTG Retail Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 10                     -                      LB UK RE Holdings Ltd
072000BG61532606 213 LGR Grundinvest 0.02               100.00            0.02                -                  0.02                100.00 100.00 EUR Europe GER Equity PTG Office Held for Sale LOCOM 9/1/2006 24 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
0710003924273554 89 Maidenhead 0.04               100.00            0.04                -                  0.04                100.00 100.00 GBP Europe UK Equity PTG Retail Mortgage Inventory MTM 11/1/2004 47 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
071000H066636593 82 Malmo 0.00               99.97              0.00                -                  0.00                100.00 100.00 SEK Europe SWE Equity PTG Condo Mortgage Inventory MTM 7/1/2004 51 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LBROS (Sweden) Properties AB
071000H066636594 82 Malmo 0.64               100.00            0.64                -                  0.64                100.00 100.00 SEK Europe SWE Equity PTG Condo Mortgage Inventory MTM 7/1/2004 51 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      LBROS (Sweden) Properties AB
0710003921107959 16 Markley Stearns Legal Equity 0.05               100.00            0.05                -                  0.05                100.00 100.00 EUR Europe FR Equity PTG Industrial Mortgage Inventory MTM 10/1/2000 96 2000 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
0770093065480473 16 Markley Stearns 17.24              1.00                0.17                -                  0.17                1.00 1.00 EUR Europe FR Equity PTG Industrial Mortgage Inventory MTM 10/1/2000 96 2000 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Mable Commercial Funding Ltd
0710003923902925 87 Margaux 1.05               100.00            1.05                -                  1.05                100.00 100.00 EUR Europe FR Equity PTG Condo Mortgage Inventory MTM 10/1/2004 48 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      Eldon Street Holdings Ltd.
072000BG63975958 221 Market Harborough 5.03               (15.60)             (0.78)               -                  (0.78)               100.00 100.00 GBP Europe UK Equity PTG Condo Mortgage Inventory MTM 2/1/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y (1)                      -                      LB UK RE Holdings Ltd
0710003920740939 58 Melville 0.44               100.00            0.44                -                  0.44                100.00 100.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 2/1/2003 68 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
0710004000777399 58 Melville 0.41               100.00            0.41                -                  0.41                100.00 100.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 2/1/2003 68 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.

Melville Fin46 58 MelvilleEquity3rd Party -                 -                  -                  -                  -                  100 100.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 2/1/2003 68 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y -                    -                      KENMORE MELVILLE CRESCENT VENTURES
RSNR 4651803799451 243 Meucci 8.06               101.40            8.17                -                  8.17                100.00 100.00 EUR Europe IT Mezzanine PTG Industrial Mortgage Inventory MTM 4/1/2007 17 2007 3/27/2011 3/27/2011 31 Floating 86% 3 N/A N/A N/A Y N Y 8                       -                      LB UK RE Holdings Ltd

REMEZ5617303303482 222 Mission 16.15              (5.79)               (0.94)               -                  (0.94)               100.00 100.00 GBP Europe UK Mezzanine PTG Office Mortgage Inventory MTM 4/1/2007 17 2007 12/22/2010 12/22/2010 28 Floating 92% 3 N/A N/A N/A N Y Y (1)                      -                      LEHMAN COMMERCIAL PAPER INC.
072000BG64097421 223 Octopus 13.11              18.75              2.46                -                  2.46                100.00 100.00 EUR Europe GER Equity PTG Office Held for Sale LOCOM 3/1/2007 18 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE Holdings Ltd
072000BG64097422 223 Octopus 19.91              100.00            19.91              -                  19.91              100.00 100.00 EUR Europe GER Equity PTG Office Held for Sale LOCOM 3/1/2007 18 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 20                     -                      LB UK RE Holdings Ltd

OctopusEquity3rd Party 223 OctopusEquity3rd Party -                 -                  -                  3.68                3.68                0.00 100.00 EUR Europe GER Equity PTG Office Held for Sale LOCOM 3/1/2007 18 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
xcalibur Project Octopus Mez 223 Octopus 11.26              85.36              9.61                -                  9.61                100.00 100.00 EUR Europe GER Mezzanine PTG Office Held for Sale LOCOM 3/1/2007 18 2007 4/1/2011 31 Floating 95% C N/A N/A N/A Y N Y 10                     -                      LEHMAN COMMERCIAL PAPER INC.

REMEZ5617302063595 223 Octopus -                 -                  0.06                -                  0.06                100.00 100.00 EUR Europe GER Mezzanine PTG Office Held for Sale LOCOM 9/21/2007 12 2007 4/1/2011 31 Floating 95% C N/A N/A N/A Y N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.
REMEZ5617302063596 223 Octopus -                 -                  0.02                -                  0.02                100.00 100.00 EUR Europe GER Mezzanine PTG Office Held for Sale LOCOM 9/21/2007 12 2007 4/1/2011 31 Floating 95% C N/A N/A N/A Y N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.
REMEZ5617302063591 223 Octopus -                 -                  0.01                -                  0.01                100.00 100.00 EUR Europe GER Mezzanine PTG Office Held for Sale LOCOM 9/21/2007 12 2007 4/1/2011 31 Floating 95% C N/A N/A N/A Y N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.

072000BG69906512 204 Reva 82.28              100.00            82.28              -                  82.28              100.00 100.00 EUR Europe SP Equity PTG Land/SF Held for Sale LOCOM 1/1/2008 8 2008 N/A N/A Floating C N/A N/A N/A N/A N Y 82                     -                      LEHMAN COMMERCIAL PAPER INC.
0760018587216587 253 Orda 6.94               100.00            6.94                -                  6.94                100.00 100.00 EUR Europe CRO Equity PTG Condo Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 7                       -                      PROPERTY ASSET MANAGEMENT INC
072000BG69310215 134 Palazzo 0.89               100.00            0.89                -                  0.89                100.00 100.00 EUR Europe IT Equity PTG Condo Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      Sileno Finance Srl

RSNR 4651803799450 227 Palladio 5.66               101.40            5.74                -                  5.74                100.00 100.00 EUR Europe IT Mezzanine PTG Office Mortgage Inventory MTM 5/1/2007 16 2007 2/28/2010 2/28/2010 18 Floating 96% 3 N/A N/A N/A Y N Y 6                       -                      LB UK RE Holdings Ltd
0740040456149215 9 P&O 0.00               99.49              0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Retail Mortgage Inventory MTM 4/1/2000 102 2000 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers Holdings Plc
0710004003544295 83 Parkwood (0.00)              -                  -                  -                  -                  100.00 100.00 GBP Europe UK Equity PTG Retail Mortgage Inventory MTM 7/1/2004 51 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd.
0770070036268729 11 Pageant 0.58               0.00                0.00                -                  0.00                0.00 0.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 5/1/2000 101 2000 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Pageant Properties Ltd
0720047249586681 5 PCML (Sasco) 3.38               3.13                0.11                -                  0.11                3.00 3.13 GBP Europe UK Equity PTG Mixed-Use Mortgage Inventory MTM 3/1/2002 79 2002 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      PCML

RMEZ 2583404073409 49 Peninsula Golf 26.01              (15.44)             (4.01)               -                  (4.01)               36.00 36.07 EUR Europe FR Mezzanine PTG Condo Held for Sale LOCOM 4/1/2002 78 2002 9/29/2008 1 Floating 72% C N/A N/A N/A N N Y (4)                      -                      Mable Commercial Funding Ltd
RMEZ 2583404073415 49 Peninsula Golf -                 -                  3.13                -                  3.13                36.00 36.07 EUR Europe FR Mezzanine PTG Condo Held for Sale LOCOM 4/1/2002 78 2002 9/29/2008 1 Floating 72% C N/A N/A N/A N N Y 3                       -                      Mable Commercial Funding Ltd
RMEZ 2583404073412 49 Peninsula Golf 33.08              100.00            33.08              -                  33.08              100.00 100.00 EUR Europe FR Mezzanine PTG Condo Held for Sale LOCOM 4/1/2002 78 2002 9/29/2008 1 Floating 72% C N/A N/A N/A N N Y 33                     -                      Mable Commercial Funding Ltd
RMEZ 2583404073411 49 Peninsula Golf 1.51               100.00            1.51                -                  1.51                100.00 100.00 EUR Europe FR Mezzanine PTG Condo Held for Sale LOCOM 4/1/2002 78 2002 9/29/2008 1 Floating 72% C N/A N/A N/A N N Y 2                       -                      Mable Commercial Funding Ltd
RMEZ 2583404073410 49 Peninsula Golf 13.69              100.00            13.69              -                  13.69              100.00 100.00 EUR Europe FR Mezzanine PTG Condo Held for Sale LOCOM 4/1/2002 78 2002 9/29/2008 1 Floating 72% C N/A N/A N/A N N Y 14                     -                      Mable Commercial Funding Ltd

0710003929482621 49 Peninsula Golf 5.23               0.00                0.00                -                  0.00                0.00 0.00 EUR Europe FR Equity PTG Condo Held for Sale LOCOM 4/1/2002 78 2002 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd. 
0710004000753493 49 Peninsula Golf 2.16               0.00                0.00                -                  0.00                0.00 0.00 EUR Europe FR Equity PTG Condo Held for Sale LOCOM 4/1/2002 78 2002 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd. 
Peninsula Golf Fin46 49 Peninsula GolfEquity3rd Party -                 -                  -                  4.46                4.46                100 100.00 EUR Europe FR Equity PTG Condo Held for Sale LOCOM 8/1/2002 74 2002 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      PENISULA GOLF
0710003925049645 55 Picasso 0.00               100.41            0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 3/1/2005 43 2005 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
0710004005057487 55 Picasso 1.99               0.93                0.02                -                  0.02                1.00 0.93 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 3/1/2005 43 2005 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
0710003920725193 55 Picasso (0.00)              -                  -                  -                  -                  100.00 100.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 2/1/2003 68 2003 N/A N/A Floating 3 N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd.

