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UNITED STATES (Product nhumber starts with "3" or "8")
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N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 12-May-08 RE P 139 USD 1.000000 US912828AF74 TREASURIES
N 12-May-08 RE P 139 USD 1.000000 US912828DH04 TREASURIES
N 12-May-08 RE P 139 USD 1.000000 TREASURIES
N 12-May-08 RE P 139 USD 1.000000 US912828ET33 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US9128276R87 TREASURIES
N 12-May-08 RE P 261 USD 1.000000 TREASURIES
N 12-May-08 RE P 261 USD 1.000000 US9128276R87 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828CZ11 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828CZ11 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828CZ11 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US912828CZ11 TREASURIES
N 12-May-08 RE P 139 USD 1.000000 US912828CZ11 TREASURIES
N 12-May-08 RE P 139 USD 1.000000 US912828CZ11 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US9128274Y56 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US9128274Y56 TREASURIES
N 27-May-08 RE P 7 USD 1.000000 US9128274Y56 TREASURIES
N 12-May-08 RE P 139 USD 1.000000 US9128275W81 TREASURIES
N 30-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 30-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 30-May-08 RE P 7 USD 1.000000 US912828GN45 TREASURIES
N 30-May-08 RE P 7 USD 1.000000 US912828BD18 TREASURIES
N 30-May-08 RE P 7 USD 1.000000 US912828BD18 TREASURIES
N 30-May-08 RE P 7 USD 1.000000 US912810EP94 TREASURIES
N 30-May-08 RE P 7 USD 1.000000 US912810EQ77 TREASURIES
N 30-May-08 RE P 7 USD 1.000000 US912810EW46 TREASURIES
N 30-May-08 RE P 7 USD 1.000000 TREASURIES
N 28-May-08 RE P 6 USD 1.000000 US912810DF22 TREASURIES
N 28-May-08 RE P 6 USD 1.000000 US912810DF22 TREASURIES
N 28-May-08 RE P 6 USD 1.000000 US912810DZ85 TREASURIES
N 28-May-08 RE P 6 USD 1.000000 US912810DZ85 TREASURIES
N 27-May-08 RE P 7 usD 1.000000 US31359MEBS4 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US31359MEBS4 AGENCY

N 27-May-08 RE P 7 usD 1.000000 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US880591DX73 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US880591CS97 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US880591CS97 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US880591CS97 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US880591CS97 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US880591CS97 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US880591CS97 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US880591CS97 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US880591CS97 AGENCY

N 27-May-08 RE P 7 usD 1.000000 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US31359MEU36 AGENCY

N 9-May-08 RE P 21 usD 1.000000 US3134A47705 AGENCY

N 9-May-08 RE P 21 usD 1.000000 US3134A47705 AGENCY

N 9-May-08 RE P 21 usD 1.000000 US3134A47705 AGENCY

N 9-May-08 RE P 21 usD 1.000000 US3134A47705 AGENCY

N 9-May-08 RE P 21 usD 1.000000 US3134A47705 AGENCY

N 27-May-08 RE P 7 usD 1.000000 US31359MEU36 AGENCY
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N 27-May-08 RE P 7 usD 1.000000 US31359MEU36 AGENCY
N 27-May-08 RE P 7 USD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591CJ98 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591CJ98 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591CJ98 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591DV18 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591DV18 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591DV18 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US3133XHRJ30 AGENCY
N 27-May-08 RE P 7 USD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591DM19 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591DM19 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591DM19 AGENCY
N 30-May-08 RE P 21 UsD 1.000000 AGENCY
N 30-May-08 RE P 21 UsD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US31364FCB58 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US31364FCB58 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US31364FKW04 AGENCY
N 27-May-08 RE P 7 USD 1.000000 AGENCY
N 27-May-08 RE P 7 USD 1.000000 US31331SUM33 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591CU44 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US880591CU44 AGENCY
N 30-May-08 RE P 21 UsD 1.000000 US3133XDVS78 AGENCY
N 27-May-08 RE P 7 usD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US31359MXX63 AGENCY
N 27-May-08 RE P 7 USD 1.000000 AGENCY
N 16-May-08 RE P 21 usD 1.000000 US3134A47705 AGENCY
N 2-May-08 RE P 31 usD 1.000000 AGENCY
N 2-May-08 RE P 31 usD 1.000000 AGENCY
N 2-May-08 RE P 31 usD 1.000000 AGENCY
N 2-May-08 RE P 31 usD 1.000000 AGENCY
N 2-May-08 RE P 31 usD 1.000000 AGENCY
N 2-May-08 RE P 31 usD 1.000000 AGENCY
N 2-May-08 RE P 31 usD 1.000000 AGENCY
N 2-May-08 RE P 31 usD 1.000000 AGENCY
Y 21-May-08 RE P 16 usD 1.000000 US3134A47705 AGENCY
N 27-May-08 RE P 7 USD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 AGENCY
N 30-May-08 RE P 21 usD 1.000000 AGENCY
N 30-May-08 RE P 21 usD 1.000000 AGENCY
N 30-May-08 RE P 21 usD 1.000000 AGENCY
N 30-May-08 RE P 21 usD 1.000000 AGENCY
N 9-May-08 RE P 21 usD 1.000000 AGENCY
N 9-May-08 RE P 21 usD 1.000000 AGENCY
N 9-May-08 RE P 21 usD 1.000000 AGENCY
N 9-May-08 RE P 21 usD 1.000000 AGENCY
N 27-May-08 RE P 7 USD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US31359MZL08 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US31359MZL08 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US31359MZL08 AGENCY
N 9-May-08 RE P 21 usD 1.000000 AGENCY
N 9-May-08 RE P 21 usD 1.000000 AGENCY
N 30-May-08 RE P 21 usD 1.000000 US3134A47705 AGENCY
N 30-May-08 RE P 21 usD 1.000000 US3134A47705 AGENCY
N 30-May-08 RE P 21 usD 1.000000 US3134A47705 AGENCY
N 30-May-08 RE P 21 UsD 1.000000 US3133X8L345 AGENCY
N 16-May-08 RE P 21 usD 1.000000 AGENCY
N 16-May-08 RE P 21 usD 1.000000 AGENCY
N 27-May-08 RE P 7 USD 1.000000 AGENCY
N 30-May-08 RE P 21 usD 1.000000 AGENCY
N 30-May-08 RE P 21 usD 1.000000 AGENCY
N 30-May-08 RE P 21 usD 1.000000 AGENCY
N 30-May-08 RE P 21 usD 1.000000 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US31359MEL37 AGENCY
N 27-May-08 RE P 7 usD 1.000000 US31359MEL37 AGENCY
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28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
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14-May-08
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28-May-08
28-May-08
28-May-08
28-May-08
14-May-08
14-May-08
28-May-08
28-May-08
28-May-08
14-May-08
30-May-08
30-May-08
30-May-08
30-May-08
30-May-08
30-May-08
30-May-08
30-May-08
30-May-08
29-May-08
29-May-08
29-May-08
29-May-08

28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
28-May-08
13-May-08
13-May-08
13-May-08
13-May-08
13-May-08
28-May-08

4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
30-Sep-08
30-Sep-08
30-Sep-08
30-Sep-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
30-Jan-09
30-Jan-09
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
30-Sep-08
30-Sep-08
4-Jun-08
4-Jun-08
4-Jun-08
30-Sep-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08

4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
4-Jun-08

0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
1.083111
0.000000
1.083111
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
1.031250
1.031250
1.031250
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
1.153120
0.000000
1.019908
1.019908
0.000000
0.000000

0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000

SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE
SUM EUROPE AND LIQUID MARKETS EUROPE

SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE
SUMAMERICAS  LIQUID MARKETS EUROPE

1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922
1.101922

1.30504
1.151606
1.220505
1.133162
1.135108
1.135108
1.135108
1.345365
1.135108
1.345365
1.141436
1.141436
1.141436
1.141436
1.141436
1.141436
1.362083
1.362083
1.362083

1.37823
1.101922
1.101922
1.101922
1.221726
1.221726

1.28796
1.194481
1.170636
1.066606
1.055513
1.055513
1.385665
1.385665

1.161915
1.161915
0.961417
0.950323
1117117
1117117
1117117
1117117
1117117
1117117
1117117
1117117
1.131985
1.130386

0.98478

0.98478

0.98478

0.98478

0.98478
1.130386
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55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
55,096,100
18,732,674
56,116,720
46,064,240
46,379,190
39,660,670
56,755,400
56,755,400
29,512,808
43,051,680
29,512,808
29,598,030

9,131,488
57,071,800
57,071,800
57,071,800

3,424,308
57,071,800

9,534,581
68,104,150
68,104,150
27,564,600
12,121,142
55,096,100
55,096,100

6,108,630
61,086,300
38,638,800
33,445,468
57,361,164
47,997,270
52,775,650

1,055,513
69,283,250

4,156,995

5,757,275,863

58,095,750
23,238,300
19,228,340
19,006,460
55,855,850
55,855,850
55,855,850
55,855,850
55,855,850
55,855,850
55,855,850
55,855,850
22,639,700
22,607,720
49,239,000
49,239,000
49,239,000
49,239,000
49,239,000
56,519,300

106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
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107%
107%
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107%
107%
107%
107%
107%
107%
107%
107%
107%
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108%
109%
109%
109%
109%

105%
105%
105%
105%
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105%
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105%
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105%
105%
105%
105%
105%
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105%
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4-Jun-08
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24-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
6-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
24-Jun-08
24-Jun-08
24-Jun-08
24-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
3-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
4-Jun-08
3-Jun-08
3-Jun-08
24-Jun-08
24-Jun-08
24-Jun-08
24-Jun-08
6-Jun-08
6-Jun-08
4-Jun-08
24-Jun-08
24-Jun-08
24-Jun-08
24-Jun-08
4-Jun-08
4-Jun-08

0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000

SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS

LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE
LIQUID MARKETS EUROPE

1.130386
1.106036
1.198033
1.198033
1.198033
0.964175
0.964175
0.964175
1.032299
1.021445
1.277575
1.277575
1.277575
1.055057
1.055057
1.135551
1.135551
1.182243
1.052367

1.03047
1.157541
1.157541
1.060384
1.091005
1.091005
1.091005
1.045042
1.052163

0.98478
1.074592
1.074592
1.074592
1.074592
1.074592
1.074592
1.074592
1.074592

0.98478
1.018573
1.076895
1.076895
1.076895
1.076895
1.049925
1.049925
1.049925
1.049925
1.074592
1.074592
1.074592
1.074592
1.056333
1.056048
1.056048
1.056048
1.074592
1.074592

0.98478

0.98478

0.98478

1.04594
1.074592
1.074592
1.088084
1.074592
1.074592
1.074592
1.074592
1.130386
1.130386
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11,303,860
27,650,900
59,901,650
59,901,650
29,950,825
48,208,750
48,208,750
24,104,375
20,645,980
20,428,900
63,878,750
63,878,750
31,939,375
52,752,850
52,752,850
56,777,550
45,422,040
59,112,150
26,309,175
30,914,100
57,877,050
28,938,525
53,019,200
54,550,250
54,550,250
27,275,125
36,576,470
21,043,260
49,239,000
53,729,600
53,729,600
53,729,600
53,729,600
53,729,600
53,729,600
53,729,600
53,729,600
49,239,000
20,371,460
53,844,750
53,844,750
53,844,750
26,922,375
52,496,250
52,496,250
52,496,250
26,248,125
53,729,600
53,729,600
53,729,600
53,729,600
31,689,990
52,802,400
47,522,160
42,241,920
53,729,600
26,864,800
49,239,000
49,239,000
49,239,000
52,297,000
53,729,600
32,237,760
21,761,680
53,729,600
53,729,600
53,729,600
26,864,800
50,867,370
56,519,300

4,076,083,070

105%
105%
105%
105%
105%
105%
105%
105%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
106%
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107%
107%
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107%
107%
107%
107%
107%
107%
107%
107%
107%
107%
107%
107%
107%
107%
107%
107%
107%
107%
108%
108%
108%
108%
108%
183%
183%
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SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
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41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41JO
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L8
41L9
41L9

SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS

SECURITIZED PRODUCTS
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CAPITAL CROSSING TRWALLACE-PORTNC 24509
CAPITAL CROSSING TRWALLACE-PORTNC 24509

PRIME FIRST LIEN WL -
PRIME FIRST LIEN WL -
PRIME FIRST LIEN WL -
PRIME FIRST LIEN WL -
PRIME FIRST LIEN WL -
PRIME FIRST LIEN WL -
PRIME FIRST LIEN WL -
PRIME FIRST LIEN WL -
PRIME FIRST LIEN WL -
PRIME FIRST LIEN WL -

Michael S. Glover
Michael S. Glover
Michael S. Glover
Michael S. Glover
Michael S. Glover
Michael S. Glover
Michael S. Glover
Michael S. Glover
Michael S. Glover
Michael S. Glover

24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791
28791

27887
27887
27887
27887
27887
27887
27887
27887
27887
27887

522,159
319,561
628,732
379,770
227,770
1,826,321
4,403,438
2,010,640
900,584
128,603,608
62,352,219
33,180,028
31,256,967
86,949,561
69,551,255
67,583,336
56,805,898
28,110,715
10,424,475
11,181,881
154,726,825
51,804,516
22,902,366
10,023,953
12,773,441
11,917,157
64,993,589
14,358,859
24,574,208
226,685,970
16,077,726
177,901,290
14,885,793
4,584,901
12,356,458
8,237,639
111,308,359
21,015,389
12,500,000
20,367,854
9,401,222
16,478,842
9,721,710
17,047,173
45,229,150
30,148,174
32,634,771
29,733,220
62,124,847
36,328,717
16,198,288
18,232,757
23,922,996
31,434,415
42,708,806
11,002,296
31,631,755
12,445,472
33,372,598
163,704,372
323,529,746
17,765,748
1,337,566
4,393,484
47,140
173,186
46,440
289,185
160,516
123,618
232,254
56,062
3,242,913
1,976,684

522,159
319,561
628,732
379,770
227,770
1,826,321
4,403,438
2,010,640
900,584
128,603,608
62,352,219
33,180,028
31,266,967
86,949,561
69,561,255
67,583,336
56,805,898
28,110,715
10,424,475
11,181,881
154,726,825
51,804,516
22,902,366
10,023,953
12,773,441
11,917,157
64,993,589
14,358,859
24,574,208
226,685,970
16,077,726
177,901,290
14,885,793
4,584,901
12,356,458
8,237,639
111,308,359
21,015,389
12,500,000
20,367,854
9,401,222
16,478,842
9,721,710
17,047,173
45,229,150
30,148,174
32,634,771
29,733,220
62,124,847
36,328,717
16,198,288
18,232,757
23,922,996
31,434,415
42,708,806
11,092,296
31,631,755
12,445,472
33,372,598
163,704,372
323,520,746
17,765,748
1,337,566
4,393,484
47,140
173,186
46,440
289,185
160,516
123,618
232,254
56,062
3,242,913
1,976,684
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SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME

FOIA CONFIDENTIAL TREATMENT REQUESTED BY

41Ul
41Ul
41Ul
41Ul
41Ul
41U1
41Ul
41Ul
41Ul
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
41VB
4A79
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4AB1
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADB

SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS

REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
REAL ESTATE
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS

LEHMAN BROTHERS HOLDINGS INC.

REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
REAL ESTATE-AMERICAS
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING
SP AMERICAS-TRADING

CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
CMBS-AMERICAS
NON-PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS
PRIME-AMERICAS

CONDUIT
CONDUIT
CONDUIT
CONDUIT
CONDUIT
CONDUIT
CONDUIT
CONDUIT
CONDUIT

Kenneth C.
Kenneth C.
Kenneth C.
Kenneth C.
Kenneth C.
Kenneth C.
Kenneth C.
Kenneth C.
Kenneth C.

COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
COMMERCIAL CUSTOMKenneth C.
NON PERFORMING/SCFZIFFER

PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA
FHA / VA

Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.

Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen
Cohen

Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey

24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24650
24559
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553
24553

5,612,695
5,992,099
35,972,200
5,455,820
1,487,807
1,869,980
280,335,840
54,390,944
2,181,167
266,148
423,324
497,859
312,885
541,902
448,562
229,265
613,042
178,747
1,131,380
671,093
630,528
386,001
160,566
1,455,614
513,538
523,513
782,776
133,216
1,919,108
580,540
921,543
1,146,742
700,162
567,037
837,349
804,001
174,045
134,540
2,627,452
15,685,420
40,042
88,094
355,935
503,602
143,142
1,362,791
79,721
259,642
298,400
348,635
9,514,639
1,254,006
4,686,315
2,231,390
822,754
3,817,700
44,577
14,907
48,406
2,984
131,904
22,069
7,733,155
1,481,632
2,621,033
398,283
111,365
4,591,994
1,291,014
1,062,215
815,029
1,160,239
676,060
8,273,549

5,612,695
5,992,009
35,972,200
5,455,820
1,487,807
1,869,980
280,335,840
54,390,944
2,181,167
266,148
423,324
497,859
312,885
541,902
448,562
229,265
613,042
178,747
1,131,380
671,003
630,528
386,001
160,566
1,455,614
513,538
523,513
782,776
133,216
1,919,108
580,540
921,543
1,146,742
700,162
567,037
837,349
804,001
174,045
134,540
2,627,452
15,685,420
40,042
88,004
355,935
503,602
143,142
1,362,791
79,721
259,642
298,400
348,635
9,614,639
1,254,006
4,686,315
2,231,390
822,754
3,817,700
44,577
14,907
48,406
2,984
131,904
22,069
7,733,155
1,481,632
2,621,033
398,283
111,365
4,691,994
1,201,014
1,062,215
815,029
1,160,239
676,060
8,273,549
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SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME
SUM-FIXED INCOME

4ADB
4ADB
4ADB
4ADB
4ADB
4ADB
4ADX
4AEA
4AEA
4AEA
4AEA
4AEA
4AEA
4AEA
4AEA
4AEA
4AEA
4AF3
4AGK
4AGK
4AGK
4AGK
4AGK
4AGK
4AIH
4AIH
4AIH
4AIH
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA
4AJA

SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS
SUM AMERICAS

SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
REAL ESTATE

SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
SECURITIZED PRODUCTS
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OPPORTUNISTIC 3RD FWALLACE-PORTNC 24509
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NON PERFORMING/SCFZIFFER 24832
Second lien whole loans Matthew C. Miller 24559
ASSET BACKED SECURSWEELY 53085
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REIT LINE OF CREDIT Paul A. Hughson 28791
REIT LINE OF CREDIT Paul A. Hughson 28791
REIT LINE OF CREDIT Paul A. Hughson 28791

596,748
631,979
30,549,454
34,602,649
7,609,034
34,843,418
11,168,285
12,060,600
19,400,000
10,903,088
500,000
2,750,000
14,399,872
5,903,841
15,243,018
6,637,525
19,158,516
1,450,168
12,894,315
1,626,484
16,787,455
1,962,071
2,387,111
13,774,654
7,200,000
5,637,367
10,111,403
24,157,700
744,810
4,243,399
4,405,673
1,785,483
7,167,062
7,400,988
7,819,283
594,975
18,532,751
25,663,052
13,276,283
10,276,960
5,308,380
6,403,383
26,512,479
11,286,000
5,978,493
7,805,692
42,208,050
4,800,800
1,000,000
4,841,137
10,211,173
21,860,920
5,814,962
48,638,946
20,250,000
12,652

1

14,960,821
16,216,206
1

78,606,090
3,474,802
2,879,490
3,450,716
6,372,038
3,189,290

431,363
4,413,385
104,027
19,971
63,799
3,128,839
3,038,068
4,472,000
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1
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6,372,038
3,189,290
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3,128,839
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4,472,000
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1,547,791
2,798,622
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SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 68,623 0 68,623 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 41,555 0 41,555 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 215,848 0 215,848 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 252,226 0 252,226 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 8,776,832 0 8,776,832 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 1,183,699 0 1,183,699 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 332,672 0 332,672 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 45,541 0 45,541 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 418,509 0 418,509 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 286,787 0 286,787 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 13,809 0 13,809 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 6,141 0 6,141 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 928,023 0 928,023 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 379,805 0 379,805 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 50,077 0 50,077 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 76,318 0 76,318 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 1,480,815 0 1,480,815 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 91,242 0 91,242 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 17,184 0 17,184 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 47,276 0 47,276 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 475,225 0 475,225 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 469,504 0 469,504 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 391,106 0 391,106 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 994,207 0 994,207 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 83,379 0 83,379 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 47,101 0 47,101 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 508,282 0 508,282 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 199,647 0 199,647 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 119,440 0 119,440 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 755,707 0 755,707 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 38,254 0 38,254 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 969,297 0 969,297 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 506,279 0 506,279 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 66,766 0 66,766 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 7,220 0 7,220 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 54,755 0 54,755 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 26,145 0 26,145 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 106,317 0 106,317 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 136,533 0 136,533 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 3.160 0 3.160 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 5,138 0 5,138 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 2,002 0 2,002 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 21,893 0 21,893 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 4,290 0 4,290 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 7,282 0 7,282 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 16,957 0 16,957 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 9,127 0 9,127 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 22,508 0 22,508 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 18,120 0 18,120 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 30,116 0 30,116 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 0 0 0 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 0 0 0 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 0 0 0 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 32,070 0 32,070 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 0 0 0 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 0 0 0 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 24,794 0 24,794 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 19,993 0 19,993 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 0 0 0 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 122,727 0 122,727 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 43,373 0 43,373 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 937,520 0 937,520 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 1,472 0 1,472 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 108,219 0 108,219 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 106,694 0 106,694 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 185,883 0 185,883 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 11,715 0 11,715 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 104,901 0 104,901 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 2,886 0 2,886 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 77,786 0 77,786 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 1,960 0 1,960 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 7,797 0 7,797 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 248,714 0 248,714 0
SUM-FIXED INCOME G15W  SUM AMERICAS ~ GLOBAL RATES PASS THRU PASSTHRU JV 15YR Deirdre Dunn/Christc 40345 7,198 0 7,198 0
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SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 520,617 0 520,617 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 271,709 0 271,709 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 375,030 0 375,030 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 11,311 0 11,311 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 101,498 0 101,498 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 158,810 0 158,810 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,290,887 0 1,290,887 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 137,975 0 137,975 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 564,899 0 564,899 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 287 0 287 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 339,784 0 339,784 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 877,870 0 877,870 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 42,084 0 42,084 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 828,656 0 828,656 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 194,714 0 194,714 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 283,873 0 283,873 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 44,744 0 44,744 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 137,113 0 137,113 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 783,673 0 783,673 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 54,686 0 54,686 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 13,914 0 13,914 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 27,989 0 27,989 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 21,743 0 21,743 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 155,240 0 155,240 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 122,891 0 122,891 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 163,467 0 163,467 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 50,823 0 50,823 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 214,642 0 214,642 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 23,982 0 23,982 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 13,006 0 13,006 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 365,451 0 365,451 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 736,058 0 736,058 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 391,635 0 391,635 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 193,390 0 193,390 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 59,059 0 59,059 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 138,667 0 138,667 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 560,275 0 560,275 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 356,694 0 356,694 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 47.410 0 47,410 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 54,445 0 54,445 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 70,520 0 70,520 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 391,716 0 391,716 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 3,015,683 0 3,015,683 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,674,401 0 1,674,401 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 298,256 0 208,256 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 30,588 0 30,588 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 400,129 0 400,129 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 67,768 0 67,768 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 532,184 0 532,184 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,042,923 0 1,042,923 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 4,590,334 0 4,590,334 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,175,708 0 2,175,708 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 533,329 0 533,329 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 3,116,223 0 3,116,223 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 4,330,668 0 4,330,668 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 3,627,716 0 3,627,716 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,274 0 1,274 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 13,469 0 13,469 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 26,176 0 26,176 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 8,328 0 8,328 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 26,621 0 26,621 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 202,061 0 202,061 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 106,842 0 106,842 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,122,231 0 1,122,231 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,987,506 0 1,987,506 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,171,961 0 1,171,961 0
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SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 954,987 0 954,987 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,345,063 0 1,345,063 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 3,438,576 0 3,438,576 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,116,973 0 1,116,973 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,692,268 0 1,692,268 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 8,750 0 8,750 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,539 0 1,539 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 3,025,015 0 3,025,015 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 370,270 0 370,270 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 312,825 0 312,825 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 667,572 0 667,572 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 241,641 0 241,641 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 202,085 0 202,085 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 138 0 138 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 424 0 424 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 393 0 393 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 980 0 980 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 29 0 29 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 M 0 M 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 4,463 0 4,463 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 216 0 216 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 3,456 0 3,456 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 109 0 109 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 8,046 0 8,046 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,632 0 1,632 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 851 0 851 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,754 0 1,754 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 37 0 37 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,348 0 1,348 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 63 0 63 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,108 0 2,108 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,344 0 1,344 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 12,839 0 12,839 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,944 0 1,944 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 634 0 634 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 213 0 213 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,914 0 1,914 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 16,164 0 16,164 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 7,784 0 7,784 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 456 0 456 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 335 0 335 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 212 0 212 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 227 0 227 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 359 0 359 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 11,757 0 11,757 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 11,113 0 11,113 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 8,339 0 8,339 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 8,656 0 8,656 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 34,269 0 34,269 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 7,693 0 7,693 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 634 0 634 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 10,819 0 10,819 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 6,324 0 6,324 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 11,014 0 11,014 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 25,529 0 25,529 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 243,965 0 243,965 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 49 0 49 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 223,404 0 223,404 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 62,588 0 62,588 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 21,172 0 21,172 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 112,967 0 112,967 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 182,177 0 182,177 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 130,775 0 130,775 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,790 0 1,790 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 6,145 0 6,145 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 3,150 0 3,150 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 313,528 0 313,528 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 362 0 362 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 40,238 0 40,238 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 226,046 0 226,046 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 132,650 0 132,650 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 221 0 221 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 246,751 0 246,751 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 312,731 0 312,731 0
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SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 226,651 0 226,651 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,007,456 0 1,097 456 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 865,438 0 865,438 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 801,324 0 801,324 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 907,023 0 907,023 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,109,505 0 1,109,505 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,084,570 0 1,084,570 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 319,626 0 319,626 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 109,160 0 109,160 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 480,230 0 480,230 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 867,185 0 867,185 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 433 0 433 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 62,406 0 62,406 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 172,161 0 172,161 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 448,152 0 448,152 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 727,528 0 727,528 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 7,803 0 7,803 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 676,032 0 676,032 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 192,744 0 192,744 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 200,942 0 200,942 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 516,282 0 516,282 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 28,496 0 28,496 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 205,928 0 205,928 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 335,336 0 335,336 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 203,761 0 203,761 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 178,447 0 178,447 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 29,146 0 29,146 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 244,531 0 244,531 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 966,683 0 966,683 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,090,994 0 2,090,994 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 17,718 0 17,718 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 250,071 0 250,071 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 26,500 0 26,500 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 253973 0 253,973 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 258,241 0 258,241 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,846,556 0 1,846,556 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 191,753 0 191,753 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 229,035 0 229,035 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 177,030 0 177,030 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,823 0 2,823 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 68,856 0 68,856 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 102,355 0 102,355 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 249,423 0 249,423 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 8,354 0 8,354 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 39,131 0 39,131 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 95,965 0 95,965 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 155,734 0 156,734 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 4,850 0 4,850 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 57,679 0 57,679 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 180,445 0 180,445 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 57,645 0 57,645 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 304,408 0 304,408 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 11,441,058 0 11,441,058 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,344,617 0 1,344,617 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 214,623 0 214,623 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,698,719 0 1,698,719 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 537,851 0 537,851 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,000,275 0 1,000,275 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 77,020,236 0 77,020,236 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 76,147,811 0 76,147,811 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 164 0 164 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 342 0 342 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 55 0 55 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,333 0 1,333 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 458 0 458 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 201 0 201 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 109 0 109 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 66,257 0 66,257 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 726,485 0 726,485 0
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SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 225432 0 225,432 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 929,818 0 929,818 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 955,262 0 955,262 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 42,022 0 42,022 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 89,605 0 89,605 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,737,497 0 1,737,497 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,666,015 0 1,666,015 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 43,666,602 0 43,666,602 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,831,787 0 2,831,787 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 185,530 0 185,530 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 32,739 0 32,739 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 55,958 0 55,958 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 18,822 0 18,822 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 4,962 0 4,962 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 168,227 0 168,227 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 22,786 0 22,786 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 978,725 0 978,725 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 560,049 0 560,049 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 22,319 0 22,319 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,925,349 0 1,925,349 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 633,444 0 633,444 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 487 0 487 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 13,577 0 13,577 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 220,672 0 220,672 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 196,622 0 196,622 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 99,935 0 99,935 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 7,262 0 7,262 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,295 0 1,295 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 17,529 0 17,529 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 13,605 0 13,605 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 13,152 0 13,152 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,338 0 1,338 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 21,038 0 21,038 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,241 0 2,241 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 72,710 0 72,710 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 183,057 0 183,057 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 133,693 0 133,693 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 420,843 0 420,843 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 207,288 0 207,288 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 134,077 0 134,077 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 102,981 0 102,981 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1 0 1 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 46,879 0 46,879 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 122,162 0 122,162 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 400,847 0 400,847 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 15,990 0 15,990 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 14,056 0 14,056 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 77,037 0 77,037 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 53,299 0 53,299 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 17,275 0 17,275 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 77,693 0 77,693 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 85,364 0 85,364 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 622,228 0 622,228 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 68,590 0 68,590 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 35,075 0 35,075 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 57,747 0 57,747 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 97,269 0 97,269 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 79,904 0 79,904 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 85,358 0 85,358 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 925,350 0 925,350 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 75,846 0 75,846 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 294,646 0 204,646 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 58,748 0 58,748 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 144,241 0 144,241 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 773979 0 773,979 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 16,459 0 16,459 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 48,899 0 48,899 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 491,034 0 491,034 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,282,345 0 1,282,345 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 81,093 0 81,003 0
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SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 95,696 0 95,696 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 202,042 0 202,042 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 57,464 0 57,464 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 20,004 0 20,004 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 945,531 0 945,531 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 335,717 0 335,717 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 116,732 0 116,732 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 61,523 0 61,523 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 631,995 0 631,995 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 575,583 0 575,583 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 47,195 0 47,195 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 20,342 0 20,342 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 5,750 0 5,750 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 17,019 0 17,019 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 105,138 0 105,138 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,048,360 0 1,048,360 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 128,774 0 128,774 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 5,116 0 5,116 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 132,873 0 132,873 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 269,165 0 269,165 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 640,302 0 640,302 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 851,744 0 851,744 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 113,657 0 113,657 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 142,463 0 142,463 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 766,061 0 766,061 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,362,917 0 1,352,917 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 211,139 0 211,139 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 928,027 0 928,027 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 40,631 0 40,631 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 5,788 0 5,788 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 209,526 0 209,526 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 228,810 0 228,810 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,201,567 0 1,201,567 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 98,725 0 98,725 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 788,193 0 788,193 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 791,123 0 791,123 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 557,407 0 557,407 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 163,478 0 163,478 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 162,011 0 162,011 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 183,629 0 183,629 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,537,691 0 1,537,691 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 378,656 0 378,656 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 166,962 0 166,962 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 730,018 0 730,018 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 229,162 0 229,162 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 12,333 0 12,333 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,155,708 0 2,155,708 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,442,426 0 2,442,426 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 383,745 0 383,745 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 549,129 0 549,129 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 242,749 0 242,749 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 610,732 0 610,732 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 219,248 0 219,248 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 205,769 0 205,769 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 342,055 0 342,055 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 5,599,956 0 5,699,956 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 861,080 0 861,080 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,245,986 0 2,245,986 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,529,991 0 2,529,991 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 307,059 0 307,059 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 370,795 0 370,795 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,696,425 0 1,696,425 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 2,704,904 0 2,704,904 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 368,058 0 368,058 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 0 0 0 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 206,310 0 206,310 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 392,780 0 392,780 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 987,768 0 987,768 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 95,149 0 95,149 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 1,084,692 0 1,084,692 0
SUM-FIXED INCOME GAWA  SUM AMERICAS  GLOBAL RATES PASS THRU PASSTHRU JV SPECIFIED Deirdre Dunn/Nathar 40345 804,520 0 804,520 0
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SUM-FIXED INCOME GMZS  SUM AMERICAS  GLOBAL RATES RATES DERIVATIVES AMERICAS  DERIVATIVES MORTGAGES MORTGAGE PRODUCT:PING FENG 25113 392,069 0 392,069 0
SUM-FIXED INCOME IAGK SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 306,937 0 306,937 0
SUM-FIXED INCOME IAGK SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 11,389,218 0 11,389,218 0
SUM-FIXED INCOME IAGK SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 120,649,641 0 120,649,641 0
SUM-FIXED INCOME IAGK SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 25,000,000 0 25,000,000 0
SUM-FIXED INCOME IAGK SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 20,000,004 0 20,000,004 0
SUM-FIXED INCOME IAGK SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 500 0 500 0
SUM-FIXED INCOME IAGK SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 81,852,460 0 81,852,460 0
SUM-FIXED INCOME  IAIH SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 7,011,000 0 7,011,000 0
SUM-FIXED INCOME  IAIH SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,581,250 0 6,581,250 0
SUM-FIXED INCOME  IAIH SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 3,700,000 0 3,700,000 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 14,666,490 0 14,666,490 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,520,134 0 2,520,134 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,147,727 0 6,147,727 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,986,489 0 1,986,489 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,214,954 0 2,214,954 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 891,971 0 891,971 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 15,000,000 0 15,000,000 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,715,934 0 4,715,934 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,812,145 0 4,812,145 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,629,336 0 2,629,336 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,662,793 0 1,662,793 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,986,109 0 1,986,109 0
SUM-FIXED INCOME IANI SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 3,374914 0 3,374,914 0
SUM-FIXED INCOME IAVF SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS UNASSIGNED UNASSIGNED 24835 69,581 0 69,581 0
SUM-FIXED INCOME IAVF SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS UNASSIGNED UNASSIGNED 24835 360,533 0 360,533 0
SUM-FIXED INCOME IAVF SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS UNASSIGNED UNASSIGNED 24835 1 0 1 0
SUM-FIXED INCOME IAVF SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS UNASSIGNED UNASSIGNED 24835 1 0 1 0
SUM-FIXED INCOME IAVF SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS UNASSIGNED UNASSIGNED 24835 17,583,895 0 17,583,895 0
SUM-FIXED INCOME IAVF SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS UNASSIGNED UNASSIGNED 24835 6,125,000 0 6,125,000 0
SUM-FIXED INCOME IAVF SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS UNASSIGNED UNASSIGNED 24835 1 0 1 0
SUM-FIXED INCOME IAVF SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS UNASSIGNED UNASSIGNED 24835 3,762,000 0 3,762,000 0
SUM-FIXED INCOME IAXC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS PRINC TRANS GROUP EMark A. Walsh 24835 4,150,000 0 4,150,000 0
SUM-FIXED INCOME IAXC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS PRINC TRANS GROUP EMark A. Walsh 24835 8,064,000 0 8,064,000 0
SUM-FIXED INCOME IAXC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS PRINC TRANS GROUP EMark A. Walsh 24835 2,598,000 0 2,598,000 0
SUM-FIXED INCOME IAXC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS PRINC TRANS GROUP EMark A. Walsh 24835 12,420,000 0 12,420,000 0
SUM-FIXED INCOME  IM3A SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,148,000 0 5,148,000 0
SUM-FIXED INCOME  IM3A SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 8,425,968 0 8,425,968 0
SUM-FIXED INCOME  IM3A SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,835,212 0 6,835,212 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 10,534,595 0 10,534,595 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,497,664 0 2,497,664 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 20,450,305 0 20,450,305 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 10,537,600 0 10,537,600 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,359,930 0 5,359,930 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,838,857 0 5,838,857 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,475,031 0 5,475,031 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 9,035,652 0 9,035,552 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 9,364,872 0 9,364,872 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,785,252 0 6,785,252 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 3,531,041 0 3,531,041 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,102,048 0 4,102,048 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,115,007 0 1,115,007 0
SUM-FIXED INCOME IM3C SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,721,693 0 6,721,693 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 250,000 0 250,000 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 8,395,319 0 8,395,319 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,980,001 0 1,980,001 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 10,000,000 0 10,000,000 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 13,365,894 0 13,365,894 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,824,556 0 5,824,556 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,131,746 0 2,131,746 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 16,358,043 0 16,358,043 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 9,660,003 0 9,660,003 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
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SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,768,170 0 6,768,170 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 10,299,748 0 10,299,748 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 12,539,154 0 12,539,154 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 3,250,000 0 3,250,000 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 23,342,276 0 23,342,276 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,840,159 0 4,840,159 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 3,216,652 0 3,216,552 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 7,835,722 0 7,835,722 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,575,346 0 2,575,346 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,435,817 0 6,435,817 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 12,687,870 0 12,687,870 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,922,908 0 4,922,908 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 7,707,150 0 7,707,150 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,749,119 0 4,749,119 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 12,737,291 0 12,737,291 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,434,748 0 1,434,748 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,610,675 0 5,610,675 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 10,776,645 0 10,776,645 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,029,500 0 2,029,500 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,926,967 0 1,926,967 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 23,400,000 0 23,400,000 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 18,296,942 0 18,296,942 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 7,499,250 0 7,499,250 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,519,526 0 5,519,526 0
SUM-FIXED INCOME IM3E SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,375,800 0 4,375,800 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,932,341 0 6,932,341 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,715,231 0 1,715,231 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,559,908 0 2,559,908 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 13,120,000 0 13,120,000 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,666,000 0 5,666,000 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,324,621 0 5,324,621 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,000,000 0 5,000,000 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 8,401,187 0 8,401,187 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 8,575,017 0 8,575,017 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 14,534,346 0 14,534,346 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 10,726,059 0 10,726,059 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,000,000 0 5,000,000 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 3,800,000 0 3,800,000 0
SUM-FIXED INCOME  IM3F SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,928,574 0 1,928,574 0
SUM-FIXED INCOME  IM3J SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3J SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,610,190 0 5,610,190 0
SUM-FIXED INCOME  IM3J SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3J SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3J SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 8,313,974 0 8,313,974 0
SUM-FIXED INCOME  IM3J SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,000,000 0 5,000,000 0
SUM-FIXED INCOME  IM3J SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 561,727 0 561,727 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 9,431,442 0 9,431,442 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 1,247,643 0 1,247 643 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 1 0 1 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 6,583,127 0 6,683,127 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 2,106,734 0 2,106,734 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 1 0 1 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,649,464 0 3,649,464 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 549,902 0 549,902 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 12,353,373 0 12,353,373 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 57,753,955 0 57,753,955 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 2,670,613 0 2,670,613 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 2,054,780 0 2,054,780 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 8,578,414 0 8,578,414 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 11,970,000 0 11,970,000 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 5,736,249 0 5,736,249 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 1,409,891 0 1,400,891 0

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3237604



SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 10,509,700 0 10,509,700 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 976,309 0 976,309 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,000,000 0 3,000,000 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 335,153 0 335,153 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 11,346,913 0 11,346,913 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 8,999,128 0 8,999,128 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 1,771,402 0 1,771,402 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 6,418,396 0 6,418,396 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,322,058 0 3,322,058 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 1,055,406 0 1,055,406 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,563,028 0 3,663,028 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 28,800,497 0 28,800,497 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 12,750,395 0 12,750,395 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 9,936,650 0 9,936,650 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,095,746 0 3,095,746 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 5,490,474 0 5,490,474 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 2,299,220 0 2,299,220 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 2,193,437 0 2,193,437 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 2,189,034 0 2,189,034 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,101,113 0 3,101,113 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,475,192 0 3,475,192 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,000,500 0 3,000,500 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 1,487,020 0 1,487,020 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,097,800 0 3,097,800 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 12,835,942 0 12,835,942 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 13,600,689 0 13,600,689 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 3,083,300 0 3,083,300 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 15,493,077 0 15,493,077 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 39,801,472 0 39,891,472 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 55,869,127 0 55,869,127 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 4,174,163 0 4,174,163 0
SUM-FIXED INCOME  IM3L SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC David J. Ridini 24835 1,550,333 0 1,550,333 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 25,153 0 25,153 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,110,442 0 2,110,442 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 694,851 0 694,851 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 56,750,139 0 56,750,139 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 116,591,500 0 116,591,500 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 7,664,491 0 7,664,491 0
SUM-FIXED INCOME  IM3M SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 81,946,568 0 81,946,568 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,920,850 0 2,920,850 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 9,608,580 0 9,608,580 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 13,919,351 0 13,919,351 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 15,850,459 0 15,850,459 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,625,792 0 2,625,792 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,707,427 0 6,707,427 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,458,598 0 6,458,598 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,300,000 0 6,300,000 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,460,000 0 4,460,000 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 3,468,632 0 3,468,532 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,296,449 0 4,296,449 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 11,100,000 0 11,100,000 0
SUM-FIXED INCOME IM30O SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,000,000 0 2,000,000 0
SUM-FIXED INCOME IM3S SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3S SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3S SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 64,942,265 0 64,942,265 0
SUM-FIXED INCOME IM3S SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,178,637 0 5,178,637 0
SUM-FIXED INCOME IM3S SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,432,025 0 1,432,025 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,111,027 0 6,111,027 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 8,385,234 0 8,385,234 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 3,311,280 0 3,311,280 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 493,047 0 493,047 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 2,323,332 0 2,323,332 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 3,000,000 0 3,000,000 0
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SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 4,373,012 0 4,373,012 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,858,793 0 5,858,793 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 12,610,012 0 12,610,012 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 20,550,824 0 20,550,824 0
SUM-FIXED INCOME  IM3T SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 6,166,872 0 6,166,872 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 200,588 0 200,588 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 1 0 1 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 1,300,132 0 1,300,132 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 11,111,375 0 11,111,375 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 9,961,406 0 9,961,406 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 10,780,207 0 10,780,207 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 4,937,718 0 4,937,718 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 20,314,634 0 20,314,634 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 3,984,493 0 3,984,493 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 5,000,000 0 5,000,000 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 8,186,282 0 8,186,282 0
SUM-FIXED INCOME  IM3U SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24835 7,335,498 0 7,335,498 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 980 0 980 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,683,166 0 1,683,166 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 47,146 0 47,146 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 154,726 0 154,726 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 267,137 0 267,137 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 5,000 0 5,000 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 589,296 0 589,296 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 490 0 490 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,627,252 0 1,627,252 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 90,835 0 90,835 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 48,578 0 48,578 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 174,631 0 174,531 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 490 0 490 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 490 0 490 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 490 0 490 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 490 0 490 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 500 0 500 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 730,511 0 730,511 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 107,983 0 107,983 0
SUM-FIXED INCOME IM3W  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 490 0 490 0
SUM-FIXED INCOME  IM3Z SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3Z SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1 0 1 0
SUM-FIXED INCOME  IM3Z SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 1,047,898 0 1,047,898 0
SUM-FIXED INCOME  IM3Z SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 9,900,000 0 9,900,000 0
SUM-FIXED INCOME  IM3Z SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 148,819,028 0 148,819,028 0
SUM-FIXED INCOME  IM3Z SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24835 26,752,001 0 26,752,001 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 8,179,773 0 8,179,773 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 5,306,455 0 5,306,455 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 67,808,875 0 67,808,875 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 55,902,986 0 55,902,986 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 65,529,407 0 65,529,407 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 101,459,610 0 101,459,610 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 14,057,661 0 14,057,661 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 22,364,312 0 22,364,312 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 276,372,200 0 276,372,200 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 210,239,119 0 210,239,119 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 122,597,330 0 122,597,330 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 456,424,020 0 456,424,020 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 1,615,312,053 0 1,615,312,053 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 3,158,280 0 3,158,280 0
SUM-FIXED INCOME IMGC SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS RE BRIDGE EQUITY Paul A. Hughson 40875 1 0 1 0
SUM-FIXED INCOME OA2P  SUM AMERICAS  SECURITIZED PRODUCTS SP AMERICAS-TRADING ABS-NEW ISSUE-AM AIRPLANE, RRBS, ESOTKEVIN WHITE 50256 263,137,315 0 263,137,315 0
SUM-FIXED INCOME OA2P  SUM AMERICAS  SECURITIZED PRODUCTS SP AMERICAS-TRADING ABS-NEW ISSUE-AM AIRPLANE, RRBS, ESOTKEVIN WHITE 50256 463,808,956 0 463,808,956 0
SUM-FIXED INCOME OA2P  SUM AMERICAS  SECURITIZED PRODUCTS SP AMERICAS-TRADING ABS-NEW ISSUE-AM AIRPLANE, RRBS, ESOTKEVIN WHITE 50256 187,764,704 0 187,764,704 0
SUM-FIXED INCOME OA2P  SUM AMERICAS  SECURITIZED PRODUCTS SP AMERICAS-TRADING ABS-NEW ISSUE-AM AIRPLANE, RRBS, ESOTKEVIN WHITE 50256 165,807,352 0 165,807,352 0
SUM-FIXED INCOME OAWD  SUM AMERICAS  HIGH YIELD HIGH YIELD - AME HY BONDS SYND US UNASSIGNED ORLAN, FRED 56240 0 0 0 0
SUM-FIXED INCOME OMAL  SUM AMERICAS  SECURITIZED PRODUCTS SP AMERICAS-TRADING HOUSE-ADMIN HUDSON CASTLE PRIMIANO/PREZIO: 20124 4,060,698 0 4,060,698 0
SUM-FIXED INCOME OMR1  SUM AMERICAS  SECURITIZED PRODUCTS SP AMERICAS-TRADING INSURANCE SOLUTIONS AMER INSURANCE SOLUTION MCBETH 56879 200,000 0 200,000 0
SUM-FIXED INCOME P91GA SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS FLOATING RATE NON-EKenneth C. Cohen 41176 4,970,570 0 4,970,570 0
SUM-FIXED INCOME P91GA  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS FLOATING RATE NON-EKenneth C. Cohen 41176 26,248,438 0 26,248,438 0
SUM-FIXED INCOME P91GA  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS FLOATING RATE NON-EKenneth C. Cohen 41176 3,697,483 0 3,697,483 0
SUM-FIXED INCOME P91GA  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS FLOATING RATE NON-EKenneth C. Cohen 41176 125,156,435 0 125,155,435 0
SUM-FIXED INCOME P91GA  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS FLOATING RATE NON-EKenneth C. Cohen 41176 9,602,019 0 9,602,019 0
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16,381,018
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231,002,676
208,397
16,838,286
5678314
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PRIN. TRAN -AMERICAS
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PRIN. TRAN -AMERICAS
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PRIME-AMERICAS

PRIME-AMERICAS

PRIME-AMERICAS
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PRIME-AMERICAS
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CAMPUS DOOR
CAMPUS DOOR

REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
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REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
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REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.
REVERSE MORTGAGESMatthew C.

PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS

Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.

WALLACE-TOPPE
WALLACE-TOPPE

Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Miller
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey

CWL SUB-PERFORMINCMark A. Walsh
CWL SUB-PERFORMINCMark A. Walsh
CWL SUB-PERFORMINCMark A. Walsh
CWL SUB-PERFORMINCMark A. Walsh
CWL SUB-PERFORMINCMark A. Walsh

PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS
PRIME WHOLE LOANS

Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.
Brendan A.

Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey
Garvey

50005
50005
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27340
27604
27604
27604
27604
27604
27604
27604
27420
27420
27420
27420
27420
27604
27604
27604
27604
27604
27604
27604
27604
27604
27604
27604
27604
27604

25,339,656
150,742,071
368,127
2,679,585
6,365,171
735332
1,437,008
35,234,617
21,931,116
4,166,572
20,576
52,920,703
23,631
3,147,463
34,782
14,306,760
1,285,079
12,781,391
27,941
19,554,783
13,677,734
34,966
102,963
790,576
1,923,001
30,481
786,478
16,949,153
40,246,567
1,634,548
27,368,824
4,787,128
14,422,254
626,885
30,202
7,315,369
9,573,379
11,875,884
5,731,846
3,617,637
2,514,585
3,699,176
3,987,766
1,356,852
1,291,476
1,792,508
1,953,992
2,273,562
3,574,034
1,888,943
303,300
20,791,186
1,195,019
558,901
48,728
998,438
12,892,634
12,384,510
7,600,550
2,903,872
34,146,228
307,395
542,503
319,521
55,682
390,357
202,394
368,762
1,108,927
474,784
450,263
1,708,750
5,616,940
634,389

25,339,656
150,742,071
368,127
2,679,585
6,365,171
735,332
1,437,098
35,234,617
21,931,116
4,166,572
20,576
52,920,703
23,631
3,147,463
34,782
14,306,760
1,285,079
12,781,391
27,941
19,554,783
13,677,734
34,966
102,963
790,576
1,923,001
30,481
786,478
16,949,153
40,246,567
1,634,548
27,368,824
4,787,128
14,422,254
626,885
30,292
7,315,369
9,673,379
11,875,884
5,731,846
3.617.537
2,514,585
3,699,176
3,987,766
1,356,852
1,201,476
1,792,508
1,953,992
2,273,562
3,674,034
1,888,943
303,300
20,791,186
1,185,019
558,901
48,728
998,438
12,892,634
12,384,510
7,600,550
2,903,872
34,146,228
307,395
542,503
319,521
55,682
390,357
202,394
368,762
1,108,927
474,784
450,263
1,708,750
5,616,940
634,389
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PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
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CWL SUB-PERFORMINCMark A. Walsh
CWL SUB-PERFORMINCMark A. Walsh
CWL SUB-PERFORMINCMark A. Walsh
CWL SUB-PERFORMINCMark A. Walsh
CWL SUB-PERFORMINCMark A. Walsh
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27604
27604
27604
27604
27604
27604
27604
27604
27604
27604
27420
27420
27420
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OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
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OPPORTUNISTIC 3RD FWALLACE-PORTNC 53091
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OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
OPPORTUNISTIC SBF VWALLACE-PORTNC 53091
CAPITAL CROSSING TRWALLACE-PORTNC 53001

PRIME OPEN Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
PRIME WHOLE LOANS Brendan A. Garvey
FLOATING RATE NON-EKenneth C. Cohen
FLOATING RATE MEZZ Paul A. Hughson

CONDUIT Kenneth C. Cohen
CONDUIT Kenneth C. Cohen
CONDUIT Kenneth C. Cohen

COMMERCIAL CUSTOM Kenneth C. Cohen
COMMERCIAL CUSTOM Kenneth C. Cohen
COMMERCIAL CUSTOM Kenneth C. Cohen
COMMERCIAL CUSTOM Kenneth C. Cohen
COMMERCIAL CUSTOM Kenneth C. Cohen
COMMERCIAL CUSTOM Kenneth C. Cohen
CWL SUB-PERFORMINCMark A. Walsh
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UNASSIGNED UNASSIGNED
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PRINC TRANS GROUP EMark A. Walsh
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CWL SUB-PERFORMINCMark A. Walsh
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24834
24834
24834
24834
24834
24834
24834
24834
24834
24834
24834
24834
24834
24834
24834
24834
24834
24834
24834

408,526
8,899,457
456,528
1,436,766
1,181,026
353,837
4,328,890
170,417
9,213,679
34,732,084
20,470,256
15,366,007
2,383,564
207,127
496,274
28,137,282
505,594,711
33,421,842
223,984,469
500,370
2,697,521
2,024,074
4,648,356
6,709,796
3,122,578
13,506,086
9,051,988
29,461,613
9,908,426
4,971,078
264,543
59,877,670
23,596,479
762,191
2,998,538
79,378,841
0

0
121,058
787,771

1,705,653

0

785,569
16,844,769
8,538,155
10,370,219
4,043,940
7,076,865
2,627,463
3,638,432
3,638,432
5,054,903
44,767,257
2,702,225
10,152,269
1,805,015
10,203,045
6,752,950
5,338,860
1,980,414
1,183,725
2,505,102
1,980,000
15,831,861
6,936,072
6,540,008
1,062,038
41,895,000
3,338,245
10,444,727
15,004,805
2,100,000
27,994,563
6,761,174

408,526
8,899,457
456,528
1,436,766
1,181,026
353,837
4,328,890
170,417
9,213,679
34,732,084
20,470,256
15,366,007
2,383,564
207,127
496,274
28,137,282
505,594,711
33,421,842
223,984,469
500,370
2,697,521
2,024,074
4,648,356
6,700,796
3,122,578
13,506,086
9,051,988
29,461,613
9,908,426
4,971,078
264,543
59,877,670
23,596,479
762,191
2,998,538
79,378,841
0

0
121,058
787,771

1,705,653

0

785,569
16,844,769
8,638,155
10,370,219
4,043,940
7,076,865
2,627,463
3,638,432
3,638,432
5,054,903
44,767,257
2,702,225
10,152,269
1,805,015
10,203,045
6,752,950
5,338,860
1,980,414
1,183,725
2,505,102
1,980,000
15,831,861
6,936,072
6,540,008
1,062,038
41,895,000
3,338,245
10,444,727
15,004,805
2,100,000
27,994,563
6,761,174
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SUM-FIXED INCOME XM30O  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 8,961,963 0 8,961,963 0
SUM-FIXED INCOME XM3O  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 7,425,000 0 7,425,000 0
SUM-FIXED INCOME XM3T  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 9,510,077 0 9,510,077 0
SUM-FIXED INCOME XM3T  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 5,970,707 0 5,970,707 0
SUM-FIXED INCOME XM3U  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINC Chris S. Westfahl 24834 7,423,149 0 7,423,149 0
SUM-FIXED INCOME XM3Z  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 23,050,000 0 23,050,000 0
SUM-FIXED INCOME XM3Z  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 4,000,000 0 4,000,000 0
SUM-FIXED INCOME XM3Z  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 256,703,716 0 256,703,716 0
SUM-FIXED INCOME XM3Z  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 108,625,488 0 108,625,488 0
SUM-FIXED INCOME XM3Z  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 132,546,534 0 132,546,534 0
SUM-FIXED INCOME XM3Z  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS PRIN. TRAN -AMERICAS CWL SUB-PERFORMINCMark A. Walsh 24834 3,586,351 0 3,586,351 0
SUM-FIXED INCOME XMFT  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS REIT LINE OF CREDIT Paul A. Hughson 41535 32,168,017 0 32,168,017 0
SUM-FIXED INCOME XMFT  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS REIT LINE OF CREDIT Paul A. Hughson 41535 67,415,988 0 67,415,988 0
SUM-FIXED INCOME XMFT  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS REIT LINE OF CREDIT Paul A. Hughson 41535 89,329,683 0 89,320,683 0
SUM-FIXED INCOME XMFT  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS REIT LINE OF CREDIT Paul A. Hughson 41535 16,686,298 0 16,686,298 0
SUM-FIXED INCOME XMFT  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS REIT LINE OF CREDIT Paul A. Hughson 41535 269,122,742 0 269,122,742 0
SUM-FIXED INCOME XMFT  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS REIT LINE OF CREDIT Paul A. Hughson 41535 62,817,906 0 62,817,906 0
SUM-FIXED INCOME XMFT  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS REIT LINE OF CREDIT Paul A. Hughson 41535 9,417,184 0 9,417,184 0
SUM-FIXED INCOME XMFT  SUM AMERICAS REAL ESTATE REAL ESTATE-AMERICAS CMBS-AMERICAS REIT LINE OF CREDIT Paul A. Hughson 41535 19,901,200 0 19,901,200 0
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0 0 0 0 0 360,180 0 WH1507 GREENPOINT MTG 2006-15 WHOLE LOAN 360,180 0.920000 1.000000
0 0 0 0 0 144,835 0 WH1511 GREENPOINT MTG 2006-17 WHOLE LOAN 144,835 0.925236 1.000000
0 0 0 0 0 413,260 0 WH1997 AMER HOME MTG 2006-7-SR WHOLE LOAN 413,260 0.925623 1.000000
0 0 0 0 0 556,994 0 WH2439 GREENPOINT MTG 2006-27 WHOLE LOAN 556,994 0.920000 1.000000
0 0 0 0 0 1,334,139 0 WH3205 INDYMAC 2006-21 WHOLE LOAN 1,334,139 0.925745 1.000000
0 0 0 0 0 3,319,136 0 WH3379 GREENPOINT MTG 2007-2 WHOLE LOAN 3,319,136 0.926190 1.000000
0 0 0 0 0 1,212,112 0 WH3479 RFC 2006-4 WHOLE LOAN 1,212,112 0.926250 1.000000
0 0 0 0 0 924,601 0 WH3563 COUNTRYWIDE 2006-45 WHOLE LOAN 924,691 0.926462 1.000000
0 0 0 0 0 717,967 0 WH3581 RFC 2006-5 WHOLE LOAN 717,967 0.926465 1.000000
0 0 0 0 0 2,384,559 0 WH3939 INDYMAC 2006-25 WHOLE LOAN 2,384,559 0.926086 1.000000
0 0 0 0 0 2,337,240 0 WH4061 INDYMAC 2006-27 WHOLE LOAN 2,337,240 0.926294 1.000000
0 0 0 0 0 25,720,936 0 WH4427 GREENPOINT MTG 2007-11 WHOLE LOAN 25,720,936 0.925807 1.000000
0 0 0 0 0 1,949,782 0 WH4429 GREENPOINT MTG 2007-12 WHOLE LOAN 1,949,782 0.926240 1.000000
0 0 0 0 0 392,952 0 WH5423 INDYMAC 2007-6 WHOLE LOAN 392,952 0.926135 1.000000
0 0 0 0 0 947,971 0 WH5752 INDYMAC 2007-9 WHOLE LOAN 947,971 0.925740 1.000000
0 0 0 0 0 32,283,363 0 WH5767 INDYMAC 2007-10 WHOLE LOAN 32,283,363 0.925803 1.000000
0 0 0 0 0 11,494,293 0 WH5992 RFC 2007-2 WHOLE LOAN 11,494,293 0.925399 1.000000
0 0 0 0 0 22,967,266 0 WH6238 SUNTRUST 2007-3 WHOLE LOAN 22,967,266 0.925278 1.000000
0 0 0 0 0 8,638,992 0 WH6576 SUNTRUST 2007-4 WHOLE LOAN 8,638,992 0.925741 1.000000
0 0 0 0 0 7,590,842 0 VP75 LEXINGTON TECH PARK MEZZ 7,590,842 0.922368 1.000000
0 0 0 0 0 13,940,000 0 VX43 PRAEDIUM - AMSTERDAM MEZZ  WHOLE LOAN 13,940,000 0.953591 1.000000
0 0 0 0 0 7,190,000 0 VX45 PRAEDIUM - HAMILTON MEZZ 1 WHOLE LOAN 7,190,000 0.967873 1.000000
0 0 0 0 0 23,170,000 0 vX47 PRAEDIUM-DUNBAR MEZZ WHOLE LOAN 23,170,000 0.965793 1.000000
0 0 0 0 0 4,182,185 0 WAS51 SEAVIEW SQUARE SHOPPING MEZZ WHOLE LOAN 4,182,185 0.776097 1.000000
0 0 0 0 0 13,818,386 0 wBe5 681 5TH AVE SR MEZZ WHOLE LOAN 13,818,386 0.963934 1.000000
0 0 0 0 0 7,247,059 0 WH1605 SMITH TOWER AND FLORENCE BUILDWHOLE LOAN 7,247,059 1.006070 1.000000
0 0 0 0 0 1 0 WH2225 ONE FEDERAL JUNIOR MEZZ WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 52,232,264 0 WH2883 WYNDHAM MEZZ WHOLE LOAN 52,232,264 0.827485 1.000000
0 0 0 0 0 1 0 WH2909 125HIGH STREET MEZZ 4 WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 38,792,009 0 WH2915 WYNDHAM PORTFOLIO MEZZ2  WHOLE LOAN 38,792,099 0.827860 1.000000
0 0 0 0 0 26,000,000 0 WH3091 SHERATON KEAHOU MEZZ WHOLE LOAN 26,000,000 0.965274 1.000000
0 0 0 0 0 22,037,893 0 WH3101 CONTINENTAL GRAND PLAZA Il - MWHOLE LOAN 22,037,893 0.908587 1.000000
0 0 0 0 0 21,000,000 0 WH3105 PRAEDIUM - HAMILTON MEZZ2 WHOLE LOAN 21,000,000 0.953555 1.000000
0 0 0 0 0 2,698,415 0 WH3209 SEAPORT CENTER MEZZ WHOLE LOAN 2,698,415 0.965968 1.000000
0 0 0 0 0 9,353,508 0 WH3343 1140 AVENUE OF AMERICAS MEZZ WHOLE LOAN 9,353,508 0.976434 1.000000
0 0 0 0 0 8,607,640 0 WH3403 HOLLINS FERRY MEZZ WHOLE LOAN 8,607,640 0.964731 1.000000
0 0 0 0 0 7,692,410 0 WH3501 PROJECT PEACH CREDIT WHOLE LOAN 7,692,410 0.993014 1.000000
0 0 0 0 0 30,588,507 0 WH3861 340 MADISON AVE MEZZ WHOLE LOAN 30,588,507 0.895065 1.000000
0 0 0 0 0 61,250,000 0 WH4373 PROJECT DEUCE CROSSED MEZZ A1 WHOLE LOAN 61,250,000 0.967937 1.000000
0 0 0 0 0 13,977,904 0 WH4981 1310 N COURTHOUSE MEZZ WHOLE LOAN 13,977,904 0.990495 1.000000
0 0 0 0 0 24,572,470 0 WH5297 25 BROAD REFI MEZZ 1 WHOLE LOAN 24,572,470 0.953259 1.000000
0 0 0 0 0 23,469,009 0 WH5299 25 BROAD REFI MEZZ 2 WHOLE LOAN 23,469,009 0.957946 1.000000
0 0 0 0 0 14,763,253 0 WH5301 25 BROAD REFI MEZZ 3 WHOLE LOAN 14,763,253 0.961596 1.000000
0 0 0 0 0 25,000,000 0 WH5303 25 BROAD REFI MEZZ 4 WHOLE LOAN 25,000,000 0.954148 1.000000
0 0 0 0 0 36,176,976 0 WH5469 BRADFORD SUITES MEZZ WHOLE LOAN 36,176,976 0.836911 1.000000
0 0 0 0 0 30,860,000 0 WH5491 301 HOWARD MEZZ 2 WHOLE LOAN 30,860,000 0.857178 1.000000
0 0 0 0 0 11,025,000 0 WH5513 MONTAUK YACHT CLUB MEZZ WHOLE LOAN 11,025,000 0.872511 1.000000
0 0 0 0 0 198,915,715 0 WH5856 237 PARK BRIDGE MEZZ 1 WHOLE LOAN 198,915,715 0.946678 1.000000
0 0 0 0 0 110,436,746 0 WH5857 237 PARK BRIDGE MEZZ 2 WHOLE LOAN 110,436,746 0.865124 1.000000
0 0 0 0 0 312,283,284 0 WH5888 PROJECT TROIS BRIDGE MEZZ | WHOLE LOAN 312,283,284 0.958193 1.000000
0 0 0 0 0 13,976,807 0 WH6269 816 CONGRESS MEZZ WHOLE LOAN 13,976,807 0.707696 1.000000
0 0 0 0 0 11,775,000 0 WH6283 RETREAT AT SPEEDWAY MEZZ ~ WHOLE LOAN 11,775,000 0.986626 1.000000
0 0 0 0 0 12,101,063 0 WH6365 CROW PORTFOLIO MEZZ 2 WHOLE LOAN 12,101,063 0.839424 1.000000
0 0 0 0 0 24,400,000 0 WH6473 CH - BEAVER CREEKMEZZ 1 WHOLE LOAN 24,400,000 0.902747 1.000000
0 0 0 0 0 27,737,434 0 WH6474 CH - BEAVER CREEKMEZZ 2  WHOLE LOAN 27,737,434 0.903414 1.000000
0 0 0 0 0 12,649,447 0 WH6480 CH - RENAISSANCE MEZZ 1 WHOLE LOAN 12,649,447 0.827814 1.000000
0 0 0 0 0 7,300,000 0 WH6481 CH - RENAISSANCEMEZZ 2  WHOLE LOAN 7,300,000 0.828647 1.000000
0 0 0 0 0 1,199,221 0 WH6613 1100 VERMONT MEZZ WHOLE LOAN 1,199,221 0.992858 1.000000
0 0 0 0 0 60,446,055 0 WH8606 PROJECT MURPHY MEZZ 1 WHOLE LOAN 60,446,055 0.924371 1.000000
0 0 0 0 0 22,589,781 0 WH8607 PROJECT MURPHY MEZZ 2 WHOLE LOAN 22,589,781 0.924371 1.000000
0 0 0 0 0 22,589,781 0 WH8608 PROJECT MURPHY MEZZ 3 WHOLE LOAN 22,589,781 0.924371 1.000000
0 0 0 0 0 22,589,781 0 WH8609 PROJECT MURPHY MEZZ 4 WHOLE LOAN 22,589,781 0.924371 1.000000
0 0 0 0 0 22,589,781 0 WH8610 PROJECT MURPHY MEZZ 5 WHOLE LOAN 22,589,781 0.924371 1.000000
0 0 0 0 0 28,568,362 0 WH8728 RIANDE MIAMI BEACH SR MEZZ WHOLE LOAN 28,568,362 0.995932 1.000000
0 0 0 0 0 16,129,976 0 WH8729 RIANDE MIAMI BEACH JR MEZZ WHOLE LOAN 16,129,976 0.945532 1.000000
0 0 0 0 0 1 0 WH8939 FIFTH THIRD CENTER MEZZ 1 WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 90,442,631 0 WH8942 PROJECT DEUCE CROSSED MEZZ B WHOLE LOAN 90,442,631 0.959553 1.000000
0 0 0 0 0 13,004,382 0 WH8967 PROJECT DEUCE CROSSED MEZZ D WHOLE LOAN 13,004,382 0.893803 1.000000
0 0 0 0 0 34,104,000 0 WH8973 LB PCF LB MEZZ WHOLE LOAN 34,104,000 1.000000 1.000000
0 0 0 0 0 75,946,034 0 WH9018 PROJECT DEUCE CROSSED MEZZ A2 WHOLE LOAN 75,946,034 0.981132 1.000000
0 0 0 0 0 13,189,637 0 WHO9054 PROJECT MURPHY MEZZ 6 - LBHI WHOLE LOAN 13,189,637 0.924371 1.000000
0 0 0 0 0 34,524,186 0 WH9055 TOY BUILDING MEZZ WHOLE LOAN 34,524,186 1.000000 1.000000
0 0 0 0 0 198,743 0 VA49 WOODSIDE VILLAGE MEZZ WHOLE LOAN 198,743 1.007914 1.000000
0 0 0 0 0 9,928,486 0 vCie 757 3RD AVE MEZZ 757 3RD AVE MEZZ 9,928,486 1.035991 1.000000
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0 0 0 0 0 518,122 0 VE72 MAIN ST STATION MEZZ WHOLE LOAN 518,122 1.007792 1.000000
0 0 0 0 0 317,001 0 VF39 PARKERBURG B-NOTE WHOLE LOAN 317,001 1.007792 1.000000
0 0 0 0 0 623,799 0 vG26 POST OAK MEZZ 623,799 1.007908 1.000000
0 0 0 0 0 376,834 0 VG55 CLEARVIEW PALMS MEZZ WHOLE LOAN 376,834 1.007792 1.000000
0 0 0 0 0 226,009 0 vJ16 SMOKEY HILL B-NOTE WHOLE LOAN 226,009 1.007792 1.000000
0 0 0 0 0 1,887,792 0 VvU75 SETH PORTFOLIO 2 MEZZ WHOLE LOAN 1,887,792 0.967438 1.000000
0 0 0 0 0 4,500,000 0 vvs8 300 SOUTH WACKER MEZZ WHOLE LOAN 4,500,000 0.978542 1.000000
0 0 0 0 0 2,000,000 0 vz21 WACHOVIA PLACE MEZZ WHOLE LOAN 2,000,000 1.005320 1.000000
0 0 0 0 0 893,757 0 WH2785 PALM LAKE B NOTE WHOLE LOAN 893,757 1.007639 1.000000
0 0 0 0 0 140,754,216 0 WH5889 PROJECT TROIS BRIDGE MEZZ Il WHOLE LOAN 140,754,216 0.913675 1.000000
0 0 0 33,650,210 0 124,965,487 0 WH5893 PROJECT TROIS COLONY MEZZ WHOLE LOAN 74,965,487 0.831746 1.000000
0 0 0 0 0 37,160,000 0 WH5997 BETHANY PHOENIX | - SR MEZZ WHOLE LOAN 37,160,000 0.892896 1.000000
0 0 0 0 0 29,635,728 0 WH6124 GRAND CENTRAL STATION WHOLE LOAN 29,635,728 1.054706 1.000000
0 0 0 0 0 88,700,000 0 WH6328 AUSTIN EOP- FROST BANK BNOTE WHOLE LOAN 88,700,000 0.980266 1.000000
0 0 0 0 0 71,000,000 0 WH6329 AUSTIN EOP-ONE CONGRESS B NOTEWHOLE LOAN 71,000,000 0.979595 1.000000
0 0 0 0 0 69,100,000 0 WH6330 AUSTIN EOP-ONE AMERICAN B NOTEWHOLE LOAN 69,100,000 0.978051 1.000000
0 0 0 0 0 58,000,000 0 WH6332 AUSTIN EOP-SAN JACINTO B NOTE WHOLE LOAN 58,000,000 0.979412 1.000000
0 0 0 0 0 32,130,373 0 WH6433 NASHVILLE PORTFOLIO MEZZ ~ WHOLE LOAN 32,130,373 0.874895 1.000000
0 0 0 0 0 11,977,641 0 SH79 GUILFORD CTR- GREENSBORO ~ WHOLE LOAN 11,977,641 0.870328 1.000000
0 0 0 0 0 11,022,503 0 VA35 IDLEWOOD APARTMENTS IDLEWOOD APARTMENTS 11,022,503 1.014459 1.000000
0 0 0 0 0 178,261,706 0 vLe7 COMMONS OF MCLEAN 178,261,706 0.867976 1.000000
0 0 0 0 0 60,500,000 0 WE250 LEHMAN 7 HOTEL PORTFOLIO ~ WHOLE LOAN 60,500,000 0.856273 1.000000
0 0 0 0 0 24,800,000 0 WH2523 LIBERTY SQUARE MEZZ WHOLE LOAN 24,800,000 0.923482 1.000000
0 0 0 0 0 10,600,000 0 WH2679 MINNEAPOLIS INDUSTRIAL MEZZ WHOLE LOAN 10,600,000 0.945656 1.000000
0 0 0 0 0 12,907,241 0 WH3107 EMERALD DUNES GOLF CLUB WHOLE LOAN 12,907,241 0.989634 1.000000
0 0 0 0 0 12,150,000 0 WH4367 MURIFIELD WHOLE LOAN 12,150,000 0.980836 1.000000
0 0 0 0 0 87,774,333 0 WH4417 ONE KANSAS CITY PLACE WHOLE LOAN 87,774,333 0.740462 1.000000
0 0 0 0 0 14,600,000 0 WH4771 STRATHALLAN HOTEL SENIOR ~ WHOLE LOAN 14,600,000 0.983483 1.000000
0 0 0 0 0 24,735,000 0 WH5113 SIENNA APARTMENTS MEZZ WHOLE LOAN 24,735,000 0.993499 1.000000
0 0 0 0 0 232,426,079 0 WH5179 RITZ CARLTON KAPALUA SR.  WHOLE LOAN 232,426,079 0.975304 1.000000
0 0 0 0 0 16,271,293 0 WH5661 LA RESERVE MEZZ WHOLE LOAN 16,271,293 0.988104 1.000000
0 0 0 0 0 225,000,000 0 WH5864 237 PARKAVE ATRIUM MEZZ ~ WHOLE LOAN 225,000,000 0.790672 1.000000
0 0 0 0 0 17,970,567 0 WH5954 GARRISON SQUARE MEZZ 1 WHOLE LOAN 17,970,567 0.828343 1.000000
0 0 0 0 0 5,409,000 0 WH5955 GARRISON SQUARE MEZZ 2 WHOLE LOAN 5,409,000 0.847643 1.000000
0 0 0 0 0 12,750,000 0 WH6033 STORAGE DELUXE 21ST STREET WHOLE LOAN 12,750,000 0.969134 1.000000
0 0 0 0 0 8,500,000 0 WH6036 STORAGE DELUXE SOUTHERN WHOLE LOAN 8,500,000 0.969134 1.000000
0 0 0 0 0 116,380,001 0 WH6197 GRAND PRIX MEZZ WHOLE LOAN 116,380,091 0.956421 1.000000
0 0 0 0 0 21,300,000 0 WH6198 GRAND PRIX - ANAHEIM TERM ~ WHOLE LOAN 21,300,000 0.986638 1.000000
0 0 0 0 0 12,500,000 0 WH6230 THE POINT SENIOR WHOLE LOAN 12,500,000 1.000000 1.000000
0 0 0 0 0 21,560,499 0 WH6463 CRESCENT HOTELS - AUSTIN CENTEWHOLE LOAN 21,560,499 0.944684 1.000000
0 0 0 0 0 10,000,000 0 WH6464 CRESCENT HOTELS - AUSTIN CENTEWHOLE LOAN 10,000,000 0.940122 1.000000
0 0 0 0 0 17,740,000 0 WH6477 CRESCENT HOTELS-VENTANA MEZZ1 WHOLE LOAN 17,740,000 0.928909 1.000000
0 0 0 0 0 11,038,025 0 WH6478 CRESCENT HOTELS-VENTANA MEZZ2 WHOLE LOAN 11,038,025 0.880747 1.000000
0 0 0 0 0 23,215,819 0 WH6503 PROJECT TROIS 120 HOWARD JUNIOWHOLE LOAN 23,215,819 0.734291 1.000000
0 0 0 0 0 45,686,010 0 WH8020 PROJECT EASY LIVING FHLMC SELLWHOLE LOAN 45,686,010 0.990000 1.000000
0 0 0 0 0 30,452,701 0 WH8022 PROJECT EASY LIVING FHLMC SELLWHOLE LOAN 30,452,701 0.990000 1.000000
0 0 0 0 0 32,964,415 0 WH8024 PROJECT EASY LIVING FHLMC HOLDWHOLE LOAN 32,964,415 0.990000 1.000000
0 0 0 0 0 30,033,556 0 WH8026 PROJECT EASY LIVING FHLMC HOLDWHOLE LOAN 30,033,556 0.990000 1.000000
0 0 0 0 0 62,752,370 0 WH8029 PROJECT EASY LIVING FNMA IX MWHOLE LOAN 62,752,370 0.990000 1.000000
0 0 0 0 0 36,695,673 0 WH8031 PROJECT EASY LIVING FNMA IX MEWHOLE LOAN 36,695,673 0.990000 1.000000
0 0 0 0 0 16,361,907 0 WH8034 PROJECT EASY LIVING FNMA 10YR WHOLE LOAN 16,361,907 0.990000 1.000000
0 0 0 0 0 18,416,926 0 WH8037 PROJECT EASY LIVING FNMA 10 YRWHOLE LOAN 18,416,926 0.990000 1.000000
0 0 0 0 0 24,164,642 0 WH8038 PROJECT EASY LIVING FNMA 10YR WHOLE LOAN 24,164,642 0.990000 1.000000
0 0 0 0 0 31,751,935 0 WH8040 PROJECT EASY LIVING FNMA 10YR WHOLE LOAN 31,751,935 0.990000 1.000000
0 0 0 0 0 43,140,208 0 WH8041 PROJECT EASY LIVING FNMA 10YR WHOLE LOAN 43,140,208 0.990000 1.000000
0 0 0 0 0 11,204,339 0 WH8043 PROJECT EASY LIVING FNMA 7YR FWHOLE LOAN 11,204,339 0.990000 1.000000
0 0 0 0 0 31,951,268 0 WH8044 PROJECT EASY LIVING 7YR FIXED WHOLE LOAN 31,951,268 0.990000 1.000000
0 0 0 0 0 12,571,184 0 WH8051 PROJECT EASY LIVING FNMA 5YR FWHOLE LOAN 12,571,184 0.990000 1.000000
0 0 0 0 0 33,709,695 0 WH8053 PROJECT EASY LIVING FNMA 5YR FWHOLE LOAN 33,709,695 0.990000 1.000000
0 0 0 0 0 179,692,772 0 WH8772 EXHIBITION CITY DEV WHOLE LOAN 179,592,772 0.911531 1.000000
0 0 0 0 0 350,000,000 0 WH8972 PROJECT MURPHY SENIOR - CDO WHOLE LOAN 350,000,000 0.924371 1.000000
0 0 0 0 0 19,890,000 0 WH8991 301 HOWARD MEZZ 3 WHOLE LOAN 19,890,000 0.893200 1.000000
0 0 0 0 0 1,412,623 0 WH6555 CAPITAL CROSS-2 2007-2 WHOLE LOAN 1,412,623 0.946867 1.000000
0 0 0 0 0 5,116,855 0 WH8897 LBB 2008-15 WHOLE LOAN 5,116,855 0.858630 1.000000
0 0 0 0 0 44,912 0 E30F EXPRESS FIXED RATE 30 YEAR WHOLE LOAN 44,912 1.049620 1.000000
0 0 0 0 0 165,820 0 EB1F EXPRESS 30 YEAR BALLOON(DUE INWHOLE LOAN 165,820 1.044422 1.000000
0 0 0 0 0 46,909 0 FN21 FNMA 2002 T1 REPURCHASE ~ WHOLE LOAN 46,909 0.990000 1.000000
0 0 0 0 0 292,107 0 FN24 FNMA 2002 T4 REPURCHASE ~ WHOLE LOAN 292,107 0.990000 1.000000
0 0 0 0 0 161,572 0 FNT12 FNMA 2002-T12 WHOLE LOAN 161,572 0.993467 1.000000
0 0 0 0 0 124,845 0 RCNV ALS BUYOUTS AUG 04 124,845 0.990173 1.000000
0 0 0 0 0 230,844 0 SK42 AURORA REPURCHASE MARCH WHOLE LOAN 230,844 1.006110 1.000000
0 0 0 0 0 54,634 0 ST50 ALS BUY-OUTS JANUARY WHOLE LOAN 54,634 1.026152 1.000000
0 0 0 0 0 3,242,913 0 TIg7C REP HYBRID CURRENT WHOLE LOAN 3,242,913 1.000000 1.000000
0 0 0 0 0 1,970,191 0 TissC REP FIXED CURRENT WHOLE LOAN 1,970,191 1.003296 1.000000
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0 0 0 0 0 149,016
0 0 0 0 0 367,622
0 0 0 0 0 14,738,459
0 0 0 0 0 1,026,987
0 0 0 0 0 537,312
0 0 0 0 0 768,219
0 0 0 0 0 9,948,187
0 0 0 0 0 57,866
0 0 0 0 0 303,858
0 0 0 0 0 53,925
0 0 0 0 0 82,022
0 0 0 0 0 146,400
0 0 0 0 0 24,716,998
0 0 0 0 0 1,177,859
0 0 0 0 0 1,465,560
0 0 0 0 0 202,232
0 0 0 0 0 75,268
0 0 0 0 0 454,648
0 0 0 0 0 105,448
0 0 0 0 0 344,444
0 0 0 0 0 469,536
0 0 0 0 0 845,338
0 0 0 0 0 641,250
0 0 0 0 0 3,763,977
0 0 0 0 0 187,830
0 0 0 0 0 180,000
0 0 0 0 0 2,004,837
0 0 0 0 0 308,254
0 0 0 0 0 679,852
0 0 0 0 0 1,760,946
0 0 0 0 0 950,903
0 0 0 0 0 1,941,609
0 0 0 0 0 9,080,779
0 0 0 0 0 6,182
0 0 0 0 0 2,439,250
0 0 0 0 0 1,213,607
0 0 0 0 0 1,272,621
0 0 0 0 0 476,332
0 0 0 0 0 887,896
0 0 0 0 0 2,360,756
0 0 0 0 0 3,935,912
0 0 0 0 0 5,990,636
0 0 0 0 0 2,760,009
0 0 0 0 0 723,749
0 0 0 0 0 1,755,600
0 0 0 0 0 443,322
0 0 0 0 0 293,945
0 0 0 0 0 357,939
0 0 0 0 0 346,220
0 0 0 0 0 998,696
0 0 0 0 0 92,203
0 0 0 0 0 230,000
0 0 0 0 10,008,307 10,000,000
0 0 0 0 0 15,685,805
0 0 0 0 0 16,000,000
0 0 0 0 0 14,522,931
0 0 0 0 0 20,910,924
0 0 0 0 0 24,534,897
0 0 0 0 0 14,872,965
0 0 0 0 0 2,021,467
0 0 0 0 0 46,949,759
0 0 0 0 0 34,416,631
0 0 0 0 0 19,340,832
0 0 0 0 0 4,493,369
0 0 0 0 0 41,743,733
0 0 0 0 0 10,823,301
0 0 0 0 0 15,429,103
0 0 0 0 0 49,484,873
0 0 0 0 0 44,044,895
0 0 0 0 0 77,954,847
0 0 0 0 0 7,800,000
0 0 0 0 0 27,000,000
0 0 0 0 0 39,801,617
0 0 0 0 0 36,138,789
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TP44
uc21
uc22
vue2
WB58
WEO7
WE14
WE149
WE15
WE278
WE296
WE302
WE339
WE533
WE534
WE540
WE548
WEB50
WE583
WH4271
WH4497
WH4639
WH4643
WH5013
WH5377
WH5397
WH5401
WH5405
WH5417
WH5523
WH5525
WH5705
WH6342
WH6347
WH6349
WH6519
WH6521
WH8584
WH8586
WH8588
WH8590
WH8592
WH8722
WH8780
WH8782
WH8847
WH8923
WH8965
WHO013
WHO015
WHO016
WHO026
LERESURP
WH6285
VX54
VY41
WA47
WB70
we22
wc28
WH1331
WH1873
WH1883
WH1885
WH1949
WH1987
WH2119
WH2303
WH2381
WH2525
WH2559
WH2771
WH3207
WH3401

FNGT 2003-W2 REPURCHASE

ALS BUYOUTS FHA-VA 2004

ALS BUYOUTS NON FHA-VA 2004

LXS 2005-1 REPURCHASES

FNMA REPURCHASES WHOLE LOAN

LXS 2006-3 REPURCHASES (ALS) WHOLE LOAN
FHLMC REPURCHASES WHOLE LOAN
SASCO 02NP1 REP WHOLE LOAN
CITIMORTGAGE REPURCHASES ~ WHOLE LOAN
SASCO REPURCHASES WHOLE LOAN
COUNTRYWIDE REPURCHASES WHOLE LOAN
SARM 2004-1 REPURCHASE WHOLE LOAN
SARM REPURCHASES WHOLE LOAN
SHORT RESET ARM TRANSFER ~ WHOLE LOAN
ALS AGED 6 MONTH HYBRID LIBOR WHOLE LOAN
ALS AGED FIXED RATE 1ST LIEN WHOLE LOAN
AGED ALS DELINQUENT HYBRIDS WHOLE LOAN
AGED ALS DELINQUENT FIXED WHOLE LOAN
S&D FHA VA 2 WHOLE LOAN

LMT 2006-7 REPURCHASE WHOLE LOAN
SASCO 1999-ALS2 2007-1-TC  WHOLE LOAN

LXS 2006-5 REP WHOLE LOAN
LXS 2006-7 REP WHOLE LOAN
LXS 2007-1 -REP WHOLE LOAN
SARM 2004-15 2007-1 WHOLE LOAN
LXS 2006-13-REP WHOLE LOAN
LXS 2006-9 REP WHOLE LOAN
LXS06-15 REP WHOLE LOAN
SARM 2005-8XS-REP WHOLE LOAN
SASCO 2000-3-TC WHOLE LOAN
SASCO 2001-12-TC WHOLE LOAN

LXS 2006-17 REPURCHASE WHOLE LOAN
LXS 2007-6 REP WHOLE LOAN
SASCO 2003-S2 REP WHOLE LOAN
LXS 2007-10H REP WHOLE LOAN
08/07 MRN WL W/D WHOLE LOAN
08/07 AMX WL W/D WHOLE LOAN
LXS 2006-19 2007-1-REP WHOLE LOAN
LXS 2006-8 REP WHOLE LOAN

LXS 2007-11 REP WHOLE LOAN
LXS 2007-3 REP WHOLE LOAN

LXS 2007-5H REP WHOLE LOAN
FHA/NA REO WHOLE LOAN

LXS 2007-15N 2007-1-REP  WHOLE LOAN
LXS 2007-9 REP WHOLE LOAN

LXS 2007-16N-REP WHOLE LOAN
LXS 2005-6 2008-3-REP WHOLE LOAN

SASCO 2005-17 REPURCHASE ~ WHOLE LOAN
SASCO 2005-2XS-REP WHOLE LOAN

ING 2006-1-REP WHOLE LOAN

CAPITOL FEDERAL 2005-7-REP  WHOLE LOAN

FNW 2007-W6 2008-1-REP WHOLE LOAN
LERESURP LEHMAN RE SURPLUS NOTE
1150 18TH STREET WHOLE LOAN

BREVARD CROSSING WHOLE LOAN
MONUMENT VIEW SENIOR WHOLE LOAN
SEAVIEW SQUARE SHOPPING CENTERWHOLE LOAN
681 5TH AVE SENIOR PROJ.  WHOLE LOAN

325-329 BROADWAY-ACQU WHOLE LOAN
325-329 BROADWAY-PROJ WHOLE LOAN
WYNDHAM BERMUDA WHOLE LOAN
POTAMAC PLACE WHOLE LOAN

350 WEST BROADWAY - AQUISITIONWHOLE LOAN
350 WEST BROADWAY - PROJECT WHOLE LOAN
LECRAW SENIOR WHOLE LOAN
CHERRY LAWN ACQUISITION WHOLE LOAN
CUMBERLAND A NOTE WHOLE LOAN

ICON BRICKELL WHOLE LOAN

45 BROAD KENT SWIG ROLLOVER WHOLE LOAN

LINCOLN POINTE WHOLE LOAN
HOWARD BUILDING WHOLE LOAN
425 PARK WHOLE LOAN

SEAPORT CENTER SENIOR
HOLLINS FERRY SR

WHOLE LOAN
WHOLE LOAN

149,016
357,522
14,738,459
1,026,987
537,312
768,219
9,948,187
57,866
303,858
53,925
82,022
146,400
24,716,998
1,177,859
1,465,560
202,232
75,268
454,648
105,448
344,444
469,536
845,338
641,250
3,763,977
187,830
180,000
2,004,837
308,254
679,852
1,760,946
950,903
1,941,609
9,080,779
6,182
2,439,250
1,213,607
1,272,621
476,332
887,896
2,360,756
3,935912
5,990,636
2,760,009
723,749
1,755,600
443,322
293,945
357,939
346,220
998,696
92,203
230,000
10,000,000
15,685,805
16,000,000
14,522,931
20,910,924
24,534,897
14,872,965
2,021,467
46,949,759
34,416,631
19,340,832
4,493,369
41,743,733
10,823,301
15,429,103
49,484,873
44,044,895
77,954,847
7,800,000
27,000,000
39,801,617
36,138,789

