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USING FAIR VALUES:

High Grade High Grade EL Comblned
ABSOLUTE | PERCENTAGE (265,072 2716,178) (2.981.250)
DESCRIFTION S&P RATING - [SPREAD: | LEHMAN G5 RANGE | - PRIORMARK CHANGE CHANGE HG QUANTITY: |- HGEL QUANTITY: COMB QUANTITY: MAT: -} BRKR: SECTOR
ABAG 2008-HGTA A1.5:87-11/28/2045 SC.F- [AAA LIBOTM:4B5! 90.506 46250 D4 i 99,000,000 99,000,000 - 4,578,750 4,578,750 |- 11/28/46| GSCO- | COL-- GDO2
ABAG 2008-HGTA A2 5:97-11/28/2045 SC.F [AAA LIBOTM4B5: 89.506 {3.3750)| 75,750,000 75,750,000 - (2,556,563 (2,556,563 CDO--Gho2
ABAC 2006-HGTA B 512 11/26/2046 SC.5U 7 [AA: 180180 88575 (19:5750] 4 20,250,000 20,260,000 8 (3965958 (3965958 GSC0 ] 0D MezzG0
[ABAC 2006-HG1A AMSE 5,72 11/26/2046 SC. - | AAA LB0TVAD 55770 (0:7700) 54.425,000 100,575,000 185,000,000 (265.072) (774 A7) (1059,500) GSCU | CDO- onoR

USING GS MARKS:

HighGrade High Grade EL Coimbined
ABSOLUTE | PERCENTAGE: 306073 (51.566.115] (55362188
5&P RATING “JSPREAD | LEHMAN G5 FAIR VALUE 4 RANGE: | PRIOR MARK CHANGE CHANGE HG QUANTITY | “HGEL QUANTITY. COMB QUANTITY. MAT | BRKR SECTOR:
2006:HGIA AT 5 67 11726/2045 S0.F - [ A&A LIB01M:55 T7000 R, 90500 (13:5000] 000,000 99,000,000 13,365.000] 13,365.000]] - 11/28/45] 65C 0O+ CD02
2006:HGIA A2 597 11726/2045 SC.E - | AAA LIBO1M+65 55000 Vi 89500 (245000] 750,000 75,750,000 {18,556.750] (18,556.750]] - 11/26/46 | G5 0O+ D02
GIA B 512 1172812048 SC.SU- - [ AA: LIB0TMAE0 55.000- P 88575 (35.5750] 20,250,000 30,250,000 R 796,938)] 796,958} 11126145 GEC
GTAAMSE 572 1112812048 8C: [ AR LB01VAD 57000 s 99770 (12.7700) 34:426,000 109,676,000 135,000,000 (4:398.073)] {12,643.425)| 17,239,500 11/38 48[ Gece

Impact of FV:|:




