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SOOETTON VIAH

VILN3IAIINOD

£L60SE00 WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madisan Avenua

BEAR
STEARNS T

ACCOUNT EXECUTIVE  GNMA GONT BOND
VISIT OUR WEBSITE waw. biarstoams.com

What's In This Statement Masallasalolillisuns il

Financial Summany ............ovvieceenes 3 FINANCLAL TRUST CO INC

Your Portfolio Holdings .........cccvveveiinee 3 C/0 JEFFREY EPSTEIN

Transaction DEtail ... mmmnomm, 4 6100 RED HOOK QUARTER
STE B3

5T THOMAS V1 00802

Your Portfolio at a Glance Market Value of Your Portfolio

3137300
137,909 Con e R ..o

NET CREDIT BALAMCE

NET EOQUITY THIS PERIOD T8 37.e08 I Current markes value

T L L 8 0 R L e R B E A - LBEST SCElement's ket valps
WET EQUITY LAST STATEMENT 13713

CHANGE SIMCE LAST STATEMENT 778

There are no "Stop Loss” orders o other pending buy
or s&ll open orders on file for your account,

MM|mhhrmn'

sety, It i nat inbended G 8 Bax decument

CLEARED THROUGH TS
WHOLLY OWMED SUBSDMRY

Buasar, Siaarns Seowies Cos
Oné Metrotech Cemer Komh
11200-3850

FINANCIAL TRUST CO IMC

STATEWMENT PERIOD Decernber 1, 2005
THiREUGH Decembar 30, 2005

ACCOUNT NLWBER
TAXPAYER wLmnER O File

LAST STATEMEMT Movernbser 30, 2008

If any information ragarding
2005interest, dividands,
mescellaneous income, gross
procesds or priginal issue
discount is required to be
reported 1o the IRS for this
account, & Consolidated Form
1099wl be mailed to you by
January 37, 20060r 8 10425
by March 18, 2006.

PAFpesed
This stitement shouid be retkings fof your records. See reverss aids for mpertant irtsrmrates

axy 123050800 001

WHID

EFTA01260278



QOOETTON VIAH

VILN3IAIINOD

FL60SED0 WD ANGS

2 od

STATEMENT BACKER IS PRINTED ON THIS PAGE

oar

1HIE08:00 001

CLEARED: THRDLIGH ITE
WHOLLY OWMED BLESIDUARY

Bikad, Sedims Secines Cop.
O Matretech Comier Romm

L I

FINANCIAL TRUST CO INC

EFTA01260279



LY9ETTON VIAH

S/60SE00 WD ANGS

VILNIAIINOD

OFFICE SERVICING YOUR ACCOUNT

Bear, Stearms & Ca,

BEAR
STEARNS

Inc,

383 Madison Avenus
MNew York, New York 10178

R

Cash Flow Analysis

THIS PERIOD
e == A
Dividends/Interest 778.08
Amount Credited T eTTa 08
Net Cash Activity 178.08

E!uﬁang Balance

Cash Balance Summary

OPENING CLOSING
137.1311.41 137,906,489

51371310 $137.008.40

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

Income Summary

THES PERICD YLAR TO DATE
U.5. Gowt. Bond int. 0.00 4.718,243.44
Govt. Agency Int. 0.00 6,167,650.06
Corp. Bond Int, 0.00 1,279,184,80
Cradit Balence Int. 778.08 12,704.04
Reverse Repurchase int. 0.00 1.636,307.17

Band Purchase Int, 0.00
Repirchasa Int. Exp. 0.00

Portfolic Composition

CashiCash Equivalent

-

-6,586,679.06
-1, 761,173,789

BAREET ESTIATID CURRENT
DESCRMPTION SYMBOLCUSP LW NTITY FRICE RLLIE AMRLAL INCOME YELD
—_— e MR O AMNUM NCOME YLD W)
CASH BALANCE 137,808
TOTAL CASH & CASH EQUIVALENTS $137.200
ozT 12310080800 Qo

CLEARED THROLIGH T8
WHELLY OWMNED SUBSIDIAAY

Heoar, Stoyre Securities Corp,
Ors Metrolech Cesicr Rarh

T

FINAMCIAL TRUST COINC

STATEMEWT PEIQD December 1, 2005
THROUGH December 30, 2005

sccount wween [N

TANPAYER MLBEER On Fila

LAST STATEMENT Mowember 30, 2008

Your Portfolio
Allecation

Cash & Equivalent
100%

Urahaded porfons Dessis deb® bolgnos ardiy hen
rovkel walied. The slocation permenigs b derved
froam b Bbdoluln madsl value of pour poctiolc,

Vg

EFTA01260280



ROOETTON VIAH

9/60SE00 WD ANGS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
STEARNS T .

4 als

Your Portfolio Holdings (centinued)

CLEARED THROUGH ITS
WHOLLY OWHED SUBSIDWRY

i, Skt Saeanilieh CBp.
Dok Maligline® Dl Mesth

FINAMCIAL TRUST QO INC

STATEMENT PERach December 1, 2008
THROLIGH December 30, 2005

ACCOUNT MUMBER _

TAXPAYER HWUMEER On File
LAST STATEMENT Wovember 30, 2005

¥YOUR PRICED PORTFOLIOHOLDINGS $£137.500
Transaction Detail
INTEREST
DATE OESCRETION SYMBOLTUSE QuanmTY RATE (%) CREDI AMOUNT
12/01/08 - AWGBAL 137.131RT 3.2B8 375,77

n21 DFFICE INTEREST 1.“:'5 man TP S PRI P I e e e ey e et f et
12/A000E | AVG BAL 137.507RT 3.387 40231

021 OFFICE IMNTEREST 1208
TOTAL 3778.08
@ sme=e= End of Stabament==****
LY

oz vage

EFTA01260281



OFFICE SERVICING YOUR ACCOLNT
Bear, Stearns & Co, Inc.
B 383 Madison Averue

STEARNS i

CLESRED THROUGH T3
WHOLLY OWHED SUBSIDASY

Bear. Steen: Securities Corp.
Ore: Mafralech Canter Maith

ﬁ. Fhirw Fork 11207 3555

FINANCIAL TRUST COINC

ACCOUNT EXECUTVE  GMNMA GOVT BOND
VISIT OUR WEBSITE v, bearstearns.com

What's In This Statement Wsaallsssbsalillansnalill

Financial SUMMarny ...........ceovenmnn.

FIMANCIAL TRUST CO INC

Your Portfolio Holdings. ............ocevieeee. 3 CIO JEFFREY EPSTEIN
Transaction Detail ..., 4 E100 RED HOOK QUARTER
STE B3

=T THOMAS V| 00802

STATEMERT PERIOO Moweenber 1, 2005
THROUGH Nowprnber 30, 2005

ACCOUNT MUMBER
TANPAYER WUMSER  On File

LAST ETATEMENT Dctober 21, 2005

Your Portfolio at a Glance Market Value of Your Portfolio

. $137,131
wer o i arag oo e . -

TVILNIAIINOD

There are no “Stop Loss” arders of othes pending buy
or sell open orders on file for your account,

MET EQUITY THIS PERICD 137131 Wl Cumern market value

DR R S bt et e R D R B 8 et e e L LT TR S T T BT T e —— - Lﬂﬁl rijri mamE[ “LE
NET ECUITY LAST STATEMENT 132,001

CHANGE SINCE LAST STATEMENT 5,130

LLBOSEDD WD ANOS

HOGETTON VIAH

oy, It i net inbended 44 @ tax decument.

This Ter
MTN:HIHHHMHHMHHMM Bes Fekrad side far mporant fsmatisn

az7 120050735 0o WBOA

EFTA01260282



OLOETTON VIAH

VILN3IAIINOD

8/60SE00 WD ANGS

2 ofd

STATEMENT BACKER 12 PRINTED ON THIS PAGE

TG 0738 O

CLEARED THROUGH ITS
WHOLLY OWMED BUBBDMEY

Bear. Sieams Securties Comp
One Wiefrolech Canler Merth
11204-3825

FINANCIAL TRUST CO INC

Vil

EFTA01260283



1L9ETT00 V149

AVILNIAIINOD

6.60SE00 WD ANGS

QFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
B3 Madisan Avwenue

BEAR
STEARNS

3 ua

Cash Flow Analysis

Income Summary

Tas pERoD

VEAR T DATE

LS. Gowt. Band Int.
Gavt. Agency Int.
Corp. Bond Int.

b ki SRR

Dl dendalinterest

Amount Credited $513018 Cradit Balance int.

Reverse Repurchase int.

Net Cash Activity 5,130.18

|;||;|5| E.a |Br1r_~|=_h 13? _1 e

Repurchase Int Exp.

Cash Balance Summary

Margin 13200023

137.131.41 Cash/Cash Equivalent

313713141

....................................................... e ——  TORM

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

MARKET
DESCRPTION STHBOLCUSF GUARTITY PRICE WALLIE

3,130.18

0.00 4, 718,243,494
.00 6,167.650.06
0.00 1,279,184,80
11.925.96
.00 1.6838,307.17

-6,506,679.08
0.00 =1,T61,173.78

— Fortfolio Composition

137,131

ESTIWATED  CURRENT
AHRUAL INCOWE  WIELD (3%

CASH BALANCE 137,131

TOTAL CASH & CASH EQUIVALENTS 513711

120UDE0T:38 001

S13813.32043

CLEMRED THRGUGH T8
WHOLLY CWHED SUBSIDARY

Bede, Sinams: Serurities Comp.
Oné Mansiech Cenier Merth

[

FINANCIAL TRUST CO INC

ETATEMENT PERICD Mowember 1, 2005
THRAOUGH Mowember 30, 2005

TAXPAYER MUMBER

LAST STATEMENT Ociober 31, 2005

Your Partfolic
Allocation

Cash & Equiale
100%

Urnhaded porfions dercie delst halnce sndiar phom
Smakel vihes The alocaion perconlage b Seresd
fom e poeshie markel vake of your perilofio

kL]

EFTA01260284



TLOETTON VIAH

VILNIAIINOD

D860SED0 WD ANGS

OFFICE SERMICING YOUR ACCOUNT
Bear, Stearns & Ca. Inc
BmR 363 Madison Avenua

STEARNS .

4 sia

Your Portfolio Holdings (continued)

CLEARED THRDUGH M5
WIHOILY OWMED SLESICIARY

Baar, Sieams Seouides Coep.
One Meirofech Cenier Korh
Tz -1a58

FINANCIAL TRUST CO ING

ETATEMENT FEfe0D November 1, 2005
THEOUGH Nowembar 30, 2005

TAIFAYER MUMBER nrl

LAST STATEMENT Qoicbar 31, 2005

YOUR PRICED PORTFOLIDHOLDINGS 2137131
Transaction Detail
INTEREST
DATE DESCRAFTION SYMBOLTUEP LLLNTITY RATE (%) DEBIT ANSOUNT CREDIT AWIOILUNT
11/01/05  AVGBAL 1984.653RT 3.002 5. 130,18
021 OFFICE INTEREST 1005

TOTAL £5.130.18

STOP mamaas EMME:-@IWEHL“““

—

oar 1ZEEDT:35 001 VEEE

EFTA01260285



OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
3BT Madison Avenue

BEAR
STEARNS -

ACCOUNT EXECUTIVE  GNMA GOVT BOND
WISIT OUR WEBSITE W hEarsEEams. Gom

What's In This Statement Whassllasalasdillininsball

FInancial SUMMBIY ... 3 FINANCIAL TRUST CO INC

Your Portfelio Holdings |, . 4 G0 JEFFREY EPSTEIN

Transaction Detail .....eceimmm: 4 &100 RED HOOK QUARTER
5TE B3

5T THOMAS VI Q0E02

Your Portfolio at a Glance

P T s PRI e —

Market Value of Your Portfolio

MET EQUITY THIE PERIDD

Il Cumern ket value
B Last statements market value

NET EQUATY LAST STATEMENT 114,805
CHANGE SINCE LAST STATEMENT 17,196

VILN3IAIINOD

There are no “Stop Loss® orders or other pending buy
or sell open orders on file for your account.

TE60SE00 WD ANGS

ELOETTON VIAH

m'ﬂ‘ﬂlﬁm‘ﬂwﬂ Toe nformatisnal parpeden only. It s net IMENded &5 @ X doouries,
This starerrenl shedd B4 retained for your reconds. et nevEreE ide &1 important isformaticn

naT

CLEARED THROUGH TS
WHOLLY OWHED SUBSIDIARY

Bear, Stmars: Secuities Corp.
O Mstestech: Cenier Merth

FINANCIAL TRUST CO IMC

STATEMENT FRRQD  Oiober 1, 2005
THROUGH Desober 31, 2005

po—— |

TAXPAYVER WUMBER Oin File
LAST STATEMENT September 30, 2005

VR

EFTA01260286



FLOETTON VIAH

VILN3IAIINOD

Z860SE00 WD ANGS

FC ]

STATEMENT BACKER 1S PRINTED ON THIS PAGE

a7

110080834 B0

CLEARED THROUGH ITS
WHOLLY TWKED BUBSIDARY

Bear. Simpme: Securities Comp.
Cne Meiroiech Cenfer Morth
193013850

FINANCIAL TRUST CO INC

L

EFTA01260287



CLOETTON VIAH

TVILN3IAIINOD

£860SE00 WD ANGS

OFFICE SERVICING YOLUR ACCOUNT
Bear, Steams & Co. Inc.
BEAR 383 Madison Avenue

M o

STEARNS

3 ald

Cash Flow Analysis

OpeningBalance

DwvidandsAntereat
Miscellaneaus

Amount Credited

=100,472,656.25

Securities Bought
Funds Withdrawn
Miscellansous

Amount Debited

Net Cash Activity

$119,758,163.28

ClasingBalance

Cash Balance Summary

OPEG

Margin 114,805.20
f-kl;l-éash Balance -

$114,805.20  $132.001.23 '

Income Summary

TS PERIOD: VAR O DATE
L5, Govt. Bond int. 0.00 4, T18,243.44
Govi. Agency Int. 0.00 B, 167,558,086
Corp. Bond Int. 0.00 1.278,184.80
Credit Balence Int. 521.39 6. 785,78
Raverse Repurchase lnt, 32,211.28 1.636,307.17
'I'ata ...................... - 2?5254
Band Purchase Int, 0.00 -8,.506 679,06
Repurchase |nt. Exp. 0.00 -1,761,173.78
Portfolio Composition
Cash/Cash Equivalent 132.001

ozr

TIEND5:0834 Ot

CLEARED THROUGH TS
WHOLLY OWHED SUESIDIARY

Baar, Stagims Securities Ciovp.
Dne Matrctach Cenber Morth

T

FINARCIAL TRUST CO INC

STATEMENT PERSOD  October 1, 2005
THROUGH October 31, 2005

TANPAYER HUMBER [317]

LAST STATEMENT  Septembar 30, 2006

Your Portfolic
Alloeation

Cash & Equival
100% .

Usitaded porare denchs Sebld Selarce andir shar
ks wilias. The alocaiin pesserisgs & derves
frem e abankils ks vakus of e porifela.

vaeT

EFTA01260288



QLOETTON VIAH

VILN3IAIINOD

PEE0SE00 WD ANAS

OFFICE SERVICING ¥OUR ACCOUNT
Bear, Steams & Co, Inc.
383 Madison Averue

BEAR
STEARNS "

4 ok

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

CLEARED THROUGH T8
WHOLLY OWNED SUBSIASY

e, Sl Speisilies Com.
e Mtindish Certer Nomh

M-

FINANCIAL TRUST CO INC

STATEMENT PEmct Ociober 1, 2005
THROUEH October 31, 2008

ACCOUNT RLSER
TAXPAYER HuMnER On Fie

LAST STATEMEMT Seplember 30, J005

WAREET ESTIMWTED! CURRENT

DESCRIPFTION SYMBOLCLILIP DUANTITY PRICE WALUE AHRILAL INCOME  TIELD (%)
CASH BALANCE 132,001
TOTAL CASH & CASH EQUIVALENTS $132.001
YOUR PRICED PORTFOLIOHOLDINGS $132,001
Transaction Detail
INVESTMENT ACTIVITY
E&ELEHFHT ;’?DFE TRANSACTION OESCRFTION EYWBOLICUSE DURNTITY PRICE CEBIT 'l!ll.l;h" CREDIT AMICIIMT
11A0E 08BN BOUGHT FNMA-Z0YRFNMA)GTD EAB2592 50,000,000 100.32031 50,160,156.25

SETT, 10805

DUE 10401 /2035 06, 500%

0857138514080

REF i zmm.lﬁﬁ?iﬁ ES S e e 8 R R T BT O B 0 e - v
I0M30s D005 CAMCEL SELL - FNMA-30VRIFNMAIGTD BABZEEZ 100.62500 50,312.500.00

SETT, 10405

DUE 10/07/2035 05.500%

D8E7TS711509%

REF & 20050807571 70000 BS

AS OF DS0T05

TG m PEEl.Imus SEI.L S S - - -

o 10D B waar

EFTA01260289



LLOETTON VIAH

SE60SE00 WD ANGS

VILNIAIINOD

OFFICE SERVICING YOUR ACCOLNT
Bear, Steams & Co. Inc.
363 Madsan Avanue

BEAR '
STERNS W 10179

5 us

Transaction Detail {continued)

INVESTMENT ACTIVITY (continued)

SETILIMENT  TRADE
DATE

bt TRAMSALTION DESERPTON

SYNBOLCLE

CLIANTITY PRICE
—

CLEARED THROUGH T8
WHOLLY CWHED SUBSIDiaT

Bear, Stowrr Secunities Cerp,
Dnz Matroiech Center Merth
11201-385%

FINANCIAL TRUST CO INC

STATEMEWT PERICD Oclober 1, 2005

THROUGH October 37, 2008

ACCOUNT HLUVBER
TANPAYER WLBREER DO File

LAST ETATEMENT Septambar 30, 2005

DEBIT AMMOUNT

10113005 0BME&0D5S  CANCEL BUY FHMA-20YR(FMMA)GTD

SETT, 10005

DUE 10:07/2035 05,500%
0887135514085

REF # 2005001B57250000 BS
AS OF DSNM&0s

TO CXL PREVIOUS BUY
FNMA-SOVRIFNMAIGTD
SETT. 100

DUE 10/01/2038 05, 500%

REF # 2005090757170000 BS

1013005 08705 SOLD

Sap2s9z

-50,000.000

100.32031

GREDIT AMOUNT
50,160,156.25

TOTAL

5-100,472.656.25

$100.472 658,25

DEPOSITS AND WITHDRAWALS

DATE TREMEACTION DESCRIPTION

DESIT AMOUNT CREDIT AMDUNT

10205 FND WIRED MDA#CTE36546FNDS WIRED TO B3, 1B5.00

BANKAMERICA INTERNATIOMAL

ACH5I0634534 C#2TE1BI
TOTAL $-63,185.00
INTEREST
DT DESCRPTION STMDBOLTUSIP CLANTITY RATE [%) DIBIT AMDUNT CREDET AMOUNT
100205  AVGBAL 224 BI1RT 2.785 521.39

021 OFFICE INTEREST DBOS

TOTAL 5521.38

axy

T1eNME0E34 001

Waar

EFTA01260290



RLOETTOO VIAH

TVILN3IAIINOD

9860SE00 WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
B3 Madison Avenua

BEAR
STEARNS [ .

6 alE

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS
with Bear, Stearns& Co.Inc.

SETTUENENT TRADE
DIATE

QRIL TRARSACTEN CESCRIMION

CLERRED THROUGH M8
WHIILLY OWMED BLESIDARY

Bimar, Suamms Seouriies Coep
One Metrotech Center Nomh

-

FINANCIAL TRUST COINC

STATEWENT PEmOS Ociober 1, 2005
THROLIGH October 37, 2005

—
TAXPAYER MUMBER

LAST BTATEMENT Seplember 30, 2005

SHMBOLICLSIP CLANTITY DERIT AMCLINE CRICE AMOUNT
101 405 JOURMAL ADP CD EBBEEEA 19,100,000.00
FITM-PR F2633218010
8,625 DUE 12131145
2OTALR0852
Tomams  INTEREST  ApPCD " pBBBass I ' Tazaanas T
DUE 12/31/2049  B.525
FIMML-PR F2633212010
0T4420692
TOTAL 518,132,231.25
MISCELLANEDUS
DATE
MOEDAY TRAKSACTION DESCRPTION DEEIT AMDUNT CREDIT AMOUNT
10/08/05  JOURNAL FRCMDY AIC 021.52128-F1 410,64
T0A305  JOURNAL  FNMASOVRIFNMBIETD T ETE R

SETT. 10/06
5,500 DUE 10¢01/35
MES NET 1011305

WATIOS  JOURNAL

"FIMAL REDEMPTION

1021005 JOURNAL G

1.360.00

3105 SPEC PART 2 CLR FEES
TOTAL

%-10,205,126.00

$152.754.39

ETOP sadass Fod of Slasa gt e e

[=-3) T1DS0:34 001

EFTA01260291



BLOETTON VIAH

VILNIAIINOD

L860SEDD WD ANGS

CLEARED THROUGH TS
WHOLLY CWWHED SUBSIDUARY

OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc. B, Stnarrs Securities Com.

3B3 Madsan Avenus

BEAR
STEARNS i

One Matssbics Center Mort
Brookdyn, Mew Yok 11307-3858

FINARCIAL TRUST CO INC

ACCOUNT EXECUTIVE  GNMA GOVT BOND
VISIT OUR WERBSITE wan . bearsteams. com

What's In This Statement

Financial SUMMBTY .....usssemsmsissiins 3

Your Porifolio Holdings . 4

Transaction Detail ..........coemeeemerisss 4

Trades Mot Yet Settled ...... = 3B

Your Portfolio at a Glance

MET CREDIT BALANCE 114,805
e

NET EQUITY LAST STATEMENT 3,443,744

CHANGE SINCE LAST STATEMENT -3,328,938

There are no "5top Loss® orders or other pending buy

or sell open orders on file for your account,

STATEMENT PEm00 Sepiember 1, 2005
THROUIGH Sepapmber 30, 2005

Ww_

TAXPAYER iR Oin Filp

III1liIIIIIrIrIIIIII1IIIIII
FINANCIAL TRUST CO INC T = .2
CI0 JEFFREY EPSTEIN

G100 RED HOOK QUARTER

STE B3

ST THOMAS V| DOBOZ

Market Value of Your Portfolio

C:ash & Equivalent 5"; 1‘2-?"3"_538
Fined

50
hcome: 13,188,141

Ml Cumemt market vaive
B Las1 statements market value

Em SUETRArY i fo informatiom | pepeses ool I b AEE FEENEES & 4 s dosament.
This: statermesl shoukd b resained Sar yaor records, Ses revense siie Tr IMEoniant isforsiation

o027 TNDTADE: 1150 O -

EFTA01260292



OR9ETTO0 VIAH

VILN3IAIINOD

8E60SE00 WD ANGS

STATEMENT BACKER IS PRINTED ON THIS PAGE

027

Ll BRE Tl ]

CAREARED THROUGH TS
WHOLLY OWMNED SLBSDRARY

[ Blew Yorit 11301.38535

EFTA01260293



1ROETTON V149

6860SE00 WD ANGS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT

BEAR
STEARNS

Baar, Stearns & Co, Inc.
383 Madison Avenue

_ o

3 olss

Cash Flow Analysis

Income Summary

THIS: PERIDD THIS PERIOID TEAR 10 DATL
DpeningBalance $221,487.52 U.5. Gavt. Band Int 19814887 4.718.243.44
mm """"""""""""""""""""""""" 33 """ ﬁ?msa """"""" Gowt, Agency Int. 775,384.53 &,167,650.06
Liriti 1,385 268, .
- Cevp, Band Ini, 136,676.48  1,279,184,80
7
Dividendsfinterest 1.182,872.70 Credit Balance Int. 851.82 B,274.39
Miscellaneous H5.735.38 Reverse Repirchase Ini. BO288.31  1,604,075.92
Amount Credited $1,387,185,016.75 T s 13.775,43761

PR—— 1.385,814,343.72 Bond Purchasg int, 203,722,589  -6.506.579.06
Diidandsfimerest Charged R~ Repurchase Int, Exp, 280,503,748  -1,761.172.79

Miscellanesaus -1,212,233.68

s 3
= Portfolio Composition

-106,682.32

Cash/Cash Egquivalent 114,805

. $114,805.20

T —

OPFERING

cuosie

221.487.52

Met Cash Balance §221.487.52

114,805.20

.51 14.&{]5.20- -

az7 TS50 0o

CLEARED THROUGH ITH
WHOLLY OWKED SUBSIDIAY

Beor. Siesvd Sacurites
One: Meirotech Cenier Mo

.wli Hisw 'ri 112001850

FINANCIAL TRUST CO INC

STATEMENT PERIQD September 1, 2005
THROUGH Septemnber 30, 2005

ACCOUNT MUMBER
TAXPAYER MUWBER On File

LAET STATEMENT August 11, 2005

Your Portfolio
Allacation

Cash & Equival
100%

Memtaded povisfn Sencis oeld belircs ardor ghen
Pkl waluss, The slocaion pescentage & derved
Do P dbschila mavkei wplug ol your pordsds.

WBOE

EFTA01260294



TROETTO0 VIAH

VILNIAIINOD

DGE60SEDD WD ANGS

DFFICE SERVICING 'YOUR ACCOUMT

BEAR
STEARNS

Bear, Stearns & Co, Inc.
ART Madison Avenus

iiﬁ ii Tll. 79

4 ol 36

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

CLEARED THROUGH ITS
WHOLLY DWRED SUBSEDARY

Bear, Simprms Securlini Caip.
One Meirobech Certed Kesth

-

FINANCIAL TRUST CO INC

STATEMENT PERIOD Saplemier 1, 2008

THROUIGH September 30, 2005

secour e [

TAEPAYER wunmer  On File

LAST STATEMENT August 31, 2005
AABSET [STRATED CURRENT

DESCRPTION EYVENLCUSIF JUAATITY PRICE NRLLE AMHUAL NOOME 'I'E..IJ_IH

CASH BALANCE 114,005

TOTAL CASH & CASH EQUIVALENTS 114005

¥YOUR PRICED PORTFOLIOHOLDINGS 114,805

Transaction Detail

INVESTMENT ACTIVITY

SETTLEWENT TRADE

DATE DATE TREASACTION DESCREPTION SYMBIUCLEIP CLANTITY PRICE DEBT ARMOILNT CREDIT AMOURT

pA0NCS | OMANDS  BOUGHT UNITED STATES TREASUSY NOTE 91202BEF3 16,000,000 100,171718 18,021,083 .75
DUE 083172007 D4,000% FA 28
DOE4ZBNZS 308D ACCR, W, 1,968.55
YELD 3,938 % 10 MATURITY
GVER REF # G2413243 A1

Dainzins | BEADE | BOUGHT UNITED STATES TREASY NOTE 9128285E8 5,000,000 10170373 5085155 .25
DLUE 0RMS/2015 D4, 250% FA 1
OSAA035ESE05E ACCR. 1T, 10,384.02
VELD 4,040 % T0 MATURITY
GVER REF # (2442569 A1

DEMEIS T "UNITED STATES TREASURY NOTE 912820883 10,000,000 10048218 00482878
DUE DR/3 112007 04,000% FA 26
eB3015182080 ACCR, BT, 2,209.94
YELD 3,741 % T0 MATURITY
GVER REF # G2443875 A1

ax VOCNDE 150 B0 'WBE9E

EFTA01260295



EROETTO0 VIAH

TE60SE00 WD ANGOS

VILN3IAIINOD

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOLMT
Bear, Steams & Co. Inc.
383 Madison Awenue

M

B ofdé

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

DESCRIPTION

SYMBOLLUS P

LINITED STATES TREASURY MOTE

WELD 3 704 % TO MATURITY
GVER rﬂ:# # G2443878 A1

LUINITED STATES TREASURY HQ'I'E
DUE 08/371/2007 04,000% FA 28
OSE82R02530609

YELD 3874 % 10 MATURITY
GVER REF # G2494737

UNITED STATES TRE&SJ.R\'
DUE OBMS/2015 04, 250% FA 18
CARBOOOSS

PO
\-ru: 4,118 % T0 MATURITY
REF # uzﬁmuu A

CLARTITY PRICE

Cop.
- T1E-3880

FINANCIAL TRUST CO INC

STATEMENT PERICD September 1, 2005
THADUGH Sepmmber 30, 2005

AGCOUNT WUMEER
TANPAYER WinmER  On File

LAST STATEMENT  August 31, 2005

CERIT AMDURNT CREDIT RMOUNT

B12B28EF3

10055468

B12828EE6

10106250

ACCR, INT,

10,085 4566 .75
Z.208 94

10,038,156 .25
7,734 81

5.053,125,00
13,868, 70

" FEDL HOME LDAN MTG CORP#S10109
s.smas 227 cuss o

5,000 DUE 12001734
PRINCIPAL R!'J.‘JI.[.TH 08-18.05

UMITED STATES TREASLRY NOTE
DUE 08/31/2007 04,000% FA 2B
DWHNE‘IQME
ELI:I 3808 % TO MATURTY
GVER REF # G2552384 A1

SETTLEMENT TRADE

DATE DATE TRAMSECTION
DOD205  CAmGE  BOLGHT
090708 CABDS  SOLD

CUOBS | OMOTIOS  SOLD
e — e
0SN305  08MZ0S  SOLD

0BM4ME  OBIDIDS  CANGEL SELL
OBIAIS | QEZN0S  BOUSHT

FRIMA-30WR FNMA)ETD

SETT,

Mﬂﬂl’ﬂﬂ!uﬁ 05,000%

0887016 ]

REF o MWBDES?HEBU-D BS
OF DBAO2DS

Tﬂ CHL PREVIOUS. SELL

MJD‘!’R[FNW&F"D
SETT 005
DUE D‘EIJUHZEIEE OE.D00%
DEETTaT115099
REF # zunsna31smzmm Bs

31282YDNE

1 282BEF3

~20,000,000

.'I{!I:I.ﬂ'lB&

ACCR, INT

SAB30SQ

20,034,375 00
. 2872828

™ 2031:1

B.B20,312 50

10,000,000 93.00375

TOO1ADE; 11:50 D0

8,806.375 .00

EFTA01260296



OFFICE SERVICING YOUR ACCOUNT ,
Bear, Stearns & Co. Inc. O Metrotech Center Horh

BmR 363 Madaon R.'PEﬂl-IB1m 18 M 11361-3850
STEARNS —— m————

1VILN3IAIINOD

B oilé STATEMENT PiIOD Sepbember 1, 2005

THROUGH Sectember 30, 2005

Transaction Detail (continued) Wm:n_

TAXPAYER WUMBER O File
. LAST STATEMENT hugust 31, 2005
INVESTMENT ACTIVITY ({continued)

DWITE ' QATE TRENSACTION CESCRIFTION SVMBOLCIEI CPUANTITY FRICE DERIT ARDLAT CREDIT AMOURT

0RM40S  DAMDS  CANCEL SELL FHMA-30VRIFRBA)GTD SAB3080 50,000,000 8. 15625 48,078,125 .00

SETT.OANE
gl.lmgjgalﬂ'l{izuis 05 000%
REF # 20080B1157170000 BS
AS OF 08M 1105
TO CHL PREVIOUS. SELL et

pan4E | GEM1I0S | BOUGHT FHMA-IOVR{FRMAIGTD SAB3I0A0
SETT.0aM5
4 g o
EEF ' 2m5m15?2 Es L D T P 1 o g s o 208 605 508 B0 B B B DT 1 0 0 09 e e o e b S A A S M IR IR TR TR R e

o40s  0ARTAOS CANCEL SELL FM FNMAR)GTD SABI0S0 50,000,000 9630078 48,150,380 .63
SETT,D&I05
DUE OB/D/2035 05 000%
087016110089
REF # 2004081757260000 BS
&S OF D&M 7S
TO CYL PREVIOUS. SELL

4,085,937 50

50,000,000 9B6.38287 45,191 406 25

SETT.0Q08

DUE 02/01/2035 05,000%
0SaTZE0Z11099

REF # 20050871757170000 EBS

CEMAS  AMHES | BOUGHT E&“&ﬂ""m SAB3050 50,000,000 56, 49219
DUE D2U01/2035 05 000%

DoaTIaT115089
REF # 2008087185T060000 BS

OBM4NS  OBMS0S  CANCEL SELL FRIMA- 30VRFNMA) GTD SABI0SD 50,000,000 B6,55078 43,275.390 .63

SETT.0G/08

DUE 050172035 05,000%
0A8702101 1098

REF # Z005081957000000 BS
AS OF 0BNS0S

48,246,083 75

FROCTIO0 VId4d

Z660SE00 WD ANGS

TO CXL PREVIOUS SELL

TOEMMS11:50 001

EFTA01260297



CROETTON VIAH

£660SE00 WD ANOS

VILN3IAIINOD

CLEARID THROUGH ITH

OFFICE SERVICING YOUR ACCOUNT

WHILLY OWNED SUBSIHARY

Bear, Steams & Co. Inc. :u-iqumh Ceritar llw:ilmmpL
B HR 383 Madison Avenug

STHRNS W 1079 hl e

FINANCIAL TRUST COINC

T ofas

BTATEMENT PERIOD Saptember 1, 2005

THROUGH

Transaction Detail (continued)

ACCOUNT RIMBER

Sapiember 30, 20085

TAXPAYER rmser  On Filp

INVESTMENT ACTIVITY (continued) LAST STATEMENT  August 37, 2005
SETTLERENT TRADE
DATE DATE TRAMSACTION DESCRPTION SYMBOLCLSIP LANTITY PRICE QEBIT ALDUNT CRIDE ARSOUNT
09M4/05  DAOWDS S0 Fum.amtfmmsm SAEI000 -10,000.000 98,20313 5,820,312 ,50
l:-uE [:rgmmas 05,000%
DHE?I:I'IH‘I'IMEE

EF # 2005080357150000 BS

DA 4108 CANCEL BUY FHMA-20VRIFMMAIGTD sAB3080 10,000,000 BROBITE o s— Bo0a.375 00
Bamns

SETT,

DUE DBNA/2035 05,000%

QEB7T97115085

REF # 200SDB3157020000 BS
OF 0&31/05

A5
T0 CXL PREVIOUS EU"

SABI0S0 -50,000.000 8B, 15625

SETT
DUE umwn!s 0%,000%
COETOD0S 1005

REF # E'DD!DN‘IE'.I'T.‘I'.'HJM 35

DS4S  DBRIMGS . CANCEL BUT ML IOTRIFNMAIGTD
EI:JE?anzn:s 06 000%
HEF & EWEDET'IE?ZM Bs
%E&L BRENOLS BUY

88.17188

49,085,547 .50

PN STRPMAITD 5A83090

SETT.049/05

DUE OSE0N /2035 05,000%
DRBT0E1 10085

REF # 2005081757 260000 RS

9B, 0078

19150300 81

051405 ORMTOS MHEEL BUY FMBA-SOVRFNMAYGTD SAB30S0 -50.000,000 a8 3323:1
SETT. 0905
DUE 08/01/2035 DS O00%
0837280217

REF & Z0050B1757170000 BS

AS OF D8I TID5

T CXAL PREVIOUS. BLIY

2T A0D08; 1150 O L]

43,191 408 28

EFTA01260298



BEAR
STEARNS

OFFICE SERVICING WOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenua

“‘ o

B ok

Transaction Detail (continued)

INVESTMENT ACTIVITY [continued)

SETTLEMENT  TRADE
DATE DATE TRANSACTION

QESCRPTION

CUANTITY FECE

1124-3858

FINAMCIAL TRUST CO INC

STATEWMEWT PERICD Saphember 1, 2005

THIROUGH Septernter 30, 2005
ACCOUNT HLMSER
TReFRYER NusneR  On File

August 37, 2005

LAST STATEMENT

DEBIT AMOUNT CREDIT ARDLINT

14D5  0BN9M05  CANCEL BUY

FINL-30VRFNMAYGTD

SETT,08M05
DUE C0N/2035 05,000%
09B7TE71158088
REF # 20050B1957060000 B5
AS OF DENAMS

CXL FREVIOUS

SETT,DHNOS

DUE DAY /2038 08,000%
D9BT02101108%

REF # 2005081957080000 BS

SAB3060 =50,000,000 §a.48218

48,246,083 75

SABI0S0 -50,000,000 &8, 560TE

SETT.0aM

DUE 02/01/2035 05, 500%
0887018110059

REF # 2D0SDB0357170000 BS

AS OF DAD30S
TO CAL PREVIOUS SELL

S5ag3112 1,000,000 100, 28516

FHRA-JOVRIFNRRIGTD:

SETT.0QU08

DLUE 02001/2035 05, S00%
DBATTATI150E9

REF # 2005080757140000 BS

SABINIZ

10075781

0EMLI0E

1VILN3IAIINOD

D1 AIDE

DBNO3INS

FIAA-30VR [FNRA) GTD

SETT,OBIID5

DUE OBA1/2035 05, 500%
CBT0NE110098

REF & 2008090157020000 B85

SAB3T2

MAYETD

SETT.CSNDS

DUE $/01/2035 05,500%

Q9BTTET115080

REF # 20050B0357150000 BS
5

AS OF CRAZID
TO CHL PREWIOUS SELL

PEE0SE00 WD ANGS

QROETTON VIAH

101.17188

1,002,851 .56

50,585.837 .50

5AB3112 98,000,000

99,262,966 .75

_________ B ——————— TR L DT R R

oI 10D0E1 180 9

EFTA01260299



LROETTO0 VIAH

SE6E0SE00 WD ANGOS

VILNIAIINOD

QFFICE SERVICING YOUR ACCOUNT
Bedr, Stearns & Ca. Inc,

383 Madison Avenus

Mew York, New York 10178

BEAR
STEARNS

§am

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETILIMENT  TRADE
BATE DATE

TRANSACTION DESCRP IO SYMECLACUSP CIARTITY PRCE

FINAMCIAL TRUST €O INC

ETATEMENT PE2i00 Septembar 1, 2005
HADUGH Septomber 30, 2008
ACCDUNT HUMBER

TAXPAYER HUMOGR JI !

LAST STATEMENT  Auguss 31, 2008

DEBIT AMOURT

CREDIT AMCRINT

0an40s  DAD3DS S0 FHMA-J0VR{FNMA) GTD: BAB31TZ
SETT, 08005
DUE D8/07/2035 05,500%
WB?UTM'}DCIBH
REF # BMGMEIEST'ITDMU BES

=1,000,000 100,28516

DAMADS  OMOTIOS  CAMCEL BUY

Sag3nz

-50,000,000

FNMA-ZOVRFRAMAGTD 100, 75TE
SETT. 0805

DUE DB1/2035 05, 500%

CABT797116088

REF # 2005000757140000 BS

AS OF 02705

TO CXL PREVIOUS BUY

1002, 881

081405 EIH‘D‘HEIE 10117168

CANCEL BUY FMM-MEI'FNM!,‘GTD
SETT CaM0s
DUE OS/D1/2035 OF_S00%
COAT01E110099
REF # 2m5n9¢15vumu BS
AS OF i
T CAL P‘HEH’I}I{]S BLUY
DS.'TI.I'I:IE. QBD30S FIRAA-30VR [FNMAYGTD
SETT. 08008
EI.I'EGG.I'L'IH!I:IH 05,500%
083779
REF # msnanssnm B3
rrrer aras -
BOUGHT FHMA-3OVR{FNMR)GTD
SETT, 0005
IDUE O30 /2035 06, 000%
ORBTZB0211059
REF # 200508165T120000 BS

FHMA-BOYR{FNMANGTD

SETT. 005

DUE OS/D1 /2035 06 000%
DBAT0NE1 10332

REF # 20050B2357020000 BS

SAEx112

~8§,000,000 100, 268563

0an4fos pANSDS

BAE3154 50,000,000 101, 36094

0B 405 DB/23M:

SAE3154

BOUGHT 50,000,000 10204668

oar TCA00E1 150 O

50,980,468 .

50,585,937

50,378,806 25

5B

50

8,262 DEA

15

51,023.437 50

EFTA01260300



REOETTO0 VIAH

VILN3IAIINOD

9660SE00 WD ANGOS

CLEARED THRCUGH T8
WHOLLY OWMED SUBSEARY
OFFICE SERVICING YOUR ACCOUNT

Bear. 51 LT "
Bear, Steams & Co, Inc. [ Mﬂ m:*uun:

BRR 383 Madison Averue 11201.3858
STE"\RNS Wk 10179 “.

FINAMCIAL TRUST CO INC

10 ol 36

STATEMENT PERIOD  September 1, 2005
THRCUGH Seplember 30, 2005

Transaction Detail (continued)

ALLELNT MNUMBER
TAKPAYER WMEER On File

INVESTMENT ACTIVITY (comtinuesd) LAST STATEMERT  August 31, 2005

E:E'. DATE TRARSNC DN DESCRIFTION SYWBOLCUSF Ell-lﬂlh' PRICE DEBIT ARCUNT

CREDI AMOUNT

014008 0AMBNDS CANCEL SELL FHRA-30VE(FHMA)GTD: SAB31S54 50,000,000 102, 08584 51,042.968.75
SETT DEIDE
DUE OBADN /2035 06 000%
[]

AS OF DEMEDS
TO CXL PREVIOUS SELL

OSH40E  DB/Z3I0S  CAMCEL SELL wan‘mmm SABI154

102,09375 51,046,875 .00

TO CXL PREVIDUS SELL

_______________________ R 100 11 00 8 8 e B I D BB O F R S R R SRR S R4 E S AR

Can4ioE  DRASDS  CAMCEL BUY ENMA SOVRIFNMAYGTD 5AB3154 ~50,000,000 107, 36084
0987280211089
BEF ¢ DDDEOR1S57120000 BS
AS OF 0A/15IDS
70 G PREVIOUS BUY
DEFZIIDS | CAMCEL BUY FHMA-SOVRIFRBMRIGTD EAg31s4 50,000,000 10204568
SETT.09105
BUE Ba/01/2035 06,000%
0887016110332
REF # 200S0B2357020000 BS
OF CErZ300h
T8 CAL PREVICUS BUY

50,580,468 75

51.023.437 .50

FHMA-30VRIFHNMAGTD SAB3154
SETT, 08005

DUE OVD1/2035 0%, 000%

DEaTEana11089

REF & 2005081657080000 BS

DeNams | DAMBOS | SOLD

E1,042.088 75

5 OBZ3ms SO0 FNMA-30YRIFNMAYGTD BAEI154 -50,000,000 10208375
SETT.ONDS

DUE BAN1/20085 06,.000%

O9BTZECZ11099

REF # 20050B2357140000 BS

s o e i S 8 B B 0 2 e 48 A B R B R TR R o 4 A R A SRR AR AR

£1.045,878 M‘ T

o027 10GRET1:50 001 BBk

EFTA01260301



BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. bnc.
383 Madisan Avenue

—

11 oras

Transaction Detail (continued)

INVESTMENT ACTIVITY (cortinuad)

SETTLEMENT TRAGE
DATE QLTE

TRandac Ton

CESCRIFTIGN

SYMBOLCUSE GLAsTITY FRICE

CLEARED THROUGH TS
WHOLLY OWHED SLNSIDUWARY

Coie Mstrotmch, Certas Merth

e

FINANCIAL TRUST CO INC

ETATEMENT PERIOD Septgenber 1, 2008
THBOUGH Soptemiber 30, 2005

racour wone [

TAXPAYER MuMBER (O File
LAST STATEMENT  August 11, 2005

CEBIT AMOUNT (CREDIT AMCLINT

OBMEDE 08505

00D

UMITED STATES TREASURY NOTE
DI.rE¢$.I'15|'EIJ-15 04,280% FA 15
DBBA02T 446009

YIELD 4,174 % T MATURMTY
GVER REF # G2EBI54E A1

B1ZB2BEES 100, 60936

ACCR, INT,

DaMBI0DS

S0LD

LINITED: STATES TREASURY NOTE
DUE 0B1S/2015 04,250% FA 15
OaBE2B0RI000

YIELD 4,174 % TO MATURTY
GVER REF # G2BA3645 A7

08N&DS

UMITED STATES TREASURY NOTE

DUE 06/31/2007 D4,000% FA 28
DSRAT2E29710099

YIELD 3,857 % TO MATURTY
GVER REF # G2EBISES B

BOUGHT

LINITED FI'.'.T'E rmsumr NOTE
DUE 08/31/2007 04,000% FA 28
04BAT 28291088

VELD 3,887 % TO MATURITY
GVER FlEF l‘ 5253355! a1

SEHIES 22T CLASS I
5,000 DUE 1201134

S1282BEF3

2828873

20,121,875 .00
73.813,04

S12829EE6

ACCR, INT,

73,913.04

2n.1z1.a?5.m'"

10,000,000
ACCR. INT,

10026563

10,028,582 50
17,679,586

EI:I DW.DDD 100, 255-53
ACCR, T,

50,132 812 86
£8,397_79

VILN3IAIINOD

GOVERNMENT MATICNAL MTG ASS0C
SERES 2004-041 CLASS SE

DUE O8/2002030

0967126513098

REF # 2005051457 200000 Bs

UNITED STATES TREASURY NOTE
DUE 08M5/2015 04,250% FA 15
OS8AT282971009
YIELD 4,263 % TO MATURITY
GVER REF # G2554476 A1

..................... T i

-14,508.776 5.34375

ACCR, INT,

T15,152.43
41,856,821

20,000,000 99_B90E3
ACCR. INT,

LG60SEDD WD ANGOS

HROETTON VIAH

LR 060 8 8 0 6 5 8 565 6 g 8 B

18.978,125 .00
B0.B4Z 30

axy TOCTOET 150 004

WBBE

EFTA01260302



06eYeTTO0 VId4d

1VILNIAIINOD

8660SE00 WD ANGOS

QFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
STmRNS Pdaw 'ﬁ'i Mew York 10178

12 am

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEWENT  TRADE
DATE [OATE

SYMBOLCUEIR  JURNTIY

Besokiyn, MNEw Vol 11207-3B59

I
FINAMCIAL TRUST 0 INC

STATEMEWT PERIOD Seplermier 1. 2005

THRGUGH Septernodr 50 2005

ACCOUNT HUMEER

TaxPAYER MuwEER  (On Fie
LAST STATEMENT August 39, 2005

DEST AMCLRT

CREO MaDUNT

0820M0S  aNEDS S0UD FEDERAL MATIOMAL MTG ASSN

SERIES 320 CLASS PO

STRIP

BUE 07/01/2033
OEAT7126513089

REF # 200509165T320000 BS

0B/20/05 DB5S05  SOLD

5 RCR-I'D FLTR

DLE D3f25/2033 04, 358%
QEETOZ10T109%

REF # 2008051557240000 BS

CMOVSERIES 2003-13

I1IEFAWEE -18.252,042

N FEZIOHE 23,543,127

0S/20N0S

FEDERAL MATIOMAL MTG ASSN
SERIES 2003-49 CLASS SW
DLUE 07/25/2033 03, 358%
CrBa702 10 1099

REF # 2005091557230000 BS

79.B3063

9.87T500
ACCR, INT,

14,581.670.75

2,324 BE3 T
T.262.70

31303C2C06

-11,861.018

CR20MD5 0BMS0s SO FANNIE MAE CMOMSERIES 2003-5
K50 FLTR
DUE O7/25/2017 D3,458%
QRBTOZ1071069
REF & 2008061 857280000 BS

QRMEDS 5000 FEDERAL MATIOMAL MTG ASSI
3146 CLASS 1

DUE 11/071/2033
CABTOZTT11099

REF & 2008081657350000 BS

0220005 09 &S

GOVERMMENT MATIONAL MTG ASSM
SERIES 2004-8 CLASS PS

B, 96875

B26,627 47
27,887 10

2 313930536

-16.565.865

1,154,433 .78
39,768.14

IVIGFCECH 19,328,957

To. 16583

3BIT4FOET

SERIES 2004-30 CLASS 5U
DUE D220/2032 03,500%
Q9870210711088

REF # Z0D50B1557260000 BS
TO ADJ PREVIOUS MONTHS

AS OF D3N EIDE

JRITAFETE

FACTOR

-44.000,000

23,561,075

1115625

6,03125

VOIS TR 0T

15,417 863 44

1.421,027 .35

EFTA01260303



OFFICE SERVICING ¥OUR ACCOUNT
BEAR 363 Modison A
STHRNS New York. Mew York 10178

VILN3IAIINOD

6660SE00 WD ANGOS

16OETTON V149

13 ol

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRADE
Calf DWTE TRARSACTON DESCRIFTION

103858

FINAMCIAL TRUST €O INC

STATEMENT PERNQD  Seplember 1, 2005
THRCLIGH September 30, 2005

ACCOUNT HUMEER

TAXPAYER win@Er On File
LAST BTATEMENT  August 31, 2008

DESIT AMOUNT CREDIT AMDUNT

ON20M08 081505 SO0LD GOVERMMENT MATIONAL MTG ASSY
SERIES 2004-035 CLASS 5P
DUE 1272002029 03, 550%
DSaTOR1011099
REF # 20050818572T0000 BS
TO ADJ FREVIOUS MONTHS FACTOR
AS OF O8N &S05

QEIZNOS | CAMBDE  SOLD FEDIERAL NATIOMAL MTG ASSH
SERES 182 (1A55 1
DUE 0700752034 00,.001%
O9ETOZTT11080
REF # 2005051 657380000 BS

47,812 48

0szans OBMENS S0uD FEDERAL MATIONAL MITG ASSN
SERIES 353 CLASS 2
DUE O7/01/2034 05 D00%
Egg?m 6110059
# 2005091657350000
ACCRUES ON 15T, PAYS ON 2?!4

A -

08/20/05 OB EDE 50LD FEDOL HOME LOAN MTG CORP#S510710%
SERES 227 CLASS |0
DUE 1250172034 05 000%
09B7 180412000
REF # 2005091657360000 BS

QR20:05 08N 508 S0LD FREDDIE MAC CMIVSERIES 2886
SC-D FLTR
DUE DTME2018 03.531%
ORETOZ1011089
REF # 2005081557 200000 BS

20,538,407 05

1,885,598 53
23.111,32

E.358,324 08
72,803,52

587932 59
3.860,82

OW20D5  0DASNE  SO0LD ALTERNATIVE LDWM TRUST
SERIES 2004-30CE CLASS 1-A-8
DUE O2/28/2035 01 458%
DEaT0R 10711099
REF # 2005081557300000 BS

CAHEDS  S0UD FEDL HOME MTG CORPES10110
SERES 228 CLASS 10
DUE O2/01/2035 06,000%
DOET4321 1809%
REF # 2005081667370000 BS
ACCRUES QM 15T, PAYS ON 25TH

513.880.31
35,823 ,08

3,068,588 52
51,526.01

WaDa

EFTA01260304



THOETTON VIAH

VILNIAIINOD

DDOTSECD WD ANAS

CLEARES THBOUGH TS
WHOLLY OWKED SUBSIASY
OFFICE SERVICING YOUR ACCOUMT B, Stamives Secoeities Cop.

BEAR iy S
STEARNS —— —

FINAMCIAL TRUST COINC

o STATEMENT PERIOD Saptember 1, 2005

THROUGH Sepiember 30, 2005

Transaction Detail (continued) I Hm._

TAKPAYER WUMBER On File

INVESTMENT ACTIVITY (continued) LAST STATEMENT  August 31, 2005
DATE i LT'I"EE AR AL TION GESCRIFTION CYVBOLICUSF DLARTITY PE.'._[ CIIT AMMOUNT CREDIT AMIOLINT
DBvzOmS FRINCIPAL GOVERNMIENT NATIONAL WTG ASSH 38374RI5 72,307
SERIES 2004-035 CLASS SP
3.550 DUE 12720428
PEINCIPAL REDUCTN 08-20-05
DAZ1M0E  DBMSIDE  GANGEL SELL GOVERNMENT MATIONAL MTG ASSM 383T4FDRT 44,000,000 11.15625 4.508,750.00
SERIES 2004-5 CLASS PS
DBIZI05  D@NS0S SO N pararnaT  -44,000.000 1108625 4,008,750 ,00

SERIES 2004-5

DUE D2IZ0IZ033 03.160%

0EaT02 1011098

REF # 2005081557250000 BS
AS OF TD OSN505 5D 02005

AS OF D108

DE'Z'IJI.'.IE U&"L!I'ﬂ!- CANCEL SELL GOMERNMENT NATIONAL MTG ASSM 38374FETE 23,581,078 6,03125 1,421,027 .35
SERIES 2004-30 CLASS SU
MOEI‘ZI:I'MZ 03,470%
QaBTOZI0
REF & 2095&9155?2&% BS
A5 OF TD 087 505 50 0ar20ins
TO CHL PREVIOUS. SELL
0ar210S  0BNamS S0LD GOVERKMENT MATIONAL MTG ASSN 3E3TAFETE -21 567, D'-'S B.03125
SERIES 2004-30 CLASS SU
DUE O2r20/2032 03.470%
OEaT02 1011089
REF # 2005091557260000 ES
A5 OF TD 0911505 50 062008
AS OF 08 8/08

OWZ108 09505 CAMCEL SELL GOVERMMENT NATIONAL MTE ASSN 3B3ATAGRIE 14,208,550 4,53125 647812 48
2004-035 CLASS SP
DUE 122002029 03,410%
CABT0Z1011099
REF # 20080891557270000 B5
AS OF TD OB15/05 50 0820/05
TO CXL PREVIOUS SELL

i) QAT 150 D01 e

EFTA01260305
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OFFICE SERVICING YDUR ACCOUNT
Bear, Steams & Co, Inc,
163 Madison Avenue

15 om

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLIMENT  TRADE
ORTE DATE TRAMSACTION

DESCEPTION

STRBOLTUSE

DLMARTITY PRICE

L

FINANCLAL TRUST COIMNC

STATEVENT PERIOD Séptember 1, 2005
THROUGH Septemnber 30. 2005

ACCOLNT MUMBER
TANPAYER MUWBER

LAST STATEMENT August 31, 2008

CHLINT AMDUNT GREDIT AMOUNT

08/Z108  09M505 S0LD

Dafz1ins JOURNAL

GOVERNMENT NATIOMAL MTG ASSN
SERES 2004-035 CLASS 5P
DUE V22002028 03, 4710%
IHB-'I‘UZHZIHEIBE

EF # 2005081557270000 BS
-'-5 OF TD D9/15/05 5D 020405
AS OF 08M15/08

2BITAGRIS

14,256,550 4.53125

E47.B12, 48

FEDERAL MATIONAL MTG ASSN
SERIES 2003-49 CLASS SW
1,358 DUE 01/25/33

Daf21/08 JOURNAL

02108 JOURMAL

FANNIE MAE CMOVSERIES 2003532
K5-110 FLTR
3.458 DUE 072517

SEHIEE 352 CLASS 1
0,007 DUE O7/01/34

O&f21/n5 PR HE L T b emremeeerseee
SERIES 227 CLASS ID
S s s 000 DUE 12101/34

JOURNAL

OBV28/05 PRINCIPAL

e 26/05

PRIMCIPAL

gED;E&MENT MATIONAL MTG ASSN
2004-035 CLASS
AAIOOLE T
AbIusT POSIION
FEDERAL MATIONAL MTG &
SERIES 328 CLASS PO
BUE 61/01/33
STRIP

PRM RD 0808 P/D 09-25-05
REFOPEI 0.0000

313935208

313936538

T

J13BFCHES

31 ZBZYDMNE

3BITACEIE

3135FA'H'EE

FEDERAL MATIOMNAL MTG ASSN

SERIES 346 CLASS 1

PRIV 3 0608 P
0@-25-05

REFOP &I D.0000

R 4 4 e s

3136FCRCE

axy

s
582,254.70

TENAE 150 00

EFTA01260306
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
BT Madmon Avenue

BEAR
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FINANCIAL TRUST COINC

16 oim

Transaction Detail (continued)

STATEMENT PEROD Sepmtember 1, 2008
THATILIGH September 30, 2008

—

TAXPAYER WUmBER On File

INVESTMENT ACTIVITY (continued) LAST STATEMENT  August 31, 2005
T T T
[s”!rgmlm :;".?F TRARSACTION GESCRIPTION SPRBRLCUSE E“.NT"I PIECE DERIT AldOUNT CREGE AMOUNT
2605 PRINCIPAL FEDERAL NATIGHAL MTG ASSH 3138FCHCE 209,767 60
SERIES 352 CLASS 1
©.007 OUE 07601734
PRIN R/D OB-05 PID [9-25-05
REPOP &I 0,0000
cazeos PRINCIPAL  FEDERAL MATIDMAL MTG ASSN I13EFCKES R
SERIES 352 CLASS 1
0,007 DUE 01701734
PRIN RID 08-05 PID 0B-25-05
REPOPE| 00000
GONERNMENT NATIGRAL MG ASSH 38372FETE 23,861,078 8,03125 1,421,027 .35
SERIES 2004-30 CLASS SU
DUE 02/20V2032 OF,400%
0SB7021071088
REF # Z0050F1557260000 BS
OF TD 02N S08 5D 020008
10 CHL PREVIOUS. SELL
oazIs  Cansms SO GOVERMMENT MATIONAL MTG ASSM 3EITAFETE 23,561,075 E.03125 1,421.027.37
SERIES 20D04-30 CLASS 5U
DLE O2/o0i2032 03, 403%
027021017098
REF # 20050971557
A% OF T0 DSOS 50 0820008
10 ADJ PREVIDUS MONTHS FACTOR
TOTAL $-EE3 033 =¥ ET BEE] 454 218491
INTEREST
DATE DESCRIFTION EYRBOLTUSPE TURNTITY RﬁT‘_w CERIT AMOUNT CEEDI AMOUNT
DENOTIOE  AVG BAL 424,880 FT 2,507 951,82
021 OFFICE INTEREST 0805
D8 L0 FEDL HOME LOAK MTC CORPAS10709 F1EIVONE 50000 1.542,56
SERIES 227 CLASS 10
DUE 120772034 £ ODO
BTEREST BAYMENT 08-15-05
gy BOET08;1 150 oo Vaa8

EFTA01260307



CLEARED THROUGH ITH
WHOLLY OWNED SUBSIDWAY

Bear, Sisirea Sacerites Com
Ot Wietrotech Conter Nadh

[

FINANCIAL TRUST COINC

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madison Avanue

BEAR
STEARNS T

VILN3IAIINOD

17 am
STATEMENT PERICO  Saptemiser 1, 2008

THROUGH September 20, 2005

ACCOLNT IN‘H‘IER_

TAXPAYER MUMBER On Fllg

Transaction Detail (continued)

INTEREST (continued) LAST STATEMENT  August 31, 2005

BaTE DESCRIFTIDN

0915/05  FEDL HOME LOAN MTG CORP#ST0108
SERIES 227 CLASS 10
DUE 12001/2034 5,000
INT R'D 0808 B0 08-15-05
REFOP &I 5,0000

SNCLTUSP UANTITY RATE () CREDIT AMDUNT
A12B2YDNG 5.0000 36,908 18

081505 FEDL HOME LOAN MTG CORP#510109 3128ZVDNG 35,0000 77.701 A5
SERIES 227 CLASS 10
DUE 1200772034 5,000
T R'D OB-05 PO 09-15-D5
REFOFP &I 50000

L 04 B4 o 8 0 0 0 B 868 5 8 8 8 8 18 8 0 0B AR B

Celin Si05 FREDDIE MAC CARMOVSERIES 2686 31 385R2HE 35310 25,832 L3
SC-40 FLTR
DUE 07152018 3, 631
INT RiD» Ci8-05 PO 08-15-05
REPOPEI 37287

IR R A 8 8 8 e 2 e R BRI 245 S S S S 8a s S

DAN BTG CORP#510110 31 282YDP 6.0000 84,306 97
SERIES 228 CLASS 10
DUE 0201/2035 B,000
INT R/} 08-05 P/D 0B-15-08
REPOP &I  6,0000

OB20/05 GOVERNMENT MATIDMAL MTG ASSN SEATAFDBT 3.3400 48,695 .76
SERIES 2004-5 CLASS PS
DUE D2/20r2033 3,340
INT R/D 0B-05 PD 09-20-08
REPOP &I  3.3406
20805 GOVERMMENT NATIOMAL MTG ASSN 383T4FDET 3.3400 73,283 B4
SERIES 2004-5 CLASS PS5
DUE D2r20/2033 3,340
INT RiD) 0B-05 PID 08-20-05
REPOP &I 3.3806
C2N0S GOVERNMENMT NATIOMAL MTG ASSH
SERIES 2004-30 CLASS SU
DUE 0220/2032 3,590
INT R/} 0805 PVD D8-20.08
REPOP &I 35905

1 s EE A R 4 4 4 B R

3.5500 71,269 .08

SROETTON VIAH

E00TSEOD WD ANAS

s ITTTes e o T T T T TSP e L —

oz7 TOONRMETTED 00 WHOE

EFTA01260308
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co, Inc,
383 Madison Averue

M o

BEAR
STEARNS

ﬂ Mew Yook 1920793658

FINAMCIAL TRUEST CO IC

18 o3

Transaction Detail (continued)

INTEREST (continued)

[Ee] DESCRPTION E¥BOLTUSP

URNTITY RATE (%)

STATEMENT PERIDD Séptemiber 1, 2008
THRCUGH Septerniber 30, 2005

scconr waeer  [NEEENN

TaxPAYER nuuas®  (n Fic
LAST ETATEMENT l.l.g.l!! 31, 2008

DEBIT AMOUKT CREDIT AMOLUNT

022005  GOVERNMENT NMATIOMAL MTG ASSN
SERIES 2004-30 CLASS SU
DUE 02R20v2032 3,590
INT RD 08-05 PD 09-20-08
REPOP &1 3,590

383 T4FETE

3.5900

71.399.08

43,269.48

Car200s GOVERMMENT MATIOMAL MTG ASSN IBITAGRIS
SERIES 2004-035 CLASS 5P
DUE 122002028

3580
BTEREST PAYMIENT 09-20-05

D2EMS GOVERNMENT MATIONAL MTG ASSN
SERES 2004-30 CLASS 50
DUE 0220/20032 3 403
REV INT FOR SR20V2005 PO
BAD POSITON

02605 FEDERAL MATIONAL MITG ASSN

ABIAT4FETE

3.5900

3,4030

71,398 ,08

31 3BFCLDE 37,094 87
SERIES 353 CLASS 2
DLE 07/01/2034 5,000
INT RO 08-05 F/D 08-25-05
REFOFE| 50000
DOIADMS  GOVERNMENT NATIONAL MTG ASSOC 38374GYSES 43,403,895
SERIES 2004-047 CLASS SE
DUE G5/20/2030 0,000
EITH CR INT FOR 92002005 P
TOTAL 5-T1, 30008 $616,52.85
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS
with Bear,Steams& Co.Inc.
SETTLEWENT TRADE
DATE DATE TRANSALTIN RESCEPTON SYMBOLCLEIP CIMKTITY DEBIT AWNDLINT CREDIT AMOUNT
0a01/08 JOURMAL FEDERAL MATIOMAL MITG ASSM I136FCKCE B,O88 484 B.52%,000 00
SERIES 352 CLASS 1
0007 DUE Q74017534
FITM  F2133186 AL
TERM REFO AGREEMENT

TOEINE 150 00 L]

EFTA01260309
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenus

BEAR
STEARNS

18 a8

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  jcontinued)
SETILEMENT  TRADE

DATE DATE DESCRIPTION

CLEARED THROUGH TS
WHILLY OWHED SLSSDamy

Qe Meimtech Cermer Rosh

“"“

FINAMCIAL TRUST CO MC

STATEMENT PERIOD September 7, 2005
September 30, 2005

sccoon wvecr [

TRXPAYER Miikii®® On Flg
August 31, 2005

THROUGH

LAST STATEMENT

oaI0108 FEDERAL NATIOMAL MTG ASSN
SEEEE 352 CLASS 1
1 DUE Q701134
I'I'H F24433871 M7
REPD AGREEMENT

0S0705 JOURMAL

FEDERAL MATIOMAL MTG ASSN

SERIES 352 CLASS 1

'3' DO DUE O7I01/34

F24433187 A2

HEPI:I AGREEMENT

CRI01405 J'I:IUH‘-'\UJ. FEDERAL MATIO|
SERIES 352 CLASS 1
0.007 DUE D7/01734
FITM  F2443351 A3

AGREEMENT

J1IEFCKCS

3'I EEFEI:EQ

L LT T PTCRER T A 0 4 R R BB S B 55

SFWBOLICUSE QUANTITY DEBIT AMOUNT CREDIT AMOUNT
31 36FCHCS -8,058.484 5,958,000 .00

5,958.000 00

-B.058, 484

0am0s JOURMAL FEDERAL MATIOMAL MTG ASSN 3136FCLDE
SERIES 353 CLASS 2
S.000 DUE 0TIDN34
FITM F2-|43351 B3
REPDQ AGREEMENT
Q800G JCURMAL FEDERAL MATIOMAL MTG ASSN
SERIES 353 CLASS 2
5.000 DUE 07/0/34
FIMM  F2443351 B1
REPD AGREEMENT

1 JEFCLDE

«8,902, 768

-8,902, 768

#0705

FEDERAL MATIONAL NITG ASSM
SERIES 353 CLASS 2

5.000 DUE 070734

FITM  F24433571 B2

REPD AGREEMENT

ATIGFCLDS

B.502 TES

5,058,000 00

500,000,00

'IE'-'TI‘ﬂOD

0105

HAL MTG ASSN
SERIES 353 CLASS 2

5,000 DUE 07/01/734

FITM  F2133186 BI

TERM REPQ AGREEMENT

Eas s A 1 0 A B8 8 0 4 TR

3136FCLDG

8,902.768 1.850,000 00

OMT0S;1 140 oo

EFTA01260310
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Bear, Stearns & Co. Inc.
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BEAR
STEARNS

CLEARED THROLGH ITS
WHOLLY DWHED SURSIOLEY

Boir, i Secistien Corp.
Binp Metrobach Carded Kot
11&EM-1888

FINANCIAL TRUST COINC

20 am

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continuad)

T TRADE

SETTLEWEN
DATE DATE DESCRIPTION SYMBOLCUSIE

STATEMENT PEMOC Soptomber 1, 2008
THROUGH September 30, 2008

ACLDUNT HUWBER
THAFAYER MUMEER On Filg

LART STATEMENT August 37, 2005

[DERIT ARMDUNT CREDIT RMATUNT

0aUD0s JOURMAL FEDL HOME LOAN MTG CORP#510109
SERIES 227 CLASS 1D

5,000 DUE 1201734

FITM  FZ133316 AL

TERM REFD AGREEMENT

J1ZBIVONE

D805 I JOURNAL 31 2B2YDMNG

SERIES 227 CLASS I

5,000 DUE 1201/34

FITM  FZ443345 A1
EPQ AGREEMENT

0aI0N0S JOURMAL UNITED STATES TREASURY NOTE
FITM  F2430888 AT
4,280 DUE OB SN S
TERM REPD AGREEMENT

912092BEE6

serm ey

JOURNAL UBATED STATES TREASURY WOTE
FI  F24413B5 A1
4 250 DUE DANENS
REPD AGREEMENT

B12B2BEES

Qanios RECENVED

UNITED: STATES TREAZURY NOTE
DUE 0R/31/2007 4,000
4,000 DUE DB/31/07

FITM  F2441052 A1

RESALE AGREEMENT

912828EF]

083105 DELNERED

UBMATED STATES TREASLIRY MOT
DUE QBf31/2007 4,000
4,000 DUE 0arx /o7

FMM  F2431000 AT

TERM RESALE AGREEMENT
Han10s INTEREST FEDERAL MATIOMAL MTG ASSN
SERIES. 352 CLASS 1

DUE 07/07/2034 0001
FMM  F2133188 AZ

REPD

B1 2B2BEF3

I1IEFCECER

D008 INTEREST FEDERAL MATIOMAL MTG ASSN 11 3BFCLDE
SERIES 353 CLASS 2

DUE O7/01/2038 5 000

FITM  F2133186 BI

REPQ INTEREST

027

500,000 ,00

O U PP — S S R e .

