BIADAIANDWOIWWIWWWWWWIWINININININININININ
AN |[=|O|O|0|N]|O|O|R|WIN]|=|O|lO|O|N|B|O|AR]|W]IN]—

871,000,000

C D | E F G H
]
2]
5]
| 4 | UBS @ 2.75%
i Note: Round Trade Date Positions down, not up per K Hosea, to ensure sufficient collateral)
Clean Dirty Mark in Clean Mark in

| 6 | Ledger Cusip Face Mark Decimals Decimals

Real World Trade Date  Clean Clean Market
| 7 | Account Cusip position Mark Price
| 8 | 124.51 1.2485 1.2451
| 9 | 122.33 1.2266 1.2233
| 10| 114.75 1.1514 1.1475
| 11| 117.69 1.1796 1.1769
| 12 | 117.61 1.1792 1.1761
| 13 | 115.92 1.1624 1.1592
| 14 | 118.38 1.1877 1.1838
| 15 | 117.57 1.1795 1.1757
| 16 | 135.06 1.3570 1.3506
| 17 ] 176.94 1.7893 1.7694
| 18 | 172.48 1.7438 1.7248
| 19 | 115.18 1.1619 1.1518
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1,082,064,164 1,011,729,993

BIADAIANDWOIWWIWWWWWWIWINININININININININ
AN |[=|O|O|0|N]|O|O|R|WIN]|=|O|lO|O|N|B|O|AR]|W]IN]—

I | 0 ] K L M
| 1]
| 2 |
| 3 |
| 4 |
5

[~ | Market Value

(with accrued
| 6 | interest) HC Repo Value Haircut calc Repo Price

Gross Long

Inventory, TD
7|  ew
| 8 | 51,189,771 1.065 47,862,436 48,118,385 1.1674
| 9 | 36,799,200 1.065 34,407,252 34,591,248 1.1469
| 10 | 128,960,720 1.065 120,578,273 121,223,077 1.0766
| 11| 21,232,908 1.065 19,852,769 19,958,934 1.1029
| 12 | 53,062,515 1.065 49,613,452 49,878,764 1.1025
| 13 | 79,041,704 1.065 73,903,993 74,299,202 1.0868
| 14 | 157,966,627 1.065 147,698,796 148,488,629 1.1105
| 15 | 173,384,295 1.065 162,114,316 162,981,237 1.1028
| 16 | 67,849,600 1.065 63,439,376 63,778,624 1.2688
| 17| 89,466,800 1.065 83,651,458 84,098,792 1.6730
| 18 | 52,313,370 1.065 48,913,001 49,174,568 1.6304
| 19 | 170,796,654 1.065 159,694,871 160,548,855 1.0864
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