RMEZ 4152403852112 156 Picasso 2 0.69               46.82              0.32                -                  0.32                100.00 100.00 GBP Europe UK Mezzanine PTG Retail Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating 68% C N/A N/A N/A N N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.
072000BG60212106 156 Picasso 2 0.01               (993.49)           (0.14)               -                  (0.14)               100.00 100.00 GBP Europe UK Equity PTG Office Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y (0)                      -                      LB UK RE Holdings Ltd
072000BG60212134 156 Picasso 2 1.12               100.00            1.12                -                  1.12                100.00 100.00 GBP Europe UK Equity PTG Office Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 1                       -                      LB UK RE Holdings Ltd
072000BG60313149 156 Picasso 2 0.00               100.00            0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Office Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
072000BG60313166 156 Picasso 2 1.59               100.00            1.59                -                  1.59                100.00 100.00 GBP Europe UK Equity PTG Office Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE Holdings Ltd

RMEZ 4111904061981 210 Picasso Refi & Redhill 10.61              90.99              9.66                -                  9.66                100.00 100.00 GBP Europe UK Mezzanine PTG Office Mortgage Inventory MTM 11/1/2006 22 2006 1/30/2010 17 Floating 89% 3 N/A N/A N/A N Y Y 10                     -                      LEHMAN COMMERCIAL PAPER INC.
RMEZ 4111904061980 210 Picasso Refi & Redhill 1.26               100.97            1.27                -                  1.27                100.00 100.00 GBP Europe UK Mezzanine PTG Office Mortgage Inventory MTM 11/1/2006 22 2006 1/30/2010 17 Floating 89% 3 N/A N/A N/A N Y Y 1                       -                      LEHMAN COMMERCIAL PAPER INC.

0710003929884733 48 Pierre Premier 0.34               27.63              0.09                -                  0.09                28.00 27.63 EUR Europe FR Equity PTG Condo Mortgage Inventory MTM 6/1/2002 76 2002 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
0710004009884734 48 Pierre Premier 0.67               8.40                0.06                -                  0.06                8.00 8.40 EUR Europe FR Equity PTG Condo Mortgage Inventory MTM 6/1/2002 76 2002 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.

QueensbridgeEquity 3rd Party 252 QueensbridgeEquity 3rd Party -                 -                  -                  5.05                5.05                100.00 100.00 GBP Europe UK Equity PTG Hotel Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      EDINBURGH HOUSE
0710003928337093 3 Raven 0.00               100.04            0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 6/1/2001 88 2001 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Eldon Street Holdings Ltd.
072000BG60399863 167 Reaumur 1.72               100.00            1.72                -                  1.72                100.00 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 6/1/2006 27 2006 N/A N/A Floating C N/A N/A N/A N/A N Y 2                       -                      LB UK RE Holdings Ltd

ReaumurEquity3rd Party 167 ReaumurEquity3rd Party -                 -                  -                  0.10                0.10                0.00 100.00 EUR Europe FR Equity PTG Office Held for Sale LOCOM 6/1/2006 27 2006 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG67647514 269 Redwood 0.02               100.00            0.02                -                  0.02                100.00 100.00 EUR Europe IT Equity PTG Retail Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
072000BG68723922 269 Redwood 6.63               100.00            6.63                -                  6.63                100.00 100.00 EUR Europe IT Equity PTG Retail Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 7                       -                      LB UK RE Holdings Ltd

REMEZ4869101640013 269 Redwood 5.01               105.44            5.28                -                  5.28                100.00 100.00 EUR Europe IT Mezzanine PTG Retail Mortgage Inventory MTM 10/1/2007 11 2007 10/10/2013 62 Floating 23% 3 N/A N/A N/A N N Y 5                       -                      LB UK RE Holdings Ltd
REMEZ4869108813006 269 Redwood -                 -                  0.17                -                  0.17                100.00 100.00 EUR Europe IT Mezzanine PTG Retail Mortgage Inventory MTM 10/1/2007 11 2007 10/10/2013 62 Floating 23% 3 N/A N/A N/A N N Y 0                       -                      LB UK RE Holdings Ltd

0760018584661831 935 Rockpoint 35.85              20.73              7.43                -                  7.43                100.00 100.00 GBP Europe UK Equity PTG Industrial Mortgage Inventory MTM 4/1/2007 17 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 7                       -                      Property Asset Management Inc
0710003929966924 159 Royal 0.00               26,927.60        1.15                -                  1.15                100.00 100.00 EUR Europe IT Equity PTG Condo Mortgage Inventory MTM 4/1/2006 29 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      Eldon Street Holdings Ltd.

Royal 159 Royal -                 -                  -                  -                  -                  100 100.00 EUR Europe IT Equity PTG Condo Mortgage Inventory MTM 4/1/2006 29 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd.
0760018587657044 254 Samobor 6.31               100.00            6.31                -                  6.31                100.00 100.00 EUR Europe CRO Equity PTG Condo Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 6                       -                      PROPERTY ASSET MANAGEMENT INC

SamoborEquity 3rd Party 254 SamoborEquity 3rd Party -                 -                  -                  1.68                1.68                0.00 100.00 EUR Europe CRO Equity PTG Condo Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      EDINBURGH HOUSE
RSNR 4651803799452 265 Sansedoni 5.89               101.14            5.96                -                  5.96                100.00 100.00 EUR Europe IT Mezzanine PTG Office Mortgage Inventory MTM 10/1/2007 11 2007 9/27/2010 9/27/2010 25 Floating 46% 3 N/A N/A N/A Y N Y 6                       -                      LB UK RE Holdings Ltd
072000BG62772225 906 Schimmelfeng 7.42               100.00            7.42                -                  7.42                N/A N/A EUR Europe GER Equity PTG Office Mortgage Inventory MTM 6/1/2008 3 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 7                       -                      LB UK RE Holdings Ltd
0710004003329429 81 Solaris 3.26               224.76            7.33                -                  7.33                82.00 82.48 EUR Europe IT Equity PTG Condo Mortgage Inventory MTM 9/1/2004 49 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y 7                       -                      Eldon Street Holdings Ltd.

RMEZ 4381503882528 81 Solaris 1.99               100.00            1.99                -                  1.99                82.00 82.48 EUR Europe IT Equity PTG Condo Mortgage Inventory MTM 9/1/2004 49 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      Eldon Street Holdings Ltd.
0710037769624675 45 Stainton 0.00               99.85              0.00                -                  0.00                100.00 100.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 5/1/2002 77 2002 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers (PTG) Limited
0710037849624676 45 Stainton 6.80               0.00                0.00                -                  0.00                0.00 0.00 GBP Europe UK Equity PTG Office Mortgage Inventory MTM 5/1/2002 77 2002 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers (PTG) Limited
072000BG63284655 230 Sun 0.02               65,819.12        12.11              -                  12.11              100.00 100.00 EUR Europe IT Equity PTG Office Mortgage Inventory MTM 1/1/2007 20 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 12                     -                      LB UK RE Holdings Ltd
072000BG63230026 900 Sun & Moon 15.11              100.00            15.11              -                  15.11              N/A 100.00 EUR Europe FR Equity PTG Retail Mortgage Inventory MTM 3/1/2008 6 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 15                     -                      LEHMAN COMMERCIAL PAPER INC.

Telecom Italia Receivable 37 Telecom Italia -                 -                  (2.71)               -                  (2.71)               100 100.00 EUR Europe IT Equity PTG Office Mortgage Inventory MTM 12/1/2000 94 2000 N/A N/A Floating 3 N/A N/A N/A N/A N Y (3)                      -                      LEHMAN COMMERCIAL PAPER INC.
Thornfield tax reserve 40 Thornfield -                 -                  (3.66)               -                  (3.66)               100 100.00 GBP Europe UK Equity PTG Condo Mortgage Inventory MTM 2/1/2002 80 2002 N/A N/A Floating 3 N/A N/A N/A N/A N Y (4)                      -                      Lehman Brothers (PTG) Limited
072000BG65531744 244 Torneo 19.32              100.00            19.32              -                  19.32              100.00 100.00 EUR Europe SP Equity PTG Mixed-Use Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 19                     -                      LB UK RE Holdings Ltd

TorneoEquity3rd Party 244 TorneoEquity3rd Party -                 -                  -                  -                  -                  100.00 100.00 EUR Europe SP Equity PTG Mixed-Use Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
0740040457851005 17 Tour La Villette 5.61               0.00                0.00                -                  0.00                0.00 0.00 EUR Europe FR Equity PTG Office Mortgage Inventory MTM 12/1/2000 94 2000 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      Lehman Brothers Holdings Plc
072000BG60435879 951 Trading 10.60              100.00            10.60              -                  10.60              100.00 100.00 EUR Europe GER Equity PTG Multifamily Held for Sale LOCOM 2/1/2008 7 2008 N/A N/A Floating C N/A N/A N/A N/A N Y 11                     -                      LB UK RE holdings Ltd

Trading Equity 3rd Party 951 Trading Equity 3rd Party -                 -                  -                  7.06                7.06                100 100.00 EUR Europe GER Equity PTG Multifamily Held for Sale LOCOM 2/1/2008 7 2008 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
REMEZ4869103812280 228 Tyre 5.07               101.40            5.14                -                  5.14                100.00 100.00 EUR Europe IT Mezzanine PTG Condo Mortgage Inventory MTM 6/1/2007 15 2007 1/24/2009 1/24/2009 5 Floating 76% 3 N/A N/A N/A Y N Y 5                       -                      LB UK RE Holdings Ltd
REMEZ4869103812279 247 Tyre II 5.41               101.40            5.49                -                  5.49                100.00 100.00 EUR Europe IT Mezzanine PTG Condo Mortgage Inventory MTM 6/1/2007 15 2007 6/12/2010 6/12/2010 22 Floating 64% 3 N/A N/A N/A Y N Y 5                       -                      LB UK RE Holdings Ltd
REMEZ4282003812278 277 Tyre II BIS 0.71               101.80            0.72                -                  0.72                100.00 100.00 EUR Europe IT Mezzanine PTG Condo Mortgage Inventory MTM 1/1/2008 8 2008 12/12/2011 12/12/2011 40 Floating 100% 3 N/A N/A N/A Y N Y 1                       -                      LB UK RE Holdings Ltd

0710004003117053 86 Unite 4.55               100.00            4.55                -                  4.55                100.00 100.00 GBP Europe UK Equity PTG Multifamily Mortgage Inventory MTM 6/1/2004 52 2004 N/A N/A Floating 3 N/A N/A N/A N/A N Y 5                       -                      Eldon Street Holdings Ltd.
0710004004509021 165 Unite 3 1.89               100.00            1.89                -                  1.89                100.00 100.00 GBP Europe UK Equity PTG Multifamily Mortgage Inventory MTM 5/1/2006 28 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      Eldon Street Holdings Ltd.
072000BG67628630 271 Vicarage Gate 7.87               100.00            7.87                -                  7.87                100.00 100.00 GBP Europe UK Equity PTG Condo Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 8                       -                      LB UK RE Holdings Ltd

Vicarage GateEquity 3rd Party 271 Vicarage GateEquity 3rd Party -                 -                  -                  1.83                1.83                100.00 100.00 GBP Europe UK Equity PTG Office Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
072000BG63334612 908 VIM 0.09               100.00            0.09                -                  0.09                N/A N/A EUR Europe IT Equity PTG Multifamily Mortgage Inventory MTM 7/1/2008 2 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 0                       -                      LB UK RE Holdings Ltd
072000BG63348176 908 VIM 10.21              100.00            10.21              -                  10.21              N/A N/A EUR Europe IT Equity PTG Multifamily Mortgage Inventory MTM 7/1/2008 2 2008 N/A N/A Floating 3 N/A N/A N/A N/A N Y 10                     -                      LB UK RE Holdings Ltd
0760018586205496 248 Vintners 20.72              100.00            20.72              -                  20.72              100.00 100.00 GBP Europe UK Equity PTG Office Held for Sale LOCOM 6/1/2007 15 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 21                     -                      PROPERTY ASSET MANAGEMENT INC

VintnersEquity3rd Party 248 VintnersEquity3rd Party -                 -                  -                  2.30                2.30                100.00 100.00 GBP Europe UK Equity PTG Office Held for Sale LOCOM 6/1/2007 15 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      EDINBURGH HOUSE
1000 IslandsSenior3rd Party 261 1000 IslandsSenior3rd Party -                 -                  -                  35.87              35.87              100 100.00 CAD Europe CAD Equity COM Retail Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      EDINBURGH HOUSE

AmadeusSenior3rd Party 124 AmadeusSenior3rd Party -                 -                  -                  13.17              13.17              0.00 100.00 GBP Europe UK Equity COM Other PT Held for Sale LOCOM 9/1/2005 37 2005 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
Excalibur AMG 160 AMG 8.26               101.51            8.38                -                  8.38                100.00 97.29 GBP Europe UK Senior COM Office Mortgage Inventory MTM 4/1/2006 29 2006 4/15/2010 20 Floating 95% 2 N/A N/A N/A Y N Y 8                       -                      LEHMAN COMMERCIAL PAPER INC.

FOIA CONFIDENTIAL TREATMENT REQUESTED
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AtriumSenior3rd Party 213 AtriumSenior3rd Party -                 -                  -                  47.11              47.11              100 100.00 EUR Europe GER Equity COM Office Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
RSNR 4082404810540 108 Barrichello -                 -                  -                  -                  -                  100.00 100.00 EUR Europe IT Senior COM Multifamily Mortgage Inventory MTM 7/1/2005 39 2005 11/16/2008 3 Floating 95% 2 N/A N/A N/A N N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.

Battersea 3rd Pty Senior 235 Battersea 3rd Pty Senior -                 -                  -                  38.41              38.41              100.00 100.00 GBP Europe UK Equity COM Condo Held for Sale LOCOM 4/1/2007 17 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
Excalibur Project Baywatch 220 Baywatch 11.04              90.08              9.95                -                  9.95                100.00 93.62 EUR Europe GER Senior COM Mixed-Use Mortgage Inventory MTM 11/1/2007 10 2007 4/14/2011 32 Floating 80% 2 N/A N/A N/A Y N Y 10                     -                      LB Financing LTD.

RESNR4264402283597 220 Baywatch -                 -                  0.00                -                  0.00                100.00 93.62 EUR Europe GER Senior COM Mixed-Use Mortgage Inventory MTM 11/1/2007 10 2007 4/14/2011 32 Floating 80% 2 N/A N/A N/A Y N Y 0                       -                      LB Financing LTD.
Excalibur Big Apple 111 Big Apple 11.88              91.22              10.84              -                  10.84              100.00 100.00 GBP Europe UK Senior COM Retail Mortgage Inventory MTM 11/1/2007 10 2007 8/31/2008 0 Floating 75% 2 N/A N/A N/A N Y Y 11                     -                      LEHMAN COMMERCIAL PAPER INC.

Billy WilderSenior3rd Party 169 Billy WilderSenior3rd Party -                 -                  -                  14.26              14.26              100 100.00 EUR Europe FR Equity COM Condo Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
RSNR 4651809193765 901 Blue 4.78               100.00            4.78                -                  4.78                100.00 100.00 EUR Europe GER Senior COM Office Mortgage Inventory MTM 12/1/2006 21 2006 8/31/2008 0 Floating 85% 3 N/A N/A N/A N N Y 5                       -                      LB UK RE Holdings Ltd
Atomi Senior3rd Party 275 Atomi Senior3rd Party -                 -                  -                  23.85              23.85              100 100.00 EUR Europe FIN Equity COM Mixed-Use Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.

Excalibur Boultbee Centra 194 Boultbee Centra 32.06              100.89            32.35              -                  32.35              100.00 98.54 SEK Europe SWE Senior COM Retail Mortgage Inventory MTM 9/30/2006 23 2006 10/15/2010 26 Floating 92% 2 N/A N/A N/A Y N Y 32                     -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 2175102020170 154 Boultbee Luxor -                 -                  0.44                -                  0.44                100.00 98.99 SEK Europe SWE Senior COM Retail Mortgage Inventory MTM 5/1/2006 28 2006 7/15/2011 35 Floating 72% 2 N/A N/A N/A Y N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.

Excalibur Luxor 154 Boultbee Luxor 86.82              104.31            90.57              -                  90.57              100.00 100 SEK Europe SWE Senior COM Retail Mortgage Inventory MTM 5/1/2006 28 2006 7/15/2011 35 Floating 72% 2 N/A N/A N/A Y N Y 91                     -                      LEHMAN COMMERCIAL PAPER INC.
Excalibur Boultbee Pansar 214 Boultbee Panasar 54.66              102.79            56.19              -                  56.19              100.00 98.90 SEK Europe SWE Senior COM Retail Held for Sale LOCOM 2/1/2007 19 2007 8/31/2008 0 Floating 85% C N/A N/A N/A Y N Y 56                     -                      LEHMAN COMMERCIAL PAPER INC.

ultbee RadissonSenior3rd Pa 262 Boultbee RadissonSenior3rd Party -                 -                  -                  84.36              84.36              100.00 100.00 EUR Europe EST Equity COM Hotel Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      Eldon Street Holdings Ltd. 
Excalibur Boultbee Sikupili 237 Boultbee Sikupili 45.52              98.14              44.67              -                  44.67              100.00 98.80 EUR Europe EST Senior COM Retail Held for Sale LOCOM 4/1/2007 17 2007 4/15/2011 32 Floating 75% C N/A N/A N/A Y N Y 45                     -                      LEHMAN COMMERCIAL PAPER INC.

xcalibur Cantenac - Extensio 185 Cantennac 60.29              100.05            60.32              -                  60.32              100.00 100.00 EUR Europe FR Senior COM Condo Mortgage Inventory MTM 7/1/2006 26 2006 8/31/2008 0 Floating 84% 2 N/A N/A N/A N Y Y 60                     -                      LB Bankhause Aktiengesel
Excalibur Cash Collateral 2004 Cash Collateral 22.51              100.70            22.67              22.67              N/A N/A EUR Europe GER Equity COM Other PT Other Assets MTM 8/1/2008 1 2008 1/8/2009 4 Floating 2 N/A N/A N/A N/A N/A N -                    23                       

CegielnianaSenior3rd Party 278 CegielnianaSenior3rd Party -                 -                  -                  12.80              12.80              100.00 100.00 EUR Europe POL Equity COM Condo Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
Chiswick 3rd Pty Senior 236 Chiswick 3rd Pty Senior -                 -                  -                  15.82              15.82              100.00 100.00 GBP Europe UK Equity COM Condo Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
JBSNR4149102035669 268 Southampton - Land -                 -                  0.00                0.00                100.00 100.00 GBP Europe UK Senior COM Land/SF Mortgage Inventory MTM 3/1/2007 18 2007 3/29/2009 7 Floating 105% 3 N/A N/A N/A Y N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103971985 268 Southampton - Land 0.07               (3.01)               (0.00)               (0.00)               100.00 100.00 GBP Europe UK Senior COM Land/SF Mortgage Inventory MTM 3/1/2007 18 2007 3/29/2009 7 Floating 105% 3 N/A N/A N/A Y N Y (0)                      -                      
JBSNR4149103971984 268 Elphinstone - Land 26.29              80.39              21.14              -                  21.14              100.00 100.00 GBP Europe UK Senior COM Land/SF Mortgage Inventory MTM 3/1/2007 18 2007 3/27/2009 7 Floating 105% 3 N/A N/A N/A N Y Y 21                     -                      LEHMAN COMMERCIAL PAPER INC.

072000CJ96333116 950 Coeur Defense 70.08              36.06              25.27              -                  25.27              94.00 90.09 EUR Europe FR Equity COM Office Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 25                     -                      LB UK RE Holdings Ltd
072000CJ96333121 950 Coeur Defense 519.66            85.89              446.32            -                  446.32            94.00 90.09 EUR Europe FR Equity COM Office Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 446                   -                      LB Bankhause Aktiengesel

Coeur Defense Gross Up-1 950 Coeur DefenseSenior3rd Party -                 -                  -                  1,168.77          1,168.77          0.00 100.00 EUR Europe FR Equity COM Office Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.
Coeur Defense Gross Up-2 950 Coeur DefenseBridge Equity 3rd Party -                 -                  -                  110.42            110.42            0.00 100.00 EUR Europe FR Equity COM Office Held for Sale LOCOM 7/1/2007 14 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.

Excalibur DT3 80 DT III 4.12               100.70            4.15                -                  4.15                100.00 100.00 EUR Europe GER Senior COM Office Mortgage Inventory MTM 6/13/2004 51 2004 6/10/2009 9 Floating 64% 2 N/A N/A N/A Y N Y 4                       -                      LB Bankhause Aktiengesel
DH Gross Up-2 229 Devonshire HouseSeniorWin XI -                 -                  -                  349.72            349.72            100.00 100.00 GBP Europe UK Equity COM Office Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.