1,706,000 .00

20,350,000 .00

o e G S 0 B S B A AR L R s

20,312,500 .00

e T TR I T SR ST PRI e e iA RIS LRSI CIE I R

68,255,000 .00

............... SRS S P ST RP TP ———

5.B42.70

B o e B B B S S L 0 8 S 000 0 0 0 8 8 68 1858 8 B8 B 0 0 0 0 0 0 U U1 T RS B Y PR Bmrrrrmemr e e b e s

T0UETT:E 0 VEDE

EFTA01260311
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Bear, Steams & Co. Inc.
383 Madison Avenue
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Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS {continued)

CLEARSD THROUGH TS
WHOLLY OWNED SUBSDWRY

Baar, Steams Seosiies Cosmp,
Ol Metrofisch Cemer Wosh
. Wew York 11301-3850

FINAMCIAL TRUST €O NC

STATEMENT PERIOD September 1, 2005
HROLGH September 30. 2008

ACCOUMT SLMBER
TAXPAYER MUMBER O File

LAST STATEMENT  Augusl 31, 2008
SETHLIMENT  TRALE
aaTe DATE TRANSACTION DESCRIPTION SYMEOLCLSI DLIAMFTTY CERIT AMOUNT CREDNT ARCLIMT
DemTs WTEREST FEDL HOME LOAN MTG CORP#5 10708 312627DNE 1,605.97
SERIES 227 CLASS IO o
DUE 12001/2038 5,000
FITM  F2133316 AZ
REFO INTEREST
0801105 INTEREST MATED STATES TREASURY NOTE  Giomopges s VTRTIR T n——"
DUE OB/152018 4,250 o
FTV  F2430008 AZ
REPD MTEREST
DADTAS INTEREST UNITED STATES TREASLRY NOTE B12E28EF S
DUE 08/21/2007 4,000
MM F2433000 A2
RESALE INTEREST
oeinans JEURNAL LNITED STATES TREASURY MOTE 91 262BEER

FITM  F244713B5 A2
4,250 DUE 0BS5S
TERM REPO AGREEME

FITM  F2450705 A7
4,250 DUE DBM 515
REPD AGREEMENT

“eizmzeess +25,000,000

LINITED STATES TREASURY NOTE
DUE ORVZ1/Z007 4,000
o

RESALE AGREEMEMNT

&1 2828EF3 0,000,000

URITED STATES TREASURY NOTE
DUE CRi31/2007 4,000
4,000 DUE 08i37/07

FITM  F24410&2 A2

TERM RESALE AGREEMENT

LINITED STATES TREASURY MOTE
DUE OBNS/Z015 4,250
FII  F24471385 AZ

REPD INTERES

S912828EF3

" #1z628EER

100105 11:50 o0

EFTA01260312
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Bear, Steams & Co. Inc,
383 Madison Awenue

ELEAMD THROUGH ITS
WHOLLY OWNED SURSIWRY

e

FIMANCIAL TRUST CO INC

2 un

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEMENT TRADE

DATE DATE

TRANEACTION

DESCRIFION

{continued)

SNBOLTUSP

STATEWENT PERID September 1. 2005
THRCAIGH Seplember 30, 2005

ALDOLMT MUMBER

TAXPAYER KLMBER
LAST STATEMEWT hugust 31, 2005

el bt

OS0GDE

INTEREST

UNITED STATES TREASURY MOTE
DUE D8/31/200T 4,000
FITM  F2441052 &2

RESALE INTEREST

FEDERAL NATIOMAL MTG ASSH ’

SERIES 348 CLASS 1
DUE 11401133

FITM  F2243262 C2
TERM REPO AGREEMENT

B ZB2BEF3

4,500,117

-.-I-;{I?:;EE-E;_““"“ 19,811,211

0R0TAOS

FEDERAL NATIOMAL MTG ASSN
SERIES 348 CLASS 1

DUE 11/01/33

FITM  F2493258 A1

REPO AGREEMENT

313IEFCECY

-18,811,211

FEDERAL MATIOMAL MTG ASSN
SERIES 346 CLASS 1

DUE 11/01/2033 0

FITM  FZ243262 C2

REPQ INTEREST

I3IEFLECE

14,274,000 00 '

14,856,000 .00

DRIOTIOS

" RECENED

UNITED STATES TREASURY NOTE
DUE 0B/371/2007 4,000
4,000 DUE OBS3107T

FITM  F2500685 A1

RESALE AGREEMEENT

OB0TI0G

INTEREST

UBATED STATES TREASURY MWOTE

DUE OB/31/2007 4,000
FITM  F24507T007 AZ
RESALE IMTEREST

UMITED STATES TREASURY WOTE
FMM  F2510850 A1

4,250 DUE DM 1S

REPD AGREEMENT

F1ZH2EEFI

51ZB2BEF3

912B28EES

0¥

13,500,550

2D,1.?5,D|5|:-§Ina

0S50 oo vagG

EFTA01260313



10LETTON V149

VILN3IAIINOD

G00TSE0D WD ANGS

OFFICE SERVICING YOUR ACCOUmT
Bear, Steams & Co. Inc.
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Transaction Detail (continued)

STATEMENT PERIDD September 1, 2005

THROUGH Septemiber 30, 2005

ACTOUNT MUMBER
TaxPavER wusnEr  On File

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST STATEMENT  Augiust 31, 2005

SETTLEMENT TREDE
DWATE DATE TRANSACTION DESCRIFTION

SYMBOLICLSIP CLARTITY (DEBIT ASMOUNT CREDIT AMOUNT

O30S JOURKNAL UMITED STATES TREASURY NOTE
FITM F2450705 A2
4,250 DUE 081515

TERM REPCr AGREEMENT

aEaRmima e e L LI L T T LT R P T I S ETP I PP TSP

CEi0BRS INTEREST UNITED STATES TREASURY NOTE
DUE 0BMEM0NS 4250
FITM  F2450708 A2
REPD INTEREST

91 28ZBEEE 28,000,000 25 468,750 .00

12,078.43

08NS FEDERAL MATIOMAL MTG ASSN
SERIES 328 CLASS PO
DLE 011/07/33

STRIP
FIM  FZ5532010 C1
REPO AGREEMENT

--------------------- L 00 0 0 0 40 8 B 04 0 4 4 0 4 4 1 0 09 0 0 B 0 0 0 1 A B

0anns JOURMAL FEDERAL MATIOMAL MTG ASSN
SERIES 328 CLASS PO

I:H.IEE1.I'I!IH!3
FITM  F2243262 DI
TERM REPD AGREEMENT

Q8208 JOURNAL FANNIE MAE CMOVSERIES 2003-13
5 RCR-U0 FLTR
4358 DUE O3/Z5/33
FITM  F2103201 AZ
TERM REPD AGREEMENT

---------------------------- U R S B 88 B

I136FAWEE -18,282,042 13.360.000 ,00

113EFMNES 18,252,042 13,401,000 00

31362 IDK2 23,543,127

081205 JOURNAL FANNIE MAE CMOVSERIES 2003-13
3 RCR-U0 FLTR
4. 358 DUE 03/Z56/3%
FITM  F2S533B0 A1
REFD) AGREEMENT

01205 JOURMAL FEDERAL MATIOMAL MTG ASEN
SERES 346 CLASS 1
DUE 11401/33
FIMd  F2E53188 A1
REPD AGREEMENT

3382)0K2 I -23,543.127 1,775,000 00

© 3138FCBLC ia328.087 432,000 00 )
agy 10E0E71:50 00 L]

EFTA01260314
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OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc,
3E3 Madison Avenue

BEAR
STERNS M 10178

-

FINANCIAL TRIIST COINC

24 o3

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEWENT TRADE

DATE DATE DESCRIFTION SYNEOLTUSIF DURNTITY

STATEMENT FERIOD Sepbember 1, 2008
September 30, 2005

swcov wreee [ L

TANPAYER nMulBER COn Fiig

THROUGH

LABT STATEMENT August 31, 2005

DEBIT AMIOUN CRLDIT AMAOUNT

0er208 FEDERAL MATIOMAL MTG ASSN
SERIES 348 CLASS 1

DUE 11/01/33

FITM  F2493256 AT

TERM REP( AGREEMENT

FEDL HOME LOAN MTG CORP#S107109
SERIES 227 CLASS 1D

5,000 DUE 12/01/34

FITM  F25532071 A1

REPO AGREEMENT

3136FCACS 18.328,957

INZBEVDNG -18,362 468

TN 0S5

JOURMAL FEDL HOMIE LOAN MITG CORP#S10108
SERIES Z2T CLASS 1D
5,000 DUE 12/01/34
FITM  F2243282 BI
TERM REPO AGREEMENT
FEDL HOME LOAN MTG CORP#510110 n
SERIES 228 CLASS 10
£.000 DUE 0201/35
FI  F2553201 B
REPD AGREEMENT

I ZRZYDNG

18,352 4865

14,858,000 00

3.667.000 .00

3,938,000 00

2,777,000 00

OB1205 JOURNAL FEDL HOME LOAN WTG CORP#510110 N 2E2Y0P1
SERIES 228 CLASS IO
6,000 DUE 0201135
FIM  F2243252 Al
TERM REPO AGREEMEMNT

16,271,372

oB1208 INTEREST FEDERAL NATIOMAL MTG ASSH I13IEFANES
SERIES 328 CLASS PD
STRIP

DUE 01/01/2023 0,000
FITM  F224326Z DI
REPD INTEREST

FEDERAL NATIOMAL MTG ASSN
SERIES 346 CLASS 1

DUE 11/00/2033 0,000
FITM  F2453258 AT

REPO INTEREST

oaNans INTEREST

3136FCACE

43.504 BS

8,334 52

TOLETTON VIAH

10010 11:50 O VB

EFTA01260315



EOLETTON VIAH

VILN3IAIINOD

TTOTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madisan Avenie

BEAR
STEARNS I

25 o3

Transaction Detall (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRADE
DATE GATE TRANSAL DN CESCRPTION SYMBOLCUSIP

aummTY DEBIT AMOIUNT

CLEARRR THROLIGH T8
WHOLLY CWHED SUBSIDIARY

Beas, Stosrre Securities Corp.
Cre Mebolech Center Morth

W o

FINANCIAL TRUST COINC

STATEMENT PERIQD Sepiember 1, 2005
THROUGH Samember 30, 2008

ACCOUNT NUMBER
TAXPAYER Wiuis®® DOn Filg

LABT STATEMENT August 31, 2005

CREDIT AMOURNT

0anznas INTEREST FEDL HOME LOAN MTG CORP#510108 J1ZE2VDNE
SERIES 227 CLASS IO
DUE 12/01/2034 5,000
FIMM  F2243262 BL
REPD INTEREST

08208 INTEREST FEDL HOME LOAN MTG CORP#510110
SERIES 228 CLASS I0

FREDDIE MAC CMOVSERIES 2886 A IB5IZHE

SC-UD FLTR

3,728 DUE 0TN5MS
FITM  F2413253 A2
TERM REFD AGREEMENT

12,784 28

------- 1 0 0 1 8 548 5 5 5440 4 8 40 0 0 0 8

B,249,182

1014172

81 DS JOURNAL FREDDIE MAC CMO/SERIES 28BS 31395/2H8

FLTR

3.728 DUE OTNSMB
FITM  F2563153 A1
REPD AGREEMENT

0 B 8 8 8 R ST R e ——————————— S R R NS

LA 305 DELIVERED UMITED: STATES TREASURY NOTE S12B2HEF2
DUE 08/3172007 4,000
4000 DUE DB/3107
FITM  FZ500695 A2
TERM RESALE AGREEMEMT
091 308 RECENED UNITED: STATES TREASURY N
DUE 0&/31/2007 4,000

FITM  FEZSE0407 A1
RESALE AGREEMENT

-B,249,152

-40.000,000

244,000 ,00

40,300,000

E0,000,000 0,275,000 00

08N 305 ITEREST UNITED: STATES TREASURY WOTE .QIZBZBEFS
DUE 08/31/2007 EUOD

RESALE INTEREST

21,258.25

02T

1W00S;1 180 a0

EFTA01260316



FOLETTON WI4d

VILN3IAIINOD

ZTOTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madizon Avenue

BEAR
STEARNS B

268 v

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (contnued)

SETTUEMENT  TRADE
DATE DATE TEANSALTION DS CRP TN

SYMBOLCLEIR

CIARTITY

DERIT ARDLNT

FINAMCIAL TRUST CO INC

STATEMENT PEmCE Soptemier 1, 2008
Sephemnber 30, 2005

THROUGH
ASCOUNT HUMSER

TANPAYER nMusmBBR On Fle

LAST STATEMENT August 31, 2008

CREDI AMOUNT

0an 405

JOURMAL FANMIE MAE CMO/SERIES 2003-52
K540 FLTR

3,458 DUE OT/25MY
FITM  FEZT3375 AL
TERM REPD AGREEMENT

313930536

JOURNAL FANMIE MAE CIOVSERIES

K5-U0 FLTR

3,458 DUE 072517
FIM  F2573068 A1
REFD AGREEMENT

9,276,384

458.000.00

FAMNIE MAE CMOVEERIES 2003-52
K5-#'0 FLTR

DUE OTF2SV201T 3458

FITM  F2273375 A

REPD IMNTEREST

313930538

09 S5

FAMMIE MAE CMOVSERIES 2003-52
K5-I0 FLTR

3458 DUE 07/2517
FilW  F2273445 AZ
TERM REPD AGREEMENT

FAMNIE MAE CMOVSERIES 2003-52

KE-UD FLTR

DUE OT/Z5/207T 3458

FITM  F22T73445 AZ

REP{Q INTEREST

FAMMIE MAE CMOPSERIES 2003-52
E5-I'D FLTR

3.458 DUE O7T/25M7

FITM  F2553219 A1

REPD AGREEMENT

S TP PPRSTrP— ava

0BV 5105 " INTEREST

JOURMAL

8,276 884

OBMEDS JOURNAL FAMMIE MAE CMOVSERIES 2003-52 313530538
KS-l0 FLTR

3,458 DUE OTIZ5NT

FITM  F2583195 A1

REPQ AGREEMENT

R S 0 S B 8 688 4 8 0 B R B 18 0 B 0 A Y BTN U Y RER TR ROR

=7, 288, 880

OIS T1:50 001

EFTA01260317



SOLETTON VIAH

OFFICE SERVICING YOUR ACCOUNT
BEAR 383 Vadon v
STEARNS B

IT o3

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT FRADE
DATE DHTE TRAMSACTION (DESCRIFION SYMBOLCLEIP DLMNTITY DEBIT ABMDUNT

I

FIANCIAL TRUST COINC

STATEMENT PERIOD Septembar 1, 2005
HROUGH September 30. 2008

: I-I-F
TANPAYER [

LAST BTATEWEMT  August 31, 2008

CREDIT AMOUNT

CANEDS JOURMAL FANMIE MAE CMOVSERIES 2003-52 31393C538 B.276, 8R4 478,000,00
K540 FLTR
3,458 DUE OTi28M7
FITM 2373068 A2
TERHHEPQ AGREEMENT

09EDS JOURMAL FREDOIE MAC CMOVSERIES 2886 3138512HB B0
SC-0 FLTR
3,531 DUE OTH 519
FiTM  Fsgazsl a1
REPO AGREEMENT

081605 JOURNAL FREDOIE MAC M‘SERE BEE 31 38512HE B.074,810 444,000,00
SC-U0 FLTR
3,531 DUEQTNENS
F F2563153 A2
TERM

REPD AGREEMENT
ED UNITED STATES TREASURY NOTE 912820EEE 20,000,000 20,175,000 .00
DUE DAN&2015 4,250

FITM  FZ5907TE1 A1
RESALE AGREEMENT

canens JOURMAL UINITED: STATES TREASURY NOTE 512B28EES 20,000,000 20,175,000 .00
FITM  F2510880 A2
4,280 DUE 081515
TERM REPQ AGREEMENT

0anaNs DELWERED LMATED STATES TREASURY MOTE

1VILN3IAIINOD

31393C538 105,43

MAE C
K510 FLTR
DUE 071252017
FITM  FE573068 A2
REP{ INTEREST

ETOTSEDD WD ANGS

oar A0S 1150 O

60,375,000 00

EFTA01260318



QOLETTON VIAH

TVILN3IAIINOD

FTOTSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co, Inc,
383 Madison Avenue

CLEARSD THROUGH [T
WHOLLY CMNED SUBSIDURY

Bowr, Staser Securities Com.
One Mabsinch Canter Morth
112073858

T OO INC

2B o 36

Transaction Detail (continued)

REPURCHASE AND REVERSE REFURCHASE TRANSACTIONS

T TRADE

SETTLEMEN
DATE DATE TRARSACTION

DESCRIFTION

[canirnsed)

SMEOLCLSIE

QUANTITY

STATEMENT PERIDD Septemisr 1, 2005
THROUGH Septernber 30, 2005

ADEOUNT HLVBER
TANPAYER MUMBER On Filg

LAHT STATEMENT Auguse X1, 2008

DEBIT KWICUNT CREDIT AMOUNT

08NG0s5 INTEREST

DAM BADS INTEREST

FREDDIE MAC CMO/SERIES 2886
SC-¥0 FLTR

DUEOTHE2018 3611

FITM  F2583153 AZ

REPD INTEREST

UNITED STATES TREASURY NOTE
DUE 081 5r201 5 4,250
FITM  F2510E80 AZ

REPD INTEREST

3139502H8

91 282BEEE

146 B9

3,155,158

INTEREST

UNITED STATES TREASURY NOTE
DUE DB/371/2007 4,000
FIM  F2EE0407 A2

RESALE INTEREST

81 282BEF3

15,563,233

JOURNAL

GOVERNMENT NATIOMAL MTG ASSN

SERIES 2004-30 CLASS SU

3,500 DUE D2r2D/32

F  F26232BE A1
AGREEMENT

IBIATAFETE

=23, b6 BEE

JOURMAL

FEDERAL NATIONAL MWITG ASSH
SERIES 352 CLASS 1

0.007 DUE OT/01/34

FIT  F2303162 AZ

TERM REPD AGREEMENT

osans JOURNAL

a8 DELVERED:

GOVERNMENT MATIONAL MTG ASSN
SERIES 2004-30 CLASS SU
3.590 DUE D2/20/32

FITM  F2303215 AZ

TERM REPQ AGREEMENT

JBITHFSTE

23,867,866

1,276,000 .00

FEDERAL MATIONAL MITG ASSM

SERIES 352 CLASS 1
2.007 DUE OT/0N/34
FTWM  F2E23180 A7
REPQ AGREEMENT

I IEFCRCS

-18,052.048

12,922.000 .00

UNITED STATES TREASURY NOTE
0ANS2015 4250

F2590787 A2
TERM RESALE AGREEMENT

18,062,048

13,268,000 00

T 1B O L

EFTA01260319



LOLETTON VIAH

VILN3IAIINOD

STOTSEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.
3B3 Madison Avenua

20 ol 38

Transaction Detail {continued)

CLEARED THROUGH TS
WHOLLY CWHED SLBSIDUARY

Bead, Smarre: Securities Cop.
Dreé Matroinc® Canber Moith

ﬁ Mew Yot 11201-3858

FINANCIAL TRUST CO INC

STATEMENT FEROC Sepipmber 1, 20085
THROUSH Sepember 30, 2008

recou wsen [

TAXPAYER WiinaiE® On Fle

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST STATEMEWT  August 31, 2005
SETTLEWENT TRAGE
DWIE DATE Imw DESCRIPTION CBOLTLISE JUARTITY DEST AMOUNT CREDET AMOUNT
o8nans INTEREST "GOVERNMENT NATIGNAL M1G ASSH EITAFETE $.118.19
SERIES 2004-30 CLASS SU
BUE 62/2002032 3,560
FIM - F230321s Al
REPQ ITEREST
D80S INTEREST FEGERAL MATIONAL MIG ASSN 45,005 41
352 C1ASS 1
DUE 07/01/2034
FITM  F2303162 AL
REPQ MTEREST
o s T o e et e R
DUE DANE2015 4,250
FITM  FE590781 AZ
BESALE INTEREST
T e T s
SERIES 326 CLASS PO ' ke
DUE 01/01/33
M F2ssazm c2
TERM REFD AGREEMENT
0120108 " FANNIE NAF CMVSERIES 20013 N E T T Y T T T - o
% RCR.JD FLTR ST
3,358 DUE 0372533
FiM F2553360 A2
TERM REFO AGREEMENT
DBI20/05 JOURNAL FAMMIE MAE CMO/SEREES 200382 5,276,884 ’ T
5-458 DUE 07128117
FitM  F2593210 A2
TERM REPD AGREEMENT
s s el s

FANMIE FH;E CMO/SERIES 2003-52

K540 FLTR

3,458 DUE 072817
FITM  FZ593195 A2
TERM REPQ AGREEMENT

T0TA0E: 11:50 0

EFTA01260320



OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madison Avenua

BEAR
STERNS M 10178

30 ot

Transaction Detail

[continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMERT TRALE

DATE DATE TRENSALTICN BESCAPTION CPUARITITY

AT AMOUNT

FIMANCIAL TRRUST COINC

STATEMEMNT PMEROD  September 1, 2005
THROUGH September 30, 2005

ACCOUNT NUMBER
TRGPAYER WUMBER 0w File

LAST STATEMENT August 37, 2005

CREDT AMMOUNT

RIS JOURMNAL FEDERAL MATIONAL MTG ASSM
SERES 348 [LAS3 1

DUE 1701733

FMM  F25531688 A2

TERM REPD AGREEMENT

19,326,857

TERM REPD AGREEMENT

14,132,000 00

GOVERNMENT WATIONAL MTG ASSM 3E3ITAFDET
SERIES 2004-5 CLASE P2

3,340 DUE D2/20733
FITMAARGN FOAS3217 A2
TERM REPD AGREEME

17,600,000

JOURNAL

GOVERNMENT MATIONAL 383T4FETE
SERIES 2004-30 CLASE 35U
3,550 DUE 02r20a2
FiM  FZEZI2EE A2
TERM REPD AGREEMENT

FEDERAL NATIOMAL MTG ASSN
SERIES 352 CLASS 1
0,007 DUE OT/07/34

D920i0s

oei2ons " ouRNAL a13sFCRCY

VILN3IAIINOD

FITM  F2443357 A4
TERM REPQ AGREEMENT

FEDERAL MATIONAL MTTG ASSMN 3135FCKES
SERIES 352 CLASS 1
Q.007 DUE 070N /34
FITM  F2623180 A2
TERM REPD AGREEMENT

18,082 048

FEDERAL NATIOHAL MTG ASSN 3136FCLDE
SEREES 353 CLASS 2

5,000 DUE 07/01/34

FM  F2443351 B4

TERM REPD AGREEMENT

Di20MmSs

9TOTSEDD WD ANGOS

ROLETTON VIAH

10607 051150 D

EFTA01260321



BOLETTON WI4d

LTOTSEDD WD ANGOS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
STEARNS

——

FINANCIAL TRUST CO INC

M o3

Transaction Detail {continued)

REPURCHASE AND REVERSE REFURCHASE TRANSACTIONS  [continued)

SETTLEWINE TRADE

DATL DATE TRANSACTION DESCRIPTIOHN EYMBOLCUSE CLANTITY

STATEMENT FERID0 Septembor 1, 2005

THAROUIH

Sepiember 30, 2008

TAXPAYER MinasE®R On File
LAET STATEMENWT August 31, 7005

05/20/05 JOURNAL FEDL HOME LOAN MTG CORP#S70708 31 ZBZYDNGE 8,736,422
0

3 AZ
TERM REPD AGREEMENT

DE20I05 JOURNAL FEDL HOMIE LOAN MTG CORP#510108
SERIES Z27 CLASS 10
5000 DUE 12007134
FITM  F2853307 AZ
TERM REPQ AGREEMIENT
JOLRMAL FREDDSE MAL CMOSERIES 2886
SC40 FLTR
2,537 DUE 071154
FITM  F2583221 AZ
TERM REPD AGREEMENT
JOURNAL FEDL HOME LOAN MTG CORF#S10110
SERIES 228 CLASS IO
6,000 DUE 02/01/35
FITM  F2553201 B2
TERM REPQ AGREEMENT
OB20/05 JOURNAL ADP CD
FIMM-PR F2533219017
B.625 DUE 12/31/48
2074420652

INTEREST

1 28EVDNE 18,352 488

3138812H8

1 282Y0F 16,271,372

FEDERAL MATIONAL MTG ASSN
SERIES 329 CLASS PO
STRIP

DUE 0002033 0,000
FITM  FE553207 C2
REPD INTEREST

mrerrim e

8074610

3,867,000 00

2777000 .00

16,500,000 ,00

1, 72711

Q2N05 MTEREST

CMOVSERIES 2003-13
S RCR-UO FLTR
DUE 03725/2033 4 358
FM  F2553360 A2
REPQ INTEREST

31352J0Ez

1.558_06

TS 150 0o WHGE

EFTA01260322



OTLETTON VIAH

VILNIAIINOD

8TOTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
BHR Bear, S:ﬂms & Co. Inc,
383 Madizon Avenus
STEARNS

Eﬁ MW Vil 11201-3855

FIMANCIAL TRUST CO INC

32 oM

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMEMT TRADE
DATE DATE TRAMSACTION DESCRIFTICH SYMBOLCUSE

STATEMENT PERICD Saplemier 1, 2008
Septernber 30, 2008

THROUGH

ADEOUNT KLVBER
TANPAYER MUMBER 00

LAET STATEMEWT

August 31, 2005

DUANTITY DEBIT AMDUNT CREDIT AMDILNT

Oe20/08 INTEREST FANNIE MAE CMOVSERIES 2003-52 31383C538
K50 FLTR
DUE OT/25/2017 3,458
FITM  F2ES3158 A2
REPD INTEREST

165,78

DEr20/08 INTEREST FEDERAL MATIOMAL MTG ASSN 313IGFCECY
SERIES 346 CLASS 1
DRJE 1110772033 X
FITM  F2E53198 A2
INTEREST

OS20005 INTEREST GOVERNMENT NATIONAL MTG ASSH JBITLFETE
SERES 2004-30 CLASS SU
DUE p2/2002032
FIi  F2E232E8

3,580
A2

12,404.76

INTEREST FEDERAL NATIOMAL MTG ASSN J13IEFCKLS
SERIES 352 CLASS 1
DUE oT/0/2034 0,007
FITM  F2623180 A2
REPO INTEREST

Qo2 BTEREST FEDERAL MATIOMAL MTG ASSN 3136FCECE
SERIES 352 CLASS 1
DUE 07/01/2034 0,000
FITM  F2443357 A4
REPO INTEREST
2005 INTEREST FEDERAL MATIOMAL BTG ASSM F1ISFCLDE
SERIES 353 (LASS 2
DUE O7/07/2004  E,DDO
FITM  F2443357 B4
REPQ INTEREST

Oe20ms INTEREST FEDL HOME LOAN MTG CORP#510109 11 2E2YDNE
SERIES 227 CLASS IO
DUE 12701/2034 5,000
FITM  F2553207 A2

REPC) INTEREST

12,326,44

o27

e\

V0T A0S, 115D O

120,18

EFTA01260323



TTLETTO0 WI4d

6TOTSEDD WD ANGS

1VILN3IAIINOD

CLEARED THROUGH T
= I
OFFICE SERVICING YOUR ACCOLINT PRl .
Beat, Smarra: Securities Com.

BEAR 553 odoon Ao o s

STEARNS " dRRE

FINANCIAL TRUST CO INC

33w
STATEMENT PERIOD September 1, 2005

THREUGH September 30, 2005
Transaction Detail (continued)

ACCOUNT HUMBER
TAXPAYER HUMWEER

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (cantinued) T

SETTLEMENT TRADE
CATE DATE TRANSACTION DESCRIPTION SYMBOLICUSIP = DEMT ARCUNT CREDIT AMOUNT
O%2008 INTEREST FEDL HOME LOAN MTG CORP@S10109 AN THEZYDNE 3,539 .52
SERES 227 CLASS ID )
DUE 1280172034 5.000
FITM  F2443%45 A2
REPO INTEREST
0820005 INTEREST FEDL HOME LDAN MTG CORP#510710 J1282YDM L-H'.i' Ig
SERIES 228 CLASS 10 '
DUE /2035 6,000
FITM  F2EE3201 B2
REPD INTEREST

0aIZI0S JOURNMAL ADP LD
FITM-PR F2B33219012
8,525 DUE 1231048
2074420692

00 00 8 8 50 1 0 0 0 000 800 88 50 5 58 0 4 8 00 0 0 8 8 R 5 5558 55 6t g 1 e

16,500,000 ,00

082308

ADP CD GABEAGE 0 0 0 B 5 0 558 5 0 4 i e
FIM-PR F2E33219013 16,500,000 .00
B,625 DUE 12731848
2074420692
O30S JOURNAL ADF CD e —— T —
FITM-PR F2633218014 18,500,000 00
8,625 DUE 1231749
2074420682
2305 JOURNAL ADP CD ABRABES o
FITM-PR F26332713015
8,625 DUE 12/371/45
20744 20657

Caf2lns INTEREST ADP CD
DLUE 12/31/2045 ]

5,127 80

G625
FITM=-PR F2E33219012
2074420682

09726005 ADF CD BRABBAN
17,400,000 ,
FMM-PR F2E33218016 BO.000 00
8525 DUE 12731149
2074420852

ae— U L U A 48 s

ozT 10101190 oo VAGE

EFTA01260324



TILETTO0 VIAH

VILNIAIINOD

DZOTSEDD WD ANGS

CLEARED THROUGH IMH
WHOLLY CAWHED BUBSIAAY
OFFICE SERVICING YOUR ACCOUNT Bear, Stasme Securities Com.

Bear, Stearns & Co, Inc, Cne Metrotech Gerter Morth

BER 383 Madison Avenug 113043850
STEARNS M _—

M am STATEMENT PERICD Seplember 1. 2005

THROUGH September 30, 2005

Transaction Detail (continued)

ACCOUMT HUNEER
TAXPAYER Huunem On File

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST STATEMENT  August 31, 2005

ﬁ::.ﬂ'“ BATE TRANSACTION DESCIEPTION SMBOLCLSIP CLWKTITY DERIT AWDUNT CREDHT AMIDUNT

DRIZEN0S JOURMAL ADP CD apgoages 17,400,000 00
FITM-PR F2E13218017
B,625 DUE 12/31/49
2074420592

BaAE "17.400,000 00

2808

FIMW-PR FZE33219018
B.625 DUE 12/31/49
2074420882

BEa 18,200,000 00

DQIZEDS JOURMAL ADP CD

FITM-PR F2E13210070
8 625 DUE 12131748
2074420592

INTEREST ADP CO EBSERIE 5,437,560
DUE12731/2049 BEB2E
FITM-PR F2BI3X19018
2074420682

0aIZBios JOURMAL ADP CD BEEAEEA 18700000 .00
FITM-FR F2E332719078
B.625 DUE 12/31/48
2074420802

i i 8 B S B T A LT sEimia s D TR R T AR b b g SR S SRR R AR A

18,200,000 .00

FM-PR F2E3ZZ1901A
B,B25 DUE 12137/49
2074420652

INTEREST ADP CD AEEAREA 4,033 33

DUE 12/37/2048 8,528
FIMWA-PR F253321801A
2074420802

TOTAL $-530. 005 843,74 5504,378,502.01

a7 VOGS 11-50 G vass

EFTA01260325



ETLETTO0 VIAH

TZOTSEDD WD ANGS

VILN3IAIINOD

OFFICE SERMICING YOUR ACCOLNT
Beer, Steams & Co. Inc,
B 383 Madison Avenue

STRRNS M 10178

LA

Transaction Detail (continued)
MISCELLANEOUS

TRANSACTION OESCRFTION DIEBIT AMDURT

CEEDIT ANOUNT

JOURMAL TO CAADY AL 0271-52128-F1 119,924 .00

0205 JOURMAL TO CMDY G 021-52128.F1 114,610.00
D908

JOURNAL TO CMDY AIC D21-52128-F1

“-:Iﬁd.E!E.EI:I

e e S— e e
OBIOBIDS  JOLRNAL "R MDY A 0215212861 T T s h04 38
R s
R — ss— e .

0an3ns SOURNAL FHMA-

SETT, 05005
5,000 DUE 0S901 /35
MBS NET OR13/08

TDE.583,74

FRA-30TR(FNMA)GTD B59,023 44
SETT.Q8\0S

0917405 DAL FHMA-30VR{FMMA)GTD
SEIT, 09058
E.ODD DUE DRVD1/35
MBS NET 0914/05

DSMEDS JOURMAL FR CMDY &G 021-52128461

D 2DVDS JOURNAL 805 SPEC 5.350,00

B5,937.80

396,328 O

TOTAL H IR

ST45. 73428

100G 1150 O

CLEARED THROUGH TS
WHOLLY DWNKED SURSIDLARTY

Bear, Siearms Sacorites Com
Ome Metrotech Corler Mosh

-

FINAMCIAL TRUST COMC

STATEMENT PERIGD  September 1, 2005
HROUGH September 30, 2005

ACCOUMT NLWBER
TAXPAYER WUMBER {

LAST ETATEMEMT August 31, 2005

EFTA01260326
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VILN3IAIINOD

ZEOTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avanus

BEAR
STEARNS

A w8

Trades Executed Pending Settlement

SETILEMENT  TRAGE

CLEARED THROUGH TS
WHOLLY OWNED SUBSEIMRY

Bear. Simyere Secunbes Com.
Dz Matrolech Cante Morth

FINAMCIAL TRUST COMNC

STATEMENT PERIOD Saptember 1, 2005
THARCUEH Sepember 30, 2005

ALCOUNT MUMBER
TAXPAYER WUNBER On File

LAST ETATEMENT  August 31, 2005

DATE DATE TRANEACTION GESCHIPTION SRROLCUS P LMY PRICE DEBIT NSDURT CREDIT AMOLINT
R PR SCTRFNMAIGTD BABZSEZ 50,000,000 .00 00.320% 50,160,156 .28

SETT.10/05

DUE 10801/2035 05, 500%

0567135814058

REF # 2005091657250000 85
ToMHos | oMO7mE  solD FHMA JOYRIFAMAIGTD -50,000,000 00 00,5250 50,312,500 .00

10008

DUE 16/01/2038 05,5005

OETTO71 15000

REF # F00S090757170000 BS
TOTAL §20,150,156.2 $50,312.500.00
The sbove rades do nol appear in any ot sechon =l e §leves!

STOP|  =*===* Endof Statement®****
=] 100DEA 150 OO VERE

EFTA01260327
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DFFICE SERVICING YOUR ACCOLINT

BEAR
STEARNS

Bear, Steams & Co. Inc.
3683 Madisan Avenue

ACCOUNT EREQUTIVE
VISIT DUR WEESITE

GHMA GOVT BOND
ww. bearsieams. oom

What's In This Statement

Financial SUmMmany .........c..oommmmmmoeee 3
Your Portfolio HOMNGS .......coommmmemnenee &
Transaction DEtail ... T
Trades Not Yet Settled ........ocevvvveennene 33

Your Portfolio at a Glance

TOTAL VSLUE OF SECURITIES THIS PERIOD 3,188,141
LONG ACCRUED INTEREST 34,118
NET CREDIT BALANCE 221,488
e — ss ........ , ?“ ........

HET EQUITY LAST STATEMENT

CHAMNGE SIMNCE LAST STATEMENT 202,189

There are no “Stop Loss™ orders or other pending buy

or sell open orders on file for your account.

3,241,555

I”IIIIIIIIJIIII"IIIIIII“

FINANCIAL TRUST CO INC
Ci0 JEFFREY EFSTEIN
E100 RED HOOK QUARTER
STE B3

ST THOMAS W1 00802

Market Value of Your Portfolio

Cash & Equivalent $i21.488
L 111,712

Foaed
£3,188,141
o NN

....... I Curent markes value

B Las statement's market value

Emm.mmlpmmuunum Bl eI

iﬁ Mew York 11207-3850

FIMANCIAL TRUST CO INC

STATEMENT PERCD July 30, 2005
THROUGH August 31, 2005

-\EW'-N'\{LWEH_

TAKPAYER WUMBER On File

LAST STATEMENT July 29, 2008

This statement shouid =4 retained for your recortis. St feveres ke BT IMponane ifermatisn

ozT CRMNDE 1238 oo

Waas

EFTA01260328
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STATEMENT BACKER IS PRINTED ON THIS PAGE

o27

CWD1A05; 1338 00

CLEARED THROLKGH T8
WHOLLY OanED SUBSiDiasy

Bear. SIENTE SeCislEn Corp.
One Mt Deits Neth

FINAMCIAL TRUST CO INC

EFTA01260329
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
1B3 Madson Avenua

m o

3 al3s

Cash Flow Analysis

THS PIRIID

Opening Balance

R R R SR 2 8

Securitles Sald
Dividendsntenest
Miscellaneous

Amount Credited

Securities Bought
Diidendsfinterest Charged
Miscpllansous

N eomuinbie

Nt Cash Activity

ClosingBalance

£11.711.7

1,146,377,.233.41
1.258 484.71
1,174,593.98

s114ss0se2i0

=1,147,503,302.86
-T52.302.89
-345.310.50

314880091635

209,775,758

L .

Cash Balance Summary

QFERING CLOSING

Margin TLT1.97

221,487.52

Net Cash Balance

R R

Income Summary

THES PERIDD

YEAR TO DATE

U5, Gowt. Band Int
Gowt. Agency Int.

Carp. Band It

Credit Balance int.
Reverse Repurchase Int.

461,711.85
627.048.58
168,705.12

996.06
150,243.08

TOR e

<752, 302.99
-208,834.41

Band Purchase int.
Repurchasa Int. Exp.

Portfolio Composition
Cash/Cash Equivaleri

Fized Income

Tatal

4,520,004.57
5.392,264.53
1.142,506.31

5.322.57
1,523, TB7.61

$1408.707.78_ $1258387589

-6,382,956,47
-1,500,580.05

221,488
1,188,141

OERTT0E 328 O

CLEARED THROLEGH T
WHOLLY CWHED SUBSIDIARY

Beas, Steaere: Securities Corp.
O Mabolech Canter Morth
B Mew Yok 11201-3858

FINANCIAL TRUST COINC

STATEMENT PERQD July 30, 2008
THROUGH August 31, 2005

ACTOUNT WLMEER
TAXPAYES wimi#R [n Flp

LAST STATEMENT July 29, 2005

Your Portfolio
Allscation

Cash & Equivalent
&%

= Fied Income
s

Urabmded porions dengle cebd balencs ardior short
mawesl values. Tha sliocstion perceniage i derved
from the sbeciuie mariei valee of your postiolie.

VESs

EFTA01260330
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OFFICE SERVICING YOUR ACCOUNT

BEAR
STEARNS

Bear, Stearns & Co. Inc.
383 Madison Svanue

4 olm

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

DESCRIFTION SABDLICLISIP

WARKET

DLANTITY PRICE WALUE

CEMWATID  CURRINT
IWCOME  FIELD (%

CASH BALANCE

221,488

TOTAL CASH & CASH EQUIVALENTS

531,488

FIXED INCOME

Government & Agency Obligations

DESCRIFTION SYMBOUCUSP

OLANTITY FRICE

ACCRUED
MARKET ‘WAL |NTEREST

CLEARED THROUGH ITE
WHOLLY CAAWED SUBSIDAAY

Bear, Staprmy Secusties Corp,
Ona Matiotach Cartar Morth

M 1123858

FINAMCIAL TRUIST COINC

ETATEMENT PERSID July 30, 2008

THROLUIGH

August 37, 2005

wcconr wnnen [

TAXPAYER HUMBER On File
LAST STATEWMENT July 29, 2008

ESTIMATED
ARAnIsL INCTRAE

CURRENT
FIELD: %)

GOVERMIBIENT MATIONAL MTG ASSN IBITAGPIE
SERIES 2004-035 CLASS SP

DATED DATE O&/21/04

BOOK ENTRY OMLY

DUE 1220/2020 3.590%
FACTOR = BEB45284

GOVERNMENT NATIONAL MTG ASSOC IBITAGYES
SERIES 2004-041 CLASS SE
DATED DATE DE/23104

BOOK ENTRY ONLY

DUE O5/2002030

FACTOR = ,S0308336
FEDERAL NATIOMAL MTG ASSN
SERIES 2003-43 CLASS W
DATED DATE 0430003

BOOK ENTRY OMLY

DUE 01/25/2033  3.356%
FACTOR = 4BBO0S07

31383C2CE

5 78

M

MRGH

MRGN

14.488,859 5.9466

BE0.404 15,870

14,505,776 B,1364

11.861,9713

AR AR I IR T TR R L ET R T e

eslm

£19,432

60,3707

45,0711

DOACDS12:28 O

EFTA01260331
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OFFICE SERVICING YOUR ACCOUNT

§ axm
Your Portfolio Holdings (continued)

Government & Agency Obligations (continued)

ADCT
DESCRPTICN FN'B-I].I'E.SP TPE

QUANTITY

PRICE

ALLRED
WARERT VALUE INTEREST

CLEARED THROUGH TS
WHOLLY OWNED SUSSDmny

Baar, Sozams Seosiies Cop,
O Meimtech Carmar Kosh

FINANCIAL TRUST CO IMC

STATRMENT PERICD July 30, 2005
THROLIGH August 31, 2005

AOCOUNT HUMVESR
TAXPAYER HLMSER

LAET BTATEMERT July I, 2008

ESTIMATED CLISRENT
ANNUAL IMCOME VLD %]

FEDL HOME LOAM MTG CORP#51010% I ZBZYONG MRGN
SERIES 227 CLASS 10

DATED: DATE 17807/04

BDOK ENTRY ONLY

DUE 1200172034 &, D00%

FACTOR = 83242216

Total Governmantd Agency Obligations

488211

21,4082

99,758 1.543

A3883,062 S24451

23,311 £3.3582

§341,068

Corporate Bonds

ALLT
DESCRPTION SYWBOLTUSP TeE

QUANTITY

ARCEUID
LAREET VALLE INTIREST

ESTIRATED CRRENT

ALTERMATIVE LDAN TRUST 1266 TFGEE RGN
SERIES 2004-30CE CLASS 1-A-8

DATED DATE 1 2727104

BOOK ENTRY OMLY

DUE D2/25/2035 1,640%

FACTOR = BB409516

RATING: MOODY ARA  S&P ARA

Total CorporateBonds

15,363.606

1,4876

528,078 9.664

S52E.070 Fa.EEq

AMNLMAL INCOME YIELD [%)
STH.866 110,241

$470,066

TOTAL FIXED INCOME

3,188,141 24,115

31,501,092

YOUR PORTFOLIOHOLDINGSACCRUED INTEREST

£34.115

YOUR PORTFOLIOHOLDINGSESTIMATED AMNUAL INCOBME

$1.521,032

YOUR PRICED PORTFOLIOHOLDINGS

33,408,629

27

D80S 1338 O

Vaas

EFTA01260332
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

3B3 Madson Avenue

New York, Mew York 10178

BEAR
STEARNS

[

FINARCIAL TRUST CO INC

B or3s
STATEMENT PEROD July 30, 2005
THRCLIGH August 31, 2005
7 ACCOUNT SUMBER
Repurchase and Reverse Repurchase Transactions — RF
with Bear,Stearns& Co.Inc. outstanding as of date of statement LAST STATEMENT  July 29, 2008
PLURCHREE] (o PUSCHAST PERONG PURCHASE MHCEY ACCRUED BERD DLIANTITY
ETART CLTE DATE BATL FRINCIPAL MTEREST [FACE ARATRINT] =i DESEEPION
Y¥OU PROVIDED FEDERAL MATIONAL MTG ASSOC
(MARGIN) 0728405 OPEM 0,000 -50,000,000 A3A2IDKZ SERIES 3003-13 CLASS 4 3587 03/25/33
YOU BOLD FANNE MAE STRIPS
{REP) DBOID5 0BDI0S 3,730 5,923,000 15,024 10,000,000 I1IEFCHLS SERES 352 CLASS PO QT34
You SoLD FANMIE MAE STRIP
{REPD) DEMTOS D801./108 3. 730 =1,850,000 -5, 042 100000, D0 3136FCLDE SERIES 353 CLASS 05,0000 O7/01/34
FECERAL HOME LOAM STRIP
31282VDNE SERIES 227 CLASS 10 5.0000 12/07/34
FAMMNIEMAE STRIP
A13SFAWEE  SERIES 329 CLASS PO 120032
FANNIEMAE STRIP
1 EEFCBCS SERIES 3ag CLASS PO 1M aE

FEDERAL HOME LOAN STRIP
SERIES 227 CLASS 10 5.0000 12101/34

FREDDIEMAC STRIP

Q734

[REPQ) 0gN20s  09N20s a1 3,124,000 -8.543 =20.000,000 312201 SERIES 22B CLASS 10 6,0D00 0201135
YOU SOLD FEDERAL MATIOMAL MTG ASSOC
RERD) OBM5DS  0AM4DS 3,780 -458.000 817 <14,000,000 313830538 SERIES 2003-82 CLASS 34587 OW2EMT
¥ou SoLD FEDERAL BMATIOMAL MTG ASSOC
(REROY 0AM 505 CBM 05 3.780 -384.000 -EBS 11,000,000 313930338 SERIES 2003-52 CLASS 34587 027
YOu S0LD FAMNIE MAE STRIPS

amo -13,205,000 -18.888 23,000,000 31 3E6FCKCD SERIES 352 CLASS PO

02T

OO 132 00T WESS

EFTA01260333




BEAR
STEARNS

OFFICE SERVICING YOUR ACCIOUNT
Bear, Steams & Co. Inc,

383 Madison Avenue

Naw York, New York 10178

T aims

CLEARED THROUGH TS
WHOLLY OWNED SUSSDuamy

Broskhmn, Mew York 11301-3850

FINANCIAL TRUST CO MC

STATEMENT PERICD July 30, 2005

THACUGH August 31, 2008
Repurchase and Reverse Repurchase Transactions (continued) e
" MR
with Bear,Stearns& Co.Inc.outstanding as of date of statement  (continued) LAST STATEMENT  July 249, 2005
FURCHASES RIFURCHASE PRCING PURCHASE PRICE! ACCRUED RIPD CAMKTTTY
START DATE DATE BATE PRNCIRAL INTEREST® (FACE AMOUNT) CUSF DESCRIPTION
YOU S0LD GOVERMMENMT MATIONAL MTG ASSOC
O {REPG) CRMBIOS 21012874 3BIT4FETE  SERIES 2004-30 CLASS 3 5906 D220/32
O YOU PROVIDED GOVERNMENT MATIOMAL MTG ASSOC
MARGINY ORIZ6M05  OPEN 0,000 - 26,400,000 3AITAFOBT  SERES 2004-5 CLASS P 33406 02/20/33
2 YOU SoLD FEDERAL HOME LOAN MTG CORP
-I-I [REFE) OR2E0E  OPEN 0.010 1 -8,724,538 J1395/ZHE  SERIES 2886 CLASS 5C 3,7287 07HSM9
— YOUu $OuLD USTR 4,2500 DBASAE
U {REPG) DB/31DE  O8010S -20,225,000 1,787 -20,000,000  91282BEE6
rn YOU BOUGHT LsTR 4 0000 DRM3DT
(REVERSE) 03105 D8NOS5 3,320 58,255,000 E.Z04 BB.O00,000  91ZBZAEFS
Z TOTAL REVERSE REPURCHASE TRANSACTIONS $68,255.000 56,254
| TOTAL REPURCHASE TRANSACTIONS 5-TH,5EL.001 $124,113
"As ol lEMEEN i
Transaction Detail
INVESTMENT ACTIVITY
LA SETTLEWENT  TRADE
D DATE DATE TRARSALTION DESCRIFTION SYMBILICUEIP UANTITY L= DEEIT AWaDLINT CREDIT AOLNT
= DBAIDS  DT/29M05  BOUGHT UNITED STATES TREASURY MOTE 912828008 10,000,000 98.78125 8,878,125 00
I-: %m%zgggsg D4.125% MN 18 ACER_ INT, B7,432,07
[y} YIELD 4,278 % TO MATURITY
g GVER REF # GZ105081 A1
Ig 4 4443 180 0 R A 4 7 YPB34 5 4548 1 e A 4 s e
Lad
n
E 27 DMUOSA:2E DO VRES
[l
o

1TLETTON V149

EFTA01260334
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CLEARED THROUGH ITS
WHOLLY OWHED SUBSIDIRSY
OFFICE SERVICING YOUR ACCOUNT

B, Stamvd St 1
Bear, Stearns & Co. Inc. i e

BmR 383 Madison Averue s P
STERNS M 10170 “

FINAMCIAL TRUST CO IMNC

B otas
STATEMERT PERICD July 30, 2005

THROUGH August 31, 2005
Transaction Detail (continued)

ACCOUNT WUWBER
TANPAYER HUNVEER

INVESTMENT ACTIVITY (conmtinued) LAST STATEMERT  July 29, 2005

SETILEMENT  TRADE

DATE DATE TRANSACTION DESCRFTION SYWMBOLICUSP CLUAKTITY = CIEBIT AMDUNT CREDIT AMOLUWT

DEMNDS  OT/ZAMWE  SOLD UNITED STATES TREASURY MOTE u12B28EBZ -23,000,000 B8, 80485 22,955,076,13
DUE 07/31/2007 03.875% N 3 ACCR. INT 2421 87
DSE80151 52008 sl AL

WELD 3 8T8 % TO MATURITY
GVER REF # G2083005 81

OBMONIOS  OT/ZBNOS  SOLD UNITED STATES TREASLUIRY NOTE 912828EB2 -50,000.000 opmoees 49,902,343 .75
DUE 0713172007 03.875% U 31 ACCR, INT
DABRDT &1 52090 T

YIELD 3 8TE % T MATURITY
GVER REF # GZ083006 A7

5,284 08

DBN0S  0GO305  BOUGHT FHMA-SOVRIFNMAIGTD 5480977 1,000,000 w0481 1o0483.28
SETT 0804
DUE DBIC1/2034 08, 500%
098701611009

a
REF # 2005080357160000 B85

08N 0S5 07505 CAMCEL SELL

SABOBTT 30,000,000 100, 82031 30,246,083 .75

SETT, 0804

DUE Da/01/2034 05, S00%
OBETO 6110089

REF # 2005071557180000 BS
A5 OF 0TN505

TO CKL PREVIOUS SELL

081505 OTOTI0E CAMCEL SELL Fhlelh-30VR [FNMAYGTD SABOSTT 30,000,000 100, 96875 30,260 625 OO
SETT.DE/OL
DUE DAO1/2034 0B, 500%
OBETOZ2118089
REF # 2005070757310000 ES
&5 OF 070708
TO CHL PREVIOUS SELL
OBM1I08 Q205 CANCEL SELL Fiiltin-30WR FNMR) GTD SABDATT 40,000,000 10050781 40,203,125 00
SETT,OBMD4
DUE DBAD1/Z2034 05,500%

CEET000S1009%

REF # 2005072967000000 BS
AS OF DT/28005

TO O FREVIOUS SELL

a7 ORS00 s

EFTA01260335
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Ing,

383 Madison Avenue

Mew York, New York 10179

CLEARED THROUGH ITB
WHOLLY DWHED BUBSIDIARTY

Beer. Siearms Securites Comp.
O Metrotech Cester Marh
Brockdys, Mew Fork 7712071.3855

FINANCLAL TRUST CO NG

B oolds

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLIMENT
DATL

TRADE
DATE

TRANSACTION

DESCATIN

HLANTITY [PRICE

STATEMENT PERIOD July 30,
THROUGH

2005

August 31, 2005

oo waeer. [N

THEPAYER lsseEn  On File

LAST FTATEWEMT Dy 24,

DIHJJ_I‘I;HT

2005

CREDIT ARGLNT

oehns

oTnes

BRDALAGHT

Iﬂﬂ.l“l‘.l.'b!

CAMCEL SELL

FNRA-ZOVRIFNMAYGTD
SETT.08/04

DUE 0A01/2034 05.500%
QBATDO0510059
REF # 20050T1157110000 BS

SETT.0aM04

DUE O&/01/2034 05 500%

CBaT00510099

REF # Z0050T0BST250000 BS

A5 OF OTRans

TD CXL PREVIOUS SELL

FHMA-30YRIFNBMRIGTD

SETT, 0amn4

DUE DB/1/2034 06 800%
TO00GT00aR

REF # 2005070857250000 BS

AS OF O7/08/D5

T O PREVIOUS: SELL

oBnios

TR

0&m30s

BOUGHT

FHMA-IOVR{FNMA)GTD

SETT, ORI

DUE DBAOT/2034 05 500%
DRETTET115080

REF # 20050B0357160000 BS

CANCEL BUY

OBN1I0E

AvHE0S

FRAA-30VR [FNMA) GTD
SETT.0EDL

LuE 12034 05,500%
0887016110069

REF # 2005DBOZ5T160000 BS

AS OF oam.
TO CKL PREVIOUS BAFY

SABOETT

SABDETT

SABCATT

SAEDATY

50,000,000 100,6B2E1

------------------------------------------------ R 0 A0 8 58 8 6 8 £ R A A

50,000,000 100.88084

50,447 408 .25

50,480,468 .75

50,000,000 100. 96084

50,480,470 .00

99,000,000 100, 43750

59,433,125 00

SABDETT

1A

=1,000,000 100,45313

SETT, 0804

DUE 08/01/2034 05, 500%
OSaTO1 65110089

REF # 20030T15857180000 BS

5AB0STT

1,004,837 .25

100. 8203

tererar

ax? DROTAMETIZE 001

------- T R ———
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avarue

BEAR L 1S
STEARNS

FINAMCIAL TRUST COINC

VILN3IAIINOD

10 ot3s
STATEMENT PERICD July 30, 2005

THROUGH August 31, 2008

Transaction Detail (continued)

AECOUNT MULBER
TAXPAYER MUMBER (On File

INVESTMENT ACTIVITY [continued) July 28, 2005

LAST ETATEMEMT

SETTLEMENT  TRADE
[DATE OATE

0an10s

TRRMSACTION
CTOTIoG 501D

L SL POy
FNMA-ZOVR{FRMAGTD

SETT, 004

DUE 08/01/2034 05, 500%
QBAT0227 18089

REF # Z0OSOT075T2T0000 BS
FRA-300E FHMAGTD

SETT. OB

DUE 0B/0172034 05, 500%
COETOD0S 10098

REF # 2005072957090000 BS

SYMBOLICUSIP
SABOSTT

(OLANTITY [PRICE
-30,000,000 10096875

DESIT AMOUNT CREMT AWDUNT

30,280,625 00

SARDATT =40, 000,000 40,203,125 .00

50,441.406 25

CANCEL BAY FNMA-JOVR{FMMIAIGTD
SETT.0QI04

DUE OBT1/2034 D5, 500%
0BaTO005 0089

REF # 2002071157T110000 BS
AS OF 071105

TD CXL PREVIOUS BUY

SABDSTT =50,000,000
SETT, B0+

DUE 0BI02034 05,500%
QSETO0O0S 100559

REF # 2005070857 250000 BS
A5 OF DT/0BDS

FRMA- JOVR{FRMAIGTD SAB0STT
SETT. 0804

DUE DBANI2034 05, 800%

0§85 7000510099

REF # 20050TORST250000 BS

50,000,000 50,480,470 ,00

CAMCEL BLRY FNMAL- SOVRIFNMAGTD SABOGTT 95,000,000 10043750 58,433,125 00
SETT,08/04

DUE C&/01/2034 05,500%

DBB7 797115089

REF # 200500035T1B0000 BS

AS OF DRIDINS

TO CHL PREVICUS. BUY

FCLETTON WIdd

ZEDTSEDD WD ANGS

WU 051 32E 0N

EFTA01260337
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenua

New 'I'ﬁ Ni Il:ll 107

Mo

Transaction Detail [continued)

INVESTMENT ACTIVITY (continued)

SETILEMINT

TRADE
DwrE CWTE TRAKSACTION

DESCRIFTION

0BH 105 OBQ305  BOUGHT

SYMBOLICUEIP JUANTITY FRICT

CLEARED THROUGH M8
WHERLY CWHED SUBSIDIARY

Biid, Saarme Secudities Cop.
Dt Mabiolnch Centey Morth

201-3858

TRUST Ci INC

STATEMENT PemcD July 30, 2005
THROUGH August 31, 2005

ANPAYER WiMBER On Filp
iy 29, 2005

LAST STATEMEMT

DESIT ARSCEINT CREDIT AMOUNT

FRMA 30YR GTD

SETT, DBMS

DUE DB/D1/Z035 05,000%
CSaToE1 10089

REF # 20050BLA5TI90000 BS

0811005 0721505 CAMCEL SELL

OBM1M05  ORG3M05  CANCEL BUY

ORDA0E
TO CEL PREVIOUS BLIY

0AN 05 O727/05 S0LD

0an10s BOUGHT

DEN2I0S  0BM10S

LA 205

DENI/DS  S0LD

FHMA J0YR GTD

SETT, 0A/08

DUE DBA/2035 05, 000%
DBATO005700as

REF # 2005072157190000 BS

SAB30NE

SABIOTE 10,000,000

=10,000,000 98,3476

9,834,765 63

9,854,375 .00

1eim T RS B S i g 8 1 08 8 1 R

9.834.785 B2

SABIDE =10, 000,000 8B, 59375

UNITED STATES TREASURY MOTE
DUE DSOS 04, 125% MN 15
0988076792000

TELD 4370 % T0 MATURITY
GWER REF # G2222586 A1

5.000,000
ACCR, INT,

912E2BOVE

UNITED STATES TREASURY NOTE
DUE DEM 52015 04.125% MW 15
0E88000582059

YIELD  4_346 % TO MATURITY
GVER REF # GE234235 A1

UNITED STATES TREASURY NOTE
DUE O5MS/2015 04,125% MN 15
CBEB2A0293089

YIELD 4 334 % TO MATURITY

GVER REF # GZ234830 A1

0,889,375 .00

48,320 65

NzazEDVE m.mu.néﬁ'
ACCR. INT,

91282800G -30,000,000 96,34375

ACCR, INT,

28,475,000 .00
290,208 88

29,503,725 ,00
200,285 &8

o027 OENA0E 1328 DO

EFTA01260338
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OFFICE SERVICING YOUR ACCOUNT
Begr, Steams & Co. Inc.
383 Madison Avanus

BEAR
STEARNS e

12 oS

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT TIb\.BE

CLEARED THROUDH IS
WHOLLY SWHED SUBSIDlRY

Drie Msusiesh Corer Nenh

“ﬂ 11201-1858

FINANCIAL TRUST COINC

STATEMENT PEmQD July 30. 2005
THROAIGH August 37, 2005

TAXPAYER HUMEER

AT STATEMENT luly 28, 2005

DATE TRANEACTION CELLRPTION SYNBOLCLUSIP LRTITY PRECE (DEEIT AR CREDHT AMOURT
0anans {EI"I'IEIE BOUGHT UNITED STATES TREASURY NOTE S128ZRERZ 15,000,000 99, 86250 14,234, 375,00
DUE 0312007 D!,BTE'&- 4 ACCR, INT, 16,853 .80
108 % T0 H'u'l'LIRfTT
MR REF # GZ233644 AT WWED -
EE:;.EE;. ----- -uﬁ,l'rz.'ﬂﬁ ....... issasmEE T e R SSpanERs N0 000, 000 0070913 2870312 50
DUE 07/317/2007 03 8T8% U 31 ACCR, INT, 15,794 84
WB’BTHHBDGB
4,033 % TO MATURITY
G‘I.I'EH. REF # GZ245038 A1 i -
P - LINITED STATES TREASURY NOTE 91282BER2 20,000, oo 89, B5500 19,531,000 ,00
DUE 07/31/2007 D3.875% 1) 31 ACCHE, INT, 31,568 67
ngaaTIENETaT2
WIELD 4,059 % TO MATURITY

GYER REF # GZ245035 A3
K5 OF 081 2006

TR smrmm termmr

‘DEMGMS | DRMSOE SO UNITED STATES TREASURY NOTE S128280%9 -5,000,000 9B, 72266

2 .81

DUE DS/15/2015 04,125% MN 15 ACCR., INT, " sp 123 98

CEBET2EI9B090
YIELD 4.28E % TO MATURITY
GVER REF # G2273022 A1

I{:‘ﬂ.l"lli.l:tﬁ DENSOS  BOUGHT UNITED STATES TREASURY MOTE 91 2B2BEER 5.000.000 9990628

DUE 081 5/2015 04,250% FA 15 ACCR, T,
nga.anaaganm

mu:r %, T0 MATURITY

g nei .r nzzv:nzu A1

4,555,312 50
STT.45

081 5405 SDLD I..INI'I'EIJ STATES TREASURY WOTE mzam 10,000,000 95.68750

8,868,750 .00

DUE OB/5/2015 04.250% FA 15 ACCR. INT, 1.154 89

O8ag2a02930a0
YIELD &£ 288 % TO MATURITY
GVER REF # GZ273915 A1

081705 OBMGMOS  BOUGHT UNITED STATES TREASURY MO
DUE DAMS2015 04, 250% FA 15 RCCR, INT,
D2BAZB0ZH30ST
YELD 4,279 % TD MATURITY
GVER REF # GZZBS068 A1

___________________ R ——— RS IR R T R R P T

w7 OROADETIZE 001

A1 Z2B2BEES 10,000,000 100, 25000

10,025.000 00

2,309.78

EFTA01260339



LTLETTON VIAH

BEAR

STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

3B3 Madison Avenue

Nesw York, Now York 10179

13 s

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTUEMENT  TRADE
DaTL DATE

DESCRIFTION

SABELEUSE

CLEARED THROUGH IS
WHOLLY OWNED SLIBSIDUARY

Breaihyn, Mew York 11201-3055

FIMANCIAL TRUST COINC

ETATEMENT PERICD July 30, 2005
THROUGH August 31, 2008

July 28, 2008

ACCOUMT MUMBER
TAXPAYER MUMBER

LAST STATEMENT

EHT ANIOUNT (GREDIT AMCILNT

0BN7M0S  08MEDS

UBITED STATES TREASURY NOTE
DUE 07/31/2007 03.875% 1 31
mm&im

TIELD 4,017 % TO MATURITY
GVER REF # GX284255 A1

Danemns

berTIoS

Lokt

OBOOE | ORA&EE

VILNIAIINOD

H12B2BERZ

~10,000,000

59.73438
ACCR, INT,

UNITED STATES TREASURY NUTE
DUE DBMS2015 04 250% FA 18
86016192008

YIELD 4,270 ' T0 MATURITY
GVER REF # G2254678 A1

912828EEE

25,000,000
ACCR, INT,

LUBITED STATES TREASLIRY MOTE
DUE DAMS/2018 04, 250% FA 15
0S88280253089

WIELD
GVE

4,240 % TO MATURITY
# GX2O2608 AT

91 2B2BEEE

=28,000,000

DLE o ot
OBMIS/2018 04, 250% FA 15
DS8E0TET92000

4,217 % TO MATURITY
GVER IEF # G2303843 A1

S12BZHEER

10,000,000
ACCR, INT,

95, 83084

8,973,437 .50
17.800,82

24,950.080 .54
8,567 ,68

100.07813
ACCR, INT_

25,018,831 28
BG5S 6B

10,026.562..50
4,618 57

U-'I'I'EI:I Sl'i.TL*» TH‘EF-'SUH‘I"
DUE DEMS01E 04,250% Fﬁ 18
OS88000582009

VIELD 4. Z34 % TO MATURITY
GVER REF # GZ303360 A1

UNITED STATES TREASURY MOTE
DUE DBAUSIZ015 04, 250% FA 15
SPECIAL IN: CTIONS

YIELD 4,211 % TO MATURITY
GVER REF # GZ2313858 &1 WWEB

§1282BEEG

~10,000,000

001280000
4.619.57

912BZHEER

10,000,000
AZCR, INT,

UMITED STATES TREASURY NOTE
DUE 08M 52015 D4 zm FA 15
VELD 4,507 310 MATURITY
G'-'ER REF JHEZS-I-B?I:IZ 4]

5

91 2B2BEES

SEOTSEOD WD ANOS

S TITTTepe

rnrn ..-.zﬁ'{m.m
ACCR, INT,

100.31250

ozy

CRM0E 1 m oo

10,031,250 .00
B.064, 24

25,085,937 .50
20,210,860

EFTA01260340



RTLETTO0 VIAH

VILNIAIINOD

9EDTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearms & Co. Inc.
383 Madison Avenue

BEAR
STEARNS M 10179

Brockhn. New York 11307-1858

-

14 o2

Transaction Detail (continued)

INVESTMENT ACTIVITY [continued)

SETTLEMENT ~ TRADE
DATE DATE TRANSACTION

- SYMBILIUSIP

STATEWENT PEmIOD July 30, 2008

THROUGH August 37, 2008

LAST STATEMENT Juty 28, 2008

QLANTITY MHCE DESIT AMOUNT CREMT AWDUNT

CAIZZI0S DahamsE  SOLD UNITED STATES TREASURY NOTE

DUE Q&M &/2015 D4, 250% FA 15
(S087 26058083

WELD 4277 % TD MA!

