High Yield Total - Usage versus Limits

Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits

Time penod presented: December 1, 2006 fo Sepfember 15, 2008

(% in Millions)

Date RALimit | RAUsage |RABreach* ,"“ by VaR Limit | VaR Usage | 4 ""RI g I"“"".. Key Event
12/1/08 755 518 602 25 14 15
12/4/06 755 ME B2 25 14 15
12/5/06 753 252 B2 25 13 13
12/6/06 755 568 G02 23 13 13
12706 755 |87 B2 25 168 15
12/8/08 755 9 G02 25 13 15
120117068 793 00 B2 25 16 15
12112106 753 362 602 25 14 15
1201306 785 619 G02 23 16 13
12/14/06 755 623 B2 25 18 15
12/15/06 755 637 602 25 16 15
1271806 755 623 G602 25 16 15
12/19006 735 B48 B02 25 16 15
12720008 755 a2 B2 25 17 15
12721106 753 539 B2 23 15 15
12/22/0/ 755 G26 G02 23 13 153
12/25/06 i = 5 BO2 i = 5 15
12/26/06 755 620 B02 25 15 15
12727108 755 15 B2 25 15 15
1272806 755 36 602 25 15 15
12/29/06 755 51 B02 23 13 13
1107 - - - 558 - - - 13
17207 735 B8 55 25 15 13
17307 755 iz} 55 23 14 13
17407 755 601 55 25 15 13
15507 755 581 559 25 14 13
1/807 793 a78 558 25 14 13
1/907 735 =|7 558 23 14 13
1110007 755 =7 559 25 15 13
11107 735 565 5% 25 14 13
11207 - - - 550 p - - 13
111507 753 355 Pl 25 14 13 FairPoint Communications onginal commitment: $832 Mm
11607 755 528 55 25 13 13
1Mar 755 530 559 25 13 13
11807 735 526 5% 23 12 13
1an7 755 24 55 23 12 13
1122107 755 532 55 25 12 13
152307 755 527 558 25 11 13
124007 793 327 558 25 11 13
1125007 735 543 558 23 11 13
12607 755 532 559 25 11 13
1/29/07 735 57 55 25 12 13
13007 735 61 5% 23 12 13
113107 755 59 550 25 12 13
2107 755 B3 B0 25 13 13
20207 755 05 B0 25 13 13
2/307 735 0 GO0 23 13 13
2/607 755 E04 GO0 23 13 13
2707 735 G616 GO0 25 14 13
27807 755 618 G600 25 14 13
20207 753 809 G600 25 14 13
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High Yield Total - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(% in Millons)

Date RALimit | RAUsage |RABreach* n":"".. VR Limit | VaRUsage | o ""RI . n"::“‘" Key Event
212107 755 802 600 75 14 13
211307 755 &5 600 25 13 13
21407 755 94 600 35 14 13
21507 755 1 600 35 14 13
211607 5 ; - 600 _ i . =
211907 755 23 600 25 13 13
22007 755 254 600 25 12 13
22107 755 B1 600 35 12 13
22207 755 =8 600 75 12 13
22307 755 811 800 35 13 13
202607 755 &1 600 25 12 13 2 Eremy Future Holings (TXU] original commitment; $4.7 37 Mm
227107 755 0 600 35 12 13 3 LB-LUBSCoMm Morgage Trust2007-C1 Clese. Issued $37 Bn
228107 7 £34 o 55 14 13

AR ’ ] - i K i
3207 755 £82 851 25 15 14
3507 755 &55 851 25 13 14
3607 755 %3 851 25 11 14 3 Pyxis ABS CDO 2007-1C bse. Iss ied: $1.5 En
3707 755 =7 651 35 12 14
3807 755 815 851 55 12 1
3807 755 806 651 25 12 14
31207 755 24 B51 35 12 14
311307 755 877 851 35 18 14
314007 755 &78 851 25 17 14
315007 755 &76 851 25 17 14
371607 755 670 851 25 18 14
311907 755 852 851 25 15 12
320007 755 &98 851 25 16 14
312107 755 706 851 25 15 14
312207 755 07 851 35 13 14
312307 755 707 851 25 14 14
3126107 755 B47 851 25 14 14
312707 755 813 851 25 13 14
3128007 755 B54 851 35 14 14
32907 755 886 851 35 18 1
33007 755 &35 851 25 15 14 3 Fanniz ez REMIC Trust 200730 Close. lssued: $3.1 Bn
17207 755 852 701 5 16 16 2 Fist Dak onginal commitme it $3,120 Mm
4307 755 648 701 25 16 16
41307 755 &80 701 25 18 16
4507 B B - 701 . - . 16
4607 755 880 701 25 18 16
4907 755 B84 701 35 18 16
41007 755 647 701 25 15 16
4111007 755 857 701 25 15 16
41207 755 850 701 25 15 16
411307 755 885 701 25 15 16
411607 755 870 701 25 15 16 2] Advent intermational - Lioyds TSBoriqinal commitment: £ 281 Mm
411707 755 701 701 25 16 16
418107 755 891 701 25 16 16
411907 755 e84 701 25 16 16
420107 755 g7 701 25 15 16
42307 755 679 701 25 15 16
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High Yield Total - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits

Time penod presented: December 1, 2006 fo Sepfember 15, 2008
(% in Millions)

24

o o Mon thly = VaR Mon thly

Date RA Limit RAUsage |RA Breach Average* VaR Limit | VaR Usage B ot Average** Key Event
412407 755 687 7m 25 15 16
412507 BE0 720 7m 28 16 16
412607 BEO 735 7o 28 16 16 2 Local Insight Media original commitment: $422 Mm
412707 860 206 45 7m 28 16 16
4/30/107 BE0 o914 s 701 28 17 16

5107 860 ZE] k2] 770 28 16 17

5/207 860 845 770 28 18 17

5/307 860 837 770 28 18 17

50407 860 816 i 28 17 17

5707 860 804 770 28 17 17

5807 860 786 770 28 17 17

5907 860 758 770 28 16 17 3 LBLIBSColm Mortgage Trust 2007 -C2 Close. Issued: $36 Bn
511007 860 740 770 28 15 17
51107 BEO 728 770 28 15 17 2 EndemoliGoldman Sachs onginal commitment: $633 Mm
51407 860 47 770 28 15 17
31507 860 L=t 770 28 17 17 1 237 Park Avenue Close. Total expos ure: $1.35 Bn
SM607 8E0 719 770 28 17 17
3707 860 715 770 28 17 17 1 Beacon Fund Il Close. Funding s hare: $204 Bn
anany 880 i Y] 28 17 17 2 Advent International - Lioyds TSE Close. Commitment: £264 Mm
512107 860 695 770 28 17 17
222107 860 710 i) 28 17 17
502307 860 763 770 28 17 17
512407 860 794 770 28 18 17
S2aa7 - - - 770 - - - 17
5/28/07 860 788 770 28 18 17
512907 860 768 770 28 17 17 2 COW original commitment $1 980 Mm
513007 860 758 770 28 17 17 3 Fannie Mas REMIC Trust 2007 54 Clese. lssued: $25 Bn
5/31/07 BE0 71 R 28 18 17 2 D b 1gi i .