0.990000 1.000000
0.994481 1.000000
0.997626 1.000000
0.729875 1.000000
1.007262 1.000000
0.833802 1.000000
0.815419 1.000000
0.997071 1.000000
1.005020 1.000000
0.881959 1.000000
0.896547 1.000000
0.906627 1.000000
0.847311 1.000000
0.905596 1.000000
0.908316 1.000000
1.055188 1.000000
0.913926 1.000000
0.914105 1.000000
0.895878 1.000000
1.005526 1.000000
0.956352 1.000000
0.818734 1.000000
0.772312 1.000000
0.826702 1.000000
0.906312 1.000000
0.849886 1.000000
0.818277 1.000000
0.793586 1.000000
0.894480 1.000000
0.980581 1.000000
1.005302 1.000000
0.788220 1.000000
0.820152 1.000000
1.007668 1.000000
1.014646 1.000000
0.824689 1.000000
0.829741 1.000000
0.888775 1.000000
0.919879 1.000000
0.999062 1.000000
0.823062 1.000000
0.749063 1.000000
0.995000 1.000000
1.009499 1.000000
1.002612 1.000000
1.032237 1.000000
1.000000 1.000000
1.000000 1.000000
1.005666 1.000000
1.000000 1.000000
1.004482 1.000000
1.000000 1.000000
1.000082 1.000000
0.999975 1.000000
0.973490 1.000000
0.946217 1.000000
0.950446 1.000000
0.980743 1.000000
0.979721 1.000000
0.996365 1.000000
1.000000 1.000000
0.960608 1.000000
0.994173 1.000000
1.000000 1.000000
0.920685 1.000000
0.968762 1.000000
0.969208 1.000000
0.993356 1.000000
0.842736 1.000000
0.754630 1.000000
0.981023 1.000000
0.944954 1.000000
0.972379 1.000000
0.968872 1.000000
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0 0 0 0 0 5,605,566 0 WH4463 1407 BROADWAY SENIOR WHOLE LOAN 5,605,566 1.001272 1.000000
0 0 0 0 0 6,172,130 0 WH4469 250 EAST 49TH STREET PROJECT WHOLE LOAN 6,172,130 0.970832 1.000000
0 0 0 0 0 36,374,382 0 WH4471 250 EAST 49TH ACQUISITION ~ WHOLE LOAN 36,374,382 0.988943 1.000000
0 0 0 0 0 5,797,504 0 WH4473 250 EAST 49TH ST BUILDING  WHOLE LOAN 5,797,504 0.941064 1.000000
0 0 0 0 0 1,683,639 0 WH6130 CHERRY LAWN BUILDING WHOLE LOAN 1,683,639 0.883686 1.000000
0 0 0 0 0 2,042,406 0 WH6131 CHERRY LAWN PROJECT WHOLE LOAN 2,042,406 0.915577 1.000000
0 0 0 0 0 283,357,942 0 WH6266 PROLOGIS WHOLE LOAN 283,357,942 0.989335 1.000000
0 0 0 0 0 57,505,787 0 WH6375 TOWN SQUARE Il - SOFFER INTERIWHOLE LOAN 57,505,787 0.945834 1.000000
0 0 0 0 0 2,181,167 0 WH6578 350 WEST BROADWAY BUILDING NOTWHOLE LOAN 2,181,167 1.000000 1.000000
0 0 0 0 0 264,001 0 voo8 SPRINGSBORO B NOTE WHOLE LOAN 264,001 1.007792 1.000000
0 0 0 0 0 420,000 0 vGes ROANOKE WEST B-NOTE WHOLE LOAN 420,000 1.007914 1.000000
0 0 0 0 0 494,009 0 vJ42 BOULEVARD SHOPPES B-NOTE ~ BOULEVARD SHOPPES B-NOTE 494,009 1.007792 1.000000
0 0 0 0 0 310,466 0 VM98 DAYTON MALL SHOPPES B-NOTE WHOLE LOAN 310,466 1.007792 1.000000
0 0 0 0 0 537,826 0 vo23 LANCASTER B-NOTE LANCASTER B-NOTE 537,826 1.007578 1.000000
0 0 0 0 0 445,004 0 vO24 CHAMBERSBURG B-NOTE CHAMBERSBURG B-NOTE 445,004 1.007792 1.000000
0 0 0 0 0 227,493 0 V053 CROSSWOODS COMMONS B-NOTE  CROSSWOODS COMMONS B-Nt 227,493 1.007792 1.000000
0 0 0 0 0 608,302 0 VOS54 KILN CREEK B-NOTEUNRATED ~ WHOLE LOAN 608,302 1.007792 1.000000
0 0 0 0 0 177,425 0 vo71 SUPER K LOCAL SHOP B-NOTENORFOWHOLE LOAN 177,425 1.007451 1.000000
0 0 0 0 0 1,122,633 0 vO78 ALLEN B-NOTE WHOLE LOAN 1,122,633 1.007792 1.000000
0 0 0 0 0 665,905 0 VvO79 CITY CENTER B NOTE WHOLE LOAN 665,905 1.007792 1.000000
0 0 0 0 0 625,873 0 vOo80 FAIRFAX JUNCTION B NOTEFAIFAX, WHOLE LOAN 625,873 1.007436 1.000000
0 0 0 0 0 383,042 0 vos1 401 FREDERICK BNOTE WHOLE LOAN 383,042 1.007727 1.000000
0 0 0 0 0 159,345 0 vo82 VINELAND B NOTE WHOLE LOAN 159,345 1.007667 1.000000
0 0 0 0 0 1,444,615 0 V099 POLO TOWNE B NOTE WHOLE LOAN 1,444,615 1.007613 1.000000
0 0 0 0 0 509,571 0 VP04 ULSTER B NOTE 509,571 1.007786 1.000000
0 0 0 0 0 519,465 0 VP05 CENTER COURT B NOTE CENTER COURT B NOTE 519,465 1.007792 1.000000
0 0 0 0 0 776,724 0 VP06 STAR PLAZA B NOTE WHOLE LOAN 776,724 1.007792 1.000000
0 0 0 0 0 132,302 0 VP07 LEXINGTON B NOTE WHOLE LOAN 132,302 1.006913 1.000000
0 0 0 0 0 1,904,316 0 VP08 MEDLOCK B NOTE WHOLE LOAN 1,904,316 1.007768 1.000000
0 0 0 0 0 576,051 0 VP09 CROSSINGS B NOTE WHOLE LOAN 576,051 1.007792 1.000000
0 0 0 0 0 914,500 0 VP53 UNIVERSITY SQUARE B NOTEHUNDREUNIVERSITY SQUARE B NOTEF 914,500 1.007701 1.000000
0 0 0 0 0 1,137,876 0 vaQs7 SEVEN CORNERS B NOTE SEVEN CORNERS B NOTE 1,137,876 1.007792 1.000000
0 0 0 0 0 695,047 0 VR65 MCDERMOTT B NOTE MCDERMOTT B NOTE 695,047 1.007359 1.000000
0 0 0 0 0 562,848 0 vss8g MURPHY B NOTE WHOLE LOAN 562,848 1.007443 1.000000
0 0 0 0 0 831,007 0 VT30 GLENEAGLES BNOTE WHOLE LOAN 831,007 1.007631 1.000000
0 0 0 0 0 797,857 0 Vw34 TERRACES B NOTE WHOLE LOAN 797,857 1.007700 1.000000
0 0 0 0 0 172,677 0 wWB16 LAKEVIEW COMMONS B-NOTES ~ WHOLE LOAN 172,677 1.007919 1.000000
0 0 0 0 0 133,493 0 WC30 PARK CITY B NOTE PARK CITY B NOTE 133,493 1.007843 1.000000
0 0 0 0 0 2,500,000 0 WH5786 LYON - AUTUMN CHASE B NOTE WHOLE LOAN 2,500,000 1.010081 1.000000
0 0 0 0 0 15,685,805 0 WH8966 1150 18TH STREET B NOTE WHOLE LOAN 15,685,805 0.999975 1.000000
0 0 0 0 0 40,076 0 WH5622 GREENPOINT MTG 2007-16-FHV  WHOLE LOAN 40,076 0.999156 1.000000
0 0 0 0 0 86,526 0 TM75 GREENPOINT 2002-BA-3A WHOLE LOAN 86,526 1.018121 1.000000
0 0 0 0 0 351,029 0 TO74 GMAC 2003-1 WHOLE LOAN 351,029 1.013978 1.000000
0 0 0 0 0 495,466 0 vs42 GMAC 2005-4 WHOLE LOAN 495,466 1.016421 1.000000
0 0 0 0 0 141,655 0 vvee SUNTRUST 2005-4 WHOLE LOAN 141,655 1.010501 1.000000
0 0 0 0 0 1,426,555 0 WE437 3RD PARTY SEASONED LOANS ~ WHOLE LOAN 1,426,555 0.955302 1.000000
0 0 0 0 0 79,721 0 WES546 AGED ALS DELINQUENT HIGH LTV WHOLE LOAN 79,721 1.000000 1.000000
0 0 0 0 0 261,996 0 WH125 WELLS FARGO 2005-WL-27 WHOLE LOAN 261,996 0.991015 1.000000
0 0 0 0 0 207,427 0 WH1611 WELLS FARGO 2006-8-BA WHOLE LOAN 297,427 1.003273 1.000000
0 0 0 0 0 364,000 0 WH431 AMERICAN HOME MORTGAGE 2005-5 WHOLE LOAN 364,000 0.957788 1.000000
0 0 0 0 0 10,332,151 0 WH4517 SOVEREIGN BANK 2007-1 WHOLE LOAN 10,332,151 0.920877 1.000000
0 0 0 0 0 1,294,785 0 WH4599 COUNTRYWIDE 2007-1 WHOLE LOAN 1,294,785 0.968505 1.000000
0 0 0 0 0 4,581,707 0 WH4631 GREENPOINT MTG 2007-15 WHOLE LOAN 4,581,707 1.022832 1.000000
0 0 0 0 0 2,246,440 0 WH5057 WELLS FARGO 2007-6 WHOLE LOAN 2,246,440 0.993300 1.000000
0 0 0 0 0 861,473 0 WH5073 INDYMAC 2007-5 WHOLE LOAN 861,473 0.955056 1.000000
0 0 0 0 0 4,432,306 0 WH8963 GREENPOINT TFR WHOLE LOAN 4,432,306 0.861335 1.000000
0 0 0 0 0 46,015 0 sus59 WELLS FARGO 2001-5 WHOLE LOAN 46,015 0.968750 1.000000
0 0 0 0 0 15,211 0 sv45 HOMESIDE 2001-1 WHOLE LOAN 15,211 0.980000 1.000000
0 0 0 0 0 49,066 0 svas FLEET 2001-2 49,066 0.986562 1.000000
0 0 0 0 0 3,077 0 SY59 ABNAMRO 2001-3 WHOLE LOAN 3,077 0.969688 1.000000
0 0 0 0 0 134,510 0 TBSS ABN AMRO 2001-WL-4 134,510 0.980625 1.000000
0 0 0 0 0 22,730 0 TB97 WELLS FARGO 2001-32 WHOLE LOAN 22,730 0.970938 1.000000
0 0 0 0 0 8,166,232 0 VS74D FHAVA FIXED DELINQUENT WHOLE LOAN 8,166,232 0.946967 1.000000
0 0 0 0 0 1,575,342 0 vss4 FHAVA ARMS 1,675,342 0.940514 1.000000
0 0 0 0 0 2,682,454 0 VT13 FHAVA FIXED LEH 2,682,454 0.977103 1.000000
0 0 0 0 0 411,280 0 VT4 FHAVA ARMS LEH WHOLE LOAN 411,280 0.968400 1.000000
0 0 0 0 0 116,498 0 WE237 FHAVA 2003-W14 REPURCHASES WHOLE LOAN 116,498 0.955938 1.000000
0 0 0 0 0 4,662,622 0 WE458 SASCO NP BUYOUTS WHOLE LOAN 4,662,622 0.984852 1.000000
0 0 0 0 0 1,371,219 0 WH3173D WELLS FARGO 2006-17 DELINQUENTWHOLE LOAN 1,371,219 0.941508 1.000000
0 0 0 0 0 1,126,333 0 WH3659D WELLS FARGO 2006-20 DELINQUENTWHOLE LOAN 1,126,333 0.943074 1.000000
0 0 0 0 0 849,777 0 WH3897D GMAC 2006-3 DELINQUENT WHOLE LOAN 849,777 0.959109 1.000000
0 0 0 0 0 1,232,090 0 WH4961D WELLS FARGO 2007-3 DELINQUENT WHOLE LOAN 1,232,000 0.941684 1.000000
0 0 0 0 0 716,214 0 WH5071D WELLS FARGO 2007-7 DELINQUENT WHOLE LOAN 716,214 0.943937 1.000000
0 0 0 0 0 8,597,267 0 WH6096D WELLS FARGO 2007-11 DELINQUENTWHOLE LOAN 8,597,267 0.962346 1.000000
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0 0 0 0 0 2,936,709 0 WH6121D WELLS FARGO 2007-13 DELINQUENTWHOLE LOAN 2,936,709 0.990326 1.000000
0 0 0 0 0 2,876,456 0 WH8627D WELLS FARGO 2007-17 DELINQUENTWHOLE LOAN 2,876,456 0.976022 1.000000
0 0 0 0 0 5,166,800 0 WH8660D WELLS FARGO 2007-18 DELINQUENTWHOLE LOAN 5,166,800 0.991756 1.000000
0 0 0 0 0 23,748,085 0 WH8665 CITICORP MORTGA 2007-1 WHOLE LOAN 23,748,085 1.008852 1.000000
0 0 0 0 0 198,374 0 WH8917 SASCO 2007-RF2 2008-2-REP  WHOLE LOAN 198,374 0.958963 1.000000
0 0 0 0 0 72,154,750 0 WH8993 CITIBANK 2008-1 WHOLE LOAN 72,154,750 1.007280 1.000000
0 0 0 0 0 2,208,150 0 WH3365 FRYE ROAD RETAIL CENTER WHOLE LOAN 2,208,150 0.869254 1.000000
0 0 0 0 0 78,191 0 TGO5 LIBERTY SAVINGS SUPRIME WHOLE LOAN 78,191 0.739949 1.000000
0 0 0 0 0 251,895 0 TJ77 PEOPLES CHOICE 2002-3B 251,895 0.821342 1.000000
0 0 0 0 0 77,498 0 TO93 IMPAC 2003-WL-1 WHOLE LOAN 77,498 0.842716 1.000000
0 0 0 0 0 148,316 0 TR80 CIT 2003-5 WHOLE LOAN 148,316 0.729300 1.000000
0 0 0 0 0 256,261 0 TT20 WELLS FARGO 2003-17 WHOLE LOAN 256,261 0.825482 1.000000
0 0 0 0 0 80,713 0 UF26 PROVIDENT 2004-WL-1B WHOLE LOAN 80,713 0.733207 1.000000
0 0 0 0 0 71,978 0 VR16 LIME FINANCIAL 2005-WL- WHOLE LOAN 71,978 0.734616 1.000000
0 0 0 0 0 126,892 0 WH511 PEOPLES CHOICE 06-1 126,892 0.764226 1.000000
0 0 0 0 0 232,744 0 WH6181D SOVEREIGN BANK 2007-2-SUB DELIWHOLE LOAN 232,744 0.717700 1.000000
0 0 0 0 0 80,815 0 WH751 AEGIS 20061 WHOLE LOAN 80,815 0.714372 1.000000
0 0 0 0 0 42,031 0 WH8913 SASCO 2004-S2 2008-1-REP  WHOLE LOAN 42,031 0.954395 1.000000
0 0 0 0 0 13,970,400 0 WE223 LOFT 44 WHOLE LOAN 13,970,400 0.987039 1.000000
0 0 0 0 0 7,662,956 0 WE307 EMERALD DUNES MEZZ WHOLE LOAN 7,662,956 0.989860 1.000000
0 0 0 0 0 2,998,672 0 WES88 LOFT 44 MEZZ WHOLE LOAN 2,998,672 0.757393 1.000000
0 0 0 0 0 20,929,366 0 WH4571 SOMERHILL FARM SENIOR WHOLE LOAN 20,929,366 0.988787 1.000000
0 0 0 0 0 24,408,319 0 WH5902 LB XANADU LLC WHOLE LOAN 24,408,319 0.983736 1.000000
0 0 0 0 0 437,473 0 WH6071 SAMMY ISAMU SUZUKI PERSONAL LOWHOLE LOAN 437,473 1.000000 1.000000
0 0 0 0 0 8,817,458 0 WH8582 PASADENA ST LUKE MEZZ WHOLE LOAN 8,817,458 0.932308 1.000000
0 0 0 0 0 7,387,255 0 WH8681 PARK PLACE MEZZ TRANCHE A WHOLE LOAN 7,387,255 0.929303 1.000000
0 0 0 0 0 3,372,256 0 WH8682 PARK PLACE MEZZ TRANCHE B WHOLE LOAN 3,372,256 0.907371 1.000000
0 0 0 0 0 305,262 0 WH8976 DAVID SCHWARTZMAN PERSONAL LONWHOLE LOAN 305,262 1.000000 1.000000
0 0 0 0 0 158,175 0 FNO6 FNMA 2000 T6 REPURCHASES ~ WHOLE LOAN 158,175 0.990000 1.000000
0 0 0 0 0 216,417 0 FNO8 FNMA 2001 T8 REPURCHASES 216,417 0.990000 1.000000
0 0 0 0 0 42,983 0 FN13 FNMA 2000 T3 REPURCHASES ~ WHOLE LOAN 42,983 0.997569 1.000000
0 0 0 0 0 129,834 0 FN17 FNMA 2000 T7 REPURCHASES 129,834 0.993417 1.000000
0 0 0 0 0 164,545 0 FN23 FNW 2002-W3 TEREPURCHASES ~ WHOLE LOAN 164,545 0.994074 1.000000
0 0 0 0 0 409,117 0 FN36 FNGT BUYOUTS 2003-W6 WHOLE LOAN 409,117 0.992191 1.000000
0 0 0 0 0 536,113 0 FNT16 FNGT 2002-T16 REPURCHASE =~ WHOLE LOAN 536,113 0.991474 1.000000
0 0 0 0 0 702,267 0 FNT18 FNGT 2002-T18 REPURCHASE =~ WHOLE LOAN 702,267 0.990389 1.000000
0 0 0 0 0 67,250 0 FNW10 FNGT 2002-W10 REPURCHASE ~ WHOLE LOAN 67,250 0.990000 1.000000
0 0 0 0 0 235,631 0 FNW7 FNMA 2002-W7 WHOLE LOAN 235,631 0.990000 1.000000
0 0 0 0 0 338,601 0 FNW9 FNMA 2002-Wo WHOLE LOAN 338,691 0.990000 1.000000
0 0 0 0 0 13,224,357 0 FREP REP FHAVA WHOLE LOAN 13,224,357 1.000000 1.000000
0 0 0 0 0 770,215 0 Fs42 FSPC 2002-T42 REPURCHASES WHOLE LOAN 770,215 0.990000 1.000000
0 0 0 0 0 374,955 0 FT10 FNGT 2001-T10 REPURCHASES 374,955 0.990000 1.000000
0 0 0 0 0 185,344 0 FT12 FNGT 2001-T12REPURCHASES ~ WHOLE LOAN 185,344 0.990000 1.000000
0 0 0 0 0 127,980 0 Fw24 FNMA 2002 W4 REPURCHASE ~ WHOLE LOAN 127,980 0.990000 1.000000
0 0 0 0 0 191,444 0 SNPL SASCO NON-PERFORMING LOANS WHOLE LOAN 191,444 0.996531 1.000000
0 0 0 0 0 103,867 0 TQ41 FNGT 2003-W3 REPURCHASE 103,867 0.990000 1.000000
0 0 0 0 0 265,725 0 TQ42 SAS 2003-NP1 REPURCHASE ~ WHOLE LOAN 265,725 0.993415 1.000000
0 0 0 0 0 519,214 0 TT72 FNMA BUYOUTS 2003-W8 519,214 0.990594 1.000000
0 0 0 0 0 546,380 0 Tw29 SAS 2003-NP2 REPURCHASE 546,380 1.002504 1.000000
0 0 0 0 0 113,588 0 TYO5 FNGT REPURCHASE SEPT 2003 113,588 0.990000 1.000000
0 0 0 0 0 380,360 0 TZ57 FNGT SEC BUYOUTOCTO03 WHOLE LOAN 380,360 0.991413 1.000000
0 0 0 0 0 327,850 0 UA49 FNGT REPURCHASE NOV 03 327,850 0.990000 1.000000
0 0 0 0 0 621,288 0 UA52 FNGT 2003-W12 REPURCHASE 2003 WHOLE LOAN 621,288 0.990000 1.000000
0 0 0 0 0 62,892 0 UB90 FNGT 2003-W18 BUYOUTS WHOLE LOAN 62,892 0.990000 1.000000
0 0 0 0 0 0 0 UcCe0 FNGT 03-W19 BUYOUTS WHOLE LOAN 0 0.990000 1.000000
0 0 0 0 0 284,404 0 UD78 FNGT 2004-W1 BUYOUTS WHOLE LOAN 284,404 0.990000 1.000000
0 0 0 0 0 809,940 0 UF05 SASCO 03-NP3 BUYOUTSUFOS ~ WHOLE LOAN 809,940 0.990966 1.000000
0 0 0 0 0 716,938 0 UF06 FNGT 04-T1 BUYOUTSUF06 WHOLE LOAN 716,938 0.991990 1.000000
0 0 0 0 0 181,850 0 UZ39 FNGT 2004-T2 BUYOUTS WHOLE LOAN 181,850 0.990000 1.000000
0 0 0 0 0 323,730 0 VAB5 FNGT 2004-T3 WHOLE LOAN 323,730 0.990000 1.000000
0 0 0 0 0 235,627 0 vC34 FNGT 2004-W9 BUYOUTS 235,627 0.990000 1.000000
0 0 0 0 0 133,908 0 VH51 FNGT 2004-W11 WHOLE LOAN 133,908 0.990000 1.000000
0 0 0 0 0 42,447 0 vio7 FNGT 2004-W12 WHOLE LOAN 42,447 0.997071 1.000000
0 0 0 0 0 101,878 0 VN43 FNGT 2005-W1 REPURCHASES ~ WHOLE LOAN 101,878 0.990000 1.000000
0 0 0 0 0 258,998 0 WE136 SASCO 2003-NP1 REPURCHASE  WHOLE LOAN 258,998 0.996510 1.000000
0 0 0 0 0 41,891 0 WE138 FNGT 2002-T4 REPURCHASE WHOLE LOAN 41,891 0.990000 1.000000
0 0 0 0 0 114,355 0 WE140 SASCO 2002NP1 REPURCHASES WHOLE LOAN 114,355 0.993847 1.000000
0 0 0 0 0 260,692 0 WE141 SASCO 2003-NP3 REPURCHASE  WHOLE LOAN 260,692 0.994221 1.000000
0 0 0 0 0 645,524 0 WE197 FN 2003 REPURCHASE WHOLE LOAN 645,524 0.990735 1.000000
0 0 0 0 0 63,462 0 WE198 FNGT 2002 REPURCHASE WHOLE LOAN 63,462 0.990000 1.000000
0 0 0 0 0 254,054 0 WE201 FNW 03-W18 REPURCHASE WHOLE LOAN 254,054 0.990000 1.000000
0 0 0 0 0 1,066,834 0 WE202 FNW 2003 REPURCHASE WHOLE LOAN 1,066,834 0.990593 1.000000
0 0 0 0 0 527,608 0 WE203 FNMA 2003-W6 REPURCHASE WHOLE LOAN 527,608 0.990000 1.000000
0 0 0 0 0 76,744 0 WE205 FNW 2005 REPURCHASE WHOLE LOAN 76,744 0.990000 1.000000

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3237604



0 0 0 0 0 1,939,406 0 WE208 FNW 2004 REPURCHASE WHOLE LOAN 1,939,406 0.990177 1.000000
0 0 0 0 0 218,604 0 WE210 FNGT 2001 REPURCHASE WHOLE LOAN 218,604 0.990116 1.000000
0 0 0 0 0 124,151 0 WE333 FHAVA REPURCHASES WHOLE LOAN 124,151 0.991733 1.000000
0 0 0 0 0 44,497,662 0 WE334 FNGT REPURCHASES WHOLE LOAN 44,497,662 0.990232 1.000000
0 0 0 0 0 319,339 0 WE342 SASCO REPURCHASES WHOLE LOAN 319,339 0.995142 1.000000
0 0 0 0 0 326,872 0 WE457 FNMA BUYOUTS WHOLE LOAN 326,872 0.990000 1.000000
0 0 0 0 0 538,136 0 WE463 FNGT BUYOUTS MAY 2007 WHOLE LOAN 538,136 0.990000 1.000000
0 0 0 0 0 16,625,000 0 WAS82 WAIKOLA WHOLE LOAN 16,625,000 0.987186 1.000000
0 0 0 0 0 1,363,649 0 WC20 VENTURE CORPORATION WHOLE LOAN 1,363,649 1.000000 1.000000
0 0 0 0 0 302,584 0 WD34 YUMA LAND- BRUNI WHOLE LOAN 302,584 1.000000 1.000000
0 0 0 0 0 4,565,457 0 WE09 SNOQUALMIE WHOLE LOAN 4,565,457 0.971999 1.000000
0 0 0 0 0 9,716,047 0 WE264 EAGLE RANCH WHOLE LOAN 9,716,047 0.987600 1.000000
0 0 0 0 0 1,068,692 0 WE281 WA MILL CREEK WHOLE LOAN 1,068,692 0.902036 1.000000
0 0 0 0 0 581,951 0 WE343 VCC SPANISH SPRINGS WHOLE LOAN 581,951 1.000000 1.000000
0 0 0 0 0 13,033,976 0 WH4597 VCC HILLSBORO WHOLE LOAN 13,033,976 0.988671 1.000000
0 0 0 0 0 2,121,235 0 WH5803 VCC HILLCREST SENIOR WHOLE LOAN 2,121,235 0.870123 1.000000
0 0 0 0 0 5,734,508 0 WH8028 PROJECT EASY LIVING FNMA 10YR WHOLE LOAN 5,734,598 0.990000 1.000000
0 0 0 0 0 3,462,042 0 WH8046 PROJECT EASY LIVING FNMA 5YR FWHOLE LOAN 3,462,042 0.990000 1.000000
0 0 0 0 0 9,867,276 0 WH8047 PROJECT EASY LIVING FNMA 5 YR WHOLE LOAN 9,867,276 0.990000 1.000000
0 0 0 0 0 5,674,729 0 WH5736 PILOT 740 SENIOR WHOLE LOAN 5,674,729 0.963854 1.000000
0 0 0 0 0 28,165,365 0 WH8561 VCC CENTENNIAL HILLS SENIOR WHOLE LOAN 28,165,365 0.965437 1.000000
0 0 0 0 0 9,034,955 0 VY78 FINANCIAL FREEDOM 2005-3 WHOLE LOAN 9,034,955 1.012814 1.000000
0 0 0 0 0 12,352,475 0 WH1487 FINANCIAL FREED 2006-1 WHOLE LOAN 12,352,475 1.013020 1.000000
0 0 0 0 0 29,684,225 0 WH2335 FINANCIAL FREED 2006-2 WHOLE LOAN 29,684,225 1.015371 1.000000
0 0 0 0 0 22,252,073 0 WH3441 FINANCIAL FREED 2006-3 WHOLE LOAN 22,252,073 1.013557 1.000000
0 0 0 0 0 59,254,650 0 WH3967 FINANCIAL FREED 2006-4 WHOLE LOAN 59,254,650 0.986106 1.000000
0 0 0 0 0 9,520,178 0 WH463 FINANCIAL FREED 2005-4 WHOLE LOAN 9,520,178 1.012987 1.000000
0 0 0 0 0 115,724,425 0 WH5207 FINANCIAL FREED 2007-1 WHOLE LOAN 115,724,425 0.990804 1.000000
0 0 0 0 0 1 0 UzZe4 WESTMOOR CLUB WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 20,947,079 0 WB00 GILBERT TOWN CENTER GILBERT TOWN CENTER 20,947,079 0.977908 1.000000
0 0 0 0 0 101,344,172 0 WD91 CABO SAN LUCAS LAND WHOLE LOAN 101,344,172 0.999000 1.000000
0 0 0 0 0 40,281,232 0 WE231 BIG ISLE VENTURES WHOLE LOAN 40,281,232 0.970364 1.000000
0 0 0 0 0 14,651,855 0 WE323 NORTH BEACH TOWERS JR MEZZ WHOLE LOAN 14,651,855 0.715749 1.000000
0 0 0 0 0 18,549,370 0 WE346 SCOUT RE CAPITAL LINE OF CREDIWHOLE LOAN 18,549,370 1.000000 1.000000
0 0 0 0 0 55,462,820 0 WH4233 HARBOR VIEW WHOLE LOAN 55,462,820 0.959204 1.000000
0 0 0 0 0 70,884,373 0 WH5865 LAUREL COVE WHOLE LOAN 70,884,373 0.982860 1.000000
0 0 0 0 0 50,570,526 0 WH6139 BOOT RANCH SENIOR WHOLE LOAN 50,570,526 1.000000 1.000000
0 0 0 0 0 114,081,053 0 WH8794 EXHIBITION CITY DEV JR MEZZ WHOLE LOAN 114,081,053 0.875264 1.000000
0 0 0 0 0 69,613,001 0 WH8795 EXHIBITION CITY DEV SR MEZZ WHOLE LOAN 69,613,001 0.894474 1.000000
0 0 0 0 0 45,825 0 WH8838 MOISES GERTNER BRIDGE LOAN  WHOLE LOAN 45,825 1.000000 1.000000
0 0 0 0 0 6,768,441 0 vC77 NORTHSIDE SHOPPING CENTER  NORTHSIDE SHOPPING CENTER 6,768,441 1.000020 1.000000
0 0 0 0 0 4,380,606 0 VvC79 MAIN PLACE WHOLE LOAN 4,380,606 0.875798 1.000000
0 0 0 0 0 28,797,762 0 WE164 SUMMER WOOD WHOLE LOAN 28,797,762 1.005210 1.000000
0 0 0 0 0 2,674,530 0 WE173 WHLLN FIFTH STREET TOWER SENIOWHOLE LOAN 2,674,530 1.000000 1.000000
0 0 0 0 0 8,412,651 0 WH4219 THE VILLAGE OF ST CATHERINE'S WHOLE LOAN 8,412,651 0.701194 1.000000
0 0 0 0 0 35,075,000 0 WH4247 TELLURIDE MEZZ WHOLE LOAN 35,075,000 0.803279 1.000000
0 0 0 0 0 70,499,333 0 WH4343 TELLURIDE SENIOR WHOLE LOAN 70,499,333 0.973116 1.000000
0 0 0 0 0 12,955,127 0 WH6606 HAMLINS AT CEDAR CREEK LAKE WHOLE LOAN 12,855,127 0.789175 1.000000
0 0 0 0 0 4,920,675 0 WH8626 REGENCY PARK APTS WHOLE LOAN 4,920,675 0.948519 1.000000
0 0 0 0 0 1 0 TA53 PCCP ASSET HOLDING WORKING CAPWHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1 0 VF95 LAl HONUA WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 9,000,000 0 vJo4 WHEATLANDS WHEATLANDS 9,000,000 1.001998 1.000000
0 0 0 0 0 3,447,558 0 vQ20 PCCF AMERICAN RIVER COMMONS PCCF AMERICAN RIVER COMMC 3,447,558 0.971670 1.000000
0 0 0 0 0 27,995,221 0 vs18 PCCF OAKS AT KAWANA SPRINGS WHOLE LOAN 27,995,221 0.983078 1.000000
0 0 0 0 0 11,947,915 0 vT21 CULVER MEZZANINE CULVER MEZZANINE 11,947,915 0.995657 1.000000
0 0 0 0 0 24,474,676 0 Vv50 PCCF LAKEVIEW MERIDIAN PCCF LAKEVIEW MERIDIAN 24,474,676 0.940770 1.000000
0 0 0 0 0 18,286,921 0 vvog PCCF KULALANI PCCF KULALANI 18,286,921 0.993859 1.000000
0 0 0 0 0 37,373,700 0 VvZo5 CARPENTER RANCH MEZZ WHOLE LOAN 37,373,700 0.995357 1.000000
0 0 0 0 0 4,000,000 0 WE119 PCCF KAMILOS WHOLE LOAN 4,000,000 1.000000 1.000000
0 0 0 0 0 8,000,000 0 WE129 PCCF CENTRAL TOWERS WHOLE LOAN 8,000,000 1.000000 1.000000
0 0 0 0 0 8,000,000 0 WH4375 RODDY RANCH MEZZ WHOLE LOAN 8,000,000 1.000000 1.000000
0 0 0 0 0 1,600,000 0 WH4805 CULVER CITY - CHO WHOLE LOAN 1,600,000 1.000000 1.000000
0 0 0 0 0 2,064,630 0 WH8699 HG NEWARK LOAN WHOLE LOAN 2,064,630 0.990313 1.000000
0 0 0 0 0 1 0 Tuo4 THE CONCESSIONNO AUTOFEED  WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 4,125,000 0 vG42 HILTON PORTFOLIO 4,125,000 1.202797 1.000000
0 0 0 0 0 14,100,000 0 VI58 CHARLESTON CHARLESTON 14,100,000 1.007703 1.000000
0 0 0 0 0 172,434,229 0 vv29 LODGE AT RANCHO MIRAGE LODGE AT RANCHO MIRAGE 172,434,229 0.987744 1.000000
0 0 0 0 0 3,493,680 0 VY49 MUNIR WALJI LINE OF CREDIT WHOLE LOAN 3,493,680 1.000000 1.000000
0 0 0 0 0 5,100,000 0 WE152 AZURE OF LIDO KEY WHOLE LOAN 5,100,000 0.995000 1.000000
0 0 0 0 0 8,400,000 0 WE168 RANCHO COVE WHOLE LOAN 8,400,000 0.990000 1.000000
0 0 0 0 0 126,019,369 0 WE46 MOLASSES REEF RESORT WHOLE LOAN 126,019,369 0.963624 1.000000
0 0 0 0 0 5,025,000 0 WE76 SHERATON JACKSONVILLE WHOLE LOAN 5,025,000 0.985423 1.000000
0 0 0 0 0 280,450,879 0 WH4829 KNICKERBOCKER HOTEL SENIOR  WHOLE LOAN 280,450,879 0.981045 1.000000
0 0 0 0 0 38,878,976 0 WH5141 RITZ CARLTON PHILLY BNOTE WHOLE LOAN 38,878,976 0.997367 1.000000
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0 0 0 0 0 593,838
0 0 0 0 0 608,900
0 0 0 0 0 36,040,992
0 0 0 0 0 35,100,534
0 0 0 0 0 7,685,893
0 0 0 0 0 38,649,246
0 0 0 0 0 12,967,723
0 0 0 0 0 12,508,990
0 0 0 0 0 19,400,000
0 0 0 0 0 11,000,000
0 0 0 0 0 500,000
0 0 0 0 0 2,750,000
0 0 0 0 0 17,879,322
0 0 0 0 0 5,954,632
0 0 0 0 0 15,040,231
0 0 0 0 0 8,071,124
0 0 0 0 0 19,335,227
0 0 0 0 0 1,467,834
0 0 0 0 0 13,038,981
0 0 0 0 0 1,526,484
0 0 0 0 0 18,232,842
0 0 0 0 0 1,962,071
0 0 0 0 0 2,387,111
0 0 0 0 0 13,939,532
0 0 0 0 0 7,200,000
0 0 0 0 0 6,584,683
0 0 0 0 0 10,111,403
0 0 0 0 0 24,535,881
0 0 0 0 0 744,810
0 0 0 0 0 4,243,399
0 0 0 0 0 4,405,673
0 0 0 0 0 1,785,483
0 0 0 0 0 7,167,062
0 0 0 0 0 7,483,119
0 0 0 0 0 7,898,266
0 0 0 0 0 594,975
0 0 0 0 0 18,720,000
0 0 0 0 0 26,262,577
0 0 0 0 0 13,410,572
0 0 0 0 0 10,944,000
0 0 0 0 0 5,362,000
0 0 0 0 0 6,468,552
0 0 0 0 0 28,385,931
0 0 0 0 0 11,400,000
0 0 0 0 0 6,023,009
0 0 0 0 0 7,856,184
0 0 0 0 0 42,688,421
0 0 0 0 0 6,250,000
0 0 0 0 0 1,000,000
0 0 0 0 0 5,948,048
0 0 0 0 0 11,150,000
0 0 0 0 0 27,079,046
0 0 0 0 0 5,910,000
0 0 0 0 0 54,150,793
0 0 0 0 0 24,250,000
0 0 0 0 0 12,652
0 0 0 0 0 1
0 0 0 0 0 15,140,859
0 0 0 0 0 16,457,048
0 0 0 0 0 1
0 0 0 0 0 82,228,587
0 0 0 0 0 3,752,709
0 0 0 0 0 3,076,976
0 0 0 0 0 3,674,727
0 0 0 0 0 7,566,552
0 0 0 0 0 4,020,020
0 0 0 0 0 417,513
0 0 0 0 0 6,266,083
0 0 0 0 0 147,738
0 0 0 0 0 19,775
0 0 0 0 0 63,799
0 0 0 0 0 3,397,271
0 0 0 0 0 3,245,468
0 0 0 0 0 4,729,939
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WH6485
WH8851
WH4305
WH5904
WH5907
VY58
WAS84
WB63
WE116
WE117
WE245
WE314
WE325
WE34
WE351
WE72
WH4311
WH5357
WH5359
WH6400
WH6E401
WH6402
WH6408
WH6409
WH6455
WH6456
WH6535
WH6538
WH6539
WH6540
WH8839
WH8953
VNE0
WB6E6
WB99
WC18
WC62
WwD07
wD87
WE163
WE35
WES7
WH5549
WH5658
WH5867
WH6229
WH8656
SJ42
SM89
SN75
5896
§T92
TUOS
VK93
WH9046
RG11
RJ65
WE12
WE406
WH4867
WH5989
WH4113
WH5171
WH5613
WH8842
WH8843
WH5897D
WES576
VM13
VR26
WH8690
VT71
VuU14
vu24

LXS 2007-14H REPURCHASE WHOLE LOAN
BANKATLANTIC 2007-1-REP ~ WHOLE LOAN
MONTELUCIA HOTEL & VILLAS MEZZWHOLE LOAN
WEST 37TH STREET HUDSON YARDS WHOLE LOAN
W. 37TH ST HUDSON YARDS MEZZ WHOLE LOAN
1200 MAIN LOAN 1200 MAIN LOAN
GABLES MARQUIS MEZZ WHOLE LOAN

681 5TH AVE JUNIOR MEZZ 681 5TH AVE JUNIOR MEZZ
OASIS WHOLE LOAN

ICON BRICKELL WHOLE LOAN

TESSLER PERSONAL LOAN WHOLE LOAN
ATLAS LINE OF CREDIT WHOLE LOAN

200 11TH AVE MEZZ WHOLE LOAN

350 WEST BROADWAY MEZZ WHOLE LOAN
1133 WESTCHESTER MEZZ WHOLE LOAN
CHERRY LAWN MEZZ WHOLE LOAN

250 EAST 49TH STREET MEZZ WHOLE LOAN
SENECA MEZZ WHOLE LOAN

SENECA SENIOR WHOLE LOAN

610 LEXINGTON BNOTE BLDG ~ WHOLE LOAN
610 LEXINGTON BNOTE ACQ  WHOLE LOAN
610 LEXINGTON B NOTE PROJECT WHOLE LOAN
2300 CROPSEY AVE PROJECT  WHOLE LOAN
2300 CROPSEY AVE ACQUISITION WHOLE LOAN
SEVENTH AVE JR MEZZ WHOLE LOAN
SEVENTH AVE SR MEZZ WHOLE LOAN

317 EAST 46TH STREET MEZZ WHOLE LOAN
317 EAST 46TH STREET ACQUISITIWHOLE LOAN
317 EAST 46TH STREET BUILDING WHOLE LOAN
317 EAST 46TH STREET PROJECT WHOLE LOAN
LAWRENCE MEZZ WHOLE LOAN

2300 CROPSEY AVE MEZZ WHOLE LOAN
ALTOS DE MIAMI MEZZ WHOLE LOAN
URBAN RIVER URBAN RIVER

325-329 WEST BROADWAY MEZZ WHOLE LOAN
WINDSOR LOAN WHOLE LOAN
RIVERWALK SQUARE WHOLE LOAN
SPRING CREEK MEZZ SPRING CREEK MEZZ
TERRAZAS RIVER PARK VILLAGE WHOLE LOAN
PEBBLE L5 WHOLE LOAN

AMLIN DALLAS WHOLE LOAN
RIVERWALK Il MEZZ WHOLE LOAN
CONCORDIA SENIOR WHOLE LOAN

LODGE & SPA AT BRECKENRIDGE SEWHOLE LOAN
GREENHOUSE HOLCOMB BRIDGE MEZZWHOLE LOAN
HIGHLAND PARC MEZZ WHOLE LOAN
LEGENDS SENIOR WHOLE LOAN

KOJAIAN ALPHA TECH

KOJAIAN NEW VAN BURAN INDUST WHOLE LOAN
KOJAIAN MOWG WHOLE LOAN
NORTHMILFORD WEST RETAIL ~ WHOLE LOAN

KOJAIAN EARNHART DEVELOPMENT ASSOCIATES
SHELBY Il DEBT WHOLE LOAN

TEACHERS SENIOR LOAN WHOLE LOAN

ALPHA DRIVE WHOLE LOAN

W/J RANCH

SERRANO HEIGHTS WHOLE LOAN

AZ LAND 72 WHOLE LOAN

PLAYA PELICANO WHOLE LOAN

HALI'L KAl CONSTRUCTION WHOLE LOAN

OTAY RANCH_SAN DIEGO_SR WHOLE LOAN
GREENPOINT MTG 2007-8 WHOLE LOAN
GREENPOINT MTG 2007-23 WHOLE LOAN
GREENPOINT MTG 2007-34 WHOLE LOAN

LBB 2008-3 WHOLE LOAN

LBB 2008-4 WHOLE LOAN

GREENPOINT MTG 2007-7 TRANSFERWHOLE LOAN
DONOVAN SEASONED WHOLE LOANS WHOLE LOAN
ACCREDITED 2005-RMS-1 WHOLE LOAN

SAS 2003-BC3 WHOLE LOAN

SASCO 2003-BC3 REP WHOLE LOAN
STORAGE DELUXE (CROMWELL) ACQUWHOLE LOAN
STORAGE DELUXE (VAN BUREN)

STORAGE DELUXE (481 GRAND) WHOLE LOAN

593,838
608,900
36,040,992
35,100,534
7,685,893
38,649,246
12,967,723
12,508,990
19,400,000
11,000,000
500,000
2,750,000
17,879,322
5,954,632
15,040,231
8,071,124
19,335,227
1,467,834
13,038,981
1,626,484
18,232,842
1,962,071
2,387,111
13,939,532
7,200,000
6,584,683
10,111,403
24,535,881
744,810
4,243,399
4,405,673
1,785,483
7,167,062
7,483,119
7,898,266
594,975
18,720,000
26,262,577
13,410,572
10,944,000
5,362,000
6,468,652
28,385,931
11,400,000
6,023,009
7,856,184
42,688,421
6,250,000
1,000,000
5,948,048
11,150,000
27,079,046
5,910,000
54,150,793
24,250,000
12,652

1

15,140,859
16,457,048
1

82,228,587
3,752,709
3,076,976
3,674,727
7,566,552
4,020,020

417,513
6,266,083
147,738
19,775
63,799
3,397,271
3,245,468
4,729,939

1.004900 1.000000
1.037903 1.000000
0.847631 1.000000
0.985815 1.000000
0.990000 1.000000
0.901529 1.000000
0.861237 1.000000
0.964155 1.000000
1.000000 1.000000
0.991190 1.000000
1.000000 1.000000
1.000000 1.000000
0.805393 1.000000
0.991470 1.000000
1.013483 1.000000
0.822379 1.000000
0.990861 1.000000
0.987965 1.000000
0.988905 1.000000
1.000000 1.000000
0.920726 1.000000
1.000000 1.000000
1.000000 1.000000
0.988172 1.000000
1.000000 1.000000
0.856133 1.000000
1.000000 1.000000
0.984587 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
0.990227 1.000000
0.990000 1.000000
1.000000 1.000000
0.989997 1.000000
0.977172 1.000000
0.989986 1.000000
0.939050 1.000000
0.990000 1.000000
0.989925 1.000000
0.934001 1.000000
0.990000 1.000000
0.992609 1.000000
0.993573 1.000000
0.988747 1.000000
0.768128 1.000000
1.000000 1.000000
0.813904 1.000000
0.915800 1.000000
0.807300 1.000000
0.983919 1.000000
0.898213 1.000000
0.835052 1.000000
1.000000 1.000000
1.000000 1.000000
0.988109 1.000000
0.985365 1.000000
1.000000 1.000000
0.955946 1.000000
0.925945 1.000000
0.935818 1.000000
0.939040 1.000000
0.842132 1.000000
0.793352 1.000000
1.033173 1.000000
0.704329 1.000000
0.704135 1.000000
1.009915 1.000000
1.000000 1.000000
0.920986 1.000000
0.936095 1.000000
0.945486 1.000000
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2,925,343
164,718
5,082,339
262,193
9,810,115
732,614
685,000
6,211,889
768,104
2,050,000
7,800,000
738,228
7,350,000
1,400,000
7,265,000
994,377
1,984,252
6,900,375
423,142
483,637
6,992,733
588,782
3,632,379
3,210,560
190,507
80,111,848
40,000,000
302,594
28,233,645
2,435,726
6,945,808
35,944,604
1,062,932
1,492,125
15,245
2,190,960
150,046
312,100
35,387
49,283
553,318
1,278,919
963,770
158,891
3,823,129
419,371
1,582,520
318,493

50

50

50

100

100

100

100

100

100

100
35,550,000
41,530,000
11,810,000
61,960,000
42,430,000
34,920,000
19,950,000
25,080,000
26,070,000
14,760,000
51,520,000
49,190,000
50,770,000
47,390,000
66,780,000
47,390,000
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7,390,494

o

17,784,954

oo

414,270

o

4,140,202

o

19,664,693

VX04

VX05

VX06

VX07

VX08

VX09
WC05
WC06
WCo7
WH2121
WH2123
WH2125
WH2245
WH2247
WH2249
WH2251
WH2645
WH2647
WH2649
WH2903
WH2905
WH2907
WH6086
WH6087
WH6088
WH6545
WES74
WH2539
WH2811
WH8033
WH8035
WH8054
00105HDJ2
00105HDM5
07383GAX4
07384YGX8
23321PD62
23321PXE3
291701ANO
31358KVA3
410764AB0
42334NAAB
525180BS3
683971AB1
743844CY6
863572GE7
863572LV3
NO00303313
100340BP2
100340BQO
309512AB7
516838AW9
526435CQ3
684505CB4
684505DF4
722900HK6
883053CF5
975789AWS
912810FD5
912810FH6
912810FQ6
912810FR4
912810FS2
912810PS1
912810PV4
9128275W8
9128276R8
9128277J5

