Chase Triparty Haxrcut Summary
Trades Maturing Sep 15,2008
as of Sep 12, 2008

Collateral Allocated Summary Prin ($Bn's) | Curreni Haircui Fed Haircut Yariance Impact

ARSET BACKS - INVESTMENT GRADE 1.1 15% 20% 3% 0.1
ARGET BACKES - NON-INVESTMWMEN T GRADE 0.2 2% 20% -13% (.17
Cl-INVESTMENT GEADE CONYERTIELES 0.0 15% 20% 2% 0.0
C2-NONINVESTMENT GRADE CONYERTIELES 0.2 2% 20%. 15% 0.0
CORPORATES - INVESTMENT GRADE 5.5 9% 20% 13% 0.7
CORPORATER - NONINVESTMENT GEADE 1.6 15% 20% 2% 0.1
EQUITIES 3.1 % 20% 14% 0.4
GOVERENMENT AGENCTY 12.7 2% % 4% 0.6
MBS 20.7 2% 6% 4% 0.5
MONEY MAREETS 3.9 B9 20% 11% 0.4
LTI 1.9 &% 20% 12% 0.2
OTHER 0.0 T 20%. 13% 0.0
FRIVATE LABELG - HIGH YIELD 0.6 19% 20% 1% 0.0
FRIVATE LABELG - INVESTMENT GRADE 1.3 13% 20% % 0.1
TREAGITERIES 41.2 1% 4% 3% 0.5
Grand Total 5.5 A% P 2% 3.9
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