&/107 BE0 Te7 B2 28 18 22 1 Amhstone Commitmentof$10.9 Bnentered into LR. Closed: 10/507
6/407 860 766 a22 28 17 22 1 EDOP Austin Fortiolio Cloge. Funding shar:§ 1.13 En
607 860 765 22 28 17 22 Event on 6/4/07:

6/607 860 47 522 28 17 22 2 ARINC Incorporaied onginal commitmant: $825 Mm
6707 860 827 822 28 22 22

6807 860 765 822 28 21 22
6/11/07 860 728 22 28 20 22 2 kopal A/Soriainal commitment: €830 Mm
BI1207 860 783 822 28 22 22
6/13007 860 754 822 28 20 22
E/1407 860 787 822 28 23 22
6/15/07 860 817 822 28 25 22
G/18/07 850 812 822 27 24 22 2 Sequa Corporiginal commitment; $2 0560 Mm
B/19/07 350 807 822 27 24 22 2 Home Depot Supply orginal commitment: $2.400 Mm
6120007 830 915 63 g22 27 27 0 22
62107 830 aa7 ) 22 27 23 22
612207 830 840 g22 27 22 22 2 PO Corp original commitment: $483 Mm
B/25/007 850 856 [} 822 27 22 22
BI26/07 850 831 822 27 21 22
BI27/07 830 7 ar 22 27 24 22
612807 830 932 a2 822 27 24 22
6/28/07 830 60 110 822 27 26 22

gy 830 ara 128 a3 27 27 a 28

71307 - - - 391 - - - 28 2 EndemolGaoldman Sachs Close. iCommitmentat clhse uncertaing




High Yield Total - Usage versus Limits

Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits

Time penod presented: December 1, 2006 fo Sepfember 15, 2008

(% in Millions)
o o Mon thly = VaR Mon thly
Date RA Limit RAUsage |RA Breach Average* VaR Limit | VaR Usage B ot Average** Key Event
7407 830 975 125 891 27 27 0 28
7507 850 820 891 27 27 0 28
Ts07 850 830 891 27 28 1 28
7907 830 832 891 27 25 2 28
ooy 850 805 891 27 27 28
71107 830 794 891 27 26 28 1 Demody Close. Funding share: $1.54 Bn
T207 850 749 891 27 23 28 Events on 7/16/07
711307 830 738 891 27 22 28 2 Houghton Mifflin original commitment: $2 358 Mm
71607 830 786 891 27 23 28 2 Applebees/IHOP original commitment: $2,138 Mm
TH707 B850 201 23 27 26 28 1 Coeur Deferse C bse. Funding share: $2 117 Bn
71807 830 781 891 27 25 28
HRE 830 930 80 891 27 25 28
720007 830 1011 161 891 27 31 4 28
712307 850 1015 165 891 27 31 4 28
7124107 850 1015 165 891 27 31 4 28
7125007 830 954 104 891 27 28 1 28
7126/07 830 @5 135 2 27 34 7 28 2 Debitel Close. Commitment: €250 Mm
7127107 830 84 134 891 27 33 8 28 3 LB CoMm Maorigage Trust 2007 C3 Close. lssued: $3.2 Bn
7130007 850 1020 170 891 27 38 1 28 2 PQ Corp Close. Commitment: $488 Mm
713107 830 204 54 891 27 30 3 28 Events on 7/31/07:
B/1.07 830 817 912 27 24 30 2 lcopal A'S Close. Commitment: €255 Mm
B/207 850 i 912 27 22 30 3 LB XS Trust Mort. Pass-Through Cers, Sar. 2007 -15N. Issued: $2 8 Bn
8/307 830 763 912 27 21 30
B/EOT 830 781 912 27 22 30
BT07 850 830 0 912 27 25 30
B/BOT 850 B34 912 27 25 30
B/9.07 850 855 15 912 27 27 0 30
81007 830 BE5 15 912 27 27 0 30
811307 B50 831 N 912 27 28 1 30 1 Archstone and Demmody commitmenk initially included in RA& in LR
8/14/07 830 8|7 kTl 912 27 29 2 30
anany 830 B34 H 912 27 30 3 30
B8/1ME/07 850 96 46 912 27 30 3 30
8707 830 a2 52 912 27 31 4 30
Bl20007 850 40 @0 912 27 34 7 30
812107 830 36 85 912 27 33 [ 30
araany 830 M3 93 912 27 34 ¥ 30
812307 850 34 B84 912 27 36 9 30 3 LB Floating Rate Cotbm Mort Trust 2007 LLFAClose. Esued: $2.4 Bn
B24/07 850 956 108 912 27 37 10 30
BI27/07 850 955 115 912 27 v 10 30
828107 830 939 ] 912 27 36 9 30
8129707 850 951 111 912 27 36 9 30
830007 830 21 71 912 27 32 5 30 2 Home Depot Supply Close. Commitment: $1,333 Mm
8131107 ki) 14 £03 94% 27 44 17 30 3 Fannielge Trst 2007 85 Cloce keyed $2.5 B
97307 Ei] 14 e 1 27 44 17 41
9/4.07 850 1476 B26 1458 27 45 18 41
9/507 850 1438 588 1458 27 42 15 41
/507 830 1417 &7 1458 27 41 14 41 RA and VaR Restatment: incomect HY data related to HD on8/318/4
aTor 830 1414 64 1458 27 41 14 41
9107 830 1483 633 1458 27 42 158 41 Limit increase backdating: authorizd 910, effective 91
a1 830 1488 638 1458 27 43 16 41
911207 850 1446 6 1458 27 41 14 41
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High Yield Total - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(% in Millions )
o o Mon thly = VaR Mon thly
Date RALimit | RAUsage |RABreach®| oo VR Limit | ViR Usage | oo | average Key Event
9/1307 850 1456 B06 1458 27 41 14 41
91407 850 1402 252 1458 a7 38 a 41
91707 830 1424 o574 1458 27 36 9 41
91807 350 1440 3|0 1458 27 38 11 41
91807 850 1438 388 1458 27 38 12 41
9120007 850 1444 04 1458 27 40 13 41
S9/21/07 830 1415 263 1458 27 38 i 41
972407 830 1441 81 1458 27 38 11 41
952507 850 1441 |1 1458 27 38 11 41 2 First Data Close. Commitment $3,120 Mm
9i26/07 850 1468 619 1458 a7 40 13 41
9i27/07 350 1476 G626 1458 27 41 14 41
S/2807 530 1708 858 1458 27 48 21 41
10/1/07 850 1747 87 1520 27 50 23 52
10/207 B850 77 BE7 1520 27 47 il 52
107307 830 1652 802 1520 27 48 2 52
10/4/07 350 1563 718 1520 27 45 18 52
107507 850 1501 651 1520 27 47 o 52 1 Archstone Close, Funding share; $5.42 Bn
10/8/07 850 1493 43 1520 27 45 19 52
10/907 B850 1493 B43 1520 27 48 19 52
1010007 830 1516 B56 1520 27 48 2 52 2 Enemy Future Holings (TXU) Close. Commitment: $4.737 Mm
1001107 350 1504 B34 1520 27 43 21 52
10/12107 B850 1475 B23 1520 27 47 20 52 2 COW Close. Commitment $1,494 Mm
10/1507 350 1468 618 1520 27 43 2 52 1 Carlyle Clse. Funding sham: €638 Mm
10/1607 850 1488 638 1520 27 51 P 52 Request for limit increase: RE and HY Loans
10/17/07 850 1487 637 1520 27 52 25 52
1071807 B850 1521 E71 1520 27 55 iz} 52
10/1907 830 1557 o7 1520 27 a8 k]| 52
10722007 350 1557 o7 1520 27 a8 k1| 52 Events on 10/24/07:
10/2307 B850 1550 700 1520 27 58 32 52 1 Gos pelDiversity Clbse. Funding: $2 63 Bn (Date Uncertain)
10/24/07 830 1573 723 1520 27 59 32 52 1 Hilton - Project Mumhy Close. Fundina share: $1.54 Bn
10/2507 350 1542 2 1520 27 38 i 52 2 ARING Incomomated C lose. Commitment: $385 Mm
1072607 830 1543 83 1520 27 a7 30 52
1072907 350 1379 529 1520 27 a7 30 52
1073007 B850 1328 478 1520 27 54 N 52
1003107 350 1297 47 1520 27 33 pas] 52
11107 350 1296 46 1358 27 33 i 62
11/2/07 850 1440 0 1358 27 65 B 62
117507 850 1384 534 1358 27 51 34 62
11/607 830 1331 201 1358 27 28 a2 62
11707 350 1345 4895 1358 27 a8 | 62
11/8/07 B850 1377 527 1358 27 51 £ 62
11/8/07 350 1382 832 1358 27 63 B 62
111207 350 1394 544 1358 27 ;) i 62
111307 850 1338 488 1358 27 60 33 62
11714107 B850 1302 452 1358 27 58 3 62
111507 850 1285 435 1358 27 a7 30 62
T1M&07 350 1332 452 1358 27 &0 33 62
11907 350 1342 492 1358 27 61 k2 62
11720007 850 1340 480 1358 27 62 B 62
11021007 B - - 1358 . . . 62
1172207 830 1377 527 1358 27 64 ar 62
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High Yield Total - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(% in Millions )
o o Mon thly = VaR Mon thly
Date RA Limit RA Usage |RA Breach Average™ VaR Limit | VaR Usage B he Average** Key Event
11/2307 830 1389 539 1358 27 63 B 62
11726007 850 1418 266 1358 a7 67 40 62
11/27/07 830 1401 51 1308 27 66 k2] G2
11/28/07 830 1364 514 1358 27 G4 k1 62
11/2907 850 1375 525 1358 27 B4 a a2 2 Appkebees IHOPC lbse. (Commitment atcbse uncertain)
11,3007 1 436 1358 27 32
T 5‘?8 1 E vk TATe T4 g‘? x| Eﬁ ” TEUa CO P CIOSE, COMMIMEnt.
12/4/07 830 1337 487 1412 27 61 H (i3] 2 Local Irsight Media Close. Commitment: $456 I'\-'Im Funu:leu:l $302 hm
1275007 830 1408 558 1412 27 67 40 68
12807 850 1390 Mo 1412 a7 65 k| [t
127707 350 1390 M0 1412 27 65 B 63 Change in methodology: HY carving out pipeline componentsforigination,
1271007 830 13584 534 1412 27 63 k] G previows by included in trading/alobal
12/11/07 830 1369 519 1412 27 64 k1 68 2 Captive Plastics orginal commitment: $130 Mm
12112107 B850 1335 485 1412 27 B2 33 (3] 2 Houghton Mifflin Riverdeep C bse. Commitment: ~$2 400 Mm
1201307 830 1404 254 1412 27 (5} =B [its]
12/14/07 830 1436 586 1412 27 69 42 [t}
12017107 850 1436 36 1412 27 69 42 68
1201807 830 1502 652 1412 27 74 47 68
12119707 B850 1533 B33 1412 27 77 50 [t
12720007 830 1468 619 1412 27 74 47 68
1202107 830 1422 &72 1412 27 71 44 BE
12724107 B850 1418 268 1412 27 70 43 [t
12/25/07 - - - 1412 - - - 63
1272607 830 1427 ST 1412 27 71 4 it}
12/27/07 850 1411 51 1412 27 70 43 68
12728007 B850 1448 388 1412 27 72 45 45
1203107 530 1394 244 1412 27 58 41 [its]
1108 - - - 1558 - - - 79
1/208 B850 1408 358 1558 27 59 42 79
1/308 830 1357 807 1558 27 66 x 79
1/408 830 1376 326 1358 27 &7 40 79
17708 830 1384 534 1558 27 68 42 79
1/808 830 1402 852 1558 27 70 43 79
1/908 B850 1461 E11 1558 27 78 48 79
110008 830 1560 710 1558 27 82 55 79
11108 830 1577 2 1558 27 82 4] 79
1/14/08 850 1616 766 1558 27 85 B 79 Request for plan fo msohve excessive breaches: HY Loans, and RE
111508 850 68T 837 1558 27 90 63 79
1608 830 1648 788 1568 27 88 &1 79
117708 830 1624 4 1558 27 87 B0 79
111808 - - - 1558 - - - 79
1/21/08 830 1606 756 1558 27 86 i) 79
1122108 830 1565 713 1358 27 a4 a7 79
1/23/08 850 1715 855 1358 27 88 &1 79
172408 B850 1614 TE4 1558 27 81 b2 79
12508 850 1639 789 1558 27 81 i 79
1/28/08 830 1662 812 1558 27 83 5 79
1/29/08 830 1613 763 1558 27 80 53 79
1/30008 830 1612 762 1558 27 a0 53 79
173108 830 1590 740 1558 27 73 48 79
21108 830 1441 381 1428 27 68 41 ]
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High Yield Total - Usage versus Limits

Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits

Time penod presented: December 1, 2006 fo Sepfember 15, 2008

(% in Millions)
o o Mon thly = VaR Mon thly
Date RA Limit RAUsage |RA Breach Average* VaR Limit | VaR Usage B ot Average™ Key Event
2/408 850 1502 652 1428 27 70 43 69
25508 850 1531 G281 1428 a7 73 45 69 Captive Plstics Close. Commitment: (Commitment atclose uncaraing
2608 B850 1531 681 1428 27 73 45 69
2708 a0 1508 626 1428 27 73 45 69
2/808 850 1440 0 1428 27 70 43 69
211108 830 1458 608 1428 27 72 45 69
201208 830 1539 688 1428 27 78 51 69
2113008 830 1514 654 1428 27 77 ] 69
201408 ] 1515 (6] 1428 27 T8 49 69
211508 - - - 1428 - - - 69
2/18/08 850 1460 610 1428 27 71 44 69
211908 850 1433 ;|3 1428 27 70 43 69
2120008 850 1422 72 1428 27 70 43 69
212108 850 1434 384 1428 27 70 43 69
2/22/08 850 1475 625 1428 27 74 47 69
212508 830 1348 488 1428 27 63 ] 69
212608 830 1274 424 1428 27 60 a3 69
2127108 830 1268 418 1428 27 59 a2 69
2/28/08 850 1248 BE 1428 27 59 32 69
2/28/08 B350 vis] 376 1428 27 27 30
IKLA] Ba0 i =1 1%4 2 14 K] ?1’

3/408 850 1230 380 1104 27 &0 33 51
3/508 830 1157 07 1104 27 54 ) 51
3608 830 1136 il 1104 27 92 23 31
3708 850 1136 286 1104 27 53 % 31
311008 850 1165 35 1104 27 55 ] 51
31108 850 1150 300 1104 27 54 o 51
312108 830 1113 X3 1104 27 a1 24 31
3113008 B50 1137 287 1104 27 52 235 51
311408 830 1108 238 1104 27 31 24 31
SRR ] 830 1116 X6 1104 27 30 23 31
3/18/08 850 1156 06 1104 27 36 2 31
3119008 830 1091 21 1104 27 a0 23 31
320108 - - - 1104 - - - 51 Freedom CCSChse. bsued: $2.8 Bn
312108 g30 1091 21 1104 27 30 23 31
3124108 830 1025 173 1104 27 46 19 31
3125008 850 1024 174 1104 27 46 18 31
3/26/08 850 1021 171 1104 27 46 18 51
3127108 850 1003 153 1104 27 44 17 51
312808 830 1026 7eE 1104 27 46 18 31
3/31/08 3850 86 136 1104 27 43 16 51 FairFoint Communications Close. Commitment: ~$624 Mm
4/108 850 955 105 956 27 41 14 42
47208 830 211 61 956 27 38 " 42
4/308 830 S28 78 956 27 38 11 42
4/408 850 299 49 956 27 34 7 42
4708 850 955 105 956 27 38 11 42
4508 830 1002 152 9356 27 41 14 42
4/908 830 854 14 956 27 7 10 42
4/10/08 830 854 14 936 27 a7 10 42
4111108 830 953 103 956 27 42 13 42
411408 850 975 125 956 27 43 16 42
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High Yield Total - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(% in Millions )