0760018744650848 229 Devonshire House 136.49            92.66              126.47            -                  126.47            100.00 100.00 GBP Europe UK Equity COM Office Held for Sale LOCOM 3/1/2007 18 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 126                   -                      PROPERTY ASSET MANAGEMENT INC
Excalibur Eagle 239 Eagle I 173.04            96.09              166.27            -                  166.27            100.00 98.72 EUR Europe GER Senior COM Mixed-Use Mortgage Inventory MTM 11/1/2007 10 2007 12/31/2010 28 Floating 83% 2 N/A N/A N/A Y N Y 166                   -                      LB Bankhause Aktiengesel

RSNR 4152204241861 106 Edinburgh Snr 20.05              97.53              19.55              -                  19.55              100.00 99.75 GBP Europe UK Senior COM Retail Held for Sale LOCOM 6/1/2005 40 2005 7/15/2010 23 Floating 65% C N/A N/A N/A Y N Y 20                     -                      LEHMAN COMMERCIAL PAPER INC.
DH Gross Up-3 106 EdinburghSenior3rd Party -                 -                  -                  46.83              46.83              0.00 100.00 GBP Europe UK Equity COM Office Held for Sale LOCOM 6/1/2005 40 2005 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.

-Shelter FrankfurtSeniorWin 255 E-Shelter FrankfurtSeniorWin X -                 -                  -                  183.77            183.77            100.00 100.00 EUR Europe GER Equity COM Office Held for Sale LOCOM 10/1/2006 23 2006 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.
Excalibur E-Shelter B- Note 255 E-Shelter 21.95              91.71              20.13              -                  20.13              100.00 92.55 EUR Europe GER Senior COM Office Held for Sale LOCOM 10/1/2006 23 2006 10/5/2012 50 Floating 72% C N/A N/A N/A Y N Y 20                     -                      LEHMAN COMMERCIAL PAPER INC.
Excalibur E-Shelter Berlin 257 E-Shelter Berlin 82.45              100.00            82.45              -                  82.45              100.00 100.00 EUR Europe GER Senior COM Office Held for Sale LOCOM 9/1/2007 12 2007 9/3/2009 12 Floating 87% C N/A N/A N/A Y N Y 82                     -                      LB Bankhause Aktiengesel
Shelter Berlin Equity3rd Par 257 E- Shelter Berlin Equity3rd Party -                 -                  -                  8.97                8.97                100 100.00 EUR Europe GER Equity COM Office Held for Sale LOCOM 9/1/2007 12 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.

ExpressSenior3rd Party 274 ExpressSenior3rd Party -                 -                  -                  16.19              16.19              100 100.00 EUR Europe GER Equity COM Office Held for Sale LOCOM 11/1/2007 10 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
Farm LaneSenior3rd Party 236 Farm LaneSenior3rd Party -                 -                  -                  14.41              14.41              100.00 100.00 GBP Europe UK Equity COM Condo Held for Sale LOCOM 6/1/2007 15 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd

FIP Priv 118 FIP Priv 1.72               100.00            1.72                -                  1.72                100 100.00 EUR Europe IT Securities COM Other PT AAA Mortgage Inventory MTM 3/1/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      LB International (Europe)
Excalibur Project Globes 246 Globe 66.27              93.89              62.22              -                  62.22              100.00 97.52 EUR Europe GER Senior COM Mixed-Use Mortgage Inventory MTM 2/1/2007 19 2007 4/6/2013 56 Floating 81% 2 N/A N/A N/A Y Y Y 62                     -                      LB Bankhause Aktiengesel

Excalibur Goodwater 242 Goodwater 402.56            92.06              370.59            -                  370.59            100.00 94.70 EUR Europe GER Senior COM Office Mortgage Inventory MTM 5/1/2007 16 2007 7/15/2011 35 Floating 82% 2 N/A N/A N/A Y N Y 371                   -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 4651804241864 946 Gospel 1.78               102.83            1.83                -                  1.83                100.00 100.00 GBP Europe UK Senior COM Mixed-Use Mortgage Inventory MTM 6/1/2007 15 2007 11/29/2010 27 Floating 68% 2 N/A N/A N/A N N Y 2                       -                      LB UK RE Holdings Ltd
RSNR 4518706205650 946 Gospel 403.72            96.03              387.71            -                  387.71            100.00 100.00 GBP Europe UK Senior COM Mixed-Use Mortgage Inventory MTM 6/1/2007 15 2007 6/22/2013 59 Floating 68% 2 N/A N/A N/A N N Y 388                   -                      LB COMMERCIAL MORTGAGE CONDUIT LTD.

calibur Halverton - Project G 207 Halverton 135.73            93.56              126.99            -                  126.99            100.00 95.75 EUR Europe GER Senior COM Office Mortgage Inventory MTM 12/1/2006 21 2006 1/15/2011 29 Floating 78% 2 N/A N/A N/A Y N Y 127                   -                      LB Bankhause Aktiengesel
Harley Fin46-2 77 HarleySenior3rd Party -                 -                  -                  6.38                6.38                0.00 100.00 GBP Europe UK Equity COM Condo Held for Sale LOCOM 10/1/2003 60 2003 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      HARLEY PROPERTY VENTURES

RSNR 4636203812277 90 Hinge 3.11               102.27            3.18                3.18                100.00 100.00 EUR Europe IT Senior COM Multifamily Mortgage Inventory MTM 11/1/2004 47 2004 11/16/2008 3 Floating N/A 2 N/A N/A N/A Y N Y 3                       -                      LEHMAN COMMERCIAL PAPER INC.
Excalibur Phineas Hugo 205 Hugo 61.72              94.57              58.37              -                  58.37              100.00 99.64 EUR Europe GER Senior COM Mixed-Use Mortgage Inventory MTM 12/31/2006 20 2006 1/19/2012 41 Floating 79% 2 N/A N/A N/A Y N Y 58                     -                      LEHMAN COMMERCIAL PAPER INC.
InvestrevSenior3rd Party 241 InvestrevSenior3rd Party -                 -                  -                  41.22              41.22              0.00 100.00 EUR Europe AUS Equity COM Industrial Held for Sale LOCOM 6/1/2007 15 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
RSNR 4199203901231 125 JER Firebird 4.66               100.63            4.69                -                  4.69                100.00 100.00 EUR Europe GER Senior COM Condo Mortgage Inventory MTM 10/1/2005 36 2005 10/10/2011 10/10/2011 38 Floating 85% 2 N/A N/A N/A Y N Y 5                       -                      LEHMAN COMMERCIAL PAPER INC.
RESNR4264402494744 232 Kapiteeli 17.91              75.90              13.59              -                  13.59              100.00 95.01 EUR Europe FIN Senior COM Mixed-Use Held for Sale LOCOM 3/1/2007 18 2007 3/30/2009 7 Floating 85% C N/A N/A N/A Y N Y 14                     -                      LB Financing LTD.

xcalibur Kapiteeli (Project Sis 232 Kapiteeli 65.31              91.67              59.87              -                  59.87              100.00 95.01 EUR Europe FIN Senior COM Mixed-Use Held for Sale LOCOM 3/1/2007 18 2007 3/30/2009 7 Floating 83% C N/A N/A N/A Y N Y 60                     -                      LB Financing LTD.
Kenmore LilleSenior3rd Party 267 Kenmore LilleSenior3rd Party -                 -                  -                  11.19              11.19              100 100.00 EUR Europe FR Equity COM Office Held for Sale LOCOM 10/1/2007 11 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
more MontpellierSenior3rd P 267 Kenmore MontpellierSenior3rd Party -                 -                  -                  11.25              11.25              100 100.00 EUR Europe FR Equity COM Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
enmore NantesSenior3rd Par 267 Kenmore NantesSenior3rd Party -                 -                  -                  5.11                5.11                100 100.00 EUR Europe FR Equity COM Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
enmore PoitiersSenior3rd Par 267 Kenmore PoitiersSenior3rd Party -                 -                  -                  9.20                9.20                100 100.00 EUR Europe FR Equity COM Office Held for Sale LOCOM 12/1/2007 9 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd

Excalibur Kwiksave 199 Kwik Save 75.76              104.72            79.34              -                  79.34              100.00 100.00 GBP Europe UK Senior COM Retail Held for Sale LOCOM 11/1/2006 22 2006 11/7/2008 2 Floating 85% C N/A N/A N/A Y N Y 79                     -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 2547202145991 238 Landmark -                 -                  (5.16)               -                  (5.16)               100.00 100.00 EUR Europe HOL Senior COM Office Held for Sale LOCOM 2/1/2007 19 2007 9/15/2012 49 Floating 70% C N/A N/A N/A Y N Y (5)                      -                      LB Bankhause Aktiengesel

Excalibur Landmark 238 Landmark 40.79              90.79              37.03              -                  37.03              100.00 96.70 EUR Europe HOL Senior COM Office Held for Sale LOCOM 2/1/2007 19 2007 9/15/2012 49 Floating 84% C N/A N/A N/A Y N Y 37                     -                      LB Bankhause Aktiengesel
LandmarkSenior3rd Party 238 LandmarkSenior3rd Party -                 -                  -                  110.42            110.42            0.00 100.00 USD Europe HOL Equity COM Other PT Held for Sale LOCOM 2/1/2007 19 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.
RMEZ 4111902145991 238 Landmark -                 -                  0.00                -                  0.00                100.00 100.00 EUR Europe HOL Senior COM Office Held for Sale LOCOM 2/1/2007 19 2007 9/15/2012 49 Floating 84% C N/A N/A N/A Y N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.

alibur Lathe - "Project Bus S 240 Lathe 92.64              99.91              92.56              -                  92.56              100.00 97.62 SEK Europe SWE Senior COM Retail Mortgage Inventory MTM 5/1/2007 16 2007 4/15/2012 44 Floating 74% 2 N/A N/A N/A Y N Y 93                     -                      LB Bankhause Aktiengesel
LeoSenior3rd Party 138 LeoSenior3rd Party -                 -                  -                  45.84              45.84              100 100.00 EUR Europe GER Equity COM Retail Held for Sale LOCOM 5/1/2006 28 2006 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd

REMEZ4869103799449 131 Lodi 2.01               101.40            2.04                -                  2.04                100.00 100.00 EUR Europe IT Senior COM Office Mortgage Inventory MTM 1/1/2006 32 2006 12/1/2008 12/1/2008 3 Floating 64% 2 N/A N/A N/A Y N Y 2                       -                      LB UK RE Holdings Ltd
0760018583691547 212 Long Acre 53.10              90.58              48.10              -                  48.10              100.00 100.00 GBP Europe UK Equity COM Office Mortgage Inventory MTM 2/1/2007 19 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 48                     -                      PROPERTY ASSET MANAGEMENT INC

Excalibur Project Mercury 211 Mercury 96.91              92.44              89.59              -                  89.59              100.00 97.20 EUR Europe GER Senior COM Mixed-Use Mortgage Inventory MTM 2/1/2007 19 2007 1/23/2010 17 Floating 84% 2 N/A N/A N/A Y N Y 90                     -                      LB Bankhause Aktiengesel
Excalibur Mitco Portfolio 197 Mitco 19.73              89.13              17.59              -                  17.59              100.00 98.07 EUR Europe GER Senior COM Retail Mortgage Inventory MTM 10/1/2006 23 2006 7/15/2011 35 Floating 84% 2 N/A N/A N/A Y N Y 18                     -                      LB Bankhause Aktiengesel

Excalibur Mitco 3 249 Mitco III 13.48              87.64              11.81              -                  11.81              99.00 98.16 EUR Europe GER Senior COM Retail Mortgage Inventory MTM 6/1/2007 15 2007 10/30/2008 2 Floating 54% 2 N/A N/A N/A Y N Y 12                     -                      LEHMAN COMMERCIAL PAPER INC.
Excalibur Project Octopus 223 Octopus 319.47            95.30              304.46            -                  304.46            100.00 95.82 EUR Europe GER Senior COM Office Held for Sale LOCOM 3/1/2007 18 2007 4/1/2011 31 Floating 88% C N/A N/A N/A Y N Y 304                   -                      LEHMAN COMMERCIAL PAPER INC.

RSNR 2175202301196 134 Palazzo 26.96              91.39              24.64              -                  24.64              100.00 100.00 EUR Europe IT Senior COM Condo Mortgage Inventory MTM 12/1/2005 33 2005 12/14/2008 4 Floating 85% 2 N/A N/A N/A Y N Y 25                     -                      LEHMAN COMMERCIAL PAPER INC.
Palazzo Gross up 134 Palazzo -                 -                  -                  -                  -                  100 100.00 EUR Europe IT Equity COM Condo Mortgage Inventory MTM 12/1/2005 33 2005 N/A N/A Floating 2 N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.

PARIS_EUR 1009 Paris Prime IO vs reserves 2.32               98.47              2.28                -                  2.28                100 100 EUR Europe FR Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2006 22 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      LEHMAN COMMERCIAL PAPER INC.
Excalibur Queen Mary 201 Queen Mary 6.59               90.47              5.96                -                  5.96                100.00 93.94 EUR Europe GER Senior COM Mixed-Use Mortgage Inventory MTM 12/1/2006 21 2006 12/1/2011 40 Floating 80% 2 N/A N/A N/A Y N Y 6                       -                      LEHMAN COMMERCIAL PAPER INC.
Excalibur Queensbridge 252 Queensbridge 59.27              100.94            59.83              -                  59.83              100.00 95.12 GBP Europe UK Senior COM Hotel Held for Sale LOCOM 7/1/2007 14 2007 10/15/2009 14 Floating 90% C N/A N/A N/A Y Y Y 60                     -                      LB Bankhause Aktiengesel
ReaumurSenior3rd Party 167 ReaumurSenior3rd Party -                 -                  -                  4.66                4.66                0.00 100.00 EUR Europe FR Equity COM Office Held for Sale LOCOM 6/1/2006 27 2006 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd
JBSNR4149102267074 204 Reva -                 -                  (3.22)               -                  (3.22)               100.00 100.00 EUR Europe SP Senior COM Land/SF Held for Sale LOCOM 12/1/2006 21 2006 1/3/2009 4 Floating 90% C N/A N/A N/A N N Y (3)                      -                      LEHMAN COMMERCIAL PAPER INC.

Excalibur Reva 204 Reva 160.22            100.70            161.34            -                  161.34            100.00 100.00 EUR Europe SP Senior COM Land/SF Held for Sale LOCOM 12/1/2006 21 2006 1/3/2009 4 Floating 90% C N/A N/A N/A N N Y 161                   -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 4111902246038 204 Reva -                 -                  0.42                -                  0.42                100.00 100.00 EUR Europe SP Senior COM Land/SF Held for Sale LOCOM 12/1/2006 21 2006 1/3/2009 4 Floating 62% C N/A N/A N/A N N Y 0                       -                      LEHMAN COMMERCIAL PAPER INC.
RMEZ 4111902267053 925 Eurocastle Revolver 4.29               102.10            4.38                -                  4.38                100.00 100.00 EUR Europe GER Senior COM Multifamily Mortgage Inventory MTM 1/1/2007 20 2007 10/26/2008 2 Floating 85% 2 N/A N/A N/A Y N Y 4                       -                      LEHMAN COMMERCIAL PAPER INC.

0770093632205105 350 RUBY FINANCE SRL FRN 20120915 58.89              0.00                0.00                -                  0.00                0.00 100.00 EUR Europe IT Securities COM Other PT AAA Mortgage Inventory MTM 9/3/2003 61 2003 N/A N/A Floating 2 N/A N/A N/A N/A N Y 0                       -                      RUBY FINANCE SRL
Ruby 350 Ruby -                 -                  (0.00)               -                  (0.00)               100 100.00 EUR Europe IT Securities COM Other PT AAA Mortgage Inventory MTM 9/3/2003 61 2003 N/A N/A Floating 2 N/A N/A N/A N/A N Y (0)                      -                      Mable Commercial Funding Ltd

Excalibur SCI Transalliance 168 SCI Transalliance 13.84              97.14              13.45              -                  13.45              100.00 100.00 EUR Europe FR Senior COM Industrial Mortgage Inventory MTM 6/1/2007 15 2007 5/9/2013 57 Floating 61% 2 N/A N/A N/A Y N Y 13                     -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103958781 900 Sun & Moon 12.51              82.44              10.31              -                  10.31              N/A 100.00 EUR Europe FR Senior COM Retail Mortgage Inventory MTM 3/1/2008 6 2008 10/3/2008 10/3/2008 1 Floating 46% 2 N/A N/A N/A Y N Y 10                     -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103946308 900 Sun & Moon 0.63               100.44            0.63                -                  0.63                N/A 100.00 EUR Europe FR Senior COM Retail Mortgage Inventory MTM 3/1/2008 6 2008 10/3/2008 10/3/2008 1 Floating 46% 2 N/A N/A N/A Y N Y 1                       -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103958783 900 Sun & Moon 3.49               100.44            3.51                -                  3.51                N/A 100.00 EUR Europe FR Senior COM Retail Mortgage Inventory MTM 3/1/2008 6 2008 10/3/2008 10/3/2008 1 Floating 46% 2 N/A N/A N/A Y N Y 4                       -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103958782 900 Sun & Moon 4.65               100.44            4.68                -                  4.68                N/A 100.00 EUR Europe FR Senior COM Retail Mortgage Inventory MTM 3/1/2008 6 2008 10/3/2008 10/3/2008 1 Floating 46% 2 N/A N/A N/A Y N Y 5                       -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103958778 900 Sun & Moon 65.70              100.46            66.00              -                  66.00              N/A 100.00 EUR Europe FR Senior COM Retail Mortgage Inventory MTM 3/1/2008 6 2008 10/3/2008 10/3/2008 1 Floating 46% 2 N/A N/A N/A Y N Y 66                     -                      LEHMAN COMMERCIAL PAPER INC.
JBSNR4149103958777 900 Sun & Moon 138.93            100.46            139.58            139.58            N/A 100.00 EUR Europe France Senior COM Multifamily Mortgage Inventory MTM 3/1/2008 6 2008 10/3/2008 1 Floating 46% 2 N/A N/A N/A Y N Y 140                   -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 4111903901232 181 JER-Thunderbird 5.34               100.65            5.37                -                  5.37                100.00 100.00 EUR Europe GER Senior COM Condo Mortgage Inventory MTM 7/1/2006 26 2006 7/15/2009 7/15/2009 11 Floating 85% 2 N/A N/A N/A Y N Y 5                       -                      LCPI LONDON BRANCH

Excalibur Kaufland 903 Kaufland 6.91               88.70              6.13                -                  6.13                N/A 92.50 EUR Europe Various Europe Senior COM Retail Mortgage Inventory MTM 5/23/2008 3 2008 4/10/2012 44 Floating 100% 2 N/A N/A N/A Y N Y 6                       -                      Storm
Excalibur 80 The Strand 904 80 Strand 14.63              91.85              13.44              -                  13.44              N/A 85.00 GBP Europe UK Senior COM Retail Mortgage Inventory MTM 5/23/2008 3 2008 7/18/2012 47 Floating 100% 2 N/A N/A N/A Y N Y 13                     -                      Storm
TorneoSenior3rd Party 244 TorneoSenior3rd Party -                 -                  -                  33.42              33.42              100.00 100.00 EUR Europe IT Equity COM Mixed-Use Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd

xcalibur Unite (Forge Phase 86 Unite 65.49              106.44            69.71              -                  69.71              100.00 100.00 GBP Europe UK Senior COM Multifamily Mortgage Inventory MTM 12/1/2005 33 2005 10/15/2012 50 Floating 78% 2 N/A N/A N/A Y Y Y 70                     -                      eldon Street Holdings Ltd.
Vicarage GateSenior3rd Party 271 Vicarage GateSenior3rd Party -                 -                  -                  27.44              27.44              100.00 100.00 GBP Europe UK Equity COM Office Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LB UK RE Holdings Ltd

RSNR 4111904415239 248 Vintners 137.19            96.32              132.14            -                  132.14            98.00 98.45 GBP Europe FR Senior COM Office Held for Sale LOCOM 5/1/2007 16 2007 6/15/2012 46 Floating 85% C N/A N/A N/A Y N Y 132                   -                      LEHMAN COMMERCIAL PAPER INC.
Vintners 248 Vintners (71.34)            100.00            (71.34)             (71.34)             98.00 98.45 GBP Europe UK Senior COM Office Held for Sale LOCOM 5/1/2007 16 2007 6/15/2012 46 Floating 85% C N/A N/A N/A Y N Y (71)                    -                      LEHMAN COMMERCIAL PAPER INC.