0 912828AF7

11,964,118
9,548,206

o

203,016

o

912828BD1
912828BW9
912828CP3
912828CZ1
912828DHO

STORAGE DELUXE (481 GRAND)-BUIWHOLE LOAN

STORAGE DELUXE (481 GRAND)-PROWHOLE LOAN

STORAGE DELUXE (VAN BUREN)-BUIWHOLE LOAN

STORAGE DELUXE (VAN BUREN)-PROWHOLE LOAN

STORAGE DELUXE (CROMWELL)-BUILWHOLE LOAN

STORAGE DELUXE (CROMWELL)-PROJWHOLE LOAN

STORAGE DELUXE PITKIN ACQLOAN WHOLE LOAN

STORAGE DELUXE PITKIN BLDGLOANWHOLE LOAN

STORAGE DELUXE PITKIN PROJLOANWHOLE LOAN
STORAGEDELUXEAQUISITIONSTANLEYWHOLE LOAN

STORAGE DELUXEBUILDING-STANLEYWHOLE LOAN

STORAGE DELUXE PROJECT-STANLEYWHOLE LOAN

STORAGE DELUXE 47 AVE BUILDINGWHOLE LOAN

STORAGE DELUXE 47 AVE PROJECT WHOLE LOAN

STORAGE DELUXE BX RIVER AVE BUWHOLE LOAN

STORAGE DELUXE BX RIVER AVE PRWHOLE LOAN

STORAGE DELUXE - SHELTON ACQUIWHOLE LOAN

STORAGE DELUXE - SHELTON BUILDWHOLE LOAN

STORAGE DELUXE - SHELTON PROJEWHOLE LOAN

STORAGE DELUXE - WHITE PLAINS WHOLE LOAN

STORAGE DELUXE - WHITE PLAINS WHOLE LOAN

STORAGE DELUXE - WHITE PLAINS WHOLE LOAN

STORAGE DELUXE - JAMAICA AVE BWHOLE LOAN

STORAGE DELUXE - JAMAICA AVE AWHOLE LOAN

STORAGE DELUXE - JAMAICA AVE PWHOLE LOAN

MOONLIGHT BASIN LOC WHOLE LOAN

QUADRANT STRUCTURED PRODUCTS WHOLE LOAN
WASHINGTON MU-2 2006-2-NEG  WHOLE LOAN

SAN CRISTOBAL CABO SAN LUCAS WHOLE LOAN

PROJECT EASY LIVING FNMA VIl WHOLE LOAN

PROJECT EASY LIVING FNMA VIl WHOLE LOAN

PROJECT EASY LIVING WERNER GROWHOLE LOAN

AFC 1998-1 A2HOME EQUITY AFC HOME EQUITY LOAN TRUST
AFC 1998-2 1A HOME EQUITY  AFC HOME EQUITY LOAN TRUST
BSABS 99-2 AV1B ASSET BACK SECBEAR STEARNS ASST BCD SECS
BSABS 03-1 A1 BEAR STEARNS ASST BCD SECS INC
DLJMA 97-A A SERIES 97-A  DLJ MTGE ACCEPT CORP 144A PP
DLJMA 96-Q2 A1 CMO SER 96-Q2 DLJ MORTGAGE ACCEPTANCE COR
EFLOT 97-2 A5 ASSETBK HOME EQ EMPIRE FUNDING HOME LN TRUS US291701ANOO
FN R G-049 49-F CMO SERIES G49FEDERAL NATL MTGE ASSN

HANCP 99-B A CMO SER 99-B  HANOVER CAPITAL MTGE NOTES

HEART 98-1 A ASSETBACK LEASE HELLER EQUIPMENT ASSSET REC

LHELT 1998-2 M1 HOME EQUITY LEHMAN HOME EQUITY LOAN TRUS

OPCTS 96-1 A2 ASSETBK HOME EQYOPTION ONE CTS ARM TRUST

US00105HDM51

PBHET 2000-1 A1 PROVIDENT BANK HOME EQUITY LOA US743844CY60
SASCO 95-2 [IA CMO SER 952 STRUCTURED ASSET SECS CORP
SASC 1996-4 A STRUCTURED ASSET SECURITIES CO UsS863572Lv33

FNMA ARMS

BOSSIER PUB TR FING AUTH LA SIN FAM MTG REV VAR CUST RCPT
BOSSIER PUB TR FING AUTH LA SIN FAM MTG REV VAR CUST RCPT
FARMERS BRANCH TEX HSG FIN CRPSF REV RCPT-MTG GNMA & FHLUS309512AB78
LAREDO TEXASHSG FIN CORP  SINGLE FAMILY MTG REV-144A
LEON CNTY FLA HSG FIN AUTH CUST RCPTS-MULTICNTY PG-A
ORANGE CNTY FLA HSG FIN AUTH SINGLE FAMILY MTG REV-144A
ORANGE CNTY FLA HSG FIN AUTH SFMLY VAR-CUST GNMA FNMA-1¢
PINELLAS CNTY FLAHSG AUTH  SINGLE FAMILY MTG REV-144A
TEXOMA HSG FIN CORP TEX SINGLE FAMILY MTG REV-144A
WINTER GARDEN TEX HSG FIN CORPSINGLE FAMILY MTG REV-144A

US TREAS INFLATION INDEX US912810FD55
US TREAS INFLATION INDEX US912810FHE9
UNITED STATES TREASURY BOND INFLATION INDEXED R/MDUS912810FQ68
US TREAS INFLATION INDEX US912810FR42
US TREAS INFLATION INDEX NOTE

US TREAS INFLATION INDEX NOTE

US TREAS INFLATION INDEX BOND US912810PV44
US TREAS INFLATION INDEX NOTE US9128275W81
US TREAS INFLATION INDEX NOTE US9128276R87
US TREAS INFLATION INDEX NOTE Us9128277J52
US TREAS INFLATION INDEX NOTE US912828AF74
US TREAS INFLATION INDEX NOTE US912828BD18
US TREAS INFLATION INDEX NOTE

US TREAS INFLATION INDEX NOTE

US TREAS INFLATION INDEX NOTE Us912828CZ11
US TREAS INFLATION INDEX NOTE US912828DH 04

2,925,343
164,718
5,082,339
252,193
9,810,115
732,614
685,000
6,211,889
768,104
2,050,000
7,800,000
738,228
7,350,000
1,400,000
7,265,000
994,377
1,984,252
6,900,375
423,142
483,637
6,992,733
588,782
3,532,379
3,210,560
190,507
80,111,848
40,000,000
302,594
28,233,645
2,435,726
6,945,808
35,944,604
1,062,932
1,492,125
15,245
2,190,960
150,046
312,100
35,387
49,283
553,318
1,278,919
963,770
158,891
3,823,129
419,371
1,582,520
318,493

50

50

50

100

100

100

100

100

100

100
35,550,000
41,530,000
11,810,000
61,960,000
42,430,000
34,920,000
19,950,000
25,080,000
26,070,000
14,760,000
51,520,000
49,190,000
50,770,000
47,390,000
66,780,000
47,390,000

0.962019 1.000000
0.962019 1.000000
0.961838 1.000000
0.958389 1.000000
0.962019 1.000000
0.962019 1.000000
0.903177 1.000000
0.954575 1.000000
0.954575 1.000000
0.908117 1.000000
0.962019 1.000000
0.962019 1.000000
0.951112 1.000000
0.951112 1.000000
0.950422 1.000000
0.950422 1.000000
0.923384 1.000000
0.957329 1.000000
0.957329 1.000000
0.900599 1.000000
0.950404 1.000000
0.950404 1.000000
0.961797 1.000000
0.961797 1.000000
0.961797 1.000000
0.941308 1.000000
1.000000 1.000000
0.743900 1.000000
0.960327 1.000000
0.990000 1.000000
0.990000 1.000000
0.990000 1.000000
1.000444 1.000000
0.999899 1.000000
1.000482 1.000000
1.001107 1.000000
1.005938 1.000000
1.004038 1.000000
1.007285 1.000000
1.000575 1.000000
1.003339 1.000000
1.001237 1.000000
0.995621 1.000000
1.000459 1.000000
0.999817 1.000000
1.005248 1.000000
1.007621 1.000000
1.016075 1.000000
966.349100 1.000000
32.362900 1.000000
9.080700 1.000000
238.540000 1.000000
60.830000 1.000000
75.120000 1.000000
107.470000 1.000000
53.240000 1.000000
6.580000 1.000000
256.540000 1.000000
1.640509 1.000000
1.681185 1.000000
1.505923 1.000000
1.189706 1.000000
1.066606 1.000000
1.111486 1.000000
0.968348 1.000000
1.378230 1.000000
1.345365 1.000000
1.332296 1.000000
1.305040 1.000000
1.221726 1.000000
1.220505 1.000000
1.196876 1.000000
1.141436 1.000000
1.151606 1.000000
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0 0 0 0 0 34,234 0 G00295145 GNMA SF 30 YEAR 34,234 1.068214 1.000000
0 0 0 0 0 49,716 0 G00295167 GNMA SF 30 YEAR 49,716 1.068214 1.000000
0 0 0 0 0 129,440 0 G00296713 GNMA SF 30 YEAR 129,440 1.073344 1.000000
0 0 0 0 0 57,801 0 G00296714 GNMA 489032 57,801 1.067826 1.000000
0 0 0 0 0 65,904 0 G00300445 GNMA SF 30 YEAR 65,904 1.068214 1.000000
0 0 0 0 0 84,551 0 G002301759 GNMA SF 30 YEAR 84,551 1.073344 1.000000
0 0 0 0 0 251,576 0 G00301767 GNMA SF 30 YEAR 251,576 1.073344 1.000000
0 0 0 0 0 292,570 0 G00301774 GNMA 489032 292,570 1.067826 1.000000
0 0 0 0 0 44,338 0 G00305772 GNMA SF 30 YEAR 44,338 1.073021 1.000000
0 0 0 0 0 55,975 0 G00306189 GNMA 489032 55,975 1.067826 1.000000
0 0 0 0 0 47,498 0 G00311827 GNMA 489032 47,498 1.067827 1.000000
0 0 0 0 0 49,196 0 G00311838 GNMA 489032 49,196 1.067826 1.000000
0 0 0 0 0 195,221 0 G00316883 GNMA SF 30 YEAR 195,221 1.073344 1.000000
0 0 0 0 0 11,447 0 G00321003 GNMA SF 30 YEAR 11,447 1.073020 1.000000
0 0 0 0 0 10,895 0 G00325090 GNMA SF 30 YEAR 10,895 1.073021 1.000000
0 0 0 0 0 67,698 0 G00328975 GNMA SF 30 YEAR 67,608 1.073021 1.000000
0 0 0 0 0 8,237 0 G00328979 GNMA SF 30 YEAR 8,237 1.073021 1.000000
0 0 0 0 0 3,806 0 G00328986 GNMA SF 30 YEAR 3,806 1.073020 1.000000
0 0 0 0 0 8,516 0 G00332529 GNMA SF 30 YEAR 8,516 1.073020 1.000000
0 0 0 0 0 19,039 0 G00336129 GNMA SF 30 YEAR 19,039 1.073021 1.000000
0 0 0 0 0 20,753 0 G00336725 GNMA SF 30 YEAR 20,753 1.073021 1.000000
0 0 0 0 0 6,322 0 G00337031 GNMA SF 30 YEAR 6,322 1.073021 1.000000
0 0 0 0 0 39,000 0 G00338739 GNMA SF 30 YEAR 39,000 1.073021 1.000000
0 0 0 0 0 32,583 0 G00339887 GNMA SF 30 YEAR 32,583 1.073021 1.000000
0 0 0 0 0 18,416 0 G00340055 GNMA SF 30 YEAR 18,416 1.073021 1.000000
0 0 0 0 0 8,079 0 G00342726 GNMA SF 30 YEAR 8,079 1.073020 1.000000
0 0 0 0 0 16,706 0 G00342778 GNMA SF 30 YEAR 16,706 1.073021 1.000000
0 0 0 0 0 11,914 0 G00342821 GNMA SF 30 YEAR 11,914 1.073020 1.000000
0 0 0 0 0 16,928 0 G00343532 GNMA SF 30 YEAR 16,928 1.073021 1.000000
0 0 0 0 0 5,510 0 G00344217 GNMA 30YR SLIGHTLY SEASONED 5,510 1.079271 1.000000
0 0 0 0 0 4,356 0 G00344229 GNMA SF 30 YEAR 4,356 1.073022 1.000000
0 0 0 0 0 48,308 0 G00344466 GNMA SF 30 YEAR 48,308 1.073021 1.000000
0 0 0 0 0 8,196 0 G00344703 GNMA SF 30 YEAR 8,196 1.073021 1.000000
0 0 0 0 0 29,027 0 G00345287 GNMA SF 30 YEAR 29,027 1.073021 1.000000
0 0 0 0 0 16,507 0 G00345367 GNMA SF 30 YEAR 16,597 1.073021 1.000000
0 0 0 0 0 11,325 0 G00345895 GNMA SF 30 YEAR 11,325 1.073021 1.000000
0 0 0 0 0 16,658 0 G00348001 GNMA SF 30 YEAR 16,658 1.073021 1.000000
0 0 0 0 0 18,136 0 G00348071 GNMA SF 30 YEAR 18,136 1.073021 1.000000
0 0 0 0 0 7,845 0 G00349537 GNMA SF 30 YEAR 7,845 1.073020 1.000000
0 0 0 0 0 32,134 0 G00349978 GNMA SF 30 YEAR 32134 1.073021 1.000000
0 0 0 0 0 15,266 0 G00349986 GNMA SF 30 YEAR 15,266 1.073021 1.000000
0 0 0 0 0 15,866 0 G00351142 GNMA 30YR SLIGHTLY SEASONED 15,866 1.079271 1.000000
0 0 0 0 0 16,556 0 G00351525 GNMA 30YR SLIGHTLY SEASONED 16,556 1.079271 1.000000
0 0 0 0 0 7,689 0 G00351540 GNMA SF 30 YEAR 7,689 1.073021 1.000000
0 0 0 0 0 2,669,617 0 G00352083 GNMA 352083 2,669,617 1.073021 1.000000
0 0 0 0 0 21,736 0 G00352351 GNMA SF 30 YEAR 21,736 1.073021 1.000000
0 0 0 0 0 18,548 0 G00352355 GNMA 30YR SLIGHTLY SEASONED 18,548 1.079270 1.000000
0 0 0 0 0 61,787 0 G00352378 GNMA SF 30 YEAR 61,787 1.073021 1.000000
0 0 0 0 0 17,351 0 G00353144 GNMA 30YR SLIGHTLY SEASONED 17,351 1.079270 1.000000
0 0 0 0 0 16,628 0 G00354694 GNMA SF 30 YEAR 16,628 1.073021 1.000000
0 0 0 0 0 6,080 0 G00356925 GNMA SF 30 YEAR 6,080 1.073021 1.000000
0 0 0 0 0 2,365 0 G00358836 GNMA SF 30 YEAR 2,365 1.073019 1.000000
0 0 0 0 0 6,653 0 G00359801 GNMA SF 30 YEAR 6,653 1.073021 1.000000
0 0 0 0 0 33,007 0 G00359964 G NMA PASS THRU POOL 359964XTROY AND NICHOLS, INC RM 33,007 1.073021 1.000000
0 0 0 0 0 15,929 0 G00360173 GNMA SF 30 YEAR 15,929 1.073021 1.000000
0 0 0 0 0 12,803 0 G00361356 GNMA SF 30 YEAR 12,803 1.073021 1.000000
0 0 0 0 0 35,748 0 G00361832 G NMA PASS THRU POOL 361832XISSUE DATE 09/01/1993RMD US36203W4R65 35,748 1.073021 1.000000
0 0 0 0 0 27,669 0 G00363136 GNMA SF 30 YEAR 27,669 1.073021 1.000000
0 0 0 0 0 109,270 0 G00366569 GNMA SF 30 YEAR 109,270 1.073021 1.000000
0 0 0 0 0 722,202 0 G00780142 GNMA 780142 722,202 1.084431 1.000000
0 0 0 0 0 235,846 0 G00780225 GNMA SEAS MAT BEFORE 2010 235,846 1.072750 1.000000
0 0 0 0 0 512,044 0 G00780438 GNMA 30 YR 79 PROD 512,044 1.084431 1.000000
0 0 0 0 0 4,941 0 100001756 G NMA PASS THRU POOL 001756MR/MD  8.00 01/20/2022 US36202B5R29 4,941 1.067826 1.000000
0 0 0 0 0 1,932 0 100001774 G NMA PASS THRU POOL 001774MR/MD  8.00 02/20/2022 US36202B6K66 1,932 1.067825 1.000000
0 0 0 0 0 9,431 0 100008459 G2A8459 9,431 1.004844 1.000000
0 0 0 0 0 0 0 100008547 G2 ARM 8547 0 0.980000 1.000000
0 0 0 0 0 1,540,330 0 100008927 G2A8927 US36202K4L68 1,540,330 1.004844 1.000000
0 0 0 0 0 2,785,131 0 100008949 G2A00894 US36202K5J04 2785131 1.004844 1.000000
0 0 0 0 0 2,889,307 0 100008971 G2A008971 US36202K6G55 2,889,307 1.004844 1.000000
0 0 0 0 0 100,901 0 100302160 GNMA 1I-FJUMBOS 100,901 1.075214 1.000000
0 0 0 0 0 227,580 0 100302161 GNMA 1I-FJUMBOS 227,580 1.073344 1.000000
0 0 0 0 0 323,651 0 100302163 GNMA 1I-FJUMBOS 323,651 1.073344 1.000000
0 0 0 0 0 61,286 0 100302165 GNMA 1I-FJUMBOS 61,286 1.073344 1.000000
0 0 0 0 0 234,823 0 100302167 GNMA 1I-FJUMBOS 234,823 1.073344 1.000000

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3237604



0 0 0 0 0 78,672 0 100302584 GNMA 1I-FJUMBOS 78,672 1.073344 1.000000
0 0 0 0 0 58,774 0 100304998 GNMA 11 2677 58,774 1.067826 1.000000
0 0 0 0 0 101,643 0 100305011 GNMA 1I-FJUMBOS 101,643 1.073344 1.000000
0 0 0 0 0 39,194 0 100312270 GNMA 11 2677 39,194 1.067826 1.000000
0 0 0 0 0 91,273 0 100312271 GNMA 1I-FJUMBOS 91,273 1.073344 1.000000
0 0 0 0 0 59,492 0 100314862 GNMA 1I-FJUMBOS 59,492 1.073344 1.000000
0 0 0 0 0 254,224 0 100314863 GNMA 11 2677 254,224 1.067826 1.000000
0 0 0 0 0 155,938 0 100314864 GNMA 1I-FJUMBOS 155,938 1.073344 1.000000
0 0 0 0 0 165,662 0 100314866 GNMA 1I-FJUMBOS 165,662 1.073344 1.000000
0 0 0 0 0 40,742 0 100314871 GNMA 1I-FJUMBOS 40,742 1.073344 1.000000
0 0 0 0 0 26,385 0 100316884 GNMA 11 2677 26,385 1.067826 1.000000
0 0 0 0 0 58,363 0 100317072 GNMA 11 2677 58,363 1.067826 1.000000
0 0 0 0 0 173,467 0 100331910 GNMA 11 2677 173,467 1.067826 1.000000
0 0 0 0 0 1,188,803 0 100849350 GNMA ARM 849350 1,188,803 1.004413 1.000000
0 0 0 0 0 1,104,160 0 100849351 GNMA ARM 849351 1,104,160 1.004413 1.000000
0 0 0 0 0 1,097,229 0 100849352 GNMA ARM 849352 1,007,229 1.004844 1.000000
0 0 0 0 0 988,042 0 100849353 GNMA ARM 849353 988,042 1.004844 1.000000
0 0 0 0 0 534,289 0 100849354 GNMA ARM 849354 534,289 1.005490 1.000000
0 0 0 0 0 542 0 NO00050336 FNMA SF 30 YEAR 542 1.070886 1.000000
0 0 0 0 0 2,182 0 NO00054499 FNMA SF 30 YEAR 2,182 1.070876 1.000000
0 0 0 0 0 1,592 0 NO00070306 FNMA SF 30 YEAR 1,592 1.070879 1.000000
0 0 0 0 0 299 0 N00081014 FNMA SF 30 YEAR 299 1.070845 1.000000
0 0 0 0 0 83,080 0 NO00100133 FNMA SF 30 YEAR 83,080 1.060445 1.000000
0 0 0 0 0 2,064 0 NO00116295 FNMA SF 30 YEAR 2,064 1.070876 1.000000
0 0 0 0 0 1,339 0 NO00124009 FNMA SF 30 YEAR 1,339 1.070872 1.000000
0 0 0 0 0 869 0 N00124118 FNMA SF 30 YEAR 869 1.070879 1.000000
0 0 0 0 0 29,974 0 NO00124716 FNMA SF 30 YEAR 29,974 1.064701 1.000000
0 0 0 0 0 13,499 0 NO00190853 FNMA SF 30 YEAR 13,499 1.070875 1.000000
0 0 0 0 0 127,857 0 N00250210 FNMA SF 30 YEAR 127,857 1.084431 1.000000
0 0 0 0 0 29,133 0 N00250239 FNMA GTD PASS THRU POOL#250239FNMA RMD 9.00 US31371E4Y80 29,133 1.070875 1.000000
0 0 0 0 0 449 0 N00250767 FNMA SF 30 YEAR 449 1.070868 1.000000
0 0 0 0 0 187 0 N00250804 FNMA SF 30 YEAR 187 1.070890 1.000000
0 0 0 0 0 18,113 0 NO00250842 FNMA SF 30 YEAR 18,113 1.070875 1.000000
0 0 0 0 0 583 0 N00250935 FNMA SF 30 YEAR 583 1.070879 1.000000
0 0 0 0 0 3,982 0 N00250961 FNMA SF 30 YEAR 3,982 1.070877 1.000000
0 0 0 0 0 922 0 N00251111 FNMA SF 30 YEAR 922 1.070876 1.000000
0 0 0 0 0 1,581 0 N00251142 FNMA SF 30 YEAR 1,581 1.070878 1.000000
0 0 0 0 0 36,210 0 N00251164 FNMA SF 30 YEAR 36,210 1.070875 1.000000
0 0 0 0 0 36,845 0 N00253019 FNMA 20 YEAR 36,845 1.064702 1.000000
0 0 0 0 0 45,037 0 N00253209 FNMA 20 YEAR 45,037 1.064701 1.000000
0 0 0 0 0 25,723 0 N00253293 FNMA SF 30 YEAR 25,723 1.064701 1.000000
0 0 0 0 0 8,036 0 N00253394 FNMA 20 YEAR 8,036 1.064701 1.000000
0 0 0 0 0 3,580 0 N00253697 FNMA 20 YEAR 3,580 1.064704 1.000000
0 0 0 0 0 79,589 0 N00253713 FNMA SF 30 YEAR 79,589 1.064701 1.000000
0 0 0 0 0 36,474 0 N00253872 FNMA SF 30 YEAR 36,474 1.060445 1.000000
0 0 0 0 0 114,768 0 NO00300130 FNMA SF 30 YEAR 114,768 1.070875 1.000000
0 0 0 0 0 188,970 0 NO00300148 FNMA SF 30 YEAR 188,970 1.070875 1.000000
0 0 0 0 0 20,942 0 NO00303192 FNMA SF 30 YEAR 20,942 1.060444 1.000000
0 0 0 0 0 76,515 0 NO00303437 FNMA SF 30 YEAR 76,515 1.070875 1.000000
0 0 0 0 0 37,897 0 NO00303441 FNMA SF 30 YEAR 37,897 1.064701 1.000000
0 0 0 0 0 4,228 0 NO00303564 FNMA SF 30 YEAR 4,228 1.064702 1.000000
0 0 0 0 0 18,860 0 NO00304273 FNMA SF 30 YEAR 18,860 1.070875 1.000000
0 0 0 0 0 18,898 0 NO00307139 FNMA SF 30 YEAR 18,898 1.070875 1.000000
0 0 0 0 0 141,072 0 NO00309388 FNMA SF 30 YEAR 141,072 1.070875 1.000000
0 0 0 0 0 1,647 0 NO00345192 FNMA SF 30 YEAR 1,647 1.070874 1.000000
0 0 0 0 0 581 0 N00345280 FNMA SF 30 YEAR 581 1.070882 1.000000
0 0 0 0 0 2,731 0 NO00351637 FNMA 20 YEAR 2,731 1.064704 1.000000
0 0 0 0 0 4,388 0 NO00358048 FNMA SF 30 YEAR 4,388 1.070875 1.000000
0 0 0 0 0 1,023 0 NO00358066 FNMA SF 30 YEAR 1,023 1.070876 1.000000
0 0 0 0 0 2,316 0 NO00358450 FNMA SF 30 YEAR 2,316 1.070874 1.000000
0 0 0 0 0 33,769 0 NO00359585 FNMA SF 30 YEAR 33,769 1.070875 1.000000
0 0 0 0 0 2,672 0 NO00361642 FNMA SF 30 YEAR 2,672 1.070876 1.000000
0 0 0 0 0 7,238 0 NO00362766 FNMA SF 30 YEAR 7,238 1.070875 1.000000
0 0 0 0 0 2,880 0 NO00364595 FNMA SF 30 YEAR 2,880 1.060445 1.000000
0 0 0 0 0 1,911 0 NO00364951 FNMA SF 30 YEAR 1,911 1.070877 1.000000
0 0 0 0 0 8,499 0 NO00377450 FNMA SF 30 YEAR 8,499 1.060443 1.000000
0 0 0 0 0 31,982 0 NO00379695 FNMA SF 30 YEAR 31,982 1.060444 1.000000
0 0 0 0 0 146,556 0 NO00394313 FNMA SF 30 YEAR 146,556 1.060444 1.000000
0 0 0 0 0 655 0 NO00394599 FNMA SF 30 YEAR 655 1.070870 1.000000
0 0 0 0 0 133,921 0 NO00504774 FNMA 20 YEAR 133,921 1.064701 1.000000
0 0 0 0 0 5,827 0 N00526377 FNMA SF 30 YEAR 5,827 1.064701 1.000000
0 0 0 0 0 3,299 0 NO00534064 FNMA SF 30 YEAR 3,299 1.064700 1.000000
0 0 0 0 0 19,275 0 NO00535332 FNMA SF 30 YEAR 19,275 1.060444 1.000000
0 0 0 0 0 81,603 0 NO00535481 FNMA SF 30 YEAR 81,603 1.064701 1.000000
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892,890
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0
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0
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0 0 0 0 0 2,000,000 0 17305ECMS5 CCCIT 2005-A3 A3 CITIBANK CREDIT CARD ISSUANCE US17305ECM57 2,000,000 0.978410 1.000000
0 0 0 0 0 50,000,000 0 254683AD7 DCENT 2007-A2 A2 DISCOVER CARD MASTER TRUST 50,000,000 0.948289 1.000000
0 0 0 0 0 29,000,000 0 254684AC7 DCMT 2006-2 A2 DISCOVER CARD MASTER TRUST | 29,000,000 0.957732 1.000000
0 0 0 0 0 5,000,000 0 42805RAS8 HERTZ 2005-2 A5 HERTZ VEHICLE FINANCING LLC 5,000,000 0.855440 1.000000
0 0 0 0 0 1,700,000 0 55264TDR9 MBNAS 2006-B1 B1 MBNA CREDIT CARD MASTER NOTE T 1,700,000 0.898867 1.000000
0 0 0 0 0 17,527 0 64031QBNO NSLT 2005-1 A2 NELNET STUDENT LOAN TRUST 17,527 0.903093 1.000000
0 0 0 0 0 2,160,000 0 74490BAJ6 PMNT 2005-C2A C PROVIDIAN MASTER NOTE TRUST 2,160,000 0.901507 1.000000
0 0 0 0 0 16,000,000 0 78442GPAS8 SLMA 2005-3 A4 SLM STUDENT LOAN TRUST 0 0.987716 1.000000
0 0 0 0 0 2,600,000 0 78442GQX7 SLMA 2005-9 A4 SLM STUDENT LOAN TRUST 2,600,000 0.983188 1.000000
0 0 0 0 0 230,000 0 86837YAC7 SWIFT 2005-A12C SUPERIOR WHOLESALE INVENTORY F 230,000 0.901857 1.000000
0 0 0 0 0 250,000 0 870752AA0 SMRTF 2007-1 A SWIFT MASTER AUTO RECEIVABLES US870752AA04 250,000 0.973959 1.000000
0 0 0 0 0 180,000 0 0556N0OK12 C/P BNP PARIBAS FIN INC 180,000 0.991564 1.000000
0 0 0 0 0 43,000 0 17307RF25 CITIGROUP FUNDING INC 43,000 0.977787 1.000000
0 0 0 0 0 6,439,451 0 2177M1AF4 CORAL CP TRUST 6,439,451 1.000000 1.000000
0 0 0 0 0 848,929 0 2177M3AF0 CORAL CP TRUST 848,929 1.000000 1.000000
0 0 0 0 0 5,078,245 0 2177M4AE1 CORAL CP TRUST 5,078,245 1.000000 1.000000
0 0 0 0 0 3,824,250 0 2177M6AF3 CORAL CP TRUST 3,824,250 1.000000 1.000000
0 0 0 0 0 765,185 0 22661DAJ4 CRIMSON COMMERCIAL PAPER TRUST 765,185 1.000000 1.000000
0 0 0 0 0 219,732 0 22661EAJ2 CRIMSON COMMERCIAL PAPER TRSTE 219,732 1.000000 1.000000
0 0 0 0 0 195,071 0 22661FAK6 CRIMSON COMMERCIAL PAPER TRSTD 195,071 1.004800 1.000000
0 0 0 0 0 818 0 22661LAG2 CRIMSON COMMERCIAL PAPER TRSTF 818 1.000000 1.000000
0 0 0 0 0 94,434 0 22661RAGY CRIMSON COMMERCIAL PAPER TRSTD 94,434 1.000000 1.000000
0 0 0 0 0 19,000 0 313384D89 FEDERAL HOME LOAN BANK D/N 19,000 0.994702 1.000000
0 0 0 0 0 29,000 0 313384H85 FEDERAL HOME LOAN BANK D/N US313384H853 29,000 0.992706 1.000000
0 0 0 0 0 43,000 0 313384M55 FEDERAL HOME LOAN BANK D/N US313384M556 43,000 0.990656 1.000000
0 0 0 0 0 6,000 0 313384Q44 FEDERAL HOME LOAN BANK D/N 6,000 0.989007 1.000000
0 0 0 0 0 97,000 0 313384YE3 FEDERAL HOME LOAN BANK D/N US313384YE33 97,000 0.999222 1.000000
0 0 0 0 0 1,000 0 313384YU7 FEDERAL HOME LOAN BANK D/N US313384YU74 1,000 0.998446 1.000000
0 0 0 0 0 1,000 0 313396461 FEDERAL HOME LOAN MTGE D/N US313396U614 1,000 0.992087 1.000000
0 0 0 0 0 10,000 0 313396YU1 FEDERAL HOME LOAN MTGE D/N 10,000 0.998446 1.000000
0 0 0 0 0 1,000 0 313396ZR7 FEDERAL HOME LOAN MTGE D/N US313396ZR74 1,000 0.997148 1.000000
0 0 0 0 0 2,000 0 313588Q99 FEDERAL NATL MTGE ASSN D/N 2,000 0.988691 1.000000
0 0 0 0 0 6,000 0 313588YP4 FEDERAL NATL MTGE ASSN D/N US313588YP42 6,000 0.998723 1.000000
0 0 0 0 0 84,000 0 313588YV1 FEDERAL NATL MTGE ASSN D/N 84,000 0.998310 1.000000
0 0 0 0 0 3,695,000 0 36959HF28 C/P G.E. CAPITAL CORP 3,695,000 1.000000 1.000000
0 0 0 0 0 98,000 0 36959HFG7 C/P G.E. CAPITAL CORP US36959HFG74 98,000 0.998223 1.000000
0 0 0 0 0 5,000 0 36959HFQS C/P G.E. CAPITAL CORP US36959HFQ56 5,000 0.997158 1.000000
0 0 0 0 0 25,000 0 36959HFW2 C/P G.E. CAPITAL CORP US36959HFW25 25,000 0.997752 1.000000
0 0 0 0 0 59,000 0 36959HG19 C/P G.E. CAPITAL CORP 826,000 0.996319 1.000000
0 0 0 0 0 77,000 0 36959HGF8 C/P G.E. CAPITAL CORP 77,000 0.994541 1.000000
0 0 0 0 0 1,000 0 36959HGR2 C/P G.E. CAPITAL CORP 1,000 0.993596 1.000000
0 0 0 0 0 105,000 0 36959HGX9 C/P G.E. CAPITAL CORP US36959HGX98 105,000 0.995755 1.000000
0 0 0 0 0 2,000 0 36959HH18 C/P G.E. CAPITAL CORP US36959HH187 2,000 0.996067 1.000000
0 0 0 0 0 8,000 0 36959HHF7 C/P G.E. CAPITAL CORP 8,000 0.991120 1.000000
0 0 0 0 0 73,000 0 36959HJ24 C/P G.E. CAPITAL CORP 73,000 0.988960 1.000000
0 0 0 0 0 9,000 0 36959HJW8 C/P G.E. CAPITAL CORP 9,000 0.992167 1.000000
0 0 0 0 0 23,000 0 36959HK30 C/P G.E. CAPITAL CORP 23,000 0.986846 1.000000
0 0 0 0 0 33,000 0 36959HKE3 C/P G.E. CAPITAL CORP 33,000 0.986700 1.000000
0 0 0 0 0 23,000 0 36959HLHS8 C/P G.E. CAPITAL CORP 23,000 0.988940 1.000000
0 0 0 0 0 33,000 0 36959HM12 C/P G.E. CAPITAL CORP US36959HM120 33,000 0.988018 1.000000
0 0 0 0 0 12,000 0 36959HMP9 C/P G.E. CAPITAL CORP 12,000 0.986967 1.000000
0 0 0 0 0 3,000 0 36959RG17 C/P GENERAL ELECTRIC CAPITAL SERVICES 3,000 0.996496 1.000000
0 0 0 0 0 56,000 0 36959RHL2 C/P GENERAL ELECTRIC CAPITAL SERVICES 56,000 0.994953 1.000000
0 0 0 0 0 7,000 0 36959RL37 C/P GENERAL ELECTRIC CAPITAL SERVICES US36959RL378 7,000 0.988792 1.000000
0 0 0 0 0 28,000 0 36959RLE3 C/P GENERAL ELECTRIC CAPITAL SERVICES 28,000 0.988450 1.000000
0 0 0 0 0 38,000 0 36959RLH6 C/P GENERAL ELECTRIC CAPITAL SERVICES US36959RLHE5 38,000 0.988053 1.000000
0 0 0 0 0 12,000 0 36959RLQ6 C/P GENERAL ELECTRIC CAPITAL SERVICES 12,000 0.987361 1.000000
0 0 0 0 0 188,000 0 36959RLU7 C/P GENERAL ELECTRIC CAPITAL SERVICES 188,000 0.987221 1.000000
0 0 0 0 0 66,000 0 36959RM10 C/P GENERAL ELECTRIC CAPITAL SERVICES 4,126,000 0.987664 1.000000
0 0 0 0 0 12,000 0 36959RNP6 C/P GENERAL ELECTRIC CAPITAL SERVICES 12,000 0.981983 1.000000
0 0 0 0 0 70,165 0 89233GF27 C/P TOYOTA MOTOR CREDIT CORP US89233GF270 70,165 1.000000 1.000000
0 0 0 0 0 447,000 457,810 912828FJ4 U S TREASURY NOTE US912828FJ42 447,000 1.024183 1.000000
0 0 0 0 0 398 0 F001B0392 FHLMC GOLD ARM 30YR 398 0.979962 1.000000
0 0 0 0 0 4,431,268 0 FO01B4108 FHLMC GOLD ARM 30YR 4,431,268 1.000797 1.000000
0 0 0 0 0 0 0 FO01B7508 FHLMC GOLD ARM 30YR 3,303,033 1.019287 1.000000
0 0 0 0 0 0 0 F00605891 FHLMC ARMS 0 1.002037 1.000000
0 0 0 0 0 0 0 F00780447 FHLMC ARMS 971,082 1.001336 1.000000
0 0 0 0 0 17 0 F00788657 FHLMC - ARM 17 1.011855 1.000000
0 0 0 0 0 0 0 F00788825 FHLMC ARMS 0 1.014229 1.000000
0 0 0 0 0 3,877,519 0 F00972285 FHLMC ARMS 3,877,519 1.003690 1.000000
0 0 0 0 0 782 0 N00223535 FNMA ARMS 782 1.015892 1.000000
0 0 0 0 0 40 0 NO00597196 FNMA ARMS 40 0.994317 1.000000
0 0 0 0 0 1,636 0 NO00675481 FNMA ARMS 1,636 0.968443 1.000000
0 0 0 0 0 733 0 NO00675490 FNMA ARMS 733 0.966823 1.000000
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0 0 0 0 0 715,000 0 N00257242 FNMA 15 YEAR 715,000 0.947351 1.000000
0 0 0 0 0 721,859 0 N00257253 10 IO/20YEAR AM POOLS 721,859 0.991455 1.000000
0 0 0 0 0 744,589 0 N00257254 10 IO/20YEAR AM POOLS 744,589 1.012432 1.000000
0 0 0 0 0 665,897 0 N00257255 10 IO/20YEAR AM POOLS 665,897 1.030441 1.000000
0 0 0 0 0 507,000 0 N00257257 10 IO/20YEAR AM POOLS 507,000 0.962743 1.000000
0 0 0 0 0 103,993 0 NO00257266 FNMA 15 YEAR 103,993 1.043722 1.000000
0 0 0 0 0 5,192,944 0 NO00969857 FNMA 15 YEAR 5,192,944 0.976531 1.000000
0 0 0 0 0 4,240,183 0 NO00969858 FNMA SF 30 YEAR 4,240,183 0.938563 1.000000
0 0 0 0 0 19,012,143 5,763,765 N0O0969859 FNMA SF 30 YEAR 19,012,143 0.970556 1.000000
0 0 0 0 0 7,692,857 0 NO00969860 FNMA SF 30 YEAR 7,592,857 0.997705 1.000000
0 0 0 0 0 2,031,593 0 NO00969861 FNMA SF 30 YEAR 2,031,593 0.997705 1.000000
0 0 0 0 0 6,592,584 0 NO00969862 FNMA SF 30 YEAR 6,592,584 1.019620 1.000000
0 0 0 0 0 3,601,179 0 NO00969863 FNMA SF 30 YEAR 3,691,179 1.036691 1.000000
0 0 0 0 0 1,226,101 0 NO00969864 FNMA SF 30 YEAR 1,226,101 1.056809 1.000000
0 0 0 0 0 825,182 0 NO00969865 FNMA ARMS 825,182 1.025368 1.000000
0 0 0 0 0 3,888,700 0 NO00969866 FNMA ARMS 3,888,700 1.013065 1.000000
0 0 0 0 0 1,814,736 0 NO00974214 FNMA SF 30 YEAR 1,814,736 0.997705 1.000000
0 0 0 0 0 3,128,321 0 NO00974215 FNMA SF 30 YEAR 3,128,321 1.019620 1.000000
0 0 0 0 0 5,449,773 0 NO00974216 FNMA SF 30 YEAR 5,449,773 1.056809 1.000000
0 0 0 0 0 1,793,450 0 NO00974217 10 IO/20YEAR AM POOLS 1,793,450 1.048059 1.000000
0 0 0 0 0 1,010,109 0 NO00974218 FNMA ARMS 1,010,109 1.040099 1.000000
0 0 0 0 0 2,945,443 0 NO00974219 FNMA ARMS 2,945,443 1.032881 1.000000
0 0 0 0 0 3,501,046 0 NO00974220 FNMA ARMS 3,501,046 1.031683 1.000000
0 0 0 0 0 1,085,080 0 NO00974221 FNMA ARMS 1,085,080 1.020608 1.000000
0 0 0 0 0 1,254,777 0 52519BBV1 LMT 2007-7 AP2 LEHMAN MORTGAGE TRUST 1,254,777 0.757005 1.000000
0 0 0 0 0 2,757,077 0 52520MFQ1 LMT 2006-1 AP LEHMAN MORTGAGE TRUST 2,757,077 0.745920 1.000000
0 0 0 0 0 15,466,032 0 52520QBE3 LMT 2006-7 4A1 LEHMAN MORTGAGE TRUST 15,466,032 0.784464 1.000000
0 0 0 0 0 562,060 0 52520QBQ6 LMT 2006-7 AP LEHMAN MORTGAGE TRUST 562,060 0.750626 1.000000
0 0 0 0 0 4,277,946 0 525208AD2 LMT 2006-8 2A1 LEHMAN MORTGAGE TRUST 4,277,946 0.789499 1.000000
0 0 0 0 0 109,429 0 52520SAM2 LMT 2006-8 AP LEHMAN MORTGAGE TRUST 109,429 0.789408 1.000000
0 0 0 0 0 832 0 52520TAY4 LMTO6-5 AP LEHMAN MORTGAGE TRUST 832 0.871406 1.000000
0 0 0 0 0 2,439,000 0 52521DAA0 LMT 2007-2 1A1 LEHMAN MORTGAGE TRUST 2,439,000 0.777244 1.000000
0 0 0 0 0 12,739,343 0 52521DAB8 LMT 2007-2 1A2 LEHMAN MORTGAGE TRUST 12,739,343 0.885759 1.000000
0 0 0 0 0 19,293,799 0 52521FAT4 LMT 2007-1 3A1 LEHMAN MORTGAGE TRUST 19,293,799 0.779511 1.000000
0 0 0 0 0 12,921,033 0 52521HBS1 LMT 2006-9 3A1 LEHMAN MORTGAGE TRUST 12,921,033 0.783085 1.000000
0 0 0 0 0 234,697 0 52521HBU6 LMT 2006-9 AP LEHMAN MORTGAGE TRUST 234,697 0.709204 1.000000
0 0 0 0 0 21,383,000 0 52521LABO LMT 2007-4 1A2 LEHMAN MORTGAGE TRUST 21,383,000 0.707943 1.000000
0 0 0 0 0 11,539,000 0 52521LAC8 LMT 2007-4 1A3 LEHMAN MORTGAGE TRUST 11,539,000 0.786629 1.000000
0 0 0 0 0 12,575,007 0 52521LAD6 LMT 2007-4 1A4 LEHMAN MORTGAGE TRUST 12,575,007 0.715073 1.000000
0 0 0 0 0 944 502 0 52521LBH6 LMT 2007-4 AP LEHMAN MORTGAGE TRUST 944 502 0.852411 1.000000
0 0 0 0 0 90,853 0 52521LBU7 LMT 2007-4 3A4 LEHMAN MORTGAGE TRUST 90,853 1.442406 1.000000
0 0 0 0 0 90,853 0 52521LBVS LMT 2007-4 3A5 LEHMAN MORTGAGE TRUST 90,853 1.018606 1.000000
0 0 0 0 0 90,853 0 52521LBW3 LMT 2007-4 3A6 LEHMAN MORTGAGE TRUST 90,853 2.603606 1.000000
0 0 0 0 0 90,853 0 52521LBX1 LMT 2007-4 3A7 LEHMAN MORTGAGE TRUST 90,853 2875106 1.000000
0 0 0 0 0 90,853 0 52521LBY9 LMT 2007-4 3A8 LEHMAN MORTGAGE TRUST 90,853 1.588506 1.000000
0 0 0 0 0 90,853 0 52521LBZ6 LMT 2007-4 3A9 LEHMAN MORTGAGE TRUST 90,853 1.424406 1.000000
0 0 0 0 0 8,335,065 0 52521NAL4 LMT 2007-6 2A2 LEHMAN MORTGAGE TRUST 8,335,065 0.761968 1.000000
0 0 0 0 0 907,005 0 52521NAM2 LMT 2007-6 AP LEHMAN MORTGAGE TRUST 907,005 0.772340 1.000000
0 0 0 0 0 378,213 0 52521RAB7 LMT 2007-5 PO1 LEHMAN MORTGAGE TRUST 378,213 0.801313 1.000000
0 0 0 0 0 20,470,018 0 52521RBS9 LMT 2007-5 7A1 LEHMAN MORTGAGE TRUST 20,470,018 0.794013 1.000000
0 0 0 0 0 9,493,249 0 52521RBX8 LMT 2007-5 8A1 LEHMAN MORTGAGE TRUST 9,493,249 0.798092 1.000000
0 0 0 0 0 1,867 0 52521RCC3 LMT 2007-5 AP3 LEHMAN MORTGAGE TRUST 1,867 0.739093 1.000000
0 0 0 0 0 9,879,330 0 52521RCP4 LMT 2007-5 11A2 LEHMAN MORTGAGE TRUST 9,879,330 0.751987 1.000000
0 0 0 0 0 23,304,297 0 52521RCRO LMT 2007-5 12A1 LEHMAN MORTGAGE TRUST 23,304,297 0.777425 1.000000
0 0 0 0 0 84,885 0 52521RDH1 LMT 2007-5 12A6 LEHMAN MORTGAGE TRUST 84,885 3.193559 1.000000
0 0 0 0 0 84,885 0 52521RDJ7 LMT 2007-5 12A7 LEHMAN MORTGAGE TRUST 84,885 1.686866 1.000000
0 0 0 0 0 84,885 0 52521RDK4 LMT 2007-5 12A8 LEHMAN MORTGAGE TRUST 84,885 3.5654497 1.000000
0 0 0 0 0 10,910,473 0 52521YAJ5 LMT 2007-8 2A7 LEHMAN MORTGAGE TRUST 10,910,473 0.741998 1.000000
0 0 0 0 0 206,853 0 52521YALO LMT 2007-8 3A1 LEHMAN MORTGAGE TRUST 206,853 0.965239 1.000000
0 0 0 0 0 12,276,313 0 52521YAMS8 LMT 2007-8 3A2 LEHMAN MORTGAGE TRUST 12,276,313 0.780336 1.000000
0 0 0 0 0 21,647,277 0 52521YAQ9 LMT 2007-8 4A2 LEHMAN MORTGAGE TRUST 21,647,277 0.750081 1.000000
0 0 0 0 0 1,031,829 0 52521YAR7 LMT 2007-8 AP1 LEHMAN MORTGAGE TRUST 1,031,829 0.763841 1.000000
0 0 0 0 0 2,675,943 0 52521YASS LMT 2007-8 AP2 LEHMAN MORTGAGE TRUST 2,675,943 0.816132 1.000000
0 0 0 0 0 1,314,731 0 52521YAX4 LMT 2007-8 1B3 LEHMAN MORTGAGE TRUST 1,314,731 0.720214 1.000000
0 0 0 0 0 1,315,727 0 52521YBD7 LMT 2007-8 1B4 LEHMAN MORTGAGE TRUST 1,315,727 0.761208 1.000000
0 0 0 0 0 175,833 0 525222AG0 LXSN 2005-10 A LEHMAN XS NET INTEREST MARGIN 175,833 0.960531 1.000000
0 0 0 0 0 1,503,000 0 52522HAM4 LXS 2006-8 3A4 LEHMAN XS TRUST 1,503,000 0.768308 1.000000
0 0 0 0 0 2,964,337 0 52522QAB8 LMT 2007-10 1A2 LEHMAN MORTGAGE TRUST US52522QAB86 2,964,337 0.725960 1.000000
0 0 0 0 0 7,514,263 0 52522QAK8 LMT 2007-10 2A7 LEHMAN MORTGAGE TRUST 7,514,263 0.891152 1.000000
0 0 0 0 0 172,280 0 52522QBB7 LMT 2007-10 AP1 LEHMAN MORTGAGE TRUST 172,280 0.725913 1.000000
0 0 0 0 0 2,156,448 0 52522XAB3 LMT 2007-9 1-A2 LEHMAN MORTGAGE TRUST 2,156,448 0.726810 1.000000
0 0 0 0 0 5,303,434 0 52522XAF4 LMT 2007-9 2-A3 LEHMAN MORTGAGE TRUST 5,303,434 0.741753 1.000000
0 0 0 0 0 53,617,243 0 52523KBH6 LXS 2006-17 1A4A LEHMAN XS TRUST US52523KBHE8 53,517,243 0.806678 1.000000
0 0 0 0 0 4,998,000 0 525241AX3 LXS 2007-1 M5 LEHMAN XS TRUST 4,998,000 0.820467 1.000000
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178,862