Date RALimit | RAUsage |RABreach* n":"".. VR Limit | VaRUsage | o ""RI . n"::“‘" Key Event
4/15/08 830 %60 110 956 27 43 16 42
41E08 850 982 132 955 a7 44 7 42
4117708 830 @7 137 956 27 45 18 42
4/18/08 830 1028 178 956 27 47 pail 42
4i21/08 850 1008 156 958 27 47 2 42
4/22/08 830 w8 e 955 27 46 18 42
4723008 830 1008 158 935 27 47 2 42
472408 830 e ] 9 955 27 43 16 42
4/25/08 830 49 2] 956 27 43 168 42
4/28/08 B850 48 b ] 955 27 43 16 42 3 Spruce CCS Close. Issued: $19 Bn
4/29/08 830 M5 95 955 27 43 168 42
4730008 530 97 127 955 27 44 17 42
5/1108 830 S50 110 =] 27 45 18 36
5/208 B850 783 [==) 27 45 18 36
5/508 830 837 G54 27 44 7 36
5/508 830 836 GE4 27 44 17 36
5708 850 832 2 664 27 45 18 36
5/808 830 835 =23 27 43 18 36
5008 B850 791 [==2) 27 44 7 36
511208 830 744 [&:3) 27 40 13 36
513708 830 743 GE4 27 40 13 36
51408 B850 794 [={=2) 27 43 16 36
5/15/08 830 790 664 27 43 16 36
aI1E08 830 437 664 27 26 36
51908 850 620 =23 27 33 [} 36
520008 B850 438 [==5) 27 24 36
5/21/08 830 454 [&[:2) 27 24 36
5/22/08 830 499 664 27 26 36 3 SASCO 2008 .C2Chose. ksued: $3.4 Bn
5/23008 - - - B54 - - - 36 3 Excalibur Funding Mo. 1 Close. Issued: €29 Bn
5/26/08 830 512 =23 27 27 0 36
2127108 830 521 664 27 28 1 36
S/28/08 830 538 [&:3) 27 28 2 36 3 Pine CCS Close. lssued: $1.9 Bn
512908 830 452 664 27 27 0 36
5/30/08 3 7 27 27 i
BI2ns E:] 1 EE 27 27 ?
6/308 830 521 S06 27 28 1 27
6/4108 850 511 506 27 27 0 27
G208 850 211 06 27 27 1] 27
G608 830 485 206 27 27 7
6/9.08 830 491 506 27 27 27
5/10/08 B850 480 06 27 27 7
6/11/08 830 534 506 27 28 1 27
612108 830 517 506 27 27 a 27
6/13/08 850 494 506 27 26 27
BIME08 B850 454 06 27 25 7
E/1M7/08 850 480 06 27 25 7
G/18/08 830 498 506 27 26 27
61908 830 02 506 27 26 27
6/20/08 830 516 506 27 27 27
62308 830 516 506 27 27 27
6/24/08 830 454 506 27 25 7
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High Yield Total - Usage versus Limits

Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits

Time penod presented: December 1, 2006 fo Sepfember 15, 2008

(% in Millions)
o o Mon thly = VaR Mon thly
Date RA Limit RAUsage |RA Breach Average* VaR Limit | VaR Usage B ot Average** Key Event

6/25/08 830 517 506 27 27 27
B/26/08 850 520 506 27 27 0 27
6/27/08 850 515 5068 27 28 1 27
B/30/08 830 528 505 27 28 1 27
7108 850 £32 583 27 28 1 31
7/208 830 522 58 27 28 1 31
7/308 - - - 588 - - - 31
7408 830 529 588 27 28 1 31
7708 830 28 558 27 28 1 31
7808 850 518 588 27 27 0 d1
7/908 830 562 558 27 25 2 31
Troos 830 64 588 27 31 4 31
711108 830 47 588 27 35 8 31
7114708 850 761 588 27 42 15 31
711508 850 793 588 27 44 7 31
TIMEDE 830 731 558 27 40 13 31
71708 830 G675 588 27 38 11 31
71808 830 98 588 27 38 1 31
712108 850 730 588 27 40 13 31
7122008 850 566 588 27 30 3 31
7123008 830 509 588 27 27 31
7124708 850 486 588 27 26 31
712508 830 511 558 27 26 31 “erano CCSClose. Issued:$1.8 Bn
TI28/08 830 533 558 27 26 31
7129008 850 528 588 27 26 31
7130008 850 505 588 27 25 31
713108 850 515 538 27 25 31
8/108 830 27 G27 27 26 31
8/4108 850 548 B27 27 26 E]
8/508 830 565 627 27 27 31 Leofoms B.W. Close. Issued: €1.6 Bn
8/608 830 5 G627 27 28 1 31
B/T08 850 613 627 27 29 2 31
B/808 830 83 G627 27 28 1 31
B/11/08 850 569 627 27 27 31
8/12/08 830 575 G627 27 28 1 31
a/13/08 830 EE9 G627 27 34 ¥ 31
8/14/08 850 a7 627 27 36 9 31
BI85 850 E30 627 27 35 8 31
8/18/08 850 672 627 27 34 7 31
81908 830 B37 G627 27 32 5 31
B/20/08 850 637 B27 27 32 5 31
8/21/08 830 637 627 27 32 5 31
822108 830 633 G627 27 32 ] 31
B/25/08 850 B30 627 27 33 [ 31
BI26/08 850 &30 B27 27 35 8 31
BI27/08 850 E31 627 27 35 8 31
B/28/08 830 EE9 G627 27 34 7 31
812908 830 47 G627 27 33 [ 31
B/30/08 _ _ - [eri _ _ - 31
EIEEAL:] - - - 628 - - - 32
9/2108 850 652 628 27 34 32
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Real Estate - Usage versus Limits

Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits

Time penod presented: December 1, 2006 fo Sepfember 15, 2008

(% in Millions)
Date RALimit | RAUsage |RABreach* n":"".. VR Limit | VaRUsage | o ""“[ . n"::“'" Key Event
12/1/06 720 615 601 7 5 3
12/4/06 720 09 01 7 4 3
12/5/06 720 06 01 7 4 3
12/6/06 720 800 801 7 3 3
12/7106 720 7 &01 7 3 3
12/8/06 720 =7 601 7 3 3
1211106 720 800 01 7 3 3
121206 720 602 601 7 3 3
12/1306 720 802 801 7 3 3
12/14/06 720 izl 801 7 3 3
12/1506 720 a8 601 7 3 3
12/18006 720 600 601 7 3 3
1219006 720 800 601 7 3 3
12/2006 720 803 601 7 4 3
12/2106 720 800 01 7 3 3
12/2206 720 801 501 7 4 3
12/25006 p . g 01 5 : = 3
12/26/06 720 ;|7 601 7 3 3
12/27106 720 5a7 801 7 3 3
12/28006 720 596 601 7 3 3
12/2906 720 a7 801 7 3 3
1107 - - - 518 - - - 3
1/207 720 600 518 7 3 3
/307 720 58 518 7 4 3
1407 720 801 518 7 4 3
/507 720 534 518 7 3 3
1807 720 504 518 7 3 3
1907 720 533 518 7 3 3
1110007 720 533 518 7 3 3
111107 720 ;|3 518 7 3 3
112107 B . . 518 _ _ - 3
11507 720 471 318 7 3 3 FairPoint Communications onginal commitment: $832 Mm
111607 720 471 518 7 3 3
117107 720 471 518 7 3 3
111807 720 468 518 7 3 3
111807 720 489 518 7 3 3
1122107 720 458 518 7 3 3
112307 720 471 518 7 3 3
1/24/07 720 471 518 7 3 3
12507 720 470 518 7 3 3
112607 720 470 518 7 3 3
142907 720 470 518 7 3 3
1/30007 720 468 518 7 3 3
1/31/07 720 4732 518 7 3 3
207 720 EvE] 4a7 7 3 4
27207 720 474 497 7 3 4
20507 720 475 497 7 4 4
20607 720 473 497 7 3 4
2707 720 476 497 7 4 4
2807 720 477 447 7 4 4
2/907 720 477 497 7 4 4
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Real Estate - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(3 in Millians

Date RALimit | RAUsage |RABreach* n":"".. VR Limit | VaRUsage | o ""RI . n"::“‘" Key Event
2i12107 720 a7 497 7 4 4
21307 720 a7 497 7 4 4
2i14i07 720 a7 aa7 7 4 4
2015007 720 521 497 7 4 4
/1607 i ) . 457 i _ = 5
2/18i07 720 521 497 7 4 4
2520007 720 51 457 7 4 4
22107 720 21 4g7 7 4 4
2022007 720 524 497 7 4 4
22307 720 522 497 7 4 4
2026007 720 521 497 7 4 4 z Enemy Fulur Holings (TKU) original commitment: §4.7 37 Mm
27107 720 22 4a7 7 i 4 3 LB-UBSColm Morgage Trust2007-C1 Close. lssued: $3.7 Bn
212807 7 5 i 7 4 4

L ’ 3 ” " .
31207 720 529 524 7 5 5
3507 720 520 524 7 5 5
3607 720 532 524 7 5 5 3 Pyxis ABS CDO 2007-1C lose. Iss ued: $1.5 En
3707 720 532 524 7 5 5
3807 720 56 524 7 5 5
31907 720 524 524 7 4 5
31207 720 522 524 7 4 5
31307 720 525 524 7 5 5
3114007 720 528 524 7 5 5
31507 720 527 524 7 5 5
3116007 720 55 524 7 5 5
31807 720 525 524 7 5 5
3120007 720 520 524 7 4 5
321007 720 519 524 7 4 5
3122007 720 519 524 7 4 5
312307 720 518 524 7 4 5
3128007 720 520 524 7 5 5
3127007 720 21 524 7 5 5
3128007 720 525 524 7 5 5
3128007 720 514 524 7 4 5
3130007 720 518 524 7 4 5 3 Fanniz ez REMIC Trust 200730 Close. lssued: $3.1 Bn
47207 720 514 520 7 4 4 2 Fist Data orginal commitment; $3,120 Mm
4307 720 515 510 7 4 4
4407 720 514 520 7 4 4
4507 i h _ 520 - - 5 4
4807 720 514 520 7 4 4
4807 720 515 520 7 4 4
41007 720 515 520 7 4 4
411107 720 514 520 7 4 4
4i12107 720 514 520 7 4 4
41307 720 514 520 7 4 4
4118007 720 514 520 7 4 4 3] Advent intermational - Lioyds TSBoriginal commitment £ 281 bm
417107 720 517 520 7 4 4
4118007 720 517 520 7 4 4
418007 720 531 50 7 g 4
472007 720 528 520 7 5 4
42307 720 529 52 7 5 4
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Real Estate - Usage versus Limits

Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(% in Millions)

33

o o Mon thly = VaR Mon thly

Date RA Limit RAUsage |RA Breach Average* VaR Limit | VaR Usage B ot Average** Key Event
412407 720 528 320 7 3 4
412507 720 27 520 7 5 4
412607 720 527 520 T 5 4 2 Local Insight Media original commitment: $422 Mm
412707 720 26 320 T 3 4
413007 720 519 520 I 4 4

5107 720 310 612 T 3 4

5/207 720 208 612 7 3 4

5/307 720 208 612 7 3 4

50407 720 08 612 T 3 4

5707 720 509 612 7 3 4

5807 720 08 612 7 3 4

5907 720 208 612 T 3 4 3 LBLIBSColm Mortgage Trust 2007 -C2 Close. Issued: $36 Bn
511007 720 310 612 7 3 4
51107 720 512 612 7 4 4 2 EndemoliGoldman Sachs onginal commitment: $633 Mm
51407 720 676 612 7 4 4
31507 720 [ 612 7 4 4 1 237 Park Avenue Close. Total expos ure: $1.35 Bn
SM607 720 635 612 7 3 4
SHM707 720 684 612 T ] 4 1 Beacon Fund Il Close. Funding s hare: $204 Bn
anany 720 686 612 7 L] 4 2 Advent International - Lioyds TSE Close. Commitment: £264 Mm
512107 720 685 612 7 5 4
222107 720 £82 612 T 4 4
502307 720 £82 612 7 4 4
512407 720 681 612 7 4 4
512507 - - - 512 - - - 4
5/28/07 720 6581 612 7 4 4
529707 720 B30 612 7 4 4 2 COW original commitment $1,960 Mm
513007 720 680 612 7 4 4 3 Fannie Mas REMIC Trust 2007 54 Clese. lssued: $25 Bn
5/31/07 720 E83 £12 7 3 4 2 D b 1gi i .

&/107 720 1224 204 1228 T 4 4 1 Amrtstone Commitmentof$10.9 Bnentered into LR. Clsed: 10/507
6/407 720 1226 206 1228 7 4 4 1 EDOP Austin Fortiolio Cloge. Funding shar:§ 1.13 En
607 720 1227 €07 1228 7 4 4 Event on 6/4/07:

6/607 720 1226 206 1228 T 4 4 2 ARINC Incorporaied onginal commitmant: $825 Mm
6707 720 1229 208 1228 7 ] 4

6807 720 1228 508 1228 7 4 4
6/11/07 720 1230 310 1228 7 4 4 2 kopal A/Soriainal commitment: €830 Mm
BI1207 720 1227 €07 1228 7 4 4
6/13007 720 1227 207 1228 7 4 4
E/1407 720 1228 508 1228 7 4 4
6/15/07 720 1228 208 1228 7 4 4
G/18/07 720 1229 209 1228 7 4 4 2 Sequa Corporiginal commitment; $2 0560 Mm
B/19/07 120 1230 310 1228 T ] 4 2 Home Depot Supply orginal commitment: $2.400 Mm
6120007 720 1228 08 1228 7 4 4
62107 720 1229 €09 1228 7 4 4
612207 720 1229 208 1228 7 4 4 2 PO Corp original commitment: $483 Mm
B/25/007 720 1228 508 1228 7 4 4
BI26/07 720 1230 510 1228 7 5 4
BI27/07 720 1233 313 1228 7 3 4
612807 720 1231 an 1228 7 ] 4
6/28/07 720 1229 08 1228 7 3 4

gy 720 1233 913 1232 7 5 3

71307 - - - 1232 - - - ] 2 EndemolGaoldman Sachs Close. iCommitmentat clhse uncertaing




Real Estate - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(% in Millions)
o o Mon thly = VaR Mon thly
Date RA Limit RAUsage |RA Breach Average* VaR Limit | VaR Usage B ot Average** Key Event
7407 720 1233 513 1232 ¥ 5 5
7507 720 1233 513 1232 i3 5 [
Ts07 720 1235 315 1232 7 3 S
7907 720 1233 513 1232 7 3 8
ooy 720 1238 316 1232 T 5 5
71107 720 1232 512 1232 ¥ 3 8 1 Demody Close. Funding share: $1.54 Bn
T207 720 1231 511 1232 7 5 5 Events on 7/16/07
71307 720 1231 11 1232 T 5 5 2 Houghion Mifflin original commitment: 2 398 Mm
71607 720 1232 8§12 1232 T 3 ] 2 Applebees/IHOP original commitment: $2,138 Mm
TH707 720 1232 312 1232 7 5 ] 1 Coeur Deferse C bse. Funding share: $2 117 Bn
71807 720 1231 511 1232 7 5 8
HRE 720 1231 11 1232 f 5 [
720007 720 1230 510 1232 T 3 5
712307 720 1230 510 1232 7 5 [
7124107 720 1230 510 1232 ¥ 5 5
7125007 720 1230 510 1232 7 4 8
7126/07 720 1229 208 1232 7 4 4] 2 Debitel Close. Commitment: €250 Mm
7127107 720 1231 11 1232 7 4 5 3 LB CoMm Maorigage Trust 2007 C3 Close. lssued: $3.2 Bn
7130007 720 1231 511 1232 7 4 [ 2 PQ Corp Close. Commitment: $488 Mm
713107 720 1228 508 1232 12 5 5 Events on 7/31/07:
B/1.07 720 1230 10 1237 T 3 [ 2 lcopal A'S Close. Commitment: €255 Mm
B/207 720 1238 516 1237 7 -] [} 3 LB XS Trust Mort. Pass-Through Cers, Sar. 2007 -15N. Issued: $2 8 Bn
8/307 720 1236 516 1237 7 -] [
8/B07 720 1237 7 1237 7 ] [}
BT07 720 1233 513 1237 7 5 5]
B/BOT 720 1232 512 1237 7 5 B
B/9.07 720 1230 510 1237 7 5 3}
81007 720 1232 512 1237 7 il [
811307 720 1232 312 1237 7 -] [} 1 Archstone and Demody commitment initially included in RA in LR
8/14/07 720 1236 516 1237 7 -] 5]
anany 720 1230 510 1237 7 3 5}
B8/1ME/07 720 1230 510 1237 7 5 5}
8707 720 1234 514 1237 7 ] [
Bl20007 720 1247 527 1237 7 :] 1 [}
812107 720 1247 827 1237 7 g 1 [
araany 720 1252 53z 1237 7 g 1 [}
812307 720 1240 520 1237 7 7 5] 3 LB Floating Rate Cotbm Mort Trust 2007 LLFAClose. Esued: $2.4 Bn
B24/07 720 1240 520 1237 7 7 B
BI27/07 720 1241 521 1237 7 7 [}
828107 720 1232 512 1237 7 3 [
8129707 720 1231 511 1237 7 5 B
830007 720 1250 530 1237 7 -] [ 2 Home Depot Supply Close. Commitment: $1,333 Mm
8131107 7 49 29 1§T i (] g 3 Fannielge Trst 2007 85 Cloce keyed $2.5 B
97307 ki 49 ] 1252 i [:] 7
9/4.07 720 1251 531 1252 7 7 7
9/507 720 1255 535 1252 7 7 0 7
/507 720 1255 535 1252 7 7 0 7
aTor 720 1253 533 1252 7 7 7
9107 720 1253 533 1252 7 7 0 7
a1 720 1258 538 1252 7 g 1 7
911207 720 1258 538 1252 7 :] 1 7
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Real Estate - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(% in Millions )
Date RALimit | RAUsage |RABreach* n":"".. VR Limit | VaRUsage | o ""RI . n"::“‘" Key Event
9/1307 720 1257 537 1252 T a 1 7
91407 720 1257 837 1252 7 g8 1 7
91707 720 1252 532 1252 7 7 0 7
91807 120 1252 832 1252 7 T a 7
9/18/07 720 1247 527 1252 7 i 0 7
9120007 720 1247 527 1252 ¥ T a 7
S9/21/07 720 1248 529 1252 7 7 o 7
972407 720 1250 330 1252 7 7 0] 7
952507 120 1252 232 1252 T T i] 7 2 First Data Close. Commitment $3,120 Mm
9i26/07 720 1252 832 1252 i ¥ 0 7
9i27/07 T20 1251 531 1252 T T 1] 7
S/2807 720 1250 330 1252 7 7 0] 7
10/1/07 720 1249 529 1264 7 T 9
10/207 720 1250 530 1264 7 i 4] 8
107307 720 1253 533 1264 T a8 1 ]
10/4/07 T20 1251 331 1264 T g 1 9
107507 720 1254 534 1264 7 8 1 9 1 Archstone Close, Funding share; $5.42 Bn
10/8/07 720 1263 M3 1264 T a 1 ]
10/907 720 1264 544 1264 7 g8 1 2]
10/10007 720 1260 M0 1264 T g 1 g 2 Eremy Future Holdings (TXU) Close. Commitment: $4,737 Mm
1001107 120 1259 339 1264 T a 1 9
10/12107 720 1279 259 1264 7 10 3 2] 2 COW Close. Commitment $1,494 Mm
10/1507 T20 1273 853 1264 T 10 3 9 1 Carlyle Clse. Funding sham: €638 Mm
10/1607 720 1270 =0 1264 7 9 2 9 Request for limit increase: RE and HY Loans
10/17/07 720 1269 M9 1264 T 2] 2 9
1071807 720 1271 251 1264 7 10 3 g
10/1907 720 1271 1 1264 7 10 3 2]
10722007 120 1273 55 1264 T 10 3 9 Events on 10/24/07:
10/2307 720 1267 M7 1264 T a &l 2] 1 Gos pelDiversity Clbse. Funding: $2 63 Bn (Date Uncertain)
10/24/07 720 1264 544 1264 7 9 &l 9 1 Hilton - Project Mumhy Close. Fundina share: $1.54 Bn
1072507 720 1260 0 1264 7 g 1 ] 2 ARING Incorporated Close. Commitment: $385 Mm
1072607 720 1260 0 1264 7 a8 1 2]
1072907 T20 1270 380 1264 T 9 2 9
1073007 720 1268 8 1264 7 a 2 2]
1003107 720 1264 4 1264 T ] 2 9
11107 120 1267 M7 1154 T 9 2 9
11/2/07 720 1266 B 1154 T 2] 2 9
117507 720 1267 M7 1154 7 g 2 2]
11/607 720 1137 M7 1124 7 g 2 9
11707 120 1133 413 1154 T 9 2 9
11/8/07 720 1124 404 1154 7 a8 1 g
11/8/07 T20 1123 403 1154 T 3 1 9
111207 T20 1126 406 1154 T 3 1 9
111307 T20 1125 405 1154 T g 1 9
11714107 720 1124 404 1154 7 8 1 g
111507 720 1128 408 1154 7 g8 1 2]
T1M&07 T20 1143 423 1154 T ] 2 9
11907 T20 1132 412 1154 T 9 2 9
11720007 T20 1138 418 1154 T 2] 2 9
1172107 - - - 1154 - - - q
11/22107 720 1138 418 1154 7 9 2 9
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Real Estate - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(% in Millions )
Date RALimit | RAUsage |RABreach* ;": ! ViR Limit | VaR Usage | o "'r'“i . n"::' tly Key Event
11/2307 720 1138 418 1154 ¥ 10 3 9
11726007 720 1143 423 1154 7 11 4 8
11/27/07 720 1144 424 1154 T a 2 8
11/28/07 720 1141 421 1124 7 10 3 B
11/28007 720 1141 421 1154 T 2] 2 9 2 AppkebeesIHOP Close. (Commitment atelbse uncertain)
11,3007 7 11 432 1 F‘l F 10 3 o
123U I 11 F il i 11 4 13 2 Sequa Lomp Lhse. Commitment:
12/4/07 720 1142 422 1174 7 o 2 13 2 Local Irsight Media Close. Commitment: $4§5 Mm Fundeu:l 3&]2 hm
1275007 720 1147 427 1174 T 10 3 13
12807 720 1152 432 1174 i 12 5 13
127107 720 1171 431 1174 7 14 7 13
1271007 720 M7 457 1174 T 14 T 13
12/11/07 720 1177 457 1174 T 14 i 13 2 Captive Plastics onginal commitment: $130 Mm
12112107 720 1178 456 1174 7 14 7 13 2 Houghton Mifflin Riverdeep C bse. Commitment: ~$2 400 Mm
1201307 720 1178 456 1174 T 14 T 13
12/14/07 720 1179 459 1174 7 14 7 13
12017107 720 1178 455 1174 7 13 5} 13
1201807 720 1180 460 1174 7 14 7 13
12119707 720 1178 458 1174 7 14 T 13
12720007 720 1181 461 1174 7 14 T 13
1202107 720 1187 467 1174 T 13 8 13
12724107 720 1198 478 1174 7 18 a 13
12/25/07 - - - 1174 - - - 13
1272607 720 1191 71 1174 7 13 ] 13
12/27/07 720 1176 456 1174 7 13 [} 13
12728007 720 1178 456 1174 7 13 3] 13
1203107 720 1177 457 1174 7 13 5] 13
1108 - - - 1154 - - - 17
1/208 720 1188 466 1154 7 13 5 17
1/308 720 1190 470 1154 7 13 [ 17
1/408 720 1195 473 1154 7 14 v 17
17708 720 1191 471 1154 7 13 3] 17
1/808 720 1123 403 1154 7 13 & 17
1/908 720 1113 B3 1154 7 13 5] 17
110008 720 1112 B2 1154 7 13 [ 17
11108 720 1108 36 1154 7 13 5] 17
1/14/08 720 1095 5 1154 7 13 [ 17 Request for plan fo msohve excessive breaches: HY Loans, and RE
111508 720 1090 aro 1154 7 12 il 17
1608 720 1103 B3 1124 7 14 T 17
117708 720 10687 BT 1154 7 12 5 17
111808 - - - 1154 - - - 17
1/21/08 720 1102 B2 1154 7 14 7 17
1122108 720 1101 81 1154 7 14 v 17
1/23/08 720 1165 445 1154 7 22 15 17
172408 720 1165 445 1154 7 22 15 17
12508 720 1234 214 1154 7 28 | 17
1/28/08 720 1234 514 1154 7 28 21 17
1/29/08 720 1225 05 1154 7 27 2 17
1/30008 720 1224 04 1154 7 27 2 17
173108 720 1189 469 1154 7 23 16 17
21108 720 1195 475 1350 7 23 16 24
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Real Estate - Usage versus Limits

Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits

Time penod presented: December 1, 2006 fo Sepfember 15, 2008

(% in Millions)
o o Mon thly = VaR Mon thly
Date RA Limit RAUsage |RA Breach Average™ VaR Limit | VaR Usage B h* Average™ Key Event
2/408 720 1192 472 1350 7 22 15 24
25508 720 1198 478 1350 7 22 15 24 Captive Plstics Close. Commitment: (Commitment atclose uncaraing
2608 720 1194 474 1350 T 22 18 24
2708 720 1204 434 1330 T 23 16 24
2/808 720 1214 4594 1350 T 23 16 24
211108 720 1368 48 1350 T 24 17 24
201208 720 1413 6893 1350 7 23 18 24
2113008 720 1416 696 1350 7 23 16 24
201408 720 1420 700 1330 7 22 13 24
211508 - - - 1350 - - - 24
2/18/08 720 1455 735 1350 7 26 18 24
211908 720 1471 731 1350 T 26 18 24
2120008 720 1465 745 1350 7 26 18 24
212108 720 1417 a7 1350 7 22 18 24
2/22/08 720 1417 a7 1350 7 22 18 24
212508 720 1402 6582 1330 7 24 17 24
212608 T20 1402 682 1350 7 24 17 24
2127108 720 1414 694 1350 7 23 18 24
2/28/08 720 1367 B47 1350 7 25 18 24
2/28/08 720 1377 B3y 1350 7 25 18 E
TR 120 iETA 5| T35 ! 22 18

3/408 720 1373 653 1385 7 26 18 26
3/508 720 1374 654 1385 7 26 18 26
3608 720 1382 B62 1335 7 27 A 26
3708 720 1380 860 1385 7 27 2 26
311008 720 1366 B46 1385 7 26 19 26
31108 720 1372 652 1385 7 27 2 26
312108 720 1364 E44 1335 7 27 2 26
3113008 720 1386 666 1385 T 25 18 26
311408 720 1386 BE6 1385 7 23 18 26
SRR ] 720 1380 E60 1385 7 23 8 26
3/18/08 720 1385 6865 1385 7 25 18 26
3119008 720 1381 881 1335 7 24 17 26
320108 - - - 1385 - - - 26 Freedom CCSChse. bsued: $2.8 Bn
312108 720 131 &71 1385 7 24 17 26
3124108 720 1368 B48 1335 7 24 w 26
3125008 720 1363 643 1385 7 23 16 26
3/26/08 720 1375 655 1385 7 24 17 26
3127108 720 1383 6853 1385 7 26 18 26
312808 720 1454 734 1335 7 26 18 26
3/31/08 720 1455 735 1385 Fi 27 i 26 FairFoint Communications Close. Commitment: ~$624 Mm
4/108 720 1445 725 1382 7 27 i) 26
47208 720 1435 [k 1352 7 26 19 26
4/308 720 1436 716 1382 7 26 18 26
4/408 720 1354 B34 1332 7 26 19 26
4708 720 1359 639 1382 7 26 18 26
4508 720 1358 638 1352 7 26 18 26
4/908 720 1356 636 1382 7 26 18 26
4/10/08 720 1348 628 1382 7 23 18 26
4111108 720 1348 629 1382 7 25 18 26
411408 720 1349 629 1382 7 25 18 26
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Real Estate - Usage versus Limits
Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits
Time penod presented: December 1, 2006 to Sepfember 15, 2008

(% in Millions )
o o Mon thly = VaR Mon thly
Date RA Limit RA Usage |RA Breach Average™ VaR Limit | VaR Usage B ot Average** Key Event