GVER REF # G2313522 A1

91 282BEER

S12828E82

OB22105

UMITED STATES TREASURY NOTE
DUE 07/31/2007 D3.B75% U 31
CE8e016192099

YIELD 4,008 % TO MATURITY
GVER REF # GZ313868 A1
sssmsasasr ...r:I.-. = —— =
SERIES 2004-035 CLASS 50
3,770 DUE 12420028
PRIMCIPAL REDUCTN DE-20-05
—— -‘LPIIINEIP.I.-L ................... —
SERIES 2D04-047 CLASS SE

DUE DS20430
FRINCIPAL REDUCTN 0d-20-05

0B/2205

PRINCIPAL

IBITAGYSS

-25,000,000 100, 28563
KCCR, INT,

25.066,406 25
20,270 60

10,000,000 99,75000
ACCR, INT,

9,976,000 .00
2316578

-150,917

e —— =
DUE 091 5/2015 04,250% FA 15
QOEAZEO28I009
YELD 4,178 % TO MATURITY
GVER REF # GRIB43R5 A1

— e

DUE DRM5/2015 04.250% FA 15

SE801 51 92089

YIELD 4,200 % 10 MATURITY

GVER REF # GZI5Z708 A1

Bwaama T RRINGIRAL . FEDERAL NATIONAL MTG ASSN
SERIES 329 CLASS PO
DUE 0101133
STRIP
FRIN RID 07-05 PID 0B-26-05
REFOP &I 0,0000

T DB/ZINE | BOUGHT 91 282BEER

S128Z8EER

3136FAWES

0 8 4 44 00 SRR T U TR -

oy

10000, 000
ACCR, INT,

10057813 10,087.812 .50

10,394.02

=10, 000,000 10040628

ACCR, INT.

10,040,625 .00

10,304 ,02

128,288, 70

0a0E 1 e waas

EFTA01260341



OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
AEE Mackson Avenue

BEAR
STEARNS

CLEARED THADUDH M8
WHELLY CWWNED BLESIDIAAY

B, Stagrres Securities Corp,
Dr Matrstech Canter Menth
Begoidyn, Mew York 11207-3855

FINANCLAL TRUST €O INC

15 on

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRADE

CATE DATE TRARSHCTION DESCRPTION

STATEMENT PERICD July 30, 2005
August 31, 2005

EVABOLTIEE CREDIT AMOUNT

DBi2sms PRINCIPAL FEDERAL MATIOMAL MTG ASSN

SERIES 32§ CLASS PO
DUE 07401133

STRIP

PRIN R'D 07-05 P/D 08-25-08
REPOP &1 0,000

PRINCIPAL FEDERAL WATIOMNAL MTG ASSM
SERIES 2003-45 CLASS 5w
3,358 DUE 01/25033
PRIMCIPAL REDLUCTM 08-25-08

FEDERAL MATIOMAL MTG ASSN
SERIES 348 CLASS 1

DUE 11001733

PRIN R'D O7-05 P/D 08-25-05
REPOP &I 0,0000

FEDERAL MATROMAL MTG
SERIES 346 CLASS 1
DUE 11/01/33

PRIN RO 07-05 P/D OB-25-05
REPOPEI 0.0000

PRIJCIPAL

DE/Z505

PRINCIPAL

FEDERAL MATIOMAL MTG ASSN
SERES 352 CLASS 1
0,007 DUE 0750734
PRIN RiD 07-08 P/D 08-25-05
REFOF &I 10,0000

VILN3IAIINOD

OB/28/m08 PRINCIPAL FEDERAL WATIONAL MTG ASSN
SERIES 352 CLASS 1
0,007 DUE 07/01/34
PRIN R/D 07405 P/D DB-25-08
REPOP &I 00000

FRINCIPAL

ALTERNATIVE LOAN TRUST
SERES 2004-30C8 CLASS 1-A-8
1,640 DUE 0O2/25/35

PRINCIPAL REDUCTN OB-25-08

LEDTSEDD WD ANGS

BTLETTON VIAH

J136FAWEE . 304,886,710

-325.337

N3s3CICE

F3GFCBCE 168,289 20

338,538,

A136FCBCA

313EFCECS

241,100 .60

A135FCKCE

554,531 38

-B835.861

oar OST108; 1328 0o

EFTA01260342



DELETTON VIAH

1VILN3IAIINOD

BEDTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madison Avenue

BEAR
STEARNS "

16 of3s

Transaction Detail (continued)

INVESTMENT ACTIVITY {continued)

SETTLEMENT  TRADE

DATE DATE TRANSACTION DESCRIPTION CILWRTITY PRCE

CLEARED THROUGH M5
WHCELY CWRMED SLESIDLARY

ﬁ P Werk 11207-2580

FINAMCIAL TRUST COINC

STATEMERT PEROD July 30, 2005
August 31, 2005

ACCOUNT NUMBER F
TAKPAYER MUNRLR

hily 29, 2005

THROUGH

LAST STATEMENT

IDERIT ARAOUNT CREDET AMOUNT

LUINITED STATES TREASURY NOTE
DUE 07/31/2007 03.B75% L 11
DBEB0ASEa8059

YIELD 3,287 % TD MATURITY
GVER REF # GZ373505 B1

ORFZEM0S Q2805 BOUGHT FuzazaEs2 18,000,000 99,77344

ACCR, INT,

2606 OBZ508  BOUGHT §12E28ERZ 50,000,000

ACCR, INT,

G5, 77344

TREASURY MOTE
BUE 0713172007 03,875% U 31
CORBDI55ER09S
YIELD 3.987 % TO MATURITY
GVER REF # GZIT3905 A1
CAZE0E  DRZENE  BOUGHT UNITED STATES TREASURY NOTE
DUE 081 5/2015 04,250% FA 15
0988018752083
VLD 4,151 % TO MATURITY
GVER REF & G2IE2E13 A1

91202BEEE 100, 79638

17.859,218.75
48,279 89

49,886.718.75
136,884 59

£,039,843 75
B,0B4 24

S12828EEE

-5.000.000 100,65625

OAZMOS  DAr26M05 S0LD UMITED STATES TREASURY NOTE

DUE OBMS/2015 04, 280% FA 15
SPECIAL INSTRUCTIONS

¥IELD 4,188 % TD MATURITY

GVER REF # GZ412240 A1 WWER
K5 OF Q228008

ACCR, T,

5,032.812 .50
B.OB4 24

FREDOIE MAC CMIVSERIES ZE3E

TTRTS R TTET

31395.2H8 1

sl Tk T

SC-U0 FLTR
3,728 DUE OT5N8

GB/31ID5 DB/30ME UNITED STATES TREASURY NOTE
DUE DAME/2015 D4,250% FA 18
02BA03S558089
YELD 4,167 % TD MATURITY
GVER REF # G2422287 A1

UNITED STATES TREASURY NOTE _ §128286F3
DUE 08/31/2007 04.000% FA 28

OBAB02 7496069
YIELD 4,012 % TD MATURITY
GNVER REF # G24237132 A1

91 282BEER 5.000,000 100, ET186

ACCR, INT,

DA300S BOUGHT

ox? DEACADET 328 DO

5,033,561 75
8,239,113

14096484 38

EFTA01260343



TELETTON V149

GEDTSEDD WD ANGS

1VILN3IAIINOD

OFFICE SERVICING YOUR ADCOUNT
Bear, Steams & Co. Inc.
3B3 Madison Avenue

I

BEAR
STEARNS

CLEARED THRIOUGH ITS
WHOLLY OWNED SUBSDBARY

"

FINANCIAL TRUST CO NG

17T was

ETATEMENT PERICO July 30, 2005

THROUGH Bugast 31, 2008
Transaction Detail (continued)
TAXPAYER MUMBER
INVESTMENT ACTIVITY (cantinued) LAST STATEMEWT  July 28, 2005
5 TRADL
DATE DS TM“E_F QESCRAPTION SYMDOLTUEIR \OLLANTITY Las = [HOBT ARACLINT CREDIT AMOUNT
DRIIMS  OW3005  50L0 UNITED STATES TREABLRY NOTE o128z8EF] -15,000,000 98,95218 14,988,828 .13
DLE (&/31/2007 04.000% FA 28
D9BET2EESE095
VIELD 4,004 % T MATURITY
GUER BEF # G2423884 A7
LolD USTED STATES TREASURY WOTE $12826E17 16,000,000 Y~y ¥ a—
DUE 08/31/2007 04.000% FA 28
DEBANIEE5E00
LD 4,000 % 10 MATURITY
GVER REF # G237T3908 B1
A0S DAIZSIDS  SOLD T INITED STATES TReEASURY NOTE §12828EF3 50,000,001 10000000 T e A
DUE 0A/31/2007 04,000% FA 28
DOEIOIEESE090
VELD 4,000 % T0 MATURITY
EVER REF # G2173508 A1
TOTAL $-840,358,531.44 B679,880,052.90
INTEREST
DATE DESCRFTION SIMEOLCLSF Ty RATE (%) DEBIT AMOUNT CREDIT AMOUNT
ORMDS  AVEBAL 457,170 RT 2481 588,06
021 OFFICE INTEREST 0708
DAMSIOS  FEDL HOME LOAN MTG CORP#S10101 ZBIVONE R 44 2% T e ae ’
SERIES 227 CLASS 10
DUE 1201/2034 5,000
INT R 0705 PVD DB-15-05
REPOP &1 50000
DBA&I05 O MTG CORP#S10708 T12E2V0NE h g, ' 37,380, 40
SERIES 227 CLASS 10
DUE 12101/2034 5,000
INT /D 07-05 PID 081 505
REFOP K| 50000
] GRT0S12:28 001

VESE

EFTA01260344



TELETTON VIAH

VILN3IAIINOD

OFOTSECD WD ANGS

CLEARED THROUGH ITS
WHOLLY CWKED SUBSIDASY
OFFICE SERWICING YOUR ACCOUNT B, Stewte Setudli Lo

Bear, Steams & Co. Inc. D Mttt Dartir Merth
BHR 383 Madison Avenue Brooklyn. Mew Yort 1120793858

STHRNS New 'ﬂ:-r.kl Maw Yock 10178 )

FINAMCIAL TRUST CO INC

18 was
STATENMENT PERICO July 30, 2005
THROUGH August 31, 2005
Transaction Detail (continued) . ]
TREFAYER MUMBER On File
INTEREST (continued) LAST STATEMENT  July 28, 2005
DATE DESCAETION SYLBOLTUSE (UANTITY RATE %) DIEBIT AMIDUNT CREDIT AMOURT
0BN5/05  FEDL HOME LOAN TG CORP#510108 I ZB2YDNE 5,0000 TB,714,53
SERIES 227 CLASS 10
DUE 12101/2034 5,000
INT R/D 07-05 P/D 08-15-05
REFOP &I  5.0000
DB STS | FREDOE MAC CMOVSERIES 28BS 3138612HE 18110 11,317,04
SC-10 FLTR
DUE 071 &/2018 3,811
INT R/D 07-05 PiD 08-15-05
REPOP &I 3,9118
—— - e | T
SC-0 FLTR
DUE 07A572018 3,811
INT RID 07-05_P{D DB-15-05
REPOPE] 34118
BMSAS  FECL HOME LOAN MTG CORPESTDN1D N ZEHDET 8, 0000 e o
SERIES 226 CLASS 10
DUE 0210112035

5.000
INT /D 07-05 P/D 08-15-05
REPOP &I 6.0000
DB/22/05  GOVERMMENT NATIONAL MTG ASSN 3GITAFORT 35200 51,626,867
SERIES 2004-5 CLASS PS

DB/22M05  GOVERNMENT MATIOMAL MG ASSN ABIT4FDET 3,5300 77.440.00
SERIES 2D04-5 CLASS PS5
DUE 022072033 3,520
INT R/D ©7-05 P/D OB-20-0%
REPOP &I 3.5200

082205  GOVERNMENT NATIOMAL MTG ASSH JBITLFETE 33,7700 T5.876.80
SERIES 2004-30 CLASS SU
DUE 02r20y2032 3,770
INT D O7-05 P/l 08-20-05
REPOP &I 3.7700

ik DaEDE1:38 00 waas

EFTA01260345



OFFICE SERVICING YOUR ACCOLNT
Bear, Stearns & Co. Inc.

383 Madison Avanue

Mew Y bt 1

BEAR
STEARNS

Brockdwn, RMew Fori 11201-3888

ST COING

19 =38

Transaction Detail (continued)

INTEREST (continued)

DATE DESCRIFTIDN STRNCLTUSE CRLANTITY

RATE (W)

DIDBIT RRMAOIUNT

STATEMENT PERICD July 30, 2005
August 31, 2005

ACCOLNT MUWBER _

TAXBAYER MUMBER (n File
LABT STaTEMENT iy 20, 2008

HROUGH

CRILHT AMDUR

DEZ2N05 GOVERNMENT MATIONAL MTG ASSN
EERIEE 2004-035 CL&SS 5P

12300303 3,770
INTERES‘I’ PAYMENT 08-20-05

JFIT4GRIS

3, 7700

OBZ205

T — T — .é.éra.;m-sugm---.- ------------------- EOE
SERIES 2004047 CLASS SE

DUE O520v2030  0.000

|NTERE5T P‘M’MENT 08-20-05

OB/25i08

FF-NNE F-b'-E CMIIII'E-EHIES 2003-13
5 RCR-V0 F

DILE IZI3|'2!|.|“3¢G3 4.358
T RD 07-08 P.l'btﬁ 25-05
REFOP &I  4,5400

EDERAL NATIOMAL MTG ASSN
SERIES 2003-45 CLASS SW
DUE 01/25/2033 3,358
INTEREST PAYMENT DB-25-05
FANMIE MAE CMOVSERIES 2003-52 313B3C538

KS-UD FLTR

DUE O7/25/200T 3 458

INT RD 07-05 P/D OB-25-05

REFOP &I 36400

QB/25M05

4. 358D

R R R Rk

I3GICZCE

3,3580

QEIZ505

FAMMIE MAE CMOVSERIES 2003-52
KS=l'0 FLTR

DUE O7/25/2InT 3,458

INT R'D 07-05 P/D 0H-25-08
REPOP AT 35400
DB/250S FEDERAL MATIOMAL MTG ASS
SERIES 353 CLASS 2

DUE 0770172034 5,000
INT R/D 07-05 PID 08-25-05
REPOP &I 5.0000

31393338

VILN3IAIINOD

31 3E|FCLDE-

5,0000

3,4880

45 9T 44

46,048 44

81,814 .47

15,952 40

25 ',r.:.g 39 s st

...... 3?5‘521. T —

TFOTSEOD WD ANAS

COD108; 1338 aon

EELETTO0 VIAH

EFTA01260346



FELETTON VIAH

VILN3IAIINOD

ZFOTSEOD WD ANGS

DFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc,

383 Madison Avenue

MNow York, Mew York 10179

BEAR
STEARNS

CLEARED THROUGH TS
WHOLLY CAHNED SLBSIDIARY

Bieii, Shaarm Secucties Com.
Cvir Mitrobach Cender Korih
Brookin, Hew Yok 19304-3850

I
FINANCIAL TRUST €O INE

20 o 3%

Transaction Detail (continued)

INTEREST (coniinued)

STATEMENT PERICD uly 30, 2008
THROUGH hugust 31, 2008

ACDDUST HUWBER
TAXPAYER munmEr  Dn Filg

LAST BTATEMENT  July 29, 2005
DATE DESCRPTICN SYMBOLCLER DUARTITY RATE %) DESI Akt CREDIT AMDUNT
DB/Z5MD5  ALTERNATIVE LOWM TRUST 12EETFGES 16400 49,677 40
SERIES 2004-30CE CLASS 1-A-8
DUE OR/25/2035 1,640
INTEREST PAYMENT 08-25.08
TOTAL §THE,TELTE
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS
with Bear, Stearmns& Co.lne.
SETTLEMENT  TRADE
DATE DATE TRANSACTION DESCRIFTION SVBOLICUSI QUAMETTY DEBIT AMOUNT CREDT AMCUNT
OB\D.I0S MOURNAL FEDERAL MATIOMAL MTS ASSN 3136FCKCE -B.Z90. 585 5.923.000 .00
SERIES 352 CLASS 1
0,007 DUE 0701734
FMA F2123186 A1
REPD AGREEMENT
ORI MOURMAL | FEDERAL NATIONAL MTG ASSN 3136FCNCD T hzenses  &aragen.oo
SERIES 352 CLASE 1
0,007 DUE 07107734
it F1813372 B2
TERM REPQ AGREEMENT
T — e e anssmn:?m_m ....... S~
SERIES 353 CLASS 2
5,000 DUE 07X01734
FITM  F1B13372 AL
TERM REPD AGREEMENT
S — e 31MFCLD&9n155&9_1ammnm
SERIES 353 CLASS 2
E 000 DUE 07401134
FITW  F2133188 B1
REPD AGREEMENT
— .- B s S s et
SERIES. 227 CLASS 10
5.000 DUE 120134
FITM  F2703235 A2
TERM REPD AGREEMENT

DSOS 13:2E 001 Vs

EFTA01260347



CELETTON VIAH

VILN3IAIINOD

EFOTSEOD WD ANGS

BEAR

STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

T

FINAMCIAL TRUST COMNC

21 s

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT Flenis
DATE BATL

TRANESACTION [DESCRIPTION

Qe hap il

a0

SYMBOLICLEIP CUANTITY
—

STATEWEKT PERICD July 30, 2005
THREUGH Augst 31, 2005

ACCOUNT MUMBER
TAXPAYER MUMBER On File

LAST STATEMENT July 28, 2008

DEBIT AMDUN! CELOT AMOUNT

JOURMNAL FEDL HDME LOAN MTG CORP#510109
SERIES 227 CLASS 1D
5000 DUE 72001734
FITM  F2133316 A
REPD AGREEMENT

3128ZYDNG 8,573,456

DELIVERED

UNITED: STATES TREASURY NOTE
DUEQSMERANE 4125
4125 DUE D51 515

FITM  F2030421 AZ

TERM RESALE AGREEMENT

B12B280MS «10,000,000

canmes

QED10S

QED0S

QEDT0S

UNITED: STATES TREASURY NOTE
DUEOT/212007 3875
3,875 DUE OT/31/07

FITM  FZ13000E A1

RESALE AGREEMENT

S12B28EB2

73,000,000

INTEREST FEDERAL MATIOMAL MTG ASSN
SERIES 352 CLASS 1
DLUE 070142034  0.007
FITM  F18713372 BZ
REPQ INTEREST

INTEREST FEDERAL NATIOMAL MTG ASSH
SERIES 353 CLASS 2
DUE O70Ni2034 5000
FM  F1813372 AL
REPQ INTEREST

I13EFCEDR

J1ZEFCLDE

INTEREST UMITED STATES TREASLIRY MOTE
DLE 0511562015 4,125
FITM  F2030421 AZ
RESALE IMTEREST

1 z82E0VE

0BM108

JOURNAL =5, 000,000

FiM  F2ZZI0E54 A1
4.125 DUE 051515
REPO AGREEMENT

oz

73,000,000 00

S S S S S s R

0 0 0 18 0505 13 8650 4 54 6 8 0 0 0 0 A B 8 B B 5555 5

500,000.00

10,025,000,00

20,053, M

546576

B.S70.18

4,931,250 ,.00

eS8 01 hy:1:1

EFTA01260348



QELETTON VIAH

VILN3IAIINOD

PFOTSEO0 WD ANGS

CLEARED THROUGH T8
WHILLY CWHED SLECIDUARY
OFFICE SERVICING YOUR ACCOUNT

Basr, Sieams Sscuriies Cog.
Bear, 5tearns & Co. Inc. Crm Metrotech Center Korh

BEAR 383 Madison Avene i
STEARNS —

FINANCIAL TRUST CO NG

22 oim
STATEMENT PERROD July 30, 2008

THRDLGH August 31, 2008

Transaction Detail (continued)

ACCOUNT MULBER
TASFAYER MUWBER

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (centnued) LAST STATEMENT  July 28, 2005
SETTUINGENT  TRADE

DATE OATE TRANSALTION CESCRPrEn SYMBILCLIP CLWRTITY DERIT AWCLINT CRECE AAOUNT

DEN 205 JOURMAL FEDERAL MATIONAL MTG ASSN 31IGFAWEE 4,677,457 3.562.000 00

SERIES 328 CLASS PO
DLE O1/01/23

STRIP
FITMl  F18533787 AL
TERM REPOQ AGREEMENT
08N 2005 JOURNAL FEDERAL WATIONAL MTG ASSN 31 IEFAWES 14,032,355 10,665,000 00
SERES 129 CLASS PO
DUEE'.’CH 133

I
FIIM  F19331583 AZ
TERM REPD AGREEMENT
OB 2105 JOURNAL FEDERAL NATIOMAL MTG ASSN 31 IEFAWES ~18,708,808 13,401,000 .00
SERIES 328 CLASS PO
DUE 07/01/33
STRIP

FI  F2243262 D
REPD AGREEMENT

FEDERAL MATIONAL MTG ASSN
SERIES 346 CLASS 1

DUE 11./01/33

FITM  FI833203 CI

TERM REPD AGREEMENT

08N 205 JOURNAL FEDERAL MATIONAL MTG ASSM 3136FCBCY 13,274,141 wazoooo.00
SERIES. 346 CLASS 1
DUE 11/07/33

FTM F1833195 AL
TERM REPO AGREEMENT

08N 2105 JOURMNAL FEDERAL NATIONAL MTG ASSN 3138FCBCS =18,511,211 14,274,000 .00
SERIES 348 CLASS 1
DUE 11401133
FITM  Fa24azed ©1
REPQ AGREEMENT

oBn2ios JOURNAL FEDL HOME LOAN MTG CORP#51070% I12E2YDNE 18,848,443 3, TE8.000 .00
SERIES 227 CLASS IO
5,000 DUE 1207/34
FITM  F1933203 A2
TERM REPD AGREEMENT

oeT DSM10ET 338 00N VeSS

EFTA01260349
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OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
AB3 Madison Avenue

w o

BEAR
STEARNS

Ei i ii 192013858

FINANCIAL TRUST CO (NC

F=

Transaction Detail {continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEWENT  TRADE

DAIE DAlE TRANSACTION DESCRIPTION SYMBOLTUSE

STATEMENT PERIOD July 30, 2005
THROUSH August 31, 2005

TREPAYER WinBER On File

LAST STATEMEMT July 9, 2005

CRANTITY DEBIT ANCLNT CRIDET AMOUNT

OB 205 JOURNAL FEDL HOME LOAN MTG CORP#510100
SERIES 22T CLASS 10

5.000 DUE 1240134

FIMM  F2Z43262 B

REPO AGREEMIENT

A1 ZB2YDING

-18,648 443 3,938,000 .00

DB 25 JOURMAL FREDOIE MAC CMO/SERIES ZBB6 113951218
SC-I'D FLTR
3.8917 DUE DTN 5N
FITM  FEZ43264 A1
AGREEMENT

DAM 2408

11395)2H8

SC-40 FLTR

3,811 DUEOTHENS

F F1833201 AL
TERM REPO AGREEMENT

A TSRS S ——

18Z.000,00

3,471,600 197.000.00

08r12/08 JOURMAL FEDL HOME LOAM MTG CORP#S10110
SERIES 22B CLASS IO

6,000 DUE 02/107/35

FITM  F1933203 BZ

TERM REPO AGREEMENT

3zeYor

HES R e e s e e I R R 5 5 b e TP AR B e b e Y P R

31 262YDF

OBM20% JOURNAL FEDL HOME LOAN MTG CORP#S10110:

FiTM  F2243262 A1
REPQ AGREEMENT

16,861,383 Z.E18,000.00

-16,861,393

OB 2105 RECEVED

UMITED STATES TREASURY MOTE
DUE O7/31/2007 3,875
3,675 DUE 07/31/07

FiTM  F2240734 A1

RESALE AGREEMENT

DaN 25

TES TREASURY NOTE
DUE O7/31/2007  3.B75
3,B75 DUL 07/31/07

FITM  F2130808 A2

TERM RESALE AGREEMENT

B B e B B S R i e T e ——

F1zazeEa2

=13,000,000 73.000,0003 00

CW0NDS 1328 oM Ll

EFTA01260350
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CLEARED THRCUGH M2
WHOLLY CWHED SUSSERARY
OFFICE SERVICING YOUR ACCOUNT

Baar, SIEES Secuies Do
Bear, Steams & Co. nc. i o e

BER 383 Madison Avenue 2073880
STEARNS i I

FINANCIAL TRUST CO INC

FLEE
STATEMENT PEmad July 30, 2005

THRtIG August 31, 2005
Transaction Detail (continued)

ACCOUNT MUMBER
TAXPAYER NUMBER On File
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST STATEMEMT  July 29, 2005

SETTLEMERT TRADE
DATE OATE TRARSACTION DESCRPTION SYMBOLECLISR CLURTITY DERIT ARDLINT CREDIT AMDUNT
DAM 2005 INTEREST FEDERAL MATIONAL MTG ASEN 311 JEFAWES 10, %30,85

SERIES 328 CLASS PO

STRFP

DUE 01/07/2033 0,000

FITM  F1933197 Al

REPO INTEREST

INTEREST FEDERAL MATIONAL MTG ASSN 11 JEFAWES 32942 .56
SERIES 329 CLASS PO
STRIP
DUE 0140172033 0,000
FITM  F1933153 A2
REPO INTEREST

OBM2I05 INTEREST FEDERAL NATIDMAL MTG ASSN 313EFCBCE 15,568 85
SERIES 348 CLASS 1
DUE 11/01/2033 0,000
FITM  F1533203 CZ
REPD INTEREST

FEDERAL MATIOMAL MTG ASSN 3136FCBCE naer.n
SERIES 346 CLASS 1
DUE 11/01/2033 0,000
FITM  FI1SA3188 AT
REPD INTEREST
INTEREST FEDL HOMIE LOWN MITG CORP#S10108 31 28ZYDNG 11,677 .56
SERIES 22T CLASS W0
DUE 12007/2034 5,000
FITM  F1833203 AZ
REPD INTEREST
INTEREST FREDDIE MAC CMIOVSERIES 2086 I28512ZHE 607,31
SC-I0 FLTR
DUE 0¥ 52018 3,811
FITM  F1933207 Al
REPFD) INTEREST

OB 205 INTEREST FEDL HOME LOAN WTG CORP#510110 FIZE2VDPT BBAT 27
SERIES 228 CLASS 10
DUE 02072035 6,000
FI  F1933203 BI
REPD INTEREST

az7 CADOE 1238 0o Vaas

EFTA01260351
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OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc,
383 Madison Aveniis

T

25 o35

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT

DATE

FRADE

DATE

TRANSACTION OESCRIPTION STMBILCUSIP CUMARTITY DERIT AMOCUNT

FINAMNCIAL TRUST COINC

STATEMEWT PERCE July 30, 2005
THROUGH hugust 31, 2005

seecune e [

TAXPAYER MUMWBER On File
LAST STATEMENT  July 20, 2008

CREDIT AMOUNT

pahamns

INTEREST UMITED STATES TREASURY NOTE 91282BERR
DUE 07/31/2007  3.B75
FITM  F2130508 A2
RESALE INTEREST

BE. 712,89

JOLIRNAL FANMEE MAE CMIOVSERIES 2003-52
K5-1'0 FLTR
3.640 DUE O7/25M7
FITM  F1S53304 A2
TERM REP( AGREEMENT

JOURMAL FANNIE MAE CMOSERIES 200352 31383C538 =1.436.459
ES-W0 FLTR
3540 DUE DT/25M7
FITM  FZ2T73445 A1
REPD AGREEMENT

0AME0S

QBN 50S

R R Rt e s R R R 1 B e S sy P S —

0BNENDE

JOURMAL FANNIE MAE CMOMSERIES 2003-52 31383C538 8,464,635
KS-W0 FLTR

3.540 DUE 077257

FTM  F22T73375 A1

REPD AGREEMENT

FANNIE MAE CMOVSERIES 2003-52 31383CE38 9,464,635 505,000.00
KS-I'0 FLTR

3,540 DUE OTIZ5NT

FITM  F1953202 A2

TERM REPD AGREEMENT

3E4,000,00

458,000,00

JOURNAL GOVERMNMENT NATIONAL MTG ASSN 18374 ':'M,nmmﬁu
SERIES 2004-5 CLASS PS
3580 DUE 02720W3%

FIIM  FRZTI3TT A1
REPO AGREEMENT

GOVERNMENT NATIOMAL MTG ASSM ABITAFDET 26,400,000
SERES 2004-5 CLASS P5S
1,520 DUE 0220033
FITM  F1B43306 AZ
TERM REFD AGREEMENT

40,000 00

o) DRCNRDET 328 DO

2,333,000,00

EFTA01260352



OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
IBEE Madizon Avenue

M o

BEAR
STEARNS

FINAMCIAL TRUST CO INC

VILN3IAIINOD

B &
STATEMENT PERICD July 30, 2008

THAUG Buge 31, 2008
Transaction Detail (continued) —
TAXPAYER wimBER On File

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST STATEMENT  July 29, 2008
SETTLEMENT FRACE
DATL DATE TRANSACTION

DELIVERED

DESCRIPTION

UNITED STATES TREASURY MOTE
DUE 07/31/2007 3,878
3,875 DUE Q73007

FitM  F2240734 A2

TERM RESALE AGREEMENT
RECENED LINITED STATES TREASLIRY NOTE
DLE OT/31/2007 3878

3 ATE DUE O7/31/07

FITM  F22T0562 A1

RESALE AGREEMENT

FAMNIE MAE CMOVSERIES 3003-52

K5-¥0 FLTR

DUE DT2SZNT 3,640
FITM  F1853202 AL
REPD MTEREST

SYRBOLTCUSP
S1202BER2

CEBIT AMOUNT CREDT AMGUAT

0B8N SI05

S12828ER2

INTEREST 33930538

INTEREST

GONERNMENT NATIONAL MTG ASSH
SERES 2004-5 CLASS PS

DUE 02202033 3,500

FITM  F1843306 AL

REFD INTEREST

912628EB2

11,116,567

UKITED STATES TREASURY NOTE
DUE 0773112007 3875
FITM  FR240734 A2

RESALE INTEREST

B80S " IOURMAL FREGOIE MAL CMOVSERIES 2888 3139502H8 4,856,023 o : .
SC-40 FLTR
3,728 DUECT/15M9

FITM  FI7TA3380 A2
TERM REPO AGREEMENT

DA BAOS JOLIRMAL FREDDIE MAC CMOISERIES 28BE 3139512HE -4 856,023 258,000 00
SC-I'0 FLTR
3,728 DUE 0T SME
FTM F2Z837180 a1
REPQ AGREEMENT
DBMEDS JOURNAL UBATED STATES TREASLIRY NOTE g1ze280Ve 5,000,000 4,831,250,00

FTM  F2230a54 A2
4,128 DUE 051815
TERM REPD AGREEMENT

ary DRETHE1 k30 0ot aes

OFLETTO0 WId4d

EY0TSEOD WD ANOS

EFTA01260353
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IVILN3IAIINOD

GFOTSE0D WD ANAS

CLEARED THROUGH ITE
WHOLLY DWNED BUBSIDWAY

Bedr, Sisares Securites Comp.
Ofm Wafrglech Conter Norh
Brookdyn, Mew York 11201-2855

OFFICE SERVICING YOLUR ACCOUNT
Bear, Stearns & Co, Inc.

383 Madison Awenug

MNew York, New York 10178

BEAR
STEARNS

FINANCIAL TRUST COINC

27 am
STATEMENT PEmOD Jly 30, 2005

THIGUGH August 31, 2008
Transaction Detail [continued)

ACCOLIMT MLWBER

TANPAYER WUMBER On Flle

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST STATEMEMT My 20, 2005

SETTLIMENT CRACE
barL DATE TRAMEACTION
RECENED

DESCAFTION

UNITED STATES TREASURY NOTE
DUE 0EN 52018 4250
#4250 DUE DANSM5

FITM  FE280432 A1

RESALE AGREEMENT

SYMBOLICLEIP DUMNTITY
91282BEEE 5,000,000

DERT AMDUNT
5,000,000 ,00

RLCIT AMOUNT

01 BA05

B STA'I-'ET_&[-NI;I'I'E-I T rmran
DUE 0SN52015 4,125
FITM  F2230854 A2

REPQ INTEREST

08NE0s Sl2B2E0VE 510,93

INTEREST

0BN705

DELVERED

512B28BEES -5,000,000

DUEOBMA2015 4,250

4,250 DUE D&M 51 5

FITM  F22B0432

TERM RESALE JIEREEMENT
JOURNAL UMITED STATES TREASURY NOTE

FITM  F250943 A1

4,250 DUE DB SME

REPO AGREEMENT

0B 7/05

91 282BEEE =5,000,000

L UL LT LT T T P T P P R 0 B 8 B 5484464 4 e et

~68.000,000

0BM 705 DELIVERED UNITED STATES TREASURY NOTE 9128ZBER2
DUE 07/31/2007  3.BTS
3,875 DUEOY/3107
FITM _ F22705562 A2
TERM RESALE AGREEMENT
RECENED UNITED STATES TREASURY NOTE
DUE 07/31/2007 3878
3 JBT5 DUE 07/31/07
F22908947 A1
RESN..E AGREEMENT

BELOBE 000 00

0an oS 78,185,000 00

oanTos

&1 2828EES 452,78

REASL
DUE 081 EEU'IS 4,250
FITWM  F2ZR0M32 A2
RESALE

DB T08 " LMTED STATES. TREASURY MOTE
DUE 073172007 3,875
M F2270882 A2
RESALE INTEREST

1 ZBZBEEZ

10,477 .53

axy 08AMS13:28 001 Waas

EFTA01260354



QFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Ca, Inc.
363 Madison Avenue

BEAR
STEARNS [ .

FINAMCIAL TRUST COINC

VILN3IAIINOD

8 um STATEMEKT PERICD July 30, 2005

THRIOUGH hugast 31, 2005

Transaction Detail (continued) ACCOUNT KUMBER
TANPAYER mMuMEER On Fle

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) July 2. 2005

LAST STATEMENT

SETTLEMENT TRADE
DATE [QATE

TRARSACTICN
JOURMAL

DESCRIPTION

GOVERNMENT MATIONAL MTG ASSM
SERIES 2004-30 CLASS 5U
3.770 DUE nz.lzmz

FifM  F1783380 C2
TERM REPO AGREEMENT

ED‘-'ERM:TEHT HF.TH:'JAL MTG ASSN
SERIES 2004-30 CLASS SU
3,770 DUE 02120032

FiTM  F2303215 A1

REPQ AGREEMENT

SYMBOLICLEIP
3B3ATAFETE

CUMNTITY
24,151,766

DIMT AsCLNT CREDIT AMOUKT

DA BDS

OBNRIOS

24 151 '.I'Eﬁ 1,216,000 ,00

0aNBOS JOURMAL FEDERAL MATIONAL MTG ASEN I1ISFCRCS
SERIES 152 CLASS 1
G 001 DUE 07/ 734
F2303162 AT
Rﬂ'ﬂ- AGREEMENT

FEDERAL NATIOMAL MTG ASSH
SERIES 352 CLASS 1

0.007 DUE 07/071/34

FITM  FI893127 AL

TERM H‘EH'.I AEEEEI'IHT

ﬂﬂ.ﬁ BADS IHTEH!'EST FEDEHHL MHICIN.#.L MTE ASSH I13GFCRES

SERES 352 CLASS 1

DUE 0710172034 10,01
FIM  F1BB3127 AZ
REPD INTEREST

UMNITED STATES TREASURY NOTE

13,289,000 .00

18,534,514

OENAans JOURNAL

F13EFCEDY

0B/22105

B1ZEZEEES

JOURMAL

UNITED STATES TREASURY NOTE 15,037,500 ,00

FITM  F2340736 A1

4 250 DUE DBNSAS

REPD AGREEMENT
RECEIVED UBATED STATES TREASURY WOTE 912628EBZ 68,170,000 00
DUE O7/21/2007 31,876
3 ATE DUE 07731007

FZI40734 A1

RESIU.E MREEMENT

DE/22/08

oar [ etk B ] WEDS

TPLECTON VIAH

OSOTSEDD WD ANOS

EFTA01260355



OFFICE SERVICING YOUR ACCOLNT

Bear, Stearns & Co. Inc.
S%&EN S :!:: ﬁxsrnhmem 75
I

VILN3IAIINOD

TSOTSEDD WD ANGS

EPLECTO0 VIAH

28 sl

Transaction Detail (eontinued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEMENT TRADE
DATE DATE TRAMSACTION DESCRIPTION

CLEARED THROUGH TE
WHOLLY OWHED BUBSIDLASTY

Beir, Stmwes Securites Corp.
Ore: Matrotech Comter Mot

1207-1850

IAL TRUST CO NG

STATEMENT PERICD July 30, 2005
THROUGH August 37, 2005

TAXPAYER WinasER On File
LAST STATEMEWT  July 29, 2005

GREDIT AMOURT

DB/22905 DELMERED UMITED STATES TREASURY NOTE
IDUE D713 172007 31.675
3,875 DUE 07/31/07
FITM  F2290847 A2
TERM RESALE AGREEMENT

T UNITED STATES TREASURY NOTE
DUE 081 5/2015 4,250
FITM  F22B0045 A2
REPO INTEREST

7B, 185,000 .00

De/zais INTEREST UMITED STATES THEASURY MOTE
DUE 07/31/2007 3,875
FTM  F2280547 AZ

RESALE INTEREST

DAIZEIDS JOUIRMAL GOVERNM
SERIES 2004-5 CLASS PS
3,340 DUE Q2/20033
FiM F2asaisn A7
REPO AGAEEMENT

G ASEN

OB/26105 JOURNAL GOVERMMENT NATIOMAL MTG ASSN
SERIES 2D04-5 CLASS PS
3,340 DUE 02720/33
FITM  F2273377 A2
TERM REPD AGREEMENT

11,884 46

DB/2ED5 DELIVERED UNITED STATES TREASURY NOTE
DUE O7431/2007  3.B7S
3.875 DUE O7/31/07
FITM  FZ340734 A2
TERM RESALE AGREEMENT

INTEREST GOVERNMENT NATIDMAL MTG ASSN
SERIES 2004-5 CLASS PS
DUE 022002033 3,340
FITM  FEETIITT A2
REPQ INTEREST

DR/2EI0E INTEREST

TES TREASURY NOTE
DUE O7/37/2007 3875
FITM  FZI40734 AZ

RESALE INTEREST

6B.170.000,00

22,847 58

EFTA01260356
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co, Inc,
383 Madison Avenue

I

FIMANCIAL TRUST CO INC

A0 oias
BTATEMEKT PERISD July 30, 2008
THRIUGH huguast 31, 2005
Transaction Detail (continued) .
TAMPAYER WUVEER
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST STATEMEWT  July 28, 2005
SETTLEMENT TRADE
DHTE DATE TRAMSACTION DESCRIPTION STWBLOLLUSF ﬂ_lllm'f DEBIT AMDUNT CREDIT AROILIMT
DE/29105 JOURNAL FEDL HOME LOAN MTG CORP#S1070% 31262706 266,211 96,000,00
SERIES 227 CLASS IO
£,000 CUE 12107/34
FITM  F2103228 AT
TERM BEPD AGREEMENT
.......................................... TG e e S T YT e et et es et
SE40 FLTR
3,728 DUE 071518
FITM  F2413293 A1
REPQ AGREEMIENT
oaais JOURNAL FREDDIE MAC CMO/SERIES 2885 I139412He 3,363,128 WRO0O.00 L mm—
SC-D FLTR
3,728 DUE 07115018
FTM F2243284 A2
TERM REPO AGREEMENT
oezans JOURNAL " FREDDIE MAC CMO/SERES, 2698 3138512H8 a@seozs 258,000, 00
SC-0 FLTR
3726 DUE 071518
Fﬁu oFazeais0 A2
P AGREEMENT
OBIZINS PIEREST mFEI:lL
SERIES 227 CLASS 10
DUE 1201/2034 5000
FW FZ1U3229 Az
P e ——— cud?ﬁ'ﬁ"ﬁ; ...................... T e
SE-1D FLTR
CUEO7NS/2008 3728
FITM  F2243264 A2
REPQ INTEREST
s o e e —————

FEEW'E m’{-‘-‘: CMOFSERIES ZBBE

SC-UD FL

DUE O71S20ne 3,728
FIM  FIZEIATED AZ
REPO INTEREST

paT

DTS X 0T

EFTA01260357
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DFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co, Inc,
383 Madison Avenue

BEAR
STEARNS ™

M oun

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT FRACH
BATE DATE WRAMEAL 1IN SISCRETION SYMBILCLEIP CUMKTITY

DERIT AMOUNT

CLEARED THROUGH ITS
WHOLLY ODWNKED SUBSIARY

Bear, Susares. Sacuriten Com
One Metratech Comler Marth

ﬁ P iﬁ T1201-3eia

FINANCIAL TRUST COINC

STATEMENT PERICO July 30, 2005
THROUGH August 31, 2005

ACCOUNT MUMBER

TAXPAYER HUMBER F
LAST STATEMENT My 20, 2008

(CREDIT AMOLINT

DBI31I0S JOURMAL UNITED STATES TREASURY NOTE 9128 Z0EER 18,000,000
FITM  F2340736 AZ
4,250 DUE 0B 515
TERM REPO AGREEMENT

03105 JOURMAL UNITED STATES TREASURY NOTE
FIMM  FZ430008 A1
4,250 DUE 08N SNS
REPD AGREEMENT

ATES TREASURY MOTE
DUE O&/21/2007 4,000
4.000 DUE 0arz1oT

FITM  F2437000 A1

RESALE AGREEMENT

QEI10E8

" e12828EFS £4,000, 000

QB3OS INTEREST LBITED STATES TREASURY MOTE §12828EEE
DUE OBNE2ONS 4,250
FIiM  F2R40T36 A2
REPD INTEREST

15,037,800 .00

6B.255,000 .00

11,826 87

20,226,000 .00

TOTAL

3-507 9494, 604.41

MISCELLANEOUS

MDY TZANSALTION DESCRIFTION DERIT MOUKT (CREINT AMDUNT

oamios JOURMAL FR CMOY A D21-52128-F1 134,475 ,00

DAIOZOS  JOURNAL ' TR DMDN NS G ERTRRET
DT30S JOLIBRAL ER CMDY AT D2'1-52'|2&-FT- --------------------------- L R A 8 8 B n——

OBDENS JOURNAL FR CMDY AT 021-52128-F1 B.ET3.5

OBID8/0S JOURNAL FR CMDY AT 021-52128 ae
_EII 128-F1 éﬁ..’;ﬁ -I-éa--------.-.-.-...-..-......m

DTS 330 00

EFTA01260358
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CFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madison Avenua

BEAR
STEARNS I

32 om

Transaction Detail (continued)

MISCELLANEQUS (continwed)

ﬂ::.w TRAMSACTION e e ] DERIT AMOUNT S AT
0BM1105 JOURNAL FHMA-20YRIFNMAIGTD 341,250,00
SETT, DA
5,500 DUE 0EM01/34
MES NET 081 1/08

08N 105 JOURMAL i 30WR GTD 24 503,37
SETT, 0B/IO5
5,000 DUE DBAX/35
MBS NET DEM1/05

DBNZMS Jou AC D21-52126-F1 183,578,50

0BMS0E JOURNAL FR CMOY AIC 021-62128-F1

OBMEMS  JOURNAL TOCMOY A 0215212861 28,494 50
08/Za%08  JOURMAL  TOCMDYAC 021-52128-F1 130,367.50

DEI25M05 JOURMAL JULY 05 CLR FEES PART NI 2,450 .00

CBI25I06 JOURMNAL FR CMDY A 0271-52128-1 T.250.00

OB/29005 JOURNAL FR CMDY AXC 021-52128-F1 B4, 837,50

FR CMIDY AT 021-52128-F1 112,847 .50
§-345,310.50 §1.174,882.58

=) DSOAUDET2:28 00

CLEAMRED: THROLIGH TB
WHOLLY OWMED BLESIDIARY

Bear, Swmams Securties Com.
One Metrotech Cemier Korh

I

FINANCIAL TRUST COINC

STATEWENT PEAIOD July 30. 2005
THROUGH August 37, 2008

sccourr wovnee (N
THAPAYER rmeEER  On File
LAST STATEMENT  July 28, 2005

EFTA01260359
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
1B3 Madison Avenue

BEAR
STEARNS .

T

FIMANCIAL TRUST CO INC

Boous

Trades Executed Pending Settlement

SITTLEMENT  TRADE
OATE

DATE TRANSACTION DESCEPTION

SYWILCUS P

STATEMENT PERICD July 30, 2005
August 31, 2005

HROUGH

ACCOLNT NUWBER
TAXPAYER MUMBER Oni Flly

LAST STATEMENT  July 26, 2005

PECT CEBIT ASIOUNT CREDIT AMOUNT

UNITED STATES TREASURY WOTE
DUE ORVE1/2007 04.000% FA 28
DS8E280293000

YIELD 3838 % TO MATURTY
GVER REF & G2433243 A1

[E=TT 08I31/05 BOUGHT

B12B28EF3

16,000,000 00

OBI406 OBM105 BEOLUGHT

50,000,000 ,00

REF # ZDOS0A1157230000 BS

AN 405 DBMTIOE BOUGHT FHMA-JOVRIFMMAGTD

gl.EEh%gr"nﬂﬂznzs 05 Do0%.
OGB7Z80217099
REF # 2008081757170000 DS

SaE3090 50,000,000 ,00

100,117 18,023,082 70

88,17M8 49,085,937 50

58,3826

0aM 408 08805 BOUGHT FRMA
SETT, 08005
DUE DBY01/2005 06, 000%
DEBTTAT115099
REF # 2005081595T060000 BS

SAE3050 S0.000,000 00

e L L e L L LT LT T p— e R R et

TP TRPTPT T

TN T

9B 4921 49,246,003 .75

DRMADS  ORA0S 1,000,000 00

BOUGHT

FHNMA-JOVR{FNMAIGTD

DAE 09/01/2038 05

00%
(587787115089
REF # 2005083157020000 BS

Saa3080

9,906,375 .00

-10,000,000 00

FHbAA-30VR{FNMAIGTD:

SETT. 02005

DUE 05001 /2035 05, 000%
Ha701811009%

REF # 20D50B0387180000 BS

SARIOSD

88,2011 B.820,

FILAL-SOVR[FNMAETD
SETT,OS0S

DILE 0B/ F2035 05, 000%
O9BT 000510085

REF # 2005D81157170000 BS

D405 OBAMGE  Sgen

49,078,125 .00

88,1562

oar OR0N06 1328 O L]
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OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.

3E3 Madison Avenue

Mew York, Mew York 10178

W. Hisw York 1130-1850

FIMANCIAL TRUST COINC

34 o
ETATEMENT PERIOD hllj 30, 2008
THRGLEH l.l.qu! 31, 2008
B AEEOUNT MUMBER
Trades Executed Pending Settlement  (continued) .
LAST STATEWENT July 29, 2005
SETTLEMENT TRADE
DT DATE TREMSACTION DESCEMPTION SYMBOLCLEIP (JUANTITY L DT BAOUNT CREDNT AMACUNT
DaM4/05 08N TS S0LD FRMA- YR PSR GTD SA83060 -50,000,000 .00 88,3007 45 150,300 63
SETT 005
DIE D201 2035 08, 000
OBBTOY67 10089
REF # 20050871 757260000 BS
DEH4I06 | OE18MS o FNMA-SOYRIFNMAYETD ’ ’ 50,000,000,00  @B.ss07 49.275.390 83
DUE DSNOT/2035 08, 000%
0aA7021011098
REF # ZODS0E1957080000 BS
e s ;r._.__s.amﬂwm ................ e e s i
ains
DUE 02002035 05 B00%
CEaTI e

16110099
REF # 200808035T1T0000 BS
MA- IOV REFIAAR)GTD
SETT, 0805
DUE DR/01/2035 05.500%
0887797115099
REF # 2D05080357180000 ES

89, 262 888

0B 505 BOUGHT

1VILN3IAIINOD

o8 4/05 0&MBOS

FHMA-Z0YRIFNMALGTD

SETT.OSM0S

DUE 00052025 06,000%
O9ET2B0Z 110808

REF # ZDOSOB1557120000 BS

trrmrar srrmrmramrrer T U D S T R EES R U U 00 I 0 B B 0 0 0 0 8 B B R b

SAB3S4 S0.000,000 00 101, 8608 50,080,468 75

5AB3154

50,000,000 .00

51.023.437 .50

mfae-pnn![pwmm e
DUE DB 2035 06, 000%

{H87T01E110332

REF o 2008082387020000 BS

SREI154

102, 0659

FRIMAA-OVRFNMA)GTD 51,042.868 .75
SETT, 09105

DUE D9/01/2035 06.000%
CEaT2a0211089

REF # 20050871657090000 BS

9S0TSEDD WD ANGS

Lot Bes ik B e

EFTA01260361



BFLECTON VIAH

VILN3IAIINOD

LSOTSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICIMG YOUR ACCOUNT

Bear, Stearns & Co. Inc.
363 Madison Avenie

35 oias

CLEARED THROUGH MB
WHOLLY DMWRED BUBSIDIASY

Bewr. Stearms Sscurites Corp.
One Metralech Centy Merh
W201-3855

FINANCIAL TRUST CO INC

STATEMENT PEROD July 30, 2005
THREUGH August 31, 3005

ACCOUNT HUNVBER

Trades Executed Pending Settlement {continued) ——
LAST STATEMEWT  July 29, 2005
SETTLEMENT  TRADI
DETE GATE TRARSACTION DESCRIFTION ERABOUTUSR OUANTITY FRICE CERT Anadnint CREDIT AMDLNT
0814105 0B35S o FS’I;-T“:;‘;RIFNWJETD SAB354 «50,000,000 00 10Z,0937 51,048,875 .00
pri J )

DUE OB/01/2035 06, 000%

C9BTZR0Z11088

REF # 2005082357140000 BS
TOTAL SITTAS0, 00145 S350,870,BELE2
Thet mibewe Mighs oo fal appasr in sy oiter esclon of This SElEREL
STOP sesess End of Statement®***+*

a7 DROLDEAREN 007 VBB
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OFFICE SERVICING WOUR ACCOUNT

BEAR
STEARNS

Bear, Stearns & Co. Inc.
383 Madison Avanue

FINAMCIAL TRUST COINC

ACCOUNT EXECUTIVE  GMMA GOVT BOND
VISIT OUR WEBSITE wwrw, biarsbeams. com

What's In This Statement

Financial SUMMBMY ..cuuessssmmnssssammnmsse 3
Your Portfolio Holdings e 4
Transaction Detall .......ccnmremmmmeernimnn 7
Trades Mot Vet Setthed ..o N
Your Portfolio at a Glance

TOTAL VALUE OF SECURITIES THIS PERIOD 3,204,048
LONG ACCRUED INTEREST 25.795
MET CREDIT BALAMCE 11.712
NET EQUITY TS PERICE $3,241,555
NET EQUITY LAST STATEMENT 3,835,574
CHANGE SINCE LAST STATEMENT -584,020

There are no "Stop Loss” orders or other pending buy

or sall opan orders on file for your accouwnt,

FINANCIAL TRUST CO INC
GO JEFFREY EPSTEIN
6100 RED HOOK QUARTER
STE B3

ST THOMAS ¥1 00802

Market Value of Your Portfolio

311, M2
$355,885

STATEMENT PERIQD July 1, 2005
THRERIGH July 28, 2005

ACCOUNT MUMWBER

TAXPAYER WUMBER On File
LAST STATEMENT Ane 30, 2005

£3,204,048

Sets 33442680

I Curent market walue
BE Last staternent's market value

This summarny is for

anly, & ks aot

5

This: statermant should b retained for your pecords, Ses rewerse sida Tor impanus infarmasion,
a7 0TALME008 001 uRas
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2dm

STATEMENT BACKER IS PRINTED ON THIS PAGE

oz27

CTIE00S 1000 0

CLEARED THROUGH TS
WHOLLY OWHED SUSSDwRy

Boar, Sweams Senwiies Com,
Qe Meimtech Comar Roth

Brockhmn, Mew York 11200-2858

|
FINANCIAL TRUST CO ING

Waas
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OFFICE SERVICING YOUR ACCOUNT
Bear, Stearnts & Co, Inc.
18T Madaon Avenos

BEAR
STEARNS

Iom

Cash Flow Analysis

THIS FERID

Ch":ll!r'liT‘lg'EElEﬂEE

Securities Sold
Dividends/ritarest

Miscellaneous
Amount Cradited

Securities Bought

Funds ‘Withdrawn

Divadendenterest Charged

Wiscellaneaus

.i?.mDuﬂ'[ Debited

Met Cash Activity

ClosingBalance .. e

Cash Balance Summary

DPEMING

$355, 985,49

854, 425,2556.21

1,211,168.06
1.113,665.86

-855,443,996.18

-T1,745.00
=407,845.30
-1,000,677.37

-348,253.72

CLOSNG

Margin 359.865.48

Maet Cash Balance

1. 7111.77

$11.7111.77

e T IT TR LI E TS LT

$856,750.110.13

SB5T008I63E .

KA

Income Summary

THIS PERIOD YEAR TO DATE

U.5, Gowt. Bond Imt
Gowt. Agency Int.

Corp. Bond Int. 175,881.40
Crecit Balance Int. T770.00
Rewverse Repunchase Int. 0.00

554,343.02
497,289.57

4,236,005.89
4,606,811.42
BEE.5B4.32
432451
1,163, 243.87

-5,640,653.48
-1.068, 448.85

Band Purchase Int. -491.845.30
Repurchase Int. Exp, 0,00

Portfolio Composition
CashiCash Equivebent 11,712

Fized Income 3,204,048

Taotal _ )

pzr CABGS 1008 pon

e SEET60

CLEARED THROUGH ME
WHOLLY OWWMED BLEBSICIARY

Baar, Seeams Secmies o
One Medrotech Cemer Kiorh
Erackln, Wisw Yerk 11300-3850

FINANCIAL TRUST CO INC

STATEWENT PEMIOD July 1, 2008
July 29, 2008

—
TAKPAYER HWLUWEER L1 b

June 30, 2005

THROUGH

LAST STATEMENT

Your Portfolio
Allocation

Cash & Equivaliens
1%

'— Fired Income
9%

Urnifided portions derots debdl DERoE InGR Short
it vakas, The allocation pecetiags & devesd
o Fa dbsokie s sl of your portisia.

VESS

EFTA01260365
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Baar, Stearns & Co, Ing,

383 Madison Averue

MNow York, New York 10179

|

L

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

DESCRIPTICN

FacE

MARKET ESTIMATED
VALLIE ANNUAL INCOME

CURRENT
LD 0

CASH BALANCE

11,712

TOTAL CASH & CASH EQUIVALENTS

511,112

FIXED INCOME

Government & Agency Obligations

DESCREPTON

L
SYMEOLICUSIF {lia ]

CLANTITY

PRICT MARKET WALLE

ACCAUED
INTEREST

CLEARED THROWGH ITE
WHOLLY OWNED SUBSIDAAY

Bedr, Sisarra Securites Cop
Orat Wlidralech Coner Morth

[

FINANCIAL TRUIST CO INC

STATEMERT PERICD  July 1, 2005

THROUGH July 28, 2005

ACCOUNT MUMBER
TANPAYER MULBES

LAET STATEMENT

LHETNMATED: CUREENT

ARNLAL IRCCME YIELD: (%)

GOVERNMENT MATIOMNAL MTG ASSN

SERIES 2004-035 CLASS 5P
DATED DATE 05721104

BOOK ENTRY CMLY

DUE 12532025 31, 770%
FACTOR = _BOBESTST

GOVERNMENT NATIONAL MTG ASSOC .

SERES 2004-041 CLASS SE
DATED DATE DB/23/04

BOOK ENTRY ONLY

DUE D5/20/2030

FACTOR = 91247898

FEDERAL NATIONAL MTGASSN

SERIES 2003-48 CLASS SW
DATED DATE

K ENTRY DMLY
DUE 01/Z5/2033 3,540%
FACTOR = 50138372

Total Governmentd Agency Obligations

3B3T4GPIS MRGN

IB3IT4GYSS  MRGN

3 .393-[!2[.'-5". - MF;GN

14,635,047

14,656,693

12,187,256

5.87146 BEO. 969

6.0802

BEZ.E16

13,794

551,741 G4.8368

7.4140 003,557

52,647,142

4,783

318,587

431,428 47.7478

38983170

02T OS0/08; 1008 Do

June 30, 2005

EFTA01260366
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OFFICE SERVICIMG YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, New York 10179

BEAR
STEARNS

CLEARED THROUGH TS
WHOLLY DWHED SUBSDIARY

Bear, SlEwes Sesuribin Do
O Wewstich Castic Nah

——

FINANCIAL TRUST COINC

Som

Your Portfolio Holdings (continued)

Corporate Bonds

==

STATEMENT PERIOD July 1, 2008
THRCUGH July 28, 2008

ACCOUNT WUMWBER

TANFAYER MUMWBER !I!

LAST STATEMENT Jure 30, 2008

BESCEPTON SYMBOLCLEIP TYPE _Ell-hﬂl.‘l’ PRICE BAEKET VALUE NTEFIF!I?I' mmr_?m YIELD |é
ALTERNATIVE LOAN TRUST 1286TFGEE  MRGN 36,345,667 1.5321 556,906 7,208 548,842 116.5084
SERIES 2004-30CH CLASS 1-A-6
DATED DATE 12527104
BOCE ENTRY DNLY
DUE 0212572035 1.785%
FACTOR = S0BT4168
RATING: MOCDY ARA  S4P AAK
Total CorporateBonds $558,906 $7.208 $648,842
TOTAL FIXED INCOME S3,204048  $25795  $1,632,012
YOUR PORTFOLIOHOLDINGSACCRUED INTEREST $25,705
YOUR PORTFOLIOHOLDINGSESTIMATED AMMUAL INCOME $1,632,012
YOUR PRICED PORTFOLIOHOLDINGS $3,215,760
Repurchase and Reverse Repurchase Transactions
with Bear, Stearns& Co.Inc. outstanding as of date of statement

PURCHARE! FEPURCHISE PRICING PURCHASE MRCES ACTRUID BPD DUNNTITY

START BATE DATE RATE FRINCIPAL INTEREST* [FACE AMAOUNT) CUSIF DESCRIPTION
¥OU SOLD GOVERNMENT NATMINAL MTG ASSOC
(REPC) DBIZTIDS  DPEN 0.010 1 27112874  383T4FETE  SERES 2004-30 CLASS 3.7700 02720032
YOU SOLD FEDERAL HOME LOAN MTG CORP ' -
(REPG) DBZ7I0S  DPEN o.010 1 5,724,538  31305)2H8  SERIES 288G CLASS 5C 3.5716 071510
¥YOU S0LD FAMMIE MAE 5m|;"§m" Crmmm—
(REPO) DBEOI0S  DAYIDS 3540  -6.373.000 -20,053  -10,000.000  313GFCKCS  SERIES 352 CLASS PO 07407434

[=r 3] OT30Ms 1008 001 BEL
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madisar Avenue

E—

BEAR
STEARNS

-

FINAMCIAL TRUST COINC

6 axm

BTATEMENT PERIGD July 1, 2005

THROUGH July 29, 2005
Repurchase and Reverse Repurchase Transactions (continued) i _
TANFAYER MUMBER On File
with Bear,Stearns& Co.Inc. outstanding as of date of statement  (continued) LAST STATEMENT  Jure 30, 2008
PURCHASL EEPURCHASE FRICING PURCHASE PRICES ARCED BiPD CLANTITY
START DATE OATE RATE PRMNCIPAL INTEREST WFACE AMDUNTY [l IDESCRAFTION
YOU SOLD FANBIE MAE STRIP
(REFC) 063005 OBROIME 3,540 1,737,000 -5,4635 =10,000, 000 J136FCLDE  SERIES 353 CLASS 10 5.0000 O7/01/34
YOU S0LD FANMIEMAE STRIP
[REFC) 07N2i0s OB 208 3,580 =10,686,000 -21.253 =30,000,000 J1IGFAWEES SERIES 328 CLASS PO 1201032
YOU S0LD FANMIEMAE STRIP
[REPQ) O7N2N5 08N 205 3.580 =10,120,000 -20,127 =20,000,000 J136FCECS  SERIES 346 CLASS PO 11/01/33
YU SOLD FANMIEMAE STRIP
[REPOY o7TM2/05 OBM 205 3.580 -3,562,000 -7.084 =10,000,000 J1IGFAWEE SERIES 320 CLASS PO 12001732
YOU SOLD FEDERAL HOME LOAN MTG CORP
[REPT) 07205 0&N2N05 3.580 -187.000 =381 =4, D00, 000 31395)2H8  SEREES 2886 CLASS 5C 1.9118 0711518
YOU SOLD FAMMIEMAE STRIP
[REPO) 07N205 0208 3.580 -5,060,000 =10,063 =10,000. 000 JIGFCEBCE SERIES 346 CLASS PD 1101733
YOU SOLD FEDERAL HOME LOAN STRIP
[REPC) O7TNZ0s 081208 3.580 -3,788.000 -7,533 20,000,000 J1ZBEZYDNE SERIES 227 CLASS I 5.0000 12/01/34
YOU SoLD FREDDIEMAL STRIF
(REPO) 07205  08n2ns 3.580 -2,818.000 =5,604 =20,000.000 JZEEYDPT  SERIES 228 CLASS ID  5.0000 02/01/35
YOU S0OLD GOVERKNMENT NATIONAL MTG ASSOC
(REPO) O7TNI0s  0ansns 3.580 -2,440,000 -4 610 =28,400,000 IBITAFDBT SERIES 2004-5 CLASS P 3.5200 02/20/33
YOU S0OLD FEDERAL NATIONAL MTG A550C
(REPO) OTN405 0aNsns 3.610 -508.000 318 =14.000.000 31383C538 SERIES 2003-52 CLASS  3.5400 0772517
YOU PROVIDED FEDERAL MATIONAL MTG ASS0C
(MARGIN) OTN4/05 DPEN 0000 =11,000.000 31383C538 SERIES 2003-52 CLASS 3.6400 0772517

naT P300S 1008 oo
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Baar, Stearns & Co, Inc.

383 Madisan Avenue

Mew Yok, Mew York 101739

113-1850

IMAM TRUST COINC

T aim

STATEMENT PEREGD  July 1, 2008

THROLIGH

luly 28, 2005

Repurchase and Reverse Repurchase Transactions (continued) Twme' "";“B:F
with Bear,Stearns& Co.Inc.outstanding as of date of statement (continued) LAST STATEMENT  June 30, 2005
PURCHASE! REPURCHASE FRICING PURCHASE PRICET ACCRUED REFQ CIRNTITY
STAET DAlE AATE REATE PRIMOIPAL INTEREST* [FCE. ARDUNT) CUSF CESCRIPTION
¥oU S0LD FAMNIE MAE STRIPS
[REFCH O7MaMms  oRMNEDS 3.630 =13, 854,000 -19,688 -23.000.000 J13I6FCKCS  SERIES 352 CLASS PO O7/0/34
'I'CIUPRD'IJ'IDED FEDERAL NATIOMAL MTG ASS0C
(MARGIN) 07/22/05 DPEN 0.000 ~50,000,000 31392)DK2  SERIES 3D03-13 CLASS 4.5400 03/25/33
'H'I'_'IUSAIILD- - FEDERAL HOME LOAN STRIF
(REPD) 07/20/05 D&/29105 3720 -86,000 -29 -500,000 31282YDMG  SERIES 227 CLASS 10 5.0000 12101734
YU PROVIDED FEDERAL HOME LOAN STREF
[MARGIN) 0728058 OPEN 0.000 9,500,000 31282YDNGE SERIES 227 CLASS 1D 5.0000 12001734
YOU BOUGHT 4.1250 O8M1SNS
[REVERSE) 0722108 OPEN 2540 10,025,000 6,970 10,000,000 91 2EZE0VD
TOTAL REVERSE REPURCHASE TRANSACTIONS £10,025,000 £6.870
TOTAL REPURCHASE TRANSACTIDNS £.51,340.002 £-122,828
“As of uBieMmenT oW
Transaction Detail
INVESTMENT ACTIVITY
SETTLERENT TRADE
DATE DATE TRAKSACTION DESCRPFTION EFLBOLICUSP DUANTITY PRICE DEBIT AMOUNT CREDIT ARCILINT
07/01/05 0630405 SOLD UNITED STATES TREASLURY MOTE 0128280Y3 =15,000, 000 99.899770 14,889 655.00
DUE DEEO2007 03.625% M 30
CORATTEIBTE TR ACCR. INT. 1,477.58
YIELD 3,626 % TO MATURITY
GVER REF # G1En3788 &1
0T [erdp st fhlane e =] vass

EFTA01260369
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madison Avanue

B oz

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETILEMENT  TRADE

Qa1 DATE TRAMEACTION

CESCRIPTION

OmoIs  OE3O0Ss  SOLD

ﬂ?m'lmlm."m“ JOLIRMAL

SOMIOLCUSF

CUMNTITY PRICE

CLEARED THROUGH S
WHOLLY DWHED SUNSIDMRY

Bear, Siukires Sacuriies Com
Ore: Wletretech Cenler Norih

e

FINAMCIAL TRUST COVINC

STATEMENT PERICO  July 1. 2005

THROUSH My 29, 2008

ACCOUNT MUMBER
TaxFavyEr wuBER  On File

LABT STATEMENT June: 30, 2008

CREDIT AMOUNT

UNITED STATES TREASURY NOTE
DLE DE/AV2007T 03 825% 10 30
OSBATTRIGTETE

VELD 3,526 % TO MATURITY
GVER REF # G1B13788 A1

""FEDERAL NATIONAL WITG ASSH

ADJUST POSTION

07/01/05

9128280%3

3136FCLDG

=50.000.000 99.89770

ACCR. INT,

45,5968, 850.00
4,925.27

FEDERAL NATIONAL MTG ASSN
SERIES 353 CLASS 2
5,000 GUE G7/D1/34

07I05/05 JOURNAL

T/06/05  07/0505

FEDERAL MATIOMAL MTG ASSN
SERIES 353 CLASS 2
5.000 DUE 0TID1/34

I1IEFCLDE

UMITED STATES TREASURY MOTE
DUE DSMS2IE 04, 1258% MN 15
0988726908089

YELD 4,708 % T0 MA

GVER REF # G1BELEZS &

B 0 B 055 41554 51 1 1 A o B B B .

07/06/05  O7/05/05  BOUGHT

070705  OTNEDS  S0LD

UNITED STATES TREASURY MOTE
DUE 05/31/2007 03,500% MN 31
0ERAL0OLS2059

YIELD 3_THO % TO MATURITY
GWER REF # 1864858 A1

UNITED STATES TREASURY NOTE
DUE 05M5/2015 04,125% MM 15
O5asi1 81

51920898
YIELD 4,082 % TO MATURTY
GVER REF # G1872700 A1

giz8280NE

B1z2B2BOWT

ACCR. INT,

1501882187
87.432.07

5,960,206.88
20,655,732

B12E2BOVG

100.34375

ACCR. INT.

OTAIME  O7/08I05  BOUGHT

DUE OEMS/20715 04.725% MN 15
DEBB0ODSE2080

YIELD 4081 % TD MATLURITY
GVER REF # G1EB4378 A1

ozr

100.35158

OTII0NE008 00

10,034,375.00
50.408.57

15,052,734.37
#5,839.00

EFTA01260370
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OFFICE SERVICING YOUR ACCOUNT
Bear, Sieams & Co, Inc,

383 Madison Avenue

Mew York, New York 10778

I F ]

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEWENT  TRADE
DATE DWTE

TRAMEACTION

CESCRIPTION

STMECLCLE IR CRUBNTITY

PRI

ELEARED THROUGH ITS
WHOLLY OWHED SURSEARY

B-'!-Imhwlhnm
DOne Matistmes Carbe Marth
Brookyn, Mew York 11201-3858

FINAMCIAL TRUST CO NE

STATEMENT PEROOD July 1. 2005

THRGUGH July 29, 2005

ACCOUNT mmesr 02
TaxPAYER NuwEER (On Fie

[LAET STATENMEMT June 30. 2005

OERT ancmT

071105 OT/O8/05

UNITED STATES TREASLRY NOTE
DI.IE IJ5|'31I'2D¢'1‘ 03.500% MN 31

'ﬂELD 3 ?az x'm MATL
m: REF # -Gmga.r.n -.a WWIER

91 2EZBDWT 28,000,000

9052344

ACCR. INT.

27,866, 562.50
109.781.42

DLUE 06/30v2007 03 6Z5% JD 30
SPECIAL MSTRUCTIONS

oThans  oIngs

DTN4/05  OBIOSIDS  CANCEL SELL

0711405 06A0TIOS

VILN3IAIINOD

CAMCEL SELL

990TSEDD WD ANGOS

RELETTO0 VIAH

I..lh.IITEEI FI'.RTESTRE.HSIJR? NI:ITE
DUJE DENS2NE 04,128% MN 15
QOEBODISE2008E

YELD 4,122 % TO MATURITY
GVER REF # G1823743 A1

WIELD 3,757 % TO MATURITY
GVER REF # G1BB3570 A3 'HHEB

12828073

99.7T6172

ACCR, INT,

ACCR. IMT,

27,833,281.25
30,339.87

14,002,343.78
87,520.38

FNMA 30YR TBA GTD

SETT, 07105

DUE OTR01 /2035 05.000%
0387787115332

REF # 2005060757140000 B35

AS OF DEADGMS
TO CXL PREVIOUS SELL

SABOTET

98, 58376

14,238,0682.50

O

DUE O7/01/2035 05,000%
Q987767115332

REF # 200S0BOTET140000 BS

&S OF DTG
TO CHL PREVIOUS SELL

15,000,000

FHNMA 30YR TBA GTD

SETT, 0705

DUE O7A0172035 05.000%
0aaT021011332

REF # ZODS0G03AST110000 BS

SABOTST

89.58375

o

| TANRSG08 Do

EFTA01260371
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co, Inc,

383 Madison Avenue

New York, New York 10178

BEAR
STEARNS

10 sl

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRADE

DATE (OATE TRANSACTION DESRCRPTION

SPNBLLLUSE

- -
FNMA 30%R TBA GTD
SETT, 07005

DUE D7/0772038 05, 000%
O8BTO21011332

REF & 2005050657440000 BS
AS OF 05ME0S

TD CXL PREVIOUS SELL

FNBMA I0YR TBA GTD

SETT, 00s

DUE O7/01/2038 05 000%
OS8T0R221160099

REF & 2005062357210000 BS

OMN405  OS0BM05  CAMCEL SELL

06/23/05  BOUGHT T

DUMAKTITY PRICE
98.51853

Brockhn. Kew Tork 11301-3850

FINAMCIAL TRUST COINC

STATEMENWT FERICOD July 1, 2005

HRCUGH Moty 28, 2008

ACCOUNT WUWBES
TANFAYER MUMBER O File

LAHT STATEMENT  Juna 30, 2008

DEBIT AMIINT

B Oy PACE CEBTAMOUNT  CREDIT AMOUNT
SABOTOT

29.5585.850.36

99.56064

07114/05 FHMA 30YR TBA GTD

SETT, 07108

DUE |i|'-"|'€'1.I'ZDEE 05,000%
COaTTaT115332

REF # EMED!QT;TI 40000 BS
AS OF DEOEDS

OBOTI0S  S0LD FNMA 30YR TBA GTD

Mﬂg.n?ﬂl?.'sMS 08,000%
|:|9$T'.r$?11 i
#zmsm:ls:rum BS

0T 405

FNBA JO0YR TBA GTD

SETT, 07105

DUE O7/01/2035 05.000%
DBaTO210M 1332
EEEF w miﬂﬁﬂiﬁﬂ‘lm B5

Tl:‘m Fﬂ‘E‘n'Dl.lS- BUY

SABOTET

=15,000,000 99.58375

20,988, 281.25

1 -

SABOTET

FNMA 30VR TBA GTD
DUE i:u?m?zms 05,000%
09BT0Z10N1332

REF # 20D5050657440000 BS

OTA4I0E  OSI0EDS  SOLD

15,000,000 89.59375

0 5 8 0 e 0 1 8 B B B BB S 5455 i e

-15,000,000 100.21875

=30,000,000

LiFa)

FYPTSS

OTONDE10DS 001

Waas

EFTA01260372



COLETTON WIdd

VILN3IAIINOD

890TSEDD WD ANOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearres & Co, Inc,
BEAR 385 Maisson Avenve
STERNS New York, New York 10179
I

CLERRED THROUGH M5
WHERLY CRWWNED BUBSIDIARY

Bass, SSeprms Securities Comp.

COnn Metrotach Certer Korth
. Wi Yerk 11300-1858

FINAMEIAL TRUST COINC

M ws

Transaction Detail (continued)

INVESTMENT ACTIVITY {continued)

SETTLEMENT  TRADE
DATE DATE TRANSACTION DESCRIFTION STVBOLCUSE

i

PRCE

STATEMENT PERIGD uly 1. 2008
THROUGH July 9, 2005

—
TANPAYER

LAST STATENENT Juna 30, 2005

DEBIT ALGUN CREDET RMJUNT

0TN4/05 0823105  CANCEL BUY FNMA 30Y¥R TBA GTD SABOTST
SETT, 0TS
DUE 07/07/2035 05,000%
DSBTOZ 18085
EF # 2005062357210000 BS

0745 OSDED5 CANCEL SELL FRIMA- 20YRIFMMAIGTD e

SETT.OTIOS

DUE O7/0r1/2035 06 _B00%
CaaT280211332

REF # 20050S0657450000 BS
A5 OF DEOAIDE

TO CXL PREVIDUS SELL

SETT, 0708

DUE O7/01/2035 05, 500%
0gaT2a021133z

REF # 2008081857050000 BS

O7TN4/05 052305 BOUGHT FHMA-JOYRIFNMAJGTD SABZETO

SETT_ 0706
DUE 0T/01/2035 05.500%
DSAT135614332
REF # 2005052357100000 BS

99.96054

29.988,287.25

07405 070705 BOUGHT FNIMA-ZOYR{FMMA)GTD BABZBTD

DUE 07/01/2035 0B, 500%
DSBTO2E1 18058
REF # 2005070757300000 BS

DTN4I0E | DEZEI0S  CANCEL SELL FNMA-20YRIFNMAYGTD 17 S )

SETTOT

70
DUE O7/07/2035 05,500%
09BT016110332

REF # 2D05052657180000 BS
AS OF O5/26/05
TO CXL PREVIOUS SELL

30,154,887 .50

30,260,156.25

30,300,000.00

30,335.156.25

10085313

T T

CARIOOS 1008 Oin

EFTA01260373



19LETTO0 V149

VILN3IAIINOD

690TSEDD WD ANGOS

BEAR

STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

T

12 sl

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRADE
DATE DATE

TRARSACTION

QESCRPTEIN

PRICE

CLEARED THROUGH TS
WHOLLY OWNED SUSSaliamy

Bear, Seeams Seasiies Cog.
One Metrotech Cemar Hoth

.

FINAMCIAL TRUST CONC

STATEMERT PERICD July 1, 2008

THROUGH July 29, 2008

ACCOUNT MUWBER

TaMPAYER NUNBER
LAST BTATEMENT Jume 30, 2005

CREDIT AMOLNT

07405 050605

S0LD

FHMA-30YR{FMMANGTD
SETT.OT/06
DUE 07/01/20358 05, 500%
UW'."I-BHZHH

# Z005050657450000 Bﬁ

SABZETO =30,000,000

o740 0s/18/08

aTn4ns I:I5|'23I'ﬂ5

OTA405  07/07/05

CAMNCEL BLY

CAMCEL BUY

rmgmmmsi‘n
DLE U1m12f1203-5 05 500%

ShAZBT0

FhMA- ED?R[FHMRJ S5RB28T0
SETT,07/08

DUE D7/ /2035 05 500%

587135814332

REF # 200505X357T100000 BS

% OF D5/2305

CAMCEL BUY

FHMA-307R (FRMA) GTD GABZETO
SETT. 0708

DUE D?’K)UED!S 05 800%

CABTOZZ1

REF JDUSU'-"QTE?BDWOD BS

AS OF 070

TO G0 PRE‘I'I}I.I’S BUY

QTN4l05  OS2E805

S0LD

FNMA-Z0YR[FNMA) GTD
SETT,07IDE

DUE O7/01/2035 05, 500%
0987076110332

REF # 2005052657160000 BS

SAB2ETO =60,000,000

D7M4/05  OBMGIDS

BOUGHT

FMMA 30YR GTD
SETT, 07/D5

IDUE 0710172035 06
DOBTTET115332

REF # 20050B0757160000 BS
A5 OF DEDEDS

SABZEOE

100.51563

30,000,000

30,000000

100,88719

100.85313

30,154,687.60

o027 CO0N0E: 1009 O

TT30.260.15625

EFTA01260374



TOLETTO0 VIAH

VILN3IAIINOD

DLOTSEDD WD ANGS

QFFICE SERVICING YOUR ACCOUNT

BEAR
STEARNS

Bear, Steamns & Co. Inc.
383 Madison Avenue
Mew York, Mew York 10179

CLEARED THADUGH TS
FWHOLLY OWMED SLIERIDIARY

Bear. Siearma Sacuriten Cam
Orm Watnzinch Coster Naith
Bescilyn, Mew Yok 10201.38539

..

13 am

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRADE

DATE DATE TERARSACTION DESCRAIPTION

STWBOLTUSP

DAY

STATEMENT PERIDD July 1. 2005
THRCLIEH July 28, 200

ACCOUNT NUWBER

TAXPAYER HUWMBER

LAST BTATEMEMT

PRCE DIEBIT ANIDUN CA

June 33, 2005

D AMOURT

074105 OBMANS CANCEL SELL

FNMA 30YR GTD

50,000,000

SAB2B9%

SETT, OTI05
DUE 0780172035 D6, 000%

CANCEL E»U'l’

DTN4I0E  CEIDEI0S

FMMA 30YR GTD

SETT, O7/05
DUE D7/ 1/2035 06.000%

Q‘BB?TE?HSﬂI
REF & ZI:H:I
ASOF D

OTH4/05 060305
SETT, 0TS

DUE D7/07/2038 06
09BT0210711332

57180000 BS
TGI CEL FHEW.‘.II..IE EU'I'

“FNMA S0YR GTD.

IREF # .EDDEDEUSE?UTWDC' BS

0715008 ﬂ?”-ﬂlili

DUE O8N E/2015 D4,125% MN 135

OSaB0167192089

VIELD 4,179 % TD MATURITY
GWER REF # G1853286 A1

0INE0E JOURMAL
KS-I*0 F

FAMMNIE MAE CMOVSERIES 2003-52

313330538 -1

1,785 I:ILIE l:l'.nﬁh'.r
ADJUST POSITIO

“FANNIE MAE CMO/SERIES 2003- g2

31383C538 e

KE-liD FLTR
3,785 DUE 07/25NM7

— g T T

lHtS-L'{I FLTR

FANNIE MAE CMOVSERIES 2003-52
DUE 0712817

313830538

azy

96 -80.000.000 10260847

150,000,000

102, 72688 51,388,437.50

102.79688

09.56250
ACCR, INT,

51,302,734.38

OTROS 1008 0ot Wags

EFTA01260375



EQLETTO0 VIAH

TLOTSEDD WD ANGOS

VILN3IAIINOD

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOLNT
Bear, Stearns & Ca. Inc.

JB3 Madison Avenue

M York, New York 10178

14 a1 m

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)
SETILEMENT  TRADE
DaTE DATE TRANSACTION

QESCRPTION

SYMEILCLSIP

CFLLLNTITY PRICE

CLEARED THROUGH M5
WHOLLY DWHED SUBSIDIARY
'« Comp.

Orm Wierotech Cistir Marth
Brockdws, Mew York 11207-3855

FINAMCIAL TRUST CO INC

BTATEWENT PERIGD July 1, 2005
THROUGH July 28, 2005

ADCOLINT HUMEER
TAEPAYER HLMBER
LAST STATEMENT Jums 30, 2008

DIERIT AMDUNT CREDHT AMOUNT

O7/20/05 07M805  SOLD

UNITED STATES TREASURY NOTE
DUE 051 1 1
ouE Eﬁﬁmélgﬂ-i. 25% MN 15

VIELD 4232 % TO MATURITY
GVER REF # G2002321 A1

SERIES 2004-D35 CLASS 5P
3,940 DUE 1220029
PRINCIPAL REDUCTN 07-20-05

9128280V

-5,000,000 $9.14063

ACCR, INT.

T 3BaTacRls

GOVERNMENT NATIONAL MG ASSOE
SERIES 2004-041 CLASS SE

DUE 05/20030

PRINCIPAL REDUCTN 07-20-05

IBITAGYSS

....... i

DLE 05/15/2015 04,125% MM 15
DBaBZa0293099

YIELD & 258 % T0 MATURTY

GVER REF # G2025180 A1

F1ZB2BOVE

158,588

4.857,031.25
36,990,495

"""" 9B.53750
ACCR. INT.

PRI RD 05-05 PD 07-25.
REPOPEI 0,0000 -

""" FEDERAL NATIONAL MTG ASSN
SERIES 329 CLASS PO
DUE 01401533
ETRI®
PRIN RAD O5-05 FID 07-25-08
REFOP &1 10,0000
" FEDERAL NATIONAL
SERIES 2003-49 CLASS W
3,685 DUE 0n/25/33
PRINCIFAL REDUCTN O7-25-05

TErE R R

I136FAWER

4,946.875.00
B3I

TN Y

OTIC0E008 ol

kL

EFTA01260376



FOLETTO0 WI4d

VILN3IAIINOD

ZLOTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Baar, Steamns & Co. Inc.
383 Madison Averue

BEAR
STEARNS

18 o m

Transaction Detail (continued)

INVESTMENT ACTIVITY {continued)

TRANSHCTION

SETTILEMENT  TRADE
DATE DATE DESCRIFTION

SYLBOLTCUSP

M

FINAMCIAL TRUST CO NG

STATEMENT PERICO July 1. 2005

THROUGH My 79, 2005
ACCCAMT WUNEER:
THHPAYER HUMEER

LAST STATEMEWT Juna 30, 2005

CREDIT RMOUNT

07/25/05 PRINCIPAL FEDERAL NATIONAL MTG ASSH
SERIES 346 CLASS 1
DUE 11/07133
PRIN B/D O8-08 B/D) 072508
o,

REFOP &I

FEDERAL NATIOMAL MTG ASSN
SERIES 346 CLASS 1

DUE 1101733

PRIN R'D DE-D5 P/D 07-25-05
REFO P &1

PRINCIPAL

3136FCBCO

159.378.90

FEDERAL MATIOMAL MTG ASSN
SERES 382 CLASS 1

.00 DUE 0TI /34

PRIN R'D D&-08 P/D 07-25-08
REPO P &1 D,0000

TUPRINGIPAL

FEDERAL MATIOMAL MTG ASSN
SERIES 352 CLASS 1

0,007 DUE OTiD1/34

FRIN D D605 FD 07-25-05
REPO P &1 0,0000
ALTERMATIVE LOAN TRUST
SERIES 2004-30CE CLASS 1-A-8
1,TBS DUE D2r28/35

PRINCIPAL REDUCTM O7-25-05

Q72505

313IGFCECE

215.038.40

.................................................................................................................................. WP R ———

31 IGFCECS

TizeeTFGEE

TEE,

-T04,874

07128005 OTIZE0S  BOUGHT . UNITED STATES TREASURY NOTE 51282803 20,000,000 89.37220 1987444000
DUE D&MOZO0T 03,625% J0 30 ACCR. INT 5713315
0BEATTA1ETETE s dias
10 3,965 % T0 MATURITY
GVER REF # G2094228 A3
A5 OF OTVZE05
e " g&m 5;-;;25 TRE#SLEET.:MGTE e e PRI i
CSi30/2007 03,52 30
0SE80167152089 ACCR. INT. 65, 703,12
YELD 3,978 % 10 MATURITY
GVER REF # G2DB2EE2 B1
az? DTAOMEC08 He1 ans

EFTA01260377



COLETTON VIAH

VILNIAIINOD

£L0TSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenug

B

CLEARED THROUDH M8
WHORLY OWHED SLESIDIARY

Bawr, Soeams Secwiies Corp.
O Metrotach Cermer North

ﬁ. Nesw Yark 11207-J850

FINAMCIAL TRUEST CO NG

16 arm

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETILEMENT  TRADE

BTATEMEWT PERICO July 1, 2005
THROUGH My 29, 2005

ACCOUNT MUWBER
TANPEYER HUMBER O File

LAST STATEMENT  Jums 30, 2008

OATE CWATE TRANSACTION DESCRPTION SYMBOLALEIP SUANTITY PRICE DERIT ARGLNT CREDIT AMDUNT
D7/28/05 O07/2R/05 BOUGHT UMITED STATES TREASURY NOTE S12B2BOY3 50,000,000 98.35156 48,675,781.25
DUE O63OV2007 O3,625% 10 30
DSABIE192089 ACCR. INT. 142,832.68
YIELD 3,678 % TO MATURITY
GVER REF # G2092952 A1
TOTAL 3-530.559,744.69 $536.710,173.30
DEPOSITS AND WITHDRAWALS
DATE TRARSACTION CCRCRIPTICN IETHT AMCUINT CREDIT AMOUNT
0713108 FND WIRED MDA# GV T2491FNDS WIRED TO 71, 745.00
BANK OF AMERICA NLA, NJ
ACG421211544 C#2487184
TOTAL £-71,745.00
INTEREST
b DESCAFTION SYMBOLICUSIP CUANTITY RATE (%) DEBIT ARDUNT CRECHT WADUNT
0701105  AVGBAL 425 265RT 2.198 779.00
021 OFFICE INTEREST Q805 )
D?HS!GS ..... :I' EDLHUMEI.DAHE!TG-;:W#S'I mUB ..................... 3 1“%”& ............................................ 5 ................................................................. 395 = ......................................
SERES 227 CLASS 10 e
DUE 124n/2034 5000
INT R/D 06-05 MD 07-158-08
REPOP &1 50000
0715105 FEDL HOME LOAN M1G CORP#S10108  312B2VDNE Teoooo o 79,507.03 ‘

SERES 227 CLASS 1D

DUE 1200772034 5,000
INT R'D 08-05 PO 07-15-05
REPO P &I E,0000

ozT

DTIRO0E 1008 oo VROG

EFTA01260378



QOLETTON VIAH

VILN3IAIINOD

FLOTSEDD WD ANGOS

QFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
STEARNS [ .

CLEARED THROUGH ME
WHOLLY OWMED SURSEuiy

Bewr. Simas Securibed Carp.

Orm Matslech Cantee Marth
19201.3859

FINAMCIAL TRUIST CO NG

17T a2

Transaction Detail (continued)

INTEREST (continued)

STATEMENT PERGD July 1, 2005
THREISH July 28, 2005

seceur wween (I

TAKPAYER WineER  On File

LAST BTATEMENT June 30, 2005

DWIE DISCAPTION SYMBOLIDUSE CLURITITY RKTE (%) BERIT AMOUNT CREDIT_ARMOUNT
OTAS/08  FREDDIE MAC CMOVSERIES ZBBE 31395)2H8 4.0800 12,000.87
SC-I0 FLT

R
DUE 0752018 «.080
INT R0 OB-08 R/D 0T-15-05
REPOP &I 4,0B00

B7ii0E  EREDDIE MAC CMO/SERIES 28R6 BVRGRIZHE 4.0800

SC-1I0 FLTR

DUE 07152019 4. 0B

INT Ry 0E-05 P/D O7-15-05

REPO P EI|  4,0800 e eeets ettt st
D7ME0S  FEDL HOME LDAN MG CORP#510110 31282V0P B.0000 89.798.571

SERIES 228 CLASS 1D

DUE 02/01/2035 5.000
T RID DE-05 PD 07-15-08
REPOP A1 B,0000

0720005  GOVERMNMENT MATIONAL MTG ASSH
SERIES 2004-5 CLASS PS
DUE 02/30/2033 3,680
INT Ry DE-D5 PVD 07-20-05
REPOP &I 36800

SERIES 3004-5 CLASS PS
DUE 022002033 3.680
INT R/D) 0805 PO 07-20-05

3B374FETE
SERIES 2004-10 CLASS SU
DUE D212

07120005  GOVERMMENT NATIONAL MTG ASSH IBITACRIS
SERIES 2D04-035 CLASS SP
DUE 127202029 3 940
INTER PAYMENT 07-20-05

.......................... 80 R L TN R R g b g 4 R R

5472000

36000 £1,180.00

35400 B0.213.97

3.8400

3ITAGYEE

SERIES 2004-041 (LASS SE
DA QS/20/2030 0,000
MTEREST PAYMIENT 07-20-05

45,598.94

oy OTIRODS 1009 oo s

EFTA01260379



LOLETTO0 VIAH

SLOTSEDD WD ANGOS

TVILNIAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
3B3 Madison Avenue

Mesw 'I"ﬁ w i“ 10179

BEAR
STEARNS

B!ﬁ i iiﬂ 19201-305%

FINANCIAL TRUST COINC

18 am

Transaction Detail (continued)

INTEREST (contirued)

[ CESCRPTION SYMEOLCLSIP BUANTITY RATL (%) DIEBIT AMOUNT

STATEMERT PERIDD July 1, 2005
THROIUGH Mty 29, 2005

SCCONNT MMSES
TANPAYER WinsER On File

LAST STATEMEWT June 30, H005

CREDIT AMOUNT

07/25/05  FANMNIE MAE CMOVSERIES 2003-13
5 RCR-MD FLTR
DUE 53.1‘25!21}33 4 685
INT R/ DB-05 PID 07-25-05
REFOPE| 4 B8S5E

FANNIE MAE Mszmss o033

313921DK2 4, BB50

07725108 3s2okz 46850

BEE
MN’DUB-D!-W{:I?ZE-DE
REPOP &I 4B

FEDERAL NATIONAL MTG ASSN

SERIES 2003-48 CLASS 5w

DUE 01/25/2033 1 488
NTEREST PAYMENT O7-25.08

e o

48, 3D2.E5

48,392 .65

O7/25/05  FANNIE MAE EMO/SERIES Zﬁ:ISE-Z- .,....5.;._.1;5'.:.555.............................................il.:a.égﬁ........... ..........................
K5-10 FLTR
DUE 02572017 3,785

T D OB-0% P 07-25-05
REPOP &I 3, TREE

FAMMIE MAE CMOVSERIES 2003-52

K50 FLTR

DUE 07252017 3 785
E"ﬂ-ﬁﬁ-o& 28-05

O7/25/05 313930538 3.7850

23.816.25

30,311.59

O7/25/05 FEDERAL MATIONAL MTG ASSN 3136FCLDE 5.0000
SERIES 353 CLASS 2

DL O7107/2034 5,000

INT R0 DE-05 PID 07-25-05

REPOPEI 50000

38,208, 31

OTI250% H'ERN'-'ITI.IE L’l}ﬁN TR‘,IJST S ——
SERIES 2004-30CE CLASS T-88
DUE D2/35/2038  1.785
INTEREST PAYMENT 07.25.05

12667FGEG 17850

55,137.24

TOTAL

£834,470.31

ozr DTIBOVOS; 1009 000

EFTA01260380



OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madizon Avenvue

BEAR
STEARNS

CLEARED THROUGH ITS
WHOLLY OWMED SURSDIWRY

Biar, Stiw=d Satuibe Som
e Mastieh Caslie Madh

ﬂ. Meew Vork 11201-5885

FIMARCIAL TRUST CO INC

VILN3IAIINOD

9/0TSEDD WD ANGOS

ROLETTO0 VIAH

18 o

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS
with Bear,Stearns& Co.Inc.

SETTLEMERT TRADE
DATE OATE TRARSACTION DESCRPTION

ETATEMENT FERIGE July 1, 2008
THROUGH July 28, 2005

-

TAXFAYER NWUMBER On File
LAST STATEMENT  Jume 30, 2008

STMBOLACLISIP CILANTITE DERIT ARLNT

CRIDE AMOUNT

o7ioni0s RECEWED UNITED STATES TREASURY MOTE
DUE DEMAOM200T 1,625
3,625 DUE DE3007
F1821133 M1
LE AGREEMENT

212828073 65,000,000

65,162,500.00

5 TREASURY NOTE
FITM F1B70243 A1

4,125 DUE 515N 56

REPO AGREEMENT

OTIDEOS JOURMAL

13,097.500.00

OTI0EDS JOURMNAL UNITED STATES TREASURY MOTE

FITM  F1730506 A2
4,125 DUE 051815
EEMENT

T TR R SRR S R SRR

070605 RECEVED  UNITED STATES TREASURY NOTE
DUE 08/31/2007 3,500
3 500 DUE 083107

FIT  F1870345 A1
RESALE AGREEMENT

o7i06/08 DELVERED  UNITED STATES TREASLRY NOTE

DUE 05/31/2007 3,500

FIM _F17B0714 A2
TERM RESALE AGREEMENT

R R R B R b R SR

T R RS S R R B R amissas

g1zazEDwT 268,000,000 28,035.000.00

R R R B R48

912826007 " 34127,500.00

=34.000.000

UNITED STATES
DUE OSME201E 4,125
FITM  F1730506 A2

REPQ INTEREST

NOTE

R B U B 0 S B S 8 86 8 b

9128280V

UNITED STATES TREASURY MOTE
DUE 053172007 3,500

FITM  F1780714 A2

RESALE INTEREST

Q70705 JOLRMAL

FITM F1E80642 A7

4,125 DUE 08151 E
REPO AGREEMENT

UNITED STATES TREASURY NOTE ~ 912B280M8

91ZBZBOWT

neesr

-3 OTACMSIC0S 001 oS

EFTA01260381



BULETTON WI4d

VILN3IAIINOD

LLDTSEDD WD ANGS

OFFICE SERVICING YOUR ACCIOUNT
Bear, Steams & Co. Inc,

383 Madisen Avenus

Mew Yirk, New York 10178

BEAR
STEARNS

M e

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRADE
DATE ATl

FRANEACTION DESCRPTION

DERIT AMOUNT

Brppkhn, Wew York 11201-1858

FINAMCIAL TRUST OO INC

STATEMENT PERIDD July 1, 2005
THROUGH July 29, 2005

ACTOUNT MUMEER

TaxiayER MUMBER O File
LAST SWATEMENT  Jura 30, 2005

(CREDIT AMOUNT

ovioTios JOURMAL UNITED STATES TREASURY NOTE
FITM  FIBTO343 A2

4,125 DUE 0511515

TERM REP( AGREEMENT

#1ZE2B0VE 13.000.000

13,097.500.00

UNITED STATES TREASURY NOTE 91282EIVS
DUE 0515/2015 4,125

FITM  F18T0343 A2

REPD INTEREST

aTni0s JOURMAL UNITED STATES TREASLIRY MOTE

FITM  F188084> A2

4,125 DUE D51 615

TERM REPD AGREEMENT

07107105 INTEREST

91282808

B

07105
FTM  F1920474 A7
4,128 DUE 051515
REPO AGREEMENT

UMITED STATES TREASURY MOTE
DUE 05/31/2007 3,500

3 500 DUE 053107

FITM  F1B70345 A2

TERM RESALE AGREEMENT

18,090.000.00

© 26,03500000

07M1/08 UMITED STATES TREASURY MOTE

DLUE OBS305200T 3. 538
3.625 DUE OB30/0T
FITM  F1E21133 AZ
TERM RESALE AGREEMENT
UNITED STATES TREASURY NOTE
DUE DEROVZ00T 3,625
3.625 DUE DBSIOGT
FITM  FI520416 AY
BESALE AGREEMENT

07111/05

S12B2BOV3

071/0s

S128260va

OTAOE; 1 0:08 001

EFTA01260382



OLLETTON VIAH

TVILN3IAIINOD

8L0TSEDD WD ANGOS

QFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
183 Madison Avenue

BEAR
STEARNS "

Broskiyn, New ork 112013850
I

FINAMCIAL TRUST COINC

21 wm

Transaction Detail [continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT

DATE DATE TRANSACTION DESCRIFTION

SYMBOLTCUSP

BTATEMENT PERRGD Jul]' 1, 2008
July 28 2008

sccour wunen. [

TAXPAYER WUWBER O File
LAST STATEMENT

THROUSH

June 300, 2005

DEBIT AMOUNT CREDNT ARDUNT

UNITED STATES TREASURY NOTE
DUE OS/31/2007 3,500

QTIeE INTEREST

g128280DWT

UNITED STATES TREASURY NOTE
DUE D6/30V2007 3655

FIThd  F1821133 A2

RESALE INTEREST

QINIM0E INTEREST

B T e T T T e T e

aTM 205 JOURMAL

STRIP
FITM  F1233157 A1
REPD AGREEMENT

JOURNAL

SERIES 39 CLASS PO
DUE 01/01/33
STRIP

FIM  F16B3150 AL
TERM REPO AGREEMENT

............................................... R B R R R TSR S R

O 2M05 JOURMAL ERAL MATIONAL MTG ASSN
SERIES 328 CLASS PO

DUE 01701133
TRIP

5
FITM  FI1B33193 A1
REFD AGREEMEENT

0TS FEDERAL NATIONAL MTG ASSN
SERES 129 C1ASS PO

DUE D7/01133

SIRIP

FM  F1613178 AZ

TERM REPD AGREEMENT

T e e T T T LU TR LT E Lot e

07N 208 JOURMNAL
S RCR-UD FLTR
4 685 DUE 03125733
FITM F1833198 A1
REPD AGREEMENT

FEDERAL NATIONAL MTG ASSM

FEDERAL NATIONAL MTG ASSN

FANNIE MAE CMOVSERIES 2003-13

S12BZEDNE

TaiasFANEE

“maerawes

B,059.00

47, 74063

“isezponoo

J1IGFAWES

=14,417,221

3136FAWER

313IFEIDKZ

<12.393.489

OTADEN 0 0 LLEN]

EFTA01260383



1LLETTON V149

VILN3IAIINOD

6L0TSEDD WD ANOS

OFFICE SERVICING YOUR ACCOUNT

BHR Baar, Steams & Co. Inc, E:r. Soear Securiies Com.
383 Madison Aveniie Mastroosch Comar Rom
STEARNS . L
FINANCIAL TRUST CO INC

2 am
STATEMENT PERGO July 1, 2005

THACIZH July 26, 2008

Transaction Detail (continued)
sccout e (N

TANPAYER MER  On Filn

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS [continued) LAST STATEMENT  June 30, 2005
DATE DAlE
TRAMSACTION DESCRIPTION ERIBOLTUSP CIUANTITY DEBIT ARCLNT CREDIT ARSOY

DIM205 JOURNAL FANNIE MAE CMOVSERIES 2003-13 3139200K2 12,393,489 S64,000.00 =

5 RCRAD FLIR T

4 G685 DUE 032533

F1613176 AT
TERM REPQ AGREEMENT

FEDERAL MATICMAL MTG ASSN 3136FCECS -5.B05, 368
EEFFE“EI?I 3!5 CLASE 1

FIM  F1833203 ¢
REPO AGREEMENT

P Ty FELI‘,'II M!.--MTG,H,S'SH e reraran R e T
EEREEME- A I:illiill'wll'-l.1 6,805,368 5,241,000.00
DUE 11/071/33
FMM  F1613186 ¢Z
TERM REPD AGREEMENT

e JOURNAL FEDERAL NATIONAL MTG ASSN
SERIES 346 CLASS 1 10,000,000.00
DUE 11407733

FITM _ F1B83152 AT
TERM REPD AGREEMENT
a7 20s JOURMAL FEDERAL MATIDNAL MTG ASSN 3136FCBCD =13,610,738 '
SERIES 346 CLASS 1
DUE 11/01/33
FIIM  F1933185 A1
REPD AGREEMENT

0712108 JOURMAL FEDL HOME LOAN MTG CORP#S10108 . 41 282YDNE
SERIES 227 CLASS ID

FITM  F1B131B6 AL
TERM REFO AGREEMENT

0712105 JOLRNAL FEDL HOME LOAN MTG CORP#S10100 31 282VDNE 18,837 4
FEDL HOME LOAN I 8,891,488 3, 7BB,000.00
5,000 DUE 12007734
FITM  F1533203 a1
REPD AGREEMENT

oI CAEA0S 1006 oo vags

EFTA01260384



TLLETTON VIAH

VILN3IAIINOD

DBOTSEOD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
[Bear, Stearns & Co. Inc.

363 Madison Avenue

New York, New Yok 10179

BEAR
STEARNS

FINANCIAL TRUST COINC

23 axm

Transaction Detail (continued)

STATEWMENT PEMIOD July 1, 2008
July 29, 2005

e

TAXPAYER KmmER  On File

THROUGH

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST sTATEMENT june 30, 2005
gﬂt m TRANSACTIOR DESCRIPTIDN STWBCLCUSE QUANTETTY DCEBIT AMDUNT CREMNT ARICLINT

07N 208 JOURNAL FREDDIE MAC CMOVSERIES 2BEG
SC-40 FLTR

4 DUE 07N &SNS

F F1833201 A1

REPD AGREEMENT

31385J2HE

-3,529,.667

187,000.00

FREDDIE MAC CMOVSERIES ZBBE
SC-l0 FLTR

4,080 DUEOTNSNE

FTM  F1613188 AL

TERM REPD AGREEMENT

aTN2os JOURMAL

4 o e 8 R A BB S BB U R U R ST EEE PR

072105

SERIES 228 CLASS 10
6.000 DUE 0201135
FITd  F16131B& BI
TERM REPD AGREEMENT

SR R R LR BT TR IR0 E IR R e S S e b

072105 DLIRMAL

FEDL HOME LOAN MTG CORP#510110
SERIES 228 CLASS 1D
6,000 DUE 02007735
FITM  F1833203 87
REPO AGREEMENT

.............................................. B e L LU L LIty

FEDL HOME LOAN MTG CORP#S10110

J1385/2H8

3,528,887

“mzEoer

17428411

2,762,000.00

JOURMNAL UMITED STATES TREASURY MOTE

FTM  F1830481 A7
4,125 DUE 051615
REPO AGREEMENT

UNITED STATES TREASLIRY NOTE

4,125 DUE DENEMS
TERM REPD AGREEMENT

I ZBEYDP =

B BB BB U 0B DB S L L £ g LN E S E = £ 0 S £ et e e

“B1z828070

91 z82EIVG

17,428,411

18,000,000

FEDERAL NATIONAL MTG ASSN
SERIES X29 CLASS PO

STRIP

DUE 010172033
FITM  F16B3150 AL
REPO INTERES

0711205 INTEREST

31ZEFAWER

G005 1008 D01

H A AR B U B R S D S R

21.33

3.011,250.00

L e 5 8 0 8 0 S L R A 0 R R R R B

18,090.000.00

EFTA01260385



ELLETTON VIAH

TVILN3IAIINOD

TBOTSEOD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOLNT
Bear, Steams & Co, Inc,
163 Madison Avenie

E——

M ooun

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS {continued)

STTLEMERT TRADE

DATE OATE TEARSACTION

DESCRPTION SYhvEILCUSIP

DERIT AMOUNT

CLEARED THRDLIGH T8
WHOLLY CWWHNED SUBSIDIARY

B, Stanrr: Securities Corp.
O Mateptec: Caniey Madth

mﬁ Bliw ¥orik 7171201-3658

FINANCIAL TRUST CO INC

STATENENT PRERIGD July 1, 2005
THROUGH July 29, 2005

ACCOUNT MUMBER

TANPAYER MUMAER |l l!

LAST STATEMENT Jursy 30, 2008

CREDT AMOUNT

OT2ms - INTEREST

07208

FEDERAL NATIOMAL MTG ASSN
SERIES 325 CLASS PO
STRIP

OUE 07/01/2033 0,000
F  F1613178 A2
REPD INTEREST

31 3IGFAWEE

33.750.08

FAMNIE MAE CMOVSERIES 2003-13
5 RCR-I0 FLTR
DUE DI/28r2033 4,685
FITM  F1613176 AZ
INTEREST

FEDERAL MATIOMAL MTG ASSN
SERIES 346 CLASS 1

DUE 170172033 0,000

FIMM  F1613186 CZ

REPQ INTEREST

3136FCBCY

J136FCBCE

SERIES 348 CLASS 1

DUE 190172033 D.000
FITM  F1BB3152 AZ
REPQ INTEREST

07205 INTEREST

OTN2/05 INTEREST

""FREDDIE MAC CMOVSERIE

INTEREST

FEDL HOME LOAN MTG CORP#510100 J12B2YDNE
SERIES 22T CLASS 1D

DUE 12/07/2034 5,000

FITM  F1613186 AL

REPD INTEREST

=trer i

11.4718.24

15832 64

5 2886

3139512H8

SC-I0 FLTR
DUE OTNS2019 4,080
FITM  F1613168 AZ
REPQ INTEREST

B26.24

FEDL HOME LOAN MTG CORP#S10110

S 5000
FITM  F1613186 B2
EP( INTEREST

B.396.48

OT300S; W00 o

EFTA01260386



CLEARED THRADUGH M8
WHOLLY CWMED SUSSIDIARY

OFFICE SERVICING YDUR ACCOUNT - -

BEAR ey ey
o178
STERNS M FINAMCIAL TRUST GO INC

TVILN3IAIINOD

ZBOTSEOD WD ANAS

FLLETTON VIAH

s STATEMENT PERRCD July 1, 2008

THROUGH July 29, 2005

Transaction Detail (continued) ey |

TAXPAYER nUMBER On Fie
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST STATEMENT  June 30, 2005

DATE e DATE TRANSACTION DUSGRIFTION SMBOUTUSP CRUANTITY _DAORET AU CREDI AMOUNT
oINS INTEREST UNITED STATES TREASURY NOTE 0128280Y8 1.557.75

DUE 0&ME/2015 4125

FITM  F1920474 A2

REPD INTEREST

IBITAFDBT ~26,400,000

i
FiM  F1943306 A1
REPD AGREEMENT

JOURMAL GOVERMMENT NATIONAL MTG ASSH
SERIES 2004-5 CLASS P5
3.580 DUE 02120433
FTM _ F1743068 AZ
TERM REPQ AGREEMENT

2,515,000.00

o711 3005

GOVERNMENT MATIONAL MTG ASSN 4, 708,64
SERIES 2004-5 CLASS PS

DUE 02202033 3,880

FITM F1743D88 AL

REPC INTEREST

071405 JOURMAL FANMIE MAE CMOISERIES 2003-52 413830538 17,157,830

FLTR
3,785 DUE O7/25M7
FITM  F1613222 Ad
TERIM REPO AGREEMENT

074105 SOURNAL T EANNIE MAE CMOVSERIES 2003-52 313930538 7,640,480
K5-UQ FLTR
3,785 DUEOT25M7
FITM F1853204 A1
REPD AGREEMENT

onals

“MOURNAL - FANNIE MAE CMOVSERIES 2003-52 313030838 0,608,440 509,000.00

KS-V0 FLTR

3,765 DUE OT/ZB1T
Fid F1853194 A1
RESALE AGREEMENT

027 il hit e gt v S o S

EFTA01260387



CLLETTON VIAH

VILNIAIINOD

EBOTSEOD WD ANAS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOLUNT
Bear, Stearns & Ca, Inc.
383 Madison Avenug

28 ofaz

Transaction Detail (continued)

REFPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEMENT TRADE
DATE DATE TRANSALTION

SESCRIFTION

[contired)

SYMBOLACLEIP DUAKTITY DERIT AMOUNT

113613858

FRNANCIAL TRUST CO INC

STATEMENT PEMOCD July 1, 2005
THROUGEH Jully 29, 2005

recon: e [

TAXPAYER WUMEER On File

LAST ETATEMENT June 30, 3008

CRLGIT ANOUNT

07M4/05 JOLURMAL

FANNIE MAE CAMVSERIES 2003.52
KS-0 FLTR

3.785 DUE 0712517

FITM  F1853184 A2

RESALE AGREEMIENT

o7 JOLIRNAL

07 4/05

TR e Bt ety 0 B 008 0 8 o 0 0 R 6

0408

soumNaL

" FANNIE WAE CIOISERIES 3003.52

ES-M0 FLTR

3,785 DUE 07/25/17
FITM  F1863185 A1
REPQ AGREEMENT

K5-10 FLTR

3,785 DUE 07/2817
FITM  F1§53195 A2
REFD AGREEMENT

FANNIE MAE CMOVSERIES 200352

I1393C538 -8,.608.440

s 3-9&:533 T— -'B,m-il-:lllslm .......... [T

T 313e3csig

" 4,608,440

3.7BS DUE M25h7
FITM  F1B53302 A1
REPQ AGREEMENT

O7A505

UNITED STATES TREASURY NOTE

FiM  F19304871 A2
4,125 DUE 0811515
TERM REFO AGREEMENT

IEII'.I'J'T 505

4,128
AZ

RAL NATIONAL MTG ASSN
SERIES 352 CLASS 1

0,007 DUE 07001/34

FITM  F1883127 &1

REPO AGREEMENT

............................................................................. T 1 18 k8 £ 0 0 D B04 54 55544 8 4 B0 B 568 8 g 0 B

500,000,00

T

"91z8280 3,000,000

9128260V

J1IGFCKCE -19.085.045

SERES 352 1
0,001 DUE O7M01/34
AT F1E73108 BZ
TERM REPD AGREEMENT

3136FCKCE

oz7 OTO0NE D00 61

vaas

EFTA01260388



QLLETTON VIAH

VILN3IAIINOD

PBOTSEOD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Baar, Stearns & Co, Inc.

383 Madison Avanue

Mew York, New York 10179

CLEARED THROUGH ITB
WHOLLY OWHED SUBSIDLaSY

Bk, SHEBTH Secisien Corp.
i Milistieh Cartei Hosth
Brookhn. Wew York 11293858

FINAMCIAL TRUST CO INC

27 om

Transaction Detail (continued)

REFPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

HT TRADE

SETTLEMIE!
ARTE BATE TRAREACTION

DESCRPTION

(eontinued)

STATEMENT FERIOD July 1. 2005

THROUGH July 28, 2005

ACCOUNT MUMBER
TAXFAYER MUMBER On Fike

LAST STATEMEMT Jursz 30, 2005

DERIT AL CREDET AMOURT

07TME0s INTEREST

0712008

e L LI TSR e o

RECENED

FEDERAL NATIONAL MTG ASSM
SERIES 352 (LASS 1

DUE 071072034 0,001

FMd  F1673108 BI

REPD INTEREST

I13GFCKCD 44,118.84

UMITED STATES TREASURY MOTE
DUE OSMS/20NS 4,125

4,125 DUE 051 515

FITM  F2OT1067 A1

RESALE AGREEMENT

g1z828Dve 5,000,000 5,025.000.00

07221086 DELIVERED

NITED STATES TREASURY NOTE
DUE 05N &20N5 4125
4.125 DUE 05N SM5
FITM  F201 1067 A2
TERM REZALE AGREEMENT

RECENED

R R R R R

UNITED STATES TREASURY NOTE
DUE D8N Br201 & 4,128
4 125 DUE 0S"N5MS

FITM  F2030421 A7
RESALE AGREEMIENT

5,025.000.00

IETIEIR R et termrar

9128280V8 I 10,000,000 10,025,000.00

07/22/05 INTEREST

UMITED STATES TREASURY MOTE
DUE 0552015 4,128

FIMW  F20711067 A2

RESALE INTEREST

FEDL HOME

SERIES 227 CLASS 10
5,000 DUE 12/07/34
FITM  F2083198 A1
REPD AGREEMENT

08

FEDL HOME LOAN MTG CORP#310108
SERES. 227 CLASS 10

5.000 DUE 12401/34

FTM  F1B13372 (2

TERM REPD AGREEMENT

4 A B R U 0 G U S B S R SO T R R R L

B128280Va 353.15

<8,445,743

31 ZEZYDNG

R R R B 0 R R B G N S 0 R R R R PR

312BZYDNE 8,445,743 1.661,000.00

ozT DG 1008 oo vass

EFTA01260389



LLLETTON VIAH

1VILN3IAIINOD

SBOTSEOD WD ANGS

OFFICE SERVICING YOUR ACCOUMNT

BEAR

383 Madison Avenue

Bear, Stearns & Co. Inc.

STEARNS "

CLEARED THROUGH TS
WHOLLY OWHED SUBSDWAY

Bair, Sieams Securites Comp
O Liptrotech Conier Marh
Brooklm, Wew Yok 11201-2858

FINANCIAL TRUST CO INC

M sm

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (contiued)

TRADE

SETTLEMENT
DATE DATE TRANSACTION DESCIPTION

OTi2arns INTEREST
SERIES 227 CLASS IO
DUE 12701/2034

Fl'l'M F1E1 JAT2 C2
REST

SYWEDLCUSIF

QLIANTITY

BTATEMENT PERICO My 1, 2008
THROUGH July 28, 2005

secounr wovecs. [

TAXPAYER MUWBER On File
LAST STATEMENT June 30, 2005

DEBIT AMIUNT CREDIT AMOLAT

5,000

FEDL HOME LOAN MTG CORF#510109

31282YDNG

5 RCR-VO FLTR
4,540 IZIIJE I:I3-|2.il'33
G

783380 B2
TERM “Pf.'? AGREEMENT

FWNE MAE CMOVSERIES 2003-13

I-“.I’:'II 39210K2

5 RCR-¥D FLTR
4 5-'10 DUE 032533
F21ﬂ3iﬂ1 Al
AGREEM|

FANNIE MAE CMOISERIES 2003-13

3136210k

12,084,423

-24,188.8458

5.123.85

JOURMAL FAMNIE MAE CMO/SER]
S RCR-L'O FLTR

4,540 DUE DA/25/33
FI'I'M F1833185 A2

REPQ AGREEMENT

2003-13

SERIES 227 CLASS I0

58
TERM REPD AGREEMENT

FEDA HOME LOWN MTG CORP#5107 08

I382IDK2

31282YDNG

0712805 JOURMNAL

SERIES 227 CLAS

5,000 DUE 12401134
FITM  FZ103235 A1
REPQ AGREEMENT

.................. o i i —

Tmsias

FEOL HOME LOAN MTG CORP#510108

07/29/05 JOLRMAL
SERES 227 CLASE D
5,000 DUE 1201734
FITM  F1 D322I' Al
REPD AGREEM

8

FEDL HOME LOAN MTG CORP#51010%

12,004,423

846,000.00

B.445,743

-B.973.456

31282YDNE

-472,287

T

OTI00S 1008 00 ¥Bas

EFTA01260390



RLLETTON VIAH

VILN3IAIINOD

9BOTSEOD WD ANAS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Macisan Avenue

BEAR
STHRNS Hi 'fﬁ Mew York 10179

2 w1z

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  [continued)

SETTLEMENT TRADE
BRTE QATE TRANSACTION DESGRIPTION

__CumwTITY LI AWCUNT

frnkdyn, Hisw Yerk 112013850

FINANCIAL TRUST CO INC

STATEWEWT PERICD July 7, 2005
THROLGH July 28, 3005

ACOOUNT MUMBER
TAKPATER HUMEER I

LAET STATEMENT June 30, 2005

CREDT ANOUNT

Q7205 DELIVERED UNITED STATES TREASURY MOTE
DUE DEAQM200T 3625
3525 DUE 063007
FMM  F18Z0416 A2
TERM RESALE AGREEMENT

OT2S05 INTEREST FAMMIE MAE CAMMQISERIES 2003-13
5 RCR-AD FLTR
DUE 03/25/2033  4.840
FTM  F1833159 A2
REPO INTEREST
072905 INTEREST UIMITED: STATES TREASURY MNOTE

DLE ORI30/2007 3825
FITM  F1820416 A2
RESALE INTEREST

93.116,250.00

132,549.31

TOTAL 5-325.376.196.78  $318,091,800.66
MISCELLANEOUS
DWIE
[T atall) TRAMSACTION BESCHEPTION CREDIT ARNDUNT
O701/05  JOURNAL TO CMDY AIC 021-52128-F1
e SR iy e
1 e
- zmm[... s e e
“EREMOY AIC D2A-ERAZEE 07,686

0711305 JOURNAL PR CMIDY NG 0218212851
GTMENE JOURNAL FHMA 3OV TBA ©TD

SETT. 0708

5,000 DUE 070135

MES NET 071 305

oaT I7300S; Y0 oo iries

EFTA01260391



BLLETTON VIAH

VILN3IAIINOD

LBOTSEOD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOLNT
Bear, Steams & Co. Inc.

2B3 Madsan Avenue

New York, New York 10179

CLEARED THROUGH TS
WHOLLY OWHED SUSSIDMRYT

Begoidyn, Mew Work 71201-3855

FINANCIAL TRUST COINC

30 eim

Transaction Detail (continued)

MISCELLANEOUS  (continuesd)

STATEMENT PEICD July 1, 2005
THRGLIGH July 28, 2008

ACCOUNT HUMBER
TAXPAYER MUMBER O Fils

LABT ETATENENT Juna 30, 2008

CATE
MODAY TRANSACTION DESCRIPTION DESIT AMOUNT CREDHT AbdGiinT
D7M305  JOURNAL FAMA-307RFNMAGTD 188,750.00

SETT.O7MDS

5,500 DUE 07107728

MIES NET 071 305
07405 JOURMAL FR CMDY AIC 021-534 38.F1 " M70800
07405 JOURNAL EIMA 30VR GTB Trmm———— BT T T —

SETT, 07708

6,000 DUE O7/%01/35

MBS NET 071 4005
7505 JOURNAL i ' e AB0.00 Tmm—
07805 JOURNAL T BT LY A —

o L —
JOURNAL JUNE 05 CLEAR FEES 150000 et
"""""""""" OURNAL ™ R oD NG 091831381 ) 10427500 ’
e i el S T Tt
072705 JOURNAL TFRCMDY NG Q2T-B2IZBFT e s 3,800,060
EI?'."EE:'CIE .II.I'.:I:'..J-EN.QI_ FR CIPI.HD'I'JJ'I: .IEI.S'II-IEE;EE-.F:I“"“"I-Im_m“""""mm“m.""m" Imgﬂ-.m.ﬁ..m IIIII
07/28/05  JOLRNAL TOCMDY AIC D21-B2128F1 e OT0B4.00
TOTAL $-1,080,677.37 $1,113,665.85
oar CRR00S; 1005 oo g5

EFTA01260392



ORLETTON WId4d

1VILN3IAIINOD

2BOTSE00 WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

Mew York, Mew York 10173

ﬁ FiEw For 11201-2880

FINAMCIAL TRUST CO NG

M am

Trades Executed Pending Settlement

SETTLEMENT  TRADE
DATE DLTE

STATEWENT PERICD July 1, 2005
THROUGH My 29, 2005

secaunr wecn [

TAXPAYER rmegR On File

Q80108 OTI29/05 BOUGHT

OBIO1/DS 0726005 S50LD

CBMIOS  O7M1M05

DUE DT/371/2007 03,875% 1) N
0988018182098

YELD 1,978 % TO MATURITY
GVER REF # G20B3005 81

LAST STATEMENT  June 30, 2005
TRANEALTION DESCRIPFTICN SYWBOLICUSE CUMRTITY PRICE DERIT AMOUNT CREDET AMOUNT
UNITED STATES TREASURY NOTE 9128280V9 10.000.000.00 OB, 712 8,965,557.07
DUE D5 5/2075 04 125% MN 15
058801 E192059
WIELD: 4,278 % TO MATURITY
GVER REF # GZ105081 A1
GNITED STRTES TRERSURY NOTE S ZEMMMBEBME 2295?50::0]

UNITED STATES TREASURY NOTE -50,000,000.00

DUE 07/31/2007 03.875% U 3
BB B 92099

YIELD 3,978 % TO MATURTY
GVER REF # G208300E A1

812828ER2

FHMA-30VR FNMA) GTD SAE0ETT
SETT.Cai04

DLI‘EI}E.I'M.'ZIZIEII 05, 500%

QRBTOOOS 1008

REF # zm!n‘,'l?'l 157110000 BS

RIS IRIRL EIR IR R

T OT0T0E | S0LD

FNMA-30VRIFNMA}GTD SABORTT -30,000,000.00

SETT,0EMS

DUE DEAD/2034 05,500%
QEBT0ZZ1 16098

REF & 2008070787310000 BS

0an1is  0Tioans SOl

OEA105  OTOEDS  S0LD

" EHMA-S0YRIFMMAIGTD
SETT.

100.BEZB 50,441,406.25

100.9687

FMMA-30VRFHAA)GTD -50,000.000.00
SETT.08/04

DUE DR/DT/2034 05, 500%

0087000510099

REF # 20080TOBETISO000 BS

=50,000,000.00

DB04
DUE CRI0N/2034 05, 500%
Dﬁk?m COsE
REF # 200S0T0BST 250000 BS
&S OF DTORDS

100.8608 50,480, 468.75

A B RS R AR U 0 B B U RN R R L S SRR SR R

oy OTACMEAG08 001 RS
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, Mew Yok 10178

I
FINAMCIAL TRUST CO INC
32 i
STATEMENT PERIOD July 1, 2005
THRCLIGH July 28, 2005
Trades Executed Pending Settlement  (continued) THAPAYEN hnater
LART STATEMENT Jung 30, 2005
DATE . DATE TRANSACTION DISCRIETION
EYMBOLICUSP CLIAMTITY FRICE DIERT AMOUNT CRIDIT AWDINT
081108 071505  SOLD wmm;sm SABOSTT -30,000,000,00 100.8203 30,246,083.75
DUE DB/CT/2034 05,500%
09B7016110085
REF # 2005071557180000 BS
DBMNTD5 07728105 T SABOGTT  -4D,000.000.00 1008078 s

0811005 0;

021005

.0BADL
DUE 080172034 05.500%
OSBTO0OS10099
REF # 200S072857090000 BS

SETT,

FHMA-30VRIFNMAIGTD
SETT 08/04

DUE OB/O1/2034 05 _S00%

DBa 70051 D0an

REF # 200507T0857250000 BS
o7 0ans

AS OF
FMMA 30YR
SETT, OBIDS
DUE BB 2035 05,000%
QSETO00510059
REF # 2005072157190000 B5

SABDGTT

T A —— PR R R

SABI0T16E

-50,000,000.00

=10,000,000.00

100.9609

50.480,470.00

8,858,375.00

TOTAL

$110,887,.433.32

§2B84.425,266.20

The sbdve Bt do ol Gppesr in sy pifer pciion. oF s slalemens

#eas2® End of Stapement*=*==*

az? OT0ME00E 001

VBaE

“aozoaizsos

R S S 548 s i
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OFFICE SERVICING YOUR ACCOUNT

. BE"‘\R g;‘;’hﬁ!;;]s:u t:; ;ru:.
STERNS ""-E"" York, New Yok 10178

ACCOUNT EXECUTIVE  GNMA GONT BOND
WISIT DUR WEBSITE withir BEarsTeanms. com

What's In This Statement

Financial Summary .........
Your Portfelio HoDINGS ......ocveemmnrninnnas
Transaction DAl ...ocemmesmennn B
Trades Mot Yot Setthed .........ccmmmrmmansns 31
Your Massages ...

Your Portfolio at a Glance

Whellaalaslillisne il

FIMANCIAL TRUST CO INC
CID JEFFREY EPSTEIM
£100 RED HOOK QUARTER
STE B3

ST THOMAS VI 0DBO2

Market Value of Your Portfolio

TOTAL VALUE OF SECURITIES THIS PERIOD 3,442,681 0o & Equaalent -

LONG ACCRUED INTEREST 32,028 Fiaed _— $3,442.681

WET CREDIT BALANEE 350,065 Incams $3,052.376
.............. B Cumrent market value

MET EQUITY THIS PERIOD $£3,835.574 BB Las ststements masket valie

MET EQUITY LAST STATEMENT 3,201,652

CHAMGE SINCE LAST STATEMENT 633,923

There ana no “Stop Loss” erders or other pending buy
of sall open orders on fike for your account.

oy 11 /s nal nbended 33 @ fax document

gy, Mew Yot 11201.3858
—

FINANCIAL TRUST CO INC

STATEWENT PERICD Jure 1, 2008
THROUGH June 30, 2005

ACCOUNT HUMESER
TAXPAYER MUMBER O Fily

LAST ETATEMEMT Mgy 31, 2008

Confirmation: Unless we hiar
froen pou to the contrary, it is
our understanding that any
free credit balances in your
account ane being maintained
to facilitate your intention to
invest such amounts through
L,

This 15 far il o
mnll stabe e ahodd e reaned Sor oot Mecarts. Ges revense side tof meonant information

o027 OIS 0AE O

VERIIP
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STATEMENT BACKER |5 PRINTED ON THIS PAGE

T

DTS 10042 0O

CLEARED THROUGH M5
WHOLLY OWMED SUBSOIARY

Bear, Sseams Seowiies Comp,
One Metralach Cermer Werth
B Yok 11201-3058

FINANCIAL TRUST COINC

WBAIP

EFTA01260396
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BEAR
STEARNS

OFFICE SERVICING YOLR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avanue

Mew York, Mew York 10172

CLEARED THROUGH TS
WHOLLY DWHED BUBSIARY

B, Steasre Sepuwitiss Com.
O Metretnch Center Morth

ﬁi ii 'l'il 1131-2850

|
FINANCIAL TRUST CO NG
R
STATEMENT PEMICOD Jurme 1, 2005
THRCUGH June 30, 2005
3 ACCOUNT HUMBER
GﬂEh Flow A.nalys‘-ﬁ- Income Su mmary TAXFAYER WUMBER LN
THES PERIDD THIS PLRIOD WEAR TO DATE
LAST STATRMENT  May 31, 2005
OpeningBalance $122.205.83 LL5. Gowt. Bond Int, 218,620.41 3.681,663.87
bl P, T i e m B2 B Gowt. Agency Int, 714.775.88 & 12 B
it 717,823,800,
oo — Corp. Band I, 197,231.04 792,702.92
Dividends/imtarast 1,131,848.13 Credit Balancs Int. 12180 3 54551
Miscellaneous 1,878.994.73 Revarse Repurchase Int. B81,008.16 1.163.243.87
Amount Credted $720,704,743.4 Towl L. 8121304729
Securities Bought 718,737 452.51 Bond Purchase Int. -208,273.77  -5,148,708.18
Dividerdsiinterest Charged 208,273,577 Repurchase Int. Exp. -215,571.53 -1,008, 448.685
Miscelaneous -1,521,258.00
Portfolio Composition
Met Cash Activity 237,759.66 )
CashiCash Equivabent 158,965
Fired Income 3,442,681 Your Pertioio
Allocation
Tkl 53802646

Cash Balance Summary

opEhaNG ELoENG
Margin 122,208.83 359,965.49

Net Cash Balance

$122.205.83 £35%,965.49

a7

OTENDS 1042 001

Cash & Equivalent
o

%

Urghaded porfoni densle ebd talance andios short
marksl values The aliccrion percentage M dSefteed
tgm T assckits markel il of Your porfiolin

WEa3P

'~ Fieed Income

EFTA01260397
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OFFICE SERVICING YOUR ACCOUNT

Boer, Stearns & Co. Ine.
383 Madison Avanue

BEAR
STHRNS W 10178

FINANCIAL TRUST CO MG

4 alm

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

DESCREIFTION SMBOLTUSP DUANTITY

STATEMENT FPERIOD June 1, 2008
THRCUGH dune 30, 2005

e |

TAXPAYER MUMBER On File
LAST STATEMENT  May 31, 2005

MARKET ESTIMWTED  CURBERT
PRICE 'WRLLIE

CASH BALANCE

AMMUAL INCOME  YEELD %)
—_— NN el YELD
358,065

TOTAL CASH & CASH EQUIVALENTS

5358,085

FIXED INCOME

Government & Agency Obligations

ACCT
DESCRPTION SYRBOLCUSIS T

ACCALED ESTIMATED CURRE KT
OLANTITY PRICE WARKIT VALLE INTEREST AMRUAL IKCOWE VIELD) (%

GOVERNMENT NATIOMAL MTG ASSN IB3T4AGRIS MRGN
SERIES 2D04-038 CLASS SP

DATED DATE D5/21/04

BOOK ENTRY ONLY

DUE 12/20/2025 3.540%

FACTOR = DOB4EIZ4

............................................................... P —— e e

GOVERNMENT NATIONAL MTG ASSOC 3BITAGYSS  MRGN
SERIES 2004-Dd1 CLASS SE
%ED DATE DE/Z3104

14,795,046 5.5884 826,803 16,191 582,925 70.5035

14,601,708 67511 599,264

FEDERAL MATIOMAL MTG ASSN 31393czce MRGN
SERIES 2003-48 CLASS SW

DATED DATE 04/30/03
BOOK ENTRY DMLY

DUE 01/25/2033 3, BRE%
FACTOR = 57379190

12,488,618 '.".TE-BE ED4, 164 E.EE;“.

= D T TR TR e —— s ==

axy DTS 042 D01 LLLs

e L

EFTA01260398
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OFFICE SERVIGING ¥YOUR ACCOUNT

Bear, Stearms & Co. Inc.
383 Madison Avenue

BEAR
STEARNS

Mew York, Mew York 10179

5 oM

Your Portfolio Holdings (continued)

Government & Agency Obligations (continued)

RECT
DESCRPTION

ACCEL
WTIREST

Broskim. Hew York 11200-J858
I

FINAMCIAL TRUST COINC

HTATEMENT PERNCD  Juna 1, 2005
THROUGH Jure 30, 2005

account waeer [:

TANPAYER nMMSER  On File
LABT STATEMENT  May 31, 2005

ESTIRATED CLRRENT
AMKIAL IMCOME YIELD [%)

SMBOLICUSIP oLl |
FEDERAL MATIOMAL MTG ASSM 31 36FCLDE MRGN
SERES 353 CLASS 2

DATED DATE 070104

BODK ENTRY ORLY

DUE O7/01/2034  5,000%

FACTOR = 87982876

Tatal Government& Agenty Dbligations

1 20,8563

52,720,251

522,584

31,043,137

Corporate Bonds

ALt

DESCEPTION STMSOLCLEIR TPl

CLWKTITY PRICE MARKET VALLE

ALTALED
WTIREST

ESTIMATED CURRENT
ANHUAL INDORE WIELD %)

ALTERMATIVE LOAN TRUST 1266 TFGEE MRGN
SERIES 2004-30C8 CLASS 1-A-8

DATED DATE 12/27/04

BOOK ENTRY DMLY

DUE 02/25/2035 2,010%

FACTOR = BRBIEI53

RATING: MDODY kAR S&P ARA

Total CorporateBonds

37,054,541 1.9486 T22.430

£722.430

10,344

510,344

744,796 103.0858

$744. 706

TOTAL FIXED INCOME

33,442,681

$32.828

$1,787.927

YOUR PORTFOLIOHOLDINGSACCRUED INTEREST

£32,928

YOUR PORTFOLIOHOLDINGSESTIMATED ANMUAL INCOME

$1,787.927

YOUR PRICED PORTFOLIDHOLDINGS

53,802,648

oar CT0N0E; 10-42 O

EFTA01260399



OFFICE SERVICING YOUR ACCOUNT
Beat. Stnarre Securities 3
BER Bear, Steams & Ca. Inc. Ome Movotch Cantr Mary

o h'l".‘:mhl:ﬂw“1ﬂ1 78 Hﬁ T
STEARNS .