393,445

1,651,664

395,172
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916,341

380,624
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23,371

8,506,344
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2,195,266
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US3128K7MU94 91,404
65,569,550

15,833,850

23,884,902

50,139

427,326

1,604,920

423,996

1,403,718

US31292HXA75 228,856
592,117
502,906
526,756
782,031
12,000
31,843
98,197
216,578
14,646
594527
109,001
812,915
1,564,915
272,040
133,854
484,537
88,556
47,009,223
52,047,500
1,696
4,627,703
12,516,017
2,899,688
1,614,903
1,231,031
40,542,537
61,840,034
2,207,012
169,318
7,630,270
57,439,102
8,449,792
US31283H6F73 747,627
US31283H6GS6 15,607,947
717,276

15,087,527

6,349,582

16,709,235

60,595

16,079,672

29,911,188

11,752,101
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0 0 0 0 0 0 0 FO0G08010 GOLD PC 30YR - FHLMC WAM 374,382 0.995312 1.000000
0 0 0 0 0 0 0 FO0G08015 GOLD PC 30YR - FHLMC WAM 5,153,394 0.995312 1.000000
0 0 0 0 0 0 0 FO0G08021 GOLD PC 30YR - FHLMC WAM 129,526 0.995312 1.000000
0 0 0 0 0 0 0 FO0G08036 GOLD PC 30YR - FHLMC WAM 2,298 455 0.995312 1.000000
0 0 0 0 0 93,921 0 FO0G08079 GOLD PC 30 YEAR - FHLMC US3128MJCR92 93,921 0.971806 1.000000
0 0 0 0 0 841,196 819,429 FO0G12480 FHLMC GOLD -SEASONED 15 YR 841,196 0.985203 1.000000
0 0 0 0 0 0 0 FO0G12790 FHLMC GOLD -SEASONED 15 YR 49,949,080 0.981328 1.000000
0 0 0 0 0 857,644 0 F00G12961 GOLD PC 15 YEAR - FHLMC 857,644 0.998134 1.000000
0 0 0 0 0 0 0 FO0G30398 GOLD PC 20 YEAR - FHLMC 30,000,000 0.976562 1.000000
0 0 0 0 0 90,250 0 FOOHO00358 10 10/20 YEAR AM POOLS 90,250 1.052122 1.000000
0 0 0 0 0 415,018 0 FOOHO00359 10 10/20 YEAR AM POOLS 415,018 1.052122 1.000000
0 0 0 0 0 1,939,947 0 FOOHO00394 10 10/20 YEAR AM POOLS 1,939,947 1.020894 1.000000
0 0 0 0 0 2,123,277 0 FOOHO00489 10 10/20 YEAR AM POOLS 2,123,277 0.918563 1.000000
0 0 0 0 0 1,013,661 0 FOOHO00796 10 10/20 YEAR AM POOLS 1,013,661 0.918563 1.000000
0 0 0 0 0 1,222,624 0 FOOHO00868 10 10/20 YEAR AM POOLS 1,222,624 1.020894 1.000000
0 0 0 0 0 3,010,186 0 FOOHO00917 10 10/20 YEAR AM POOLS 3,010,186 0.918562 1.000000
0 0 0 0 0 1,393,257 0 FOOHO1152 10 10/20 YEAR AM POOLS 1,393,257 0.918563 1.000000
0 0 0 0 0 1,367,360 0 FOOHO1210 10 10/20 YEAR AM POOLS 1,367,360 0.918562 1.000000
0 0 0 0 0 1,056,271 0 FOOHO1806 10 10/20 YEAR AM POOLS 1,056,271 0.918562 1.000000
0 0 0 0 0 546,731 0 FOOHO1907 RELO FHLMC GOLD (30 YEAR) 546,731 0.973368 1.000000
0 0 0 0 0 1,469,389 723,823 F0O0JO1322 FHLMC GOLD -SEASONED 15 YR 1,469,389 0.985203 1.000000
0 0 0 0 0 2,450,696 1,207,217 F00J02928 FHLMC GOLD -SEASONED 15 YR 2,450,696 0.985203 1.000000
0 0 0 0 0 345,888 0 F00J08572 GOLD PC 15 YEAR - FHLMC 345,888 0.998134 1.000000
0 0 0 0 0 253,324 0 F00J0B577 GOLD PC 15 YEAR - FHLMC 253,324 0.998134 1.000000
0 0 0 0 0 689,049 0 FO0JOB604 GOLD PC 15 YEAR - FHLMC 689,049 0.998134 1.000000
0 0 0 0 0 1,465,278 0 F00J06610 GOLD PC 15 YEAR - FHLMC 1,465,278 0.998134 1.000000
0 0 0 0 0 409,247 0 F00J0B615 GOLD PC 15 YEAR - FHLMC 409,247 0.998134 1.000000
0 0 0 0 0 889,878 0 F00J0B660 GOLD PC 15 YEAR - FHLMC 889,878 0.998134 1.000000
0 0 0 0 0 154,293 0 F00JoB661 GOLD PC 15 YEAR - FHLMC 154,293 0.998134 1.000000
0 0 0 0 0 247,579 0 G00604623 GNMA SF 30 YEAR 247,579 0.979618 1.000000
0 0 0 0 0 6,795,148 0 100003556 WAMGN2 US36202D5R 82 6,795,148 1.006142 1.000000
0 0 0 0 0 0 0 100003652 WAMGN2 122,999,605 1.001406 1.000000
0 0 0 0 0 685,027 0 100004087 NEWWALA GN2 685,027 1.056809 1.000000
0 0 0 0 0 7,797,973 0 100004124 GNMA 1I-FJUMBOS 7,797,973 0.998642 1.000000
0 0 0 0 0 117,378,439 0 100004138 G2MIM MULTI-ISSUE JUMBO 117,378,439 0.997705 1.000000
0 0 0 0 0 4,874,851 0 100004139 GNMA 1I-FJUMBOS 4,874,851 1.018682 1.000000
0 0 0 0 0 105,700 0 N00253987 FNMA 15 YEAR 105,700 1.001571 1.000000
0 0 0 0 0 125,629 0 N00255451 FNMA 15 YEAR 125,629 0.999085 1.000000
0 0 0 0 0 0 0 N00256722 10 IO/20YEAR AM POOLS 0 1.007266 1.000000
0 0 0 0 0 0 0 N00256809 10 IO/20YEAR AM POOLS 0 1.007266 1.000000
0 0 0 0 0 0 0 N00256936 10 IO/20YEAR AM POOLS 0 2.007266 1.000000
0 0 0 0 0 1,639,296 0 N00257132 FNMA 20 YEAR 1,639,296 0.980556 1.000000
0 0 0 0 0 0 0 N00257140 FNMA SF 30 YEAR 0 1.063438 1.000000
0 0 0 0 0 0 0 N00257148 FNMA 10 YEAR 0 0.979531 1.000000
0 0 0 0 0 12,453,248 0 N00257255 10 IO/20YEAR AM POOLS 12,453,248 1.030441 1.000000
0 0 0 0 0 102,693 0 NO00555029 FNMA 15 YEAR 102,693 0.998602 1.000000
0 0 0 0 0 80,009 0 NO00555549 FNMA 15 YEAR 80,009 1.001571 1.000000
0 0 0 0 0 557,057 0 NO00664037 FNMA 15 YEAR 557,057 1.001571 1.000000
0 0 0 0 0 1,100,184 0 NO00670951 FNMA 15 YEAR 1,109,184 1.001571 1.000000
0 0 0 0 0 1,447,075 0 NO00677127 FNMA 15 YEAR 1,447,075 1.001571 1.000000
0 0 0 0 0 269,320 0 NO00677164 FNMA 15 YEAR 269,320 1.001571 1.000000
0 0 0 0 0 1,604,340 0 NO00677186 FNMA 15 YEAR 1,604,340 1.001571 1.000000
0 0 0 0 0 1,528,219 0 NO00677195 FNMA 15 YEAR 1,628,219 1.001571 1.000000
0 0 0 0 0 552,358 0 NO00678483 FNMA 15 YEAR 552,358 1.001571 1.000000
0 0 0 0 0 3,020,277 0 NO00679074 FNMA 15 YEAR 3,029,277 1.001571 1.000000
0 0 0 0 0 649,260 0 NO00722741 FNMA 15 YEAR 649,260 1.001571 1.000000
0 0 0 0 0 108,295 0 NO00725339 FNMA 15 YEAR 108,295 1.001571 1.000000
0 0 0 0 0 1,828,596 0 NO00725707 FNMA 15 YEAR 1,828,596 0.998602 1.000000
0 0 0 0 0 970,380 0 NO00725950 FNMA 15 YEAR 970,380 0.998602 1.000000
0 0 0 0 0 777,494 0 NO00726135 FNMA 15 YEAR 777,494 1.001571 1.000000
0 0 0 0 0 1,074,394 0 NO00731164 FNMA 15 YEAR 1,074,394 1.001571 1.000000
0 0 0 0 0 1,809,512 0 NO00733285 FNMA 15 YEAR 1,809,512 0.998602 1.000000
0 0 0 0 0 23,016 0 NO00735010 FNMA 15 YEAR 23,016 0.998603 1.000000
0 0 0 0 0 947,231 0 NO00735378 FNMA 15 YEAR 947,231 0.983563 1.000000
0 0 0 0 0 1,950,254 0 NO00735407 FNMA 15 YEAR US31402RAG48 1,950,254 0.998602 1.000000
0 0 0 0 0 199,162 0 NO00739337 FNMA 15 YEAR 199,162 0.998602 1.000000
0 0 0 0 0 611,446 0 NO00742325 FNMA 15 YEAR 611,446 0.998602 1.000000
0 0 0 0 0 301,170 0 NO00745387 FNMA 15 YEAR 301,170 0.998602 1.000000
0 0 0 0 0 21,027 0 NO00750062 FNMA 15 YEAR 21,027 0.998602 1.000000
0 0 0 0 0 510,668 0 NO00761334 FNMA 15 YEAR 510,668 0.998602 1.000000
0 0 0 0 0 284,828 0 NO00761485 FNMA 15 YEAR 284,828 0.998602 1.000000
0 0 0 0 0 147,717 0 NO00766068 FNMA 15 YEAR 147,717 0.998602 1.000000
0 0 0 0 0 393,313 0 NO00766219 FNMA 15 YEAR 393,313 0.998602 1.000000
0 0 0 0 0 189,268 0 NO00766633 FNMA 15 YEAR 189,268 0.998602 1.000000
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0 0 0 0 0 421,964 0 NO00833647 FNMA SF 30 YEAR 421,964 1.036691 1.000000
0 0 0 0 0 15,272 0 NO00844444 FNMA SF 30 YEAR US31407YERE2 15,272 0.970556 1.000000
0 0 0 0 0 8,588 0 NO00886322 FNMA SF 30 YEAR US31410DVP22 8,588 0.970555 1.000000
0 0 0 0 0 7,672,697 1,321,654 N00888890 FNMA SF 30 YEAR 7,572,697 1.036691 1.000000
0 0 0 0 0 436,567 0 NO00889072 FNMA SF 30 YEAR 436,567 1.036691 1.000000
0 0 0 0 0 1,635,063 218,589 N00893310 FNMA SF 30 YEAR 1,635,063 1.036691 1.000000
0 0 0 0 0 499,367 306,158 N00896017 FNMA SF 30 YEAR 499,367 1.036691 1.000000
0 0 0 0 0 68,714 0 NO00896510 FNMA SF 30 YEAR 68,714 1.036691 1.000000
0 0 0 0 0 73,797 0 NO00896527 FNMA SF 30 YEAR 73,797 1.036691 1.000000
0 0 0 0 0 658,071 136,496 N0O0897901 FNMA SF 30 YEAR US31410URW44 658,071 1.036691 1.000000
0 0 0 0 0 10,314 0 N00898321 FNMA SF 30 YEAR 10,314 1.036691 1.000000
0 0 0 0 0 375,280 17,214 N00899079 FNMA SF 30 YEAR 375,280 0.970556 1.000000
0 0 0 0 0 49,321 0 NO00899625 FNMA SF 30 YEAR 49,321 1.036691 1.000000
0 0 0 0 0 333,233 345,460 N00899651 FNMA SF 30 YEAR 333,233 1.036691 1.000000
0 0 0 0 0 169,677 0 NO00899883 FNMA SF 30 YEAR 169,677 1.036691 1.000000
0 0 0 0 0 125,935 0 NO00900290 FNMA SF 30 YEAR 125,935 1.036691 1.000000
0 0 0 0 0 172,990 0 NO00903257 FNMA SF 30 YEAR 172,990 1.036691 1.000000
0 0 0 0 0 1,662 0 NO00903751 FNMA SF 30 YEAR 1,662 1.036694 1.000000
0 0 0 0 0 350,254 0 NO00903852 FNMA SF 30 YEAR 350,254 1.036691 1.000000
0 0 0 0 0 538,238 557,986 N00905125 FNMA SF 30 YEAR 538,238 1.036691 1.000000
0 0 0 0 0 329,139 328,383 N00908170 FNMA SF 30 YEAR 329,139 0.997705 1.000000
0 0 0 0 0 248,646 0 NO00908854 FNMA SF 30 YEAR US31411HWP18 248,646 1.036691 1.000000
0 0 0 0 0 62,957 61,104 N0O0909839 FNMA SF 30 YEAR 62,957 0.970555 1.000000
0 0 0 0 0 482,016 113,842 N00912082 FNMA SF 30 YEAR 482,016 1.036691 1.000000
0 0 0 0 0 24,352 0 NO00913282 FNMA SF 30 YEAR 24,352 1.036691 1.000000
0 0 0 0 0 326,839 0 NO00915157 FNMA SF 30 YEAR 326,839 1.036691 1.000000
0 0 0 0 0 20,431 0 NO00915284 FNMA SF 30 YEAR 20,431 0.970556 1.000000
0 0 0 0 0 9,218 0 N00920602 FNMA SF 30 YEAR 9,218 1.036691 1.000000
0 0 0 0 0 22,854 0 N00922650 FNMA SF 30 YEAR 22,854 0.970555 1.000000
0 0 0 0 0 170,378 176,629 N00928158 FNMA SF 30 YEAR 170,378 1.036691 1.000000
0 0 0 0 0 120,036 0 NO00928778 FNMA SF 30 YEAR 120,036 1.036691 1.000000
0 0 0 0 0 24,575 23,852 N00928988 FNMA SF 30 YEAR 24,575 0.970556 1.000000
0 0 0 0 0 11,270 0 NO00933179 FNMA SF 30 YEAR 11,270 0.970556 1.000000
0 0 0 0 0 236,357 0 NO00941311 FNMA SF 30 YEAR 236,357 1.036691 1.000000
0 0 0 0 0 175,226 0 NO00943459 FNMA SF 30 YEAR 175,226 0.997705 1.000000
0 0 0 0 0 254,909 264,262 N00943607 FNMA SF 30 YEAR 254,909 1.036691 1.000000
0 0 0 0 0 202,151 209,568 N00943716 FNMA SF 30 YEAR 202,151 1.036691 1.000000
0 0 0 0 0 880,971 447,764 N00944038 FNMA SF 30 YEAR 880,971 1.036691 1.000000
0 0 0 0 0 261,525 0 NO00944039 FNMA SF 30 YEAR 261,525 1.036691 1.000000
0 0 0 0 0 246,028 0 NO00944350 FNMA SF 30 YEAR 246,028 1.036691 1.000000
0 0 0 0 0 700,225 0 NO00946007 FNMA SF 30 YEAR 700,225 1.036691 1.000000
0 0 0 0 0 603,794 449,931 N00946924 FNMA SF 30 YEAR 603,794 1.036691 1.000000
0 0 0 0 0 99,999 0 NO00947575 FNMA SF 30 YEAR 99,999 1.036691 1.000000
0 0 0 0 0 200,927 0 NO00949040 FNMA SF 30 YEAR 200,927 1.036691 1.000000
0 0 0 0 0 476,210 0 NO00949054 FNMA SF 30 YEAR 476,210 1.036691 1.000000
0 0 0 0 0 30,663 0 NO00949209 FNMA SF 30 YEAR 30,663 1.036691 1.000000
0 0 0 0 0 134,675 123,706 N00949529 FNMA SF 30 YEAR 134,675 1.036691 1.000000
0 0 0 0 0 424,940 440,532 N00953018 FNMA SF 30 YEAR 424,940 1.036691 1.000000
0 0 0 0 0 236,231 0 NO00953266 FNMA SF 30 YEAR 236,231 1.036691 1.000000
0 0 0 0 0 389,797 0 NO00953389 FNMA SF 30 YEAR 389,797 1.036691 1.000000
0 0 0 0 0 40,575 0 NO00953839 FNMA SF 30 YEAR 40,575 1.036691 1.000000
0 0 0 0 0 115,866 120,118 N0O0954897 FNMA SF 30 YEAR 115,866 1.036691 1.000000
0 0 0 0 0 24,444 0 NO00954905 FNMA SF 30 YEAR 24,444 0.997705 1.000000
0 0 0 0 0 921,982 955,810 N00955031 FNMA SF 30 YEAR 921,982 1.036691 1.000000
0 0 0 0 0 339,886 0 NO00955771 FNMA SF 30 YEAR 339,886 1.036691 1.000000
0 0 0 0 0 208,314 309,260 N00956808 FNMA SF 30 YEAR 208,314 1.036691 1.000000
0 0 0 0 0 909,306 0 NO00959472 FNMA SF 30 YEAR 909,306 1.036691 1.000000
0 0 0 0 0 687,647 0 NO00960428 FNMA SF 30 YEAR 687,647 1.036691 1.000000
0 0 0 0 0 89,063 0 NO00961452 FNMA SF 30 YEAR 89,063 1.036691 1.000000
0 0 0 0 0 77,056 74,787 N00962370 FNMA SF 30 YEAR 77,056 0.970555 1.000000
0 0 0 0 0 619,794 172,394 N00962687 FNMA SF 30 YEAR 619,794 0.970556 1.000000
0 0 0 0 0 183,148 118,922 N00963284 FNMA SF 30 YEAR 183,148 0.970556 1.000000
0 0 0 0 0 36,465 35,391 N00963507 FNMA SF 30 YEAR 36,465 0.970555 1.000000
0 0 0 0 0 90,738 0 NO00966337 FNMA SF 30 YEAR 90,738 1.036691 1.000000
0 0 0 0 0 360,967 28,751 N0O0966434 FNMA SF 30 YEAR 360,967 1.036691 1.000000
0 0 0 0 0 759,302 787,161 N00966604 FNMA SF 30 YEAR 759,302 1.036691 1.000000
0 0 0 0 0 46,506 48,212 N0O0966714 FNMA SF 30 YEAR 46,506 1.036691 1.000000
0 0 0 0 0 349,973 0 NO00966722 FNMA SF 30 YEAR 349,973 1.036691 1.000000
0 0 0 0 0 393,537 0 NO00967489 FNMA SF 30 YEAR 393,537 1.036691 1.000000
0 0 0 0 0 349,285 0 NO00967523 FNMA SF 30 YEAR 349,285 1.036691 1.000000
0 0 0 0 0 42,734 0 NO00968251 FNMA SF 30 YEAR 42,734 1.036691 1.000000
0 0 0 0 0 19,154 0 NO00969970 FNMA SF 30 YEAR 19,154 0.970556 1.000000
0 0 0 0 0 55,494 53,860 N00970032 FNMA SF 30 YEAR 55,494 0.970556 1.000000
0 0 0 0 0 213,372 207,089 NO0971419 FNMA SF 30 YEAR 213372 0.970556 1.000000
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521,590
286,290
395,156
10,590
95,034
155,091
1,260,657
414,845
138,351
529,599
270
318,552
823,014
39,455
776,875
182,547
266,134
41,948
128,545
765,322
52,671
13,401
26,958
20,942
151,764
120,139
157,444
48,950
209,837
23,009
12,527
351,986
719,579
377,206
189,060
59,176
133,558
557,808
343,552
45,663
52,439
67,922
389,991
88,556
0

0

291,578
29,461
378,620
64,126
502,981
986,860
4,487,564
47,009,223
2,166,126
52,047,500
562,249
3,046,456
4,233,712
3,824,435
1,197
12,745
25,212
8,021
26,025
197,537
1,696
102,905
1,097,107
1,978,753
12,516,017
2,899,688
1,614,903
1,166,800

[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]

FOOB15588
FOOB17176
FOOB18920
FOOC00910
FO0C01086
FOOC01646
FO0C01672
FO0C01839
FOOC01847
FOOC17148
FO0C41019
FO0C63989
FOOC65764
FO0C65975
FO0C66875
FO0C67157
FOOC67974
FOOC68001
FOOC68955
FOOC70750
FO0C90028
FOOC90041
FOOC90131
FOOC90194
FO0C90231
FO0C90234
FO0C90235
FO0C90241
FO0C90246
F0O0C90247
FO0C90398
FOOC90551
FO0C90552
FO0C90561
FO0C90589
FO0C90597
FO0C90632
FO0C90766
FO0C90839
FO0C90869
FO0C90896
FOOC90906
FO0C90976
FO0C90998
F00C91012
F00C91021
FO0C91034
FO0C91036
FO0C91056
FO0C91096
FO0C91104
FooC91121
FO0C91149
FOOC91164
FO0C91165
FO0C91175
FO0C91177
FO0C91182
FO0C91184
FO0C91196
FOOD83122
FOOD94599
FOOD94666
FOOD94834
FOOD95464
FOOD96302
FOOD96995
FOOD97055
FOOD97461
FOOD97579
FOOD97744
FOOD97763
FOOD97764
FOOD97765

GOLD PC 15 YEAR - FHLMC
GOLD PC 15 YEAR - FHLMC
GOLD PC 15 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 30 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC
GOLD PC 20 YEAR - FHLMC

521,590

286,290

395,156

US31292HAKO5 10,590
95,034

155,001

1,260,657

0

138,351

529,599

US31297YDYS9 270
318,552

823,014

39,455

776,875

182,547

266,134

41,948

128,545

765,322

52,671

13,401

26,958

20,942

151,764

120,139

US31335HHL06 157,444
48,950

209,837

23,009

12,527

US31335HTG82 351,986
719,579

US31335HTS21 377,206
189,060

59,176

133,558

US31335HZ716 557,808
343,652

45,663

52,439

67,922

389,991

0

2,957,805

1,642,265

291,578

29,461

378,620

64,126

502,981

986,860

4,487,564

0

2,166,126
0

562,249

3,046,456

4,233,712

3,824,435

US3128FSPF99 1,197
Us3128DYDC82 12,745
25,212

8,021

26,025

197,537

0

102,905

1,097,107

1,978,753

0

0

0

1,166,800

0.998134
0.949069
0.949069
1.068021
1.068021
1.023979
1.023979
0.970868
0.997279
1.066653
1.064233
1.066653
1.066653
1.066653
1.066653
1.066653
1.066653
1.066653
1.066653
1.023979
1.038253
1.038254
1.038253
1.038254
1.022901
1.022901
1.038253
1.038254
1.022901
1.038254
1.038254
1.038253
1.022901
1.038253
1.022901
0.998017
1.038253
1.004424
1.038253
1.038253
1.038253
1.038253
1.004424
0.980868
1.017734
1.017734
1.022901
1.038254
1.056809
1.056809
1.058059
1.056809
1.022901
0.980868
1.004424
0.980868
0.948562
1.022901
1.022901
0.948562
1.064234
1.056809
1.038253
1.038254
1.022901
1.022901
0.980872
1.038253
1.022901
1.004424
0.980868
0.980868
0.980868
1.004424

1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
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0 0 0 0 0 947,354 0 FOOK30224 GD40- GOLD 40YR 947,354 1.008057 1.000000
0 0 0 0 0 1,422,041 0 FOOK30226 GD40- GOLD 40YR 1,422,041 0.945868 1.000000
0 0 0 0 0 3,500,206 0 FOOK30328 GD40- GOLD 40YR 3,500,206 0.982392 1.000000
0 0 0 0 0 1,136,993 0 FOOK30335 GD40- GOLD 40YR 1,136,993 0.982392 1.000000
0 0 0 0 0 1,722,599 0 FOOK30357 GD40- GOLD 40YR 1,722,599 0.982392 1.000000
0 0 0 0 0 8,428 0 FOON30293 GOLD PC 20 YEAR - FHLMC 8,428 1.038253 1.000000
0 0 0 0 0 1,482 0 FOON30308 GOLD PC 20 YEAR - FHLMC 1,482 1.038257 1.000000
0 0 0 0 0 3,050,126 0 FOOP50496 GOLD PC 30YR-FHLMC (PRE-PAY) 3,050,126 0.991767 1.000000
0 0 0 0 0 358,110 0 FOOP50523 GOLD PC 30YR-FHLMC (PRE-PAY) 358,110 1.033957 1.000000
0 0 0 0 0 302,552 0 FOOP50531 GOLD PC 30YR-FHLMC (PRE-PAY) 302,552 1.033957 1.000000
0 0 0 0 0 645,648 0 FOOP50536 GOLD PC 30YR-FHLMC (PRE-PAY) 645,648 1.033957 1.000000
0 0 0 0 0 233,705 0 FOOP51251 GOLD PC 30YR-FHLMC (PRE-PAY) 233,705 1.033957 1.000000
0 0 0 0 0 196,644 0 FOOP60083 PREPAYMENT PENALTY GOLD PC 15 YEAR - FHLMC 196,644 1.027667 1.000000
0 0 0 0 0 129 0 G00023823 G NMA PASS THRU POOL 023823XDOVWNEY SAVINGS AND LOAN AS{US362052PG14 129 1.070874 1.000000
0 0 0 0 0 391 0 G00028864 GNMA SF 30 YEAR US362058B997 391 1.084425 1.000000
0 0 0 0 0 362 0 G00029280 GNMA SF 30 YEAR 362 1.084454 1.000000
0 0 0 0 0 915 0 G00029745 GNMA SF 30 YEAR 915 1.070881 1.000000
0 0 0 0 0 27 0 G00030895 GNMA SF 30 YEAR 27 1.070848 1.000000
0 0 0 0 0 38 0 G00031866 GNMA SF 30 YEAR 38 1.084497 1.000000
0 0 0 0 0 4,062 0 G00032872 GNMA SF 30 YEAR 4,062 1.008611 1.000000
0 0 0 0 0 197 0 G00035574 GNMA SF 30 YEAR 197 1.098579 1.000000
0 0 0 0 0 3,146 0 G00036697 GNMA SF 30 YEAR 3,146 1.098610 1.000000
0 0 0 0 0 99 0 G00036825 GNMA SF 30 YEAR 99 1.098673 1.000000
0 0 0 0 0 7,324 0 G00037035 GNMA SF 30 YEAR 7,324 1.098610 1.000000
0 0 0 0 0 1,486 0 G00037491 GNMA SF 30 YEAR 1,486 1.098607 1.000000
0 0 0 0 0 775 0 G00038063 GNMA SF 30 YEAR 775 1.098622 1.000000
0 0 0 0 0 1,571 0 G00042197 GNMA SF 30 YEAR 1,571 1.116975 1.000000
0 0 0 0 0 32 0 G00042411 G NMA PASS THRU POOL 042411XWESTERN PACIFIC FINANCIAL CO US362073DQ86 32 1.141239 1.000000
0 0 0 0 0 1,227 0 G00045651 GNMA SF 30 YEAR 1,227 1.098608 1.000000
0 0 0 0 0 56 0 G00057499 GNMA SF 30 YEAR 56 1.130374 1.000000
0 0 0 0 0 1,865 0 G00060387 GNMA SF 30 YEAR US362093CY00 1,865 1.130335 1.000000
0 0 0 0 0 1,203 0 G00070038 GNMA SF 30 YEAR 1,203 1.116974 1.000000
0 0 0 0 0 11,359 0 G00106041 GNMA SF 30 YEAR 11,359 1.130334 1.000000
0 0 0 0 0 1,741 0 G00107460 GNMA SF 30 YEAR 1,741 1.116973 1.000000
0 0 0 0 0 592 0 G00159109 GNMA SF 30 YEAR 592 1.070877 1.000000
0 0 0 0 0 196 0 G00159970 G NMA PASS THRU POOL 159970XCAMERON-BROWN COMPANY US36216BT339 196 1.084397 1.000000
0 0 0 0 0 1,788 0 G00167939 GNMA SF 30 YEAR 1,788 1.070878 1.000000
0 0 0 0 0 15,094 0 G00170949 GNMA SF 30 YEAR 15,004 1.070875 1.000000
0 0 0 0 0 7,178 0 G00216120 G NMA PASS THRU POOL 216120XR/MD  9.50 08/15/2017 US36218AAV17 7,178 1.084429 1.000000
0 0 0 0 0 421 0 G00278770 GNMA SF 30 YEAR 421 1.084427 1.000000
0 0 0 0 0 313 0 G00282698 G NMA PASS THRU POOL 282698XGUILD MORTGAGE COMPANY US36220M7K98 313 1.070888 1.000000
0 0 0 0 0 198 0 G00282746 G NMA PASS THRU POOL 282746XSOVRAN MORTGAGE CORPORATIUS36220NBP15 198 1.070865 1.000000
0 0 0 0 0 209 0 G00287226 G NMA PASS THRU POOL 287226 XAMERICAS MORTGAGE COMPANYUS36220TA382 209 1.084474 1.000000
0 0 0 0 0 339 0 G00304620 G NMA PASS THRU POOL 304620XUNION FEDERAL SAVINGS BANK US36223DK967 339 1.060449 1.000000
0 0 0 0 0 11,258 0 G00344555 GNMA SF 30 YEAR 11,258 1.044308 1.000000
0 0 0 0 0 10,642 0 G00354216 GNMA SF 30 YEAR 10,642 1.044308 1.000000
0 0 0 0 0 7,986 0 G00354675 GNMA SF 30 YEAR 7,986 1.044309 1.000000
0 0 0 0 0 8,289 0 G00354696 GNMA SF 30 YEAR 8,289 1.044309 1.000000
0 0 0 0 0 32,815 0 G00355852 GNMA SF 30 YEAR 32,815 1.044308 1.000000
0 0 0 0 0 7,366 0 G00360189 GNMA SF 30 YEAR 7,366 1.044308 1.000000
0 0 0 0 0 606 0 G00360333 GNMA-15YR MATURITY 606 1.046496 1.000000
0 0 0 0 0 10,360 0 G00364922 GNMA SF 30 YEAR 10,360 1.044308 1.000000
0 0 0 0 0 6,056 0 G00370112 GNMA SF 30 YEAR 6,056 1.044307 1.000000
0 0 0 0 0 10,547 0 G00370675 GNMA SF 30 YEAR 10,547 1.044308 1.000000
0 0 0 0 0 23,908 0 G00387096 GNMA SF 30 YEAR 23,908 1.067826 1.000000
0 0 0 0 0 237,922 0 G00389762 GNMA SF 30 YEAR 237,922 1.025401 1.000000
0 0 0 0 0 46 0 G00392147 G NMA PASS THRU POOL 392147XCOUNTRYWIDE FUNDING CORPOIUS36205JTC98 46 1.073123 1.000000
0 0 0 0 0 217,869 0 G00419153 GNMA SF 30 YEAR 217,869 1.025401 1.000000
0 0 0 0 0 58,613 0 G00419529 GNMA SF 30 YEAR 58,613 1.067826 1.000000
0 0 0 0 0 19,828 0 G00430384 GNMA SF 30 YEAR 19,828 1.067826 1.000000
0 0 0 0 0 108,174 0 G00442976 GNMA SF 30 YEAR 108,174 1.044308 1.000000
0 0 0 0 0 174,447 0 G00469619 GNMA SF 30 YEAR 174,447 1.044308 1.000000
0 0 0 0 0 126,227 0 G00482726 GNMA SF 30 YEAR 125,227 1.044308 1.000000
0 0 0 0 0 1,668 0 G00486417 GNMA SF 30 YEAR 1,668 1.073024 1.000000
0 0 0 0 0 5,755 0 G00494136 GNMA SF 30 YEAR 5,755 1.067826 1.000000
0 0 0 0 0 2,950 0 G00508844 GNMA SF 30 YEAR 2,950 1.067828 1.000000
0 0 0 0 0 331,842 0 G00510402 GNMA SF 30 YEAR 331,842 0.944813 1.000000
0 0 0 0 0 339 0 G00511772 GNMA SF 30 YEAR Us36211FQZ17 339 1.067836 1.000000
0 0 0 0 0 37,499 0 G00517300 GNMA SF 30 YEAR 37,499 1.073021 1.000000
0 0 0 0 0 239,249 0 G00520534 GNMA SF 30 YEAR 239,249 0.944813 1.000000
0 0 0 0 0 130,067 0 G00523499 GNMA-15YR MATURITY 130,067 1.019853 1.000000
0 0 0 0 0 207 0 G00528224 GNMA SF 30 YEAR 207 1.067862 1.000000
0 0 0 0 0 236,281 0 G00530967 GNMA SF 30 YEAR 236,281 1.044308 1.000000
0 0 0 0 0 299,462 0 G00530973 GNMA SF 30 YEAR 299,462 1.044308 1.000000

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3237604
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FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.
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217,035
1,050,893
828,719
767,325
868,540
1,062,431
1,059,964
306,065
3,121,732
104,529
469,335
847,512
405
59,759
167,897
437,050
696,660
7,472
659,285
187,969
195,964
504,569
28,326
197,191
327,029
198,713
174,027
28,971
246,757
942,737
2,039,197
17,612
243,876
25,605
267,430
251,844
1,834,998
0
187,003
223,362
172,644
7,079,269
2,603
64,209
95,853
233,580
7,999
36,520
93,568
145,842
4,644
56,732
14,633,888
175,975
53,708
201,493
11,157,642
1,287,567
209,307
1,660,180
515,031
957,835
19,055,224
74,901,157
80,182,626
153

320

50

1,260

428

183

103
63,835
706,309
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G00530975
G00530983
G00530997
G00531000
G00531032
G00531037
G00531038
G00531039
G00531040
G00531041
G00531048
G00531052
G00531143
G00552390
G00552888
G00553070
G00553132
G00555689
G00558762
G00563380
G00565102
G00569573
G00574096
G00574232
G00574383
G00583845
G00586595
G00591717
G00592081
G00596747
G00603709
G00604120
G00605528
G00605639
G00606838
G00607702
G00616210
G00618268
G00619080
G00619530
G00632880
G00666066
G00780019
G00780047
G00780263
G00780622
G00780655
G00780773
G00780958
G00780992
G00781276
G00781284
G00781420
G00781459
G00781469
G00781562
G00781574
G00781675
G00781688
G00781690
G00781693
G00781696
G00781707
G00781795
G00781840
100000570

100000987

100001122

100001142

100001272

100001562

100001631

100002658

100002671

GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA-15YR MATURITY
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA-15YR MATURITY
GNMA-15YR MATURITY
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA-15YR MATURITY
GNMA SF 30 YEAR
GNMA-15YR MATURITY
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR

G NMA PASS THRU POOL 780019XR/MD  9.50
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA-15YR MATURITY
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR
GNMA SF 30 YEAR

G NMA PASS THRU POOL 000570MGNMA I
GNMA 1I-FJUMBOS

G NMA PASS THRU POOL 001122MR/MD 10.00 01/20/2019
G NMA PASS THRU POOL 001142MR/MD  7.00 05/20/2023
G NMA PASS THRU POOL 001272MSINGLE FAMILY LOAN POOL
GNMA 1I-FJUMBOS
G NMA PASS THRU POOL 001631MGNMA
GNMA 1I-FJUMBOS
GNMA 1I-FJUMBOS

US36212EBLO2

US36200QXA74
US36200VXZ11

US36201SK656

US36200B5G83

Us36200MDZ32

12/15/2009 US36225AAU43

US36225BM962

US36225BT249

US36225B2v92

RMD 9.00 US36202AT315

US36202BG740
US36202BHT52
R.US36202BMV44

RMD 850 US36202BY412
US36202C5T66

217,035 1.044308 1.000000
1,050,893 1.044308 1.000000
828,719 1.044308 1.000000
767,325 1.044308 1.000000
868,540 1.044308 1.000000
1,062,431 1.044308 1.000000
1,059,964 1.023214 1.000000
306,065 1.044308 1.000000

0 1.023214 1.000000
104,529 1.044308 1.000000
469,335 1.023214 1.000000
847,512 1.023214 1.000000
405 1.067821 1.000000
59,759 1.044308 1.000000
167,897 1.025401 1.000000
437,050 1.025401 1.000000
696,660 1.044308 1.000000
7,472 1.044308 1.000000
659,285 1.025401 1.000000
187,969 1.025401 1.000000
195,964 1.025401 1.000000
504,569 1.023214 1.000000
28,326 1.006024 1.000000
197,191 1.044308 1.000000
327,029 1.025401 1.000000
198,713 1.025401 1.000000
174,027 1.025401 1.000000
28,971 1.006024 1.000000
246,757 0.990979 1.000000
942,737 1.025401 1.000000
2,039,197 1.025401 1.000000
17,612 1.006024 1.000000
243,876 1.025401 1.000000
25,605 1.034933 1.000000
267,430 0.949680 1.000000
251,844 1.025401 1.000000
1,834,998 1.006299 1.000000
0 1.000156 1.000000
187,003 1.025401 1.000000
223,362 1.025401 1.000000
172,644 1.025401 1.000000

0 1.023214 1.000000

2,603 1.084433 1.000000
64,299 1.070875 1.000000
95,853 1.067826 1.000000
233,580 1.067826 1.000000
7,999 1.044308 1.000000
36,520 1.071496 1.000000
93,588 1.025401 1.000000
145,842 1.067826 1.000000
4,644 1.044309 1.000000
55,732 1.034932 1.000000

0 1.060247 1.000000

175,975 1.025401 1.000000
53,798 1.071496 1.000000
291,493 1.044308 1.000000
11,157,642 1.025401 1.000000
1,287,567 1.044308 1.000000
209,307 1.025401 1.000000
1,660,180 1.023214 1.000000
515,031 1.044308 1.000000
957,835 1.044308 1.000000

0 1.004892 1.000000
74,901,157 1.028292 1.000000
80,182,626 0.949680 1.000000
153 1.070885 1.000000