4/15/08 720 1352 632 1332 ¥ 25 18 26
41E08 720 1331 631 1382 7 25 18 26
411708 720 1358 638 132 7 26 18 26
4/18/08 720 1396 G7E 1332 7 25 ¥ 26
4i21/08 720 1407 687 1382 i 30 23 26
4/22/08 720 1397 677 1332 ¥ 29 2 26
4723008 720 1370 a0 1382 7 27 2 26
472408 720 1362 642 1382 7 26 19 26
4/25/08 720 1365 45 1332 T 26 19 26
4/28/08 720 1421 701 1382 T 27 2 26 3 Spruce CCS Close. Issued: $19 Bn
4/29/08 720 1421 701 1332 7 27 2 26
4730008 720 1418 (£=15] 1352 7 26 19 26
5/1108 720 1418 E98 1518 T 26 19 35
5/208 720 1418 BaE 1518 7 28 19 35
5/508 720 1420 00 1518 T 26 3i- | 35
5/508 720 1420 700 1518 7 26 18 33
5708 720 1409 638 1518 7 28 18 33
5/808 720 1422 702 1518 7 27 2 33
5008 720 1423 703 1518 7 7 20 35
511208 720 1439 718 1518 7 28 21 35
513708 720 1453 733 1518 T 30 23 35
51408 720 1451 731 1518 7 28 Pl 35
5/15/08 720 1535 815 1518 7 v k] 35
aI1E08 720 1642 922 1518 7 46 k2] 35
51908 720 1645 @25 1518 7 46 k] 35
520008 720 1595 873 1518 7 42 35 35
5/21/08 720 1593 873 1518 7 42 i o] 33
5/22/08 720 1601 881 1518 7 42 3= 35 3 SASCO 2008 .C2Chose. ksued: $3.4 Bn
5/23008 - - - 1518 - - - 35 3 Excalibur Funding Mo. 1 Close. Issued: €29 Bn
5/26/08 720 1596 876 1518 7 42 25 35
2127108 720 1581 861 1518 7 41 H 35
S/28/08 720 1576 896 1518 7 40 a3 35 3 Pine CCS Close. lssued: $1.9 Bn
512908 720 1590 870 1518 7 42 35 35
5/30/08 7 a31 1518 7 33

] T }Eﬂ =) 1&4 T i‘g j| E‘g
6/308 720 1619 k] 1564 7 v 0 35
6/4108 720 1599 879 1364 7 36 bt} 35
G208 720 1583 853 1564 7 34 N 35
G608 720 1587 857 1564 7 38 iz} 33
6/9.08 720 1589 B9 1364 7 33 el 35
5/10/08 720 1590 870 1564 7 35 iz} 35
6/11/08 720 1579 B39 1964 7 34 2 35
612108 720 1575 855 1364 7 33 i 35
6/13/08 720 1574 854 1364 7 33 x 35
BIME08 720 1562 842 1564 7 32 25 35
E/1M7/08 720 1567 847 1564 7 33 % 35
G/18/08 720 1560 B40 13654 7 32 23 33
61908 720 1581 851 13964 7 34 i 35
6/20/08 720 1583 853 1364 7 34 7 35
62308 720 1598 ara 1964 7 36 ] 35
6/24/08 720 1498 778 1564 7 35 2B 33
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Real Estate - Usage versus Limits

Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits

Time penod presented: December 1, 2006 fo Sepfember 15, 2008

(% in Millions)
o o Mon thly = VaR Mon thly
Date RA Limit RAUsage |RA Breach Average* VaR Limit | VaR Usage B ot Average** Key Event

6/25/08 720 1501 781 1364 ¥ 36 b 35
B/26/08 720 1495 s 1364 i3 a5 2 35
6/27/08 720 1492 72 1564 7 35 = 35
B/30/08 720 1488 768 19654 7 34 2 33
7108 720 1492 w2 1475 7 a5 i} 33
7/208 720 1486 TEE 1475 ¥ 34 2 33
7/308 - - - 1475 - - - 33
7408 720 1482 762 1475 T 34 2 33
7708 720 1477 797 1475 T 34 Z 33
7808 720 1475 735 1475 7 33 X% 33
7/908 720 1487 767 1475 7 34 2 33
Troos 720 1474 754 1475 f 33 x 33
711108 720 1473 753 1475 T 33 X 33
7114708 720 1471 751 1475 7 33 x KE]
711508 720 1468 748 1475 ¥ 33 X 33
TIMEDE 720 1476 756 1475 7 33 % 33
71708 720 1471 731 1475 7 33 X 33
71808 720 1474 754 1475 7 33 % 33
712108 720 1470 750 1475 7 33 x 33
7122008 720 1470 730 1475 T 33 x 33
7123008 720 1479 759 1475 T 34 2 33
7124708 720 1478 756 1475 7 33 x 33
712508 720 1476 756 1475 7 33 X% 33 “erano CCSClose. Issued:$1.8 Bn
TI28/08 720 1477 7ar 1475 7 34 b 33
7129008 720 1474 754 1475 7 33 x 33
7130008 720 14687 747 1475 7 33 x 33
713108 720 1462 742 1475 7 32 2 33
8/108 720 140 740 1417 7 32 25 31
8/4108 720 1422 702 1417 7 32 235 31
8/508 720 1421 701 1417 7 32 25 31 Leofoms B.W. Close. Issued: €1.6 Bn
8/608 720 1418 698 1417 7 32 2 31
B/T08 720 1415 E95 47 7 31 24 31
B/808 720 1421 701 1417 7 32 25 31
B/11/08 720 1417 Ea7 147 7 32 2 31
8/12/08 720 1417 a7 1417 7 31 24 31
a/13/08 720 1429 7os 1417 7 33 s 31
8/14/08 720 1420 700 1417 7 32 25 31
BI85 720 1427 707 147 7 32 25 31
8/18/08 720 1418 E98 M7 7 32 2 31
81908 720 1410 &80 1417 7 31 24 31
B/20/08 720 1410 E90 147 7 31 24 31
8/21/08 720 1433 713 1417 7 33 X% 31
822108 720 1407 ear 1417 7 31 P 31
B/25/08 720 1403 B33 1417 7 30 23 31
BI26/08 720 1415 E95 1417 7 31 24 31
BI27/08 720 1405 B85 M7 7 30 23 31
B/28/08 720 1381 &51 1417 7 28 21 31
812908 720 1399 &79 1417 7 30 23 31
2/30/08 - - - 1417 - - - 31
EIEEAL:] - - - 1336 - - - 29
9/2108 720 1387 BET 1336 29 2 29
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Real Estate - Usage versus Limits

Risk Appetite (RA) and Value-at-Risk (VaR) Usage versus Limits

Time penod presented: December 1, 2006 fo Sepfember 15, 2008

{$ in Millions)
i Maon thly 5 VaR Mon thly ;
Date RALimit | RAUsage |RABreach* o age™ VaR Limit | VaR Usage Breach * A Key Event
9/308 720 1390 670 1386 T 29 2 29
9/408 720 1389 BE9 1386 7 28 bl 29
9/508 T20 1389 869 1336 7 28 2 29
9/3.08 120 1377 Ba7 1386 7 28 21 29
9/9,08 720 1388 656 1386 i 29 22 29
9/10/08 720 1386 B56 1386 ¥ 29 2 29
S9/11/08 720 1385 G55 1386 7 28 2 29
9112008 720 1384 G654 1386 7 28 2 29
911508 T20 1354 54 1386 T 29 z 29
Sources:

Lehmaon Risk {"LR"}

Naotes:

* Breoch is equol o the excess of usaqe over limit A blank indicates no breach accuwrred. "-" Indicates no dato is ovweiloble.

* * Monthly Average refers to each maonth's overage usoqe. Days for which no dota is provided are nat counted as port of the average.
"ORA"™ is Daily Risk Appetite

1. Indicotes Commerciol Real Estate refoted deals.

2. Indicotes Leveroged Loans reloted deals.
3. Indicates Secwitizotion reloted deals.
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