FINANCIAL TRUST CO INC

VILN3IAIINOD

SE0TSE0D WD ANGS

LRLETTO0 VIAH

B of 34
STATEWENT PERICO Jure 1, 2005
THMROUGH Jume 30, 2008
. sccowr wese ([ NEIE
Repurchase and Reverse Repurchase Transactions — ro—
with Bear, Stearns& Co.Inc. outstanding as of date of statement LAST BTATEMENT sy 31, 2005
PURCHASL? REPURCHASE FRICF PURCHASE PRICES AGGRUED REFD OURNTITY
START DTE OATE RATL PRI, INTEREST JFACE AMDUNT) CLEIP IDESCRIFTION
YOU SOLD FEDERAL MATIONAL MTG ASSOC
[REPCY) 06005 071205 3,420 584,000 1,863 -25,000,000 31302J0K2  SERMES 2003-13 CLASS 4.6B56 03/25/33
¥OU SOLD FANMNIEMUKE STRIP
(REPT) 06MOMS  0TN205 3420 11,102,000 22,148 -30,000,000 I1IGFAWES  SERIES 328 CLASS PO 12001432
¥OU SOLD FANMIEMAE STRIP
(REPC) OENOME  OTN205 3.420 -5, 241,000 0455 10,000,000 B136FCBCO  SERIES 346 CLASS PO 11401433
¥OU S0LD FEDERAL HOME LOAN STRIP
[REPD) 06MOM0S 07N 2M05 3.420 -3,758,000 T483  -20,000,000 IZB2YONE  SERIES 227 CLASS 1D 5.0000 12/01/34
YOU SOLD FREDDNEMAC STRIP
(REFO) OBMNOMOE 0712005 3.420 -2,762,000 <5510 -20,000,000 F1282¥DP1  SERIES 226 CLASS 1D 6.0000 02/01/35
YOU SOLD FEDERAL HOME LOWN MTG CORP
[REPD) 061005 OTN2005 3.420 208,000 -410 =i, (N0, 000 31305/2H8  SERSES 2886 CLASS 5C  4.0800 071518
¥YOU PROVIDED FEDERAL NATIONAL MTG ASSOC
[MARGIN) OBMOOS  OPEN 0.000 -25,000,000 313930538 SERIES 2003-52 CLASS 3.7856 07/2517
YOU S0LD FANMIE MAE STRIPS
{REPC) OBMGI0S  OTN805 3,460 -4, 345,000 20,680  -23,000,000 3136FCKCO  SERIES 352 CLASS PO 07/107/34
¥OU SOLD FAMMIEBAE STRIP
(REPD) 06M7/05 072105 3,360 -1,652,000 4771 10,000,000 I13IGFAWES  SERIES 329 CLASS PD 12101132
YOU 501D FANNIEMAE STRIP
(REPC) OBMTIOS  O7M205 3360  -10,000,000 13,086  -20,000,000 F136FCBCI  SERIES 346 CLASS PO 11001133
¥OU S0LD USTR 4.1250 D5/ 55
[REPD) 0822105  OPEN 2.800 -28.210.000 -16.134 <2B,000,000 912B280Ve
[:r ] AT 10E2 DO L

EFTA01260400
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
303 Madisan Avenle

FINAMCIAL TRUST CO INC

T ol

STATEMEWT PERIOD Jume 1, 2005
June 30, 2005

THRCUGH

ASEOUNT HUMEER

Repurchase and Reverse Repurchase Transactions (continued) — e
with Bear, Stearns& Co.Inc. outstanding as of date of statement  (continued) LABT STATEMENT  Miay 31, 2005
PURCHASE! REPURCHAST PRICIKG PURCHASE PRICE! ACCRUID REFD UANTITY
START DATE  DWTE RATL PRINCPAL INTEREST" [FACE AMCLNT cuse DESCRPTION
¥OU SOLD GOVERNMENT NATIOMAL MTG ASS0C
[REFO) OB/23/05  07N30S 1370 -2,515,000 -1,BB3 26,400,000 383T4FDBT  SERIES 2004-5 CLASS P 3.6800 02/20/33
¥OU SOLD FEDERAL NATIONAL MTG ASSOC
(REPD) 06/ZT/05  OPEN 0.010 - ~25, 000,000 31392J0K2  SERIES 2003.13 CLASS 4.6BS6 03/25/33
YOU S0LD GOVERNMENT NATIONAL MTG ASS0C
[REPC) 062705 OPEN 0.010 1 27,112,874 38374F6TE  SERIES 2004-30 CLASS 3.9400 0220432
¥OoU SOLD FEDERAL HOME LOAN MTG CORP
(REPO) OB/2TI05  DPEN o010 1 -5,724,538 I1I05J2HE  SERIES 2886 CLASS 5C  4.0800 07/15/10
YOU S0LD FANMIE MAE STRIPS
[REPD) 06/30/05 0801106 540 -6,373,000 628 10,000,000 I1I6FCHCE  SERIES 182 CLASS PO 070134
¥OU 50LD FAMNIE MAE STRIP
[REPD) OEGEH0S  OBOTOS 3.540 -1,747,000 A70 10,000,000 I13E6FCLDE  SERIES 353 CLASS 10 5.0000 07/071/34
¥OU S00LD FEDERAL HOME LOAN STRIP
(REPO) OB/3GM05  0BMD10S 3.540 -1.861,000 -1B83 10,000,000 312B2YDNG  SERIES 227 CLASS 10 5.0000 12/01/34
¥OU BOUGHT UsTR 3.5000 05/31/07
(REVERSE) DE/ZTI0S  OPEN 2310 34,127,500 10.115 34,000,000 9128280W7
TOTAL REVERSE REPURCHASE TRANSACTIONS $34.127,500 %$10,115
TOTAL REFURCHASE TRANSACTIONS $-02,744,003 5108482
"An of alElasenl Sane
[=rirl DTOLDEA0a2 DO WREMP

EFTA01260401
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OFFICE SERVICING YOUR ACCOUNT
Besr, Steams & Co. Inc.

3B3 Madison Avenue

New York, New York 10179

BEAR
STEARNS

B ot

Transaction Detail

INVESTMENT ACTIVITY

SETTLEMENT  TRADE
OATE DATE TRANSACTION
0E/D1/08

STWBDLTUSP CUWKTITY

FINANCIAL TRUST CO INC

STATEMENT FERIGD Jung 1, 2005
THROUGH June 30, H005

ACCOUNT MUMDER
TANPAYER MUMBER

LABT STATEMENT  May 31, 2008

DE BT AMDUNT CREDIT AMOUNT

FEDERAL MATIOMAL MTG ASSN
SERIES 346 CLASS 1
DUE 11/01/23

F136FCBCO =1

TERNATIVE LOAN TRUST
EEIEIEE EMII:-ngzC ASS 1-A=B
2252 DE0%

DSATOLBR14332
REF # 2005052757050000 BS

e L T T T — P

1266TFGEE 370474
ADCR, INT.

BOUGHT LUMITED STATES TREASURY MOTE

DUE D5/31/2007 0F,500% MN 31
DOEET 2EALH05G

VELD 3 463 % TO MATURITY
GVER REF # G1524054 A1

e rerermn

512828007 25,000,000
BCCR, INT.

UNITED STATES TREASURY NOTE
DUE 05152015 D4.125% MM 15
058801 67192099

YIELD 3,507 % TO MATURITY
GVER REF # G1535384 A7

BOUGHT

UNITED STATES TREASURY NOTE
DUE D5/31/2007 03,5000 MN 31
VIELD. 3,640 % TO MATURITY
GVER REF # G1E0S0BE A1

R R 8 s i

100.07031

25.017.578.13
4,787.42

F12B280VE 40,000,000
ACCR. INT,

10182813

40,731,250.00
BS,180.22

ACCR, INT,

2483358378
23.907.10

UNITED STATES TREASURY NOTE
DUE 05162015 04,125% MM 15
OSE8000592089

fIELD 4,075 % TO MATURITY
GVER REF # G15427E5 A1
A5 OF DEOIDS

912B280VE

UMNITED STATES TREASURY NOTE
IDUE 051 52015 04,125% MN 15
%E 4 u%z % TO MATURITY
GVER REF # G1644185 A1

DBM305  BOUGHT

D128280NE 4,000,000

ACCR, INT.

100.34375

17,151,406.25
55,261.55

4,013,750.00
13.451.08

Bar OT00E 04 D01

VERIIP

EFTA01260402
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OFFICE SERVICING ¥OUR ACCOUMT
Baar, Steams & Co. Inc.

383 Madison Avenue

Mew York, Mew York 10178

BEAR
STEARNS

CLEARED THBOLGH TS
WHOLLY DWHED SUBSIZLATY

B, Shiaire Securitien Comp,
Dt Mastistneh Cprtd Morth

T

FINAMCIAL TRUEST CO M

LR

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEGMNT  TRADE

DATE owtt TRAREACTION DESCRIFTION

STATEMENT PERIOD June 1. 2008

THROUGH June 30, F005

secout veee (N

TANPAYER MMBE®  On Filg

LABT STATEMENT May 31, 2005

E“-lﬂl:l' PRICE IDERIT SMOUNT CREDIT AMOUNRT

UMITED STATES TREASURY NOTE
DUE DENEr2015 O4,125% MN 15
CABB2ED293098

TIELD  4.074 % TO MATURITY
GVER REF # G167T2882 A1

OENG0E  OBAOMNE  SDLD

DBN7I05  DBM405  SOLD
SERIES 328 CLASS PO

STRIP

DUE 97/01/2033
0587126513332

REF # 2005061457 200000 BS

"'FEDERAL NATIONAL MTG ASSN

9128ZEDVE

ITIGFAWEE

=17,000,000 100.89844
ACCR. INT.

17,152.734.38
55,267.54

TApazisoo Bleizso “Ba44,522.75

OENTIOS O&M4/05  BOUGHT FEDERAL MNATIONAL MTG ASSMN
SERIES 345 CLASS 1

DUE 11/0172033
OSBTTEE213085

REF # 2005061457130000 BS

3136FCECH

FEDERAL MATIOMAL MTG ASSN
SERIES 329 CLASS PO

DUE 01/00133
STRI®

FRINCIFAL GOVERNMEMT NATIDMAL MTG ASSN
SERIES 2004035 CLASS 5P
4,110 DUE 12520428

FRIMCIFAL REDLICTM D6-20-05

3136FAWEIE"-“ S —

13,829,377 B2.0M583

PRINCIPAL

QE20/05

SERIES 2004-041 CLASS SE
DUE 0572030
PRIMCIPAL REDUCTM D8-20-05

JB3TAGYSS

-138.052

[ATES TREASURY NOTE
DIJE DSM 52015 04,125% MN 15
ﬁmtﬁ'l S209F

@1z8280v8

BT TS e

-20.000,

500 20,075,000.00
ACCR, IMT, B5,180.22

G008, 1042 o VA

EFTA01260403
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OFFICE SERVICING YOUR ACCOUNT
[Bear, Stearns & Ca, Inc.

3E3 Madison Averue

Mesw York, New York 10179

FINANCIAL TRUST CO INC

10 o m

Transaction Detail (continued)

INVESTMENT ACTIVITY (continuee)

SETILIMERT  TRADE
ATl DATE TRANSAETION

DESCRIPTION

OE2TM0S 062405 BOUGHT

SYMBLCUSIR

STATEMENT PERICD June 1, 2005
THROUGH June 30, 2005

TAsFaYER MUMACR
LAST ETATEMENT Wy 31, 2005

CRANTITY PRICE [DERIT ABMDUNT GCREDIT AMDUNT

UNITED STATES TREASURY NOTE
BLE D5/31/2007 03, 500% MN 31
CEBE2BD293099

9
TIELD 3,588 % TO MATURITY
GVER REF # G1753133 a1

FRINCIPAL

FEDERAL MATIONAL MTG ASSN
SERIES 329 CLASS PO

DUE 0107733

ETRP

PRM RD DS-08 P 06-25-05
REFOFE| 0.DD00

91 ZBZE0WT

3136FAWES

20,000,000 G9.83504 19.967.187.50
ACCR. INT, 51,639,34

SERIES 328 CLASS PO
DUE 07701133
STRIP

FRIN RO 0505 FD DE-25-05
REPQ P &1 0,0000

3136FAWER

PRINCIFAL

FEDERAL MATIOMAL MTG ASSN
SERIES 2003-49 CLASS 5W
3.870 DUE 0172533

PRINCIPAL REDLCTN 06-25.08

.................................................................... s s rmrmrar

QB2TI05

PRIMCIPAL

31383C2C6

244,441

FEDERAL MATROMAL MTG ASSH

01733
PRIN R'D 05-05 P/D 06-25-05
REFOP &I 0.0000

0527105

PRINCIPAL

CAPAL

FEDERAL NATIOMAL MTG ASSN
SERIES 352 CLASS 1

0,007 DUE 07101734

PRIN RD 05-D5 P/D 0B-25-05
REFOPREI| 0.000D

ALTERMATIVE LOAM TRUIST
SERIES 2004-30CE CLASS 1-A-8
1,785 DUE 0272535

PRINCIPAL REDUCTN 08-25-05

3136FCBCY

14581410

’ 371,600,885

OBIZEI0S

FAMNIE MAE CMO/SERIES 2003-13
£ RCR-U0 FLTR
4,685 DUE 02725133

T BiEETY

DTS M DO ar

EFTA01260404
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avanue

BEAR
STEARNS .

CLEARED THROUGH TS
WHOLLY DWMED ESUBBIDIARY

Bear. Stmsers Securities Com.
Cne Mateslech Canler Marth
Bresiilyn, Mew Yol 11201-3859

I
FINANCIAL TRUST €O NG

11 o3

Transaction Detail (continued)

INVESTMENT ACTIVITY [continued)

SETTLEMENT  TRADE
DATE

STATEMENT PERIOD Juni 1, 2005
THROUGH June 30, 2005

secou e [N

TAXPAYER MusnER  Om File
LAST STATEWENT  May 31, 2005

BATE TRANSACTION DESCRPTION SUROLCUSE GUANTITY FRICE DEBIT AMOUNT CRIDIT ANOUNT
DG6/20/05  OGZBI05  BOUGHT FEDERAL NATIONAL MTG ASSN 3136FCKCE 8,518,623 83.45313 7,109.057.52
SERIES 352 CLASS 1
DUE 6710172034 00,007%
0OET1 26513099
F 1 SDOlDE285T1B0000 BS
OEAGImE OREMDS  SOLD Fénsm. MATIONAL MTG ASSN 313BFCLDE .5,170,234 75 1888.495 25
SERIES 353 CLASS 2 T, g
DL umwznu 015, D00% ACCR. INT 36,9356
027022118099
REF # Z00S06ZE57100000 BS
ACCRUES OM 15T, PAYS ON 25TH
BEns T DeRANE  BOUGHT o FEDL HOME LOAN MIG CORPES10108  31282YDHE 9,552,843 2117188 2022 516,00
DUE 1?2.%%?2%'5153 mu-:rma ACCR. INT, 38,476.73
0SB 26573099
REF # 2005062857140000 BS
TOTAL £-111,306.815.58 £081.007.418.84
INTEREST
DATE DESCRFTION EVMINH SR QUARTITY RATE 0% DEBIT AMOUNT CREDIT AMDUNT
DED1/05  AVG BAL 200,424RT 1854 321.80
021 OFFKE INTERESTOSO ] o
DEASI08  FEDL HOME LOAN MTG CORP#S10102 31282YDNE 80,303.34
SERIES 227 CLASS KD
DUE 12/07/2039 5,000
INT RID 05-05 PID 06-15-05
REFOP &1  5,0000 R )
DE/18/08  FREDDIE MAC CMOISERIES 2886 313051248 4.0800 1281874
SC.UD FLTR -

DUE 07NS2oE
INT

4,080
RID 0E-05 P/D DE-15-05
REPOP &I 42700

[ 1) DTS 102 0 AP

EFTA01260405



OFFICE SERVICING YOUR ACCOUNT

BEAR
STEARNS

Bear, Steams & Co. Inc.
383 Madison Avenue
New York, New York 10173

Brosidhyn, Mew Yok 1120-3850

FINANCIAL TRUST CO INC

12 ol

Transaction Detail (csntinued)

INTEREST (continued)

DATE CESCRIFTION

SYRBOUTUSP

LANTITY RATE (W)

ETATEMENT PERIOD June 1, 2005
THROUGH June 30, 2005

ALCDUNT MUNBER _

TARPAYER wUMmER  Ori Fils
LAST STATEMEMT Miay 31, 2005

OBM5/05 FREDDIE MAC CMOVSERIES ZBESE

SC-W0 FLTR

DUE OTME/2018 4,080
INT RiD 35-05 P/D O&-15-05
REFOPEI 4,2700

I138502Ha

4.0800

DUE 02/07/2038 6,000
T R'D 05-05 PO 06-15-05
REPOP &I &,0000

I 2E2YDP

DB20MS5  GOVERNMENT NATIOMAL MTG ASSN
SERIES 2004-8 [1LASS PS
DUE 02722033 3,860
INT R/ 05-05 PVD D6-20-05
REPOP &I 38600

3B3T4FDET

REPOP &I 3,8800

383T4FDET

R S Rt S 6 b 2 e e

ageoa

1B6.058.26

91.828.T6

BE.B13.43

3.8600

OE/2OM05  GOVERNMENT NATIOMAL MTG ASSN
SERIES 2004-30 CLASS SU
DUE O2r22032 4110
INT RVT» :5-05 FVD DB-20-08
REPO P LIl 41700

VILN3IAIINOD

3B3TAFETE

DEZ0/05  GOVERNMENT NATIONAL MTG ASSH
SERES 2004-035 CLASS SP
DUE 1 22052029 4110
INTEREST PAYMENT 08-20-05

O6/20/05  GOVERNMENT NATIONAL MTG ASSOC
SERIES 2%%1 CLASS SE

DUE 05720V, 0,
INTEREST PAYMENT D6-20-08

383T4GPIS

84.820000

B4,581.78

4,1100

51,198.60

74GY55

OB/ZTI05  FANMIE MAE CMO/SERIES 2003-13
5 RCR-UD FLTR
DUE 03/25/2033 4,810
INT R'D 05-05 PD D§-25-D5

4,9100

31382/0K2

5117210

TOTTSEDD WD ANOS

ERLECTON VIAH

oy OTORDEx4Z D01

25,851.29

VB3P

EFTA01260406



FOLETTON WI4d

1VILN3IAIINOD

ZOTTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
STEARNS T .

CLEARED THROUGH IS
WHOLLY DWNED BUBSDIARY

Bei, Slied Seturibes Lom
Ore: Mowstich Castie Narth
Deogldyn, Mew Vork 11201-3555

I
FINANCIAL TRUST €0 INC

13 aim

Transaction Detail (continued)

INTEREST (contirued)

DWIE DESCRPTION

STLROLTUSE (JUANTITY

RATE %)

BEBIT AMOURT

STATEMEMT PERNOGD June 1, 2008
THROUGH June 30, 2005

AEEOUNT MuULBER
TAXPAYER MUMAER  On File
LAST STATEMENT May 31, 2005

CRECIT AMOLNT

OEZTIO5  FANMIE MAE CMO/SERIES 2003-13
5 RCR-UD FLTR
DUE 03/25/2033 4870
INT BTy i05-08 P/D 06-25-05
REFOP &1 45100

DE/ZT05  FAMNIE MAE CMOYSERIES 2003-13 1392082
5 RCR-U'D FLTR
DUE D3/25/2033 4,510

INT R/D 05-05 P/D 06-25-05
REFOPREI 49100

3130921062

4.9700

Q205 FEDERAL MATIOMAL MTG ASSN 31393C2CE
SERIES Z003-48 CLASS SW
DUE 017262033  3.810
INTEREST PAYMENT 06-25-05
DE/ZTI05  FAMMIE MAE CMOQUSERIES 2003-52 33IHIC538
K540 FLTR
DUE 077252017 4,010
T RD 05-05 PO 06-25-05
REPOP &I 40100

DE/ZT/05  FEDERAL NATIONAL MTG ASSN
SERIES 353 CLASS 2
DUE 0770172034 5.000
T R'D 0505 PID 05-25-05
REPOP &I 5,0000

4148858

25.857.29

T 0 B B B S 8

58,317.45

R U A 6 4 4

DE/Z7/05  ALTERNATIVE LOAN TRUST 126E6TFGEG 1.7B50 B3,148.48
SERIES 2004-30C8 CLASS 1-A-8
DUE Of25/2035 1,785
INTEREST PAYMENT 06-25-05
TOTAL $875,383.05
oar DTANIDE; 1042 00 wsIE

EFTA01260407



SHLECTON VIAH

VILN3IAIINOD

E0TTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUMT
Bear, Steams & Co, Inc,

383 Madison Avenie

Mew York, New York 10179

BEAR
STEARNS

14 aisa

Transaction Detail (continued)

REPURCHASE AND
with Bear, Stearns

SETTLEMENT  TRAGE
DAIE

RSE REPURCHASE TRANSACTIONS
o.lnc,

e

CLAKTITY

CLEARED THROUGH TS
WHOLLY OWMED SUBSDMEY

[Bear, Sueams Secsriies Com
One Metrotech Corter Mosas
Brookim, Kew Yerk 113201-3850

FINANCIAL TRUST COINC

ETATEMENT PERICD Jung 1, 2005
THROUGH ine 3, 2005

ACCOUNT SUMBER
TREPAYER WUMBER  On File

LAST STATEWENT Mary 31, 2005

CREDIT AMOUNRT

DATE TRANSAETION DESCRIFTION
06/07/05

JOURNAL FREDDIE MALC CMOVSERIES 2886
SC-U0 FLIR
4,210 DUE 01518
FITM  F1453306 A2
TERM REFD AGREEMENT

313052HE

£.743.867

Oeloims JOURNAL FREDOIE MAC CMOVSERIES 28BS

5C-10 FLTR

4.210 DUEOTNSME
FITM  F1523444 &7
REPD AGREEMENT

--------------------------- T L 0 0 0 0 508 0 0 0 0 B 8 0 T 0 0 0 8 8 8 8 8 0 et 0 1 £ 0 B B0 B 6 4.8 6 4 6 8 8 0 e 2 o o

FREDDIE MAC CMOVSERIES 2866

SC-10 FLTR
4.X10 DUEOSNS
FITM *515\23“2 Al

QBI0/0S

3138512H8

J1305)2HB

OBI02/05
DUE OS/31/2007 3,800
3.500 DUE D5/31J07
FITM  F1531258 A1
RESALE AGREEMENT

UNITED STATES TREASLIRY NOTE

1,500
3500 DUE 53107
FITM  F1511194 A2
TERM RESALE AGREEMENT

QBINZI05 INTEREST

OBID2/05 DELIVERED

UNITED STATES TREASURY NOTE
DUE 0%5/31/2007 3,500

FIT F15111594 A2

RESALE INTEREST

FIIEDDIET:“C CMO/SERIES 2886

SC.00 FLI

4,270 DUE 07118
FITM  F1523444 AZ
TERM REPQ AGREEMENT

-5,147,247

=3.586.620

54,000,000

31395)2H8

oz

DTS 1042 &N

EFTA01260408



DRLETTON VIAH

1VILN3IAIINOD

POTTSEOD WD ANGS

BEAR

STEARNS

OFFICE SERVICING. YOUR ACCOUNT
Bear, Steamns & Co. Inc.

383 Madison Avenue

New York, Mew York 10178

15 o 34

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEMENT
DATE

TRADE
DATE

TRAnSACTON

QESCRIFION

(eentinued)

STMBOLICUSIP QLANTITY

CLEARED THROUSH TS
WHOLLY OWHED SUBSIDUAY

Bear, Siarr Sacuritios Com,
Drstr Mgtisiacs Canbr Morth

FINAMCIAL TRUST CO IMNC

STATEMENT PERDD  Jurw 1, 2005
Jure 30, 2005

account woweer (NN

TAXPAYER KUMBER On Filg
May 31, 2005

THROUGH

LAST HTATERENT

0EM3/05

JOLRMAL

FREDDIE MAC CMOVSERIES ZBBS
SC-10 FLTR

4,210 DUE 07N SMS

FITM  F1543217 A1

REPD AGREEMENT

3128512H8 -5,147,247

286.000.00

UNITED STATES TREASURY MOTE
FITM  F1470404 A2

4,125 DUE O8M5MS

TERM REPO AGREEMEMNT

B12828D¥8

UMITED STATES TREASURY NOTE
FIM  F1S40888 A7
4 125 DUE 08N ENS
REFD AGREEMENT

giz2e2a0ve

"UNITED STATES TREASURY NOTE
DUE 05/15/2015 4,125
FITM  F1470404 AZ
REPQ INTEREST

0ENOIDE

JOURNAL

FEDERAL MATIOMAL MTG ASSN
SERIES 328 CLASS PO
DUE 01/01/33

STRIP
FMM  F1313180 DZ
TERM REPO AGRIEMENT

912828003

Tlagerzs

J13IGFAWES 14,773,724

FED- m“Nﬁ F ——
SERIES 328 CLASS PO

DUE 011/07/33

STRIP

FITM  F1§13178 A1
REPD AGREEMENT

JOURMAL

10.851,000.00

312EFAWES 14,773,724

FANMIE MAE CMQISERIES 2003-13

% RCR-NO FLTR
4,970 DUE 03/25533
Fi  F1613184 A1
REPD AGREEMENT

IIFRIDK2

LTI TTTTETSPTren

11.102.000.00

OTOAISI0:4E 001

R R B R B

VERNP

EFTA01260409



LOLETTON VIAH

TVILN3IAIINOD

SOTTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bm Bear, Steams & Co. Inc.
R 383 Madison Avenua

STERNS “’k 10178

16 ol

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMERT TEAnd
DATE oA TRANSALTION DESCRIPTION SYMEBOLCUSIF

QLANTTTY

DEBIT AMDUNT

CLEARMED THROUGH T3
WHOLLY CWHED SUBSIDIAR

Bead, Staprr Securites Comp.
Dne Matolech Center Morth

W .

FINANCIAL TRUST CO INC

STATEMEMT PEMOO Jung 1, 2005

THROUGH Jum 30, 20086

ACZCOUNT MLUMBER
TAXPAYER MUMBER

LAST STATEMENT May 31, 2008

CREDT AsGUNT

OBMO05 JOURMAL FANNIE MAE CMOISERIES 2003-13 INIFRIDKZ
5 RCR-U'D FLTR
4,970 DUE 03125733
FITM  Fl463223 AL
TERM REPD AGREEMENT

------------------------------------ R R 0 A A 8 8 58 0 8. 0 2 8 o £ 1 BT L T SRR DRI

6,378,034

QENDOS JOURMAL FABNIE MAE CMOVSERIES 2003-13 3139210K2
S RCR-L'D FLTR
4 970 DUE 026733
FITM  FI1613176 A1
REPD AGREEMENT

0 0 0 00 08 050 0 54 B .55 8 0 4 et v P T YT B L

=12,636,068

525.000.00

JOURMAL FANNIE MAE CMOVSERIES 2003-13 11382IDK2
5 RCR-U0 FLTR
4,970 DUE 5033
FITM  F1403141 AZ
TERM REPD AGREEMEMT

DEMDNS JDURNAL

K5-UD FLTR

4.070 DUE 072517
FITM  F1613222 A1
REPQ AGREEMENT

13,636,068

31393C838

NAL FANIIE MAE CMOVSERIES 2003-52 313030538

K- FL

4,010 DUE 072817
FITM  F1373141 AZ
TERM REPD AGREEMENT

06/10/05 JOURNAL  FANNIE MAE CMOISERIES 200
KS-I0 FLTR
4.010 DUE Q712517

FTM  F1E13182 A7
REPQ AGREEMENT

DENQIDS JOURNAL FANNIE MAE CMOVSERIES 2003-52 313030538
KS-1'0 FLTR
4.070 DUE 02517
A F1613182 AZ
REPQ AGREEMENT

LiF)

17.451, 808

17,451,605

OTAS 043 001

WBAIP

EFTA01260410



BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, New York 10179

17 s

Transaction Detail

[continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

CLEARED THROUGH TS
WHOLLY OWMED SLIBSDEARY

Baar, Sisirrd Sacurites Com
O Wetreiech Cimsisr Nofth
Drockdyn, Mew ¥ork 112073559

FINANCIAL TRUST CO INC

STATEMENT PERSOD Jume 1, 2005
THRCRIGH Jure 30, 2005

ACCOUNT MUMBER F
TANPAYER HUNBER i

LAST STATEMENT  May 37, 2005

SETTLEMENT  TRADE
OATE OATE TRENSACTION DESCRIFION SMDOUCUSR CRUANTITY DESIT AMOUNT CREQT AGUNT
DEM0D5 JOURNAL FEDERAL NATIOMAL MTG ASSN I13GFCRCE 6,364,688 3,800,000.00

BUE TI01AS |

VILN3IAIINOD

JoiRNAL

FII  F1453273 AL
TERNM REPO AGREEMENT

“'FEDERAL NATIONAL MTGASSN  3136¢CBC9
SERIES 348 CLASS 1
DUE 11/01/33

FI  F16713186 C1

REPD AGREEMENT

GOVERNMENT MATIONAL MTG ASEN
SERIES 20048-30 CLASS 51

4,110 DUE 02720732

FIi  F1613182 B
REPO AGREEMENT

GOVERNMEMNT MATIONAL MTG ASSN
SERIES 2004-30 CLASS U

4,110 DUE 02/20732

FITM  F1373141 BZ

TERM REPQ AGREEMENT

FEDL HOME LOAN MTG CORP#510100
SERIES 227 CLASS 1D

5.000 DUE 12}01134
FItM  F1E13188 A1
REPO AGREEMENT

0611005

90TTSEDD WD ANGOS

ROLECTO0 VIAH

BT R A R T P T Py

JOURNAL

31282V0N6

-6.964, 688

-18,105,686

FEDL HOME LOAN MTG CORP#310709
SERIES 227 CLASS 10

8,000 DUE 12701/34

FM  F1453273 CZ

TERM REPQ AGREEMENT

31282YDNE

18,105,686

FREDDIE MAC CMOVSERIES 2886

SC-U0 FLTR

4,210 DUE DT 518
FITM  FIG73186 A1
REPD AGREEMENT

31395)2HB

-3.586.620

termrarrrey T TR LTI

2T

CTOT0E; W04 0o

TerpmrE A

TaTseco0n0

3.851,000.00 ) B

T R U N U B R BN R U R 0 R R 0 B R R R bR 0

EFTA01260411



BOLETTON WI4d

IVILN3IAIINOD

LOTTSEDD WD ANGS

OFFICE SERMICING YOUR ACCOUNT
B Bear, Stearns & Co, Inc.
3BT Madison Avanue

STEARNS T

18 o34

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

STTTLEMENT TRADE
[ATE CATE TRAMEALTION DUSCRIFTION STMBOLICUSIP

cuwery

DEBIT ARMDUNT

Brookiyn, New Tork 11207-3840

FINANCIAL TRUST COINC

STATEMENT PERIOD June 1, 2005
THRCUGH June 30, 2005

saecant wooer [

TAMPAYER WUMBER On File
LAST STATEUENT May 31, 2005

CREDIT AMOUNT

DEMQ0S JOURMAL FREDDIE MAC CMOYSERIES ZBBG J38512HE
SC-10 FLTR
4.210 DUE Q7TNSNe
FITM  F1523442 AT
TERM REFD AGREEMENT

3,596,620

20,000.00

D&M Q0S5 JIQURMAL FREDDIE MAC CMO/SERIES 2BB6 31395)2HB
SC-4D FLTR
4210 DUE O7HEMS
FITM  F1543217 AZ
TERM REP( AGREEMENT

QEADDS JOURNAL FEEDDIET:H.I.C CMO/SERIES 28BB6 31395J2HE

SC-M0 FL

4,210 DUE 0T 519
FITM  FI673180 A1
REP( AGREEME]

T T

JOURMAL FEDL HOME LOAN MTG CORP#S10110 31383081

SERIES 228 CLASS 1D
5,000 DUE 02101/35
FM  F16131B5 B1
REFDQ AGREEMENT

288,000.00

-17,988,702

256,000.00

D&M 005 JOURRMAL FEDL HOME LDAN MTG CORP#510110 31282YDM
SERIES 228 (LASS 10
£,000 DUE 02I01 /38
FilM  F1453273 BZ
TERM REPO AGREEMENT

D6/10/05 DELIVERED UNITED STATES T

TeizezEONT

37,959,702

OEMODS RECENVED UKITED STATES TREASURY NOTE 912B2BDWT
DUE DE/A1/2007  3.500
3,500 DUE DEM1/07
FITM  F1610B52 A1
RESALE AGREEMENT

[=EL R e ]

vesarE

EFTA01260412



OOBETTO0 WId4d

VILN3IAIINOD

8OTTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, Now York 10179

BEAR
STEARNS

19 o

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT FRACHE
DHATE DLSCRIFTION

SrUBOLTUSE

DEBIT AMOUKT

LAST STATEMEMNT

CLENRID THROUGH TS
WHOLLY CWMED SUBBIDUARY

Bear. Sieams Securines Com.
Ore Wiefrolech Comter North
Bescldlys, Miw Yol 112013859

FINAMCIAL TRUST CO IMC

STATEMENT PERIOD Juna 1. 2005
THROUGH

Jung 30, 2005

-

TAXPAYER MUMBER  Oni File

May 31, 2005

CREDIT AMDLNT

DATE TRAMSACTIIN
061005

DELVERED UMNITED STATES TREASURY NOTE

RECENED UMITED STATES TREASURY NOTE
DUE D5/31/2007  3.500
3,500 DUE 05731107
FiW F1B10852 A3
RESALE AGREEMENT

UNITED STATES TREASURY NOTE
DUE 0&/21/2007 3,500

1 3,500 DUE D5/31/07

FITM  FIE10B52 Ad

RESALE AGREEMENT

DUE 05/31/2007 3,500
3.500 DUE D&/31/07

FIT  F1670852 AS
RESALE AGREEMENT
FEDERAL MATIONAL MTG ASSN
SERIES 328 CLASS PO

STRP

DUE 0140172033  D,0D0

FITM  F1373760 DZ

REPQ INTEREST
FAMNIE MAE CMOVSERIES 2003-13
5 RCR-UO FLTR
DUE 03/28/2033 4870
MM F1453223 AT
REPD IMTEREST

OB O0E

INTEREST

""""" FANNIE MIAE CMOVSERIES 200313
5 RCR-L0 FLTR
DUE 037252033
FIMA 140314
REPD INTEREST

DEMOIDS

4,970
1AL

B81282EDWT

54,067,500.00

§126280W7

5128280W7

313892IDK2

31392)DK2

N ————— TS S Y s EaRIEEA B IRIAE EIR R R

9128ZBDWT

54,000,000

IBFAWES

£8,745.82

721.88

DTN GA2 00

EFTA01260413



TORETTON V149

60TTSEDD WD ANGOS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT
BEAR 363 Modison e
srmRNS Maw York, Mew York 10179

20 o

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS {eentinued)

SETELEMENT TRADE
ot OATE TRARSACTION DESCIIPTION STWBOLCUSEE

DB 405 INTEREST gmmz MAE CMOVSERIES 2003-52 313930538
DLE I:ITJZEr.EDT? 4. 070
FMM  F13737141 A2
REPO INTEREST

Wi Yark 112073858

FINANCIAL TRUST CO IMC

FTATEMENT PERQD  June 1, 2005
THROUGH June 20, 2005

sccsue e [

TAXPAYER WUMBER (On Fils
LAST STATEMEMT  May 31, 2005

2.210.88

06/10/05 INTEREST FEDERAL MATIONAL MTG ASSN
JIEFCBCE
SERIES 346 CLASS 1
DUE 11/00/2633 0,000
M F1453272 AZ
REPD INTEREST

0&/10/05 INTEREST GOVERNMENT NATIONAL MTG ASSH e —

SERIES 2004-30 CLASS 5U
DUE 022002032 4,110
FItM  F1373141 B2
REP) MTEREST

DEM DS INTEREST FEDL HOME LOAN MTG CORP#510709 31282YDNG
SERIES 227 CLASS 10
DUE 12/07/2034 5000
FIIM  F1453273 CT
REPD INTEREST

LTI

D&M 0M5 INTEREST FREDDIE MAC CMOVSERIES 2888 31395)2H8
BUE O eR01e 4,210
FITM  F1523443 AT
REPQ NTEFIEST

DB OIS INTEREST  FREDDIE MAC CMO/SERIES 2885 3139512HE

SC-40 FLTR
DUE OTA15/2018 4210
FITM  F1543217 A2
REPD INTEREST
oahoins INTEREST FEDL HOME LOAN MTG COR| 510T'|l.'.|
SERIES 228 CLASS HZI

DUE 0200772035 6,000
FITM  F1453273 B2
REPQ INTEREST

7 W———

4,386.67

oE7

DTS 1042 OO0

WBaP

EFTA01260414



TORETTON VIAH

TVILN3IAIINOD

OTTISEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenus

New York, New York 10179

BEAR
STEARNS

Bepokhyn, Mew York 11207-3B25
I

FINAMCIAL TRUST COINC

2 am

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (eontinued)

SETTLEMENT TRADE

DATE 1L TRANSACTION BERCRFTION SYWBOLCUSE (QUANTITY

STATERENT PEMGD Juni 1, 2005
THROLIGH June 30, 2005

ACCOUNT MURHNER
TAXPAYER WUMBER On File

LAST STATEMENT May 31, 2005

DERIT AMGUNT CREDIT AWSOUNT

UNITED STATES TREASURY NOTE
DUE 08/21/2007 3,500

FITM  F1531268 A2

RESALE INTEREST

D&M 005 INTEREST 912B2E0WT

................................................. T T TR T

FANMIE MAE CMOVSERIES 2003-13
5 RCR-UO FLTR

4,990 DUE O325/33

FIM _ FI4E3225 A2

TERM REPD AGREEMENT

061 3105 T OURNAL 3139210K2 E.318,034

16,916.58

....... R R TR e RS RE

FAMMIE MAE CABQISERIES 200
5 RCR-U0 FLTR

4,510 DUE 0325733

FITM  F1E43354 A1

REPD AGREEMENT

J1382)DK2 -6,318.034

saman s mim i T T LCETe T

BOVERNMENT NATIONAL MTG ASSN 383747087
SERIES 2004-5 CLASS PS

3.8 £ L2200

FITM F1153276 A2

TERM REPD AGREEMENT

26,400,000

GOVERNMENT NATIONAL MTG ASSN
SERES 2004-5 CLASS PS

3,860 DUE 02R20/33

FITM  F1543354 Bi

REPO AGREEMENT

DEM 3005 JOURMAL UNITED STATES TREASURY NOTE
FITM  F1£40890 A1
4,125 DUE 08N5M5

REPD AGREEMENT

............... AR S B E R R e 8 e i

000,00

T T L LI

UMITED STATES TREASURY MOTE
FITM  F1S40588 A2

4,125 DUE D555

TERM REPD AGREEMENT

s kL 78,000,000

P TIT L LI LI TE T e

DM 305 INTEREST " UNITED STATES TREASURY NOTE 412628008
DUE QNS0 E 4,125

FITM  F1540558 AZ
REPO INTEREST

paT OIS Y04 OO Ve3P
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QFFICE SERVICING YOUR ACCOLNT
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BEAR
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22 sl

Transaction Detail (continued)

REFURCHASE AND REVERSE REPURCHASE TRANSACTIONS {eontinued)

SETTLEMENT TRADE
[DATE

DATE TEARSACTION CESEIPTON QUAATITY DEBIT AMOUNT
QB 4/05

FINAMNCIAL TRUST COINC

STATEMENT PERROD Jung 1, 2008
THRDUGH June 30, 2005

ACCOUNT MLMRER

TANPAFER HWUWBER
LAST STATEMENT May 31, 2005

CREDIT ARGUNT

UNITED STATES TREASLIRY MOTE 9128280VY
I F1540580 A2

4,125 BUE 055N S

TERM REPO AGREEMENT

JOURNAL 67,000,000 61.152,500.00

D&M 4/05 JOURMAL UMITED STATES TREASLIRY NOTE 912B280Ve -85,000,000
FITM  F1650641 A1
4,128 DUE 081 5M5
REPD AGREEMENT

UMITED STATES TREASURY MOTE

DUE DSAS/2015 4,125

FITM  F1640580 A2

REPD INTEREST

5128280va

I.J'IJ.GFAWEE”“““" - 5,2:;:;;5
SERIES 320 CLASS PO
DLUE 01/01/33

SIRIP
FITM  F1673108 €1
REPO AGREEMENT

J13GFAWES 15,246,375

SERIES 129 CLASS PO
DUE 01071133
STRIP

FITM  FI363275 EX
TERM REPD AGREEMENT

31392JDK2

FAMMIE MAE CMOVSERIES 200313
5 RCR-ID FLTR

4.910 DUE OL25/33

FITM  F1643354 A2

TERM REPD AGREEMENT

FANNIE MAE CMO/SERIES 2003-1
5 RCR-I0 FLTR

4,910 DUE 032533

FitM  Fi673228 A3

REPG AGREEMENT

JOLURMAL

-6.318,034

27 DTENOS 1042 oot
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT

Baar, Steams & Co. Inc.
383 Madison Avenue

MNipw York, New York 10178
I

ﬁ Mewm Yok 11201-3050

FINAMCIAL TRUST GO INC

23 sim

Transaction Detail

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT
DATE

TRADE
_oate

(continued)

CLSCRIPIGN

STATEMENT PEROGD June 1, 2005

THROUGH June 30, 2005

p——

TAXPAYER wamer  On File

LAST STATEMENT  May 31, 2006

STVBOLCLSIF DUANTITY CNERIT AMMDUNT (CREDIT AMOUNT

DEMEI0S JOURMAL

5 RCR-W0 FLTR

4,510 DUE 032533
FITM  F1ET3Z24 A1
REPD AGREEMENT

FAMMIE MAE CMOISERIES 2003-13

31382IDK2 5,318,034 507.000.00

JOURNAL

FAMNIE MAE CMOVSERIES
S RCR-UD FLTR

4,970 DUE 03725033

FId  F16T3224 A2
REPD AGREEMENT

FEDERAL MATIONAL MTG ASSM

SERIES 352 CLASS 1
0,007 DUE O7AN/34
FIIM  F1673108 B1
REPQ AGREEMENT

200313

6,318,034

Jagioxz 507.000.00

J1IEFCRCD -18,582,834

FEDERAL MATIOMAL MTG ASSH
SERIES 352 CLASS 1

0.007 DLEE 07107724

EMMd  F1383275 DX

TERM REPD AGREEMENT

136FCKCS

14,434,000.00

VILNIAIINOD

FEDERAL MATIOMAL MTG ASSN
CERIES 353 CLASS 2

£,000 DUE O7T/D1/34
Efm

F16T310B A3
EPO AGREEMENT

TG ASSM

FITM
REPD AGREEMENT

e

3136FCLDS

=18,340,460

3136FCLDE

"18.340,489

3,703,000.00

JOURNAL

ZITISEDD WD ANGS

FORETTO0 WI4d

FEDERAL MATIOMAL MTG ASSN
SERIES 353 CLASS 2

5,000 DUE 07071/34

FITM  FI672108 A2

REPO AGREEMENT

18,340,469

TP

313I6FCLDE 3,703,000.00

.................................................................. I N U N e 4 4 0 0 0 0 0 L R L U B R

oz GRS 1042 OO VERIR
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Bear, Stearns & Co. Inc.
JBE Madison Avenue

M
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Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS (cortinuad)

SETTLEMENT TRADE
DATE

DESCRIPTION SYMBILCUSP

CABANITITY (DEBIT ARUNT

CLEARED THROUGH T8
WHOLLY CWHED BUBSIDLANY

Bear. Stawern: Securites Corp.
Dre: Matralech Canter Merth

—

FINANCIAL TRUST COINC

BTATEMENT PERICD Jume 1, 2005
THROIUEH Jure 30, 2005

ACCOUNT WUMEBER
TANPAVER WLIVEER

LAST STATEWENT May 31, 2005

CELGT AMOUNT

DATE TRAMSACTION
DENGIDS

DEMEDS

JOURNAL

FEDERAL NATIONAL BTG ASSH
SERIES 153 CLASS 2

5,000 DUE 07/01/34

FITM  F1363275 CZ

TERM REPD AGREEMENT

I136FCLDE

FMM  F1&70707 A1
4.125 DUE Q5N S5
REPQH AGREEMENT

18,340,469 3.844,000.00

"UNITED STATES TREASURY NOTE '9128280V8
M F1B50B41 A2
£,125 DUE D5ASM5

TERM REPQ AGREEMENT

65,000,000 65,081.250.00

FEDERAL MATIONAL MTG ASSN J136FAWEE
SERIES 320 CLASS PO

ESTRIF

DUE 01/01/2033  ©,000

FITM  F1363275 EX

REPD IMTEREST

OBM&DS INTEREST

D8N EDS

32.108.85

FEDERAL MATIOMNAL MTG ASSN 3136FCKCT
SERIES 352 CLASS 1

DUE OT01/2034 0,001

FITM  F13B3275 0Z

REPO INTEREST

40.882.32

31 36FCLDE
SERES 353 CLASS 2

DUE O7/01/2034 5,000

FITM  F1363275 C2

REPD MTEREST

UNITED STATES TREASLRY NOTE 51282R0V9
DUE 051 5/2015 N
FITM  F1650641 AZ

oar OT01/08; 1042 OOk

VEsaF

EFTA01260418



QORETTON VIAH

VILN3IAIINOD

FITTISEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.

383 Madison Avenue

New York, New Yok 10179

CLEARED THADUGH M3
WHOLLY OWMED SUSSIDUARY

Bnar, Sieams Seouies Cogp.
One Metrotech Cemer N

——

25 oim

Transaction Detail (continued)

FINANCIAL TRIUIST COINC

ETATEVENT PERICD Juna 1, 2005
THROLIGH June 30, 2005

ADCORNT WIWBER
TAXFAYER WUMBER On File

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (contnued) LABT sTaTevent  May 31, 2005
SETTLEMWENT TRADE
DWITE DATE TRAKSACTION DESCRIPTION SYMEJLCLEIP U_’.lﬂll"f DEBIT ALADUNT CREDIT AMOUNT
0817108 JOURNAL FEDERAL NATIONAL MTG ASSN 3136FAWES 4,924,574 3,652,000.00
SERIES 328 CLASS PO
DUE 0n1/01/33
STRIP
FITM  F1683150 A1
REPO AGREEMENT
e T e T e
SERIES. 328 CLASS PO
IDUE 0107733
STRIF
FITM  F16737108 C2
TERM REPO AGREEMENT
e e e s L
KS=1"0 FLTR
4,010 DUE Q772517
FITM  F1673222 AZ
TERM REPO AGREEMENT
0817105 FIIICSIE ATABVEO08 L mm—

K3-ID FLTR

4,010 DUE 0712517
FITM  F1613222 A3
TERM REPQ AGREEMENT

FEDERAL MATIOMAL MTG ASSN
SERIES 348 CLASE 1

JOURMAL

“louRNAL

FEDERAL MATIONAL MTG ASSM
SERIES 346 CLASS 1

DLEE 11/07/33

FITM  F1683152 A1

REPQ AGREEMENT

FEDERAL NATIONAL MTG ASSN

SERIES 346 CLASS 1
DUE 1781733

FITM F1EB3152 A2
REPQ AGREEMENT

31 FEFCECE

“Ti034z00000

FETEEn

0TI

EFTA01260419



OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
3B3 Madizan Avenue

BEAR
STRRNS New '!'i Ni 'I'irk 10178

26 ol

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  jcontinued)

ESETTLEMERT TRAGE

DATE BLTE TRARSACTION DESCRIPTION SYMBOLCLSI QLANTITY DEBIT AMOUNT

CLEARED THROUGH M
WHORLY OWNED BLESIDLARY

Cne Metolech Center Merth

ﬁ Mew York 11207-3858

FINANCIAL TRUST CO INC

STATOMENT PERIOD Jume 1, 2008
THRCUGH Jure 30, 2008

TRNPAVER MUMBER  On Flie
LAHT ETATENEWT  May 31, 2005

CREDIT AOUNT

QBN 7105 INTEREST FEDERAL MATIOMAL MTG ASSN

SERIES 328 CLASS PO
STRIP

DUE 07/01/2033 0.000
FMM  F1673108 C2
REPD) INTEREST

3136EANER “1.081.54

UNITED STATES TREASLIRY NOTE g12828070 “28,000,000
F  F1T30508 A1

4,125 DUE 0515M15

REPO AGREEMENT

UNITED STATES TREASURY NOTE
FM  F1670707 A2
4,128 DUE OEnEsNS

R REPD AGREEMENT

JOUIRNAL

S12B2A0VS agoo0000

UNITED STATES TREASURY NOTE 912BZBOVE
DUE DSN&/2018 4125

FITM  F187070T A2

REPD INTEREST

10,438.70

D6/23/05 JOURMAL GOVERNMENT NATIONAL MTG ASSN JBITAFDBT
SERIES 2004-5 CLASS PS
3680 DUE 02420033
FITM  F1B43354 B2
TERM REPD AGREEMENT

JOURMAL GOVERNMENT NATIOMAL MTG ASSN

SERIES 2004-5 CLASS PS
3,880 'I:JI.E D2/20033
FITM  F1742068 A1
REPQ AGREEMENT

VILNIAIINOD

062305

T

D6/23/05 INTEREST GOVERNMEMNT MATIOMAL MTG ASSN
SERIES 2004-5 CLASS PS

DUE 022002033 3,800
FIM  F1643354 B2

REPO INTEREST

FANKIE !-U.E CMOVSERIES 20:03-13
5 RCR-UO FL

4,910 DUE mrzs.'sa

FITM  F1673224 A4

TERM REPO AGREEMENT

313020DK2

D27 OTRAGS; 1043 oo

STITSEQD WD ANOS

LOBETTON VIAH

vBIaP
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ROBETTOO VIAH

VILN3IAIINOD

9TTTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Ca, Inc.

383 Madison Avenue

New ¥ork, New York 10179
[

BEAR
STEARNS

27 alm

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  {continued)

SITTLEMENT TRADSE
DT DATE TRAMSACTION DESCRIPTION

SPLBLLTUSE

QUANTITY

CERIT AMOUNT

CLEARED THROLWMH T

WHOLLY OnED SUBSIDIARY

Buar, Suenms Securiies Comp.
One Metrotech Cemer Ko

, Kw Yerk 11207-1858

FINANCIAL TRUST COINC

ETATEMBNT MEREOD  June 1, 2005

THATRIGH

Jung: 30, 2005

e— |

TAXPAYER WUMBER On File

LAET STATEMENT

CREMT AMDLNT

DBIZTI08 JOURNAL FAMRIE MAE CMOJSERIES 2003-13

S RCR-ID FLTR

3135210K2

-12,383,4B9

S RCR-D FLTR

4,910 DUE 03/25/33
FITM  F1613784 A2
TERM REPD AGREEMENT

FANMNIE MAE CMOVSERIES 2003-13
5 RCR-VD FLTR

4,910 DUE Q3r25/33

Fi  F1673176 A2

TERM REPD AGREEMENT

0627005 JOURMAL

FAMMIE MAE CMOVSERIES 2003-13
5 RCR-UO FLTR

4,970 DUE 032533

FITM  F1673176 A3

TERM REPQ AGREEMENT

QE27M05 JOURMAL GOVERNMENT HATIONAL MTG ASSN
SERIES 2004-30 CLASS 5U
3.840 DUE 0220032
FITM  F1783380 C1
REPO AGREEMENT

o e e e i e S A R B £ B AR AR B DR TR R T

J13I92JDK2

5,196,744

12,393,489

3139TIDKZ

“IBITAFETE

zadm0g3

<12,393.488

JOURNAL GOVERNMENT MATIONAL MTG ASSN
SERIES 2004.-30 CLASS 5U

3 940 DUE D2/20/32
FiM _ F1613182 B2
TERM REPD AGREEMEENT

FREDDIE MAC CMOVSERIES ZBBE

SCAD FLTR

4,080 DUE OTHENS
FITM  F17T83380 A1
REPD AGREEMENT

IBIATAFETE

31385/2H

24430632

1,297,000.00

May 31. 2005

(051,428

DTS 1042 o0

vesaF

EFTA01260421



BOBETTO0 WI4d

1VILN3IAIINOD

LTTTSEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOLINT
Bear, Stearns & Co. Inc.

3B3 Madison Avanue

Mew York, New York 10178

2B am

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMERT TRADE
[DATE QATE

DESCRPTION STYMBCLCLSIP

DE27/05

AHIANTT DEBIT AMOURT

FINANCIAL TRUST COINC

STATEMENT PERIDD June 1, 2005
THROUGH June 30, 2005

oo vwow (R

TasFayER suwBaER  On File
LAST STATEMENT Miay 31, 3005

CRIEDMT AMOUNT

FREDDIE MAC CMOUSERIES 2886

SC-00 FLTR

4,080 DUE 0T 519
FITM  F16131B0 AZ
TERM REPD AGREEMENT

31395)2H8

5,051,428

296.000.00

UNITED STATES TREASURY NOTE F12B280W7
DUE 083172007 3.500
3.500 DUE 0831097

FITM  F1780714 A1
RESALE AEEEM:EI.I'I'

UNITED STATES TREASURY ROTE
QSI3Z007 3,800

500
FITM - FIG10852 A5
TERM RESALE AGREEMENT

912BZR0WT

34,000,000

FAMNIE MAE CMOVSERIES 2003- I 3IFEIDK2
S RCR-U0 FLTR

DUE O3Z5/2033 4,910

FITra . F1613164 AZ

REPQ INTEREST

FANNIE MAE CMOVSERIES 200313
BUE 0VZ82093 4910

FITM _ F1613176 A2

REPO INTEREST

3138Z210K2

INTEREST

CMO/SERIES 2003-13

DUE S/203 4970
FITM  F187 3-1TE| A3
REPD INTEREST

IIBZIDKZ

INTEREST

1.580.18

GOVERNMENT NATIONAL MTG ASSN IB3ITAFETE
SERIES 2D04-30 CLASS 5U
DUE OZ/20f2032 3,940
FIIM  F1673162 B2
PO INTEREST

-------------------------------------- T R 0 0 048 48 8 0 0 0 0 R0 B 568 6 54 5 8 £ 1 10 0 B 0 B AR

OTOUDENDEE 007
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OI8ETTO0 VAL

VILN3IAIINOD

S8TTTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

IB3 Madison Avenue

Meaw York, New York 10178

BEAR

CLIARID THACUGH TS
WHOLLY CWVMED SUBESDMARY

Basr. Sisams Saceriies Com.
O Mitretech Cirter Marh

ﬁ. MW Work 11201-2258

FINAMCIAL TRUST CO INC

2 o

Transaction Detail (continued)

STATERENT PERICD Jure 1, 2005
THROUGH June 30, 2005

account wuvane I
TAXPAYER WvmER  On File

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continusd) LAST STATEMENT  May 31, 2006
gA.I'E il a"&E'i TRANSRCTION DESCRIPTION STMBOLCUSE GURMETTY CERIT AMOUNT (CREEDHT ARSOUNT
0627105 INTEREST FREDDIE MAC CMOISERIES 2886 I IBEIZHE 47B.04

EE-I'D FLTR

OTNS30e 4080
FIT‘M. F1613180 A2
REPD INTEREST

UNITED STATES TREASURY MNOTE
DUE DE/31/2007 3,500
FTW  F16108B52 A6
RESALE INTEREST
0B/30M05 JOURNAL FEDERAL MATIONAL MTG ASSH
SERIES 352 CLASS 1
0,007 DUE OT01/34
FIM  F18713372 B1
REPO AGREEMENT
JOURMAL FEDERAL NATIONAL MTG ASSN
SERIES 153 CLASS 2
5,000 DUE DTAN 34
FITM  F1B13372 A1
REPD AGREEMENT
JOURMAL FEDERAL MATIONAL MTG ASSH 3136FCLDG
SERIES 353 CLASS 2
5.000 DUE OTIO1/34
F  F1673108 A4
TER# REP'D AGREEMENT

INTEREST

gizezeowT

D6I300S

16,340,468

aseez

"5,373,000.00

FEDL HDC.I'IE LOAN MTE CORP#5101 J12BEVDNG -5,552,843
SEF!IES 22? CLASE 10
£.000 12101734
FITM F1ﬂ-133-?2 =
REPD AGREEMENT

0B/30M05 INTEREST FEDERAL NATIONAL MTG ASSM 31 36FCLDG
SERES 353 CLASS 2

DUE O74071/2034 5 000

FITM  FIE73108 A4

REPD INTEREST

A U 8 R U B R R R

1.867,000.00

3,633.00

TOTAL

5-807.638,810.62 £626,942,937.32

SRR 0 YRENP

EFTA01260423



TTBETT00 WI4d

6TTTSEDD WD ANGOS

VILNIAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madison Avenue

10178
(

BEAR
STEARNS

CLEARED THROUGH ITS
WHOLLY OWNED SUBSEIBRY

Bear, Sieams Sesuitel Com
Oow Metrotech Conter Mosh

. Kew Tork 11.201-3850

FINANCIAL TRUMST CO INC

30 s

Transaction Detail (continued)

STATEMENT PERICD Jume 1, 2005

THROUGH Jursr 30, 2005

TaxPAYER muaees  On Fle

MISCELLANEOUS LABT STATEMEWT May 31, 2008
DATE
MOnRY TRANSACTION DESCRPTION DEBIT AMIUNT CREDHT AMDUNT
DED10E JOURNAL TOCMDY A/C 021-52728-F1 203,825.00
"""""""""""""""""""""""""""" TOCMDY NG 021-52128-F1 BT P LY
................................................... o st e
....................................................... et T
P ; . .. oo
e e
DEA3M0S  JOLIRNAL r'ﬁ"-':'r'.-i‘fm'r'im D271-52128-F1 8731800
OEN4IS  JOURNAL TOCMDY AIC DZ1-B212BFT e 130,658.50
E;IS:'I'IIE'EE-“ JOURNAL T TTOCMDY AT 021-52128F1 T6,885.00
O6AE0S  JOURNAL  FRCMDY AT D21-58138F7 s 8.611.00
""""""""" TOCMDY AT 0215232801 T RR. 37450
MDY AIC 021-52128-F1 Tazgsooo '
TO CMOY AIC 021-82128.F1 T 7800
FR CMDY AIC 021-52128-F1 B,065.00
DEZBI0E  JOURNAL MAY DS CLERRING FEES 7 e S En o0
Del2SI0E  JOURNAL R crmm: D21-EZZBFT
DE/30005  JOURNAL PR CMDY AIC D21-5212B1 100.310.50
TOTAL $-1,521,258.00 £1,6878.904.73
oy DTS 1842 Qgn VERIF

EFTA01260424



TIRETTO0 VIAH

VILN3IAIINOD

DZTTSEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOLUR ACCOUNT
Bear, Stearns & Co. Ine.

363 Madson Avenue

New York, New York 10178
——

M oo

Trades Executed Pending Settlement

SETTLEMENT  TRADE
[ATE DATE TRANSACTION

DESCRIPTION

o105 083005 S0LD

o7101/05 201D

ONITED STATES TREASURY MOTE
DUE DE/A0F2007 03.625% D 10
MB?TEI!?‘BTZ

YIELD 3,82 TURITY
GVER REF # Ela'l 3?5! Bl

LUINITED STATES TREASURY NOTE

DUE D&/30/72007 03, 825% 0 30

CaBATTE amz

YIELD 3,626 % TO MATURITY
GUER REF & G1 313788 A1

SYMBOLCUSR CHUANTITY PELE
57128280 -15,000.000.00 887y

CLEARED THROUGH ITE
WHOLLY DWHED SUBSIDLAAY

B, Shaiivel Secisities Covp.

Gne Matrotach Comer Komh
Erockin. Kew Yok 1130-1858

FINANCIAL TRUST COINC

STATEWENT PERISE Jume 1, 2005

THRICUGH June 30, 20085

—

TAXPAYER MUMBER On File
LABT STATEMEMT  May 31, 2005

DCERIT MAOURT CREDNT AT

15,001,132.58

E0,003.775.27

0714005 QEMD305S  BOUGHT

REF # ZDOSDBO3ET1I000C BS

S5ABOTST

15,000,000.00

D408 DBI23I08

0TN40E  OS/060E

FNMA 30YR TBA GTD

SETT. 07108
D‘JEI:I'.I'J'I]'I.L'ZIIIB‘-E 05,000%
OoATO221 18089

REF # mlﬂ'ﬁm BS

SETT, 07

DUE D740 12035 05,000%
(7021011332

REF # 2005050657440000 BS

07405 OB/DBIOS  SOLD

074/0E  OBIOTIOS  SOLD

FHMA 30YR TBA GTD

SETT. 0705

DUE B7/07/2035 05,000%
CEETTET115332

REF # ZO0SOB0TSTT 40000 BS
A5 OF OBAGIS

SABOTST

15,032.812.50

29,988,281.25

.30,000,00000  B8.5185

SABOTET

""'Fh'rli'.i.":iﬁ:én TBA GTD
SETT, O
DLUE O ?I'CI'I.W!!F 08,000
NB?TW‘I"IESEE‘
REF # 2005060757140000 BS

ShEOTET

=15,000,000.00 98,5937

.............................................. [rrepr e ————

259,555,850.38

1453008280

oar DTS 104 O

VEMIIP
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WHOLLY OFAMNED SUBSIDIARY
OFFICE SERVICING YOUR ACCOUNT

Bear, Steams & Ca, Inc. :m Catter ,‘:;“
BER 3BZ Madison Avenug

STEARNS s " e

FINANCIAL TRUST COINC

1VILNIAIINOD

TZTTSEDD WD ANGOS

EIRETTO0 VIAH

A2 am
BTATEWENMT PERICD Jume 1, 2005
THRCRIGH Jure 30, 2005

Trades Executed Pending Settlement (continued) o

ThEPAYER winmer  Dn File
LAST STATEMENT  May 31, 2005

SETILEMENT  TRADE
DATE DATE TRAMSACTION DESCRFTION SYMBOLICLSIF CLANTITY PRICE DEBIT AMGUNT CREDIT AMELINT
07405 060705 CANCEL SELL FHMA :'ID'I';I?TEJI GTD SABDTST -15.000.000.00 98,5937 14,939,062.50

SETT, 0710

DUE OTMD1/2035 05 000%

087797115332

REF # 20050E0T57140000 BS
AS OF DEOTIDS

07408 051805  BOUGHT FNMA- SOYR(FNMAIGTD ’ ZAB2870 30,000,000.00 100.8671 30.280,156.25 T
706

DUE O7/01/2035 05, 500%
DEETIA02 1337
REF # 2D05051987050000 BS

DTM4/05  DS/2305  BOUGHT FNMA-3OVRIFNMA}GTD “sAgEET0
SETT.O7T/06
DUE OT/01/2035 08, S0O0%
OBBT1355714332
REF & 2DOSOSZASTION000 BS

Ll T ——

OTA4ME  OS06I05  SOLD FNMA-ZOYRFNMA)ETD SAB2BT0  ~30,000,000.00 00EIGE L —— 830,154,687 80

SETT.OTI06

DUE 0710172035 05,500%
O9E7T2B0211332

REF # ZDOSDSDBSTA50000 BS

-T:mmmmsm GAB2870 -B0,000,000.00 100.8531

SETT,

DUE 07501/2035 05 500%
087016110332

REF # Z0DSO52E57 180000 BS

D74/05  OGI0GN5  BOUGHT " ENbA 301R 61 SABZESE 50.000.000.00 1026054 SLIDZTIAIE o n—
SETT. O
DUE 0T/01/2035 06, D00%
OSET7TETI15392
REF o 2005060757180000 BS
AS OF DENEDS

27 OTAO08 10042 00 VegIP
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STATEMENT PERIGD June 1, 2008
THROLIGH June 30, 2005

seeonr wuusen I

Trades Executed Pending Settlement  (continued) TAXPAYER MUNEER  On File
LAST BTATEMENT Moy 37, 2005

E}"IIWJM 3’7‘?‘ TRANSACTION GESCRIFTION SBOLCUSP DUANTITY Py DERIT AWIDUNT CREDIT MMOUMT
0714105 O0&MD3M05 SOUD FHMA 30YR GTD SAB2896 -50,000.000.00 102.7968 51,398.437.50

SETT, 07106

DUE OT//2035 06, 000%

0BAT021011332

REF # 200506035 7070000 BS

TOTAL

$171,823,046.88 $266,563,852.21

The above bacdes do ol ipsel i By ohe secion ol Pin disiemenl

Your messages

= Bear Steams recehves payments or other rermuneration from the advisers,
distributors or other affilistes of certain of the mutual funds available throwgh

Bear Steamns, Such payments of remunearation are for administrative,

technological of othes services provided in connection with fund accounts and
are generally calculated based on the amount of assets held in the accounts,
Such payments f ether remuneration are in addition to shareholder servicing
and distribution fees that Bear Stearms may receive. Funds whose affilkates do
not make payments to Bear Steams, including funds that may pay a higher of

lower return, may be available to you,

==

NOTICE OF CHANGE PURSUANT TO TRUTH IN LENDING SEC RULE 10b-18
Effective no earlier than thirty (30) days from your receipt of this statement,
the annual rate of interest charged on any credit extended to you by Bear
Stearns for the purpose of purchasing, carmying of trading in any Security or
other property shall be based on either the Bear Steams Margin Basis Rate,
the Bear Stearns Fed Funds Rate or the London Interbank Offering Rate
("LIBORY, as notified to you upon request, The Bear Stearns Margin Basis Rate
will be quoted daily by Bear Stearns at our main office in New York, Factors
affecting the determination of the Bear Stearms Margin Basis Rate will include
the short-term markel intenest rates quoted by money center banks and the
Federal Reserve and the rate that Bear Stearns is charged for bormowing
money, The Bear Stearns Fed Funds Rate s the rate for U5, dollar funds. as
quoted by an independent broker of such funds selected by Baar Steams for
the last transaction completed prior to 930 a.m. (Eastern Time) on the
businass day on which such rate is determinad. The annual rate of interast will
be no more than 3% abowe the Bear Steamns Margin Basis Rate or 4% above
gither the Bear Stearns Fed Funds Rate or LIBOR and will appear on your

o OTANME 1042 B0 WBaIP
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BEAR 383 ado e

STEARNS

Rew York, New York 10179

34 ol

=5

STOP

If Bear Stearns makes changes in any of the credit terms and conditions
described herein or if 2 change is required by law, we will natify you of such
change within a reasonable pericd of time, unless such change results In the
same or & higher rate to you, In which case we will provide you at least 30
days’ prior written notice, The annual rate of interest you are charged is tied to
the Bear Stearns Margin Basis Rate, the Bear Steamns Fed Funds Rate or
LIBOR and may fluctuate with those rates. The changes in rates resulting from
this fluctuation will be made without prior notice to you (&5 contrasted with
changes in the: credit terms and conditions, notice of which will be provided as
described above),

Except as described above, the Truth in Lending disclosure previously provided
to you remains in effect,

sessie Endof Statament**** -

VOO M OO

CLEARED THROUGH TS
WHOLLY OWHED SURSDRARY

Cne Metrodsch Cermar Ko
Brosklyn, Mew York 11200-3858

FINANCIAL TRUST CO INC

STATEMENT PERIOD Juna 1, 2008
THROUGH June B0, X005

ACCOUNT NMUMBER
TAXFAYER MUMBER L

LAST STATEMENT  May 11, 2005

EFTA01260428



QFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
SmRNS Maw York, New fork 10779

Brooidyr, New ork 11207-3858
I

FINAMCIAL TRUST CO INC

ACCOUNT EXECUTIVE  GHIMA GONVT BOND
VISIT OUR WEESITE ey DA SR AIMS. COM

What's In This Statement

Financial SUMMATY ..o F
Your Portfollo Holdings .........cceoismaeeesiis 4
Transaction Detail ..... 7
Trades Mot Yet Setted ar

Your Portfolio at a Glance

VILN3IAIINOD

NET CREDIT BALANCE 122,206
HET EQUITY THIS PERIGD $3,201,652

NET EXUITY LAST STATEMENT 3,131,368
CHAMGE SINCE LAST STATEMENT 70,283

There are no “Stop Loss® orders or other pending buy
or 5ell open orders on file for your account,

FETTSEDD WD ANGS

QIRETTON VIAH

STATEMERT PERIDD Apeil 30, 2005
THRIGUGH May 37, 2005

secowr uveen [T

"IIIIllllllllllllllllll1 TaxPaYER MUMBER On Fie

LAST STATEMENT  Aprll 2, 2005
FINANCIAL TRUST CO INC

CJ/O JEFFREY EPSTEIN
£100 RED HOOK QUARTER
STE B3

ST THOMAS W1 00802

Market Value of Your Portfolio

Equivale $122 206
TOTAL VALLE OF SECURITES THIS PERIOD 3,052,376 CEnd "[—l $180.8992

Incoeme 52,800,677

B cCurrerr market walue
Bl Last statements market value

m This sumemary I fof iSfor=atiznal parpeses ooy 1L s not intended 5 2 fax domument
This staberveni shosid ba retained for your reconta, Sel hinrsd sima dar ImBomam isformation.

o027 OEUOE0E0 VETE

EFTA01260429



LISETTO0 VIAH

1VILN3IAIINOD

SZTTSEDD WD ANGS

2 alm

STATEMENT BACKER IS PRINTED ON THIS PAGE

62T

GRS 0803 o

CLEARED THROUGH TS
WHOLLY CWHED SLIBSDIARY

Baad, Stasrms Securiies Covg,
Orie: Mebiobech Ceroer Neth

FIMANCIAL TRUST CO INC
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OFFICE SERVICING YOUR ACCOUNT

Bear, Steams & Co. Inc.
B 383 Madison Avenue

STmRNS ki e 10178

1,056,487,07T2.96

Securities Sald
Dividendsinterest
Miscallaneous

1,606, 447.33
936.131.00

Amount Cradited $1,059,123,651.29

Securities Bought
Funds '‘Withdrawn
Dividendanterest Changed

-1,056,980,245.53
-71,505.00
-514,432.42

Miscellaneaus -1.B16,254.91

Amount Debited $-1,059,182,437 .85

R IS LB R R

Nt Cash Actiity -58,786.57

$122.20583

LloingBokance @i

Cash Balance Summary

DPEMING CLTENG
Margin 1B0,882.40

122.205.83

MetCash Balan S$180.992.40

$122.205.83

Income Summary

THIS FERIDD FEAR TO DATE

LS. Gove Bond ImL.
Giowt. Agency Ik, 823,071.67
Corp. Bond Int. 108,943.52
Crodit Balance Int. 388,51
BB, 412.07

TEE,042.23 3,4E62,043.46
3,387 846.03
565.471.88

3.223.M

Resverse Repurchase Int.

