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Client Name Eligible Collateral Facility Structure Opening Date Termination Date Termination Event Initial Facility Size Final Facility Size 

Non-Agency whole loans MLSA 22-Jul-03 29-Sep-06 Maturity $200mm $300mm 

Non-Agency whole loans MLSA 14-Feb-03 9-Mar-07 Mutual termination $1.6SB $1.6SB 

Non-Agency whole loans Repurchase Facility 2S-Feb-07 27-May-OS Default $3.SB $3.SB 

Non-Agency whole loans Repurchase Facility 30-Nov-07 2S-Nov-OS Maturity $SOOmm $SOOmm 

Non-Agency whole loans Repurchase Facility 19-Nov-02 2S-Sep-OS Client paid to $0 $300mm $SOOmm 

Non-Agency whole loans Repurchase Facility 30-Sep-04 29-Sep-OS Maturity $2S0mm $2S0mm 

Non-Agency whole loans MLSA 26-Jan-07 2S-Jan-OS Maturity $300mm $300mm 

Manufactured housing Repurchase Facility 20-May-03 19-Mar-04 Maturity $12Smm $12Smm 

2nd lien loans Note Structure lS-0ct-04 17-Jan-07 Maturity $2S0mm $2S0mm 

Non-Agency whole loans Repurchase Facility l-May-03 21-Mar-OS Maturity $200mm $3S0mm 

Agency Eligible Loans Repurchase Facility 16-0ct-09 lS-0ct-1O Active Facility $2S0mm Active Facility 

Agency Eligible Loans Repurchase Facility 27-Nov-09 26-Nov-1O Active Facility $200mm Active Facility 

Manufactured housing Repurchase Facility S-Apr-07 lS-Aug-OS Maturity $90mm $90mm 

 Non-Agency whole loans MLSA 1-Sep-03 30-Sep-07 Maturity $300mm $40mm 

 Non-Agency whole loans Repurchase Facility 24-Aug-09 31-Dec-09 Maturity $300mm $300mm 

 Agency Eligible Loans Repurchase Facility 7-0ct-09 6-0ct-1O Active Facility $SOmm Active Facility 

 Non-Agency whole loans Repurchase Facility l-Aug-06 S-Mar-07 Mutual Termination $9S0mm $9S0mm 

 Non-Agency whole loans MLSA 1-Sep-03 30-Sep-07 Maturity $300mm $40mm 

Non-Agency whole loans Repurchase Facility 2S-Feb-OS 26-Feb-09 Maturity $SOOmm $SOOmm 

t Agency Eligible Loans Repurchase Facility 1O-Jul-09 9-Jul-1O Active Facility $400mm Active Facility 

Non-Agency whole loans Repurchase Facility 9-Sep-OS S-Sep-06 Default $3S0mm $3S0mm 

Agency Eligible Loans Repurchase Facility ll-Dec-09 lO-Dec-lO Active Facility $12Smm Active Facility 

Agency Eligible Loans Repurchase Facility 31-Aug-09 30-Aug-1O Active Facility $100mm Active Facility 

Agency Eligible Loans Repurchase Facility 23-Nov-09 22-Nov-lO Active Facility $12Smm Active Facility 

 Non-Agency whole loans MLSA S-Aug-Ol 30-Sep-04 Maturity $lS0mm $200mm 

Agency Eligible Loans Repurchase Facility 22-Dec-09 21-Dec-1O Active Facility $lS0mm Active Facility 
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Profit and Loss, 2006-2010 

Aggregate P&L 

Confidential 

2006 
28,555,898 

2007 
25,926,162 

2008 
2,863,695 

2009 
14,399,519 

YTD 2010 
(2/19/2010) 

4,263,201 
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