320 1.070881 1.000000

50 1.008552 1.000000

1,260 1.057436 1.000000

428 1.070879 1.000000

183 1.098580 1.000000

103 1.060388 1.000000
63,835 1.037941 1.000000
706,309 1.028565 1.000000
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0 0 0 0 0 158,557 0 100002729 GNMA 1I-FJUMBOS US36202DA681 158,557 1.037941 1.000000
0 0 0 0 0 147,163 0 100002864 GNMA 1I-FJUMBOS 147,163 1.028565 1.000000
0 0 0 0 0 1,978,699 0 100002972 WAMGN2 1,978,699 1.082865 1.000000
0 0 0 0 0 11,362,158 0 100003133 GNMA 1I-FJUMBOS 11,362,158 1.046847 1.000000
0 0 0 0 0 475,283 0 100003135 WAMGN2 475,283 1.082865 1.000000
0 0 0 0 0 4 0 100003229 GNMA 1I-FJUMBOS 4 1.061001 1.000000
0 0 0 0 0 440,628 0 100003376 GNMA 1I-FJUMBOS 440,628 1.022901 1.000000
0 0 0 0 0 934,002 0 100003391 GNMA 1I-FJUMBOS 934,002 1.022901 1.000000
0 0 0 0 0 138,580 0 100003414 GNMA 1I-FJUMBOS 138,580 0.975712 1.000000
0 0 0 0 0 1,027,116 0 100003444 GNMA 1I-FJUMBOS 1,027,116 1.022901 1.000000
0 0 0 0 0 1,682,676 0 100003460 GNMA 1I-FJUMBOS 1,682,676 1.022901 1.000000
0 0 0 0 0 438,874 0 100003461 GNMA 1I-FJUMBOS 438,874 1.037941 1.000000
0 0 0 0 0 346,143 0 100003475 GNMA 1I-FJUMBOS 346,143 1.037941 1.000000
0 0 0 0 0 24,960 0 100003502 GNMA 1I-FJUMBOS 24,960 1.037941 1.000000
0 0 0 0 0 811,835 0 100003515 WAMGN2 811,835 1.006142 1.000000
0 0 0 0 0 2,462,925 0 100003599 GNMA 1I-FJUMBOS 2,462,925 1.037941 1.000000
0 0 0 0 0 538,477 0 100003775 GNMA 1I-FJUMBOS 538,477 1.022901 1.000000
0 0 0 0 0 426,186 0 100003799 GNMA 1I-FJUMBOS 426,186 1.057434 1.000000
0 0 0 0 0 111,034 0 100003810 GNMA 1I-FJUMBOS 111,034 1.057434 1.000000
0 0 0 0 0 301,179 0 100003833 GNMA 1I-FJUMBOS 301,179 1.057434 1.000000
0 0 0 0 0 156,213 0 100003851 GNMA 1I-FJUMBOS 156,213 1.006650 1.000000
0 0 0 0 0 1,018,924 0 100003900 GNMA 1I-FJUMBOS 1,018,924 1.037941 1.000000
0 0 0 0 0 64,876 0 100003911 GNMA 1I-FJUMBOS 64,876 1.037941 1.000000
0 0 0 0 0 114,989 0 100003969 GNMA 1I-FJUMBOS 114,989 1.069896 1.000000
0 0 0 0 0 412,269 0 100003970 GNMA 1l 15YR-JUMBO 412,269 0.999774 1.000000
0 0 0 0 0 325,467 0 100003996 GNMA 1I-FJUMBOS 325,467 1.057434 1.000000
0 0 0 0 0 654,673 0 100004007 GNMA 1I-FJUMBOS 654,673 1.037941 1.000000
0 0 0 0 0 417,852 0 100004018 GNMA 1I-FJUMBOS 417,852 1.037941 1.000000
0 0 0 0 0 2,079,652 0 100004041 GNMA 1I-FJUMBOS 2,079,652 1.057434 1.000000
0 0 0 0 0 1,841,282 0 100004107 GNMA 1l 15YR-JUMBO 1,841,282 0.999774 1.000000
0 0 0 0 0 1,150,841 0 100004116 GNMA 1I-FJUMBOS 1,150,841 1.037941 1.000000
0 0 0 0 0 4,468,476 0 100004138 G2MIM MULTI-ISSUE JUMBO 4,468,476 0.997705 1.000000
0 0 0 0 0 1,819,505 0 100004140 G2MIM MULTI-ISSUE JUMBO 1,819,505 1.033253 1.000000
0 0 0 0 0 5,673,497 0 100004148 GNMA 1I-FJUMBOS 5,673,497 1.057434 1.000000
0 0 0 0 0 495,486 0 100004149 GNMA 1I-FJUMBOS 495,486 1.069896 1.000000
0 0 0 0 0 664,435 0 100403384 GNMA 1I-FJUMBOS 664,435 1.022901 1.000000
0 0 0 0 0 231,285 0 100605003 GNMA 1I-FJUMBOS 231,285 1.037941 1.000000
0 0 0 0 0 1,112,978 0 100619257 GNMA II-CUSTOM 1,112,978 1.037941 1.000000
0 0 0 0 0 830,321 0 100638124 GNMA II-CUSTOM 830,321 1.022901 1.000000
0 0 0 0 0 54,055,959 0 100781749 GNMA 1I-FJUMBOS 54,055,959 1.026612 1.000000
0 0 0 0 0 104 0 NO00174550 FNMA GTD PASS THRU POOL#174550FNMA RMD 8.50 US31367NZP94 104 1.060365 1.000000
0 0 0 0 0 489 0 N00190770 FNMA 15 YEAR US31368H2B88 489 1.036018 1.000000
0 0 0 0 0 7,731 0 NO00190954 FNMA 15 YEAR 7,731 1.036028 1.000000
0 0 0 0 0 138,496 0 N00251143 FNMA 15 YEAR 138,496 1.034545 1.000000
0 0 0 0 0 1,604 0 N00252021 FNMA 10 YEAR 1,604 1.043724 1.000000
0 0 0 0 0 151,404 0 N00252206 FNMA 20 YEAR 151,404 1.022432 1.000000
0 0 0 0 0 33,177 0 N00252522 FNMA SF 30 YEAR 33,177 1.044128 1.000000
0 0 0 0 0 332,238 0 N00253820 FNMA 15 YEAR 332,238 1.043722 1.000000
0 0 0 0 0 162,344 0 NO00254274 FNMA 15 YEAR 162,344 1.031417 1.000000
0 0 0 0 0 3,084 0 N00254295 FNMA 20 YEAR 3,084 1.022431 1.000000
0 0 0 0 0 305,100 0 N00254369 FNMA 15 YEAR 305,100 1.031417 1.000000
0 0 0 0 0 463,988 0 NO00254488 FNMA 15 YEAR 463,988 1.031417 1.000000
0 0 0 0 0 399,450 0 N00254507 FNMA 10 YEAR 399,450 1.018174 1.000000
0 0 0 0 0 406,238 0 N00254589 FNMA 20 YEAR US31371KXS58 406,238 1.003955 1.000000
0 0 0 0 0 1,403,058 0 NO00254634 FNMA 20 YEAR 1,403,058 1.003955 1.000000
0 0 0 0 0 107,572 0 N00254911 FNMA 20 YEAR US31371LDQY5 107,572 0.980556 1.000000
0 0 0 0 0 3,101,685 0 NO00254916 FNMA 20 YEAR 3,101,685 1.003955 1.000000
0 0 0 0 0 332,489 0 N00255160 FNMA 20 YEAR US31371LMH95 332,489 1.003955 1.000000
0 0 0 0 0 356,041 0 N00255275 FNMA 15 YEAR 356,041 0.981998 1.000000
0 0 0 0 0 182,855 0 N00255451 FNMA 15 YEAR 182,855 0.999085 1.000000
0 0 0 0 0 20,715 0 N00255508 FNMA 10 YEAR 20,715 1.018173 1.000000
0 0 0 0 0 9,204 0 N00255529 FNMA 10 YEAR 9,204 0.983406 1.000000
0 0 0 0 0 43,950 0 N00255575 FNMA SF 30 YEAR US31371L2G30 43,950 0.997705 1.000000
0 0 0 0 0 486,822 0 N00255745 FNMA 20 YEAR 486,822 1.003955 1.000000
0 0 0 0 0 260,600 0 N00255809 FNMA 20 YEAR 260,600 1.003955 1.000000
0 0 0 0 0 265,944 0 N00255927 FNMA 20 YEAR 265,944 1.037316 1.000000
0 0 0 0 0 37,053 0 N00255938 FNMA 10 YEAR 37,053 0.983406 1.000000
0 0 0 0 0 60,812 0 N00255976 FNMA 10 YEAR 60,812 1.018174 1.000000
0 0 0 0 0 83,047 0 N00256000 FNMA 10 YEAR 83,047 1.018174 1.000000
0 0 0 0 0 79,021 0 N00256099 FNMA 10 YEAR 79,021 0.967663 1.000000
0 0 0 0 0 103,496 0 N00256311 FNMA 20 YEAR 103,496 1.022432 1.000000
0 0 0 0 0 476,942 0 N00256677 FNMA SF 30 YEAR 476,942 1.019620 1.000000
0 0 0 0 0 40,047 0 N00256681 FNMA 10 YEAR 40,047 1.002977 1.000000
0 0 0 0 0 615,233 80,807 N00256802 FNMA 20 YEAR 615,233 1.003955 1.000000
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FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.
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0
229,236
0

0
0

0
91,382
0

1,730,652
1,659,452
44,632,512
2,820,632
173,409
31,355
54,089
18,198
4,660
159,184
21,823
935,873
560,562
6,322,569
22,729
1,926,411
620,494
459
13,003
211,346
191,459
97,742
6,955
1,216
16,789
13,030
13,101
1,201
20,378
2,166
69,637
175,320
127,839
403,057
207,477
128,411
103,008
738,282
44,898
116,999
397,364
15,489
13,616
73,781
51,629
16,545
75,258
81,756
622,242
65,691
33,592
55,307
93,158
78,962
81,751
911,070
72,640
281,745
56,265
137,926
732,373
15,764
46,833
481,310
1,255,843
77,666
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N00256811
N00256832
N00256908
N00256984
N00257087
N00257100
N00257101
N00257148
N00257164
N00257204
N00257238
N00257239
N00257268
NO00303075
N00303138
NO00313073
NO0313955
N00323542
N00338338
NO00357275
N00357327
N00357425
NO0357475
N00357628
NO0357704
NO0377450
N00409776
N00418910
N00433230
N00440734
N00456455
N00457258
N00489889
N00491672
N00512224
N00527268
N00527272
NO00535201
N00545339
N00545695
NO0545760
N00545819
NO0555545
NO00555793
NO0555967
N00563313
NO0575134
N00584998
N00595729
N00599310
N00600249
N00606868
N00609190
NO0618048
N00619198
N00621556
N00624041
N00628839
N00630338
N00632288
N00638403
N00638411
N00640032
N00640178
NO0641534
N00642312
N00643086
N00644696
N00645568
N00645740
N00646278
N00648652
N00648730
N00649088

FNMA SF 30 YEAR
FNMA 10 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA 10 YEAR
FNMA 20 YEAR
FNMA 10 YEAR
FNMA 20 YEAR
FNMA 20 YEAR
FNMA 20 YEAR
FNMA 20 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA 15 YEAR
FNMA 15 YEAR
FNMA 20 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA 15 YEAR
FNMA SF 30 YEAR
FNMA 15 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA 20 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA 20 YEAR
FNMA 15 YEAR
FNMA 10 YEAR
FNMA 15 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA 15 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA 15 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA 15 YEAR
FNMA 10 YEAR
FNMA 10 YEAR
FNMA SF 30 YEAR
FNMA 10 YEAR
FNMA SF 30 YEAR
FNMA 10 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR

PREPAYMENT PENALTY FNMA 15 YR

FNMA SF 30 YEAR
FNMA 15 YEAR

FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA SF 30 YEAR
FNMA 15 YEAR

FNMA 15 YEAR

FNMA SF 30 YEAR

0
229,236
874,180
898,102

39,717

0
91,382
0

1,730,652
1,659,452
44,532,512
2,820,632
173,409
31,355
54,089
18,198
4,660
159,184
21,823
935,873
560,562

0

22,729

1,926,411

620,494

459

13,003

211,346

191,459

97,742

6,955

1,216

16,789

US31382TFM6E2 13,030
13,101

US31384LW598 1,201
20,378

US31384VRWAS 2,166
69,637

175,320

US31385JJD19 127,839
US31385JK800 403,057
US31385XES27 207,477
128,411

103,008

0

44,898

116,999

397,364

15,489

13,616

73,781

51,629

16,545

75,258

81,756

US31389FHS48 622,242
65,601

33,592

55,307

93,158

78,962

81,751

911,070

72,640

281,745

56,265

US31390FGD50 137,926
732,373

15,764

46,833

481,310

1,255,843

77,666

1.050781
0.983406
1.063438
1.063438
1.057812
1.000000
0.980556
0.979531
1.003955
1.003955
0.980556
1.003955
1.069896
1.044128
1.034545
1.034271
1.064702
1.056809
1.044128
1.045789
0.999085
0.938562
0.981998
0.999449
1.020870
1.060439
1.044128
1.044128
1.026964
1.022432
1.044128
1.064705
1.044129
1.044128
1.003954
1.036026
1.032354
1.034270
1.044128
1.044128
1.045789
1.044128
0.999085
1.044129
0.999736
1.031417
1.044129
1.044128
1.031417
1.032354
1.032354
1.044128
1.032354
1.044129
1.032354
1.044128
0.999978
1.044128
1.044129
1.044129
1.044128
1.011924
1.044129
1.015674
1.044129
1.045789
1.044128
1.045789
1.056809
1.044129
1.044129
1.020203
1.021103
1.044128

1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
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0 0 0 0 0 91,652 0 NO00649166 FNMA SF 30 YEAR US31390LFF85 91,652 1.044129 1.000000
0 0 0 0 0 195,710 0 NO00649455 FNMA 10 YEAR 195,710 1.032354 1.000000
0 0 0 0 0 55,035 0 NO00649876 FNMA SF 30 YEAR 55,035 1.044129 1.000000
0 0 0 0 0 19,245 0 NO00651965 FNMA SF 30 YEAR 19,245 1.044128 1.000000
0 0 0 0 0 905,570 0 NO00653449 FNMA SF 30 YEAR 905,570 1.044128 1.000000
0 0 0 0 0 321,018 0 NO00853996 FNMA SF 30 YEAR 321,018 1.045789 1.000000
0 0 0 0 0 111,798 0 NO00655780 FNMA SF 30 YEAR 111,798 1.044128 1.000000
0 0 0 0 0 58,923 0 NO00656118 FNMA SF 30 YEAR 58,923 1.044129 1.000000
0 0 0 0 0 643,581 0 NO00658653 FNMA 15 YEAR 643,581 0.981998 1.000000
0 0 0 0 0 550,382 0 NO00660662 FNMA SF 30 YEAR 550,382 1.045789 1.000000
0 0 0 0 0 45,200 0 NO00660665 FNMA SF 30 YEAR 45,200 1.044128 1.000000
0 0 0 0 0 19,482 0 NO00663086 FNMA SF 30 YEAR 19,482 1.044129 1.000000
0 0 0 0 0 5,507 0 NO00664173 FNMA SF 30 YEAR 5,507 1.044128 1.000000
0 0 0 0 0 16,300 0 NO00664711 FNMA SF 30 YEAR US31391EN498 16,300 1.044128 1.000000
0 0 0 0 0 103,899 0 NO00665775 PREPAYMENT PENALTY FNMA 15 YR 103,899 1.011924 1.000000
0 0 0 0 0 1,048,636 0 NO00667717 FNMA SF 30 YEAR 1,048,636 0.999736 1.000000
0 0 0 0 0 123,332 0 NO00669599 FNMA SF 30 YEAR 123,332 1.044129 1.000000
0 0 0 0 0 5,025 0 NO00670949 FNMA 10 YEAR 5,025 1.018174 1.000000
0 0 0 0 0 127,257 0 NO00672416 FNMA SF 30 YEAR 127,257 1.044129 1.000000
0 0 0 0 0 257,380 0 NO00672927 FNMA SF 30 YEAR 257,380 1.045789 1.000000
0 0 0 0 0 625,107 0 NO00673284 FNMA SF 30 YEAR 625,107 1.024307 1.000000
0 0 0 0 0 805,959 0 NO00677340 FNMA SF 30 YEAR 805,959 1.056809 1.000000
0 0 0 0 0 115,741 0 NO00679242 FNMA 15 YEAR 115,741 0.981998 1.000000
0 0 0 0 0 137,998 0 NO00679981 FNMA 10 YEAR 137,998 1.032354 1.000000
0 0 0 0 0 750,229 0 NO00681360 FNMA 15 YEAR 750,229 1.021103 1.000000
0 0 0 0 0 1,320,812 0 N00681427 FNMA SF 30 YEAR 1,320,812 1.024307 1.000000
0 0 0 0 0 206,129 0 NO00681885 FNMA SF 30 YEAR 206,129 1.024307 1.000000
0 0 0 0 0 908,848 0 NO00682075 FNMA 15 YEAR 908,848 1.021103 1.000000
0 0 0 0 0 38,914 0 NO00683276 FNMA SF 30 YEAR 38,914 1.044128 1.000000
0 0 0 0 0 5,770 0 NO00684110 FNMA 10 YEAR 5,770 1.002977 1.000000
0 0 0 0 0 204,554 0 NO00685086 FNMA SF 30 YEAR 204,554 1.024307 1.000000
0 0 0 0 0 223,380 0 NO00685123 FNMA SF 30 YEAR 223,380 1.024307 1.000000
0 0 0 0 0 1,183,024 0 NO00688729 FNMA 15 YEAR 1,183,024 1.015674 1.000000
0 0 0 0 0 1,816,603 0 NO00694980 FNMA 15 YEAR 0 1.015674 1.000000
0 0 0 0 0 100,535 0 NO00695850 FNMA 15 YEAR 100,535 0.981998 1.000000
0 0 0 0 0 776,030 0 NO00695912 FNMA 15 YEAR 776,030 1.015674 1.000000
0 0 0 0 0 757,688 0 NO00709679 FNMA SF 30 YEAR 757,688 1.044128 1.000000
0 0 0 0 0 0 0 NO00709708 FNMA SF 30 YEAR 559,263 0.995000 1.000000
0 0 0 0 0 159,599 0 NO00720229 FNMA SF 30 YEAR 159,599 1.024307 1.000000
0 0 0 0 0 155,164 0 NO00725401 FNMA SF 30 YEAR 155,164 1.044128 1.000000
0 0 0 0 0 1,122,657 0 NO00725425 FNMA SF 30 YEAR US31402C4J86 0 0.997705 1.000000
0 0 0 0 0 175,868 0 NO00725438 FNMA SF 30 YEAR 175,868 1.044128 1.000000
0 0 0 0 0 1,538,540 0 NO00725617 FNMA SF 30 YEAR 1,538,540 0.999449 1.000000
0 0 0 0 0 362,077 0 NO00725683 FNMA SF 30 YEAR 362,077 1.045789 1.000000
0 0 0 0 0 163,549 0 NO00725690 FNMA SF 30 YEAR US31402DF707 163,549 1.020870 1.000000
0 0 0 0 0 715,004 0 NO00725703 FNMA SF 30 YEAR 715,094 1.020870 1.000000
0 0 0 0 0 229,372 0 NO00729818 FNMA 15 YEAR 229,372 0.999085 1.000000
0 0 0 0 0 11,812 0 NO00733870 FNMA SF 30 YEAR 11,812 1.044128 1.000000
0 0 0 0 0 0 0 NO00735224 FNMA SF 30 YEAR 2,165,452 0.994712 1.000000
0 0 0 0 0 5,484,765 0 NO00735269 FNMA SF 30 YEAR 2,382,365 1.020870 1.000000
0 0 0 0 0 383,847 0 NO0735413 FNMA-GUAR MTG PASS THRU-30YR 383,847 0.999736 1.000000
0 0 0 0 0 525,086 0 NO0735415 FNMA SF 30 YEAR 525,086 1.045789 1.000000
0 0 0 0 0 237,787 0 NO00735502 FNMA SF 30 YEAR US31402RDF38 237,787 1.020870 1.000000
0 0 0 0 0 591,592 0 NO00735659 FNMA 15 YEAR 591,592 1.032354 1.000000
0 0 0 0 0 216,622 0 NO00735881 FNMA 30YR (PRE-PAYMENTS) 216,622 1.012120 1.000000
0 0 0 0 0 0 0 NO00735893 FNMA SF 30 YEAR 0 0.966250 1.000000
0 0 0 0 0 205,957 0 NO00742083 FNMA 15 YEAR 205,957 0.999085 1.000000
0 0 0 0 0 342,368 0 NO0744171 FNMA 15 YEAR 342,368 0.999085 1.000000
0 0 0 0 0 5,612,838 0 NO00745134 FNMA SF 30 YEAR 5,612,838 0.997705 1.000000
0 0 0 0 0 843,283 0 NO00745499 FNMA 15 YEAR 843,283 1.021104 1.000000
0 0 0 0 0 2,249,129 0 NO00745813 FNMA 15 YEAR 2,249,129 0.998602 1.000000
0 0 0 0 0 2,469,953 0 NO00747150 FNMA SF 30 YEAR 2,469,953 1.024307 1.000000
0 0 0 0 0 300,713 0 NO00747809 FNMA 15 YEAR 300,713 1.021104 1.000000
0 0 0 0 0 363,132 0 NO00747981 FNMA 15 YEAR 363,132 1.021103 1.000000
0 0 0 0 0 1,697,361 0 NO00754208 FNMA SF 30 YEAR 1,697,361 0.999449 1.000000
0 0 0 0 0 2,640,716 0 NO00756200 FNMA SF 30 YEAR 2,640,716 1.024307 1.000000
0 0 0 0 0 374,805 0 NO00756933 FNMA 15 YEAR 374,805 0.981998 1.000000
0 0 0 0 0 329,895 0 NO00758787 FNMA 15 YEAR 0 0.998602 1.000000
0 0 0 0 0 201,414 0 NO00759752 FNMA SF 30 YEAR 201,414 1.024307 1.000000
0 0 0 0 0 383,459 0 NO00759883 FNMA SF 30 YEAR 383,459 1.024307 1.000000
0 0 0 0 0 1,042,664 0 NO00761248 FNMA 15 YEAR 1,042,664 0.947351 1.000000
0 0 0 0 0 96,893 0 NO00761304 FNMA 15 YEAR 96,893 0.981998 1.000000
0 0 0 0 0 1,085,291 0 NO00766108 FNMA SF 30 YEAR 1,085,291 0.999449 1.000000
0 0 0 0 0 787,893 0 NO00767184 FNMA 15 YEAR 787,893 1.021103 1.000000
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0 0 0 0 0 515,723 0 NO00768597 FNMA 15 YEAR 515,723 0.981998 1.000000
0 0 0 0 0 436,894 0 NO00769573 FNMA 15 YEAR 436,894 0.981998 1.000000
0 0 0 0 0 189,456 0 NO00770035 FNMA 15 YEAR 189,456 0.999085 1.000000
0 0 0 0 0 565,510 0 NO00774165 FNMA 15 YEAR 565,510 0.981998 1.000000
0 0 0 0 0 209,223 0 NO00774298 FNMA 15 YEAR 209,223 0.947351 1.000000
0 0 0 0 0 330,808 0 NO0775264 FNMA SF 30 YEAR US31404QJH39 330,808 1.020870 1.000000
0 0 0 0 0 402,286 0 NO00776239 FNMA SF 30 YEAR 402,286 1.020870 1.000000
0 0 0 0 0 362,236 0 NO00777209 FNMA 15 YEAR 362,236 0.981998 1.000000
0 0 0 0 0 232,907 0 NO00778260 FNMA 15 YEAR US31404TTR40 232,907 0.999085 1.000000
0 0 0 0 0 65,292 0 NO00780242 FNMA 15 YEAR 65,202 0.947351 1.000000
0 0 0 0 0 3,716,821 0 NO0784166 FNMA SF 30 YEAR 3,716,821 0.997705 1.000000
0 0 0 0 0 1,311,907 0 NO00785145 FNMA SF 30 YEAR 1,311,907 0.999449 1.000000
0 0 0 0 0 868,253 0 NO00786323 FNMA SF 30 YEAR 868,253 1.020870 1.000000
0 0 0 0 0 743,327 0 NO0787557 FNMA SF 30 YEAR 743327 1.069896 1.000000
0 0 0 0 0 1,898,864 0 NO00790190 FNMA SF 30 YEAR US31405H2X58 1,898,864 1.020870 1.000000
0 0 0 0 0 1,536,969 0 NO0790406 FNMA SF 30 YEAR 1,536,969 1.020870 1.000000
0 0 0 0 0 1,318,881 0 NO00791393 FNMA 15 YEAR 1,318,881 1.015674 1.000000
0 0 0 0 0 153,056 0 NO00793683 FNMA SF 30 YEAR 153,056 1.024307 1.000000
0 0 0 0 0 113,546 0 NO00793816 FNMA SF 30 YEAR 113,546 1.024307 1.000000
0 0 0 0 0 309,104 0 NO00793920 FNMA SF 30 YEAR 309,104 1.024307 1.000000
0 0 0 0 0 2,042,586 0 NO0797444 FNMA SF 30 YEAR 2,042,586 0.997705 1.000000
0 0 0 0 0 7,725,748 0 NO00797567 FNMA SF 30 YEAR 7,725,748 0.997705 1.000000
0 0 0 0 0 6,396,816 0 NO00806836 FNMA SF 30 YEAR 6,396,816 0.999449 1.000000
0 0 0 0 0 175,101 0 NO00807390 FNMA SF 30 YEAR 175,101 1.056809 1.000000
0 0 0 0 0 26,639 0 NO00821585 FNMA SF 30 YEAR 26,639 0.970556 1.000000
0 0 0 0 0 2,258,634 0 NO00822386 FNMA 15 YEAR 2,258,634 1.015752 1.000000
0 0 0 0 0 1,347,806 0 NO00823683 FNMA 15 YEAR 1,347,806 1.015752 1.000000
0 0 0 0 0 121,212 0 N00827816 FNMA SF 30 YEAR 121,212 1.019620 1.000000
0 0 0 0 0 105,142 0 NO00829693 FNMA 15 YEAR 105,142 0.999085 1.000000
0 0 0 0 0 69,784 0 NO00831131 FNMA 20 YEAR 69,784 1.003955 1.000000
0 0 0 0 0 0 0 NO00831799 FNMA SF 30 YEAR 3,343,836 1.031584 1.000000
0 0 0 0 0 36,775 0 N00842291 FNMA SF 30 YEAR 36,775 1.069896 1.000000
0 0 0 0 0 574,796 0 NO00848352 FNMA 15 YEAR 574,796 0.999085 1.000000
0 0 0 0 0 8,814,615 0 NO00849191 FNMA SF 30 YEAR 8,814,615 1.021749 1.000000
0 0 0 0 0 2,204,008 0 NO00850811 FNMA 15 YEAR 2,204,008 1.015674 1.000000
0 0 0 0 0 376,207 0 NO00881605 FNMA 30YR (PRE-PAYMENTS) 376,207 1.030441 1.000000
0 0 0 0 0 1,798,735 0 NO00881759 FNMA 25 YEAR 1,798,735 1.021495 1.000000
0 0 0 0 0 0 0 NO00887459 FNMA SF 30 YEAR 1,364,622 1.031004 1.000000
0 0 0 0 0 0 0 NO00887494 FNMA SF 30 YEAR 953,786 1.031004 1.000000
0 0 0 0 0 423,365 0 NO00888040 FNMA 10 YEAR 423365 1.032354 1.000000
0 0 0 0 0 0 0 N00888215 FNMA SF 30 YEAR 999,900 1.031004 1.000000
0 0 0 0 0 0 0 NO00888339 FNMA SF 30 YEAR 16,938,452 0.934609 1.000000
0 0 0 0 0 0 0 NO00888433 FNMA SF 30 YEAR 0 2514453 1.000000
0 0 0 0 0 10,489,658 0 N00888813 FNMA SF 30 YEAR 0 1.036691 1.000000
0 0 0 0 0 0 0 NO00888890 FNMA SF 30 YEAR 0 1.031004 1.000000
0 0 0 0 0 96,612,043 0 NO00888967 FNMA SF 30 YEAR 96,612,043 1.024292 1.000000
0 0 0 0 0 11,797,531 0 NO00889222 FNMA SF 30 YEAR 5,761,127 0.970868 1.000000
0 0 0 0 0 2,375,510 0 N00891151 FNMA 25 YEAR 2,375,510 1.021495 1.000000
0 0 0 0 0 42,006 0 NO00891805 FNMA SF 30 YEAR 42,006 1.019620 1.000000
0 0 0 0 0 0 0 NO00893995 FNMA SF 30 YEAR 1,177,814 1.031004 1.000000
0 0 0 0 0 0 0 NO00896021 FNMA SF 30 YEAR 987,693 1.031004 1.000000
0 0 0 0 0 1,900,516 0 NO00896892 FNMA 15 YEAR 1,900,516 1.015674 1.000000
0 0 0 0 0 4,153,820 190,534 N00899079 FNMA SF 30 YEAR 4,153,820 0.970556 1.000000
0 0 0 0 0 3,534,931 0 NO00899219 FNMA 15 YEAR 0 1.043722 1.000000
0 0 0 0 0 0 0 NO008998e2 FNMA SF 30 YEAR 977,917 1.031004 1.000000
0 0 0 0 0 0 0 NO00900661 FNMA SF 30 YEAR 1,027,753 1.031004 1.000000
0 0 0 0 0 0 0 NO00901148 FNMA SF 30 YEAR 443,627 1.031004 1.000000
0 0 0 0 0 8,383,726 0 NO00902974 FNMA SF 30 YEAR 8,383,726 1.020960 1.000000
0 0 0 0 0 0 0 NO00909393 FNMA SF 30 YEAR US31411JKES4 9,586,767 0.966250 1.000000
0 0 0 0 0 0 0 NO00919156 FNMA SF 30 YEAR 963,512 1.031004 1.000000
0 0 0 0 0 2,459,896 0 NO00924857 FNMA SF 30 YEAR 2,459,896 1.060444 1.000000
0 0 0 0 0 1,617,119 0 N00928201 FNMA SF 30 YEAR 1,617,119 1.019712 1.000000
0 0 0 0 0 1,458,281 0 NO00928459 FNMA 10 YEAR 1,458,281 1.018174 1.000000
0 0 0 0 0 1,655,915 0 NO00928546 FNMA 10 YEAR 1,655,915 1.018174 1.000000
0 0 0 0 0 1,697,613 0 NO00928634 FNMA 20 YEAR 1,697,613 1.069896 1.000000
0 0 0 0 0 0 0 N00928658 FNMA SF 30 YEAR 11,218,129 1.031094 1.000000
0 0 0 0 0 0 0 N00928872 FNMA SF 30 YEAR 744,283 1.057812 1.000000
0 0 0 0 0 988,434 0 NO00928884 FNMA SF 30 YEAR 988,434 1.064701 1.000000
0 0 0 0 0 477,114 0 NO00928962 FNMA SF 30 YEAR 477,114 1.064701 1.000000
0 0 0 0 0 1,807,792 0 N00928968 FNMA 10 YEAR 1,807,792 1.018174 1.000000
0 0 0 0 0 130,122 0 NO00929067 FNMA SF 30 YEAR 130,122 1.064701 1.000000
0 0 0 0 0 2,156,406 0 NO00929142 FNMA 20 YEAR 2,156,406 1.003955 1.000000
0 0 0 0 0 9,799,675 0 NO00929159 FNMA 20 YEAR 9,799,675 1.022432 1.000000
0 0 0 0 0 262,880 0 NO00929256 FNMA 10 YEAR 262,880 1.018174 1.000000

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3237604



LBEX-DOCID 3237604



LBEX-DOCID 3237604



LBEX-DOCID 3237604



LBEX-DOCID 3237604



LBEX-DOCID 3237604



[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]

FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.
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7,747,344
4,633,465
3,634,267
2,832,391
1,632,080
590,284
620,967
659,477
506,190
1,004,446
806,982
2,294,784
324,342
590,188
646,875
722,857
702,352
740,154
247,124
1,303,937
1,821,688
1,593,231
5,032,359
3,237,162
1,773,949
3,215,408
2,735,308
1,086,199
1,118,782
3,448,212
365,883
823,973
1,510,408
2,770,778
1,785,238
0

0

0
218,548
9,468,189
838,840
1,083,569
1,540,780
46,105,941
4,084,735
6,845,000
918,273
57,295
96,084
44,648
3,028,999
2,767,219
0

coooo

246,747
2,515,471
3,935,336

0
1,214,674
1,145,671
1,489,168

0

2,823,397
3,071,716
5,518,878
1,447,716
411,256
2,439,673
2,808,255
58,342
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FOOH02662
FOOH02663
FOOH02665
FOOH02666
G00583750
G00586524
G00586527
G00586531
G00590166
G00590180
G00593654
G00593675
G00607336
G00607337
G00607338
G00607353
G00607354
G00607355
G00649495
G00658322
G00670326
G00670334
G00670343
G00670355
G00670366
G00670374
G00670384
G00671809
G00672583
G00675084
G00675138
G00678756
G00685810
G00690786
G00690787
G00781816
G00781931
G00782044
100003821

100003843

100003853

100003866

100003880

100003891

100004006

100004138

N00255661
N00255673
N00255737
N00255816
N00255896
N00256033
N00256691
N00256725
N00256809
N00256860
N00256908
N00256937
N00257053
N00257095
N00257134
N00257190
N00257210
N00257229
N00257254
N00257268
N00659267
N00695386
N00695404
N00695432
N00698940
N00732872
N00732876
NOQ735664

10 10/20 YEAR AM POOLS 7,747,344
10 10/20 YEAR AM POOLS 4,633,465
10 10/20 YEAR AM POOLS 3,634,267
10 10/20 YEAR AM POOLS 2,832,391
GNMA PUERTO RICO 30 YEAR 1,632,080
GNMA PUERTO RICO 30 YEAR 590,284
GNMA PUERTO RICO 30 YEAR 620,967
GNMA PUERTO RICO 30 YEAR 659,477
GNMA PUERTO RICO 30 YEAR 506,190
GNMA PUERTO RICO 30 YEAR 1,004,446
GNMA PUERTO RICO 30 YEAR 806,982
GNMA PUERTO RICO 30 YEAR 2,204,784
GNMA PUERTO RICO 30 YEAR 324,342
GNMA PUERTO RICO 30 YEAR 590,188
GNMA PUERTO RICO 30 YEAR 646,875
GNMA PUERTO RICO 30 YEAR 722,857
GNMA PUERTO RICO 30 YEAR 702,352
GNMA PUERTO RICO 30 YEAR 740,154
LOW LOAN GNMA SF 30 YEAR 247,124
LOW LOAN GNMA SF 30 YEAR 1,303,937
GNMA PUERTO RICO 30 YEAR 1,821,688
GNMA PUERTO RICO 30 YEAR 1,593,231
GNMA PUERTO RICO 30 YEAR 5,032,359
GNMA PUERTO RICO 30 YEAR 3,237,162
GNMA PUERTO RICO 30 YEAR 1,773,949
GNMA PUERTO RICO 30 YEAR 3,215,408
GNMA PUERTO RICO 30 YEAR 2,735,308
LOW LOAN GNMA SF 30 YEAR 1,086,199
LOW LOAN GNMA SF 30 YEAR 1,118,782
LOW LOAN GNMA SF 30 YEAR 3,448,212
LOW LOAN GNMA SF 30 YEAR 365,883
LOW LOAN GNMA SF 30 YEAR 823,973
LOW LOAN GNMA SF 30 YEAR 1,510,408
LOW LOAN GNMA SF 30 YEAR 2,770,778
LOW LOAN GNMA SF 30 YEAR 1,785,238
WAM GN 30 YEAR 18,708,201
WAM GN 30 YEAR 18,260,998
WAM GN 30 YEAR 101,102,750
NEWWALA GN2 218,548
NEWWALA GN2 9,468,189
NEWWALA GN2 838,840
NEWWALA GN2 1,083,569
NEWWALA GN2 1,540,780
NEWWALA GN2 US36202EKC20 46,105,941
GNMA 1I-FJUMBOS 4,084,735
G2MIM MULTI-ISSUE JUMBO 6,845,000
FNMA-GUAR MTG PASS THRU-30YR 918,273
FNMA-GUAR MTG PASS THRU-30YR 57,295
FNMA-GUAR MTG PASS THRU-30YR 96,084
FNMA-GUAR MTG PASS THRU-30YR 44,648
FNMA-GUAR MTG PASS THRU-30YR 3,028,999
FNMA-GUAR MTG PASS THRU-30YR 2,767,219
10 IO/20YEAR AM POOLS 0
10 IO/20YEAR AM POOLS 0
10 IO/20YEAR AM POOLS 0
10 IO/20YEAR AM POOLS 0
FNMA SF 30 YEAR 231,665
10 IO/20YEAR AM POOLS 0
10 IO/20YEAR AM POOLS 246,747
10 IO/20YEAR AM POOLS 2,515,471
10 IO/20YEAR AM POOLS 3,935,336
FNMA SF 30 YEAR 320,803
10 IO/20YEAR AM POOLS 1,214,674
10 IO/20YEAR AM POOLS 1,145,671
10 IO/20YEAR AM POOLS 1,489,168
FNMA SF 30 YEAR 66,982
FNMA SF 30YR-(PUERTO RICO) 2,823,397
FNMA SF 30YR-(PUERTO RICO) 3,071,716
FNMA SF 30YR-(PUERTO RICO) 5,518,878
FNMA SF 30YR-(PUERTO RICO) 1,447,716
FNMA SF 30YR-(PUERTO RICO) 411,256
FNMA SF 30YR-(PUERTO RICO) 2,439,673
FNMA SF 30YR-(PUERTO RICO) 2,808,255
FNMA SF 30 YEAR 58,342

1.013995 1.000000
1.013995 1.000000
1.013995 1.000000
1.013995 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.023214 1.000000
1.040988 1.000000
1.040988 1.000000
1.073059 1.000000
1.073059 1.000000
1.073059 1.000000
1.073059 1.000000
1.073059 1.000000
1.073059 1.000000
1.073059 1.000000
1.040988 1.000000
1.040988 1.000000
1.040988 1.000000
1.040988 1.000000
1.040988 1.000000
1.040988 1.000000
1.040988 1.000000
1.040988 1.000000
1.046094 1.000000
1.046094 1.000000
1.046094 1.000000
1.041378 1.000000
1.041378 1.000000
1.041378 1.000000
1.041378 1.000000
1.041378 1.000000
1.041378 1.000000
1.022901 1.000000
0.997705 1.000000
1.046691 1.000000
1.046691 1.000000
1.046691 1.000000
1.046691 1.000000
1.046691 1.000000
1.046691 1.000000
1.024844 1.000000
2.024844 1.000000
1.007266 1.000000
1.424844 1.000000
1.063438 1.000000
1.024844 1.000000
1.048059 1.000000
1.012432 1.000000
1.012432 1.000000
1.063438 1.000000
1.012432 1.000000
1.048059 1.000000
1.012432 1.000000
1.063438 1.000000
1.023682 1.000000
1.023682 1.000000
0.997705 1.000000
0.997705 1.000000
1.023682 1.000000
0.997705 1.000000
0.997705 1.000000
1.036691 1.000000
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[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]

FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.

[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]

2,596,828
8,807,911
8,732,200

318,854
12,100
8,811,069

14,302,646

2,304,025
36,208
88,523
98,638

174,546
29,818
72,983
8,179
118,398
154,834
248,735
320,950
142,083
8,857
266,221
3,218,085
284,981
1,056,867
544,163
5,044,134
7,545
21,619
13,624
163,138
89,559
15,990
18,781
15,978
11,203
206,301
76,165
22,148
4,521,064
520,137
44,522
34,027
59,877
146,893
6,306,968
126,360

1,111,512
21,770
19,563

715,545
391,290
211,331
759,183
13,156,357
197,526
437,201
528,784
662,870
577,292
1,311,501
863,542
74,060
926,297
852,202

1,484,446

4,786,842

5,464,277

1,414,973

121,018
1,982,919
918,111
621,852
898,826

[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]

N00735835
NO00735852
NO0735853
N00745023
NO00745097
NO0745636
NOQ745637
N00746978
N00751438
N00756418
NO00758561
NOQ766442
N00769457
N00769493
NOQ779474
N00781775
N00782304
NO0786309
N00786351
NO0786574
N00786831
N00786871
NOQ787540
NOQ787555
NO00787585
N00787810
N00788255
N00788586
N00790322
N00791107
N00791264
N00793529
N00796216
N00798105
N00800893
N00803519
N00803709
N00805167
N00805690
NO0811694
N00814709
N00819006
N00820084
N00822747
N00823051
N00823345
N00825857
N00827774
N00828386
N00830991
N00830992
N00832265
N00833574
N00833583
NO00835565
N00836559
N00837281
N00838552
N00839118
N00841943
N00841967
N00842232
N00844736
N00845396
N00846339
N00849079
N00850089
N00850937
N00851343
N00864461
N00865473
N00866129
N00878536
N00880213

FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA SF 30 YEAR

FNMA SF 30YR-(PUERTO RICO)
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30YR-(PUERTO RICO)
FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30YR-(PUERTO RICO)
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30YR-(PUERTO RICO)
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

FNMA-GUAR MTG PASS THRU-30YR
FNMA-GUAR MTG PASS THRU-30YR
FNMA SF 30 YEAR

2,506,828
8,807,911
8,732,209

318,854
12,100
8,811,069
14,302,646
2,304,025
36,208
88,523
98,638
174,546
20,818
72,983
8,179
118,398
154,834
248,735
320,950
142,083
8,857
266,221
3,218,085
284,981
US31405E6W03 1,056,867
544,163
5,044,134
US31405GCX60 7,545
21,619
13,624
163,138
89,559
15,990
18,781
15,978
11,203
206,301
76,165

US31406CC301 22,148

4,521,064

520,137
44,522
34,027
59,877
146,893
6,306,968
126,360
1,111,512
21,770
19,583
715,545
391,290
211,331
759,183
13,156,357
197,526
437,201
528,784
662,870
577,292
1,311,501
863,542
74,060
926,297
852,202
1,484,446
4,786,842
5,464,277
1,414,973
121,018
US31400AQ283 1,982,919
918,111
621,852
898,826

1.046691
1.046691
1.046691
1.036691
1.046690
1.036691
1.036691
0.997705
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.036691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
0.997705
1.036691
1.046691
1.046691
1.036691
1.046691
0.997705
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.046691
1.023682
1.046691
1.046691
1.046691
1.036691
1.046691
1.036691
1.036691
1.046691
1.046691
1.036691
1.046691
1.036691
1.046691
1.036691
1.046691
1.036691
1.046691
1.046691
1.036691

1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
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[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[ -F-N-N-N-N-N-N-N-N-N-N-N-N-NoN-N-N-N-N-N-N-N-N-N-N-l-NoN-N-N-N-j=l-N=j--lcNol-N-j==-N-loN-N-N==l-N-No-N-N=l=-l-NoN-N-N==l-N-NoN-N-NoN-Na=N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]

FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.

[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]

100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
200
100
200
100
100
100
100
100
100
100
200
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

=}

=}

=}

=}

©

[<g-N-N-N-j--N-NoN-N-N-j--NeloN-N-j==l-NclcN-N-l-N=l-NclcN-Nal=- NNl Nol-N-l==l-lcNoN-N-N==-N-NoN-N-N=j=-l-No-N-N==l-l-NeN-N-NoN-Na-N=]

52520MEW9
52520MFW8
52520RAV4
52521FBH9
52521HCB7
52521RDG3
52525BBF8
75115HAR7
75115HASS
75115HAT3
75115HAUO
75115HAVS
76112FAK7
76113WAH6
863576AW4
863576CZ5
863579A32
863579E46
863579HZ4
863579KU1
863579M88
863579NP9
863579RJ9
863579582
863579SB5
863579TH1
863579UB2
863579vD7
863579W79
863579WJ3
863579YJ1
86359B3T6
86359B6C0
86359DEG8
86359DHF7
86359DPL5
86359DRE9
86359DSZ1
86359DXY8
86361QAUS
86362NAV2
86363GBD5
86363GBE3
86364CAZ5
863911AP8
94982RAB1
94983KABS
GPMFQ701R
GPMFQ71C2
GPMFO7R2R
GPMF6ARSR
GPMF6AR6R
GPMF6AR7R
GPMF6ARSR
INDX6AR4R
INDX6ARSR
INX6AR14R
LABSO31EE
LXS0062NR
LXS0604NR
LXS0610NR
LXS0612NR
LXS0618NR
LXS06GP1R
LXS06GP2R
LXS06GP4R
LXS0702NR
LXS0706R1
LXS0706R2
LXS0716NC
LXS6GP3RC
SARMO603R
SARMO604R
SARMO71C1

LMT 2005-3 R

LMT 2006-1 R

LMT 2006-4 R

LMT 2007-1 R

LMT 2006-9 R

LMT 2007-5 R

LXS 2007-16N R
RALI 2006-Q09 R-I
RALI 2006-Q09 R-II
RALI 2006-Q09 R-1ll
RALI 2006-Q09 R-IV
RALI 2006-Q09 R-X
RAST 2006-A5CB AR
RAST 2007-A3 AR
SASCO5-5R
SASCO05-6 R

SARM 2005-20 R
SARM 2005-21 R
SARMO04-20 R
SARMOS-2 R

SARM 2005-23 R
SARMOS-4 R

SARM 2005-9R
SARM 2006-1 R
SARMOS-11 R
SARM 2005-12R
SARM 2005-14 R
SARM 2005-15 R
SARM 2006-2 R
SARM 2005-17 R
SARM 2005-18 R
SASC 20051 R
SASC 20053 R
SASC 2005-11HR
SASC 2005-10 R
SASC05-15R

SASC 2005-16 R
SASC 2005-17 R
SASC 2006-RF1 R
SARM 2006-10 R
SARM 2007-8 R-Il
SARM 2007-3 R-Il
SARM 2007-3 R-1lI
SARMO7-6-R-II
SASC 2006-RF4 R
WFMBS 2005-AR11 1AR
WFMBS 2006-AR2 1AR
LXS GPMF07-AR1 R
LXS GPMF07-AR1 C2
LXS GPMF07-AR2 R
LXS GPMF08-ARS R
LXS GPMF06-AR6 R
LXS GPMF08-AR7 R
LXS GPMF06-AR8 R
INDX 2006-AR4 R

INDX 2006-AR8 R CLASS

INDX 2006-AR14 R
LABS 2003-1 E

LXS 2006-2N R

LXS 2006-4N R

LXS 2006-10N R

LXS 2006-12N R

LXS 06-18N R

LXS 2006 GP1 R CLASS
LXS 2006-GP2 R

LXS 2006-GP4 R

LXS 2007-2N R

LXS 2007-6 R1

LXS 2007-6 R2

LXS 2007-16N C1

LXS 2006-GP3 R CLASS
SARM 2006-3 R

SARM 2006-4 R

SARM 2007-1 C1

LEHMAN MORTGAGE TRUST
LEHMAN MORTGAGE TRUST
LEHMAN MORTGAGE TRUST
LEHMAN MORTGAGE TRUST
LEHMAN MORTGAGE TRUST
LEHMAN MORTGAGE TRUST
LEHMAN XS TRUST
RESIDENTIAL ACCREDIT LOANS INC
RESIDENTIAL ACCREDIT LOANS INC
RESIDENTIAL ACCREDIT LOANS INC
RESIDENTIAL ACCREDIT LOANS INC
RESIDENTIAL ACCREDIT LOANS INC
RESIDENTIAL ASSET SECURITIZATI
RESIDENTIAL ASSET SECURITIZATI
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
SASCOLLC

WELLS FARGO MORTGAGE BACKED SE
WELLS FARGO MORTGAGE BACKED SE

LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
INDYMAC INDEX MORTGAGE LOAN TR

INDYMAC INDEX MORTGAGE LOAN TR
LEHMAN ABS
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
LEHMAN XS TRUST
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR

INDYMAC INDEX MORTGAGE LOAN TR

100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
200
100
200
100
100
100
100
100
100
100
200
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

0.991100 1.000000
0.991100 1.000000
0.995000 1.000000
0.996900 1.000000
0.980500 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.007353 1.000000
0.988600 1.000000
1.000000 1.000000
0.991100 1.000000
1.000000 1.000000
0.997858 1.000000
0.999000 1.000000
1.009650 1.000000
1.005787 1.000000
1.003217 1.000000
1.027413 1.000000
1.002646 1.000000
1.013977 1.000000
1.014830 1.000000
1.022543 1.000000
0.998200 1.000000
1.000515 1.000000
1.007888 1.000000
1.007888 1.000000
0.996900 1.000000
0.988600 1.000000
0.991100 1.000000
0.996900 1.000000
1.000000 1.000000
0.991100 1.000000
0.991100 1.000000
1.000000 1.000000
1.000000 1.000000
0.994600 1.000000
1.000000 1.000000
1.000000 1.000000
1.002803 1.000000
1.000000 1.000000
0.988734 1.000000
0.992877 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
0.997969 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
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0 0 0 0 0 387,593 0 3133T6RN3 FHLMG 1807 1807-A CMO SER 1807FEDERAL HOME LOAN MTGE GOLL 387,593 1.011548 1.000000
0 0 0 0 0 306,937 0 vz31 LB LAKELAND GP INVESTORS LLC LB LAKELAND GP INVESTORS LLC 306,937 1.000000 1.000000
0 0 0 0 0 11,389,218 0 vZ32 LB LAKELAND LP INVESTORS LLC WHOLE LOAN 11,389,218 1.000000 1.000000
0 0 0 0 0 20,647,452 0 wB28 LB STAMFORD LLC WHOLE LOAN 20,647,452 5.843319 1.000000
0 0 0 0 0 25,000,000 0 WH5993 FONTAINEBLEAU RESORTS LLC  WHOLE LOAN 25,000,000 1.000000 1.000000
0 0 0 0 0 20,000,004 0 WH5994 FONTAINEBLEAU EQUITY HOLDINGS WHOLE LOAN 20,000,004 1.000000 1.000000
0 0 0 0 0 500 0 WH8805 LB ALLEGIANCE LLC WHOLE LOAN 500 1.000000 1.000000
0 0 0 0 0 87,931,305 0 WH8819 230 PARK LB MEZZ HOLDINGS LLC WHOLE LOAN 87,931,305 0.930868 1.000000
0 0 0 0 0 7,011,000 0 WH6228 LB METRO OFFICE LLC WHOLE LOAN 7,011,000 1.000000 1.000000
0 0 0 0 0 6,581,250 0 WH8580 LB LAKESIDE FOUR LLC WHOLE LOAN 6,581,250 1.000000 1.000000
0 0 0 0 0 3,700,000 0 WH8856 LB NP MASTER LLC WHOLE LOAN 3,700,000 1.000000 1.000000
0 0 0 0 0 1 0 TK39 LB ESCONDIDO LLC-CRV IV LB ESCONDIDO LLC-CRV IV 1 1.000000 1.000000
0 0 0 0 0 18,736,655 0 TM36 LB NORCO LAND LLC-CRV V LB NORCO LAND LLC-CRV V 18,736,655 0.782770 1.000000
0 0 0 0 0 1 0 TY18 LB COACHELLA-INDIO LLC-CRV  WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1 0 TZ72 LB REDLANDS 102 LLC- CRV XVI WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 2,520,134 0 UE70 LB HEMET 55-CRV XXV WHOLE LOAN 2,520,134 1.000000 1.000000
0 0 0 0 0 1 0 VH58 LB EASTLAKE LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1 0 vJe7 LB ANTIOCH LLC VJ67 LB ANTIOCH LLC VJ67 1 1.000000 1.000000
0 0 0 0 0 1 0 VL36 LB FAIRFIELD LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 6,147,727 0 vu49 LB CRV XLII LLC LB CRV XLII LLC 6,147,727 1.000000 1.000000
0 0 0 0 0 2,486,489 0 vv4s LB LASVEGAS LLC LB LAS VEGAS LLC 2,486,489 0.798913 1.000000
0 0 0 0 0 2,214,954 0 Vw29 LB EL DORADO LLC WHOLE LOAN 2,214,954 1.000000 1.000000
0 0 0 0 0 891,971 0 WAS81 LB LANCASTER LLC WHOLE LOAN 891,971 1.000000 1.000000
0 0 0 0 0 15,000,000 0 WAS83 LB WAIKOLA LLC WHOLE LOAN 15,000,000 1.000000 1.000000
0 0 0 0 0 4,715,934 0 WD17 LB BRENTWOOD LLC WHOLE LOAN 4,715,934 1.000000 1.000000
0 0 0 0 0 5,043,605 0 WD44 LB DUBLIN LLC WHOLE LOAN 5,043,605 0.954108 1.000000
0 0 0 0 0 2,629,336 0 WE06 LB DIAMOND VALLEY LLC - CRV XLWHOLE LOAN 2,629,336 1.000000 1.000000
0 0 0 0 0 1,662,793 0 WE300 LB WA MILL CREEKLLC WHOLE LOAN 1,662,793 1.000000 1.000000
0 0 0 0 0 2,119,563 0 WE69 LB NEV-SPANISH SPRINGS LLC WHOLE LOAN 2,119,563 0.937037 1.000000
0 0 0 0 0 4,374,914 0 WH5804 LB HILLCREST LLC WHOLE LOAN 4,374914 0.771424 1.000000
0 0 0 0 0 69,581 0 UA6B6 LBTROXLER RESIDENTIALVENTURES4WHOLE LOAN 69,581 1.000000 1.000000
0 0 0 0 0 360,533 0 UAB9 LBTROXLER RESIDENTIALVENTURES7WHOLE LOAN 360,533 1.000000 1.000000
0 0 0 0 0 1 0 UA73 LBTROXLERRESIDENTIALVENTURES13LBTROXLERRESIDENTIALVEN 1 1.000000 1.000000
0 0 0 0 0 1 0 UA85 LB TROXLER RESIDENTIALVENTURESLB TROXLER RESIDENTIALVEN 1 1.000000 1.000000
0 0 0 0 0 20,583,877 0 uce7 LB TROXLER RESIDENTIAL VENTUREWHOLE LOAN 20,583,877 0.854256 1.000000
0 0 0 0 0 7,125,000 0 UG33 LB TROXLER RESID VENT 14 LLCLBWHOLE LOAN 7,125,000 0.859649 1.000000
0 0 0 0 0 1 0 UZo5 LB TROXLER RESIDENTIAL VEN 21LWHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 3,762,000 0 WAS54 LB TROXLER RES VENT 38 LLC LB TROXLER RESVENT 38 LLC 3,762,000 1.000000 1.000000
0 0 0 0 0 4,150,000 0 vu71 LB EAST OCEAN LLC WHOLE LOAN 4,150,000 1.000000 1.000000
0 0 0 0 0 8,064,000 0 WE356 LB TIRADOR LLC WHOLE LOAN 8,064,000 1.000000 1.000000
0 0 0 0 0 2,598,000 0 WH5735 LB NV 740 PILOT LLC WHOLE LOAN 2,598,000 1.000000 1.000000
0 0 0 0 0 12,420,000 0 WH8562 LB NEV CENTENNIAL HILLS LLC WHOLE LOAN 12,420,000 1.000000 1.000000
0 0 0 0 0 5,200,000 0 WE303 LB WEST 12TH STREET LLC WHOLE LOAN 5,200,000 0.990000 1.000000
0 0 0 0 0 8,610,242 0 WH4235 LB KELLEY HOUSE LLC WHOLE LOAN 8,610,242 0.978598 1.000000
0 0 0 0 0 6,835,212 0 WH5117 LB 607 HUDSON STREET LLC ~ WHOLE LOAN 6,835,212 1.000000 1.000000
0 0 0 0 0 10,529,895 0 sM72 LB COLORADO SPRINGS LLC MANAGING 10,529,895 1.000446 1.000000
0 0 0 0 0 3,133,112 0 SX50 LB SPRING CREEK LLC WHOLE LOAN 3,133,112 0.797183 1.000000
0 0 0 0 0 23,115,882 0 TD83 RIVER SOUND DEVELOPMENT LLC WHOLE LOAN 23,115,882 0.884686 1.000000
0 0 0 0 0 13,516,293 0 VL10 LB FEB 2005 NAGOG PARK DRIVE LWHOLE LOAN 13,516,293 0.779622 1.000000
0 0 0 0 0 5,354,971 0 vv22 PAMI APARTMENTS LLC WHOLE LOAN 5,354,971 1.000926 1.000000
0 0 0 0 0 7,920,884 0 WE32 LB DEERWOOD PROPERTY LP WHOLE LOAN 7,920,884 0.737147 1.000000
0 0 0 0 0 6,659,895 0 WE33 LB RAVENWOOD APARTMENTS LP WHOLE LOAN 6,659,895 0.822090 1.000000
0 0 0 0 0 11,923,270 0 WH5347 LB 640 HAMBRICK ROAD LLC ~ WHOLE LOAN 11,823,270 0.757808 1.000000
0 0 0 0 0 12,286,264 0 WH6094 PAMI RYAN TOWN CENTERE LLC WHOLE LOAN 12,286,264 0.762223 1.000000
0 0 0 0 0 9,624,500 0 WH8666 LB QUAIL VALLEY LP WHOLE LOAN 9,624,500 0.704998 1.000000
0 0 0 0 0 4,627,842 0 WH8769 LB HILLTOP 1708 TOPPING AVENUEWHOLE LOAN 4,627,842 0.763000 1.000000
0 0 0 0 0 4,425,024 0 WH8813 LB MADISON TERRACE LLC WHOLE LOAN 4,425,024 0.927011 1.000000
0 0 0 0 0 1,191,799 0 WH8866 LB CLINTON 260 LAKE STREET LLCWHOLE LOAN 1,191,799 0.935566 1.000000
0 0 0 0 0 7,427,996 0 WH8974 LB SUMMIT RIDGE 300 SCHRAFFTS WHOLE LOAN 7,427,996 0.904913 1.000000
0 0 0 0 0 250,000 0 QL87 WESTINGHOUSE EQUITY TBAUNRATEDWHOLE LOAN 250,000 1.000000 1.000000
0 0 0 0 0 9,480,184 0 RKO6 1180 RAYMOND WHOLE LOAN 9,480,184 0.885565 1.000000
0 0 0 0 0 1 0 RW23 PACIFIC COAST/LONDON SQ MALL 1 1.000000 1.000000
0 0 0 0 0 1 0 SES0 LB TELECOM Il INC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1,980,001 0 SF35 PCCP-ROSEVILLE/FIDDYMENT ~ WHOLE LOAN 1,980,001 1.000000 1.000000
0 0 0 0 0 2,500,000 0 SF35Z PCCP ROSEVILLE/FIDDYMENT ~ WHOLE LOAN 2,500,000 4.000000 1.000000
0 0 0 0 0 1 0 sJos PCCP LB WAILEA LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 14,089,589 0 sJsg PCCP LB MAUNA KEA INC WHOLE LOAN 14,089,589 0.948636 1.000000
0 0 0 0 0 5,726,681 0 sLe3 PAMI STUDIO CITY LLC PAMI STUDIO CITY LLC 5,726,681 1.017001 1.000000
0 0 0 0 0 2,350,145 0 SM36 PCCP LB 1700 CALIFORNIA ST LLCPCCP LB 1700 CALIFORNIA ST LLC 2,350,145 0.907070 1.000000
0 0 0 0 0 15,920,582 0 SN35 LB LIVERMORE AIRWAY ASSOC LLC WHOLE LOAN 15,920,582 1.027478 1.000000
0 0 0 0 0 1 0 Ss40 PCCP LB PROJECT 702/703 LLC 1 1.000000 1.000000
0 0 0 0 0 1 0 su12 PCCP LB STEVENSON POINT LLC PCCP LB STEVENSON POINT LLC 1 1.000000 1.000000
0 0 0 0 0 3,659,885 0 sz02 LB FORT LEE LLC WHOLE LOAN 3,659,885 2639428 1.000000
0 0 0 0 0 1 0 sz91 PAMI HARLEM 1 1.000000 1.000000
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0 0 0 0 0 1 0 TIs6 PCCP LB MISSION COLLEGE LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 6,748,816 0 TNO1 PCCP LB RIVERLAKE LANDASSOCIATWHOLE LOAN 6,748,816 1.002868 1.000000
0 0 0 0 0 1 0 TNS7 PCCP LB HAWKS PRAIRIE LANDASSOPCCP LB HAWKS PRAIRIE LAND 1 1.000000 1.000000
0 0 0 0 0 10,819,880 0 TS26 PCCP LB RESOURCES LLC WHOLE LOAN 10,819,880 0.951928 1.000000
0 0 0 0 0 1 0 Ts98 PCCP LB RIATA ASSOCIATESLLC PCCP LB RIATA ASSOCIATESLLC 1 1.000000 1.000000
0 0 0 0 0 14,506,596 0 TUSS PCCP LB OCEANSIDE 1 LLC WHOLE LOAN 14,506,596 0.864376 1.000000
0 0 0 0 0 3,250,000 0 TZ62 LB HG NEWARKLLC WHOLE LOAN 3,250,000 1.000000 1.000000
0 0 0 0 0 1 0 uB12 LB RECTOR INC LB RECTOR INC 1 1.000000 1.000000
0 0 0 0 0 1 0 UF13 PCCP LB PEARL KAI LLCUF13 PCCP LB PEARL KAI LLCUF13 1 1.000000 1.000000
0 0 0 0 0 1 0 UF39 LB SOMERS LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 23,947,189 0 UF53 PCCP LB CULVER STUDIOSLLC WHOLE LOAN 23,947,189 0.974740 1.000000
0 0 0 0 0 5,238,526 0 UF55 PCCP LB EXCELSIOR ROAD LLC WHOLE LOAN 5,238,526 0.923954 1.000000
0 0 0 0 0 3,007,566 0 UG08 PCCP LB COLUMBUS LLC WHOLE LOAN 3,097,566 1.038413 1.000000
0 0 0 0 0 1 0 vD54 PCCP LBNYSTRS LLC PCCP LBNYSTRSLLC 1 1.000000 1.000000
0 0 0 0 0 7,835,722 0 VG59 PCCP LB Y-O PROPERTY WHOLE LOAN 7,835,722 1.000000 1.000000
0 0 0 0 0 2,675,346 0 vJoi PCCP LB WHEATLANDS LLC PCCP LB WHEATLANDS LLC 2,575,346 1.000000 1.000000
0 0 0 0 0 6,830,795 0 vJ37 PCCP LB NORDHOFF LLC PCCP LB NORDHOFF LLC 6,830,795 0.942177 1.000000
0 0 0 0 0 13,489,756 0 vJ38 PCCP LB MAUNA SITEM LLC 13,489,756 0.940556 1.000000
0 0 0 0 0 4,922,924 0 VL75 PCCP LB NORTHLANDS LLC WHOLE LOAN 4,922,924 0.999997 1.000000
0 0 0 0 0 1 0 vas1 PCCP LB BECKMAN RANCH LLC  PCCP LB BECKMAN RANCH LLC 1 1.000000 1.000000
0 0 0 0 0 7,707,150 0 vaQe2 PCCP LB K RANCH WHOLE LOAN 7,707,150 1.000000 1.000000
0 0 0 0 0 4,749,119 0 VT89 PCCP LB CHAPARRAL BUSINESS CTRPCCP LB CHAPARRAL BUSINES 4,749,119 1.000000 1.000000
0 0 0 0 0 12,737,291 0 WA43 PCCP LB SAN JOSE TRANSITCENTERWHOLE LOAN 12,737,291 1.000000 1.000000
0 0 0 0 0 1,434,748 0 WD24 PCCP LB MONTEREY ROAD INVESTORWHOLE LOAN 1,434,748 1.000000 1.000000
0 0 0 0 0 5,610,675 0 WD40 PCCP LB WEST PARK LLC WHOLE LOAN 5,610,675 1.000000 1.000000
0 0 0 0 0 10,776,645 0 WD57 PCCP LB DEMOCRAT RANCH WHOLE LOAN 10,776,645 1.000000 1.000000
0 0 0 0 0 2,029,500 0 WD85 PCCP LB HAWKS PRAIRIE NORTH LLWHOLE LOAN 2,029,500 1.000000 1.000000
0 0 0 0 0 1,926,967 0 WE357 PCCP LB INVESTORS LLC WHOLE LOAN 1,926,967 1.000000 1.000000
0 0 0 0 0 23,400,000 0 WE413 LBGC LLC WHOLE LOAN 23,400,000 1.000000 1.000000
0 0 0 0 0 18,296,942 0 WH4483 PCCP LB LAKE TRAVIS RANCH LLC WHOLE LOAN 18,296,942 1.000000 1.000000
0 0 0 0 0 7,499,250 0 WH5563 PCCP LB FRISCO TEXAS LLC ~ WHOLE LOAN 7,499,250 1.000000 1.000000
0 0 0 0 0 5,519,526 0 WH6380 PCCP LB WAILEA Il LLC WHOLE LOAN 5,519,526 1.000000 1.000000
0 0 0 0 0 4,375,800 0 WH8636 PCCP LB WESTERN HOLDINGS LLC WHOLE LOAN 4,375,800 1.000000 1.000000
0 0 0 0 0 1 0 sJ47 LB 41 WEST 72 LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1 0 SR61 LB MEMPHIS BROWN LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1 0 TB92 LB RALEIGH HOTEL LLC LB RALEIGH HOTEL LLC 1 1.000000 1.000000
0 0 0 0 0 2,278,217 0 TE78 LB DRIFTWOOD HOSPITALITY ~ MANAGEMENT LLC 2,278,217 3.042880 1.000000
0 0 0 0 0 1 0 TM42 LB ASTRODOMAIN LLC 1 1.000000 1.000000
0 0 0 0 0 1,715,231 0 TU27 LB CARWOOD LLC WHOLE LOAN 1,715,231 1.000000 1.000000
0 0 0 0 0 2,672,800 0 VAD4 LB AZURE OF LIDO LLC 2,672,800 0.957763 1.000000
0 0 0 0 0 13,120,000 0 VTe4 LB WEST CAICOS LLC LB WEST CAICOS LLC 13,120,000 1.000000 1.000000
0 0 0 0 0 8,003,087 0 vuzs LB RANCHO MIRAGE LLC WHOLE LOAN 8,003,087 0.707977 1.000000
0 0 0 0 0 5,324,621 0 VY40 LB PHILADELPHIA RESIDE WHOLE LOAN 5,324,621 1.000000 1.000000
0 0 0 0 0 5,000,000 0 WD97 LBNYLO LLC WHOLE LOAN 5,000,000 1.000000 1.000000
0 0 0 0 0 8,401,187 0 WE154 LB WARWICK LLC WHOLE LOAN 8,401,187 1.000000 1.000000
0 0 0 0 0 8,575,017 0 WE155 LB PLANO LLC WHOLE LOAN 8,575,017 1.000000 1.000000
0 0 0 0 0 16,250,000 0 WE289 LB ROSE ISLAND LLC WHOLE LOAN 16,250,000 0.894421 1.000000
0 0 0 0 0 10,726,059 0 WH5731 LB LAS COLINA LLC WHOLE LOAN 10,726,059 1.000000 1.000000
0 0 0 0 0 5,000,000 0 WH6239 LB Lifestyle LLC WHOLE LOAN 5,000,000 1.000000 1.000000
0 0 0 0 0 3,800,000 0 WH6392 LB LA POSADA LLC WHOLE LOAN 3,800,000 1.000000 1.000000
0 0 0 0 0 1,928,574 0 WH9024 LB KAPALUA LLC WHOLE LOAN 1,928,574 1.000000 1.000000
0 0 0 0 0 1 0 Qzo1 JFK INTERNATIONAL TERMINALUNRAWHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 5,610,190 0 Qzo1z JFK EQUITY WHOLE LOAN 5,610,190 1.000000 1.000000
0 0 0 0 0 1 0 TD84 INSIGNIA OPPORTUNITY FUND  INSIGNIA OPPORTUNITY FUND 1 1.000000 1.000000
0 0 0 0 0 1 0 TU76 ISLAND FUND WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 8,313,974 0 UP64 ISLAND GLOBAL YACHTING ISLAND GLOBAL YACHTING 8,313,974 1.000000 1.000000
0 0 0 0 0 5,000,000 0 vGe6 H2 CREDIT PARTNERS LP H2 CREDIT PARTNERS LP 5,000,000 1.000000 1.000000
0 0 0 0 0 561,727 0 WH8867 PHILIPS EDISON FUND WHOLE LOAN 561,727 1.000000 1.000000
0 0 0 0 0 9,665,924 0 sH27 LB EASTVIEW INC PAMI WHOLE LOAN 9,655,924 0.976752 1.000000
0 0 0 0 0 1,605,240 0 TB68 LB CARLYLELLC WHOLE LOAN 1,605,240 0.777232 1.000000
0 0 0 0 0 1 0 TCo0 LB POTOMAC PLACE LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 6,967,895 0 TP53 LB SVFLLC WHOLE LOAN 6,967,895 0.944780 1.000000
0 0 0 0 0 2,079,362 0 uc1o LB ROSEWOOD AT FLOWER HILL LLC 2,079,362 1.013164 1.000000
0 0 0 0 0 1 0 UD39 LB PARK CENTRAL (ORLANDO) LLC 1 1.000000 1.000000
0 0 0 0 0 3,000,000 0 UD39Z LB PARK CENTRAL LLC WHOLE LOAN 3,000,000 1.216488 1.000000
0 0 0 0 0 549,902 0 UE91 LB QUINCY COURT LLC LB QUINCY COURT LLC 549,902 1.000000 1.000000
0 0 0 0 0 16,007,679 0 uUGes THE MARK- PARK LOFTS LLC 16,007,679 0.771715 1.000000
0 0 0 0 0 58,634,771 0 uGso PAMI PUBLIC PRIVATE Il 58,634,771 0.984978 1.000000
0 0 0 0 0 2,679,047 0 UZo9 LB WHISPERING OAKS GP LLC WHOLE LOAN 2,679,047 0.996852 1.000000
0 0 0 0 0 2,071,879 0 vCo4 LB SHADOW VALLEY LLC LB SHADOWVALLEY LLC 2,071,879 0.991747 1.000000
0 0 0 0 0 8,959,869 0 VEO09 LB WATERGATE LLC 8,959,869 0.957426 1.000000
0 0 0 0 0 11,970,000 0 vH27 LB NWP LLC LBNWPLLC 11,970,000 1.000000 1.000000
0 0 0 0 0 6,112,809 0 VIS5 LBECSLLC LBECSLLC 6,112,809 0.938398 1.000000
0 0 0 0 0 1,430,989 0 VI57 LB HAVERHILL LLC WHOLE LOAN 1,430,989 0.985256 1.000000

FOIA CONFIDENTIAL TREATMENT REQUESTED BY
LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3237604



[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[<¥-F-N-N-N-N-N-N-N-N-N-j-j-NeN-N-N-N-N=l-N-N-N-N-N=-l-NcN-N-N-N=j-l-N=j-l-lcNol-N-j=l=l-N-NoN-N-N==l-N-NoN-N-N=l=l-loNoN-N-N==l-l-NoN-N-N-N-N-N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]
[eN-N-N-N-j-jojcNc oy NNl -N-N-N- NNy -y N-N-N-N -y R--N-N-J-j o)) N NNy N-N- NN NNy NN =)= N-N- NN -y - -N-N-N-N-N-N-N=]

FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.
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10,509,700
976,309
3,000,000
335,153
11,346,913
8,999,128
1,771,402
6,592,349
3,322,115
1,055,406
4,653,028
28,800,497
12,750,395
9,936,650
3,005,746
5,490,474
2,299,220
2,193,437
2,189,034
3,101,113
3,475,192
3,000,500
1,487,020
3,007,800
13,835,942
15,600,689
3,343,300
15,493,077
40,665,925
57,458,078
4,174,163
1,550,333
1

1

1

25,153
2,410,451
694,851
56,750,139
1

146,106,367
9,638,678
102,735,344
1

1

1

3,500,000

1

9,608,580
16,405,267
16,718,492

2,622,385

6,750,299

1

7,358,874
6,300,000
4,460,000
3,468,532
4,296,449
11,100,000
2,000,000
1

1
79,114,261
5,178,636
1

1
1,376,983
6,111,027
8,674,768
3,120,000

493,047
2,323,332
3,000,000
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VK31
V835
WAT1
WE214
WE269
WE270
WE31
WE312
WH4519
WH5565
WH5713
WH5745
WH5746
WH5747
WH5748
WH5749
WH5750
WH5751
WH5773
WH5828
WH5837
WH5851
WH6190
WH6193
WH6237
WH6E431
WH6596
WH8055
WH8667
WH8668
WH8708
WH8954
SHg4
SJ12
TZ21
TZ49
VN83
WH5945
WH6138
WH8774
WH8861
WH8862
WH8863
RS69
SLo4
SL95
SL95Z
SL99
SMO03
TES8
TGS3
UBS3
VA92
VJ49
VX49
WE167
WE232
WE233
WE234
WH4591
WH5123
TA86
TH31
TIo4
TP67
TTS50
SX89
UE76
VLO5
vQo7
WD89
WES85
WH5903
WH6410

LB EL CAJON LLC WHOLE LOAN

LB REGENCY PARK LLC

LB SWEETWATER LLC WHOLE LOAN
LB REXLLC WHOLE LOAN

LB CONGRESSIONAL VILLAGE LLC WHOLE LOAN
LB HOLLINS FERRY LLC WHOLE LOAN
LB POINTE LLC WHOLE LOAN

LB DAV LLC WHOLE LOAN

LB RHWLLC WHOLE LOAN

LB 655 ENGINEERING LLC WHOLE LOAN
LB VISTA LLC WHOLE LOAN

LB BP OFFICE 1LLC WHOLE LOAN

LB BP RESIDENTIAL1ALLC  WHOLE LOAN
LB BP RESIDENTIAL1B LLC ~ WHOLE LOAN

LB BPHOTEL 1LLC WHOLE LOAN
LB BALLPARK 2 LLC WHOLE LOAN
LB Ballpark 3 LLC WHOLE LOAN
LB Ballpark 4 LLC WHOLE LOAN

LB MIDTOVWN MEMPHIS LLC WHOLE LOAN

LB OOCLLC WHOLE LOAN

LB BUSCHWOOD LLC WHOLE LOAN

LB BALLPARK 6 LLC WHOLE LOAN

LB WINDSOR BOULEVARD LLC. WHOLE LOAN

LB KEENE MILL LLC WHOLE LOAN

LB RIDGE CROSSING LLC WHOLE LOAN

LB BELL ROAD (NASHVILLE) PORTFWHOLE LOAN

LB TRIDENT COURT LLC WHOLE LOAN

LB RIDGE CROSSING PREFERRED LLWHOLE LOAN
SWENSON LAND LLC WHOLE LOAN

SWENSON CONSTRUCTION LLC ~ WHOLE LOAN

MAITLAND CENTER HOLDING LLC WHOLE LOAN

LB HAVILAND LLC WHOLE LOAN

LB GREENSBORO INCORPORATED WHOLE LOAN

LB VENDOME INC WHOLE LOAN

LB LAURELS LLC WHOLE LOAN

LB GREENSBORO INC MDB2 LB GREENSBORO INC MDB2
LB THOMPSON STREET LLC WHOLE LOAN

LB PROTERRA LLC (FUND) WHOLE LOAN

PRESTIGE PORTFOLIO WHOLE LOAN

HIGH STREET REAL ESTATE FUND IWHOLE LOAN
GREENWICH PLACE ACQUISITION LLWHOLE LOAN
GREENWICH PLACE GL ACQUISITIONWHOLE LOAN
GREENWICH OAKS ACQUISITION LLCWHOLE LOAN

LB HAYWARD Il INC WHOLE LOAN

LB/L SUNCAL Il MASTER LLC
LB/L SUNCAL IMASTER LLC
LBL SUNCAL IMASTER LLC
LB/L RBF MASTER LLC

LB/L DS VENTURES MASTER LLC
LB/L DS VENTURES IIMASTER LLC
LB/L ASWII MASTER LLC
LB EAST VALENCIA LLC
LB RIVERPLACE LLC LB RIVERPLACE LLC
LB SOUTH PARKIII LLC WHOLE LOAN

LB/L CAPITAL PARTNERS Il LLC WHOLE LOAN

WHOLE LOAN

LB EAST VALENCIA LLC

LB EASTVALELLC WHOLE LOAN
LB AVONDALE LLC WHOLE LOAN
LB/L Il DS VENTURES IV WHOLE LOAN
LB/L Il EDENBRIDGE Il WHOLE LOAN
LB ONE 11 PLAZA LLC WHOLE LOAN
LB TACOMA ELKS LLC WHOLE LOAN

LB CHATEAUX ALEXANDER LCC  WHOLE LOAN

LB CHATEAU SUMMERLIN LLC

LB WEST BAY DEVELOPMENT LLC WHOLE LOAN

LB 1200 MAIN PARTNER LLC

LB TOWN CENTER RESIDENTIAL LLC

LB CHATEAUX FLAMINGOCOMWL LB CHATEAUX FLAMINGOCOMWIL
LB HARBOUR PHASE Il LLC LB HARBOUR PHASE Il LLC

LB COCONUT BEACH LLC WHOLE LOAN
LB BETHESDA 8400 LLC WHOLE LOAN
LB FREMONT LLC WHOLE LOAN

LB HARBOUR PHASE lIILLC  WHOLE LOAN
ATLAS CAPITAL INVESTORS | LLC WHOLE LOAN
LP CROPSEY LLC WHOLE LOAN

10,509,700
976,309
3,000,000
335,153
11,346,913
8,999,128
1,771,402
6,592,349
3,322,115
1,055,406
4,653,028
28,800,497
12,750,395
9,936,650
3,095,746
5,490,474
2,299,220
2,193,437
2,189,034
3,101,113
3,475,192
3,000,500
1,487,020
3,097,800
13,835,942
15,600,689
3,343,300
15,493,077
40,665,925
57,458,078
4,174,163
1,550,333
1

1

1

25,153
2,410,451
694,851
56,750,139
1

146,106,367
9,638,678
102,735,344
1

1

1

3,500,000

1

9,608,580
16,405,267
16,718,492

2,622,385

6,750,299

1

7,358,874
6,300,000
4,460,000
3,468,632
4,296,449
11,100,000
2,000,000
1

1
79,114,261
5,178,636
1

1
1,376,983
6,111,027
8,674,768
3,120,000

493,047
2,323,332
3,000,000

1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
0.973613 1.000000
0.999983 1.000000
1.000000 1.000000
0.763595 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
0.927724 1.000000
0.871801 1.000000
0.922232 1.000000
1.000000 1.000000
0.980956 1.000000
0.972346 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
0.875538 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
0.797991 1.000000
0.795181 1.000000
0.797647 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
0.834529 1.000000
1.000000 1.000000
1.000000 1.000000
0.848468 1.000000
0.948080 1.000000
1.001299 1.000000
0.993649 1.000000
1.000000 1.000000
0.877661 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
0.820867 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
1.039972 1.000000
1.000000 1.000000
0.966623 1.000000
1.061308 1.000000
1.000000 1.000000
1.000000 1.000000
1.000000 1.000000
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0 0 0 0 0 4,373,012 0 WH6448 LB EAST 46TH STREET LLC WHOLE LOAN 4,373,012 1.000000 1.000000
0 0 0 0 0 5,858,793 0 WH8737 LB PPD LLC WHOLE LOAN 5,858,793 1.000000 1.000000
0 0 0 0 0 17,241,865 0 WH9027 LB SANCTUARY BAY HILL ACQUISITWHOLE LOAN 17,241,865 0.731360 1.000000
0 0 0 0 0 20,812,483 0 WH9028 LB EDEN SPRINGS ACQUISITION LLWHOLE LOAN 20,812,483 0.987428 1.000000
0 0 0 0 0 6,166,872 0 WHS030 GLEN ROYAL PARKWAY ACQUISITIONWHOLE LOAN 6,166,872 1.000000 1.000000
0 0 0 0 0 200,588 0 uco7 LB PALMDALE LLC WHOLE LOAN 200,588 1.000000 1.000000
0 0 0 0 0 1 0 uUDs1 LB WINDSOR BRIDGESIDE LLC 1 1.000000 1.000000
0 0 0 0 0 1,857,228 0 vs43 NC PORTFOLIO HOLDING LLC ~ NC PORTFOLIO HOLDING LLC 1,857,228 0.700039 1.000000
0 0 0 0 0 11,111,375 0 WD86 LB VERVE CONDOS LLC WHOLE LOAN 11,111,375 1.000000 1.000000
0 0 0 0 0 9,961,406 0 WE265 LB WINDSOR KITCHENER INC (DE) WHOLE LOAN 9,961,406 1.000000 1.000000
0 0 0 0 0 14,780,284 0 WE68 LB LECRAW PORTFOLIO LLC WHOLE LOAN 14,780,284 0.729364 1.000000
0 0 0 0 0 4,937,718 0 WE73 LB SOLSTICE ONE CONDOS WHOLE LOAN 4,937,718 1.000000 1.000000
0 0 0 0 0 20,314,634 0 WH4381 LB WINDSOR CAPITAL ONE BLOOR SWHOLE LOAN 20,314,634 1.000000 1.000000
0 0 0 0 0 3,984,493 0 WH5043 LB IMT LLC WHOLE LOAN 3,984,493 1.000000 1.000000
0 0 0 0 0 5,000,000 0 WH6267 WOLFF OPPORTUNITY FUND WHOLE LOAN 5,000,000 1.000000 1.000000
0 0 0 0 0 8,349,399 0 WH8578 LB PREFERRED SOMERSET LLC WHOLE LOAN 8,349,399 0.980464 1.000000
0 0 0 0 0 7,400,593 0 WH8579 LB SOMERSET LLC WHOLE LOAN 7,409,593 0.990000 1.000000
0 0 0 0 0 980 0 SF93 LB VAN BUREN INC WHOLE LOAN 980 1.000000 1.000000
0 0 0 0 0 1,683,166 0 SR38 PAMI ALPHA DRIVE PAMI ALPHA DRIVE 1,683,166 1.000000 1.000000
0 0 0 0 0 47,146 0 SR40 LB NORTHVILLE LLC WHOLE LOAN 47,146 1.000000 1.000000
0 0 0 0 0 154,726 0 sXe3 LB VENOY WICK LLC WHOLE LOAN 154,726 1.000000 1.000000
0 0 0 0 0 267,137 0 SXe4 LB FARMINGTON HILLS LLC WHOLE LOAN 267,137 1.000000 1.000000
0 0 0 0 0 5,000 0 SXe5 K/LB FUNDING LLC 5,000 1.000000 1.000000
0 0 0 0 0 589,296 0 szoe LB BLOOMFIELD LLC 589,296 1.000000 1.000000
0 0 0 0 0 490 0 szo7 LB FARMINGTON HILLS Il LLC LB FARMINGTON HILLS Il LLC 490 1.000000 1.000000
0 0 0 0 0 1,527,252 0 szo9 LB 900 TOWER DRIVE LLC WHOLE LOAN 1,627,252 1.000000 1.000000
0 0 0 0 0 90,835 0 sz11 LB ALPHA TECH NORTH LLC LB ALPHA TECH NORTH LLC 90,835 1.000000 1.000000
0 0 0 0 0 48,578 0 TCO5 LB SHELBY INDUSTRIAL INVESTORSWHOLE LOAN 48,578 1.000000 1.000000
0 0 0 0 0 174,531 0 TCO6 LB MILFORD WEST LLC WHOLE LOAN 174,631 1.000000 1.000000
0 0 0 0 0 490 0 TCO7 LB MILFORD EAST LLC LB MILFORD EAST LLC 490 1.000000 1.000000
0 0 0 0 0 490 0 TCO8 LB NEW VAN BUREN LLC WHOLE LOAN 490 1.000000 1.000000
0 0 0 0 0 1 0 TE8O 6700 DEVELOPMENT-STERLINGHEIGHWHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1 0 TFO4 VICTOR PARKWAY ASSOC. VICTOR PARKWAY ASSOC. 1 1.000000 1.000000
0 0 0 0 0 1 0 TG58 LB 26711 INC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1 0 THO3 ORCHARD CORPORATE CTR LLC 1 1.000000 1.000000
0 0 0 0 0 490 0 TH88 LB TWELVE MILE LLC WHOLE LOAN 490 1.000000 1.000000
0 0 0 0 0 490 0 THS0 LB SHELBY INDUSTRIAL INV IIILLLB SHELBY INDUSTRIAL INV HILL 490 1.000000 1.000000
0 0 0 0 0 500 0 THo1 LB SHELBY INDUSTRIAL INV IVLLCWHOLE LOAN 500 1.000000 1.000000
0 0 0 0 0 730,511 0 TO69 LB BUSINESS PARK LLC WHOLE LOAN 730,511 1.000000 1.000000
0 0 0 0 0 107.983 0 Twi9 LB STONERIDGE LLC LB STONERIDGE LLC 107,983 1.000000 1.000000
0 0 0 0 0 490 0 WH8639 PAMI MICHIGAN MEZZ Il LLC  WHOLE LOAN 490 1.000000 1.000000
0 0 0 0 0 1 0 Quos MANHATTAN MALL LLCUNRATED WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1 0 sQ29 LB SOUTH KOHOLA LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 1,001,229 0 vs33 LB TALLAHASSEE LLC WHOLE LOAN 1,001,229 1.046612 1.000000
0 0 0 0 0 9,900,000 0 WEA405 LB PLAYA PELICANO LLC WHOLE LOAN 9,900,000 1.000000 1.000000
0 0 0 0 0 196,957,949 0 WH5712 ORLANDO ASSETS ACQUISITION LLCWHOLE LOAN 196,957,949 0.755588 1.000000
0 0 0 0 0 36,000,000 0 WHS020 LB WHITEFACE LODGE LLC WHOLE LOAN 36,000,000 0.743114 1.000000
0 0 0 0 0 8,512,396 0 vCos LB DILLC WHOLE LOAN 8,512,396 0.960925 1.000000
0 0 0 0 0 5,390,000 0 WE191 LBMIP LLC WHOLE LOAN 5,390,000 0.984500 1.000000
0 0 0 0 0 69,471,817 0 WE199 LB 425 PARK AVENUE LLC WHOLE LOAN 69,471,817 0.976063 1.000000
0 0 0 0 0 56,467,383 0 WE246 1211 6TH AVENUE LB SYNDICATIONWHOLE LOAN 56,467,383 0.990005 1.000000
0 0 0 0 0 73,066,881 0 WE279 LB ATLANTA AREA PORTFOLIO PARTWHOLE LOAN 73,066,881 0.896841 1.000000
0 0 0 0 0 110,282,184 0 WH4319 LB DC AREA PORTFOLIO PARTNER LWHOLE LOAN 110,282,184 0.920000 1.000000
0 0 0 0 0 14,797,538 0 WH4321 1745 BROADWAY LB SYNDICATION PWHOLE LOAN 14,797,538 0.950000 1.000000
0 0 0 0 0 24,858,619 0 WH5830 ORLANDO CENTRE LB SYNDICATION WHOLE LOAN 24,858,619 0.899660 1.000000
0 0 0 0 0 310,000,000 0 WH5846 ROSSLYN LB SYNDICATION PARTNERWHOLE LOAN 310,000,000 0.891523 1.000000
0 0 0 0 0 217,300,000 0 WH5859 200 FIFTH AVENUE LB SYNDICATIOWHOLE LOAN 217,300,000 0.967506 1.000000
0 0 0 0 0 147,500,000 0 WH5978 AUSTIN PORTFOLIO LB SYNDICATIOWHOLE LOAN 147,500,000 0.831168 1.000000
0 0 0 0 0 574,400,000 0 WH6272 PLF LB SYNDICATION PARTNER LLCWHOLE LOAN 574,400,000 0.794610 1.000000
0 0 0 0 0 2,142,019,988 0 WH8013 ARCHSTONE LB SYNDICATION PARTNWHOLE LOAN HHHHARRH 0.754107 1.000000
0 0 0 0 0 3,158,280 0 WH8575 LB ATLANTA AREA - TWO ALLIANCEWHOLE LOAN 3,158,280 1.000000 1.000000
0 0 0 0 0 1 0 WH8738 LB WNG SLP LLC WHOLE LOAN 1 1.000000 1.000000
0 0 0 0 0 262,500,000 0 037898AA1 APPB 2007-1 A-2-I-X APPLEBEE'S ENTERPRISES LLC 262,500,000 1.002428 1.000000
0 0 0 0 0 506,250,000 0 037898AB9 APPB 2007-1 A-2-1I-A APPLEBEE'S ENTERPRISES LLC 506,250,000 0.916166 1.000000
0 0 0 0 0 240,000,000 0 037898AD5 APPB 2007-1 A-2-1I-X APPLEBEE'S ENTERPRISES LLC 240,000,000 0.782353 1.000000
0 0 0 0 0 183,750,000 0 449627AB4 IHOP 2007-3 NOTE IHOP FRANCHISING LLC 183,750,000 0.902353 1.000000
0 0 0 0 0 833,333,000 0 40415RAA3 HD SUPPLY INC US40415RAA32 0 0.810333 1.000000
0 0 0 0 0 4,060,698 0 swe2 LEH-IBEX CONDUIT EQUITY 4,060,698 1.000000 1.000000
0 0 0 0 0 200,000 0 WEATHERRS WEATHER RISK SOLUTIONS STOCK 200,000 1.000000 1.000000
0 0 0 0 0 5,000,000 0 WH6405 ON THE AVE SENIOR - LBCB  WHOLE LOAN 5,000,000 0.994114 1.000000
0 0 0 0 0 27,936,938 0 WH6422 SOUTHWEST CORPORATE CENTER  WHOLE LOAN 27,936,938 0.939560 1.000000
0 0 0 84,528,492 0 130,000,000 0 WH8624 PROJECT MURPHY SR - LBCB ~ WHOLE LOAN 4,000,000 0.924371 1.000000
0 0 0 0 0 130,951,807 0 WH8870 ALBERTSON Il OPEN STORE LBCB WHOLE LOAN 130,951,807 0.955737 1.000000
0 0 0 0 0 9,900,874 0 WH9048 IFF BUILDING A4 NOTE WHOLE LOAN 9,900,874 0.968934 1.000000
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LEHMAN BROTHERS HOLDINGS INC. LBEX-DOCID 3237604



LBEX-DOCID 3237604



0 0 0 0 0 14,706,823
0 0 0 0 0 824,208
0 0 0 0 0 55,743,526
0 0 0 0 0 212,552,775
0 0 0 0 0 1,210,266
0 0 0 0 0 4,264,781
0 0 0 0 0 1,330,193
0 0 0 0 0 351,740
0 0 0 0 0 1,432,513
0 0 0 0 0 2,290,711
0 0 0 0 0 15,905,667
0 0 0 0 0 4,299,028
0 0 0 0 0 732,539
0 0 0 0 0 23,679
0 0 0 0 0 749,597
0 0 0 0 0 5,451,801
0 0 0 0 0 5,292,026
0 0 0 0 0 14,523,190
0 0 0 0 0 45,882,395
0 0 0 0 0 68,917,122
0 0 0 0 0 44,769
0 0 0 0 0 3,742,354
0 0 0 0 0 6,017,526
0 0 0 0 0 13,922,428
0 0 0 0 0 17,407,914
0 0 0 0 0 768,672
0 0 0 0 0 110,616,947
0 0 0 0 0 103,655,751
0 0 0 0 0 46,466,957
0 0 0 0 0 19,224,459
0 0 0 0 0 22,908,207
0 0 0 0 0 23,897,008
0 0 0 0 0 23,150,858
0 0 0 0 0 63,910,078
0 0 0 0 0 2,517,051
0 0 0 0 0 28,173,937
0 0 0 0 0 66,280,123
0 0 0 0 0 103,998,343
0 0 0 0 0 99,045,165
0 0 0 0 0 1,550,009
0 0 0 0 0 2,867,320
0 0 0 0 0 2,428,515
0 0 0 0 0 2,311,007
0 0 0 0 0 13,509,364
0 0 0 0 0 31,136,928
0 0 0 0 0 7,080,563
0 0 0 0 0 9,206,586
0 0 0 0 0 28,559,835
0 0 0 0 0 32,641,396
0 0 0 0 0 9,791,732
0 0 0 0 0 1,888,093
0 0 0 0 0 2,341,949
0 0 0 0 0 319,504
0 0 0 0 0 10,859,735
0 0 0 0 0 2,426,512
0 0 0 0 0 258,682
0 0 0 0 0 51,012
0 0 0 0 0 147,668
0 0 0 0 0 180,619
0 0 0 0 0 149,552
0 0 0 0 0 169,094
0 0 0 0 0 882,321
0 0 0 0 0 407,101
0 0 0 0 0 1,088,964
0 0 0 0 0 62,601
0 0 0 0 0 246,999
0 0 0 0 0 883,504
0 0 0 0 0 589,548
0 0 0 0 0 2,295,963
0 0 0 0 0 375,827
0 0 0 0 0 119,895
0 0 0 0 0 642,700
0 0 0 0 0 706,330
0 0 0 0 0 452,298

FOIA CONFIDENTIAL TREATMENT REQUESTED BY

LEHMAN BROTHERS HOLDINGS INC.
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FOOH02104
FOOH11236
FOON31395
FOON31401
FOON31410
FOON31418
FOON31424
N00844949
N00892450
N00929277
N00940799
A30SW
AB1SW
GB1S
NSFS
WB30
WE491
WE492
WE493
WE494
WE495
WE496
WE497
WE498
WE499
WES00
WES501
WES02
WES03
WES504
WES05
WES06
WES07
WES508
WES510
WE512
WE513
WE514
WE515
WE516
WE5S17
WE518
WE519
WES524
WE525
WE526
WES527
WE528
WE529
WES68
WES69
WES70
WES571
WES572
WES73
WH5493
S30FW
VZ26

VZ33
WE28
WH3229
WH5664
WH6037
WH6039
WH6182
WH6256
WH6276
WH6E351
WH6404
WH6E421
WH6424
WH6430
WH6550
31394UFAS

RELO GOLD IO

RELO GOLD IO

RELO FHLMC GOLD (30 YEAR)

RELO FHLMC GOLD (30 YEAR)

RELO FHLMC GOLD (30 YEAR)

RELO FHLMC GOLD (30 YEAR)

RELO FHLMC GOLD (30 YEAR)

FNMA RELO 30 YEAR

FNMA RELO 30 YEAR

FNMA RELO 30 YEAR

FNMA RELO 30 YEAR

AURORA FIXED RATE SECOND ALT AWHOLE LOAN
ALS ALT-A BALLOON SECONDS LBB WHOLE LOAN
BALLOON 2ND LIEN MTG MAKER WHOLE LOAN

ALT A SECOND LIEN 5YR

2ND LIEN SEASONED DROPS

ALT-A PRIOR NOV 06 WHOLE LOAN
ALT-A NOV 06 WHOLE LOAN

ALT-A MAR 07 WHOLE LOAN

ALT-A APR 07 WHOLE LOAN
CHOICE ADV. PRIORNOV 06 ~ WHOLE LOAN
CHOICE ADV. FEB 07 WHOLE LOAN
CHOICE ADV. MAR 07 WHOLE LOAN
CHOICE ADV. APR 07 WHOLE LOAN
CHOICE ADV MAY 07 WHOLE LOAN

EXP. OPTIONS PRIOR NOV 06 WHOLE LOAN

MTG MAKER FEB 07 WHOLE LOAN
MTG MAKER MAR 07 WHOLE LOAN
MTG MAKER APR 07 WHOLE LOAN
MTG MAKER MAY 07 WHOLE LOAN
ALT-A DEC 06 WHOLE LOAN
ALT-A JAN 07 WHOLE LOAN
ALT-A FEB 07 WHOLE LOAN
ALT-A MAY 07 WHOLE LOAN
CHOICE ADV. JAN 07 WHOLE LOAN
MTG MAKER PRIOR NOV 06 WHOLE LOAN
MTG MAKER NOV 06 WHOLE LOAN
MTG MAKER DEC 06 WHOLE LOAN
MTG MAKER JAN 07 WHOLE LOAN
EXP. OPTIONS NOV 06 WHOLE LOAN
EXP. OPTIONS DEC 06 WHOLE LOAN
EXP. OPTIONS JAN 07 WHOLE LOAN
EXP. OPTIONS FEB 07 WHOLE LOAN
CHOICE ADV JUN 07 WHOLE LOAN
CHOICE ADV JUL 07 WHOLE LOAN
MTG MAKER JUN 07 WHOLE LOAN
MTG MAKER JUL 07 WHOLE LOAN
ALT-A JUN 07 WHOLE LOAN
ALT-A JUL 07 WHOLE LOAN
ALT-A AUG 07 WHOLE LOAN
ALT-A SEP 07 WHOLE LOAN
MTG MAKER AUG 07 WHOLE LOAN
MTG MAKER SEP 07 WHOLE LOAN
CHOICE ADV AUG 07 WHOLE LOAN
CHOICE ADV SEP 07 WHOLE LOAN
CENTRAL PACIFIC 2007-2 WHOLE LOAN

ALS FIXED RATE FIRST LIENSCOREWHOLE LOAN
ALS 1STS SUBPRIME 2YR HYBRIDS WHOLE LOAN

BNC 200515

SEASONED CROPS- CLTV>100 WHOLE LOAN
BNC 2006-21 WHOLE LOAN
BNC 2007-10 WHOLE LOAN
BNC 2007-18 WHOLE LOAN
BNC 2007-20 WHOLE LOAN
BNC 2007-23 WHOLE LOAN
BNC 2007-25 WHOLE LOAN
BNC 2007-28 WHOLE LOAN
BNC 2007-29 WHOLE LOAN
BNC 2007-30 WHOLE LOAN
BNC 2007-31 WHOLE LOAN
BNC 2007-32 WHOLE LOAN
BNC 2007-34 WHOLE LOAN
BNC 2007-36 WHOLE LOAN
FNR 2005-95 ZA FANNIE MAE

WHOLE LOAN

14,706,823
824,208
55,743,526
212,552,775
1,210,266
4,264,781
1,330,193
351,740
1,432,513
2,290,711
15,905,667
4,299,028
732,539
23,679
749,597
5,451,801
5,292,026
14,523,190
45,882,395
68,917,122
44,769
3,742,354
6,017,526
13,922,428
17,407,914
768,672
110,516,947
103,555,751
46,466,957
19,224,459
22,908,207
23,897,008
23,150,858
63,910,078
2,517,051
28,173,937
66,280,123
103,998,343
99,045,165
1,550,009
2,867,320
2,428,515
2,311,007
13,509,364
31,136,928
7,080,563
9,206,586
28,559,835
32,641,396
9,791,732
1,888,003
2,341,949
319,504
10,859,735
2,426,512
258,682
51,012
147,668
180,619
149,652
169,094
882,321
407,101
1,088,964
62,601
246,999
883,594
589,548
2,295,963
375,827
119,895
642,700
706,330
452,208

0.990517
0.940438
0.948562
0.948562
0.998017
1.014307
0.998017
0.997705
0.997705
0.948563
0.997705
0.942543
0.945382
1.066908
0.864524
0.840126
0.762952
0.831264
0.815110
0.800298
0.951782
0.900552
0.898906
0.871515
0.854138
0.836268
0.734574
0.759578
0.787565
0.714562
0.826426
0.853418
0.850013
0.783342
0.872306
0.726922
0.749413
0.755482
0.724678
0.813765
0.789473
0.775289
0.812425
0.867924
0.892722
0.744008
0.787213
0.847390
0.891098
0.913752
0.927488
0.779770
0.702634
0.921559
0.945653
0.920118
0.837963
0.711009
0.878339
0.822593
0.891894
0.734767
0.825719
0.889170
0.865633
0.886927
0.829731
0.882986
0.904031
0.995171
0.817944
0.930715
0.969392
0.835595

1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
1.000000
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0 0 0 0 0 22,044,949 0 31396CBV1 FHR-3045 HD FREDDIE MAC 22,044,949 0.983875 1.000000
0 0 0 0 0 285,822 0 31396CCN8 FHR-3045 KZ FREDDIE MAC 285,822 0.835595 1.000000
0 0 0 0 0 1,875,321 0 31396FXA6 FHR 3081 EZ FREDDIE MAC 1,875,321 0.917657 1.000000
0 0 0 0 0 1,139,746 0 31396VHX9 FNR 2007-30 KZ FANNIE MAE 1,139,746 0.859423 1.000000
0 0 0 0 0 7,675,000 0 31396W3E4 FNR 2007-75 VB FANNIE MAE 7,675,000 0.962829 1.000000
0 0 0 0 0 10,043,027 0 31396WaF1 FNR 2007-75 BZ FANNIE MAE 10,043,027 0.824806 1.000000
0 0 0 0 0 35,005,080 0 31396X7K4 FNR 2007-116 NC FANNIE MAE 35,005,080 0.992548 1.000000
0 0 0 0 0 1,221,991 0 31397BRU7 FHR 3229 KZ FREDDIE MAC 1,221,991 0.935157 1.000000
0 0 0 0 0 12,713,764 0 31397BRZ6 FHR 3229 vZ FREDDIE MAC 12,713,764 0.830243 1.000000
0 0 0 0 0 15,140,985 0 31397FKV3 FHR 3284 AZ FREDDIE MAC 15,140,985 0.758562 1.000000
0 0 0 0 0 3,622,024 0 31397GSP6 FHR 3297 ZL FREDDIE MAC 3,622,024 0.711375 1.000000
0 0 0 0 0 2,980,928 0 31397HAAG FHR 3311 ZL FREDDIE MAC 2,980,928 0.710125 1.000000
0 0 0 0 0 25,716,000 0 31397J6V1 FHR 3336 GB FREDDIE MAC 25,716,000 1.002743 1.000000
0 0 0 0 0 5,556,000 0 31397J6W0 FHR 3336 GC FREDDIE MAC 5,566,000 0.994364 1.000000
0 0 0 0 0 1,771,455 0 31397JA61 FHR 3336 VZ FREDDIE MAC 1,771,455 0.816414 1.000000
0 0 0 0 0 500,000 0 31397JZG2 FHR 3339 PD FREDDIE MAC 0 0.964454 1.000000
0 0 0 0 0 1,296,963 0 31397KD40 FHR 3355 ZH FREDDIE MAC 1,296,963 0.807137 1.000000
0 0 0 0 0 106,809,752 0 31397KLE9 FHR 3368 NC FREDDIE MAC 106,809,752 0.989093 1.000000
0 0 0 0 0 61,941,879 0 31397KLH2 FHR 3368 NG FREDDIE MAC 61,941,879 0.985812 1.000000
0 0 0 0 0 51,475,796 0 31397KLL3 FHR 3368 NK FREDDIE MAC 51,475,796 0.987547 1.000000
0 0 0 0 0 17,350,000 0 31397KVL2 FHR 3379 JW FREDDIE MAC 17,350,000 0.944151 1.000000
0 0 0 0 0 13,565,832 0 WH5063 ALBERTSON Il CLOSED SENIOR  WHOLE LOAN 13,565,832 0.970316 1.000000
0 0 0 0 0 250,000,000 0 WH8605 PROJECT MURPHY - SR WHOLE LOAN 250,000,000 0.924371 1.000000
0 0 0 0 0 225,277 0 Vweo COUNTRYWIDE 2005-WL-40 WHOLE LOAN 225,277 0.925071 1.000000
0 0 0 0 0 19,822,368 0 WH3843 BREAKERS RESORT MEZZ A WHOLE LOAN 19,822,368 0.849459 1.000000
0 0 0 0 0 6,150,000 0 WH4351 PROJECT STAPLER MEZZ WHOLE LOAN 6,150,000 0.923303 1.000000
0 0 0 0 0 26,584,167 0 WH5061 ALBERTSON Il OPEN STORE MEZZ WHOLE LOAN 26,584,167 0.956489 1.000000
0 0 0 0 0 4,312,128 0 WH5065 ALBERTSON Il CLOSED MEZZ ~ WHOLE LOAN 4,312,128 0.971777 1.000000
0 0 0 0 0 10,300,000 0 WH5167 FIFTH THIRD CENTER MEZZ 2 WHOLE LOAN 10,300,000 0.865189 1.000000
0 0 0 0 0 37,700,000 0 WH6471 ALMADEN FINANCIAL PLAZA MEZZ 2WHOLE LOAN 37,700,000 0.818705 1.000000
0 0 0 0 0 23,064,859 0 WH6502 ALMADEN FINANCIAL PLAZA MEZZ 1WHOLE LOAN 23,064,859 0.819804 1.000000
0 0 0 0 0 1,599,392 0 WH8012 MEMPHIS RETAIL-MEZZ WHOLE LOAN 1,599,392 0.996708 1.000000
0 0 0 0 0 22,224,111 0 WE380 CC RESIP WHOLE LOAN 22,224,111 0.840964 1.000000
0 0 0 0 0 506,928,891 0 WE392 CC COMP WHOLE LOAN 506,928,891 0.922589 1.000000
0 0 0 0 0 8,002,180 0 WE434 LASALLE MF WHOLE LOAN 8,002,180 0.986278 1.000000
0 0 0 0 0 2,882,031 0 WH8872 LBB 2008-12 WHOLE LOAN 2,882,031 0.769268 1.000000
0 0 0 0 0 25,748,723 0 ALO1 AURORA 10/1 LIBOR ARM (LBB) LEWHOLE LOAN 25,748,723 0.956515 1.000000
0 0 0 0 0 3,888,528 0 ALO2 AURORA 10/1 LIBOR ARM (LBB) LEWHOLE LOAN 3,888,528 0.960064 1.000000
0 0 0 0 0 130,745,035 0 ALO3 ALS NEGAM 5/1 CLOSED LEGACY WHOLE LOAN 130,745,035 0.956411 1.000000
0 0 0 0 0 676,526,091 0 ALOS 5/1 LIBOR ARM (AURURA) LEGACY WHOLE LOAN 676,526,001 0.955181 1.000000
0 0 0 0 0 45,078,848 0 ALO7 7/1 LIBOR ARM (AURURA) LEGACY WHOLE LOAN 45,078,848 0.963495 1.000000
0 0 0 0 0 200,000 0 ALO8 STANDARD 5/1 LIBOR 2/2/5 CAPS WHOLE LOAN 200,000 0.948167 1.000000
0 0 0 0 0 769,598 0 AL AURORA 15Y FIXED LEGACY ~ WHOLE LOAN 769,598 0.970082 1.000000
0 0 0 0 0 794,700 0 AL12 STANDARD 30FXD 5 OR 10 YR 10 LWHOLE LOAN 794,700 0.996701 1.000000
0 0 0 0 0 28,226,358 0 AL13 AURORA 30 YEAR FIXED LEGACY WHOLE LOAN 28,226,358 0.954908 1.000000
0 0 0 0 0 736,796 0 AL14 CLOSED - 40Y CONV FIXED LEGACYWHOLE LOAN 736,796 1.015373 1.000000
0 0 0 0 0 319,416 0 AL15 MCM 20 OR 30 FIXED-RATE BASIC WHOLE LOAN 319,416 1.025434 1.000000
0 0 0 0 0 391,256 0 AL16 40 YR FRM MCM LEGACY WHOLE LOAN 391,256 0.964664 1.000000
0 0 0 0 0 581,515 0 AL19 EXPRESS FIXED RATE 30 YEAR LEGWHOLE LOAN 581,515 1.030525 1.000000
0 0 0 0 0 1,276,323 0 AL22 ALS CREDIT GAP RELEASED FIXED WHOLE LOAN 1,276,323 0.975250 1.000000
0 0 0 0 0 520,792 0 AL23 ALS CREDIT GAP RELEASED FIXED2WHOLE LOAN 520,792 0.963095 1.000000
0 0 0 0 0 237,651,556 0 AL24 MTG MAKER 5/6 LIBOR 6/2/6 ARM WHOLE LOAN 237,651,556 0.845534 1.000000
0 0 0 0 0 1,830,897 0 AL25 AURORA 6-MONTH LIBOR ARM (LBB)WHOLE LOAN 1,830,897 0.861432 1.000000
0 0 0 0 0 76,193,580 0 AL26 ALS CREDIT GAP RELEASED FIXED3WHOLE LOAN 76,193,580 0.841430 1.000000
0 0 0 0 0 10,096,713 0 AL27 ALS 6 MONTH LIBOR CREDIT FLEX(WHOLE LOAN 10,006,713 0.835513 1.000000
0 0 0 0 0 1,552,425 0 AL28 ALS CLASSIC 10 1 LIBOR ARMS LEWHOLE LOAN 1,652,425 1.027523 1.000000
0 0 0 0 0 2,789,469 0 AL29 ALS CLASSIC 10/6 LIBOR ARMS LEWHOLE LOAN 2,789,469 0.947234 1.000000
0 0 0 0 0 120,088,451 0 AL31 AURORA 30 YR JUMBO (LBB) LEGACWHOLE LOAN 120,088,451 0.948361 1.000000
0 0 0 0 0 76,600,600 0 AL32 5/1 HYBRID LIBOR ARMS ALS LEGAWHOLE LOAN 76,600,600 0.959825 1.000000
0 0 0 0 0 28,624,556 0 AL33 6 MONTH HYBRID LIBOR ARMS ALS(WHOLE LOAN 28,624,556 0.956435 1.000000
0 0 0 0 0 2,215,646 0 AL35 FLEX 20 OR 30 FIXED-RATE BASICWHOLE LOAN 2,215,646 0.999342 1.000000
0 0 0 0 0 1,839,581 0 AL36 AURORA 15YR FIXED LEGACY  WHOLE LOAN 1,839,581 0.950470 1.000000
0 0 0 0 0 4,087,554 0 AL37 AURORA 20YR FIXED LEGACY  WHOLE LOAN 4,087,554 0.968525 1.000000
0 0 0 0 0 214,885,956 0 AL38 AURORA 30 YR FIXED LEGACY WHOLE LOAN 214,885,956 0.926060 1.000000
0 0 0 0 0 671,002 0 AL39 ALS ALT-A 1ST LIEN 40/30 LEGACWHOLE LOAN 671,002 0.978234 1.000000
0 0 0 0 0 1,204,172 0 AL#1 ALS 6 MONTH HYBRID LIBOR LEGACWHOLE LOAN 1,204,172 0.838935 1.000000
0 0 0 0 0 160,830 0 AL42 AURORA 6 MONTH ARMS LEGACY WHOLE LOAN 160,830 0.833250 1.000000
0 0 0 0 0 1,351,314 0 AL43 AURORA 15 YEAR JUMBO (LBB) LEGWHOLE LOAN 1,351,314 1.038348 1.000000
0 0 0 0 0 775,265 0 AL45 PCW 5-1 FNMA HYBRID LIBOR-LEGAWHOLE LOAN 775,265 1.036062 1.000000
0 0 0 0 0 502,918 0 B1OLW BNC ALT-A 10/6 LIBOR WHOLE LOAN 502,918 1.071856 1.000000
0 0 0 0 0 1,364,984 0 B30FX BNC ALT-A 30 YR FIX WHOLE LOAN 1,364,984 1.109310 1.000000
0 0 0 0 0 3,776,249 0 B56LW BNC ALT-A 5/6 LIBOR WHOLE LOAN 3,776,249 1.044417 1.000000
0 0 0 0 0 420,000 0 BA327 BNC ALT-A 3/27 LIBOR ARM ~ WHOLE LOAN 420,000 1.017969 1.000000
0 0 0 0 0 1,327,170 0 WH5835 BNC 2007-14-ARM WHOLE LOAN 1,327,170 1.014960 1.000000
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0 0 0 0 0 27,639,911 0 CDPP500 CAMPUS DOOR PRIME PLUS 5 WHOLE LOAN 27,639,911 0.916778 1.000000
0 0 0 0 0 189,105,545 0 CDPRERBP CAMPUS DOOR PRE RBP WHOLE LOAN 189,105,545 0.797132 1.000000
0 0 0 0 0 370,409 0 WH4259 EVERBANK 2006-3 WHOLE LOAN 370,409 0.993837 1.000000
0 0 0 0 0 2,720,542 0 WH4291 SEATTLE MORTGAG 2006-1 WHOLE LOAN 2,720,542 0.984945 1.000000
0 0 0 0 0 6,301,492 0 WH4333 FINANCIAL FREED 2006-5 WHOLE LOAN 6,301,492 1.010105 1.000000
0 0 0 0 0 734,423 0 WH4621 BNY MORTGAGE 2007-1 WHOLE LOAN 734,423 1.001238 1.000000
0 0 0 0 0 1,424,892 0 WH4823 BNY MORTGAGE 2007-2 WHOLE LOAN 1,424,892 1.008567 1.000000
0 0 0 0 0 35,704,514 0 WHS5617 SEATTLE MORTGAG 2007-1 WHOLE LOAN 35,704,514 0.986839 1.000000
0 0 0 0 0 22,149,670 0 WH5766 FINANCIAL FREED 2007-1-TL  WHOLE LOAN 22,149,670 0.990133 1.000000
0 0 0 0 0 4,057,190 0 WH5807 BNY MORTGAGE 2007-3 WHOLE LOAN 4,057,190 1.026960 1.000000
0 0 0 0 0 20,612 0 WH5917 BNY MORTGAGE 2007-4 WHOLE LOAN 20,612 0.998213 1.000000
0 0 0 0 0 53,969,400 0 WH6085 SEATTLE MORTGAG 2007-2-JAR  WHOLE LOAN 53,969,400 0.980569 1.000000
0 0 0 0 0 23,671 0 WH6119 BNY MORTGAGE 2007-5HFX  WHOLE LOAN 23,671 0.998322 1.000000
0 0 0 0 0 3,138,452 0 WH6137 BNY MORTGAGE 2007-6-JFX ~ WHOLE LOAN 3,138,452 1.002871 1.000000
0 0 0 0 0 34,827 0 WH6382 BNY MORTGAGE 2007-8-HFX  WHOLE LOAN 34,827 0.998717 1.000000
0 0 0 0 0 14,250,488 0 WH6383 BNY MORTGAGE 2007-8-JFX ~ WHOLE LOAN 14,250,488 1.003949 1.000000
0 0 0 0 0 1,284,462 0 WH6505 BNY MORTGAGE 2007-9-JAR WHOLE LOAN 1,284,462 1.000480 1.000000
0 0 0 0 0 12,737,111 0 WH6507 BNY MORTGAGE 2007-10-JFX  WHOLE LOAN 12,737,111 1.003476 1.000000
0 0 0 0 0 27,979 0 WH6509 BNY MORTGAGE 2007-11-HFX  WHOLE LOAN 27,979 0.998647 1.000000
0 0 0 0 0 19,813,444 0 WH6544 BANK OF AMERICA 2007-2-JAR  WHOLE LOAN 19,813,444 0.986945 1.000000
0 0 0 0 0 13,723,546 0 WH6589 BNY MORTGAGE 2007-12-JFX  WHOLE LOAN 13,723,546 0.996662 1.000000
0 0 0 0 0 35,022 0 WH6591 BNY MORTGAGE 2007-13-HFX ~ WHOLE LOAN 35,022 0.998398 1.000000
0 0 0 0 0 103,058 0 WH6593 BNY MORTGAGE 2007-14-JAR ~ WHOLE LOAN 103,058 0.999080 1.000000
0 0 0 0 0 822,386 0 WH6595 BNY MORTGAGE 2007-15-JAR  WHOLE LOAN 822,386 0.961321 1.000000
0 0 0 0 0 1,865,542 0 WH8651 BNY MORTGAGE 2007-16-HAR ~ WHOLE LOAN 1,865,542 1.030800 1.000000
0 0 0 0 0 30,539 0 WH8652 BNY MORTGAGE 2007-17-HFX  WHOLE LOAN 30,539 0.998112 1.000000
0 0 0 0 0 788,003 0 WH8653 BNY MORTGAGE 2007-18-JAR ~ WHOLE LOAN 788,003 0.997950 1.000000
0 0 0 0 0 16,971,907 0 WH8654 BNY MORTGAGE 2007-19-JFX  WHOLE LOAN 16,971,907 0.998659 1.000000
0 0 0 0 0 41,186,030 0 WH86s4 BANK OF AMERICA 2007-3-JAR  WHOLE LOAN 41,186,030 0.977190 1.000000
0 0 0 0 0 1,594,173 0 WH8707 BNY MORTGAGE 2007-20-HAR ~ WHOLE LOAN 1,694,173 1.026327 1.000000
0 0 0 0 0 27,754,549 0 WH8743 BNY MORTGAGE 2007-21-JFX  WHOLE LOAN 27,754,549 0.986102 1.000000
0 0 0 0 0 4,789,618 0 WH8745 BNY MORTGAGE 2007-22-JAR ~ WHOLE LOAN 4,789,618 0.999480 1.000000
0 0 0 0 0 14,815,071 0 WH8747 BNY MORTGAGE 2007-23-JFX  WHOLE LOAN 14,815,071 0.973485 1.000000
0 0 0 0 0 609,277 0 WH8749 BNY MORTGAGE 2007-24-HAR ~ WHOLE LOAN 609,277 1.028901 1.000000
0 0 0 0 0 30,344 0 WH8751 BNY MORTGAGE 2007-25-HFX  WHOLE LOAN 30,344 0.998272 1.000000
0 0 0 0 0 7,451,693 0 WH8821 BNY MORTGAGE 2007-26-JFX  WHOLE LOAN 7,451,693 0.981706 1.000000
0 0 0 0 0 9,903,886 0 WH8835 EVERBANK 2008-1-JFX WHOLE LOAN 9,903,886 0.966628 1.000000
0 0 0 0 0 12,358,670 0 WH8850 EVERBANK 2008-2-JFX WHOLE LOAN 12,358,670 0.960935 1.000000
0 0 0 0 0 6,045,718 0 WH8899 EVERBANK 2008-3-JFX WHOLE LOAN 6,045,718 0.948084 1.000000
0 0 0 0 0 3,859,195 0 WH8902 EVERBANK 2008-4-JFX WHOLE LOAN 3,859,195 0.937381 1.000000
0 0 0 0 0 2,449,716 0 WH8932 EVERBANK 2008-5-JAR WHOLE LOAN 2,449,716 1.026480 1.000000
0 0 0 0 0 3,672,720 0 WH8956 EVERBANK 2008-6-JFX WHOLE LOAN 3,672,720 1.007203 1.000000
0 0 0 0 0 3,826,615 0 WH8958 EVERBANK 2008-7-HAR WHOLE LOAN 3,826,615 1.042113 1.000000
0 0 0 0 0 1,332,987 0 WH8960 EVERBANK 2008-8-JAR WHOLE LOAN 1,332,987 1.017903 1.000000
0 0 0 0 0 1,270,012 0 WH8984 EVERBANK 2008-9-JFX WHOLE LOAN 1,270,012 1.016901 1.000000
0 0 0 0 0 1,819,602 0 WHS005 EVERBANK 2008-10-JAR WHOLE LOAN 1,819,602 0.985110 1.000000
0 0 0 0 0 1,901,525 0 WHS011 EVERBANK 2008-11-HAR WHOLE LOAN 1,901,525 1.027592 1.000000
0 0 0 0 0 2,224,792 0 WHS037 EVERBANK 2008-12-JFX WHOLE LOAN 2,224,792 1.021921 1.000000
0 0 0 0 0 3,496,593 0 WH9043 EVERBANK 2008-13-HAR WHOLE LOAN 3,496,593 1.022148 1.000000
0 0 0 0 0 1,884,957 0 C15YW AURORA 15Y FIXED 1,884,957 1.002115 1.000000
0 0 0 0 0 302,000 0 C30BW STANDARD 30FXD 5 OR 10 YR IO WHOLE LOAN 302,000 1.004305 1.000000
0 0 0 0 0 20,737,740 0 c3oyw AURORA 30 YEAR FIXED WHOLE LOAN 20,737,740 1.002577 1.000000
0 0 0 0 0 1,180,000 0 J3oyw AURORA 30 YR JUMBO (LBB) WHOLE LOAN 1,180,000 1.012728 1.000000
0 0 0 0 0 564,540 0 L30YW FLEX 20 OR 30 FIXED-RATE BASICWHOLE LOAN 564,540 0.990011 1.000000
0 0 0 0 0 47,000 0 N2oYw AURORA 20YR FIXED WHOLE LOAN 47,000 1.036763 1.000000
0 0 0 0 0 993,800 0 N3oYw AURORA 30 YR FIXED 993,800 1.004667 1.000000
0 0 0 0 0 15,050,207 0 WH8731 MANGER BUILDING WHOLE LOAN 15,050,207 0.856642 1.000000
0 0 0 0 0 13,942,500 0 WH8732 UNIVERSITY EDGE APTS WHOLE LOAN 13,942,500 0.888256 1.000000
0 0 0 0 0 8,565,000 0 WH8734 LAKE COLONY APT WHOLE LOAN 8,565,000 0.887396 1.000000
0 0 0 0 0 3,168,584 0 WH8735 SLEEP INN WHOLE LOAN 3,168,584 0.916457 1.000000
0 0 0 0 0 37,008,906 0 WH8824 HOTEL JEROME WHOLE LOAN 37,008,906 0.920411 1.000000
0 0 0 0 0 298,298 0 VD96 SEASONED WHOLE LOANS M3N ~ WHOLE LOAN 208,298 1.030496 1.000000
0 0 0 0 0 524,676 0 WH2989 LOANCITY 2006-1 WHOLE LOAN 524,676 1.033976 1.000000
0 0 0 0 0 305,046 0 WH3435 AMER HOME MTG 2006-9 WHOLE LOAN 305,046 1.047449 1.000000
0 0 0 0 0 54,415 0 WH3873 MORTGAGE IT 2006-2 WHOLE LOAN 54,415 1.023279 1.000000
0 0 0 0 0 381,057 0 WH3999 FREEDOM MTG (L 2006-3-ARM  WHOLE LOAN 381,057 1.024405 1.000000
0 0 0 0 0 199,200 0 WH4575 FREEDOM MTG (L 2007-1-ARM  WHOLE LOAN 199,200 1.016033 1.000000
0 0 0 0 0 363,900 0 WH4577 FREEDOM MTG (L 2007-2-ARM  WHOLE LOAN 363,900 1.013360 1.000000
0 0 0 0 0 1,071,996 0 WH5169 MORTGAGE IT 2007-3-ARM WHOLE LOAN 1,071,996 1.034450 1.000000
0 0 0 0 0 461,199 0 WH5253 GREENPOINT MTG 2007-29-ARM  WHOLE LOAN 461,199 1.029456 1.000000
0 0 0 0 0 434,027 0 WH5363 COUNTRYWIDE 2007-17-ARM WHOLE LOAN 434,027 1.037407 1.000000
0 0 0 0 0 1,659,238 0 WH5605 BANK OF AMERICA 2007-1-ARM  WHOLE LOAN 1,659,238 1.020841 1.000000
0 0 0 0 0 5,518,817 0 WH5729 GREENPOINT MTG 2007-38-ARM  WHOLE LOAN 5,518,817 1.017780 1.000000
0 0 0 0 0 636,806 0 WH6016 NETBANK 2007-1 HYB WHOLE LOAN 636,806 0.996204 1.000000
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0 0 0 0 0 387,629 0 WH6042 AMER HOME MTG 2007-2 WHOLE LOAN 387,629 1.053909 1.000000
0 0 0 0 0 8,491,058 0 WH6044 AMER HOME MTG 2007-3-ARM ~ WHOLE LOAN 8,491,058 1.048098 1.000000
0 0 0 0 0 443,750 0 WH6098 WELLS FARGO 2007-12 WHOLE LOAN 443,750 1.028795 1.000000
0 0 0 0 0 1,356,232 0 WH6099 COUNTRYWIDE 2007-23 WHOLE LOAN 1,356,232 1.059381 1.000000
0 0 0 0 0 1,116,665 0 WH6110 COUNTRYWIDE 2007-24-ARM WHOLE LOAN 1,116,665 1.057636 1.000000
0 0 0 0 0 348,858 0 WH6403 NET BANK INC 2007-2-HYB WHOLE LOAN 348,858 1.014274 1.000000
0 0 0 0 0 4,149,509 0 WH6447 QUICKEN LOANS 2007-5 WHOLE LOAN 4,149,509 1.043230 1.000000
0 0 0 0 0 164,745 0 WH6487 QUICKEN LOANS 2007-6-ARM ~ WHOLE LOAN 164,745 1.034430 1.000000
0 0 0 0 0 8,927,839 0 WH8618 PROVIDENT FUNDI 2007-1-ARM  WHOLE LOAN 8,927,839 1.032017 1.000000
0 0 0 0 0 37,022,937 0 WH8623 FLAGSTAR BANK 2007-2-ARM ~ WHOLE LOAN 37,022,937 0.938123 1.000000
0 0 0 0 0 20,575,028 0 WH8602 CONTINENTAL BAYSIDE SR BRIDGE WHOLE LOAN 20,575,028 0.994908 1.000000
0 0 0 0 0 16,681,382 0 WH8796 ST VINCENT MEZZ WHOLE LOAN 16,681,382 0.921147 1.000000
0 0 0 0 0 2,432,208 0 WH8800 ST VINCENT ACQUISITION LOAN B WHOLE LOAN 2,432,208 0.980000 1.000000
0 0 0 0 0 211,249 0 WH8801 ST VINCENT BUILDING LOAN B NOTWHOLE LOAN 211,249 0.980490 1.000000
0 0 0 0 0 506,544 0 WH8802 ST VINCENT PROJECT LOAN B NOTEWHOLE LOAN 506,544 0.979727 1.000000
0 0 0 0 0 28,499,999 0 WE185 TESORO RESORTS WHOLE LOAN 28,499,999 0.987273 1.000000
0 0 0 0 0 516,758,318 0 VHe5 FIXED WHOLE LOAN 516,758,318 0.978397 1.000000
0 0 0 0 0 34,798,641 0 VHE9 CONSTRUCTION LOANS WHOLE LOAN 34,798,641 0.960435 1.000000
0 0 0 0 36,050,272 228,747,483 0 VH75 5/1 HYBRID WHOLE LOAN 228,747,483 0.979178 1.000000
0 0 0 0 0 520,000 0 VH76 ARM 3 MONTH LIBOR WHOLE LOAN 520,000 0.962250 1.000000
0 0 0 0 0 2,809,780 0 WD22 2-1 HYBRID WHOLE LOAN 2,809,780 0.960047 1.000000
0 0 0 0 2,310,903 2,101,258 0 WE230 10/1 HYBRID WHOLE LOAN 2,101,258 0.963268 1.000000
0 0 0 0 1,811,995 4,734,187 0 WH8e64 LBSBF 7/1 HYBRID WHOLE LOAN 4,734,187 0.981870 1.000000
0 0 0 0 0 7,067,634 0 WH5800 GREENPOINT MTG 2007-40 WHOLE LOAN 7,067,634 0.949370 1.000000
0 0 0 0 0 3,289,220 0 WH5949 GREENPOINT MTG 2007-40-TL  WHOLE LOAN 3,289,220 0.949337 1.000000
0 0 0 0 702,936 14,485,225 0 WH6046 GREENPOINT MTG 2007-43 WHOLE LOAN 14,485,225 0.932404 1.000000
0 0 0 0 0 9,671,120 0 WH6161 GREENPOINT MTG 2007-45 WHOLE LOAN 9,671,120 0.935981 1.000000
0 0 0 0 0 30,304,865 0 WH6192 INDYMAC 2007-12 WHOLE LOAN 30,304,865 0.972174 1.000000
0 0 0 0 0 10,434,845 0 WH6326 INDYMAC 2007-13 WHOLE LOAN 10,434,845 0.949552 1.000000
0 0 0 0 0 6,468,624 0 WH8864 LBB 2008-11 WHOLE LOAN 6,468,624 0.768491 1.000000
0 0 0 0 0 245,606 0 vHe6 SBA 7(A) WHOLE LOAN 245,606 1.077103 1.000000
0 0 0 0 0 59,499,393 0 VHe7 SBA 504 WHOLE LOAN 59,499,393 1.006358 1.000000
0 0 0 0 0 23,458,054 0 vio7 SBA 7(A) UNGUARANTEED WHOLE LOAN 23,458,054 1.005901 1.000000
0 0 0 0 0 758,290 0 VvI38 SBA 504 CONSTRUCTION WHOLE LOAN 758,290 1.005145 1.000000
0 0 0 0 0 2,980,185 0 vTe1 SBA CONSTRUCTION WHOLE LOAN 2,980,185 1.006158 1.000000
0 0 0 0 0 77,775,357 0 WE615 CAPITAL CROSSING RESI LOANS WHOLE LOAN 77,775,357 1.020617 1.000000
0 0 0 0 0 10,373,220 0 PIPEFIX FIXED PIPELINE 0 1.000000 1.000000
0 0 0 0 0 86,482,768 0 PIPEHYBR HYBRID PIPELINE 0 1.000000 1.000000
0 0 0 0 0 120,000 0 A51LW 5/1 LIBOR ARM (AURURA) 120,000 1.008820 1.000000
0 0 0 0 0 790,500 0 A5TYW STANDARD 5/1 LIBOR 5/2/5 CAPS WHOLE LOAN 790,500 0.996548 1.000000
0 0 0 0 0 1,710,382 0 J51LW 5/1 HYBRID LIBOR ARMS ALS  (LBB) 1,710,382 0.997235 1.000000
0 0 0 0 0 0 0 WH6378 GLENDALE CITY CENTER SR WHOLE LOAN 0 0.862030 1.000000
0 0 0 0 0 864,498 0 WH8940 PROJECT TROIS 120 HOWARD SR MZWHOLE LOAN 864,498 0.908700 1.000000
0 0 0 0 0 16,763,559 0 WH5551 SNOW MASS - B NOTE WHOLE LOAN 16,763,559 1.004844 1.000000
0 0 0 0 0 8,775,000 0 WH5640 BULLETIN BUILDING WHOLE LOAN 8,775,000 0.973009 1.000000
0 0 0 0 0 10,324,790 0 WH5832 SNOWMASS A NOTE WHOLE LOAN 10,324,790 1.004400 1.000000
0 0 0 0 0 4,000,000 0 WH5788 LYON - CAPISTRANO POINTE B NOTWHOLE LOAN 4,000,000 1.010085 1.000000
0 0 0 0 0 7,000,000 0 WH5790 LYON - MONARCH COAST B NOTE WHOLE LOAN 7,000,000 1.010081 1.000000
0 0 0 0 0 2,500,000 0 WH5792 LYON - TRABUCO HIGHLANDS B NOTWHOLE LOAN 2,500,000 1.010985 1.000000
0 0 0 0 0 3,500,000 0 WH5794 LYON - THE VINEYARDS B NOTE WHOLE LOAN 3,500,000 1.010081 1.000000
0 0 0 0 0 3,500,000 0 WH5796 LYON - VILLA TIERRA BNOTE WHOLE LOAN 3,500,000 1.010081 1.000000
0 0 0 0 0 5,000,000 0 WH5798 LYON - VINTAGE WOODS B NOTE WHOLE LOAN 5,000,000 1.010081 1.000000
0 0 0 0 0 45,219,440 0 WH8581 PASADENA ST LUKE SENIOR WHOLE LOAN 45,219,440 0.990000 1.000000
0 0 0 0 0 2,730,758 0 WH8860 OCP WARNER CENTER MEZZ WHOLE LOAN 2,730,758 0.989551 1.000000
0 0 0 0 0 10,152,269 0 VE96 LERNO VERHAGEN WHOLE LOAN 10,152,269 1.000000 1.000000
0 0 0 0 0 2,169,810 0 VN89 PALM DESERT WHOLE LOAN 2,169,810 0.831877 1.000000
0 0 0 0 0 10,451,720 0 vOo4 OCEAN RANCH (DEBT POSITION) WHOLE LOAN 10,451,720 0.976207 1.000000
0 0 0 0 0 8,752,935 0 vaQ2s MILPITAS MILPITAS 8,752,935 0.771507 1.000000
0 0 0 0 0 5,785,860 0 vu34 ROCKLIN WHOLE LOAN 5,785,860 0.922743 1.000000
0 0 0 0 0 2,254,408 0 vv44 VCC LAS VEGAS 2,254,408 0.878463 1.000000
0 0 0 0 0 1,323,430 0 vweas EL DORADO EL DORADO 1,323,430 0.894437 1.000000
0 0 0 0 0 2,646,285 0 Vw51 ELK GROVE VW51 2,646,285 0.946648 1.000000
0 0 0 0 0 2,000,000 0 WD18 BRENTWOOD WHOLE LOAN 2,000,000 0.990000 1.000000
0 0 0 0 0 16,052,411 0 WD23 OTAY MESA WHOLE LOAN 16,052,411 0.986261 1.000000
0 0 0 0 0 7,075,397 0 WD55 PALMDALE WHOLE LOAN 7,075,397 0.980309 1.000000
0 0 0 0 0 6,611,490 0 WE20 PALMDALE Il WHOLE LOAN 6,611,490 0.989202 1.000000
0 0 0 0 0 1,062,038 0 WH8696 VCC VACAVILLE SENIOR WHOLE LOAN 1,062,038 1.000000 1.000000
0 0 0 0 0 42,750,000 0 VB43 BOULDER SPRINGS WHOLE LOAN 42,750,000 0.980000 1.000000
0 0 0 0 0 3,474,404 0 vB91 LAUREL BAY WHOLE LOAN 3,474,404 0.960811 1.000000
0 0 0 0 0 10,492,582 0 VBS0 100 E OCEAN BLVD 100 E OCEAN BLVD 10,492,582 0.995439 1.000000
0 0 0 0 0 15,602,855 0 WE355 TIRADOR WHOLE LOAN 15,602,855 0.961671 1.000000
0 0 0 0 0 2,100,000 0 TM59 ASW LOS SANTEROS PHASE Il WHOLE LOAN 2,100,000 1.000000 1.000000
0 0 0 0 0 28,400,489 0 vJ19 SOUTH PARK IV 28,400,489 0.985707 1.000000
0 0 0 0 0 6,761,174 0 WE176 6650 LEXINGTON WHOLE LOAN 6,761,174 1.000000 1.000000
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0 0 0 0 0 9,071,922 0 WE401 EAGLE CANYON WHOLE LOAN 9,071,922 0.987879 1.000000
0 0 0 0 0 7,500,000 0 WH4573 3033 WILSHIRE BLVD CIRCA SR WHOLE LOAN 7,500,000 0.990000 1.000000
0 0 0 0 0 9,510,077 0 VH34 222 BROADWAY 222 BROADWAY 9,510,077 1.000000 1.000000
0 0 0 0 0 8,502,007 0 WE189 46TH STREET MEZZ WHOLE LOAN 8,502,007 0.702270 1.000000
0 0 0 0 0 7,505,183 0 WH4251 VERONA WOODS MEZZ WHOLE LOAN 7,505,183 0.989070 1.000000
0 0 0 0 0 30,000,000 0 VR76 BICKFORD RANCH WHOLE LOAN 30,000,000 0.768333 1.000000
0 0 0 0 0 5,000,000 0 VR95 SCC BICKFORD 5,000,000 0.800000 1.000000
0 0 0 0 0 275,364,153 0 vu22 HERITAGE FIELDS WHOLE LOAN 275,364,153 0.932234 1.000000
0 0 0 0 0 109,854,812 0 WE225 10000 SANTA MONICA WHOLE LOAN 109,854,812 0.988810 1.000000
0 0 0 0 0 141,736,118 0 WE350 OAK KNOLL & DEL AMO WHOLE LOAN 141,736,118 0.935164 1.000000
0 0 0 0 0 3,666,373 0 WH5899 HARD ROCK MEZZ BRIDGE WHOLE LOAN 3,666,373 0.978174 1.000000
0 0 0 0 0 32,685,262 0 VXe4 SUNCAL-NORTHLAKE REVOLVER ~ WHOLE LOAN 32,685,262 0.984175 1.000000
0 0 0 0 0 68,500,000 0 VXe5 NORTHLAKE TERM - SUNCAL 68,500,000 0.984175 1.000000
0 0 0 0 0 88,123,684 0 WH1085 SUNCAL PACIFIC POINT TERM ~ WHOLE LOAN 88,123,684 1.013685 1.000000
0 0 0 0 0 16,686,298 0 WH1087 SUNCAL PACIFIC POINT REVOLVER WHOLE LOAN 16,686,298 1.000000 1.000000
0 0 0 0 0 296,061,300 0 WH2481 MARBLEHEAD HEARTLAND TERM ~ WHOLE LOAN 296,061,300 0.909010 1.000000
0 0 0 0 0 65,000,000 0 WH4707 SUNCAL PALM SPRING VILLAGE TERWHOLE LOAN 65,000,000 0.966429 1.000000
0 0 0 0 0 9,744,307 0 WH4713 SUNCAL PALM SPRINGS VILLAGE REWHOLE LOAN 9,744,307 0.966429 1.000000
0 0 0 0 0 20,000,000 0 WH8569 SUNCAL INTERIM LOAN WHOLE LOAN 20,000,000 0.995060 1.000000
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