Transactions by Type of Activity (continued)

Process Trade!
Seftlement  Transaction

Date [ate Adivity Type Descriplion Quantity Frice Acerwed Interest Amount Currency

Dividends and Interast

1514 FOIC INSURED BAKEK INSURED DEPOSITS INTEREST CREDITED 4T84 USD
DEPOSITS INTEREST
RECEIVED
458597396

LATFRIRT BOND INTEREST RECEIVED 4500000 COUNTRYWIDE HOME LOANS SER 03-1 CL B1 570410  UsD
126680751 4.080% 03/25/33 BIE DTD 01/30¢03 RD 12431 PD 01725114

01127114 CASH DIVIDEND RECEIVED 23000 3HRS GENERAL ELECTRIC CO COM RO 1223 FD 506000 USD
GE 1127114

112714 FOREIGN BOMND INTEREST 8250000 GLOBAL MTG SECURITIZATION LTDJS GLOBAL MTG 1326027 USD
37R861AVE SCTIN IZINEUSITAIE1AYET 5.250% 04/25/32 BIEDTD

04/28/05 RO 12431 PD 01/25/14

Q12T BOND INTEREST RECEIVED 1280000 WASHINGTON MUT MTG SECS CORP 2004-RAZ2 485178 USD

939336520 MTG PASSTHRU CTF CL C-B-1 VAR RATE 6.872% 07125133
BIEDTO 06/01/04 RD 12431 PD 01725014

01728114 BOMND INTEREST RECEIVED 10000000 IMPAC CMB TR 2005-2 ASSET BED BO CL 1-M-2 118405 USD
45254NNCT 0.893% 04/25/35 B/E DTD 03/03/05 RD 01724 PD 01/25/14

11131114 CASH DIVIDEND RECEIVED 21753 SHRS P MORGAK CHASES CO COM §266.14 UsD
JPM [SINE LU S46625H1005 RD 01106 PD 01731714

Total Dividends and Interest - UNITED STATES DOLLAR 0.00 35,8070

Distributions

Q1IETi4 RETURK QF PRINCIFAL 4500000 COUNTRYWIDE HOME LOANS SER 03-1 CL B1 1304606 USD
RECEIVED 4.080% 03/25/33 B/E DTD 01730/03 RD 12431 PD 01725114
12668051

1112714 RETURK OF FRINCIPAL 250000 GLOBAL MTG SECURITIZATION LTDF GLOBAL MTG 46,446 38 USD
RECEIVED SCTZN ISINRUSITROE1AVET 5.250% 04/25/32 BIEDTD
3TR9E1AYE 04728105 RO 12/31 PD 01/25/14

012714 RETURK OF PRINCIPAL 1200000 WASKINGTON MUT MTG SECS CORP 2004-RA2 B47 .33 USD
RECEIVED WTG PASSTHRU CTF CL C-B-1 VAR RATE 6.872% 07/25/33
939336520 BIEDTD 06/01/04 RD 12131 PD 01725114

017128014 RETURK OF PRINCIFAL 10000000 IMPAC CMB TR 2005-2 ASSET BKD BD CL 1-M-2 2488931 USD
RECEIVED 0.683% 04/25/35 BIE DTD 0370305 RD 01724 PD Q1725114
45254NNCT

Total Distributions - UNITED STATES DOLLAR 0.00 85,729.08
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