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ListMetrics™

Date  #lists Ag ARM Ag CMOPrime/Alt-A  ABS  CMBS
2010-09-13 44 5 336.5 5 BB6.5 5 568,55 311.551,038.2
1 Weak 1605 1,18%.55 1,441.2 5 1,834.65 T&0.75 1,827.3

Current & Recent Lists: All Sectors

C/F Description Sector (MAJOR/minor) Color? Bid Time Trade Date Settle
17.1 alt-a fioed CMALT/JPALT HOMHAG alta-30 1 15:00 0%/13 09/16
419, 2 LBUBS 07-CT AZ/WD CMBSfembs 242 15:00 0913 0914
161.2 A2 bonds CMBS fombs 474 15:00 09713 0916
&7.2 CMLTI 06-ARS 2444 HOMHAGfprime-a 01 15:00 0%/13 03/14
6.4 I0yr RRs WEMBS /CHASE HNOMAG prime- 30, prime-a L 15:00 0913 /16
35.9 mixed bag CMBSfcrnbs TIT 14:30 097113 09/16
96. B manu housing AR5 mih 13411 14:30 0%/13 09716
132.7 hybrids, 30y prime HOMNAG prime-a, prime- 30 44 14:00 0%/13 09/16
T0.0 block 571 am 2. 74% AGEHCY / agarm 141 1400 0913 12/22
295.B GHR 1105 AGEHCY / agomo 242 14:00 0%/113 016
529.4 FNR 4% off FHCL &5 AGEHCY / agomo 57 14:00 0%/13 09/14
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O/F C/F  Cusip Ticker Deal ID Tranche Description Collateral Coupon Md/SP/Fi 60+ CJ/E CA% ALS/FICO/LTV Price Spread Color Trade Settle Seen? +Actions+

i
36.012.0 86359DURS LXS 05-5M 3A1A  60/40 subprime L+30 Baal/B/f--- 29.013.8 50 401/---/77 £9-28 reo 08/3109/03 13 %@
G4 & g

40.419.612667GWF6 CWALT 05-36 ZA1A  80/20 alta-POA L+31 B3/B-f--- 38.0 9.2 55 411/701/80 H40s trade 08/31 09/03 2
. Lo il Og

52.016.6 23332UFFe DSLA 05-AR5ZA1A  60/40 prime-POA  L+33 B2/B-/--- 23.040.2 89 505/720/79 63-16 reo 08/3109/03 5
. b4 it g

55.019.3 41161PWBS HVMLT 05-13 ZA11 60740 prime-POA  L+28 Caal/B-/--- 50.049.5 41 355/---/81 MEOs pxtalk 08/31 09703 1
G4 & g

84.5 40.7 12668AEV3 CWALT 05-59 1A1 60740 alta-POA L+33 Caal/CCC/---50.044.3 61 402/694/81 57-24 reo 08731 09/03 11
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Your portfolio includes 622 items. 128 remaining in your quota.

Cusip Description Collateral + Seen? Breadth Spread Price Color Last Trade
575800AD9 BECO 2005-1 A3 utility 1 0/0 2010-08-03
88156AAA2 OMTS 2006-0T1 A1 subprime 3 0/0 dnt 2011-06-16
40430MAB3 HASC 2006-WMC1 A1 subprime 4 i 2011-07-26
126673620 CWL 2005-BC4 M1 subprime 1 0/0 99-23+ cover 2010-09-23
12489WJA3 CBASS 2004-CB2 M3 subprime 2 0/0 L40s dnt 2010-11-03
1248MEAA7  CBASS 2007-CB4 A1A subprime 4 0/0 Mid 70s pxtalk 2011-03-22
12638LAH1 CSMC 2007-NC1 M4 subprime 1 0/0 LSD cover 2010-07-29
126673JY9 CWL 2004-10 MV6 subprime 2 0/0 trade 2011-02-17
126673F64 CWL 2005-BC2 B subprime 1 0/0 2010-09-15
70069FAY3 PPSI 2004-WCW2 M2 subprime 7 9N 2011-10-04
362341L72 GSAMP 2005-WMC3 M2 subprime 1 0/0 2010-09-22
32027NGD7 FFML 2004-FF1 M2 subprime 2 0/0 60-10 cover 2011-05-18
362341X87 GSAMP 2006-SD1 B1 subprime 1 441 2010-11-01
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