VintnersSenior3rd Party 248 VintnersSenior3rd Party -                 -                  -                  73.17              73.17              0.00 100.00 GBP Europe IT Equity COM Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.
0760018746957675 248 Vintners 92.03              76.44              70.35              -                  70.35              100.00 100.00 GBP Europe UK Equity COM Office Held for Sale LOCOM 5/1/2007 16 2007 N/A N/A Floating C N/A N/A N/A N/A N Y 70                     -                      PROPERTY ASSET MANAGEMENT INC

WINVIII_GBP 1007 Windemere VIII IO vs reserves 0.69               100.00            0.69                -                  0.69                100 100 GBP Europe UK Securities COM Other PT AAA Mortgage Inventory MTM 7/1/2006 26 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      LEHMAN COMMERCIAL PAPER INC.
WINIX_GBP 1008 Windemere IX IO vs reserves 1.25               100.00            1.25                -                  1.25                100 100 EUR Europe GER Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2006 22 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      LEHMAN COMMERCIAL PAPER INC.
WINX_GBP 1010 Windemere X IO vs reserves 14.42              100.00            14.42              -                  14.42              100 100 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2006 22 2006 N/A N/A Floating 3 N/A N/A N/A N/A N Y 14                     -                      LEHMAN COMMERCIAL PAPER INC.
WINXI_GBP 1011 Windemere XI IO vs reserves 3.58               67.05              2.40                -                  2.40                100 100 GBP Europe UK Securities COM Other PT AAA Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 2                       -                      LEHMAN COMMERCIAL PAPER INC.

Windemere XII IO 1012 Windemere XII IO 6.35               100.00            6.35                -                  6.35                100.00 100.00 EUR Europe FR Securities COM Other PT NR Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 6                       -                      LEHMAN COMMERCIAL PAPER INC.
Windemere XII Mark 1012 Windemere XII Mark -                 -                  -                  -                  -                  100.00 100.00 EUR Europe FR Securities COM Other PT AAA Mortgage Inventory MTM 8/1/2007 13 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.

Windemere XII Gross Up FIN 1012 Windemere XII Gross Up FIN 46 -                 -                  -                  1,168.77          1,168.77          100 100.00 EUR Europe FR Equity COM Other PT Held for Sale LOCOM 8/1/2007 13 2007 N/A N/A Floating C N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.
Windemere XIV 1013 Windemere XIV Mark 1.08               100.00            1.08                -                  1.08                100.00 100 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 3 N/A N/A N/A N/A N Y 1                       -                      LEHMAN COMMERCIAL PAPER INC.

Markdowns 1014 Whole Loan and B-Note Markdowns -                 -                  -                  -                  -                  100.00 100.00 USD Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y -                    -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 4111904143546 166 Woba 3.02               82.70              2.50                -                  2.50                100.00 100.00 EUR Europe GER Senior COM Multifamily Mortgage Inventory MTM 4/1/2006 29 2006 5/15/2013 57 Floating 85% 2 N/A N/A N/A Y N Y 2                       -                      LEHMAN COMMERCIAL PAPER INC.
RSNR 4651801042773 145 Yellow -                 -                  0.02                -                  0.02                90.00 90.37 EUR Europe GER Senior COM Office Mortgage Inventory MTM 1/1/2006 32 2006 12/2/2015 88 Floating 85% 3 N/A N/A N/A N N Y 0                       -                      LB UK RE Holdings Ltd
YELRP4769501042773 145 Yellow 172.15            93.38              160.76            -                  160.76            90.00 90.37 EUR Europe GER Senior COM Office Mortgage Inventory MTM 1/1/2006 32 2006 12/2/2015 88 Floating 85% 3 N/A N/A N/A N N Y 161                   -                      Yellow Real Estate LTD ??

XS0252729198 0720096169927067WINDM VARIABLE RATE BOND 20160422 S 0.07               100.00            0.07                -                  0.07                100.00 100.00 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 9/1/2006 24 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 0                       -                      LB INTERNATIONAL (EUROPE)
XS0271600180 072009616197398 FORDGATE COMMERCIAL SECURITISATIO 72.50              90.39              65.54              -                  65.54              97.00 97.40 GBP Europe UK Securities COM Other PT AAA Mortgage Inventory MTM 9/1/2006 24 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 66                     -                      LB International (Europe)
XS0309195997 0720096166961407TAURUS CMBS PLC FRN 20200204 SERIES# 3.67               79.58              2.92                -                  2.92                100.00 100.00 EUR Europe Various Europe Securities COM Other PT BB Mortgage Inventory MTM 2/1/2002 80 2002 N/A N/A Floating 2 N/A N/A N/A N/A N Y 3                       -                      LB International (Europe)
XS0305746215 0720096166961404TAURUS CMBS PLC FRN 20200204 SERIES# 13.46              82.72              11.14              -                  11.14              100.00 100.00 EUR Europe Various Europe Securities COM Other PT BBB Mortgage Inventory MTM 2/1/2002 80 2002 N/A N/A Floating 2 N/A N/A N/A N/A N Y 11                     -                      LB International (Europe)
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XS0305745597 072009616696140 TAURUS CMBS PLC FRN 20200204 SERIES# 14.63              84.24              12.33              -                  12.33              100.00 100.00 EUR Europe Various Europe Securities COM Other PT A Mortgage Inventory MTM 2/1/2002 80 2002 N/A N/A Floating 2 N/A N/A N/A N/A N Y 12                     -                      LB International (Europe)
FR0010501924 072009616714343 WINDM FRN 20170710 SERIES# X 22.82              88.08              20.10              -                  20.10              100.00 97.19 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 20                     -                      LB International (Europe)
FR0010501973 XII Class F  ExcaWin XII Class F  Excalibur 56.17              82.45              46.31              -                  46.31              100.00 91.69 EUR Europe FR Securities COM Other PT BBB Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 46                     -                      LB International (Europe)
FR0010502021 XII Class I3  ExcaWin XII Class I3  Excalibur 23.19              71.00              16.46              -                  16.46              100.00 100.00 EUR Europe FR Securities COM Other PT NR Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 16                     -                      LB International (Europe)
FR0010501932 072009616714344 WINDM FRN 20170710 SERIES# X 7.36               93.15              6.86                -                  6.86                100.00 96.84 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 7                       -                      LB International (Europe)
FR0010506287 072009616714349 WINDM 0.000% 20170710 SERIES# X 0.00               100.07            0.00                -                  0.00                100.00 100.00 EUR Europe Various Europe Securities COM Other PT NR Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 0                       -                      LB International (Europe)
FR0010506295 072009616715792 WINDM 0.000% 20170710 0.00               100.07            0.00                -                  0.00                100.00 100.00 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 0                       -                      LB International (Europe)
XS0330852145 710030G3916471WINDM FRN 20180422 SERIES# X 0.07               100.00            0.07                -                  0.07                100.00 100.00 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 0                       -                      LB International (Europe)
XS0330907576 spel Class D Excal Gospel Class D Excalibur 99.81              95.06              94.88              -                  94.88              N/A 88.41 GBP Europe UK Securities COM Other PT BBB Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 95                     -                      Storm
XS0330907659 spel Class E Excal Gospel Class E Excalibur 59.85              90.89              54.40              -                  54.40              N/A 84.55 GBP Europe UK Securities COM Other PT BB Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 54                     -                      Storm
XS0332618296 spel Class F Excal Gospel Class F Excalibur 19.89              86.66              17.24              -                  17.24              N/A 80.64 GBP Europe UK Securities COM Other PT B Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 17                     -                      Storm
XS0332617215 spel Class G ExcalGospel Class G Excalibur 20.80              107.58            22.38              -                  22.38              N/A 100.00 GBP Europe UK Securities COM Other PT NR Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 22                     -                      Storm
XS0330705517 710030G3891621PORTFOLIO GREEN GERMAN CMBS GMBH 393.35            97.28              382.64            -                  382.64            100.00 96.57 EUR Europe GER Securities COM Other PT AAA Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 383                   -                      Storm
XS0330709428 een Class D ExcaliGreen Class D Excalibur 43.36              85.80              37.20              -                  37.20              N/A 85.21 EUR Europe GER Securities COM Other PT BBB Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 37                     -                      Storm
XS0330710194 een Class E Excali Green Class E Excalibur 24.78              83.02              20.57              -                  20.57              N/A 82.45 EUR Europe GER Securities COM Other PT BB Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 21                     -                      Storm
XS0330710780 een Class F Excali Green Class F Excalibur 14.87              83.75              12.45              -                  12.45              N/A 83.17 EUR Europe GER Securities COM Other PT B Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 12                     -                      Storm
XS0330711085 een Class G ExcaliGreen Class G Excalibur 4.96               81.08              4.02                -                  4.02                N/A 80.52 EUR Europe GER Securities COM Other PT B Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 4                       -                      Storm
XS0330723338 een Class H ExcaliGreen Class H Excalibur 13.12              100.70            13.21              -                  13.21              N/A 100.00 EUR Europe GER Securities COM Other PT NR Mortgage Inventory MTM 11/1/2007 10 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 13                     -                      Storm