1,082,145.71

Baond Purchase Int.
Repurchase int. Exp,

-514,432.42
-240,018.09

-4, 540,434,417
-882.877.32

Portfolio Composition

CashiCash Equivalent 122,206

Fixed Income 3052376

IO e — . L S

a7 DECAMSE 0803 001

CLEARID THROUGH ITS
WHOLLY OWWED BUBS DAY

Bemcielyns, Mow Yok 152071-3005

FRMANCIAL TRUST CO INC

STATEMEWT PERISD April 30, 2005
THROUGH May 31. 2005

sccout woecr TR
TAAPAYER WJMEER On File

LAST STATEMENT April 28, 2005

Your Partfolio
Allocation

Cash & Equieabint-
%

— Fised Income
TR

Urahaded perfons dossis detd balsncs andie’ shen
mariel valves  The aliocamion BETENGgE B deried
from the sbechis marksl value of your perfiolio

WHTE
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QFFICE SERVICING YOUR ACCOUNT

Bear, Steams & Co, Inc.
383 Madsan Awenue

BEAR
STEARNS i

4 ol

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

—_—— QuUANTITY

WARIET ESTRATED
ANNUAL NOOME

CLIERE N1
WIRLD 1l

CASH BALAMCE

122,208

TOTAL CASH & CASH EQUIVALENTS

123,206

FIXED INCOME
Government & Agency Obligations

ACCT
DLSCRIPTION SYMBOLCUSE TR

RANTITY PECE  WASNET VALUE

AOCRLED:
RTEREST

ﬁ NII' ¥ork 11201-3085

FINANCIAL TRUST COINC

STATEMENT PEROD April 30, 2005

THROLKGH May 31, 2008

aczecnt wover [

TAXPAYER WUMBER Dn File
LAST STATEMEMT  Apeil 20, 2008

ESTIMATED: [=E .
ANHUAL MCDWE WIELD %1

GOVERNMENT MATIOMAL MTG ASSH
SERES 2004-035 CLASS 5P
DATED DATE I!I5||21 4

BODK. ENTRY ONLY

DUE 12/20/2029 4.110%
F.lE.TDR - 91792‘2]‘!:

ABITLGRIS MRGN

14,948,788 859,163 18,772

¢D‘-|‘EF!HMEHT MATIONAL BTG ASSDC 3BITAGNES MBAGHN
SERIES 2004-041 CLASS SE
DWTED DATE DB/22/04

BOOK ENTRY DHL‘!‘
DUE O/20/20
F.I.CTI:IR - 53:115410

FFDEE-'-. M\TIDHJ-L MTﬁJIS-EH J1383C2CE MRGN
SERIES 2003-49 CLASS SW

DWATED DATE 04730403

BOQK ENTRY DMLY

DUE 01/25/2033 3,9710%

F.ﬂL'TCﬂ. 523-34 50

IR R S0

14,840,760 1.2878 1 WE B'|‘1

'|i 133 DEQ 19111 1.007.321 B.258

ozT DEAT0S:0000 &

614,398 640540

487,863 49 4245

EFTA01260432
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, New York 10178

BEAR
STEARNS

CLEARED THROUGH M8
WHOLLY OwWNED SUSSDARY

Bear, Slodrri Satorities Cop
e Watrctich Cisstis' MSih
Besckdyn, BMew Yok 11207-3885

FINANCIAL TRUST CO INC

5 slma

Your Portfolio Holdings (continued)

Government & Agency Obligations (continued)

ETATEMENT PERICD Aprl 30, 2008
THAROUGH May 31, 2005

ACDOUNT MUMBER
TAKPAYER HUWBER

LAET BTATEMENT April 29, 2005

ACCT NCCRUED ESTIMATED CLRRENT
DESCAPTION STMBILCLEIR TYPE QLMY PRCE BAARHET EU_E INTEREST AMHLAL INCOME YIELD %]
FEDERAL MATIONAL MITG ASSM 3136FCRCS MIRGH 83,1641 1
SERES 346 CLASS 1
DATED DATE 11/01/03
BOOK ENTRY ONLY
DUE 717/07/2033
FACTOR = 1,00000000
Tatal Government& Agency Obligations §3,052 376 $37 078 $1,112,358
TOTAL FIXEDINCOME $3,052.376 27,070 $1,112.358
YOUR PORTFOLIOHOLDINGSACCRUED INTEREST £27.070
YOUR PORTFOLIOHOLDINGSESTIMATED ANNUAL INCOME $1.112,258
YOUR PRICED PORTFOLIOHOLDINGS $3.,174,582
Repurchase and Reverse Repurchase Transactions
with Bear,Stearns& Co.Inc, outstanding as of date of statement

PURGHASES REPURCHASE FRCTG PURCHASE PRICIS BCCRUED REPD CRBAMTITY

START OATE  DATI RATE PFRINCIFAL INTEREST" [FACE AMOUNT) s CESCRPTION
YOU PROVIDED GOVERNMENT NATIOMAL MTG ASSOC
(MARGIN] Daf2505  OPEN 0.000 -26,400,000 IA37T4FDET  SERIES 2004-5 CLASS P 3,BBO0 O2M20V33
You 5000 FAMMIEMAE STRIP
[REFD) 0108 OBADDS -10,8517,000 -20,824 <30,000,000 I1I6FAWEE  SERIES 328 CLASS PO 1207/32
You m_n- FANNIEMAE STRIP

-11,324.000 -16.572 30,556,778 JIEGFAWES  SERES 329 CLASS PO 12001132

(REPD) OEHEDS OEN&E0s 3,280

OECUDS00:03 OO WVETE

OTRETTON VIAH
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc,

383 Madison Avenue

New York, New York 10173

BEAR
STEARNS

Brogkyn, Mew Yok 11201-3858
|
FINANCIAL TRUST €0 INC

B ol3s

Repurchase and Reverse Repurchase Transactions {continued)

STATEMENT PERICD April 30, 2005
THROUGH May 37, 2005

ACCOUNT MUMBER
TANPAYER WiwisER On Fle

with Bear,Stearns& Co.Inc. outstanding as of date of statement (eontinued) LAST STATEMEWT  April 29, 2008
PURCHASES REPURCHASE PRICING PURCHASE PRICE ACLRUED REPQ OUANTITY
START DATE DATE RATE FRINCIPAL INTEREST" [FACE AMDUNT) Clise DESCRIPTION
¥OU SOLE FANNE MAE 5TRIPS
[REFQ) 081605  0BMEOS 1,200 14,424,000 21,105 23,000,000 J1IEFCKCE  SERIES 352 CLASS PO 0701134
FAMNIE MAE STRIP
OSMBDS  OBMEMDS 3.200 3,844,000 5,820 20,000,000 S136FCADE  SERIES 353 CLASS 0 5.0000 OT/071/34
FEDERAL NATIONAL MIG ASSOC
OSMTI05 0GOS 1,008,000 1,381 25,000,000 I1IOICEI8  SERIES 2003-52 CLASS 40100 0712517
GOVERMMEMT NATIONAL MTG ASSOC
OSMT0S  OBNOIOS 3,290 1,340,000 1.835 27,112,874 3BITAFETE  SERIES 2004-30 CLASS 4,1100 0220032
FEDERAL NATIONAL MTG ASSOC
052005 06MONS 3,280 206,000 -1,082 -25,000,000 WIS20KZ  SERIES 2003-13 CLASS 4.5100 0&/2533
FAMNIEMAE STRIP
DS/25/0E  DENOMOS 3.280 3.800,000 2,430 10,000,800 3136FCHCS  SERIES 346 CLASS PO 110133
FEDERAL HOME LDAN STRIP
052505 0&NONS 3,280 3,951,000 -2.527 20,000,000 N2BIVONE  SERIES 227 CLASS 10 5,0000 124001/34
FREDDIEMAC STRIP
DE2EMS  OBMOMNS 3390 +3,000,000 <1918 -20,000,000 3ZBIVDMT  SERIES 228 CLASS 10 6,0000 02/071/35
FEDERAL HOME LOAN MTG CORP
OS/25M08  QPEN 0.0 B 8,724,838 31 3BEI2HE SEREES 2BB6 CLASS 5C 4 2700 OWISMH
FEDERAL MATIONAL MTG A550C
(REPG) 052605 OGRS 3.300 525,000 J1302IDK2  SERIES 2003-13 CLASS 4,9100 0325733
FEDERAL NATIOMAL MTG ASSOC
0,000 ~12.500.000 J1IGI0KZ  SERIES 2003-13 CLASS 4.0100 02533
02T DESS0000 oo Vare
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

"

BEAR
STEARNS

CLEARED THROLGH TS
WHOLLY CWHED SLIBSIDIARY

Baar, Susins Setariies o
O Mtrstech Cirsler Mok
Brocktys, Mew York 11207-2880

|
FINAMCIAL TRUST COINC

Tow

STATEMENWT PEROD Apeil 30, 2005
ey 37, 2005

sccount eece. [

THRCUGH

Repurchase and Reverse Repurchase Transactions (continued) B -
with Bear, Stearns& Co.Inc. outstanding as of date of statement {continued) LAST STATEMENT  April 28, 2005
PURBCHASE) REPURCHASE PRICING PUSCHASE PRICES ACCRUED REFOD JUANTITY
STRET DWTE oaTE RATE PRIOIPAL NTEREST [FACE AAADLINT) CUSF DESCHPTION
¥oll $oLD USTR 4,1250 051515
[REPG) OS/Z7M05  OPEM 2,840 -3B,095,000 -38.,000,000 9128280V
YOU BOUGHT USTR 35000 05/31/07
{REVERSE) 05/31/05  OPEM 2,830 54,000,000 4,245 54,000,000 91 28280WT
TOTAL REVERSE REPURCHASE TRANSACTIONS $54,000,000 4245
TOTAL REPURCHASE TRANSACTIONS §83,178.001 §-90,578
"hy ol alatered] Shle
Transaction Detail
INVESTMENT ACTIVITY
CATE o E"‘E! TRARSACTION DESCRFTION EYWBOLICUSF E;NHII‘T PFRCE CEBIT AMDUNT I:REET BRFINT
050208  OMZTI0S  BOUGHT GOVERNMENT NATIONAL MTG ASSOC IBATAGYEE 15,073,792 7.15625 1,078,718,27
SERIES Z004-041 CLASS SE ACCR, INT, 21,153,585
DUE DS/20/2030
CRET04581 4322
REF ‘ Emsu‘55?1 &s - PR ——
0502105 DaZAID EASURY NOTE 91 282R0%E £0,000,000 10005460 50,027,343, 75
DUE 053082007 03, 625% A0 30 ACCR, T, 5,850 54
DBAE015192099
YIELD 3,584 % TO MATURITY
GVERREF @ GUIBIDIE AT
e A N Ty ——— —m——
SERIES 228 CLASS 10
6,000 DUE 02407 /38
FRINGIPAL REDUCTN 05-15-05
(=5 ) DET10DEDS03 0 VETE
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OFFICE SERVICING. YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, New Yok 10179

BEAR
STEARNS

B oim

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETILIMENT  TRADE
O&TE

DATE TRANSACTION DESOAPION

STWBOLCUSI

DALMRITITY PRICE

CLEARED THROUGH TS
WHOLLY OWMED SLINSIDIARY

Bear, Soeame Secsities Cop.
DOne Meiretesh Conter Morth

M o

FINANCIAL TRUST CO INC

STATEMENT PERIQD  Aprl 30, 2005
THROUGH May 37, 2005

ALCOUNT MUMBER
TAXPAYER WUWMEER

LAST STATEMENT  Apedl 25, 2005

DEBIT AWOLUNT CREDIT AMOUNT

0S/DS0S DSBS 50D UNITED STATES TREASURY MOTE

DUE 02MS2015 04,000% FA 15
SPECIAL INSTRUCTIONS

VELD 4,262 % T0 MATURITY

GVER REF # 1257604 A3 WWER

§1ZEZEOMI

-20,000,000 ¥7.82188

ACCR, T,

18,584,375 00
183,425 .41

O5/08/05  0SMEM05  BOLGHT UNITED STATES TREASURY NOTE
DUE 04/30v2007 03,625% AD 30
OBaB01E192089
YIELD 3.716 % TO MATURITY
GVER REF # G1261032 A1

912828056

30,000,000 99, 82813
MCCR_ INT,

GOVERMMENT MATIOMAL MTG ASSN

SERES 2004-035 CLASS SP

DUE 12/2002029 04 270%

QSBTODOS 10332

REF # 200SDS0ESTT20000 BS
F OS/D6/05

0EM108  DSI06EIDS BOUGHT

A5 Dl

FBITAGPIS

15.088,208
ACCR, INT,

26,596 47

1.042,581 .88
7,073,717

D51 208 033105 BOUGHT FMMA- S0V R{FNMANGTD
SETT, DE/O4

DUE 050112034 05 _000%
0887135574332

REF # 2005033157140000 BS

SATSB93

FRIMA-30VR FHMA) ETD
SETT,05/0e

DUE 0510172034 05,000%
087016110332

REF # 2005041257300000 BS

DEM0S | GAM20E  BOUGHT

SATE953

20,000,000

57.48218

19.498.437 .50

B2E 583 50

CAMCEL SELL FNMA-ZOVR{FHMANGTD
SETT,08/08
DUE 05/01/2038 05_D00%
0987021011332
REF # 2005040757220000 BS
AS OF D4/0TI08
O CAL PREVIOUS SELL

DENZI0E 0407105

a7 82188

D005 080 00

A R B 5 i

38.168,750.00

v
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OFFICE SERVICING WO ACCOUNT

Baar, Stearms & Co, Ing, Beat, Snsm Secrties Com,
383 Madison Averue Brogkin. New Vork 112013858
MNew York, New York 10178

I
FINAMCIAL TRUST CO INC

B ol

STATEMENT PERICD  April 30, 2005
THRCUGH May 31, 2008

Transaction Detail (continued) o e

TAXPAYTR MUMBER  On Filg

INVESTMENT ACTIVITY [continued) LAST STATEMENT  Aprl 26, 2005

SETTLEMENT  TRADE
DATE (DATE

TRAMESCTION DESCRIPTICN SYMBOLCLIEIP (JUANTITY PRICE DESIT AMOUMT ) CREDIT AMDUNT

0&EM 2105 DAFINI0G

CANCEL B FHMA-JOYR{FHRAGTD SATSG92 20,000,000 aT.49279 18,496,437 ,50

SETT.0SME

DUE 080112035 05, 000%
OBET135514332

REF # Zﬂﬂm31571lm BS
AS OF 03731105

TD CEL F‘RI'.'U'H]JE BUY

051 2008 0412108

CANCEL BUY FIAA-B0YR [FNMAYGTD SATERE3 ~20,000,000 B8,13281 18,628,562 .50
SETT,D5/05
DUE D5/01/2035 05,000%
0SETO16110332
REF # ZZDDEDHZSTSWDM BS
A3 OF 04
TGO PRE'.l'ﬂI.FS BLIY

05N205 0407005

) A auwr:wwié'r't': ©BATssE3 40000000  evg2ies 39,168,750.00
SETT.0 '
DUE I:IWH‘ZI:I!A 05 000k
Caa7021011332
REF # 2005040757220000 B5

DEM 208 D3/31/05

BOUGHT FHMA-TOYR{FMBAA)GTD 5A82389 £00000,000 #9_BPOE3 18,878,125 00
SETT, DS/05
DUE DS/01/2035 05, 500%
DQGTD!WTI 32
EF # 2005033157150000 ES

D51 2005 o408

081208 M?M

BOUGHT AR 30VR{FNMASGTD SABZ3ED 20,000,000 100.37500 20,075.000 .03

DUE Dﬁl'ﬂ‘lﬁmﬁn 05,500%
OSAT2R02
REF # 2[050!125?4-[:00{!} BS

CANCEL SELL FRA-30VRFNMA) GTD SAEZIEE 40,000,000 100, 25767 40,103,125 .00
SETT, 05505
DUE D5AD1/2035 05, 500%
faeT210711332
REF # 2005040757210000 BS
AS OF DAXDTIOG
TO CXL PREVIOUS SELL

=) DEOAMEDS0I 0 YBTE
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.

3BT Madison Avenua

Neew York, New York 10179

Brocithn, Mew Yoot 112013858
I

FINANCIAL TRUST CO INC

10 of 38

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTUEMENT  TRWDE

DATL DWTE TRARCLALTION

DESCRIPTION

ETMBILTUSR

DLANTITY

STATEMENT PERIOC Aprl 30, 2005
THRCLIGH May 31, 2005

secount wneer: [

TaXPAYER ninaidr [in Fla
LAST STATEMEWT April 29, 2005

DENT AMOUNT CREDIT ARDLNT

08n2ms 033105 CANCEL BUY

D4f 2105

FRA-3DVR IFNMANETD
SETT.05/05

DUE 05/01/2035 05,500%
QBATO21011332

REF # 200503315T150000 B85

AS OF 033105
TO CXL PREVIOUS BUY

5AB23859

-20.000,000

968063

18,878,125 .00

FHMA-20YR FRMAIGTD

SETT.0&08

DUE 05142035 05, 500%

0987280211332

REF # 2005041257400000 BS
25

AS OF DaN
TO S PR BUY

20,075,000 ,00

FHMA-3OYR(FHMA]GTD
DUE DE0T/2035 05,500%
09B7021071332

REF # ZD0SDAOTETZI0000 BS

VILN3IAIINOD

FEDL HOME LOAN MTG CORP#51071
SERIES 228 CLASS IO

DUE 0R01/2035 DE,DO0%
OSBTO2T414332

REF # 2D0S050658T7430000 BS
ACCRUES ON 15T, PAYS ON 25TH

UNITED STATES TREASURY NOTE
DUE 047302007 03,625% AD 30
OEEB0 E192069

YIELD 3 B45 % TO MATURTY
GVER REF # G1325908 A1

OEM 308 S0LD

UNITED STATES TREASURY MWOTE
DUE 043072007 03,.625% AD 30
CEBELODS9204

2
YIELD 3 645 % TO MATLIRITY
GVER REF # G1325501 A1

EETTSEDD WD ANGS

’ SAB23BS

-40.000,000

TETTRT PP

1002578

" 31z8210P1

-1B.385,752

20.43750
ACCR, INT,

3,753.500.73
33,670.55

812820058

12828056 -15,000,000

ozT

10,000,000

8,085,312,50
12,805,717

99,9533
ACCR, INT,

4,000 868 75
19,208,56

29,9503
ACCR, INT,

DBR/08:0803 OO VBTA

EFTA01260438



OTRETTON VIAH

VILN3IAIINOD

PETTSEOD WD ANGS

QFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
STEARNS

Hegoidyn, Mew York T9207-3885
I
FIMANCIAL TRUST CO INC

11 om

Transaction Detail (continued)

INVESTMENT ACTIVITY jcontinued)

SETTLEMENT  TRAGE

DATE DAFE TRARSACTION QESCRAPTION SVLBOLTUSP DUARTITY

STATEMERT pemon Apel 30, 2005
THROWIGH Wiy 37, 2005

ACTDUNT HUWBER
TANPAYER HUMEER |
LAST STATEMEMT BApril 29, 2005

ik CERIT MAOURT CREDIT AMOUT

OSALI0E 0EM2i106 S0LD UWITED STATES TREASURY MOTE

DA Qa/30/2007 03,625% A0 30

Q9BAZED2
TELD 3,654 % TO MATURITY
GVER REF # 61325547 A1

812828056 ~20,000,000

051308 JOURMAL FEDL HOME LOAN MTG CORP#510110

SERES 228 CLASS 1D
5,000 DUE 02011358
ADJ POS

I2E20R -

£5,094531
ACCR, INT,

18,889,062 .50
25.811.41

QEME0S 05M 308 S0LD UNITED STATES TREASLIRY NOTE
DUE 02" 52015 04, 000% FA 15
CaaE2802o30ae

YIELD 4,175 % TO MATURITY
GVER REF & G1333471 A1

S128Z80ME =40,000,000

98,.57031
ACCR, INT,

UNITED STATES TREASURY HII:; 91282800V
DUE O5MS/2015 D4.725% MM 15 ACCR, INT,
OS8a2a0293059 T

WIELD 4. 158 % TD MATURITY
GVER REF # G7333475 A1

DSBS | DSM305  BOUGHT

39,892,187 .50
4,483.70

QSN EDS JOURMAL FEDL HOME LOAN MTG CORP#310170
SERIES 2EB CLASS 10
5,000 DUE 02007135
POSMON

J1ZBZYDM -1

0TS 0SN0S BOLGHT FAMMIE MAE CMOVSERIES 2003-52
K5-I'0 FLTR

DUE OTVZS20TT D4, 080
QABTOZIT1B32

REF # 2m5n5125?2m BS

31383C5348 17,728,728

ACCR. INT,

GOVERNMENT N\T}EHA.L MITG ASSN
S-‘ERIES 2004-30 CLASS 51
DZIZOIE032 04, 210%
WET3TZ1‘1 133z
REF # 2005051257300000 BS
AS OF DSN205

JEATAFETE 24,954, ?3I'.'I

ACCR. INT,

8.03128 1,423,838 .51
44,203 63

T.28128 1.817.016,29
TB. 794 .56

o DEONMECEDT B waTe

EFTA01260439



LEBETTO0 WIdd

VILNZAIANOD

SETTSEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenua

New York, New York 10178

12 olma

Transaction Detail (eontinued)

INVESTMENT ACTIVITY [continuad)

SETTLEMENT  TRADE
DATE IDATE TRANEACTION

DESCRIPTICHN

STVBOLTUSE

CLEARED THADLIGH TR
WHOLLY CWWNED SLIRSIDIARY

Baas, Staprms Securiies Corp.
Cié Metrobach Gemar Worth
Brookln, Hess Yark 11201 -3858

I
FINANCIAL TRUST CO INC

HTATEWENMT PERIOD Aprll 30, 2005
THAGUGH May 31, 20085

sccon wween [

TANPAYER MULSER On Filg
LAST STATEMENT Aprl 29, 2005

DEBIT AMDUST CREDIT AMOUNT

0snans D5 305 BOUGHT

ﬁl‘:FREEI'EME MAC CMOVEERES 2836
VD F

IDUE 071 5.'?‘(?1 9 04, 346%
0987018017332

REF # 2005051357130000 BS

asnans JOLIRRAL

DS/2Q0S  D5NA0S

FEDL HOME LOAN MTG CORP#510110

SERIES 22B CLASS IO
5.000 DUE DZ1071/35

I1355)2H8

B.743.867
ACCR, INT,

T4 228 73
3.067 64

IzazYDM

UNITED STATES TREASURY NOTE
DUE 04/302007 03,625% AD 30
nn-aams-mms

YIELD 3,585 % TO MATURITY
GVER Rif # G1383740 A1

DEZOI0S DENans  S0LD

912828058

00,0846
ACER, INT,

I.IHI'-I'ED STATES TREASURY NOTE
DUE OSNS/Z015 04, 125% MN 18
[aaB2AN29 30499

YIELD 4,088 % TO MATURTY
GVER REF # G13B3587 A1

B12BZA0NG

13,007,908 3B
25,611,417

10,000,000 100,29688
ACCR, INT,

PRIMNCIPAL

GOVERNMENT MATIOMAL MTG ASSN
SERES I:LASS L
-ﬂ 21IJ DUE 12/

INCIFAL nﬁmm 05-20-05

DS20/30
PRINCIFAL HEEU:TH D5-20-08

IRATAGRIS

-147 420

DS/2308  OS/2QM05  S0ULD

UNITED STATES: TNH.SLN' NOTE
DUE Q&i30/2007 03,6258% A0 30
OSBATPATGTET2

WELD 3,637 % TD MATURITY
GYER REF # 1404847 AS

AS OF 05730705

A A B U 6 9 T p e ——

UNITED STATES TREASURY NOTE

NJEWEDU? 03.625% AD 30

DBAB02T A3

fIELD 3 545 % T0 MATURITY
GVER REF # G1403008 A1

133,032

10,029,887 50
5,504 62

912828058

95.978585

40,088,281 28
113,261 .25

912828056

90, 96004
ACCR, INT,

=20,000,000

DRUTDEDS:0Z 001

18,862,187 50
45,312 ,50

EFTA01260440



BEAR
STEARNS

QFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.

383 Madison Avenue

New York, New York 10178
L]

Becciyn, Mew Yo 112013659

13 o0

Transaction Detail (continued)

INVESTMENT ACTIVITY (cortinued)

SETTUEMENT  TRADE
ORTL \TE

D& TRANSACTION

DLSCRIPTION

STBHRP UANTITY PRICE

FINAMCIAL TRUST CO INC

STATEMENT PERIGD Apdl 30, 2005
THROUAH May 11, 2005

ALCOUNT MUWBER
TAXPAYER MUMBER (On File

LAST STATEMENT Aprll 2B, 2005

DEBIT AMOUNT CREDIT ARDLNT

DEI24008 05/2305  S0LD

UNITED STATES TREASUEY NOTE
DUE QuF3002007 03,625% A0 30
0BBA0157182089

TELD 3.507 % TO MATURITY
GVER REF # G1434586 A1

D!n.l‘ﬂn'i:l -]

082305 SO0

OS/2805  DS24D5  BOUGHT

...................... TR

UNITED STATES TREASURY WNOTE

DUE OBNSZ0NS5 04 125% MN 15
[rBE035596099

YIELD 4,053 % TO MATURTY

GVER REF & G1434808 A1

UNITED STATES TREASURY NOTE
DUE DEME/2015 D4, 125% MN 15
0BBA01ET 82083

TELD 4.016 % TO MATURITY
GNVER REF # G1443571 A1

D5/2505 PRINCIPAL

FEDIERAL NATIONMAL MTG ASSH
SEREES 129 CLASS PO

DUE DA /33

STRIP

PRIN R/D 04-05 FD 05.25.08
REPO P &1  0,0000

RSP

OSI28M05 PRINCIPAL

VILN3IAIINOD

FRINCIPAL

912828058 =13,000,000 100,03125
ACCR, INT,

13,004,062 .50
30,733,70

912828008 =10,000,000

100.58203

10,058,203 .73
10,088,317

9128280V 3,000,
ACCR, INT,

J1IGFAWES

FEDERAL MATIONAL MTG ASSM
SERIES 328 CLASS PD

DA 01/07133
STRIP

PRIN RD D4-05 PO D5-25-05
REPOP &I Q000

FEDERAL MATIOMSL MTG ASSN
SERIES 2003-49 CLASS 5W
3960 DUE D1/25033
PRINCIPAL REDUCTM 05-25-D5

D5/25/08 PRINCIPAL

FEDERAL MATIONAL MTG ASSN
SERIES 346 CLASSE 1

DAE 11707133

PRI RD 04-05 PID 08-25-05
REPOP &1 ]

9ETTSEDD WD ANGOS

RIVECTOO VIAH

3.026.7718,73
3.382.77

296,574 00

I1ZEFAWES

30B,000 26

31393C206 -250.551

J136FCECS

13,797 .54

2T OS0105;08:0F O

vaTe

EFTA01260441



CLEARED THRCUGH TE
WHOLLY OWHED SUBSIGIARY

B, Stomme: Securites Corp,
Cre Mevolech Ceniee Marth
Becoldys, Mew York 11201-3859

FINANCIAL TRUST €O INC

OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co, Inc,

B3 Madison Averie

New York, New York 10179

BEAR
STEARNS —

VILN3IAIINOD

14 am
STATEMENT PERICD Apdil 30, 2005
THROUGH May 31, 2005
Transaction Detail (continued)
ACCOUNT MUMBER

TRAFAYER WUBBER On File

IN .
VESTMENT ACTIVITY (continued) LAST STATEMENT  dpril 20, 2005

SETTUIMENT  TRADE
DATE IDATE

082508

TRANEACTION
PRINCIPAL

DESCRPTION

FEDERAL NATIOMAL MTG ASSH
SERIES 146 CLASS 1

DUE 11/07/33

PRI R/D D4-05 P/D 08-25.05
REFOP &1 0.0000

STRMOUTUSE
31 36FCBCE

DEDIT AMOUKT GREDIT AMOUNT

137.624,78

FEDERAL MATIONAL MTG ASSN J13EFCKCE
SERIES 152 CLASS 1

0,007 DUE 07/01/34

PRIN R'D 04-05 P/D 05-25.08

REPO P &1 0,0000

346.726.84

e —_— s —
DUE 0413002007 03,625% A0 30 e

Q9BA0T 6182085 ACCR, T,
YELD 3626 % T0 MATURITY
GVER REF # 1454298 B

959,570 .31
20,288 12

5995608

e — R
DUE 0413042007 03.625% A0 20 “oss i
OEael B192089 ACCR. INT,
¥IELD 3 626 % T MATURMTY
GVER REF # G1464208 A1

UNITED STATES TREASLIRY NOTE
DUE OSMS/2015 04,125% MN 15
DEBROTET G099

YIELD 4,078 % TO MATURITY
GVER REF # G1484843 A1
JOURMAL FEDERAL NATIONAL MTG ASSN
SERIES 346 CLASS 1

DUE 11/01/33

ADJUST POSITION

FEDERAL MATIONAL MTG ASSN
SERIES 346 CLASS 1
DUE 1780133

DS/27108 BOUGHT Yo

132,682 33

S126ZA0VE

15,000,000
ACCR, INT,

OUGHT 15,055,684 DB

20,176 ,63

JOURNAL

FEDL HOME LOAN MTG CORP#570109

I ZEZYONG

HTRETTON VIAH

LETTSEDD WD ANGS

DE0LDSCS:03 007

VBTE

EFTA01260442



OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.
383 Madison Avenue

BEAR
STERNS ii 'Fi ﬁ York 10178

ﬁ om York 193013658

FINAMCIAL TRUST COINC

15 oim

Transaction Detail (continued)

INVESTMENT ACTIVITY ([continued)

SETTLEMENT  TRADE

DATE DATE TRANSACTHIN DESCRIPTION

SYMBOLICLUSIP

STATEMENT PERnOb Aprl 30, 2005

THROUGH May 31, 2008

ACCOLINT SLBEE R _
TAXPAYER husanr®  On File
AST gTaTRMENT  Aprl 28, 2005

DESIT ARLINT CREMT AMGUNT

FEDL HOME LOAN MTG CORP#E10170
SERIES 228 CLASS 'ﬂ
5,000 DUE 0200113

AI.'JJIJS'I' POSIMION

DSIZTIOS JOUENAL

082105 OSIZEDS BOUGHT LINITED) STATES TREASURY NOTE
DLUE EIB.'!-H.ZDDT 03.500% MN 31
D3AET2ER98099
YIELD 3. 535 % TO MATURITY
GWER REF # G14848317 AY

I1ZBZYDF

35,000,000 68, 74218

35,507,187 .50

DE/3108 OS2G5S  SOLD UMATED STATES TREASURY MOTE
DUE 08/31/2007 03,500% MN 31
GABE0E102000
VIELD 3,635 % T0 MATURITY
GVER REF # G1484207 BY

S0LD UNITED STATES TREASURY MOTE
DUE 05/31/2007 03,500% MN 31
SPECIAL MSTRUCTIONS
VEELD 3,647 % TO MATURTY
GVER REF # 01472531 AZ  WWER
A OF DE/2TI05

LUNITED STATES TREASURY NOTE
DUE 0E/31/2007 03.500% MN 37

OSMA10S  0S/ZEMS  SOLD

VILN3IAIINOD

IS.‘:'FER BEF # G14E4207 A1

1 ZEZEDWT

B 2E2BOWT

91 282B0WT

15,000,000 99, 74218

«25,000,000 9. T8TE 24,529,687 50

-50,000,000 89, 74278 48,671,083 78

TOTAL

$-199,BB5, 304906 §4TI 974, 6T ET

BETTSEDD WD ANGS

DERETTON VIAH

o0ZT S201/05:09203 O VETE

EFTA01260443



TERETTON V149

GETTSEDD WD ANOS

VILN3IAIINOD

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc,

383 Madison Avenue

New York, New Yok 10179

CLEARED THROUGH ITH
WHOLLY OWMED SUBSDMRY

Brogklyn, Mew York 11201-3058

I
FINANCIAL TRUST €O INC

16 o m
ETATEMENT PERICO  April 30, 2008
THRGUGH May 319, 2005
Transaction Detail (continued)
ACCOUNT MUMBER
TANPAVER WMSER
DEPOSITS AMD WITHDRAWALS LAST BTATEMENT  April 29, 2005
DATE TRANSACTION CESCRPTON DESIT AMOUNT CREDIT AGUNT
OSi25505 FND 'WIRED MDA# G4'1E8194 FNDS WIRED TO 71.505.00
FLEET MATIONAL BANE
A4 211 844 CH2E4531
TOTAL §-71,505.00
INTEREST
DATE SESCRIPTION SYMBOLTLIEE RATE [N DEBIT ACLNT CREDIT AMDUNT
05D20s AVE BAL 244,950 RT 1.908 ags 51
027 OFFICE INTEREST D405
ey = CDN"FFIIJ‘II;IEII““I i 312&2 g T S— ——— aas
SERIES 227 CLASS 10
DUE 12012034 5,000
¢'4-05 D 08-15-05
REPD PEIl 50000
051&0S FEDL HOME LOAN MTG I:ORP;$1¢1W T - 312!"2“\'.DN-_E-“"."” T mm ---------- T—— T -m"1CI,T1'I 1] " T
SERIES 227 CLASS HII
DUE 1210172004
INT R'D |:u-l;|5 1] urs TS-¢5
REPOP & 50000
T e — e _5 . 1|:|'|1 '
SERIES 227 CLASS 1D
DLIE 120172034 5, 000
NT R/D 04-05 MWD D5-15-05
HEPCI P&l 50000
SERIES 227 CLASS IO
D'.IE 120112034 5,000
NT P."D l::ul-D.E D 05-15-05
REP'D- 5,0000
oy REDS0R0S G0 TR

EFTA01260444



TERETTO0 VIAH

VILN3IAIINOD

OFTTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co, Inc,
B 383 Madison Avenue

STEARNS

w——

Breciyn, Mew Yot 11201-3058
[ ]

FINAMCIAL TRUST CO MC

1T oiae

Transaction Detail (continued)

INTEREST (continued)

ETATEMENT PEMIOD April 30, 2008
THROUIGH May 37, 2005

ACCOUNT MUMBER
TAXPAYER MUWBER

LAST STATEMENT Aprll 29, 2005

DSMEID5  FEDL HOME LOAN MTG CORPAS10108 F1ZB2VONE 5.0000 34,379,38
SERIES 227 CLASS D
DUE 12001/2084 5,000
INT R0 D4-05 P 05-15-08
5,0000
Jzszvom B 14,128.41
OSNG0S FEDL HOME LOAN MG CORP#S10110 nzemom 0000 32,068 62

SERIES 228 CLASS 0
DUE 02M01/2038 5,000
INT R/D 04-05 PO 05-15-05
REPOFP &| 6,0000

QSNAMS  FEDL HOME LOAN MTG CORP#S10710
SERES 228 CLASS 1D
DUE D2/0N/2035 6.000
INTEREST PAYMENT 05-15-05

FEDL HOME LOAN MTG CORP#S10110
SERIES 228 CLASS I

DLUE 02012035 6,000

INT RiD 04-05 PID 05-15-05

REPOP &I 6.0000

DS2DA0S GOVERMMENT NATIOMAL MTG ASSN
SERIES 2004-5 CLASS PS
DUE 02/2002033 3,860
T R/D 04-05 PID 05-20-05
REFOP &I 3,9800

5.0C00

05/20/05  GOVERNMENT MATIONAL MTG ASSN

IBITHFDET 31,9600

84,196,086

5B6.080,00

B7,120,00

DECADSOREDE O WaTH

EFTA01260445



EERECTO0 VIAH

VILN3IAIINOD

TFITSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenus

New York, New York 10179

BEAR
STEARNS

CLEARED THROUGH TS
WHOLLY OWNED SUESIDIARY

Bear, Sweame Secusities Corp,
Dne Metretesh Confer Worth
11301-3858

UST CO NG

18 oiom

Transaction Detail {continued)

INTEREST |continued)

DATE DESCRIFTION STMBOLCUSI

OUANTITY

STATEMEMT FEROD April 30, 2008
THRCUGH May 31, 2008

ACCOUMT NUWBER
TAXPAYER WUMBER

LAST STATEWEMT Aprl 26, 2005

o o

Q520008 GOVERNMENT NATIONAL MTG ASSN JAITAFETE
SERIES 2004-30 CLASS 5U
DUE 02/20v2032 4.0
INT RiD D4=08 P/D 05-20-05
REFOPEI 4,2100

0520005  GOVERNMENT WATIONAL MTG ASSM 3BIT4GPIS
SERIES 2004-035 CLASS 5P
DUE 123062029 4,210
INTERESET PAYMENT 05-20-05

Q52005 GOVERMMENT MATIOMAL MTG ASSOC
SERES 2004-041 CLASS SE
DLE Q52002030 0,000
INTEREST PAYMIENT 05-20-05

SEATAGYES

42100 B7.548,51

4.2100 52,962 .53

52,283 A9

DEI25M05 FANNIE MAE CMIVSER 003-13 n
£ RCRVO FUR 920K
DUE 03/25/2033 4,880
INT R/D 04-D5 PUD 05-25.05
REPOPEI 4 8800

O&25/06

FAMMIE MAE CMINVSERIES 2003-13 13F2I0K2
5 RCR-UO FLIR

DUE O3/25/2033 4,980

INT RD 0405 P/D 05-25-05

REPOP &I 49800

= R 8 8 4 4 P N B B

4, SE00 83,471 .58

48800 54T 08

OS/2505  FEDERAL MATIOMAL MTG ASSN 31303C2CH
SERIES 2003-48 CLASS SW

DUE 02802033 3,080
INTEREST PAYMIENT 05-25-05

0525405 FAMMIE MAE CMOISERIES 2003-52

K50 FLTR

DUE OT/25/2017 4,080
INT RUDy 0205 PVD 05-25-08
REPOP &I 40800

31383C538

43,062 64

40800 60,277 .68

oz? DEULDE0:02 001 vaTa

EFTA01260446



FERECTON VIAH

1VILN3IAIINOD

ZFTTSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenve

Mew York, New York 10178

Brocktye, Mew Yok 11207-12555

FINAMCIAL TRUST CO MG

19 o=

Transaction Detail (continued)

STATEWENT PERICD Agedl 30. 2005
THROUGH

May 31, 2005

secoor waeen [

TANPAYER R On Flle

INTEREST (continued) LAST STATEMENT  Apdl 20, 2005
DATE DESCRFTION EYMBOLTUSP H_J-II‘-I“T\' RATE (%) DGEBIT AMOURT CREDIT AMIOUNT
05725005  FEDERAL NATIONAL MTG ASSN F136FCLDE 5,0000 TE80,13
SERIES 353 CLASE 2
DUE O7/01/2034 5,000
INT & 04-05 PID 05-25-05
REFOP &1  5.0000
TOTAL $806,734.55
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS
with Bear,Stearns& Co.Inc.
OATE i DATE TRARSALTION DESCRPTION SBILIC I CLMHITITY DEEIT AWNIDLINT CREDET AMOUNT
ORIGZIGE RECENED UNITED STATES TREASURY NOTE 912926055 50,000,000 50,125,000 00
DUE 413072007 3,825
3,625 DUE 04730407
FM  F1220622 A1
RESALE AGREEMENT
oscacs NAL FEDL HOME LOAN MTG CORS#510108 1,456,066
SERIES 227 CLASS 10
5,000 DUE 12/01734
FiT F1153D83 AD
TERM REPD AGREEMENT
R A Lo W CORP AR TON0R T SYREVONE i e 37356006
SERIES 22T CLASS 1D
5,000 DUE 12001/34
A F1233187 A1
REPO AGREEMENT
AT RNAL . PEDL HOME LOAN MTG CORPS1010  312E2vDE1 6,593,724
SERIES 228 CLASS IO
£,000 DUE 02/07/35
FITM  FI123245 A2
TERMA REPD AGREEMENT
JoumaL FEDL HOME LOAN MTE CORP#S10110 31282V0F1 -2.354,901

SERIES 228 CLASS 1D
6,000 DUE D2A01/38
FITM F1233173 A3
REPD AGREEMENT

o DG DS 00D 00

EFTA01260447



CERETTO0 VIAH

EFTTSEDD WD ANGOS

AVILN3IAIINOD

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madison Averue

CLEARED THROUGH ITE
WHOLLY CWKED SUBBIDWSY
Bear, Sikirss Sacurites Comp.
‘Ore: Wlitrotech Cenler Noath
Brooklwn, New Terk 11202855
]

FINAMCIAL TRUST CO INC

20 um

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continuad)

SETTLEMVENT TRADE
DAIE DATE

DESCRIFTION

SMBOLTUSE

BTATEMENT PERICO  Ageil 30, 2005
THROUGH May 31, 2005

scco e [

TAMPAYER MUMBER (On File

LAST STATEMEWT  Aprl 29, 2005

CRECHT AMOUNT

O50Aas

TERM HEH‘-I -‘GREEHAIT

REP'D

0510405 INTEREST

FECL HOME LOAN MTG CORP#S10110

SERIES 228 CLASS 10

£.000 DUE D2/01/38

FITM  F1233169 A1
AGREEMENT

1 Z82YDP

FEDEFJII. WATIONAL MTG ASEN
SERIES 3486 CLASS 1

DUE 11/01/33

FITM  FOS43347 AZ

3136FCACS

FEI:IEE.u. m.noul.r_ MTG ASSH
SERIES 348 CLASS 1
DUE 11/01/33
I F12-13221 Al
EE EH‘I’

LT T LT P T TP ey —

3136FCACS

JOURMAL

FEDL HOME LOAN MTG CORP#5107110
SEEIES 226 CLASS IO

000 DUE 02701135
FITM F1233173 A2

Rl REPO AGREEMENT

FEDL HOME LOAN H'I'G CoRP#510110
SERES 228 CLAS

6,000 DUE 021 |’35

FiTM  F1Z83178 A1

REPQ AGREEMENT

-4, 230 822 747,000 00

660,862 T 73,000.00

=BE0 85

an ESFEBCH )

21408

Iz2e2voMm

2,295,119 T

AZ/IYDP

2295718

S128250M5

UNITED STATES TREASLIRY WOTE
FITM  F1120951 A2

4, Dm DUE 02r1515
EFUN.'JFIEEMEHT

#12B2E0MA

S

40,000,000

80,000,000 5.

a7 DECNDE0S03 D01 WVETE

EFTA01260448



OFFICE SERVICING YOUR ACCOUNT
Besr, Steams & Co. Inc. Ora: Mawsiseh Conier Merih
BmR 383 Medison Avenue Beooklyn, Mew Yok 1120730558

S‘rERNS Mew York, New York 10178 u

FINANCIAL TRUST CO INC

VILNIAIINOD

M o3 STATEMENT PERICS Apell 30, 2008

THRCUGH ey 37, 2005

R

TAXPAYER NusSiE®  On Fie
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  [continued) LABT STATEMENT  April 28, 2005

Transaction Detail (continued)

SETTLEMENT TRADE
BATE DTE TRARSACTION DESGRPTON STMBOLICUEIP DURNTITY DT ARCLNT GREWE AmaciIN

OEITH0S RECENED UNITED STATES TREASURY NOTE 912826056 20,000,000 20,000,000 ,00
DUE D4/3052007 3.625
3,625 DUE D4/30/07
FitM 1290627 A1
RESALE AGREEMENT

o T A A L I R R amimtan

DELNVERED UMITED STATES TREASURY WOTE B ZB2E05E 50,000,000 80,128,000 ,00
DUE 04/302007 3625

Q50808

B2A0ME 41,365.50

LINITE!

DUE 02152018 4,000
FITM  F1180857 A2
REPD INTEREST

OSON0S INTEREST UNITED STATES TREASURY NOTE 91282 B0ES 26,584,710
DUE D4/3072007 3,625
FITM  F1ZE0622 AZ
RESALE INTEREST

ni.':I‘IIELE;H ...........................hmﬁm FE = o e T o 0oh 00
SERIES 328 CLASS PO
DUE 0/D1/33

STRIP

FMW  F10713193 AZ

TERM REPD AGREEMIENT

FEDERAL MATIOMAL MTG ASSH NIGFANEE <15,082,892 10,851,000 .00
SERIES 128 CLASS PO

DUE 01/07/33

FTM F1313180 D1
REPD AGREEMENT

051105 JOURNAL FEDERAL NATIOMAL MTG ASSN JIEFCBCE
SERIES 348 CLASS 1
DUE 17101133
FM  F1013188 AZ
TERM REPD AGREEMENT

QERETTON VIAH

PEITSEO0 WD ANGS

o2

DELUDE0E-03 DM

VETE

EFTA01260449



LERETTO0 VIAH

SPITSEDD WD ANGOS

1VILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Stpams & Ce. Inc,

383 Madison Avenue

Niew York, Mew York 10179

BEAR
STEARNS

22 mm

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SITILEMENT  TRADE

DATE DATE TRANSACTION CESCRISTION

SYRBOLALLHIP CUAKTITY DERIT AMOURT

GLEARED THACWIGH TS
WHOLLY CWNED SLIESDMAY

Baar, Stasrmy Securies Cong.
Onie: Matrabach Gemas Koth
Brooklm, Mew York 11261-3858

FIMAMCIAL TRUST CO IMC

STATEWMENT PERmOC April 30, 2005
THREUGH May 31, 2005

sccout suveer [

TANPAYER wWinaEr Dn File
LAST STATEMEMT  Apeil 28, 2005

CREDIT AROUNT

DM 108 JOURMNAL FEDERAL MATIONAL MTG ASSN
SERIES 348 CLASS 1

DUE 11/01/33

FITM  F1313180 C1

REPQ AGREEMENT

0EMns

FEDL HOME LOAN MTG CORP#510108
SERIES 227 CLASS IO

5,000 DUE 12/01/34

F F1Z3316T AL

TERM REPO AGREEMENT

I1ZB2YDNG

313GFCBCE -6.463,537

4 BEE,000 .00

1,445,460

SERIES 227 CLASS 10
5,000 DUE 1240134
FITM  F1153280 AZ
TERM REPO AGREEMENT

FEDL HOME LOAN MTG CORP#S10108
SERIES 227 CLASS IO

5,000 DUE 12107/34

FITM  FI013185 A7
TERM REPD AGREEMENT

JOURMAL

SERES 227 CLASS
5,000 DUE 12001/34
FIMd  F1312180 &1
REPQ AGREEMENT

2,408,100 535,000,000

4,818,200

1.1 ﬂﬁ.ﬂm.m"m""

-8,672,760

SERIES 228 CLASS 1D
6,000 DUE 02107735
FITM  F13131588 A1
REPO AGREEMEMT

-1.B36,575

FEDL HOME LOAM MTG CORP#510110
SERIES 228 CLASS IO

E,000 DUE Q2m1/35

FITM  F1313180 A1

REFD AGREEMENT

31 282YDR

=4 DS01IDS 0903 00

vETR

EFTA01260450



RERECTO0 VIAH

VILN3IAIINOD

9FTTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Baer, Steams & Co. Inc.

383 Madison Avanue

Mesw York, New York 10179
I

BEAR
STEARNS

CLEMRED THROLIGH TS
WHOLLY OPARED SUBSIDUARY

B, Shiabivr Secusties Cop.
O Matsetinst Cartad North
Brookhn. Mew Yok 11393850

...

23 o3

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETILEMENT  TRADE

DATE DOATE TRANEACTION DESCRIFTION

JUANTITY

STATEMERT PERICD  April 30, 2005
THROUGH May 31, 2008

ACCOUNT HUMBER
TANPAYER WnEER Dn

LAST BTATEMEWT  April 29, 2005

05M 105 JOURMAL FEDL HOME LOAN MTG CORP#510170
SERES 228 CLASS 1D

B, 000 DUE 0ZM1/35

FitM  F1263178 AZ

TERM REPD ACREEMENT

31 282YDM 2,285,718

051105 FEDERAL NATIOMAL MTG ASSN
SERIES 328 CLASS PO
STRIP
DUE 07/01/2033 0,000
FITr

F1013183 AZ
REPQ INTEREST

0EM10E INTEREST
SERIES 346 CLASS 1
DUE 11/01/2033 0,000
FITM  F1013185 AT
REPO INTEREST

FEDL HIOME
SERIES 227 CLASS IO
DUE 12101/2034 5,000
FITM  F1233167 AT
REPD INTEREST

0sMies

FEDERAL NATIOMAL MTG ASSN

naeFAwEs

423,000.00

313EFCECE

FEOL HOME LOAN MTG CORP#510109
SERIES 227 CLASS 1D

DUE 121012034 &)

FITM  F1153280 AT

REPQ INTEREST

INTEREST FEDL HOMIE LOAN MTG CORP#5 10109
SERIES 227 CLASS K0
DIUE 12/01/2034 5,000

FITM  FI0137188 AL
REPO MTEREST

05A 1405 INTEREST

IN2BEYDNG

I ZAZYDP

DBCMMSCEDI 001 e

EFTA01260451



HERETTON VIAH

VILN3IAIINOD

LFTTSEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, New York 10178

24 om

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEMENT TREDE
DaTE DaTE

T RANTALTION DESCRPTION

{eontinued)

SYMBOLICLEIR

CLANTITY DIERIT AMMDUNT

CLEARED THROUGH TS
WHOLLY COWMED SUIBSCCuARY

Baar, Siamns Seowiies Coep.
Qe Meirotech Cemer Komhs
Broskhn, Mew York 11200-1858

I
FINAMCIAL TRUST COINC

STATEMEWT PERICD April 30, 2008

THROUGH ey 31, 2005

ACCOUNT MUMBER

TasFAYER MUMBER On Fily
LAST EVATEMENT Aprd 26, 2005

LREDCIT AMOUNT

DS 2DS

JOURNAL FEDL HOME LOAN MTG CORP#S10110
SERIES 228 CLASS 1D

6,000 DUE 02/07/35

FITM  F1053431 B2

TERM REPD AGREEMENT

OEM20S

I2@IoM

18,365,762 3,665,000,00

INTEREST FEDL HOME LOAN MTG CORP#510710
SERIES 2B CLASS 10

DUE O207/2035 6000

FITM  F1053431 B2

REPD INTEREST

L 1 20 B 4 S8 A d g e e el T L T B T T P RS ——— T ——————

05M30s

L LIS LIEICTS I T

JOURMAL FEDL HOME LOAN MTG CORP#510710

SERIES 228 CLASE IO
6.000 DUE D201/35
FMM  F1333187 A1
REPD AGREEMENT

DELNERED UKITED: STATES TREASURY WOTE

DUE O4730°2007 3828

FITM  F1280627 A2
TERM RESALE AGREEMENT

05308

RECEIVED LBITED STATES TREASURY MOTE
DUE 0473072007 3625
3.625 DUE 04730007

FITM  F1330548 A1

RESALE AGREEMENT

JOURMAL

JOURNAL FEDL HOME LOAN MTG CORF#510109

FITM F1333138 A1
REP( AGREEMENT

I2E20

B12B28DSE

B.741,09

818,287

20,000,000

B12B2B0SE

1

TE2.000,00

20,000,000 .00

B5.162,500 .00

516,000 00

FEDL HOME LOAN MTG CORP#E10108
SERIES. 237 CLASS 10
5,000 DUE 124001534

FiTM  F1033272 A
TERM REP() AGREEMENT

1283YDNE

2,400,100 555,000.00

m? DEOTRDEDS:02 D01

VBTE

EFTA01260452



OFBETT00 WId4d

VILN3IAIINOD

8FTTSEDD WD ANGOS

DFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.

383 Madison Averie

MNew ‘York, New York 107179

BEAR
STEARNS

25 i m

Transaction Detail {continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SHTTUEMENT TRADE

OATE OATE T RANSAL TION DESCRPTION SYMBOLIOUSP JLANTITY

112073858
BTATEMENT PERICD Aprll 30, 2008
THRLGH My 31, 2005
ACCOUNT WGBSR

TAXPAYER HMusaEm On File
LAST STATEMENT  April 20, 2005

CRETHT AMDUNT

DM XID5 INTEREST UMITED STATES TREASURY MOTE B ZBZE0SE
DUE 0473062007 3,625
FITM  F12B0627 A2

RESALE INTEREST

31 282YDNE

OEM30S
DUE 1200172004 5,000

FMA  F1033272 AL
REPO INTEREST

JOURNAL FEDERAL MATIOMAL MTG ASSN
SERIES 328 CLASS PO
DUE 01/01/33

TEns0s 15,544,783

STRP
FITM  F1053437 CZ
TERM REPD AGREEMENT

5,394,494

1,458 .50

11,174,000 .00

«15,544,783
B0
penen SERIES 325 CLASS PO

DLE 07/01/33
STRY

1]
FIT  F1353278 E1
REPO AGREEMENT

JOURMAL -

D5MEIDS

=19, 964,443

SERES CLASS 1

0,001 DUE OTID1/34

FIIM  F1363275 D7
EMENT

------- FEGERAL NATIONAL MG ASSN 3138FCHCS
SERIES 352 CLASS 1
0,000 DUE 07001734
FMM  F1103171 AZ
TERM REPO AGREEMENT
.................................................................... E‘Ei:;éél[‘ﬁf‘éhl‘. -MT{'-: AEEN 41 3I6FCLDGE
SERIES 353 CLASS 2
5 000 DUE 07/01/34
FITM  F1363275 &1
REPO AGREEMENT

JOURMAL 19,964 443

ORDUGE09:03 0N

EFTA01260453



IFRETTON WI149

6FTTSEDD WD ANGOS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, New York 10175

BEAR
STEARNS

26 om

Transaction Detail (continued)

REFURCHASE AND REVERSE REPURCHASE TRANSACTIONS [conitirued)

T TRADE

SETTLESEN
DATE DWTE TRAMEACTION DESCRIFTION

CLMKTINY

D51 BD5 JOURMAL FEDERAL NATIOMAL MTG ASSN
SERIES 353 CLASS 2

5,000 DUE 07/01/34

B his e R i e e LT LT T —— S N—— T

213I5FCLDE

DEBIT AMCUNT

GLEARED THROUGH TS
WHOLLY OWHED SUSSDMRYT

Basat, Snaarms Serusities Comp,
Oie: Mdabrobech Cenner Merth

Broailyn, Mew Yok 17201-3858

FIMANCIAL TRUST COINC

STATEMENT PERICO  April 30, 2005
May 31, 2005

THROUGH

sccout e [

TAXPAYER wumER  On File
LAST STATEMEWT

CRIGT AMOUNT
e — e S— . Wi LY

18,677,270

4,271,000 ,00

081605 JOURNAL FEDL HOME LOAN MTG CORP#S10108
SERES 237 C1AS5 1D
5,000 DUE 12.01.!‘3-1
FITM  F1353275 B
AGREEMENT

31 ZBZYDNGE

-8,190, 940

JOURMAL

FEDL HOME LOAM MTG CORP#510108
SERIES 227 CLASS 0
000 DUE 12901/34
FITM  F1123242 BZ
TERM REPO AGREEMENT

DENE0S

FEDL HOME LDAN MTG nmusu:-nn
SERIES 228 CLASS 1D

5.000 DUE O2/1/35

FITM  F1123242 AT

TERM REPD AGREEMENT

DENEDS JOURMAL

31262YDMNE

8180540

April 29, 2005

1.637.000.00

051605 JOURNAL FEDL HOME LOAN MTG DCI!'F'#S‘IIJHG
SERES 228 C1ASS 10
6.000 DUE EI2-'¢'I-I'35
FITM  F1233165 A7
TERM REPQ AGREEMENT

A ZBIYDP

2,754, BE2

528,000 _00

4,132,284

T47.000.00

0SNEDS JOURMAL FEDL HOME LOAN MTG CORP#S10110
SERIES 228 CLASS I0

B.000 DUE 02/01/35

FIM  F13683275 A1

REPO AGREEMENT

F12E2Y06

UNITED STATES TREASLRY NOTE
FTM  F1290645 A2

4,000 DUE 021515
TERM REPO AGREEMENT

D5MEDS JOURMNAL

91 28ZADMS

Q5N60s

1z8260ve

-5,887.157

39,400,000 00

1,180,000 .00

38,800,000 .00

Bar CRA05;00:03 00

A

EFTA01260454



QFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Awenue

Naw Yok, New York 10179

BEAR
STEARNS

CLEARED THROUGH M8
WHOLLY OWMED SURSDARY

Baar, Slears Secorited Do
O Witrctech Cisler Nofth
Brocklys, Mew Vork 112073558

FINANCIAL TRUST CO INC

2T am

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

STATEMEWT PERIDD Aprll 30, 2005
THRGUGH ey 31, 2005

ASCOUNT KLBAEER
TAMPAYER NuuBER Un

LAST ETATENENT April 28, 2005

TRADE
BATE DWTE TRARSACTION DESCEPTION SYMBILCLSIP LANTITY IDERIT AWCLUNT CREDIT AMJUNT
OSMBAOS INTEREST FEDERAL MATIONAL MITG ASSN 3 IEFANWES 30,596,714
O SERIES 128 CLASS PO
STRIP
DUE 01/01/2033 0,000
FTM  F1053431 &2
REPQ INTEREST
05605 FEDERAL NATIDMAL MITG ASSN 31 3E6FCKCD 33,880,889
SERIES 352 CLASS 1
DUE OT/01/2024 0,001
I l FITM  F1103171 AZ
REPQ INTEREST
OSNG0S INTEREST FEDERAL MATIDMAL MTG ASSN 3136FCLDE 11,831,172
D SERIES 353 CLASS 2
DUE O7107/2034 5,000
FMW  F1053437 AZ
REPO INTEREST
Z OBHAIDE INTEREST FEDL HOME LOAN MTG CORP#S10108 I ZB2YONE 3.855,67
SERIES 227 CLASS 10
DUE 12D1/2034 5,000
FMA  F1123242 BI
REPO INTEREST
OSMENS NTEREST FEOL HOME LOAN MTG CORP#510110 I\IVOR BB7 48
SERIES 228 CLASS 10
DUE 0207172035 6,000
I FITM  F1233169 AL
REPO INTEREST
QENAIDS INTEREST FEDL HOME LOAN BTG CORP#® I zZETYDM 1,136,096
SERIES 228 CLASS ID
DUE 0201/2035 6,000
FMWM  F1123242 Al
REPD INTEREST
LN 0&NE0S INTEREST UNITED: STATES TREASURY NOTE A12BZEOME
) DUE 02M&R01E 4,000
= FITM  F1290645 AZ
= REPD ITEREST
I N AR IR R R T S e o o e e i R A B R B R S —
g
2
L
LA
=
= 021 CAM1S0e0d 0 vare
un
=]

TPRECTO0 VIAH

EFTA01260455



EPRECTO0 VIAH

TSTTSEDD WD ANGOS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOLNT
Bear, Stearms & Co. Inc.
363 Macisan Avenua

Mew Yark, ﬁ \'irk 10178

BEAR
STEARNS

Beooidyn, Mew Yok 11201-3855

FINANCIAL TRUST CO INC

8 o3

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  jcontinued)

SETTLEMENT

TRADE
DATE DATE TRAKNSACTION DESCRIPTION

SYWRCLTUSP

STATEMENT PEmICO  April 30, 2008
THROUGH May 31, 2005
ACCOUNT NUMBER
TANFAYER MUMBER

LAET STATEMENT  April 20, 2005
QUANTITY

DEST AMOUNT CREDIT AMGUNT

0snTios JOURNAL FANNIE MAE CMOVSERIES 2003-52
K5-10 FLTR
4,080 DUE 072517
FIIM  F1373141 A1
REPG AGREEMENT
JOURNAL GOVERNMENT NATIONAL MTG ASSH
SERIES 2004-30 CLASS SU
4,210 DUE D2/20032
FITM  F1373141 B1
REPD AGREEMENT

D51 TiDS

3EH3C5I8

3BITHFETE

0ENT0S MoRRAL

FEDL HOME LOAN MTG CORP#510110
SERIES 228 CLASS IO

6,000 DUE 0201/35

F  F1373162 A1

REFD AGREEMENT

05Mens

JOURMAL

FLTR
4210 DUE OTNEAS
FITM  F1383160 A1
REPD AGREEMENT

JOURMAL

FANNIE MAE CMO/SERIES 2003-13
5 RCR-LD FLTR

4,960 DUE 0A/25/33

FITM  FOZBIDET A2

TERM REPD AGREEMENT

313951248

-17,726.728 1,008,000 .00

24954730 1,380,000 .00

6426013 1,113,000 00

-B, 743,867 594.000,00

31392 0%2

25, 769,620

os/2008 JOURNAL FANNIE MAE CMIVSERIES 2003-13
5 RCR-VD FLTR
4,880 DUE 03/25/33
FITH F14037138 A1
REPD AGREEMENT
JOURMAL FANNIE MAE CMOSSERIES 200313
S RCR-U FLTR
4 980 DUE 0312533
FITM  F1403141 A1
REPO AGREEMENT

A1I82IDK2

=12,884.810

-12.B84.810 955.000,00

LiFa) DECNMSO803 00 NaTE

EFTA01260456



FFEETTO0 VId4d

VILN3IAIINOD

ZSTISEDD WD ANGOS

OFFICE SERWVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.

383 Madison Avenue

MNew York, Mew York 10179
T

BEAR
STEARNS

29 oW

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (contnued)

SETTLEMENT TEADE
DATE DKIE

D5/2005

CHSCRIPTION

UNITED STATES TREASURY MOTE
DUE 04/30F2007 3625
1,625 DUE 0430007

FITWM  F1330548 A2

TERM RESALE AGREEMENT

SYMBILICUSIP CRARTITY
B 2826056 <&5,000,000

UNITED STATES TREASLURY NOTE
DUE QAr3DV2007 3625
1,625 DUE D4/30/07
FITM  F1400BS8 A1

LE AGREEMENT

912828056 78,000,

USATED STATES TREASLIRY NOTE
FIM _ F14D0606 A1

4,128 DUE D51 515

REPD AGREEMENT

BE/2005 ICURNAL B 2B280V9 30,000,000

DERIT AMOLINT

Brockhn, Miew Yerk 112013850
——

FINANCIAL TRUST COINC

STATEWENT PEMIOE Agrdl 30, 2005

THRICUGH May 31, 2005

ACCOUMT HUWVBER

TaXPAYER WUMBER On Flg
LAST STATEMENT Aprdl 28, 2005

CREDHT AMDUNT

B5,162.500 ,00

78,292,500 ,00

JOURMAL UNITED STATES TREASURY NOTE
FITM  F1360354 AZ
4,125 DUE 051518

PO AGREEMENT

TERM RE

91 29ZEIVE A0, 000,000

35,500,000 ,00

UMITED STATES TREASURY NOTE B12B28056
DUE 473042007 3,825

FITM  F1330545 A2
RESALE INTEREST

INTEREST  UNITED STATES TREASURY NOTE

DUE OSN&20ME 4,925
FITW  F13R0354 A2
REPO INTEREST

12.688.92

" RECENED

"anze28D88

46,000,000

000
DUE 0473072007 3,625

DECMS0H0 001

78,292.500.00

WBTE

48,180,000 ,00

S ———————— R E LB LR R DR L i e e S SRR LR R

EFTA01260457



SFRETT00 VId4d

ESTTSEDD WD ANGOS

1VILN3IAIINOD

BEAR
STEARNS

OFFICE SERVICING ¥OUR ACCOUNT

Bear, Steams & Co. Inc,
383 Madison Avenue
New York, New York 10179

30 omw

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS [continued)

SETTLEWENT TRADE
DATE DWIE TRANSACTION

DESCRIPTION

SYRHCLTUSP

CLEARED THRIOUGH TS
WHILLY OWMED SLBSDMRY

o
One Metrmtesh Cerfar Worth
Brogklyn, Mew York 11307-3858
|

FINAMCIAL TRUST COINC

STATEMENT PEMOD April 30, 2008
May 31, 2005

052308 INTEREST

URITED STATES TREASURY MIOTE

DUE DA/3002007  3.625
F1400888 A

RESALE INTEREST

SZBZEDSS

7 3,628

912828056

-4B,000,000

RECEVED

UMITED STATES TREASURY NOTE

DUE D4/30/2007 3,625

3.625 DUE 0443007

FITM  F1440492 A1
AGREEMENT

61,000,000

E7,305,000 .00

UNITED STATES TREASLIRY NOTE
FM  F1 E:;gﬁqa Al

4 125 DU EaH

REFD AGREEMENT

§12B280va

20,000,000

URITED STATES TREASURY NOTE
FITM  F1400B06 A2
4,125 DUE 051518

TERM REPD AGREEMENT

DUE O4F30N2007 3,625
FITM  F1430%45 A2
RESALE INTEREST

INTEREST

" g1283800n

R ——

30.000,000

#1ZB2B0SE

UNITED STATES TREASURY NOTE

DUEDSNSZNGE 4128
FITM  F1400E06 A2
REPD INTEREST

04728105 JOLRNAL

1282800

------ T TITTT

FEDERAL MATIOMAL MTG ASSH
SERIES 348 CLASS 1
DUE 17/01/33

N13EFCBCE

nar

DEANDS 0800 oo

EFTA01260458



BEAR
STEARNS

OFFICE SERVICING. YOUR ACCOUNT
Baar, Stearns & Co. Inc.

