BIADIADWOWWIWWWWWWIWININ]NININININININ
AN |[=|O|lO|0|N]|O|O|R|WIN]|=|O|lO|O|N|O|O|AR|WIN]—

1,626,000,000

C | D | E F G H
]
2]
| 3 | 07/11/07 - 14/111/07
| 4 | Mizuho @ 4.54
i Note: Round Trade Date Positions down, not up per K Hosea, to ensure sufficient collateral)
Clean Dirty Mark in Clean Mark in
| 6 | Ledger Cusip Face Mark Decimals Decimals
Real World Trade Date Clean Clean Market
| 7 | Account Cusip position Mark Price
| 8 | BA3W 129.34 1.3078 1.2934
| 9 | BA3W 130.85 1.3236 1.3085
| 10| BA3W 123.16 1.2423 1.2316
| 11| BA3W 114.50 1.1515 1.1450
| 12 | BA3W 114.08 1.1478 1.1408
| 13 | BA3W 111.98 1.1266 1.1198
| 14 | BA3W 108.28 1.0833 1.0828
| 15 | BA3W 107.31 1.0793 1.0731
| 16 | BAJK 105.78 1.0642 1.0578
| 17 ] BA3W 107.24 1.0799 1.0724
| 18 | BA3W 127.06 1.2835 1.2706
| 19 | BA3W 107.66 1.0780 1.0766
20 BA3W 104.13 1.0424 1.0413
BA3W 106.77 1.0758 1.0677
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1,760,000,686 1,645,600,641

BIADIADWOWWIWWWWWWIWININ]NININININININ
AN |[=|O|lO|0|N]|O|O|R|WIN]|=|O|lO|O|N|O|O|AR|WIN]—

I | 0 ] K L M
| 1]
| 2 |
| 3 |
| 4 |
5
[~ | Market Value
(with accrued
| 6 | interest) HC Repo Value Haircut calc Repo Price
Gross Long
Inventory, TD
7| ew
| 8 | 53,617,832 1.065 50,132,673 50,400,762 1.2227
| 9 | 10,588,400 1.065 9,900,154 9,953,096 1.2375
| 10 | 72,051,196 1.065 67,367,868 67,728,124 1.1615
| 11| 155,453,310 1.065 145,348,845 146,126,111 1.0767
| 12 | 2,295,522 1.065 2,146,313 2,157,791 1.0732
| 13 | 55,204,380 1.065 51,616,095 51,892,117 1.0534
| 14 | 189,582,400 1.065 177,259,544 178,207,456 1.0129
| 15 | 9,713,349 1.065 9,081,981 9,130,548 1.0091
| 16 | 88,330,841 1.065 82,589,336 83,030,991 0.9951
| 17| 37,796,955 1.065 35,340,153 35,529,138 1.0097
| 18 | 35,936,712 1.065 33,600,826 33,780,509 1.2000
| 19 | 97,020,540 1.065 90,714,205 91,199,308 1.0079
20 930,892,669 1.065 870,384,646 875,039,109 0.9747
21,516,580 1.065 20,118,002 20,225,585 1.0059
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