07100CXB81474525-1 7100CXB8147452SAPHIR FINANCE PLC FRN 20170710 SERIE 195.65            90.86              177.77            -                  177.77            N/A 100.00 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 7/1/2008 2 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 178                   -                      Storm
07100CXB81474525-2 7100CXB8147452SAPHIR FINANCE PLC FRN 20170710 SERIE 82.34              90.86              74.81              -                  74.81              N/A 100.00 EUR Europe Various Europe Securities COM Other PT AA Mortgage Inventory MTM 7/1/2008 2 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 75                     -                      Storm
07100CXB81474525-3 7100CXB8147452SAPHIR FINANCE PLC FRN 20170710 SERIE 63.55              90.86              57.74              -                  57.74              N/A 100.00 EUR Europe Various Europe Securities COM Other PT A Mortgage Inventory MTM 7/1/2008 2 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 58                     -                      Storm
07100CXB81474559-1 7100CXB8147455SAPHIR FINANCE PLC FRN 20460220 SERIE 1,489.97         97.40              1,451.23          -                  1,451.23          N/A 100.00 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 7/1/2008 2 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 1,451                -                      Storm
07100CXB81474559-2 7100CXB8147455SAPHIR FINANCE PLC FRN 20460220 SERIE 105.60            95.14              100.47            -                  100.47            N/A 100.00 EUR Europe Various Europe Securities COM Other PT AA Mortgage Inventory MTM 7/1/2008 2 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 100                   -                      Storm
07100CXB81474559-3 7100CXB8147455SAPHIR FINANCE PLC FRN 20460220 SERIE 97.54              93.52              91.22              -                  91.22              N/A 100.00 EUR Europe Various Europe Securities COM Other PT A Mortgage Inventory MTM 7/1/2008 2 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 91                     -                      Storm
07100CXB81474574-1 7100CXB8147457SAPHIR FINANCE PLC FRN 20500710 SERIE 52.56              95.06              49.96              -                  49.96              N/A 100.00 EUR Europe Various Europe Securities COM Other PT AA Mortgage Inventory MTM 7/1/2008 2 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 50                     -                      Storm
07100CXB81474574-2 7100CXB8147457SAPHIR FINANCE PLC FRN 20500710 SERIE 53.91              92.68              49.96              -                  49.96              N/A 100.00 EUR Europe Various Europe Securities COM Other PT A Mortgage Inventory MTM 7/1/2008 2 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 50                     -                      Storm

FR0010382481 072009616198716 PARIS PRIME COMMERCIAL REAL ESTATE 0.00               100.07            0.00                -                  0.00                100.00 100.00 EUR Europe FR Securities COM Other PT NR Mortgage Inventory MTM 9/1/2006 24 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 0                       -                      LB International (Europe)
XS0275145026 0720096162363434WINDM 0.000% 20160822 SERIES# X 0.07               100.00            0.07                -                  0.07                100.00 100.00 EUR Europe Various Europe Securities COM Other PT NR Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 0                       -                      LB International (Europe)
XS0293899265 072009616454476 WINDM FRN 20191022 SERIES# X 2.85               74.19              2.11                -                  2.11                100.00 100.00 EUR Europe Various Europe Securities COM Other PT BB Mortgage Inventory MTM 3/30/2007 17 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 2                       -                      LB International (Europe)
XS0252732143 072009616990452 WINDM FRN 20160422 SERIES# X 7.11               89.91              6.39                -                  6.39                100.00 96.80 EUR Europe FR Securities COM Other PT A Mortgage Inventory MTM 9/1/2006 24 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 6                       -                      LB International (Europe)
XS0293896675 072009616454476 WINDM VARIABLE RATE BOND 20191022 S 0.01               100.00            0.01                -                  0.01                100.00 100.00 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 3/30/2007 17 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 0                       -                      LB International (Europe)
IT0004082746 72004RL0034728IMSER SECURITISATION SRL FRN 20250918 14.72              91.11              13.41              -                  13.41              96.00 92.00 EUR Europe IT Securities COM Other PT AA Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 13                     -                      LB International (Europe)
XS0295172745 074001462463279 CANARY WHARF FINANCE II PLC FRN 2037 5.49               73.74              4.05                -                  4.05                N/A 73.00 GBP Europe UK Securities COM Other PT BBB Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 4                       -                      LB International (Europe)
XS0261297880 0740014620745640WINDERMERE CMBS FRN 20150420 SERIES 67.10              96.94              65.05              -                  65.05              100.00 96.75 GBP Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 9/1/2006 24 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 65                     -                      LB International (Europe)
XS0261298771 074001462074564 WINDERMERE CMBS FRN 20150420 SERIES 5.03               96.24              4.84                -                  4.84                100.00 96.00 GBP Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 9/1/2006 24 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 5                       -                      LB International (Europe)
XS0218490653 074001462553971 OPERA FINANCE PLC FRN 20120215 SERIES 7.02               93.01              6.53                -                  6.53                98.00 95.00 EUR Europe GER Securities COM Other PT A Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 7                       -                      LB International (Europe)
XS0278734644 074001462288145 RIVOLI PAN EUROPE PLC FRN 20180803 SE 14.06              93.84              13.19              -                  13.19              98.00 94.50 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 13                     -                      LB International (Europe)
XS0249264788 0740007049571534WINDERMERE PRIVATE PLACEMENT SA V 0.07               107.03            0.08                -                  0.08                100.00 107.03 EUR Europe Various Europe Securities COM Other PT NR Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 0                       -                      LB International (Europe)
XS0266990455 72004RL0187606EMC PLC FRN 20190428 SERIES# 5 7.54               94.60              7.13                -                  7.13                94.00 94.50 GBP Europe UK Securities COM Other PT AA Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 7                       -                      LB International (Europe)
XS0249267963 72004RL0948754WINDM FRN 20230131 SERIES# I 8.74               87.44              7.65                -                  7.65                100.00 90.40 EUR Europe Various Europe Securities COM Other PT NR Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 8                       -                      LB International (Europe)
XS0249268938 72004RL0948755WINDM FRN 20230131 SERIES# I 3.12               88.20              2.75                -                  2.75                100.00 85.50 EUR Europe Various Europe Securities COM Other PT NR Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 3                       -                      LB International (Europe)
IT0003382972 72004RL0029086IMSER SECURITISATION SRL 5.830% 202509 0.91               96.19              0.88                -                  0.88                107.00 107.00 EUR Europe IT Securities COM Other PT AAA Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 1                       -                      LB International (Europe)
IT0003383228 72004RL0029377IMSER SECURITISATION SRL 5.930% 202509 0.74               97.21              0.72                -                  0.72                112.00 112.00 EUR Europe IT Securities COM Other PT AAA Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 1                       -                      LB International (Europe)
XS0249267021 72004RL0948754WINDM FRN 20230131 SERIES# I 14.56              92.28              13.44              -                  13.44              100.00 88.50 EUR Europe Various Europe Securities COM Other PT NR Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 13                     -                      LB International (Europe)
XS0218489135 0740014625539710OPERA FINANCE PLC FRN 20120215 SERIES 11.70              95.75              11.21              -                  11.21              98.00 96.85 EUR Europe GER Securities COM Other PT AAA Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 11                     -                      LB International (Europe)
XS0261300692 074001462074564 WINDERMERE CMBS FRN 20150420 SERIES 22.20              90.72              20.14              -                  20.14              100.00 92.45 GBP Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 9/1/2006 24 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 20                     -                      LB International (Europe)
XS0275106630 074001462235451 WINDERMERE CMBS FRN 20160822 SERIES 36.07              93.39              33.69              -                  33.69              100.00 94.67 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 5/31/2006 27 2006 N/A N/A Floating 2 N/A N/A N/A N/A N Y 34                     -                      LB International (Europe)
XS0293895271 074001462454476 WINDM FRN 20191022 SERIES# X 27.20              93.58              25.46              -                  25.46              100.00 94.15 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 3/30/2007 17 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 25                     -                      LB International (Europe)
XS0293896915 0740014624544764WINDM FRN 20191022 SERIES# X 9.97               90.59              9.03                -                  9.03                100.00 91.25 EUR Europe Various Europe Securities COM Other PT AAA Mortgage Inventory MTM 3/30/2007 17 2007 N/A N/A Floating 2 N/A N/A N/A N/A N Y 9                       -                      LB International (Europe)

NPL  4556003279550 2001 Monaco 0.41               (1,928.79)        (7.97)               -                  (7.97)               100.00 100.00 EUR Europe GER NPL COM Mixed-Use Mortgage Inventory MTM 10/1/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    (8)                        Monaco NPL (No 1) Ltd
Monaco 2001 Monaco 85.82              42.34              36.34              -                  36.34              100.00 52.29 EUR Europe GER NPL COM Mixed-Use Mortgage Inventory MTM 10/1/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    36                       

NPL  4638301188710 2001 Monaco -                 -                  0.00                -                  0.00                100.00 29.53 EUR Europe GER NPL COM Mixed-Use Mortgage Inventory MTM 10/1/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         Monaco NPL (No 1) Ltd
NPL  4638303279548 2001 Monaco 0.39               100.00            0.39                -                  0.39                100.00 100.00 EUR Europe GER NPL COM Mixed-Use Mortgage Inventory MTM 10/1/2005 36 2005 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         Monaco NPL (No 1) Ltd
NPL  4556000848833 2002 Speedster 32.78              16.95              5.56                -                  5.56                19.00 18.27 EUR Europe GER NPL COM Mixed-Use Mortgage Inventory MTM 3/1/2006 30 2006 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    6                         Monaco NPL (No 1) Ltd

Excalibur Carlyle 905 Carlyle 614.12            100.70            618.40            -                  618.40            N/A 100 EUR Europe LUX Financing Trade COM Mixed-Use Corporate Debt MTM 5/1/2008 4 2008 4/15/2015 81 Floating 2 N/A N/A N/A N/A N N -                    618                     LB FINANCING LTD.
Excalibur Carlyle 3 Carlyle 3 Excalibur Carlyle 3 249.05            100.70            250.78            250.78            N/A N/A EUR Europe LUX Financing Trade COM Mixed-Use Corporate Debt MTM 5/1/2008 4 2008 4/15/2015 81 Floating 2 N/A N/A N/A N/A N/A N -                    251                     LB FINANCING LTD.