383 Madison Avenue

New York, New York 10179

H oam

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continuad)

SETTLEMENT TRALE
DATE DATE

TRANSACTIN

DESCRIFTION EVMBELCUSE CRUANTETY

Brogkhn, Hew Yeik 11304-3850

FINANCIAL TRUST COING

STATEMWENT PEROD Aprdl 30, 2005
THROUGH May 31, 2008

——

TANPAYER MUMBER  On Filp
LAST STATEMENT Aprd 26, 2005

D5/25/05

JOURNAL

FEDERAL MATIOMAL MTG ASSN 3136FCBCH =1.110.802
SERIES 346 CLASS 1

DUE 11/01/33

FITM  F1453273 &1

REPD AGREEMENT

" VEDERAL MATIONAL MTG ASSM I134FCBCS £.463,537

SERES 346 CLASS 1
DUE 11/01/33

Fma  F13137180 C2
TERM REPD AGREEMENT

osizsios

08/28008

TVILN3IAIINOD

4,656,000 .00

FEDOL HOME LOAN MTH CORPES10109 F1Z28EYDNG 2,409,100
SERIES 227 CLASS 1D

5,000 DUE 12001734

FITM  F1333138 A2

TERM REPD AGREEMENT

" FEDL HOME LOAN MTG CORP#S 10109 21262Y0M5 8,190,840

SERIES 227 CLASS I

! DUE 12107734
FITM  F1363275 B2
TERM REPQ AGREEMENT

FED. HOME LOAN MTG CORP#510108 31 ZB2VONG 8,672,750
SERIES 227 CLASS ID

£,000 DUE 12/07/34

FMM  F1373180 B2

TERM REPO AGREEMENT

FEDL HOME LOAN MTG CORP#510108 31282Y0NE -18,272.80
SERIES 227 CLASS ID

E,000 DUE 1201/34

FMW  F1453273 C1

REFQ) AGREEMENT

FSTTSEDD WD ANGOS

OPRETTON VIAH

FRECOE MAC CMO/SERIES 2888

SC-10 FLTR
4,210 DUE III'.'."I5|‘1I‘I

FITM  F1453306
[REPO AGREEMENT

oz

OSOUDS09:03 0

VBTE

EFTA01260459



LPRETTO0 VIAH

SSTTSEDD WD ANGOS

VILN3IAIINOD

BEAR

STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co, Inc.

383 Madison Avenue

New York, New Yok 10178

2 odw

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS [comtinsed)

SETTLERENT
DATE

TRADE
DATE

TRAMSACTION

DESCRIPTION

SMBOLUSR

CLMMTITF

CLEARED THROUGH ITE
WHOLLY OWNED SUBSIDLAY

[Bear. Sieird Secriies Cop
One Meirotech Cerier Norl
Brogkhyn. Wew Yerk 112073850

I
FINANCIAL TRUST €O INC

STATEVENT PERIOD April 30, 2005
THROUGH May 31, 2005

ACCOUNT NUMBER
TAXPFAYER MUMBESR

LAST STATEMENT  April 29, 2008

CREDIT AMOUNT

0512505

JOURMAL

FREDDIE MAC CMOVSERIES 2885
SC-VD FLTR

4,270 DUE O7H 819

FITM  F1383160 A2

TERM REPO AGREEMENT

313951218

B. 743,867

052508

FEDL HOME LOAN MTG CORP#510110
SERIES 234 CLASS ID

£.000 DUE 02001135

FITM  F1333181 A2

TERM REPQ FGREEHEHT

D5I25805

nmﬂus

JOURNAL

SERIES 228 CLASS IO

E.0DD DUE O201/35

FI'I'M F1313188 A2
R‘.EP'L'? AGREEMENT

A1 282YDM

Be.287

162,000.00

1,838,575

FEDL HGME LOAN MTG I'.J:IEP-I'SWHI:I

SERIES 228 CLASS IO
E.000 DUE 02/07/35
FITM  F1313180 A2
TERM REPO AGREEMENT

JCURNAL

FEﬂ-. HOME LOAN HTG MHE-{E:IHE.I o

SERIES 228 CLASS 10

EMd  F1373162 A2
TERM REPD AGREEMENT

05125105

F1282v08

2,285, 'HEI

333.000,00

415,000,00

3n282v0P1

FEDL HOME LOAN MTG CORP#510110
SERIES 228 CLASS 10

6,000 DUE 02501/358

FITM  F1383375 A2

TERM mnskssmw

O5IZ5/05

s.:mu 228 CLASS 10
000 DUE 02/01/35
FfI'M r14uzra B1

Rﬂ"ﬂ! REEMENT

32820

5,887,157

E.428,013

1.113.5':10.&:0

1.180.000 0O

OGCNDS 0 00

vaTe

EFTA01260460
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OFFICE SERVICENG YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, New York 107179

BEAR
STEARNS

CLEARED THROUGH M5
WHOLLY OWNED SUBSIDLARY

B, Sieans Sendies o
O Wirstieh Cissier Noh
Bennidyn, Mew York 11201-385%

FINAMCIAL TRUST CO NG

33 am

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  [cortinued)

SETTLEMENT

TRADE
DATE [BATE TRAKSALTON DESCRIPTION

STATEMENT PERIOD  Apdl 20, 2008
May 31, 2008

seeeonr wece [

TANPAYER mBEER On File

THAROUGH

LAET STATEMENT  April 29, 2005

SYMBOLICLISIP CUARTITY DERIT AWDLNT CRICH ANOUHT

D52 JOURMAL UNITED STATES TREASURY NOTE
e FITM_ F1440343 AZ
4,125 DUE 0511515

TERM REPD AGREEMENT

B ZBZEIVE 20,000,000 20,050,000 .00

Q825105 JOLRMAL UNITED} STATES TREASURY NOTE
FITM _ F1450395 A1

4125 DUE 05MSME

REPO AGREEMENT

23,000,000

S12BZE0%D £3,143,750 ,00

INTEREST

T FEDERAL MATIONAL MTG ASSH
SERIES 346 CLASS 1
BIJE 11/01/2023 0,000
P Fi243221 AZ
REFD INTEREST

313EFCBCE

8,28

INTEREST FEDERAL MATIONAL MTG ASSM

SERES 346 CLASS 1

DUE 11/01/2033 0.000
FMM  F1313180 €2
REFD INTEREST

INTEREST

DL HOME LOAN MG CORP#S10109

DUE 1240172034  5.000
FMWM  F1333138 A2
REPO INTEREST

FEDL HOME LOAM MTG CORP#S10108
SERIES 227 CLASS 1D
DUE 1210172034 5,000
M F1363275 B2
REPD INTEREST

082505

IMTEREST

e e S S SRR P LT EIRTR LT CIS T TR rmnar -

31 36FCECY 5,960 BB

3128ZYDNE 565,66

[ — e e B R B B T I I ST EIETS RS smsmianin

1.422.10

05/2505

""" FEDL HOME LOAN MTG CORP#S10108
SERIES 227 CLASS 10
BUE 12/01/2034 5,000
FM 1313180 B2
HEPD INTEREST

INTEREST

112B2YDNE

.31

INTEREST FREDOIE MAC CMOVSERIES 2B8E
SC-D FLTR
DUE 07N5/2019 4,270
FMM  F13831560 A2
REP{ INTEREST

DE2EDE

31205 2HR 380,00

w7 DRONDEOE0E 00 WHTE

EFTA01260461
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BEAR
STEARNS

OFFICE SERVICING ¥OUR ACCOUMT
Baar, Steams & Co. Inc.

383 Madison Avenus

New York, New York 10179

Broskhm, Mew York 11301.-3858

FINANCIAL TRUST CO INC

M oum

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS (continued)

SETTLEMENT
BT

FREOE
DATE

TRANSALTION

GESCRPTION

SYMBOLCLUSIE

STATEMENT PERICD April 30, 2005
THROUGH May 31, 2005

recoon e R

THXPAYER hpeer  On File

LAST STATEMENT Apdl 29, 2005

CREDT AMGUNT

DSI25405

INTEREST

FEOL HOME LDAN MTG CORP#518110

SERIES 228 CLASS i

DUE 02/07/2035  &,000
F13331B1 A2

INTEREST

I2BZVOP

I‘IIHTEEEST'

FEDL HOME LOAMN MTG CORP#510110
SERIES 228 CLASS IO

DUE 020112035 .|
FITM  F1313159 A2

REPO INTEREST

I1ZAZYDM

08/25/05 INTEREST

FEDL HOME LOAN MTG CORP#S 10110
SERES 228 CLASS 10

DUE 02/07/2035 6,000

FITM  F1312180 A2

REPQ INTEREST

11 Z8ZYDPT

L TT TR S

INTEREST

INTEREST

e

D5/2505

VILN3IAIINOD

B ——— R i e e

FEDL HOME LOWN MTG CORP#510110
SERIES 228 CLASS IO

DUE D2401/2035 B.00O

FTM  F1373162 AZ

REPD INTEREST

FEDL HOME LOWM MTG CORP#S10110
SERIES 228 CLASS 1

DUE G2/01/2035
FIT
REPD

5,000
F1363275 A2
IMTEREST

UNITED STATES TREASURY NOTE
DUE DENE2015 .
FITM  Fla40343 A2
REPO INTEREST

9128 280G

082605 JOURNAL

LSTTSEDD WD ANGOS

FANMIE MAE CMO/SERIES 200313
& RCRUO FLTR

3
F1403135 a2
TERM REPD AGREEMENT

NIHRIOKZ

530,57

813,73

DEUN/0509:03 007

978,78

508 4

Ve

EFTA01260462



OSRETTON VIAH

1VILN3IAIINOD

8STTSEDD WD ANGOS

DQFFICE SERVICING YOUR ACCOLINT
Bear, Stearns & Ca. Inc.
383 Madison Avenue

—

BER . Kw Yok 1130173850
STEARNS

FINAMCIAL TRUST CO INC

35 um STATEMENT PERIGE Apdl 30, 2005

THROUGH May 37, 2005

Transaction Detail (continued)

ACCOUNT RIMEER
TAXPAYER WUMBER On File

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  [continued) LAST STATEMEMT Al 26, 2005

DESCRIFTION

FANNIE MAE CMIYVSERIES 2003-13
5 RCR-UD FLTR

1,710 DUE 03/25/33

FiTM_ F1463225 A1

REPO AGREEMENT

""""""""" T I0URNAL  FANMIE MAE CMOISERIES 2003-13
S RCR-AO FLTR

4,810 DUE 0325133

Fit F1

SMBOLICUSPE
31392082

SETTLEMENT TRADE
DATE DATE ]
JOURMNAL

UANTITY
-6, 316,034

D5/2BI05

«f5,318,034

" 825,000,00

3139ZI0K2

4EIZ3Y A1
RERQ AGREEMENT

oszTms  DELMERED UNITED STATES TREASURY NOTE 512628056
DUE 04736002007 3,625

67,000,000

TERM RESALE AGREEMENT

oaETos e DURMAL  UNITED STATES TREASURY NOTE g 282808 23,000,000 23,143,750 00
FTM  F1450305 A2
4,725 DUE 05715115
1‘“ REM uEN.r T W P 5 S 5 i 5 58 Bt 8 el S B R

UMNITED STATES TREASURY NOTE
FIMd  F14T70404 A1

4125 DUE D511 5N 5

REPD AGREEMENT

912828088 -36,000,000 36,095,000 .00

INTEREST UMITED STATES TREASUIRY MOTE

DUE D4/3002007 3,625
FMM  Fl440452 A2
RESALE INTEREST

e e BB B B U U U L R T £ S e R R smsasinan

10,888.67

QER2TID5

052705 INTEREST UKITED: STATES TREASURY WOTE B12B280VD
DUE OEME20NE 4,125
FITM  F1450395 A2
REPO INTEREST

o027 DETUDSEE0N B0 VETE

EFTA01260463
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IJFFI:EStER'ﬂCHG YOUR ACCOUNT
BEAR e
STHRNS New York, New ‘Fi 10178

3B o8

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS [continued)

SETTLEMENT TRADE

DHIE DATE TRANEACTION DESCRIFTION SYMBOLCUSP IARTITY DEBIT AMCLNT

CLEARED THROUGH TS
WHOLLY CWWNED SLESIDIARY

Bear, Stesiri Securities Corp,
Dne Metslin=® (enber Morth
B Mew Vork 11201-3858

FINANCIAL TRUST COINC

STATEMERT PERIOO April 30, 2008
THROUGH May 31, 2005

SCCOUNT HMUMBES

TRAPAYER WUMSER  DOn Filg
LAET STATEMENT  April 29, 2005

CRECIT AMOUNT

D5/31/08 RECEIVED UMITED STATES TREASURY NOTE 97 zH2B0WT 54,000,000 54,000,000 00

DUE 05/31/2007 3,800
3,500 DUE 05/31/07

FITM  F1517194 A1
RESALE AGREEMENT

TOTAL $-557 608, THE.08

583,316, 182.07

MISCELLANEOUS

QISCRETION DEBIT AMDUNT CREDIT ARGUNT
FR CMDY AC 021-527128-F1 1583.070,50

------ TO CMDY AL 021-52126-F1 AR B —
ooMnS  TumL TUrmoMor AG aztszizaE
050605 JOURKAL T0 CMEY AL {ET-;ZT-E-B:H ----------- 8 4 45 4 R B _—

JOLIRMAL FRCMDY AC 021-52128.F1 70,660,50

0510005 JOURNAL FR CMOY AT [21-52128-F1 ToasTe 00
USNZ05  JOURNAL T0 CMDY A 021-62126-F1 1733700 R

051205 JOURNAL FNMA-3CVRENMAIGTD 43,750,060

SETT,D5/08
5,000 DUE D5/01/38
MES NET 051 205

05
5,500 DUE 0501/35
MBS MET 0512008

05808 JOURNAL TOCMOY AT 027-52128-F1

108.290.00

nghgr-r:.-sl ..... — TIPS -mcwp’m-n&15}1;g;1 SPR— S —— 27_551‘|;u;| TR
031‘15}55 - - L P —— '|'|:|. ...... J,,i; m1.52135r1 p- 15”.5& e pru—— T

oer CaDNE0a03 am

EFTA01260464



QFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
STEARNS

Beggichyn, Mew Work T1207-3085
i —————

FIMAMCIAL TRUST CO INC

TVILN3IAIINOD

AT STATEMEWT PEMIGE Aprl 30, 2008

THROLIGH May 31, 2008

scout e |

TAAPAYER WUMRER On Fig

Transaction Detail (continued)

MISCELLANEOUS (continued)

LAST STATEMENT Aprll 26, 2008

MDDAY TRAKSACTION DESCRFTION DEBIT AMOUNT CRIDE AMOUNT
DE2IN0S5 JOURMAL FR CMIOY MG D21-52128-F1 156,062 .50

L FRt CMOY A 021521281 127,115 ,50

O CMDY AT 0275212
APR 6 SPEC CLEARING FEES

052505 JOURNAL

-|;|5.IL5|1:|5-F,|J,|_ .................... 'r qu-:uu.r ,,.;'uimzujp-.”_" - :}74154“:.

QSI2605 JOUMRPAL CORRECT PRIOR ENTRY 525 300,00
APR 0% SPEC CLEAR FEES

OSZE05E  JOURMNAL TO CMOY AT 021-52128-F1 £6,300.00
DaETios  JDURMAL PR CMDY AC 0215212851 55,850, 00

JOURNAL FR CMDY A 021-52128-F1 250,00
5-1.418,254.91 $936,131.00

Trades Executed Pending Settlement

gl.'li WTEE TRANSACTION DESCRPTION STWICL LS QUANTITY PRICE DERIT AMDUNT
0BIDRME  OER2TAOS BOUGHT ALTERMATIVE LOAN TRUST 1266 TFGEG 37,701.414 .00 2,582 az7.67T1.M
SERIES 2004-30CB CLASS 1-A-B
DUE 0225/2035 02,080%
OBATOA9E14332
REF # 200808275T050000 BS

CREDIT AROLINT

TERETTO0 VIAH

D9TTSEDD WD ANGS

ozT ORD1/0S; 00203 O

EFTA01260465
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OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.

3B3 Madison Avenue

Nesw Yark, Mew York 10179

BEAR
STEARNS

CLEARED THROUGH M5
WHORLY OWHED SLESIDIAYT

Bead, Stasr Securities Corp.
Dt Mol Canter Merth

I

FINANCIAL TRUST CO NG

3 o

Trades Executed Pending Settlement  (continued)

SETTUEMENT  TRADE
BATE OATE TRANSACTION DESCRIFTION

SYWBOLCLUSE CUAKTITY PRICE

STATEMENT PERICO  April 30, 2005
THROUGH May 31, 2005

wceoor weer [ NN

TAXFAYER MUWBER COn File
LAST STATEMENT April 29, 2005

CEBIT AMOUWT CEEDIT AR

aTn40s OEDEDS SOLD FRMA JOVE TRA GTD SABOTST =30,000,000 00 BB, 5155
SETT, 0708

DUE O7A0/2035 05,000%

CaBT021011332

REF # 2005080657440000 BS

FHMA-Z0VR{FMMA}GTD
06

SETTO7

DUE 07/01/2035 05 500%
Q587280211332

REF # 2005051957050000 BS

L 0 0 B B 0 e e B 5 5 6 S

0518005

0T 4505 BOUGHT

SASZATD

30,000,000 ,00 00,8671

30,260,156 .28

25,555,859 38

07r4ns 30,000,000 00 m

FRILAA-30WRFNMA)GTD
SETT.07IDE
DUE 0740172035 05,500%
09ET136514232
REF # 20050523587100000 BS
07N 4005 050605  SOLD FHMA-ZO0VR{FNMA
SETT.O7/06
DUE O7/01/2035 05, 500%
D@a7T280211332
REF # 2005050657450000 85
FHMA-30VR(FNMA)GTD SABZETO
SETT.07I06
DUE 0740172035 05,500%
09ETONE1 10332
REF # 200S05265T180000 BS

SAB2ETO

T T PR ST ——

=30,000.000 ,00

SABZATO 00,5158

oTN40s

OE/ZEM05 S0

“100.8831

30,154,887 &0

50.571.875 ,00

TOTAL

$61, 307,827 86 $120,282 431.88

The aisswe Iades do nol sppasr in sy elher sectios of s slalsment

o —

o027 DET0S00:03 oM

vaTe
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BEAR
STEARNS

OFFICE SERVICING YOLR ACCOUNT
Bear, Stearns & Co, Inc.

B3 Madison Avenue

Mew York, Mew York 107179

ACCOUNT EXECUTIVE
WISIT OUR WEBSITE

GRMA GOVT BOND
www. bearsteams.com

What's In This Statement

Financlal SWMMarY ...ocasasssmsssssrmaiasen 3

Your Portfolio Holdings ...

Transaction Detail .....ememmssesiss 1

Trades Not Yet Settled ...

Your Portfolio at a Glance

TOTAL VALUE OF SECURITIES THES PERIOD:
LOMG ACCRUED INTEREST
HET CREDIT BALANCE

NET EQUATY LAST STATEMENT
CHAMGE SINCE LAST STATEMENT

2,900,677
45,695
180,992

3,471,276
-338.907

There are no “Stop Loss™ orders or other pending buy
or sell open orders on file for your account.

FINANCIAL TRUST CO INC
C/0 JEFFREY EPSTEIM
6100 RED HOOK QUARTER
STE B3

ST THOMAS Wl 00802

Market Value of Your Portfolio

Cash & Equivelent —r ;_l“ %gfn
Fioad

L 52,500,677
Income $3,338.B15

B Curen ke value
Bl Lest statemerts market value

This summary Is far

erfy. Il ol nlandad 4% 4 M GocuniEnt.

CLEARED THROLUGH TS
WHOLLY OWHNED SUBSICIARY

Broskhm, Kiew ek 11307-3840

FINANCIAL TRUST COINC

STATEMENT PERIGD Aprl 1, 2008
THROUGH aprl 29, 2005

ey

TAXPAYER Wusmor  Dn Filg

LAST STATEMENT March 31, 2008

informatiora’ prpases
This statesient sheuld be refained for your recorts. See reverse side for important isformation.

oaT DATBONDE;1 1534 OO

EFTA01260467
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E9TTSEDD WD ANGS

F

STATEMENT BACKER IS PRINTED ON THIS PAGE

az7

DAODE11:24 B0

CLEARED THROUGH TS
WHOLLY OWMED SLUBSDRARTY

Bear. Sieams Sedsrited
One Metrotsch Comar Nodh

&ndi lli ﬁ 11E-3880

FINAMCIAL TRLFST CO INC

EFTA01260468
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FOTTSEOD WD ANAS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Staarns & Co. Inc.

383 Madison Avenue

Maw York, New York 10178

3 alyr

Cash Flow Analysis

THIS PERICD

OpeningBalance

Securities Sold
Dividands/interest

Miscelansous
Amount Credited

Sacurities Bought
Dhvidendsfinenest Charged
Miscellaneous

77.667.54

1.359,111,947.26
852,373.23
2,204,983.35

$1.362160.313.84
1,358,335,855.07
§25,716.62

-2,B04,477.28

103,324.86

Cash Balance Summary

OPEMMG CLOSING
Margin 77.687.54 180,862.40

Wet CashBalance

377.667.54 £180,882.40

Income Summary

THES PERIDD YEAR T BATE

U.5. Gowt. Band Int. 185,544.78 2,696,001.23
Giont. Agency Ink. 552, 438.36 2.574,774.36
Corp, Bond InL 113,815.88 488,527.96
Credit Balance Int. BT4.20 2.834.20
167,202,234 903,733,564

Reverse Repurchase Int
Total £1,019,575.57

Bond Purchase Int. 025, T16.62 -4,428,001.09
Repurchase int. Exp, -242,166.81 542 850,23
Portfolio Composition

Cash/Cash Eguivalent 180,982
Fizad Income 2.800.677

[=ri} 04200571:24 001

saomlees

CLEARED THROLUGH ITE
WHOLLY CrarED SLBSICIARY

Wi, SaeaH Seoies Cop.
O Mitretech Comer Nore
Brockdwn, New Yok 11 207-2838

FINANCIAL TRUST CO INC

STATEMENT PERICD  Aprl 1, 2008
THROLEH April 29, 2008

ACCOUNT NUWBER
TAXPAYTER KLUNEER

LAST ETATEMENT March 31, 2005

Your Portfolio
Allocation

Cash & Equivalen-
5% :

Fized Income

a5%

Unshaced posicna dendl Sl Balance gedior shod
mavica! wilued, The alecalion pescenisge b derwed
froam ihe ahaciuls marenl valoe of your posiobo.

VETY

EFTA01260469
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VILNIAIINOD

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT

Bear, Steams & Co. Inc,
383 Madison Avenue
New York, New York 10179

CLEARED THROUGH ITS
WHOLLY OWINED SUBSDMmY

Baar, Suarne Secaries Cosp,
One Metrotach Cenier Noml
Brockhn. Mow Yerk 11201-3858

FINANCIAL TRUST CO IMNC

4 otar

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

DESCRIFTION

SYMBOLCLEIR

WARIT [STMATED
PRICE VELLY ANNUML NCOME

CLIERENT
MIELD %)

(CASH BALAMCE

180,992

TOTAL CASH & CASH EQUIVALENTS

$180,992

FIXED INCOME

Government & Agency Obligations

DESCRIFTION

SYMBOLCUS

CILWKITTTY PRCT MARKET VALUE

FEDERAL MATIONAL MTG ASSH
SERES 2003-48 CLASS SW
DATED DATE 04/30003

BOOK ENTRY DMLY

DUE 01/25/2033 3, 080%
FACTOR = _E3416040

FEDL HOME LOAN MTG CORP#5107110
SERES 228 CLASS 10

DATED DATE 02/401/05

BOOK ENTRY ONLY

DUE O201/2035 & 000%
FACTOR = _5i41BBO&?

Total Government& Agency Obligations

31393206 MRGN

IZEEYDP MRGN

12,883,710 B.Ov24 1,040,305

5,419,507 18,7800 1,880,372

52,500,877

ANCCRUED
INTEREST

STATEMENT PEMOO  April 1, 2005
THRIHIGH Apeil 29, 2005
ACCOUNT MUMBER

TAMPAYER MUMSER  COn Filg

LAST STATEMENT March 31, 2008

ESTIMATED
ANMUAL MNCOME

CLRAENT
FIELD %)

5741

43,958

340,683

518,752 48,871

565,176 30,3787

$1.001,928

TOTAL FIXEDINCOME

52300677

1,001 528

YOUR PORTFOLIOHOLDINGSACCRUED INTEREST

540,688

YOUR PORTFOLIOHOLDINGSESTIMATED ANMUAL INCOME

$1,081.928

YOUR PRICED PORTFOLIDHOLDINGS

53,081,688

=5 DI0MET1:24 00

L

EFTA01260470
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99TTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT

Bear, Steams & Co. Inc.
B g ‘?umﬁamﬂs
STEARNS —

Brookyn. Mew Yot 11201-3858
L
FINAMCIAL TRUST CO INC

5o

Repurchase and Reverse Repurchase Transactions
with Bear,Stearmns& Co.lnc.outstanding as of date of statement

STATEMENT PEEOb Aprl 1, 2005
THROUGH aprdl 28, 2005

——

TaxXPAYER WUWEER On Fip
LAST STATEMENT March 31, 2005

PURCHASE! EEPLBCHASE BRICING PURCHASE PRICLT ACCRUED REPO LAY
START DATE  DATE RATE PRINCFAL WTEREST* [FACE AMACRINT] CUSI® CESSHPIGN
¥OU PROVIDED FEDCIERAL MATIONAL MTG ASS0C
(MARGIM) 020705 OPEN 0.000 «500,000.000 31352J0K2  SERIES 2003-13 CLASS 4,0B00 0372
YU SOLD
[RERG) 040405 OEI04N0S 31,080 473,000 -1.133 810,000 IMIEFCACE  SERIES 346 CLASS PO 11033
¥OU SOLD FANNIEMAE STRIP
(REPD) b4M1D5 051108 3.130 =10,583,000 -15,322 -30,000.000 J1BEFAWES  SERIES 329 CLASS PO 1201132
You SoLD FAMMIEMAE STRIF
[REFO) 04105 0EN1N0E 3130 -4,553,000 B33 =&,080,000 3136FCBCE  SERIES 346 CLASS PO 110733
YOU sOLD FEDERAL HOME LOAN STRIP
(REPO) 04108 06MN10S 3,130 =1,743,000 2088 -5,000.000 T1ZEIVDME  SERES 227 CLASS 1D 50000 1201/34
Vol SOLD FEDERAL HOME LOAN STRIP
(REPD} O4M1 3008 05M 305 3,150 «5 56,000 gl -2.500,000 I1282YDNGE SERIES 227 CLASS IO 5,0000 12/07/34
YOou SOLD FANNIEMAE STRIP
(REPO]) DaNsS0s  0SNEDS 3.180 =11,174.000 =16,778 -30,950,770 31 3EFAWES
YU S0LD
REPO) 04N508  DENEDS 3180 -4.311,000 6,323 =20,000,000 3135FCLDE SERIES 353 CLASS IO 5,0000 07107734
¥Oou BOLD FREDDIEMAC STRIP
(REPO]) Da1&ME  0SNG0S 3,180 -3,665,000 5,503 20,000,000 31 2E2YDM SERIES 228 CLASS 10 5.0000 02001135
¥ou soLh FAMMIE MAE STRIPS
(REPOY Q420005  DSNEI0S 3.200 14,660,000 15,637 -23,000,000 F13SFCKES  SERIES 352 CLASS PO o734
YOU SOLD FEDERAL HOME LOAN STRIP
{REPD) D4/2205  0SNE05 3.230 -1,837.000 -1.648 8,500,000 31262¥0MNE  SERIES 227 CLASS 10 5,0000 120134
ozT C4IB0S:11:24 O e

EFTA01260471
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOLNT
Bear. Stearms & Co. Inc.
383 Madisen Avanue

CLEARED THROUGH TS
WHOLLY CWHNED SUBSIDUASY

Bear. Siearms Seeuripa == 8
O ietrolech Cinter Morh
, Kew Fork 11307 -1858

FINAMCIAL TRUST CO MC

[

Repurchase and Reverse

Repurchase Transactions (continued)

with Bear, Stearns& Co.Inc. outstanding as of date of statement (continued)

STATEMENT FPERIOD Aprl 1, 2008

THROUGH

ACCOUNT MUMBER
TAXPAYER MUMBER  On Filg

Apeil 29, 2008

LAST STATEMERT March 31, 2005
FUBCHAS REPURCHASE PRRCiNG FURCHASE PRICE/ HCTRUBD REPD DUANTITY
START DATE  DATE RATE PRINCIFAL INTEREST* [FACE AN Cuse DESCRIPTION
¥iOu soLD FREDDIEMAL STRIP
(REPD) C4/22108 D565 3,210 528,000 =473 1 ZBZYDP SERIES 228 CLASS 10 &,0000 02X01/18
YU PROVIDED FREDDEMAL STRIP
{MARTEN] D4/22/D5  OPEN 0.000 -7,000,000 31282V0P SERIES 228 CLASS 10 56,0000 02/01/35
¥YOU PROVIDED GOVERNMENT NATROMAL MTE ASS0C
MARGIN} 04725105 OPEN =25, 400,000 J83T4FDET SERIES 2004-5 CLASS P 3,9500 02020133
YOU soLD

(REFD) D458 B5NDs

05  OPEN

B L LTI E T TP

5,130

0,000 -1,500,000 I ZB2YDNG

31282YDME

FEDERAL HOME LOAN STRI®

SERIES 227 CLASS 10 5.0000 12/01/34

FEDERAL HOME LOAN STRIP
SERIES CLASS 05,0000 12/107/34

4,0000 021 5M5
EREP‘G] D205 OFEN 2,750 -5B. 400,000 -13,612 50,000,000 912E280ME
TOTAL REVERSE REPURCHASE TRANSACTIONS 50 50
TOTAL REPURCHASE TRAMNSACTIONS 513,310,000 SrzaT
“he i SUNGTEAL date
oy 0405 1:28 001

BTy

EFTA01260472
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89TTSEDD WD ANOS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.
3873 Madison Avenue

ﬁ \'ﬁ iﬁ ﬁrk 10178

ﬂ. W Teik 112013848

FINANCIAL TRUST CO INC

T o a7

Transaction Detail

INVESTMENT ACTIVITY

SETTLEMENT  TRADE
DATE IDATE TRANSACTION

DESCRIPTION

STATEMENT Pemas  Apnl 1, 2005
THROUGH Aprl 29, 2005

ACETHNT WY

TAXFAYER MUMDER  On File

LAST STATEMEMT March 37, 2005
SYMBOLCLEIF QUANTITY FRICL

DEST AMOUNT CREDIT AMCUNT

040105 0RE0E  BOUGHT

LINITED STATES TREASURY NOTE
DUE 123112006 03.000% JD 30
Croa|d 6192080

YIELD 3 755 % TO MATURITY
GVER REF # GOS01002 A1

o4inios pafams  S0LD

UNITED STATES TREASURY NOTE
DUE 03/31/2007 03.750% M5 31
0888016192089

YIELD 3795 % TO MATURITY
GWER REF # GOSO1008 A1

020105 0331108 S0LD

9128280F4 50,000,000 98,73047
ACCR. T,

45,365,234 .38
177,071 B2

91 282EDOD ~30,000,000

UNITED STATES TREASURY MOTE
DUE 0/31/2007 03,750% M5 31
OERA0TET 52089

YIELD 3, TBS % TD MATURITY
GVER REF # GOSOT006 81

D&/0TI05

48,957,031 25
£122.908

~50.000,000 B3, 81406

ACCR, INT,

FEDL HOME LOAN MTG CORP#3510110
SERIES 228 CLASS 10

8.000 DUE 02001735

PRINCIPAL REDUCTN 04-15-05

04/0a805 04M7105 BOWGHT

UNITED STATES TREASURY MOTE
DUE ORNS/2015 04,000% FA 15
SPECIAL INSTRLUCTIONS

YIELD 4 472 % TO MATURTY

GVER REF # GDTOOZD AT
AS OF DA/OTIOB

0413/05 GANEDS BOUGHT

FNMA 30YR GTD

SETT, 04108

DUE 0450152035 05 ,000%
a7 6110332

REF # 2005031657130000 BS

F2E2VDRY

-335,605%

B128280MB 40,000,000
ACCR. INT,

a6, 73438 38.693.750.00

220,834 28

SAgZI90 50000000 87 83358 4 B38BT 65

DANHOE | DANADS  BOLGHT

FNMA 30YR GTD

SETT, D4/05

DUE 04701/2025 08, 000%
OBET 20211332

REF # 2005031457280000 BS

28,874,218 ,75
3,073,717

Sag2 a0 V0000, 000

B7_71084 B.771,083 .76

w7 D4B0MET1:24 001 WATT

EFTA01260473
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc,

383 Madison Avenie

New York, New York 10179

BEAR
STEARNS

B oo

Transaction Detail (continued)

INVESTMENT ACTIVITY {continued)

SETTLEMENT  TRADE
DATE DATE

SYMBOLCUSIF ERLANTITY PRICE

Broskdn, Miw Yark 11307-2058
|

FINANCIAL TRUST OO INC

BTATEMENT PEmRICO  April 1, 2005

THRIGUGH April 29, 2005

ACCOUNT MUMWBER
TANPAYER MUWBER

LAST STATEMENT Miarch 31, 2008

SEBIT AMGCUNT CRECHT AMOUNT

AN 3DS 030aDs

SABEZI0

10,000,000

9B, 48875

CANCEL SELL

# 20050I095TIBOOOD BS

04113105 03M505 BOUGHT

SABZZG0 20,000,000 87.57813

REF # Z005031557140000 BS

PR 30VR GTD

SETT, 0408

DUE 040172038 08, 000%
Q887280211332

REF # ZD0SD3145T7080000 BS
AS OF 02M4/05

TD CEL PREVIOUS SELL

03405 CANCEL SELL

20,000,000

041305 #7_B5625

9,846,875 00

14,688.287 25

18,515,825 .00

18,531,250 ,00

0411 305 0,000,000

0318/0%  CANCEL SELL

FNMA 30YR GTD

SETT, D4/08

DUE 04/01/2035 05,000%
QS8T0167110332

REF # 2005031857000000 BS

ar.91018

D4M 35

03nans 9792188

CAMCEL SELL

SETT, D405
DUE 0401 /2035 05 000%
OBaT135514332
REF # 2005031857050000 BS
AS OF 03NS

CXL PREVIOUS SELL

=) DEIE0ET 24 0D

15.582.011 .25

15,584,375 .00

EFTA01260474



CLEARED THROUGH IT8
WHOLLY CWHED SURS
OFFICE SERVICING YOUR ACCOUNT .

BER Bear, Steams & Co. Inc. ::mwm

383 Madison Avenue MW Verk 11207-3855
TS g C

FINANCIAL TRUST COINC

VILN3IAIINOD

DLTTSEDD WD ANGOS

TYRETTO0 VIAH

Bwx
ETATEMENT PERaS Apdl 1, 2005

THAGLIGH Apnl 28, 7005
Transaction Detail (continued)

, TAXPAYER NUMBER On File
INVESTMENT ACTIVITY [continued) LAST STATEMENT  March 37, 2005

SETTLEMENT  TRADE
DATE DaTl TRANSACTION DESCRIFTIDN STWBOLCUSIF CJLLKTITY PRICE [DEBIT ARCUNT CREDN AMOURT

D4M30E  DAOH0S CANCEL SELL g::ﬂ A0VR GTD SABZ290 20,000,000 87.99219 19,598,437 ,50
. D405
DUE D4/0772008 05 000%
CAETO21011332
REF # 2005030957320000 BS
AS OF DANSME
TO XL PREVIOUS SELL

047305 DRDBDS CANCEL SELL FHMA 30YR GTD - SARZ29D 20,000,000 98,53125 18.706, 250,00

03/081D.
TO CxL PREVIOUS SELL

41305 03205 BOUGHT ;gnu ml}’c.m SABZ290 40,000,000 §7,75000 8,700,000,00
OLE D4/01/2085 05, 000%
DEBT01E1 10332
REF # 2005032157140000 BS

04N305 033005 BOUGHT FHMA 30YR GTD

48,699,218 .75
SETT, D40E

DLE 04/01/203.5 05, 000%

0887280211332

REF # 2005033057320000 AS

413005 03N BADS5 CANCEL BUY ;#::Liﬁm SABZ290 =5,000,000 97.93358 4,896.679 .69
DUE 04/01/2035 05, 000%
0337016110332
REF # 2008037185T130000 BS
AS OF DINANS
TO CXL PREVIOUS BUY

03N 405 CAMCEL BUy FNMA VR GTD 5AB2290 =10.000,000 87.71084 2,771.0083 .75

SETT, D405

DLUE 04/01/2035 05, 000%
0BaT280211332

REF # 2005031457280000 B85
AS OF DIN4/05

TO CXEL PREVIOUS BUY

oar 001124 00 NETT

EFTA01260475
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VILN3IAIINOD

TLTTSEDD WD ANGS

BEAR
STEARNS

QFFICE SERVICING YOUR ACCOUNT
Bear, Stearmns & Co. Inc.

383 Madison Avenue

Mew York, Mew York 10173

CLEARED THROLGH T
WHOLLY DWHED SUBSIDIARY

Beac, Stawre Securities Corp.
One Msteolech Center Morth

Breithn, Mew Yot 112073858

FINANCIAL TRUST CO INC

10 oisr

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRaDE
DATE DATE THANMSRCTEIY

DESCRIPTION SYMBOLCUSIP JUANTITY

STATEMENT PEmpD  Aprdl 1, 2005
THROUIGH April 2B, 2008

ACCOUNT NUWBER

TaxfayEn muwnbn  On Filie
LAST STATEWSENT  March 317, 2005

PRICE ui_mr ARIDURNT CREDHT AMOUNT

04N 305 O3/08/05 S0LD

FNMA JOVR GTD EABZ290 10,000,000
SETT. 0405

DUE 0480172035 08 000%

CBET061 10332

REF # 2005030858030000 B5

O30805 50UD

FNMA 3O0VR GTD

SETT, 0405

DUE 0440172035 05.000%
CEa70161 10332

REF # 2O0DS0309573B0000 BS

D4M30S  CAMSIDE | CANCEL BUY

R R S R R

BB, 46B75 B.B48.875 .00

B?.921EB- 14,688 281 28

FNMA JOVR GTD BARI2G0 20,000,000
SETT, 04E

DUE D401 72005 08, 000%

DEET135514332

REF # 2005031557140000 BS

AS OF DANSME

TO CXL PREWIOUS BUY

6757812 18,515,825 .00

FNMA J0YR GTD SABZZD =20,000,000
SETT, D405

DUE D4A01/2035 08,000%

D9B72BOZ11332

REF # 2005031457080000 BS

97.65625 18,531,250 .00

041 3005

1errr e

TR

FHMA I0VR GTD BARZ 280 -20.000.000

SETT, Q405

DUE DA0NJ2035 05,000%
09E70161 10332

REF # 200S031B57000000 BS

701018

FMMA 30VR GTD SAB2Z80 20,000,000

04N305F 030805 01D

ArtmrE s

FNMA 30VR GTD SABZZEO =20,000,000

REF # 200503095T320000 BS

B7.821BB 18,584,375 00

27.99219 19.598.437 .50

par DrA00S; 1104 OO wn

EFTA01260476
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VILN3IAIINOD

ZLTTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
3BT Madisan Avenye

BEAR
STmRNS mmt 10178

Wi Ferke 112073850

FINANCIAL TRUST CO INC

11 el ar

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRADE
DATE

DATE TRARSALTION GESCRIPTION

STATEMENT PERIOD Agrd 1, 2005
THROUGEH April 28, 2005

|
TAXPAYER HLMEER

LAET BTATEMENT Mareh X1, 2005

DIARTITY PRICL DLINT_AGICUNT CRLDIT BRACUNT

04305 030805 S0L0 FhiA. 30WR GTD SABZZRD

SETT, 04105

DUE D4M1/Z2035 05.000%
0987280211332

REF # 20050308576T0000 BS

FHMA JOYR GTD

SETT, D405

DUE 04/01/2035 05, 000%
QEAT06110332

REF # 2002032157140000 BS
AS OF 0321105

T CXL PREVIDUS BUY

SAAZI90

-20,000.000 98.53125 19,706,250 .00

40,000,000 7. 75000

35,100,000 ,00

D4113/08 SAB2280
SETT, 04/05
DUE DAI01/2035 05.000%
0987280211332
REF # 2D05033057320000 BS
AS OF D3/30/05
0 Gl PREVIOUS BUY

=50,000,000

0aM4s | BOUGHT FNMA, 20VR €10 532291

ZETT, D4i0S

DUE 04/01/2035 05, 500%
0@aTan1 133z

REF # 2005031457290000 BS

5,000,000 10013281 5,006,640 63

D4 305 DINEDS  BOUGHT FNMA 30VR GTD SABZZE1
SETT, 04405
DA D401/2035 05, 500%
QSBTOZI011332
REF # 2008031857240000 BS

100, 26563 5,013,281 .25

411305  03080S CANCEL SELL FHMA 30YR GTD SaBZ2N

SETT, D405

DUE 04/0172035 05, 500%
CAET0E110332

REF # 2008030A58150000 BS
AS OF 030805

TO CEL PREVIOUS SELL

az?

Ti0070703 1007070313

10,000,000

DR0DE 138 G0 T

EFTA01260477
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BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT

Bear, Stearns & Co, Inc.
383 Madison Avenue

New‘l"ﬁ Hi 'l'ﬁ 10178

12 s

Transaction Detail (continued)

INVESTMENT ACTIVITY jcontinuad)

SETTLEMENT

TRADE
DATE DATE TRANEAL PO

DESCRIPTION

SYMBOLCUSE

DLAAMTITY PRICE

CLEARED THROUGH ITE
WHOLLY OWNED SUBSDWAY

Bair, Steams Seourides Comp
Qe Metrotech Center Mo
Erosklm, Kew York 11200-3858

A
FINANCIAL TRUST CO NG

STATEMENT PERIDD Aprdl 1, 2005
THRCUGH Aged 28, 2005

ACCOUNT NUMBER
TAXPAYER nusae  On File

LAST STATEMENT March 31, 3008

DEBIT AMOUNT (CREDIT AMOLINT

0413105  O3MDB05S  CANCEL SELL

FRA 30WR GTD

SETT, 04/05

DAUE 0a/01/2035 05,500%
OBBTTST 115332

REF # 2005030857 230000
AS OF 02/0R105

TD CEL PREVIOUS SELL

SABZZS

15,000,000 10026125

15,042,187 50

CAMCEL SELL

FM.!I. 30¥R GTD

SETT, Dai0s

DUE D4/071/2035 08 S00%
DE871355714332

REF # 2005030957 260000
A5 OF DA/0SM0E

TO CXL PREVIOUS SELL

BS

20,000,000 1l:HJ 3 ﬁﬂ

QX29/05

DUE D4/07/2035 05,500%
EEF-BT1 35514332

# 200503268 T130000
AS OF 0372905

SABZZE

BOUGHT

ENMA SOYRGTD

SETT, 0405
DUE I:I4-"C|1f2':|35 5. 500%
CEBTOE131 7095

REF # EIJDEI'.'ISBEIE?!M

20,000,000 101 . 48436

20,069,531 .25

; Sagzzan

0an4ns

FHMA am T
SETT, 04D
DUE hn-’mms 05, 500%
ﬁsm 11332
F # 2005031457250000
F G245

0
TO CEL PREVIOUS BUY

&

Dahans

FNMA 30YR GTD

SETT, D4MDS

DUE EH\."DH.EDEE 05, 200%
DSET02100

REF # !Dﬂ!ﬂitﬁﬁ?zm
AS OF DANEIDE

T G FREVIOUS BUY

35,000,000 85,871250

SABZZE1

SAaZIET

-5,000,000 10013281

14,934,375 00

100, 28563

D3006;1 134 oo

5,006,640 .EE-I-

§.013.281.35

EFTA01260478
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OFFICE SERVICIMNG YOUR ACCOUNT
Bear, Stoams & Co. Inc.

3683 Madisan Avenue

Mew York, New York 10179
I

BEAR
STEARNS

13 oo

Transaction Detail (continued)

WHOLLY OWNED SUBSIDIARY

Baidr, Slearnd Sacarfied Comp
Ofai Wlidratach Cimder Nofh

ﬁ. hiw Fork 112013885

FINANCIAL TRUST COING

HTATEMENT PERSD Agel 1, 2008
THRCUGH Aprl 28, 2006

ACSOUNT NUMBER
TAKFAYER WUNEER  On File

INVESTMENT ACTIVITY (continued) LST STATENENT  March 31, 2005
SETTLEMENT TRADE
DATE DATE TRAKSACTION DESCRETION SBOLTUSR W'H PRECE CERIT AMDURT CREDAT ARACRINT
D4N305  0X0AUS SO0 FHMA 307R G SAE22G1 10,000,000 10070703 10,070,703.13
SETT, 0405
DUE D4I07/2038 05, 500%
09ET0167110332
FEF 20050308581 50000 BS
047308 0ADMOS | SOLD FHAA 307R GT0 SABZZS 15,000,000 100,28125 15,042,187 .50
SETT, (41D
DU 410172035 05.500%
OGETIOTY 8a52
REF # 2005030857380000 BS
041305 03005 SOLD FNMA 30VR 610 SABZZEN -20,000,000 100,34766 20,068,631 .26 h
ETT, D4105
DUE B4/D1/2035 05, 500%
M7135514332
F # 2005030857280000 85
DAM3I0S | D32A05  CAMCEL BUY 'sm.u. 30VR 61D SABZZE 20,000,000 101,46438 20,286,875 ,00
SETT, D4R05
DUE DADT/Z035 05, 500%
0587125514332

REF F%DE&B&H 30000 BE
TD CHL PREVICUS B'l.-ﬂ'

FNMA J0VR GTD

SETT, Q4mE
DUE 04/01/2035 05, 500%
C9ET031371 7099

34,934,375 00

REF # :mm:msnm BS
A5 OF D3/
To £l P‘R‘:’.\WUS BuY
04N 305 D3/28/05 CAMCEL SELL FHMA-FIVR{FHMAGTD SAB235T

SETT.04I05

DUE Q40112035 DB, 000%
DEAT135514332

REF # 2005032857080000 BS
AS OF Q372805

TO CXL PREVIOUS SELL

ozT

101, 71878

OO 11:34 Qo

20,343,750 00

EFTA01260479
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VILNIAIINOD

OFFICE SERVICING YOUR ACCOLMT
Bear, Steams & Co, Inc,
383 Madison Avanue

E—

BEAR
STEARNS

14w

Transaction Detail (continued)

INVESTMENT ACTIVITY (cortinued)

SETTUIMENT  TRIADE

DaTt OATE TRAMEACTION DESCRIPTICN

STWIDLTUSF

041305 033005  CANCEL SELL FHMA-3CYRIFNMA)GTD
04/05

DUE 041072035 06,000%

CSB7787115332

REF # 2005033067150000 BS

AS OF 0330005

TO CXL PREVIOUS SELL

CAIARTTTY FRICE

T

FINAMCIAL TRUST CO BC

STATEMENT PERICD .":I'. 1, 3005
dgril 26, 2005

sccoune wscs [

TaxPAYER mMuMBER  On Fle
LABT STATEMENT March 31, 2008

HATRIGH

DEBIT AMOUNT (GREDIT AMOUNT

SABR2IST

D4NZM5  04MDEOE BOLGHT FHMA-Z0YRIFNMANITD

SETT 04108

DUE 040112035 08 000%
0587280211332

REF & 2005040657500000 BS

SABZIST

D4/aTI05

BOUGHT FHMA-30YR{FNMA)GTD

SETT. 0405

DUE D4/01/2035 06 000%
DABT2B0211332

REF # 2005040757250000 BS

FHMA-30VR(FHMY) GTD

SETT,04/05

DILE DAN/2035 06,000%
D96T135514332

REF # 2005032057000000 BS

20,000,000 107,92188

20,364,375 00

I MWD.E?U “102_-1-!313

SABZIST

SAB238T

04H3ME 033005

SETT.04/05

DUE D4/01/2035 05, 000%
OBBTTET115332

REF # 200503305T150000 85

04N 205 040605 CAMCEL BUY

FRMA-TBOYR{FMMANGTD

SETT, 0408

DUE O4/D71/2035 06,000%
0987280211332

REF # 2005040857500000 BS
AS OF DAMEMD!

SAB235T

SABZIST

i

20,490,625 00

20,000,000 10264063

---------------- At o S

-20,000,000 101.71875

T RS R e e i g S S R s i

-20.000,000 101 ,821BB

20,528,125 .00

20,243,750 00

oy DAEODS 1134 G

20,490,625 .00

EFTA01260480
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OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co, Inc.
IBT Madison Avenue

BEAR
STERNS Hesw York, Mew York 10179

18 o3

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETRLEMLENT  TRADE
DWTE T TRANSATION DESCHPTION SYMBILCLSIE quanTTY

Brockm. Kew York 112301-1858

FINANCIAL TRUST CO INC

STATEMENT PERIOD
THRCLGH

April 1, 2005
April B, 3005

sccou wuses [N

TAXFAYER MUWBER

LAST STATEMENT

DESIT ARSILIMT

On File
March 31. 2005

EREDT WG]

4305 Qa0TI05 CANCEL BUY FHMA-JOVR{FRMAIGTD SA8Z235T -20L000, 000

SETT.04M05

DUE 040112035 08, 000%
DeET280211332

REF # 3005040757250000 BS
AS OF D4/07/05

TO CEL FREVIOUS BUY

102, 64063

CAM0S DANZMS  BOUGHT UNITED STATES TREASURY NOTE 1 282ED00 20,000,000

DUE 03731/2007 03.750% M5 31 ACCR, INT,

OEHA0167152059
YIELD 3 685 % TO MATURITY
GVER REF # G1021008 A1

D4MBIDG 0329105 BOUGHT PR S0VR GTD SABZZET 20,000,000
SETT, 405
DUE Da01/20AE 08, 500%
DRET135574332
REF # 2005032057120000 BS

100,10156

oahans Q3FEH05 CANCEL BUY FHA 30WR GTD sagzaan 20,000,000
SETT, 0405
DUE D4/01 72035 08 500%
CHET135574332
REF @ 2008032957130000 BS
AS OF D3/2B/D5
TO CXL PREVIOUS BUY

D4rBADS CAM S5 CAMCEL SELL FHA- 1 SYR{FHMA-1 5 GTD SABZIE6 20,000, D00

SETT. 0405

DOUE 04/01/2020 04.500%
OBET135614332

REF # 2005031557250000 BS
A5 OF 021805

TD CEL PREVIOUS SELL

107 48438

87.74218

20,528,125 .00

26,638,314

158,548,437 50

DaHBIE | ONAAOE  BOUGHT o ENMATSYRENMA-15IGTE BAB2IEE 20,000,000
SETT.04/0%
DUE DAM1/2020 D4,500%
0BB72E0211332
REF # 2005031457040000 BS

9777344

axy CATBOVDS ;1134 08

EFTA01260481



DFFICE SERMVICING YOUR ACCOUNT
Bear, Stearns & Co, Inc,
383 Madison Avenue

BEAR
STERN S M 10178

BOURETTO0 VId4d

VILN3IAIINOD

LLTTSEDD WD ANGS

16 =i ar

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRAGE
DATE CATE TRANSACTION

QESCRETION

SYMBOLCLEIR

CRUANTITY PRICE

FINANCIAL TRUST COINC

STATEMENT PERIDD Apfil 1, 2005
THROUGH April 29, 2005

——— |

TaxPAYER smumBcR  On Fils

LAST ETATEMENT March 37, 2005

OEBIT AMOUNT CREGHT KUOURT

DANBDSE 030905  CAMCEL SELL

FHldA-15YR{FMMA-15)GTD

SETT, 405

DUE 040112020 D4 500%
OBaTIE1 10332

REF # 2005030957590000 BS
AS OF DA/0G0E

TQ XL PREVIOUS SELL

D4 BAOS DAMNBIDE BOUGHT

o4Nans

oahamns 03N 405 CANCEL BUY

FHMA-1EYRIFNMA-15)ETD
SETT

0405
DUE D4/01/2020 04, 500%
COBT2B0211332

REF # 200503085T680000 BS

REF # 2005031 E5T7250000 BS

FRIMLA-1 SR [FHMA-15)GTD
SETT.04I05

DUE 040112020 D4,500%
QSAT280211332

REF # 200503145T040000 BS
AS OF 0314105

TO CXL PREVIOUS BUY

DM BIDE o3oams So0uD

FHMA-TSYRIFHMA-15)GTD
-]

SETT. 0410

DUE 04/01/2020 04_500%
DEaTOE1 10332

REF # 2005030957590000 BS

D BAOS 03085 CAMCEL BUY

FHMA-T SYR{FMELS-1 5)ETD
SETT.04/05

DUE 04401 /2020 04,500%
aB7280211332

REF # 2005030857680000 BS

AS OF D3/0BIDS
T CXL PRENIOUS BLIY

BT

SAAZIEE

20,000,000 87.85313

EABZIEE

L P RN R R B 6 8 8k e S e

ABZIEE

20,000,000 88 54588

19,590,625 .00

19,709,378 0D

~20.000,000 97.74279

T S A £ 5 55 it et e

~20,000,000 9777344

18,548,437 50

19,554,687 .50

SABZIGE

=20,000,000 87.85313

20,000,000 BB 54888

o2r

DrB006: 1124 OO

B 4 4 4 S e v e e e

19,500,625 .00

19,708,375 ,00

EFTA01260482



CLEARED THROUGH IS
WHOLLY OWKED SUBSIDUEY

O Matreiszh D Meah
Brookhn. Mew Yok 11207.3853

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co, Inc,

383 Madison Avarue

Mew York, Mew York 10178

BEAR
STEARNS

FINANCIAL TRUST CO INC

VILN3IAIINOD

17 v
STATEMENT PERICD  Apnl 1. 2005

THROUGH April 28, 2005

secou raee [

TAXPAYER MUMBER On File
LAST STATEMEMT  Muanch 31, 2005

Transaction Detail (continued)

INVESTMENT ACTIVITY (cortinued)

DESCRPTION
FHMA-1SYR{FNKA-13)GTD
SETT. 405

DUE 040112020 05, 500%
DEAT135514332

REF # 20050Q2057130000 BS
AS OF D205

SETTLIMENT  TEADE
OATE OATL

DANBNOS  C3IZHI05

TRANEACTIIN
BOUGHT

SYMBILCNR
SABEAEZ

cumy et
20,000,000 0. 46436

UM ANUNS
20,286,875 .00

EREOIT AMDUNT

10764063

DaNEMS 033005 SREZ4E2 20,000,000 20,326.925.00

DILE
QEBTTET 15332
REF # 2008033067110000 BS

O4MENDS CANCEL SELL FHA-1SYRIFNMA-1 S)GTD
04/05

DLE D401 /2020 05 500%
DAa7 280211332

REF # 200504DB57540000 BS
AS OF D465

T CXL PREVIOUS SELL
FMNMA-15YR[FNMA-15)GTD
SETT.04/05

DA 00172020 D5, SD0%
Q8BTZE0211333

BEF # 2008040757280000 BS
AS DF D&0TI05

TO CXL PREVIOUS SELL

" FNMA- 1 SYR(TNMA 5YGTD

" SABZAGZ 102_06250 20,412,500 .00

{HHB.'DE 102,17188 20,434,375 .00

D4/0TIOS  CAMCEL SELL

4808 DAPHOS

SABZAEZ 20,206 875 ,00
SETT, 0405
DUE D4/0172020 05 S00%
0387138514332
REF # 2005032857130000 85
AS OF 03/29/08
TO CXL PREVIOUS BUY
FRMA-15YR[FNMA-15)GTD SABZ4E2 -20.000,000 101, 64063
SETT.04/05
DUE 04/01/2020 08, 500%
OSBTTS87115332
REF # 2005033057110000 BS
AS OF 02r30/05
TO CHL PREVIOUS BLY

D41 BIDE 03/30/05 CAMCEL BUY 20,328,125 ,00

OLBETTON VIAH

8LTTSEDD WD ANGOS

ozT

BTG 1124

vare

EFTA01260483



1LRETTON V149

6LTTSEDD WD ANGS

TVILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.

3BE Madison Avenua

New York, New York 10179

BEAR
STEARNS

Breoiys, lpw York 11201-3858

I
FINANCIAL TRUST €O INC

18 o7

Transaction Detail (continued)

INVESTMENT ACTIVITY ({continued)

SETTLEMENT  TRADE

DATE DATE TRAMSACTION DESCRIPTION

STATEMENT PERICD April 1, 2008

THRIGLUGH April 29, 2008

ACCOLNT MUMBER
TAXPAYER MUMBER On Flle

LAST STATEMENT  March 31, 2005

CERIT M_MIT CREDIT AMOUYN

DM BADS D4N0EDS S0LD FHMA-1 SYRIFNME-183GTD

SETT, 0405

DUE D4/01/2020 05,500%
0ABT7 280211332

REF # 20D50408587540000 BS

SABZ4EZ

-EU.DED.ECIII

102.06250 20,412,500 .00

0411802 040705 SOLD FRMA-1 BYRFNMA-151GTD SAB24B2
SETT, 04008

DUE 04/07/2020 08, 500%

0S8T 280211332

REF # 2008040757 280000 n:s

~20.000,000

D4/ BIDE 04115105  BOUGHT UNITED STATES TREASURY NI;I'IE

DUE 02152015 Nﬂs?ﬂﬁ FA 15

INSTRUCTICN.
YIELD 4 286 % T0 MATURITY
GVER REF # G1053517 A2 WAEE

2128z80ME

04MBDS  SOD

UNITED STATES TREASLIRY MOTE
DUE D2MS/2015 04,000% FA 15
O9BA0Z 7456000

TELD 4,244 % T0 MATURITY
GVER REF # G1081006 &1

§1ZE2B0MS

-------------------------- B B e £ 4 2 1 1 L B R 12026k e = et ot 0 T T D B 8 e o e g 0 A AR IR

20311970

04/20/05 0478105 BaDLRGHT FEDERAL WATIOMAL MTG ASSM

SERIES 352 CLASS 1
DUE 07/01/2034 00,001%
ocar 2

0051033
REF # 2005041857040000 BS

R AR 8 R 8 4 b 0 4 4 4 T O BB BB

J136FCKCE

15,000,000

5,000,000
ACCR, INT,

102 1T BE 20,434,375 ,00

Y I 0 0 455 v o 5 54 TS ST —

97,1875 4,885,937 50

34,254 14

S8_05466
ACCR, INT,

14,708,203 13
104,415 B8

T8.687T50 18,982,352 .30

DAf22ID5 D4/27405 S0LD UNITED: STATES TREASURY NOTE S12BZA0MY

DUE OZMS2015 04.000% FA 15

DEBEZA029 308

YIELD 4 298 % TO MATURITY
GVER REF # G1111026 A1

9762500
ACCR, INT,

§.762.500,00
712,928.18

04725005 PRINCIPAL 1 JEFAWES

405,707 .10

D430 1124 DO NETT

EFTA01260484



TLRETTO0 VIAH

VILN3IAIINOD

DETTSEDD WD ANGOS

OFFICE SERVICING YWOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madsan Avenue

M

BEAR
STEARNS

CLEARED THROUGOH B
WHOLLY OWHED SUSSiousiy

oy, Baarm Secuiitisd Cog.
(O Matritach Cirmer Mo

Erockin. Rew Fork 17207-18358

FINANCIAL TRUST CO INC

19 o

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTUIMENT  TRADE
DRTE

(DATE TRAMSACTION DESCRFTION

STATEMENT PEMIOO Ageil 1, 2008

THROUGH

seconr vvece [

TAXPAYER mMUMBER  On File
March 31, 2005

Aprl 29, 2005

LAST STATEMENT

HECE DESIT AMOUNT CRIEDHT ARMGUNT

DAIZSI0E FEDERAL MATIOMAL MTG ASSM
SERIES 32D CLASS PD

DUE 01/01/33

STRIP
PRIN /D 03-05 P/D 04-25-05
REPOP &1 ©,0000

) FEDERAL NATIOMAL MTG ASSN
SERIES 2003-19 CLASS SW

4,150 DUE 01/25/33
FRINCIPAL REDUCTN [4-25-05

PRIMCIPAL 1 IEFAWES

0412505

FRINCIFAL 313930206 -342,955

418,686 .74

DAIZSI05 PRIJCIPAL

FEDERAL MATIOMAL MITG ASSM
SERIES 14B CLASS 1

DLE 11101133

PRIN /D 03-08 PID (4-25-05
REPOP &I D,0000

16, 520,27

FEDERAL MATIOMAL MTG ASSN J136FCECE
SERIES 348 CLASS 1

DUE 17/D71/33

PRIN R/D 0308 /D D4-25-05
REPD P E| 0.0000
FEDERAL MATIOMNAL MTG ASSN
SERIES 148 CLASS 1

DLIE 11/01/33

PRIN R'D 03-05 PD 04-25-05
REFOP &1  D,00D0

prpTe N e g A RS LR LT T DT ET TET E Ty s e

425105 PRINCIPAL

D4/2505 PRINCIPAL 3136FCBCE

130,155,580

04127105

BOUGHT LINITED STATES TREASURY NOTE 912828000 10,000,000
DUE 03731/2007 03.750% M5 31 ACCE., T,
SPECIAL IESTRUCTIONS

YIELD 3,586 % TO MATURITY
GVWER REF # G1173447 A3 WWER

R L LT TR e P e dnna b

10,028,125 .00
28,688 82

100, 28125

10,000,000
ACCR. INT,

Dafams 042805 UMITED STATES TREASURY MOTE

DUE DEHSJEI‘DH 04,000% FA 15

g 3099
YIELD 4,152 % TO MATURTY
GVER REF # G1181074 A1

W1 2E280MS

9678125

ozT A0S 1124 Qo0 ey

EFTA01260485



ELRETTON VIAH

QFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.
B3 Madison Avenue

“ o

BEAR
STEARNS

CLEARED THROUGH T8
WHOLLY OWHED SUBSIDLAIY

Bewt, Stwarrm Securities Corp,
Dre Matrstech Canter Manh
%, Rew ¥ork 11207-3859

FINANCIAL TRUST COINC

20 o

Transaction Detail (continued)

INVESTMENT ACTIVITY [continued)

STATEMENT PERICO  Apeil 1, 2005
THROUGEH Agell 28, 2005

il

TANPAYER MBEER  On Filp

LAET STATEMENT March 21, 2005
SETILEWENT  TRADE
CATE DATE TERARSACTION QUSERFTION SYMBILCUSIP CUANTITY PRICE DESIT AMSCLNT CREDIT AMDUNT
D4/2ems D4/28/05 BOUGHT UNITED STATES TREASURY NOTE 912828000 £0,000.000 10030078 50.150.380 .63
7 0A. T 1
g”ﬁ&ﬁ}%ﬁg AR . & ACCR, INT, 148 885 57
‘ } YIELD 3 525 % TO MATURTY
GVER REF # G11B1005 A1
O TOTAL §-816,B02, 404808 STIZATO, 2RO
Z INTEREST
—
IOATE DESCRIFTION SFBOLTUSP UANTITY RATE (%) CEEIT AMOLUNT CREDT AMOUNT
U 040105 AVG BAL 528,740 RT 1.520 BT4 2
m 021 OFFICE INTEREST 0305
P e 3.]5;;*“5 5 .......... - - 31?3665 .........
SERES 227 i)
DUE 120172034 5,000
INT R'D 03-05 PiD 04.15-05
_| REPOP&| 50000
B P P s s éi'zn:iﬁ:frii ...... - 5 T —— 4399@51"
SERIES 227 CLASS ID
DUE 120172034 5.000
INT D 03-05 PVD 04-15-05
|— REPOPFEI 50000
D4hsms FEDL .I'ﬂh'l;' LOvWK MTGCDR.I;-J-EOHIJ F12B3VDM . E:m .-.-I;ﬁ:??ﬁ,na "
SERIES 228 CLASS 1D
DUE D201/2035 6,000
INT /D 03-05 A0 04-15-05
REFOP &I 6.0000
4505 PEDL HOME LOAN uﬁé-ii;ﬁ#smﬂﬂ T 312,&2'rDP1 o E_mou' B
7] SERIES 228 CLASS IO
o DUE 02901/2035 6,000
= INT R/D 03-08 P'D D4-15-05
= REPOP &1 B,0000
| [ ——— s T
g
2
L
LA
iy 027 A0S 114 0 van?
=
ca
=

EFTA01260486



OFFICE SERVICING YOUR ACCOUNT

BEAR
STEARNS

Bear, Steams & Co. Inc.
383 Madison Avenie
New Yeork, New York 10778

A1207-3855

FINAMCIAL TRUST CO INC

2wy

Transaction Detail (continued)

INTEREST (continuad)

GArE DESCRIPTION

STATEMENT PERIOD Apdil 1. 2005
THROUGH April I8, 3005

T

TAxPaYER WumBER  On File
LAST STATEMENT March 31, 2005

SYMBOLELSIP QLAY RATE (% CREDIT AMCLNT

D450 FEOL HWOME LOAN MTG CORP®510110
SERIES 228 CLASS 1D
DUE OZ/D1/2035 5,000
INT RID 0308 PO 04-158-05
REPO P&l B.0000

D4 SIS FEDL HOME LN.H WGEDRF!S"I&'I'ID
SERIES 228 CLASS 1D
DCUE D2/31/2035 6,000
INTEREST PAYMENT 04-15-D5

GOVERMMENT NATIONAL MTG J-SS-II
SERIES 2D0d-5 CLASS PS
DUE 02720/2033 4100
INT R/ 0i3-08 PID 04-20-05
REPOPREI 4,000

D4/20/m5 GOVERMMENT MT'H)H.&L MTG ASSN
SERIES 2004-5 CLASS PS
DLUE EIZ.'Z‘IJIZMS 4,100
INT R/D D3-0% PUD 04-20-05
REPOPEI 41000

0 B 8 R £ 8 R SR R RN R R R 420 8 A L B L LB BB g g 4 0 A B0 B0 LB LRI R PR T 8 £

31 FBEIYDF £.0000 48.776.08

6.0000 48,T76.08

38374FDBY 4.71000

3BITAFDET 4.7000

VILN3IAIINOD

JA3TAFDET 41000 75,208,233

04/25/05  FANMIE MAE CMOSERIES 2003-13

LTR
DOLE ﬂmﬂl‘i 5,150
INT RUD Or3-005 PVD 04-25-05
REPOPEI| 51500

515'30 113.515,89

Dalzeine  FEDERAL NATIOMML MTGASSN sagacece 42,1500
SERIES 2003-49 CLASS SW

"-,:,” DUE 01/25/2033 4,150
= NTEREST FRTMENY O4-S5.08 E—— T ——
|
]
=
3
Lad
n
=
= Lirq] GRIO0E;11:24 0 AT
ca
Faud

FLRETTON VIAH

EFTA01260487



CLRETTON VIAH

ESTTSEDD WD ANGS

VILN3IAIINOD

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Baar, Stearns & Co. Inc,
383 Madison Avenue

FINANCIAL TRUST CO INC

22 dar
STATEMENT PERIOD Aprl 1, 2005
THRGUGH Apnl 79, 2008
Transaction Detail (continued) N
TANPAYER MUMDER
INTEREST (continuad) LAST STATEMENT  March 31, 2005
DATE DESCRIFTION STMBOLICUSIP __ Cuawmire RATE %) DERIT AWDLNT CRECHT AMDUNT
04/25006  FEDERAL MATIONAL MG ASSN 3136FCLDE 50000 78,179,432
SERIES 183 CLASS 2
DUE 070172034 5 000
INT R/D D3-05 P/D 04-25-05
REPOP &I  5.0000
TOTAL SE66,B2EAS
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS
with Bear,Steamns& Co.Ine.
SETILEMENT  TRADE
DATE DATE TEAMEALTION DESCRPTION SYMBOLCLESIF CUANTITY DIEBIT AMDUNT CREDIT AMCNT
D105 DELVERED LINITED STATES TREASURY NOTE D12B280F4 «50,000,000 45,875,000 ,00
DUE 12/31/2008 3,000
3,000 DUE 12/31/06
FITM  FOADDESS AZ
TERM RESALE AGREEMENT
0410110 RECENED " UNITED STATES TREASLRY NOTE S 31382 T 8,000,000 .00
DUE 03/37/2007 3,750
3,750 DUE 03/31/07
FITM  FOS0837 &1
RESALE AGREEMENT
04 ]1.’6‘_'. - TEREST UNITED STATES T.HE-ASU"" RY Hl’ OTE h o e JT,TEE :.ﬂla --------- Trmmmmm— "
DUE 12731/2008 2,000
FIW  FOBOOBES AZ
RESALE INTEREST
Dafo40s JOURMAL IONAL M ASEM Cyiaercee T §77.782 Trmmm—
SERIES 148 CLASS 1
DUE 11/01/33
FITM  FOATIASH A2
TERM REPO AGREEMENT
o4DAS JCURNAL FEDERAL NATIONAL MTG ASSN Yisercece 77,782 473,000 00
SERIES 348 CLASS 1
DUE 11/01/33
FITM  FOBA43347 &1
REP( AGREEMENT
o2t BARO0G11:24. BN var?