RSNR 4651904026901 905 Carlyle -                 -                  1.25                -                  1.25                N/A 100 EUR Europe LUX Financing Trade COM Mixed-Use Corporate Debt MTM 5/1/2008 4 2008 4/15/2015 81 Floating 2 N/A N/A N/A N/A N N -                    1                         LB FINANCING LTD.
072000BG62768003 905 Carlyle SHL 57.20              100.00            57.20              -                  57.20              N/A 100 EUR Europe Various Europe Equity COM Mixed-Use Corporate Equity MTM 5/1/2008 4 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    57                       LB UK RE HOLDINGS LIMITED
072000BG62771490 905 Carlyle SHL 0.01               100.00            0.01                -                  0.01                N/A 100 EUR Europe Various Europe Equity COM Mixed-Use Corporate Equity MTM 5/1/2008 4 2008 N/A N/A Floating 3 N/A N/A N/A N/A N N -                    0                         LB UK RE HOLDINGS LIMITED

JBSNR4149103982044 173 Fortezza 127.21            94.69              120.45            -                  120.45            100.00 100.00 EUR Europe IT Other Corp Debt COM Mixed-Use Corporate Debt MTM 5/1/2006 28 2006 5/29/2010 21 Floating 2 N/A N/A N/A N/A N N -                    120                     LCPI LONDON BRANCH
RSNR 4111903971996 363 Gagfah -                 -                  0.42                -                  0.42                100.00 99.10 EUR Europe GER Other Corp Debt COM Multifamily Corporate Debt MTM 1/1/2007 20 2007 1/8/2009 1/8/2009 4 Floating 2 N/A N/A N/A N/A N N -                    0                         LCPI LONDON BRANCH
RSNR 2547203971995 363 Gagfah 114.05            102.70            117.13            -                  117.13            100.00 99.10 EUR Europe GER Other Corp Debt COM Multifamily Corporate Debt MTM 1/1/2007 20 2007 1/8/2009 1/8/2009 4 Floating 2 N/A N/A N/A N/A N N -                    117                     LCPI LONDON BRANCH
RSNR 2547203971996 363 Gagfah 60.78              102.01            62.00              -                  62.00              100.00 99.10 EUR Europe GER Other Corp Debt COM Multifamily Corporate Debt MTM 1/1/2007 20 2007 1/8/2009 1/8/2009 4 Floating 2 N/A N/A N/A N/A N N -                    62                       LCPI LONDON BRANCH

Excalibur Gagfah 2 363 Gagfah 41.29              70.82              29.24              -                  29.24              100.00 99.10 EUR Europe GER Other Corp Debt COM Multifamily Corporate Debt MTM 1/1/2007 20 2007 1/8/2009 1/8/2009 4 Floating 2 N/A N/A N/A N/A N N -                    29                       LCPI LONDON BRANCH
RSNR 2233401650833 150 Kan Am -                 -                  0.00                -                  0.00                100.00 100.00 EUR Europe FR Other Corp Debt COM Office Corporate Debt MTM 3/1/2006 30 2006 4/15/2013 56 Floating 2 N/A N/A N/A N/A N N -                    0                         LCPI LONDON BRANCH
RSNR 2233401650834 150 Kan Am -                 -                  0.00                -                  0.00                100.00 100.00 EUR Europe FR Other Corp Debt COM Office Corporate Debt MTM 3/1/2006 30 2006 4/15/2013 56 Floating 2 N/A N/A N/A N/A N N -                    0                         LCPI LONDON BRANCH

Excalibur Kan Am Senior Cu 150 Kan Am 10.18              91.01              9.26                -                  9.26                100.00 100.00 EUR Europe FR Other Corp Debt COM Office Corporate Debt MTM 3/1/2006 30 2006 4/15/2013 56 Floating 2 N/A N/A N/A N/A N N -                    9                         LCPI LONDON BRANCH
Excalibur Kan Am Junior Cu 150 Kan Am 23.27              100.70            23.43              -                  23.43              100.00 100.00 EUR Europe FR Other Corp Debt COM Office Corporate Debt MTM 3/1/2006 30 2006 4/15/2013 56 Floating 2 N/A N/A N/A N/A N N -                    23                       LCPI LONDON BRANCH

RSNR 4111902796579 150 Kan Am 0.01               101.23            0.01                -                  0.01                100.00 100.00 EUR Europe FR Other Corp Debt COM Office Corporate Debt MTM 3/1/2006 30 2006 4/15/2013 56 Floating 2 N/A N/A N/A N/A N N -                    0                         LCPI LONDON BRANCH
RSNR 4111902900185 150 Kan Am 0.03               101.85            0.03                -                  0.03                100.00 100.00 EUR Europe FR Other Corp Debt COM Office Corporate Debt MTM 3/1/2006 30 2006 4/15/2013 56 Floating 2 N/A N/A N/A N/A N N -                    0                         LCPI LONDON BRANCH
RSNR 4111901650834 150 Kan Am -                 -                  0.01                -                  0.01                100.00 100.00 EUR Europe FR Other Corp Debt COM Office Corporate Debt MTM 3/1/2006 30 2006 4/15/2013 56 Floating 2 N/A N/A N/A N/A N N -                    0                         LCPI LONDON BRANCH
RSNR 4111909422018 150 Kan Am -                 -                  0.02                -                  0.02                100.00 100.00 EUR Europe FR Other Corp Debt COM Office Corporate Debt MTM 3/1/2006 30 2006 4/15/2013 56 Floating 2 N/A N/A N/A N/A N N -                    0                         LCPI LONDON BRANCH

Excalibur Fortress 188 Karstadt 61.74              100.70            62.17              -                  62.17              100.00 100.00 EUR Europe IT Other Corp Debt COM Office Corporate Debt MTM 8/1/2006 25 2006 2/15/2018 115 Floating 2 N/A N/A N/A N/A N N -                    62                       LCPI LONDON BRANCH
Excalibur Karstadt 188 Karstadt 86.58              99.01              85.73              -                  85.73              100.00 100.00 EUR Europe GER Other Corp Debt COM Retail Corporate Debt MTM 8/1/2006 25 2006 8/31/2008 0 Floating 2 N/A N/A N/A N/A N N -                    86                       LCPI LONDON BRANCH

RSNR 4111902878890 259 Calvino 335.65            96.11              322.59            -                  322.59            100.00 100.00 EUR Europe IT Other Corp Debt COM Office Corporate Debt MTM 9/1/2007 12 2007 9/5/2011 37 Floating 2 N/A N/A N/A N/A N N -                    323                     LCPI LONDON BRANCH
RSNR 2233402878890 259 Calvino 73.61              95.89              70.59              -                  70.59              100.00 100.00 EUR Europe IT Other Corp Debt COM Office Corporate Debt MTM 9/1/2007 12 2007 9/5/2011 37 Floating 2 N/A N/A N/A N/A N N -                    71                       LCPI LONDON BRANCH

NIS F1 GK Loan NIS F1 GK Loan NIS F1 GK Loan 41.98              100.00            41.98              -                  41.98              N/A 100.00 JPY Asia Japan Senior COM Land/SF Mortgage Inventory MTM 5/31/2008 3 2008 0 Floating 80% 2 N/A N/A N/A Y N N -                    42                       
Couer defence Couer defence Couer defence 105.70            83.73              88.50              -                  88.50              N/A 100.00 EUR Europe Various Europe Equity IMD Office Held for Sale LOCOM 5/31/2008 3 2008 N/A N/A Floating C N/A N/A N/A N/A N Y 89                     -                      LEHMAN BROTHERS HOLDINGS INC.
Fawkes Hotels Fawkes Hotels Fawkes Hotels 44.76              100.00            44.76              -                  44.76              N/A 100.00 EUR Europe Various Europe Mezzanine IMD Hotel Mortgage Inventory MTM 12/11/2007 9 2007 12/1/2014 76 Floating 58% 2 N/A N/A N/A Y N N -                    45                       NON REAL ESTATE BPM POSITION

ASJEQ016 ASJEQ016 Equity investment in K.K. A.L.T Holdings 9.32               -                  -                  -                  -                  100.00 100.00 JPY Asia Japan Equity PTG Other PT Mortgage Inventory MTM 12/7/2005 33 2008 Floating 100% 3 N/A N/A N/A N/A N/A Y -                    -                      
ASJEQ049 ASJEQ049 Project QT 1 9.24               100.00            9.24                -                  9.24                N/A N/A JPY Asia Japan Equity PTG Hotel Mortgage Inventory MTM 8/28/2008 0 2008 Floating 100% 3 N/A N/A N/A N/A N/A Y 9                       -                      SUNRISE FINANCE CO., LTD

ASJNPL368 ASJNPL368 Megaroplice-Otafuku Retail 4.84               100.00            4.84                -                  4.84                N/A N/A JPY Asia Japan NPL PTG Other PT Mortgage Inventory MTM 7/31/2008 1 2008 Floating 100% 3 N/A N/A N/A N/A N/A N -                    5                         SUNRISE FINANCE CO., LTD
ASJPL365 ASJPL365 DTC9 Retained Notes (Storm) 285.01            98.24              279.99            -                  279.99            N/A N/A JPY Asia Japan Securities COM Other PT AAA Mortgage Inventory MTM 8/14/2008 1 2008 Floating 100% 2 N/A N/A N/A N/A N/A Y 280                   -                      Storm Funding Ltd
ASJPL366 ASJPL366 LJAC3 Note (Secondary) 2.28               90.00              2.05                -                  2.05                N/A N/A JPY Asia Japan Securities COM Other PT AAA Mortgage Inventory MTM 8/26/2008 0 2008 Floating 100% 2 N/A N/A N/A N/A N/A Y 2                       -                      LEHMAN BROTHERS JAPAN INC.
ASPEQ009 ASPEQ009 Medical Plaza Ortigas 2 1.48               100.00            1.48                -                  1.48                N/A N/A PHP Asia Philippines Equity PTG Multifamily Held for Sale LOCOM 8/29/2008 0 2008 Floating 100% C N/A N/A N/A N/A N/A Y 1                       -                      LOBOS REAL ESTATE INC
ASPEQ008 ASPEQ008 Oxford Suites 2 1.52               100.00            1.52                -                  1.52                N/A N/A PHP Asia Philippines Equity PTG Multifamily Held for Sale LOCOM 8/29/2008 0 2008 Floating C N/A N/A N/A N/A N/A Y 2                       -                      TEAK REAL ESTATE INC
ASTPL045 ASTPL045 Property Perfect 2 13.56              100.00            13.56              -                  13.56              N/A N/A THB Asia Thailand Senior PTG Hotel Mortgage Inventory MTM 8/28/2008 0 2008 0 Floating 61% 3 N/A N/A N/A Y N Y 14                     -                      LB COMMERCIAL CORP. ASIA LIMITED

41,301.57        10,256.79        51,558.36        34,133              7,169                  
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