EFTA01260488



QLBETTON VIAH

VILN3IAIINOD

PETITSEO0 WD ANAS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc,
383 Madison Avenue

BEAR
STEARNS

Breailyn, Mew Yokt 11201-208%

.

B em
BTATEMENT PEMIOE April 1, 2008

THROUGH April 29, 2005

oot ""“EE-

TaxPavER mnmgr  On File
LAST STATEMEWT March 31, 2005

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETILIMENT  TRAGE

DAL DAfL THANSACTINN DESCRIFTION

04/08/05 JOURNAL FEDERAL NATIOMAL MTG ASSN
SERIES 346 CLASS 1
DUE 11J071/33

FIT  FOBO3161 AZ
TERM REP( AGREEMENT

STWBLLLUSE QUANFTTY
I IGFCECH 1,517,805

DEBIT AMDUNT CREDNT ARMDINT

O4/DBNOS JOURNAL

FEDERAL MATIOMNAL MTG ASSN
SERIES 346 CLASS 1

DUE 11/01/33

FITM  FOSE3224 A1

REPO AGREEMENT

OAOBADS JOURMAL FEDERAL MATIONAL MTG ASSN 3135FCECE -428.4T1

SERIES 346 CLASS 1

DUE 11/7/33

FITM  FOSBXZ2E A1

REPO AGREEMENT

3136FCACH -1.089,333

257,000 .00

DAMDAns JOURMAL

UITED STATES TREASURY MOTE
FMM  FOB103B4 A2

4,000 DUE 02N 515

TERM REPD AGREEMENT

b1 ZB260MI 30,000,000

28,800,000 00

oalpams T MoURMAL LINITED STATES o1 2E2A0ME -70,000, 000 o '
FMM  FOSEI0BE A1

4,000 DUE 0211515
REPD AGREEMENT

0408105 WTEREST

UNITED: STATES TREASURY NOTE 81282806 22,200.00
DUE 021 52018 4,000

FITM  FOB10394 A2

REPQ INTEREST

0411108 JOURMAL

FEDERAL MATIOMAL MITG ASEN
SERIES 328 CLASS PO

DUE 07/07/33

STRIP

FIT  F1013183 A1
REPD AGREEMENT

J1IEFAWEE -15,358,406 10,583,000 00

o D404 000 AT

EFTA01260489



LLBETTON VIAH

VILN3IAIINOD

SETTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT

Bear, Stearns & Co. Inc.
383 Madison Avanue
New York, New York 10178

BEAR
STEARNS

24 o &P

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEMENT TRAGE
DATE

DATE TRANEACTION DESCRIPTION

{continued)

SYMBOLCL S DLBANTITY DIEBIT AMADUNT

ﬁ. PFaire Forkc 17207-1858

FINANCIAL TRUST CO INC

BTATEMENT PERIGD  April 1, 2008

THROUGH

April 28, 2008

secou wveen [

TAMPAYER MUMBER On Fily

LAST STATEMENT March 31, 2005

CRECT AMOUNT

04105 JOURMAL FEDERAL MATIOMAL MTTG ASSN
SERIES 328 CLASS PO

DUE 033
ESTRIP

FITM  F1013193 A2
REPD AGREEMENT

JOURMAL FEDERAL MATIOMAL MTG ASSN
SERIES 320 CLASS PO

DLE 01/0133
STRIP

FIIM  F10713183 A3
REPO AGREEMENT

0411408

SERIES 328 CLASS PO
DUE D/ /3%
STRIP

FITM  FON33284 AL
TERM REPD AGREEMENT

04ah1os
SERIES 348 CLASS 1
DUE 1101733
FITM  FOSE3224 A2
TERM REPD AGREEMENT

“yissrcecs

ITIEFANEE 15,359,406 10,583,000 00

J136FANES

A1 I6FAWER 11,802,000 .00

1,088,333

o405 JOURMAL FEDERAL MATIOMAL MTG ASSN
SERIES 346 CLASS 1

DUE 1101133

FITM  FD983226 AL 3

TERM REPD AGREEMEMN

041108
SERIES 346 CLASS 1
DUE 17/01/33
FITM  FO733338 AZ
TERM REPD AGREEMENT

J13GFCECS 428,471

297,000,000

FEDERAL NATIINMAL MTG ASSH
SERIES 346 CLASS 1

DUE 11/1/33

FTW  F10131588 a1

REFD AGREEMENT

0411108

3136FCBCH

31 36FCBCY 6,601,362

an O40M81 124 DY

EFTA01260490



BEAR
STEARNS

OFFICE SERVICING WOULR ACCOUMT
Bear, Steams & Co. Inc.

383 Madison Avenus

Plew York, Mew York 107178

ﬁ Hes Yo 11204-3858

FINAMCIAL TRUST CONC

25 mar

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRADE
[DATE OATE

SESCRITION

SYMBOLICUSP

STATEMENT PERIOD  Apfl 1. 2005
April 39, 3005

LAST STATEMENT March 31, 2005

DOBT AMCUNE CREDHT AMOUNT

D41705 JOURNAL

GOVERNMENT MATIONAL MTG ASSH
SERES 2004-5 CLASE PS

4,100 DUE 02720733

FTM  F1013181 A1

REPQ AGREEMENT

oan0s JOURNAL

o405

panms

VILN3IAIINOD

JOURMAL

JCURNAL

IEPE A'EREEMEHT

panmos

GOVERMMENT NATIONAL MTG ASSN
SERIES 2004-5 CLASS P5
4.1 E D212

FITM  FO133268 AZ
TERH REPD AGREEMENT

38374FDET

2,142,000 00

FEDL H:ME LOAN MTE CORPE510109

CLASS 10
5 030 I:II.IE 12-0‘“‘34
FOB23314 A2

I'EIHI REPD AGREEMENT

FE[!. HOME LOAN MTG CORPES0109
EEEES 227 CLASS 1D

FEDL HOME LOAN MTG CORP#510109
SERIES 227 CLASS 10

5.000 DUE 12401124

FTM  F1013199 a1

31 2B2YDNG

11,163,178

FE“DL HI!HE LD.*.H ATG CORP#510170
SERIES 228 CLASS 10

B.000 DUE 0201135

FM  FI0131B5 A1
REPD.F.GREEMEHT

04111058 JOURNAL

98TTSEDD WD ANGOS

RLBETTOO VIAH

T LTS L TR ETE T e

11 282Y0P1

-9,416.606

622

-l- 353 555

1.855.000 00

FEDL mu: LIIHH MTGEDR?P’SWHD
SERIES 22B CLASS IO

6,000 DUE 02107735

FiTM  FRB13166 AZ

TERM REPQ AGREEMENT

5,415,508 2,018,000 ,00

DAOMETIE 0 warr

EFTA01260491



BLBETTON VIAH

LBTTSEDD WD ANGOS

VILN3IAIINOD

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.,
383 Madison Avenue

26 ol

Transaction Detail (eontinued)

REFURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

T
DATE

TRADE
DATE

TRANERCTION

DESCRIPTION

EYMBOLICUSIP

(DEBIT ALOLNT

CLEARED THROUGH TS
WHOLLY OWMED SLIRRDRARY

One Metrotech Cener Noth
Brockin. Mew Yok 11201-3050

N
FINANCIAL TRUST CO INC

STATEMENT PERIOD  Aprl 1, 2005

THRDLIGH

ASEOUMT
TaxPavER wuneER  On File
LAST STATEWENT March 31, 2005

Apnl 79, 2005

CREDIT aracuy

b410s

INTEREST

FEDERAL WATIONAL MTG ASSEM
SERES 329 CLASS PO

STRIP

DUE 001/2033 0,000
FITM  FO133284 A

REPD INTEREST

FEDERAL MATIOMAL MTG ASSN

SERIES 346 CLASS 1

DUE 11/01/2033 0,000
AL

FId  FD9g32
REPO INTEREST

AT IEFAWEE

B3.208.20

7,22

FEDERAL NATIOMAL MTG ASSN
SERES 348 C1LASS 1

DUE 11/07/2033 0,000
FITM  FOT33338 AZ

REPD INTEREST

DaN1ID5

INTEREET

B.474,78

GOVERMMENT MATIONAL MTG ASSN
SERIES 2004-5 CLASS PS5
DUE DU20/2033 4,100
FITM  FO133266 AT
PO INTEREST

18,783 ,88

FEDL HOME LOWN MTG CORP#®510110
SERIES 220 CLASS D

DUE 02/01/2035 B, 000

FITM  FOB13166 AZ

REPO INTEREST

TERM REPO AGREEMENT

3,206,138

B304 622

FEDL HOME LOAN MTG CORP#S 10109
SERIES 227 CLASS I

5,000 DUE 12007/34

FITM  F1033277 A1

312B2YDME

TITTPTTS P

=3, 082,644

REPD AGREEMENT

axy DAEOMS 1134 00

LT T P S — R0 £ S S s

EFTA01260492



OERETTO0 VId4d

VILN3IAIINOD

8ETTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

Mew York, New York 10179

BEAR
STEARNS

Bepokiyn, Mew Yol 11201-3858
I

FINANCIAL TRUST CO INC

I am
STATEMENT PERICD Agrll 1, 2008

THREUGH Ml 29, 2008
Transaction Detail (continued)

ACCOUNT MUMBER
TAXPAYER HLNVEER

REPURCHASE AMD REVERSE REPURCHASE TRAMSACTIONS  (contimued) LAET STATEMENT March 31, 2008

SETTLEMENT TRADE
DATE DWATE

04N 205

TRAMSACTION
JOURNAL

DESCRIPTION

FEDL HOME LOAN MTG CORP#510108
SERIES 227 CLASS I

000 DUE 12101/34
FM  F1033272 A1
REPD AGREEMENT

RECENED UNITED: STATES TREASLIRY NOTE B12B28000 000,000 BO, 300,000 .00

DUE 0331/2007  3.750

750 DUE 03/31/07
FITM  FI030963 A1
RESALE AGREEMENT

SYLBOLTCUSE (CJURNTITY
31 2B2YDMNE -2 426,778

DEAN AadusT CREDHT ARDLNT

556.000.00

212828000

DELIVERED UNITED STATES TREASURY WOTE  Gi2azapdd 80000000 8,0
DUE CA/37/2007 3,750

3,750 DUE 03431/07
FITM _ FOEVDEAT A2
TERM RESALE AGREEMENT
URITED STATES TREASURY NOTE
DUE 03/371/2007 3,750
FITM  FOS10&5T A2
RESALE INTEREST
041 4705 JCURNAL FEDERAL NATIOMAL MTG ASSH 31 36FCLDE -18.783.230

SERIES 353 CLASS 2

8,000 DUE 0T/01/34

FM  F1043221 A1

REPO AGREEMENT

DM 305 INTEREST

3,500,000 ,00

04405 FEDERAL NATIOMAL MTG ASSN 313I6FCLDE 18.763.230 4,428,000 ,00
SERIES 353 CLASS 2

5,000 DUE 07/07/34

FIT  FOBA3160 BE

TERM REPD AGREEMENT

FEDERAL MATIOMAL MITG ASSN
SERIES 353 CLASS 2

DUE 07/071/2034 5,000
FITWM  FOBS3160 BE

REPO INTEREST

INTEREST 3136FCLDG

5,628,52

=) D4IGMET1:24 O WaTT

EFTA01260493
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OFFICE SERVICIMNG YOUR ACCOUNT
Bear, Steamns & Co. Inc.
383 Madison Avenue

“t o

Brookln. Mew Yort 11209-3859

FINANCIAL TRUST CO INC

2B o 37

Transaction Detail (continued)

REPURCHASE AND REVERSE REFURCHASE TRANSACTIONS

SETTUEMENT  TRADE
DATE DATE

DESORPTION

[continuad)

STATEMENT PERGE Aprl 1, 2005
THACUEH April 29, 2005

ACEORINT RLIMBER
TANPAYER HMLUMBER
LAST STATEMENT  March X1, 2008

STMBOLLUSE CREDIT AMGUNT

041508

FEDERAL NATIOMAL MTG ASSN
SERIES 3125 CLASS PO

DUE 27/01/33

STRIP

FI  F1053431 €1
REPQ AGREEMENT

11 IEFAWES -15.850.704 11,174,000 .00

Q41305

D405

JOURNAL

RMAL

Dans0s JOURMAL

................................................................................. T R 8 R 3 8 6 8 4 B S8 4 R I Y M AL

Q4N 505 JOURMAL

. asa fe——— I

FEDERAL NATIOMAL MTG ASSH

SERIES 329 CLASS PO
DUE 01401133

STRIP
FITM  FO753215 BX
TERM REPO AGREEMENT

FEDERAL NATIONAL MTG ASSN

F F1043221 AZ
TERM REFQ AGREEMENT

FEDERAL MATIONAL MTG ASSN

31 IGFAWES

rermy aniaiaEs

18,763,230

3136FOLDG

FEDL HOME LOAN MTG CORP#510710
SERIES 228 CLASS 10

6,000 DUE 02/01/35

FITM  FI053472 A1

REPQ AGREEMENT

FEDL HOME LOAN MTG CORP#5107110
SERIES 22B CLASS IO

5.000 DUE D20

FTM  FO853160 AT

TERM REPD AGREEMENT

FEDL HOME LOAN MTG CORP#510110
EERES 228 CLASS IO

32B2DM

J12E2YDMM 9,415,606

oeT Darsv0s: 1734 On warr

EFTA01260494
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avanue

Mew York, New York 10178

28 o3

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTUEMENT TRADE
O

DATL \TE TRANEALTION

DLELRPTON EYMBOLICUSIP SUANTITY

DESIT ARAILINE

ﬁ \'H'I 112013858

FINAMCIAL TRUST COMNC

ETATENENT PEROD .ﬁ.p!ﬂ 1, 2008
Apdl 29, 2005

0411 5805 JOURNAL

FEDL HOME LOAN MTG CORP#E10170
SERIES 228 CLASS 1D

8,000 DUE DZM135

FTM  FOT53215 AZ

TERM REPD i.E-IlEE‘H

A1 ZBIVDF 9,415,808

e T LT LTI TP TIETEE

D4NSI08 JOURNAL

2 5h 8 A S A BB R R IR

FEDL HOME LI:h'.I'G MTGCIJRFREWHD
SERIES 228 CLASS IO

8,000 DUE D2/01/35

FITM  FI053437 B

REPQ AGREEMENT

F12EZY0M =1 3.339:5.

oHE0S INTEREST

2,013,000 ,00

FEDERAL MATIONAL MG lSSI\I' 3136FAWEE

SERIES 329 CLASS PO
STRIP

DUE 01/07/2033 0,000
FTM  FO7S53215 B
REPO INTEREST

nansms INTEREST

FEDERAL NATIOMAL MTG ASSH

SERIES 353 CLASS 2

DUE OT01/2034 5,000
Fi043227 AL

REPC! INTEREST

1 IEFCLDE

INTEREST

28,400 .20

296 53

FEDL HOME LOAN MTG CORP#510110 J31282YDF

DEE‘-I;EES 228l CU—'SS I'.'.I
FITM FIJB'E'IED H
REPO INTEREST

D-ﬂ|'1 SI05

INTEREST

13586

FEDL HOME LOAN MTG CORP#510110: 31 z62Y0P
SERIES 228 CLASS IO
DLIE 020172035 6,000
F1013168 AZ
EEP{J INTEREST

U4|"|5|'CI5 INTEREST

878,81

FEDL HOME LOAH MG CORPFS10110.
SERIES 226 CLASS 1D

0201/2038 6,000
FM FO753215 AZ
REPO INTEREST

3N28IVDM

5,062, 52

oy

CAONS1134 o

EFTA01260495
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Bear, Steams & Co. Inc,
383 Madison Avenue

Néw York, New York 10173
I

30 v

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRACE
BATE

OATE TRANSACTION

QESCRPTION

SYMBOLCLER

DEBIT AMOUNT

CLEARED THRAOUDH T8
WHORLY OWHED

B, Stapms Securites Corp,
e Mebotech Center Mesth
Brooidyn, Mew Yok 11207-3858

FIMANCIAL TRUST CO IMC

STATEMENT PERICD April 1, 2005
THRGUGH April 29, 2005

recoor v [

TANPAYER MUMWBER On Fils

LAST STATEMENT Migrch 31, 2008

CREDMT AROUNT

D4 BIDS

JOLIRMAL

UNITED: STATES TREASURY NOTE

B12B2E0MT

70,000,000

67,550,000 00

#128260M3

=75,000,000

INTEREST

DUE 0211 52015
FITW  FDIe1088 A2
REPQ INTEREST
LINITED STATES TREASURY NOTE
FITM  FI090748 A1

4000

0419/05

FIMM  F1DB0S52 A2
4,000 DUE 0211515
TERM REPD AGREEMENT

Dan Qs

212828005

B12B8280M3

91 28260MY

UNITED STATES TREASURY NOTE
DUE 02N &20NE 4000
FITM  FICB0552 A2

REPQ INTEREST

.............................. ——

212828065

FEDERAL NATIOMAL MTG ASSN
SERIES 352 CLASS 1

0.007 DUE 07/01/34

FII  F11031771 A

REPD AGREEMENT

THTRPT

31 36FCKLY

-20,311.170

O04/20/05

FEDERAL NATIONAL MTG ASSM
SERES 352 CLASS 1

0,007 DUE O7/071/34

FITM  F1103171 AZ

REPD AGREEMENT

3135FCKCR

14,530,000 .00

oz7 DEV05: 11234 007

EFTA01260496
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H oaw

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLIMENT TRAIE
DATE (ATl

TRANSACTION

DESCRIPTION

STMEOLTLS I

QuUANEITY

GEBIT AMDUNT

Bear, Sleams Serurties Cop
Ore Werolech Cenier Morh
Brogidys, Mew Tork 112073855

FIANCIAL TRUST CO INC

STATERENT PEMIOD April 1, 2008
THROUGH Mgl 29, 2005

ACCOUNT HUWEER
TAXPAYER MNUMBER

LAST STATEMENT March 37, 2005

(CREDIT ARMOLINT

O4{Z0I05 JOURNAL

FEDERAL MATIOMAL MTG ASSN
SERIES 352 CLASS 1
0,007 DUE 07/07/34
FITM  F1103171 A3
EPD AGREEMENT

O4[Z205 JOURNAL

FEDL HOME LOAN MTG CORP#E10109
SERIES 227 CLASS 1D
5 000 DUE 12001134
F1123242 B1
Rﬂ’ﬂ AGREEMENT

Da/2205 JOURNAL

FEDL HOME LOAN MIG CORP#S 30708

SERIES 227 CLASS IO
5,000 DUE 12/D1/34
FITM  FOE23312 I’-I
TERM REPD AGREEME

0d4fZ2006 JOURMAL

FEDL HOME LOAN MTG CORP#5107110
SERIES 228 CLASS 1D

6,000 DUE D2/07/735

FITM  FI053472 A2

TERM REPQ AGREEMENT

Qar2205 JOURNAL

FEDL HOME LOAN MTG CORP#S10110
SERES 228 CLASS 10
B D00 DUE 02D1/35
F1123245 A1
REH'.“ AGREEMENT

FEDL HOME LOAN MTG CORP#510110
SER|ES 22& CL-'Lﬁ 5]

Frl'll F'I 1 232-1.2 Al
REPD AGREEMENT

31IGFLECE

31 ZBZYDONG

31 ZB2YDNG

31282701

04722108 JOURMAL

LINITED STATES TREASURY NOTE
F11Z0858 A1

4 tl'.'l.'.l DUE 021515

REPD AGREEMENT

DAIZ205 JUUEN-*-L

UNITED STATES TREASLURY HI:}TE
FTM  F1080749 A2

4,000 DUE 021515

TERM REPO AGREEMENT

T TS T —————

W ZBZEDME

=20,311,170

14,680,000 ,00

8,251,045

8251045

9,419,606

91282B0MB

BARONS113 o

49,062,500 .00

58,100,000 00

EFTA01260497
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Bear, Stearns & Co. Inc.

3B3 MadiEon Avenue

Hew York, New York 101789

32 aar

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRADE
DATE DATL

DESCRIPTION

SYMBOLCLSI

DEBIT AMADUNT

Besoidys, Klew Vork 11201-3853

! H!l& TRUST COINC

ETATENENT PERICO Aprl 1, 2005

THIROUGH

April 29, 2005

ACCOUNT MUMBER _

TANFAYER MUMBER On File

LAST ETATEMENT

March 31. 2008

CREDT ARCUNT

Culi2208

SERIES 227 CUSS 19
DUE 12101/2034 5,000

FIMM  FOE2331Z AL

REPD INTEREST

31ZB2YONE

UBITED STATES TREASURY MOTE
DUE 021 5/2015 4,000

FITM  F10807439 A2
REPD INTEREST

0425005

dﬁ:ﬁﬂmm NATIONAL MTG ASEN
SERIES 2004-5 CLASS PS

3.860 DUE 0220033

FITM  FDBA3205 A2

TERM REPQ AGREEMIENT

GOVERKMENT MATIONAL MTG ASSN

SERIES 2004-5 CLASS F5
3,960 DUE 02r20V33
FITM  F1153278 A1
REPD AGREEMENT

#12BZEDOME

3EITHFDET

reempmrrema

3.471.33

4,300,000

JB3TAFDET

-26.400,000

JBIT4FDET

FEDL HOME LDAN MTG CORP#510109

SERIES 227 CLASS 10
5,000 DUE 12/017/34
FITMd  FI033277 A2
TERM REPD AGREEMENT

31 282YDNE

22,100,000

2,142,000 .00

F1183282 A7
REFDr AGREEMENT

..................................................... T

31 ZBZYONG

-1,456,086

[=ri)

CHI00ETTI24 DD

VEYY

EFTA01260498
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33 e

Transaction Detail

(continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRADE
CWIE Datl

TRANSACTION _EWIW

STNBOL LS

DLANTITY

DIEBIT AMDUNT

CLEARED THROUGH ITS
WHOLLY OWHED SuBSiDasry

B, Stmiivri Socudtied Corp.
O Matialach Cared Neth
Broskiyn. Mew York 11201-1868

I
FINANCIAL TRUST CO INC

STATEMENT PEmuaC  Aprl 1, 2008
THRADUGH Aprdl 2B. 2005

P

TAXKPAYER WMEER On File

LAET STATEMENT March 37, 2005

CEEDIT AT

04125105 JDURMAL

...................................................... P ————————— T TS TSP T O LT T

FEDL HOME LOAN MTG CORP#510708 IEBITONE
SERIES 227 CLASS 10

£.000 DUE 12001734

FITM  F1153280 &1

REPO AGREEMENT

-2,428,778

MENT NATIONAL MTG ASSH J83T4FDBT
SERES 2004-5 CLASS PS

DUE 02202033  3.960

FMa  F1013181 A2

REPD INTEREST

536,000,00

UNITED: STATES TREASLIRY NOTE
DUE 03/37/2007 3,750
3.750 DUE 03/31/07

FITM  F1181007 A%

RESALE AGREEMENT

L 1 U 1 AR I R 1 8 £ o e 68 8 0 0 B L B 1 1R 11 0 1 08 110 B0 £ 0 B e b b e SRk e 428

912828000

812828000 -B00 000,000

DELMERED

UBATED STATES TREASLIRY MOTE
DUE O3/31/2007 3,750
Q23107

E0.300,.000 .00

ORRETTON VIAH

VILN3IAIINOD

PETITSEO0 WD ANGS

912828000
DUE OR/31/2007  3.750

FITM  F1030863 A2

RESALE INTEREST

UNITED STATES TREASURY MOTE

................................................. R R U 1B 1 1R 8 B R e e

UNITED STATES TREASURY NOTE 8128ZE0MB
FITM  FI190857 A1

4 000 DUE D2N5AE
REPQO AGREEMIENT

812828003 50,000,000

50,000,000

49,062,500 .00

UNITED STATES TREASLURY MOTE
DUE 03/31/2007 3,760
3,780 DUE 0373107

FITM  FI1E1007 A2

TERM RESALE AGREEM|

naT

C4300E 1124 0

LT T T TR T T LS LR LT

50,375,000 .00

EFTA01260499



OFFICE SERVICING YOUR ACCOUNT

BEAR
STEARNS

363 Madison Avenue

Bear, Steams & Co. Inc.

New York, New York 10179

CLEARED THROUGH &
WHOLLY CWHERD SUBSIDRY

Bear, Swiarrn Securities Corp.
Dne: Metreins® Cenbar Morth
m Mew York 19307-2858

|
FINANCIAL TRUST CO INC

M o

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS {continued)

SETTLEMENT TRADE
BaTE

STATEMENT PERIOD Aprl 1, 2005
THROUGH April 29, 2004

ACCOUNT NUMBER
TAXFAYER MUMBER e

LAST STATEMENT March 21, 2005

DATE IRANSACTION CESCRIPTION SYMIGLTUSE IOLANTITY DESIT AMUNT CREDIT ASMOUNT
0472908 MTEREST UNITED STATES TREASURY NOTE &1 28280MD 18,107 .12
DUE Q2N 52015 4, 000
FMM  F1120858 AZ
REFO INTEREST
D4/29/05 ’ INTEREST UNITED STATES TREASUSY NOTE  §1 2828000 N "3.686,18
DUE 03312007 3.750
FITM  F11871007 A2
Z RESALE INTEREST
m TOTAL S-S 450, 16881 $616,827, 202 34
—
D MISCELLANEOUS
DATE
I I I MCTAY TRAREALTION GESCRIFTION DEBIT AMOLUNT
Z DHI0/DS JOURMAL TOCMDY AT 021-82128-F1 201,525 00
OHOTIOS  JOURNAL TO CMOY A 021.52128.61
I OADBIS  JOURNAL FRCMOY AT 0R1-52128F1 B —
— et il L LI e TP RT T S LI ET R T == e S LR T T TR T LIETET
J:. 0411005 JOURNAL FR CMOY AIC 021-521 118,787 50
o42ms ]ELIRHA.L F-hll-'l.l-il:ﬁﬂ FHMARGTD T - 29::‘52500‘ -
| SETT, 04005
6000 DUE D4/01/25
MES NET D4/1 2005
A R TR e Y e
MM SOVRGTD " ssemazEl '
SETT, D405
5,000 DUE 04051135
L MBS NET 04113008
E 04305 JOURNAL FHMA 30V BT Cmm—— e 00
= SETT. 0405
I 5_£00 DUE D4A1135
[y} MES NET 041315
E
Lad
L
= 2T Q3OS 1124 G vy
(=
o
L

LERETTO0 VIAH

EFTA01260500
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OFFICE SERVICING YOUR ACCOUNT

Bear, Sieams. Seies Do
Bear, Steams & Co. nc. o Biriach, Caminy’ st
3B3 Madizan Avenue Brckiss, Mew Work 112013858
STEARNS o
FINANCIAL TRUST CO INC
35 o3
STATEMWENT PERIOC Agedl 1, 2005
THROUGH il 28, 2005
Transaction Detail (continued) . _
TAXPAYER HEER O File
MISCELLANEQUS ([continued) LAST STATEMENT March 31, 2005
CATE
WOVTAY TRAMSACTION DESEMPTION DEBIT AMATUNT CREDNT AMCLINT
04405 JOURNAL TO GO NG 021-52128-F1 318,167.50
041405  DELNERED IV FGO021347338 700,000 00
o521 2620
FAMMIE MAE STRIP
POOL D07 445 COUPDN 50000
FINANCING MET PAIROFF DIFF
O4N405  RECENED FECERAL HATICNAL MG ASSH 700,000,00
SERIES 353 CLASS 2
5,000 DUE 07i01 /34
DUE 07/01/2004
PGOOZ 347364
0215212820
FANNIE MAE STRIP
POCL 0021445 COUPON 5,0000
041505  JOURNAL FHMA-1SYRIFAIMA-15)
SETT, 4105
2,500 DUE 04/m01/20
MBS MET 04115005
e = e s
OANEIOS  JOURMAL FMA-15YRIFNMA-151GTD 221,875 00
SETT.04/05
% 800 DUE 0401720
MES HET D4/18/05
paizoios | RECENED FEDERAL NATIONAL MTG ASSH 121,000,00
SERIES 352 CLASS 1
0,007 DUE 07007734
OUE 07/01/2004 0,001
FMM  PGODZ1452178
0215212820
FANMIE MAE STRIPS
POOL 0021422 COUPON 0,0000
(=i D4fIDN0E-T1:24 DO VETT

EFTA01260501
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Transaction Detail (continued)

MISCELLANEQUS  (cominued)

Brsckhe, Mew York 11201-3850

FINANCIAL TRUST CO INC

STATEMENT PERICD April 1, 2005
THROUGH Mpril 29, 2005

LAST STATEnsENT  March 31, 2008

DATE
MOTAY TRANSACTION BESCAPTION CIERIT AMOUNT CREDIT ANCUNT
Dar20/085 DELWVERED FEDERAL WATIONAL MTG ASSN 12100000
SERIES 352 CLASS 1
0,001 DUE O7/01/34
DUE 07/01 /2004 0,007
FITRt GWI'HEZ"N
021521282
FANMIE M.*.E STRIFS
POOL 0021422 COUPON D,0000
04722108 JGURNAL REV ENTRY 2905 T a0
EI:RZ"DE- I “J;JLIRNF-L o D-l- TREAS ﬂEBJITE AD 2 s o o - 3{:.5?3_6:“”“““I-I-I-mmm-
p .H:H.IRNM. - 1521-52125-F1 P
— - - —— g S
5-2,804,417.29 §2.204,993.35
Trades Executed Pending Settlement
HTTI.BIENT TRASE
DATE TRANSACTION DESCRPTION SYMBOLCLEIF UANTITY PRICT DEBIT ARCLNT CREDIT AMOUNRT
I!IEl’CIzl'QE Q42705 BOUGHT GOVERNMENT MATIOMAL MTG ASSOC ABATAGYSS 15,073,792 .00 71562 1,088,871 B2
SERIES 2004-047 CLASS SE
DUE DS/2072030
OSBTO49614332
REF & 2005042757160000 BS
OSMZ0S  O4/ZBI0S  SOLD UNITED STATES TREASURY NOTE | 912828056 50.000000.00  100.0848
DUE 047302007 O3 E25% AD 3D
D28801 6192099
YIELD 3,596 % TO MATURITY
GVER REF # G11E1008 A1
ozr GG 124 20 ver?

EFTA01260502
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OFFICE SERVICING YOUR ACCOUNT
BEAR Bear, Steams & Co. Inc. O M o i

RNS B3 :‘IB:IS:H A:.m.l - ﬁ Vorl 11201-B850

FINANCIAL TRUST COIMC

AT aw
BTATEMENT PERIGE Aprd 1, 2008

THROUGH Aprdl 29, 2005

ACCOLNT NLWBER

Trades Executed Pending Settlement  (continued) TAKPAYER MLNBER O Fik

LAST STATEWENT March 31, 2005
SETTLEMENT  TRADE
DATE DATE TRAMSACTION DESCRPTION SYMBOLCUSIP DUANTITY PRICE DERIT AMOUNT CREDIT AMOLINT
DS 205 03/31/05  BOUGHT FRMA-ZOYRFHMANCTD SATOOER 20,000,000 00 g7 4921 19,498,437 50
SETT.05M04
DIUE D5/0172034 05, 000%

OSBT136514332
REF # 2005033157140000 BS

OS1205 0412105  BOUGHT FAAAJOHRIFNMAGID 5ATH953 20,000,000 .00 96.1328  19.626.562.80
DUE D5/01/2034 05,000%
CAaT016110332
REF # 2005041257300000 BS

0EN208 040705 50D F‘ll'll-3DTF!IFNWJE|EI SATGSG3 -40,000.000 .00 'B'.I' B21E 39,188,750 00

SETT, 0504

DUE DS/01/2034 05, 000%
(eaT021011332

REF # 2008040757220000 BS

SAEZIEE 20,000,000 I:H':I &9, B06 159.978,125 00

SETT.DSI05

DUE D5M01/2035 05.500%
OSaTOR1011332

REF # 2005033157150000 BS

] S R A L0 1 I 0 LB 0 00000000 0000 0 0 B 4 4 8 0 4 48 £ 8 B 0 b 0

05 0ANF05  BOUGHT ;rén;asgﬂf::MMm SAAZ3E9 £0,000,000,00 1003750 20,075,000 00
CAE D5M071/2035 05,500%
QSETZE0211332
REF # 2005041257400000 BS

OEH 20K DaXTIOR £0L0 ENMAL- 2OV ENMAYSTD BABDE a0 000,000 00 A l'I[:l.'":}1.;.5.5..:'::'.‘..:'.-.....-..-.....-
SETT. D5/
DUE D5X01 /2035 05, 5000%
0OET0Z1011332
REF # 20050407572710000 BS
TOTAL FB0.377, 00002 §129,309,085.29

The atcyn axisn de nol mppear in amy oter section ol Bl etstermanl

ozT A0S 124 o0 varr
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CLEARED THROUGH ITB
WHOLLY DWHED BUBSIDAY

OFFICE SERVICING YOUR ACCOUNT

BEAR
STEARNS

Bear, Stearns & Co, Inc.
IE3 Madson Avenus
Mew ‘York, Mew York 107178

Dear. Sieams: Securites Cerp.
One Wetraiech Cesier Nanh

T

FINANCIAL TRUST COviING

ACCOUNT EXECUTIVE GHRA GOVT BOND
VISIT OUR WEBSITE waw, bearsteams.com

What's In This Statement

STATEMENT PERIDD  March 1, 2008
THBOUGH March 31, 2008

ACCOUNT HUMBER
TAXPAYES WLLBER

LAST BTATEMENT  February 28, 2005

Financial SUMMATY .. 3 FINANCIAL TRUST CO INC
Your Portfolio Holdings |, e 4 C/O JEFFREY EPSTEIN
Transaction DEtail ......ceommsmien B 6100 RED HOOK QUARTER
Trades Mot Yet Settled .......ccemrervieenee 35 STE B3

Your Portfolio at a Glance

TOTAL VALUE OF SECURMIES THIS PERIOD 3.335.815
LOMG ACCRUED ITEREST 57.993
NET CREDIT BALAMCE 77.668

NET EQUITY THES PERIOD

$3471.276

5T THOMAS V1 ODBOZ

Market Value of Your Portfolio

Cash & Equivaent 377,658
$336,828

Fieed $3.335.6815
Income $1.175.677

B Curent market vaise
B Lssr spsemenrs market value

MET EQUITY LAST STATEMENT 1,517,425
CHANGE SINCE LAST STATEMENT 1,953,851

There are no "Stop Loss” orders or other pending buy
or sell open orders on file for your account.

M Thin sumrmary is for informational parpases oniy. 1 i nst inesded 4% 3 WX decument.
This stabamem sheuld Be Fetkitd for youf mcords See reverss side for Impomant fsmmaties,

axy DA /D5:08e40 001 WBTE

T6RETTON V149

EFTA01260504
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FEEE

STATEMENT BACKER IS PRINTED ON THIS PAGE

QMO8 00

CLEARED THADUGH TS
WHOLLY OWMED SUBESTARY

Bear, Steams Setrties Cap
One Metrotech Conter M
Brsckhy, Mew Yok 11201-2848

FINANCIAL TRUST COINC

VETE

EFTA01260505



ERRECTO0 VIAH

1VILN3IAIINOD

TOZTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steans & Co. Inc.
IB3 Madson Avenua

wum o

BEAR
STEARNS

3 sian
Cash Flow Analysis
THE. PERIDD
OpeningBalance 5336,827.64
Securities Sold B56,588,364,.34
Dividendsintensst BB2.074.47
Misoellaneous 2,751,164.58

Amount Credited 1B60,332,503.40

Securities Bought 855,829 656,15
Dividends/ntarest Charged =1,205.848.42
Miscallaneoys -3,452,158.93

TR RS R

-258,160.10

Cash Balance Summary
DPENNG CLOSING
Margin 338,827 64

77.667.54
s7r.eETEe

Income Summary

THIS $ERCE YEAR PO DHTE

LS. Govt. Band Int. 178.611.89 Z,510,456.45

Gt Agency nt. £53,096.31 2,022,336,00

Corp. Bond Int. 120.062.77 376.0M2.07
Credit Balance Int 1.203.50 1.960.00
Reverse Repurchase Ing, 323.157.29 B26.531.30
IO S131613T78 S5T3620582
Bond Purchase Int. -1,308,848.42 -3.500.285.37
Repurchase Int, Exp, 17772718 -400,6092.42
Portfolio Composition

CashiCash Equivalont 77.668

Fived Income 3,335,615

T 53413283

naT CA/08 00:48 G0N

CLEARED THADUOGH s
WHOLLY OFNED SUBSICIARY

Bear, Simame Secusities Con,
Dne Metsotech Center Merth

FIMANCIAL TRUST CO INC

STATEMENT PERRGD Marchi 1, 2005
THRTLIGH March 31, 2005

ACCOUNT FUMBER
Taxpavin wuuseR  On File

LABT STATEMEWT  Faobruary 28, 2008

Your Portfolio
Alloeation

Cacsh & Equivaleri
%

L Fived Incoms
oa%

LUsshader poriore Zencle ool balarce ardier shart
mmawiosl waives. The slocation perceniage i derived
Frorn bhe abackels moviosi el ol poir postisds.

Vars
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OFFICE SERVICING YOLIR ACCOUNT
Bear, Si=ams & Co. Inc.

383 Madison Avenue

Mew York, New York 10178

BEAR
STEARNS

CLEARED THROUGH TS
WHOLLY OWNED SUBSDMRY

R, Sl Sbeuritid Lo
e Matistincs Sarbin Medth

ﬁ Mew York 11201.3855

FINAMCIAL TRUST CO INC

o STATEMEWT PERECD  March 1, 2005
THRCAKGH March 31, 2005
Your Portfolio Heldings )
CASH & CASH EQUIVALENTS TAGPAYER WUMWBER On File
LAST STATEWENT  February 28, 2005
MARELT ESTIMATEDT  CURRENT
DESCRIFTION STMBOLISP QUAKTITY PSICE VALUE ARMUAL INCOME  WIELD 1)
CASH BALANCE 77,668
TOTAL CASH & CASH EQUIVALENTS 377,668
FIXED INCOME
Government & Agency Obligations
ACCT ACLRUED ESTMATED EURRENT

BESCRPTION STMBOLICUSIP TVFE __DusTITy PRICE MARKET VALUE INTRRLST MU INCIME YIELD %)
FEDERAL MATIDNAL MTG ASSN I3IRIC2C6E MRGN 13,326,665 83078 1,107,158 8217 553,057 48.8528
SERIES 2003-45 CLASE SW
IDATED DATE 04/30/03
(B0 ENTRY ONLY
DUE 01/25/2033 4,150%
Flm Eiﬁzﬁm - g 8 4 b B 8 8 B el A R BB A BRI E R

31282YDM MIRGM 9.755.215 22 B438 2.228.457 48,778 EBS.213 26,2854
SERIES 22B CLASS IO
DATED DATE Q2105
BOOK ENTRY ONLY
DUE 02101/2035 6,000%
FACTOR = 97552156
Total Governmentd Agency Obligations $3,335.815 357,883 $1.138.370
TOTAL FIXEDINCOME $3.335,616 £57.883 $1,138,370
YOUR PORTFOLIOHOLDINGSACCRUED INTEREST $57.003
YOUR PORTFOLIOHOLDINGSESTIMATED AMNUAL INCOME $1,138.370
YOUR PRICED PORTFOLIOHOLDINGS $3.413.283

ax? DUENDECEAE 00 e

EFTA01260507
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc,

383 Madison Avenue

New York, New Yark 10179

BEAR
STEARNS

Brozkhn, Mew Yok 17200-3850

FINANCIAL TRUST CO INC

§ sl
STATEMENT PERIOD March 1, 2008
THROUGH March 31, 2008
Repurchase and Reverse Repurchase Transactions — ”“"_:‘_
with Bear, Stearns& Co.Ine.outstanding as of date of statement LAST STATEMENT  Fabnary 28, 3005
PURCHASES BIPURCHASE PRICNG PURCHASE MUCET ACCRUED REMD JUANTITY
START QATE DATE RATE PRINCIPAL INTERIST (FACE AWOUNT) CLEP DESCRFTION
You S0LD GOVERNMENT MATIONAL MTG ASSOC
[REPD) 01N30s  o41Ds 2,860 -2.601,000 8117 -Z200000  3BITHFOBT  SERIES 2004-5 CLASS P 4.1000 0220033
FANMIEMAE STRF T
30,000,000 313G6FAWES  SERIES 329 CLASS PO 120z

FEDERAL MATIONAL MTG ASSOE

=50,000,000 31392)0K2  SERIES 2003-13 CLASS 5.1500 03/25/33
FANNIEMAE STRIP
J13IGFCBCE  SERIES 346 CLASS PO 1101733
FAMMIEMAE STRIP
-30,859,778 J1IGFAWES  SERIES 329 CLASS PO 12ionizz
¥OU S0LD FREDDIEMAC STRIP
(REFO) O3NE05  D4M505 3020 -2,013,000 2,710 =10,000,000 31282YDP  SERIES 228 CLASS 10 6.0000 0201/38
YOU PROVIDED FANNIEMAE 5TRIP
[MARGIN 0A/21/05  OPEM 0.000 -2, 090,000 J136FCBCE  SERIES 348 CLASS PO 110033
YOU SOLD USTR 4.0000 0215185 -
(REPO) 032205 OPEN 1.980 28,800,000 15,120 30,000,000 1 2B2E0ME
YOU S0LD FREDDIEMALC STRIP
(REPO) 032205 041105 2.BEO 2,018,000 -1.603 -10,000,000 31282Y0F  SERIES 226 CLASS 10 6.0000 0201/18
YOU S0LD FEDERAL HOME LOWN STRIP
(REPC) 0323005  D4f22005 2.080 -2,032,000 1,041 -B,500,000 JIZBIYONE  SERIES 227 CLASS 05,0000 12/01/34
YOU PROVIDED FEDERAL HOME LOAN STRIP
0.000

(MARGIN) 0312305 OPEN

500,000

o7 DHOUDECS:4R 001 Ve

EFTA01260508



QARETTON VIAH

VILN3IAIINOD

POZTSEOD WD ANAS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearres & Co, Inc.

IBT Madson Avenue

Mew York, Mew York 10173

CLEMRED THROUGH MB
WHOILLY OWMED SLESIDLARY

Bmar, Soamms Seouiies Conp
One Metmtech Comer Noeh

ﬁ. Kew York 11307-1858

FINANCIAL TRUST COINC

B ara
ETATEVENT PEmO3 March 1, 2005
THROUGH March 37, 2005
Repurchase and Reverse Repurchase Transactions (continued) CEENNY (—
TRNPAYER MUMBER On File
with Bear, Stearmns& Co.lnc. outstanding as of date of statement  (continued) LAST STATRMENT  Fabnary 2B, 2005
FURCHASE! REFURCHASE PRICING PLRCHASE PRICE! ADCRLED REPO CJLLANTITY
START DATL DATE RATL PEENCIPAL INTERLST™ [FACE NMDUNT) [el o DESCRIFTION
YOU PROVIDED FANMNIEMAE STRIP
(MARGIN) 03128/05 OPEN 0.000 -810,000 3136FCBCY  SERIES 346 CLASS PD 11071133
YU PROVIDED GOVERNMENT NATIONAL MTG ASSOC -
(MABRGING 03/29/05  OPEN 0,000 -4, 300,000 383TAFDBET SERIES 2004-5 CLASS P 4.71000 02/20/33
YU S0LD FAMNMIE MAE 5TRIP
[REPC) 03/30/056 Q411505 3.050 =4,428,000 =150 =20,000, 000 JVIGFCLDE  SERIES 353 CLASS IO 5.0000 07/01/34
YOU SOLD FREDDIEMIAC STRIF
[REFO) OI30E 041505 3.080 =100,000 16 =10,000, 000 JIZEZYOP1  SERIES 228 CLASS 1D 6.0000 02/01/35
¥OU BOUGHT USTR 3.0000 712/37/08
[REVERSE) 03/21/05 OPEN 2.380 49,873,000 37,752 30,000,000 B12B280F 4
TOTAL REVERSE REPURCHASE TRANSACTIONS 240 875,000 £37.752
TOTAL REPURCHASE TRANSACTIONS $-68.751,000 £-131,704
“ad of Midethei ik
Transaction Detail
INVESTMENT ACTIVITY
SETTLEMENT TRADE
DATE DATE TRANSACTION DESCRPTION SYMBOLICUSP OLIANTTTY PECE DERIT AMOUNT m_[m AROLNT
DR0I0E  Q2/ZBQS 30D ﬂﬁégﬂﬁy-:fﬁ Tl;EA%FE'II’: BDP-;DS B12B10FPE =3, 000,000 109.72266 3,207,670.69
031 05.3 A1
DUE Dl S ACLR, INT. £.236.19
WIELD 4.727 % TD MATURITY
GVER REF # GO597007 a1
a7 DTS CRAD DO WHTE

EFTA01260509



OFFICE SERVICING YDUR ACCOUNT
Bear, Steams & Co. Inc. e, Stmams Securities Corp
383 Madisan Aveniue Bresidyn, Mew Yot 11201.3858

BEAR
STERNS M\ 10178 I

FINANCIAL TRUST CO INC

TVILN3IAIINOD

SOZTSEDD WD ANGOS

LORETTON VIAH

T otan
STATEMENT PERIOD  March 1, 2005

THRCLGH March 31, 2005
Transaction Detail (continued)

ACCOUNT USSR
TaxPAYER nmousE® On Fle

INVESTMENT ACTIVITY (continued) LT S Potemy 20, 2008
SETEMENT  TRAbE
AL DATE TRANEACTICN DESCRIFTION SFWBOLCUSE QKT PECE DEBIT AMOUNT CREDIT AMOUNT
DH0I05 JOURNAL FEDERAL MATIONAL MTG ASSN 3136FCBCE =
SERIES 345 CLASS 1
DUE 11401723
D005 00105 BOUGHT "UNITED STATES TREASURY NOTE  G128280M8 10,000,000 b6.02188 BEGZABT.ED L mmmm—
DUE 027151201 04.000% FA 18 prevag o s
YELD 4 385 % 10 MATURITY
GVER REF # GOBOTC00 A1
03M0205 030105 SOLD "UNITED STATES TREASURY NOTE o12E2ADME 40.000.000 " E.@e0Rs T
DUE 021512015 04.000% FA 15 - 8,588,062.50
0588726008009 . INT. 16,574.58

YIELD 4_389 % TD MATURITY
GVER REF # GDS01005 A1

O B I B8 0 54 508 0 35 4 4 B B B A A B

03104105 030305  BODGHT UNITED STATES TREASURY NOTE GIZB2EDME 10,000,000 SB.8E31F 8,685,312.50
DUE I:IEJ'I EfJ:EUtEgm JDDO% FA 15 ACCR. INT. 18,7B4 53

'|'1ELI:I 4 381 % TO MATURITY
GVER REF # GOSZ1002 A1

B L L B8 G S8 58 0 68 2 6868 8 et 8 e £ 8 £ R AR SR RS L TR ——

030705 030405 SOLD UNFTED STATES TREASLIRY NOTE 91282B0MI
%Iggﬂ!ﬂﬁfzmﬁ 0 _DD0% FA 18

EDQG
YIELD 4,360 % TO MATURITY

4.855.859.38
11.048,72

GVER REF # GOE31009 A1

030908 QX005 BOUGHT “UNITED STATES TREASURY NOTE grzgzEnME T R e e ot a1t b8 e e e e 18
DUE X018 04 A00% EA. 15 Iﬁu{n o 598.95313 9,695,.312.50
DABBE0E1 02000 : g 24,300,359

vEu: 4,381 % TO MATURTY
R REF # GOET1033 A1

030805 030805 SOLD UMITED STATES TREASURY NOTE B128280M3 =5.000.000 9606875 B4B, 437,50
DUE D21 52015 04,000% FA 15 e
0SEBZEDEEI0ND ACCR. INT, 12,154.70:
YELD 4,378 % 10 MATURITY
GVER REF # snsh o1& A
oaET (Ll B L e ] VBTE

EFTA01260510



CFFICE SERVICING YOUR ACCOUNT
[Bear. Stearns & Co. Inc.
BER 363 Madson Avenus
STHRNS New Yark, New Yark 10179

FINANCIAL TRUST COvinC

VILN3IAIINOD

B cidd
STATEMENT PERIGE Maich 1, 2008

THROUGH March 31, 2008

seccunt wousen [N

TAXPAYER MUMBER On Flle
Febnary 28, 2008

Transaction Detail (continued)

INWESTMENT ACTIVITY ([continued) LAST STATEMENT

SETTLEWENT  TRACE
DATE [DATE

0314005 030305

TRAMGACTION
CAMCEL SELL

DESCRIPTION
FNMA 30YR. GTD

SHMBILCLEIR
SATOIET

aummy et
10,000,000 100.81641

DESHT ARAUNT
10,087,840.83

CREDIT AWDUNT

SETT, 03105

DUE 03/01/2035 ©05,500%
DEaTTATINS3aZ

REF & 2008030357580000 BS
A5 OF 030305

T CEL PREVIDUS SELL

10,000,000 10706250

SETT. O

DUE 0301/2035 05, 500%
QGET72B0211332

REF # 2005030457110000 BS

0311405

FNMA 30YR. GTD 101.51563 10,151.562.50
SETT, D308

DAFE 030N /2035 05,5000

0987135514332

REF # 2DD50203E7T10000 BS

AS OF D2/03D5

T CXL PREVIOUS SELL

BATOIST 10,000,000

D345 O02MONOS  CANCEL SELL 5A79357 10,000,000

106788 10,167,187.50

REF # 2005021057610000 BS
AS OF 02105
TO CxL FREVIOUS SELL

Q0105

0314108 CANCEL SELL FHMA JOVR. GTD 100.66750
SETT, 03105

DUE OX01/2035 05, 500%

028797115332

REF # 2003030157140000 BS

A5 OF 0301105

TO CXL PREVIOUS SELL
FRIMA 30YR. GTD

SATEIET 15,000,000

031405 02NTI05  BOUGHT

RORECTO0 VIAH

90ZTSEDD WD ANGOS

SETT, D305

DUE DR/01/2038 05, 500%
OS8T 280211332

REF # 2005021757 360000

RN AR 001

EFTA01260511



BORETTO0 VI4d

VILN3IAIINOD

LOZTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Gear, Stearns & Co, Inc.
383 Maison Avweriue

M

BEAR
STEARNS

FINANCIAL TRUST CO INC

8 ofan

Transaction Detail (continued)

INVESTMENT ACTIVITY ({continued)

SETILEMENT  TRADE
BAFL CWIE TRANSACTION SSCRETION

STATEMENT PERICD March 1, 2008
THROUGH March 31, 2005

wecounr vovees [

TAMPAYER WUMBER On File
LAST STATEMENT  Febnuary 28, 2005
QUANTITY PRICE

DL!'UM:‘.NT CREDIT AMOUNT

03N4/05 020905 BOUGHT FNMA Z0VR. GTD

SETT. Q305
DUE 0R01/2035 08 500%
DEETZRO0Z11332
REF # 3005020857310000 BS
034005 030305 SOLD FNMA 30YR. GTD
SETT, DANS
DUE 0012035 05 500%
0987797115332
REF # 2005030387550000 BS

10182422 20,364,843,75

SATE35T

D3M4I05  O304/05  CANCEL BUY FHMA 30YR, GTD
SETT,

, DAI0S
DUE D3/01/2035 05, 500%
0967280211332
REF # 2005030457110000 BS
AS OF DA/04/05

TQ CAL PREVICUS BLY

03408 020305  S0LD FMMA 30YR. GTD
SETT, 0305
DUE £3/07/2035 05, 500%
0987135514332
REF # 200502035TT10000 BS

SAT9IST

10106250

BATORET

03408 02A00S FNMA 30YR. GTD
SETT, 0308
DUE 03/01/2035 D8, 500%
0S87200211332
REF & Z00502105T670000 BS
D3N4/05 0307105 SO0LD FNMA 30YR. GTD
SETT. 03/05
DUE 03/071/2035 05,500%
DE8ATTET118332
REF # 20058030157140000 BS

031405 02N705  CAMCEL BUY

SETT, 03105

DUE O301/2035 05 _500%
COa7280211332

REF & 2005021757360000 BS
AS OF 021 TI0S

DAD0S00:48 O VETE

EFTA01260512



O06ETTON WId4d

VILN3IAIINOD

8OZTSEDD WD ANGS

BEAR

STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Menue

Mew York, New York 10179

10 el

CLEARED THROUGH IS

WHOLLY OWHED SURSEARY

Bed, Siiid Securites Comp.
Orex Wiwstach Caflie Nofth
Beookiyn, Mew Vorik 11201-3R55

FINANCIAL TRUST CO IMC

STATEUENT Sgmuon  March 1, 2008

THROUGH March 37, 2008
Transaction Detail (continued)
ACCOUNT MUBBER
TASFAYER MUMBER
INVESTMENT ACTIVITY (cortinued) LAST STATEMENT  February 28, 2008
SITTLEWAINT  TRADE
BATE DAE_ TRAMSACTION DESCRIFTION SYMEDILCLUSIR CJURRTITY PRICE DEEIT AWRDLINT CREDIT AMDURT
03408 O20HD5  CANCEL BUY FAMA 30¥R. GID 5AT9357 20,000,000 10782422 20,364,843.75
SETT, 0R05
DLUE D3/01/2035 05,500%
DEBT2B0211332
REF # 2006020087310000 AS
AS OF D2/08m5
10 L. PREVIOUS BUY
DIM40E O301/05  CAMCEL SELL FNMA-SOVRIFNMAIGTD SAB1 ST 10,000,000 58.35156 B,835,156.25
SETT, 03008
DUE DIN/2035 05, 000%
CAE7135514332
REF # 20050300 57060000 A5
AS OF DINAMDE
TH Gl PREVIOUS SELL
DIN40E QX005 CAMCEL SELL 0853516 TRBERBIRE L mm—
DIA4I0S  DI0H0E  BOUGHT  FAMB-SOVRIFRMAIGTD e sagiaTa ioooooon BB.TTTI4  DLBTT.TRA3R s
0ZA4DE 02005 BOUGHT BAB1873
SETT.O3/05
DLUE D3/01/2035 05.000%
OEATIASE14332
REF # 200502035T750000 BS
O3MAI05 021705 BOBGHT FNBAA-30VRIFNMAIGTD T EAB1673 10000000 ga.sazaq BOSA.ZOREE L m————
SETT.O3M0S
DUE 0301/2035 05, 000%
DEaT0167 10332
REF # 2005021757300000 BS
o027 HOLDL0S:48 001 NETE

EFTA01260513
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OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
STEARNS

11 ot

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRADE
DATE DATE TRANSACTION DESCRPTION

SYMBOLICUEIF

CRIANTITY PRICE

CLEARED THROUGH S
WHOLLY CWHED SUBSIDIARY

Dne Metrsteek, Center Nerth
Beookiyn. Mew Yort 11201-3858

FINAMCIAL TRUST CO IMC

STATEMENT PERICD March 1, 2005
THROUGH March 31, 2005

ACCOUNT NUMBER
TaXPAYER MUMBER O Fike

Fabnary 28, 2005

LABT STATEMENT

DEBIT AMOLNT

031405  02MO0Ss  CANCEL SELL FNMA-IOYRIFNMAJGTD
SETTDA0E

DUE D3071/2035 05, 000%
0§87135514332

REF # 2005802 108TETO000 BS
AS OF D205

TD CXL PREVIOUS SELL

03405

DAT0E | SOLD FNMA-30VRIFNMAIGTD
SETT.03/05

DUE DID1/2035 05 D00%
987135514332

REF & 2005030157060000 BS

TR, A D B 1 B B S0 e 54 R

5A81973

98.73828

S5AB1973

....... LR LI T T

0300205  50LD FNMA-30YR(FNMAIGTD
SETT, 0305
DUE D3/01/2035 05, 000%
DEET016110332
REF # 2005020057650000 BS

FHMA-30YRIFNMAIGTD
SETT.0RID5

DUE 02501 /2035 05 000%
[a7787115332

REF # 2005030457120000 BS

A5 OF 0304/08
TO CXL PREVIOUS BUY

031405

D3/04/05

03405 CAMCEL BUY

FHMA-ZOYVRIFNMA)GTD

SETT, 03008

DUE D381 /2035 05,000%

[E871355714332

REF # 2005020357750000 BS
210305

031405

B R B B0 B0 B U B 8 8 e B i 8 e i

SAE19T3

BE.35156

897382813

SB8.53516

Ty

TUEAB18T3

FMA-30YRFNMA)GTD
SETT,0U08

DUE D30 /2035 05,000%
0987016110332

REF # 2006021T67300000 BS
A5 OF 0217106

10 CXL PREVIOUS BUY

031405 021705 CANCEL BUY

TEAETs

10,000,000 99.54297

car

4 08048 DO

L]

EFTA01260514



OFFICE SERVICING YOUR ACCOUNT
Baar, 5tearms & Co. Inc,
383 Madison Averue

BEAR
STEARNS

12 ofdn

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTUIMAENT

TRADE
DATE OKTE TRANSACTION DESCHITICN

SMSOLCLEIR

CRANTITY

PRICL

CLEARED THROULGH ITS
WHOLLY OWHED SUBSIDUGRY

Dt Metpieeh Cantad Nesth

-

FINAMCIAL TRIUST COMNC

STATEMENT PERIOE  March 1. 2008
March 31, 2005

sceour wes [N

TAXPAYER NUMBBR On Filg
LAST STATEWENT FEbﬂ.Ij 2B, 2005

THROUGH

CREDIT AMDUNT

QIMN40E 021005  50LD Fihu-!!D'I'RI:FNM!JGI'D

SETT 006

DUE 030142035 05 000%
0887135814232

REF # 20050210576T0000 BS

SAB1G7E -10,000,000

B55.73828

9.973,828.13

020208 BOWGHT FHRAA JOYR{FHMA) GTD

SETT, D305

DUE 0A01/2048 0B8,000%
088720211332

REF # 2D0502035T7730000 BS

CANCEL SELL

FNMA 30YR[FNMA) GTD

SETT, Q205

DUE D301 2035 06,0000

OSETIE0211332

REF # 2008020957340000 BS
02108/05

BAB2010 20,000,000

103.071583

SABZDID

Q2/03/05 CAMCEL BUY

FHMA JOYRIFNMA) GTD

SETT, D3OS

DUE D3D1/Z035 06, 000%
rEaT2a0211332

REF # 2005020357730000 85

AS OF 0 5
TO CXL PREVIOUS BUY

10318750

20,637,500.00

SAB2010

VILN3IAIINOD

103.01563

=200 000, 000

03405 03M1M05 FEDERAL MATIOMAL MTG ASSN
SERIES 352 CLASS 1

DILE 07707 r2034 00,007%
QRBTTET115332

REF # 2005031167110000 BS

-4,978,135

76.45313

20,803,125,00

"20,637,500.00

3,B05,.940.34

BOUGHT

OTZTSEDD WD ANGOS

TOBETTON VIAH

UNITED STATES TREASURY NOTE
DUE DN/31/2007 03.125% U 31
DEBEDTE192099

20
YIELD 3,708 % TO MATURTY

91 ZBZBDIE B,000,000

9B8.24537

ACCR. INT.

=SB b i ]

791562500
29.005.52

EFTA01260515



E0BETTON VIAH

TTZISEDD WD ANGOS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, New York 10179

—

BEAR
STEARNS

CLEARED THROUGH T3
WHOLLY CWHED SLBSIDUARY

Beat, Stirri Securities. Corp.
Dne Metelns® Contar Morth

13 aslan

Transaction Detail (continued)

INVESTMENT ACTIVITY jcontinued)

SETTLEWENT  TRADE

DATE OATE
0314105

DUSCRIPTION

UMITED STATES TREASURY MOTE
DUE 12/31/2006 03,000% IO 30
08B37 25558059

VIELD 3,684 % TO MATURITY
GVER REF # GO731012 A1

FEDERAL MAT L MTG ASSN
SERIES 328 CLASS PO
STRIP

DWE 07/01/2033
QEaTTaTI15332
REF # 3005031457300000 BS

03505

............................... e

D30NS

REF # ZWEI:IE-H-E?ED}DDG BS
AS OF 031
ACCALIES ON 157, PAYS ON 25TH

UNITED STATES TREASU
MW'IHID&I%D‘.M FA 15

08
WELD 4,547 % TO Ma
GVER REF # GDT41007 A1

FEDERAL NATIONAL MTG ASSN
SERIES 346 CLASS 1
BAUE 17/01/2033
UW?CHE'HEISEZ

EF # 2005037657230000 BS

JOURMAL " FEDERAL NATIONAL MTG ASSN

SERIES 379 CLASS PO
DLUE 07/01133

STRIP
.ﬂD.I.I'ST FOSITION

SILBOLTUSE
8126280F4

DUANTITY

25,000,000

PRICE

FINARCIAL TRUST COINC

STATEMENT PERIOD March 1, 2005

THARCUAGH March 31, 2005

TAXPAYER WLUEER
LAST STATEMEWT Felruary 20, 2008

DEBIT AMGUNT

CREDIT AMOLNT

B8.B00OT8

ACCR. INT.

24,700,185.31
153,314,802

313EFAWES

FEDL HOME LOAN MTG CORP#510110
10

) .ZSZ"I"EI"T

e

-7,B62,556

9,755,215

TT.2BTS

ACCR. INT.

“e08s.811.75

24, 388,04

3136FCEC

3136FAWES

032105  03NE05 BOUGHT UNITED STATES TREASURY NOTE
DUE 1 /3172006 03,000% D 30
O9BETTEBTETZ

YIELD 3,675 % TO MATURITY
GVER REF # GOTT1013 A1

D128280F4

128280Mg

=10.000,000

557188
ACCR. INT.

8,567,187.50

32,044.20

2,079,264

77.50375

LB B8 68500 248 6k = 4 £ 810 S0 088 08 8 58 et o e 0 0 1 B SR

08.84375

CAT05:0845 001

24,710,937.50
165,745,865

EFTA01260516



FOOETTO0 VId4d

VILN3IAIINOD

ZTZTSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

Maw York. Mew York 10178

B Mew York 11201-2888

FINANCIAL TRUST CO INC

14 o s
BTATEWENT PEROD March 1, 3005
THROUGH March 31, 2005
Transaction Detail (continued)
ACCOUNT HLMBER
TAXPAYER WLUMBER
INVESTMENT ACTIVITY (continued) LAST STATEMENT  Febeutey 28, 2005
SETTLEMENT TRaOE
DATE DATE TRANSACTION DESCRFTION SEBOLTUSP CAMKTITY PRICE CERIT AMDUNT CREDIE AAAOUMT
DA/Z105 0311805 BOUGHT UNITED STATES TREASURY NOTE 5128280F4 50,000,000 B8.84375 49,421,875.00
DUE 12/31/2006 03.000% JO 30
DUE 121008 ACCR, INT, 331,401.71
YELD 3675 % TD MATURITY
GVER REF # GOTT1013 B1
0ZI0E ORASI0E  BOUGHT T INITED STATES TREASURY NOTE G1ZBIBOFA 50,000,000 BRA4ITE 48,421,875.00 -
DUE 123772006 03 000% JD 30
oEBRTTEISTETE ACCR. INT. 331.481.7
YIELD 3 875 % TO MATURTY
GVER REF & GOTTI0N3 €1
Q32105 ORN&OS  BOUGHT  UNITED STATES TREASURN NOTE  G1ZB2B0ME 13,000,000 G5.88047  A2ATTABDGY o meees—"
DUE 02/15/2015 04,000% FA 15 ACCR. INT 48.835.78

CABB0AS59B0A9
YIELD 4 507 % TO MATURITY
GVER REF # GOTT1006 A1

TREASL
DUE D2MS/E015 04.000% FA 15
Osas01&192059
WIELD 4,507 % TD MATURITY
GNER REF # GOD771000 A1

FEDERAL MATIOMNAL MTG ASSM
SERIES 346 CLASE 1
DAFE 11/01/33

FEDERAL NATIONAL MTG ASSN
SERIES 153 CLASS 2

DUE 07T/ 72034 05,000%
0967048814332

REF # 2008031857140000 BS
ACCRUES ON 15T, PAYS ON 25TH

3136FCBCY =1

=14,252,296

031805  BOUGHT

FEDL HOME LOAN MTG CORP#3107110
SERES 228 CLASS 10

DUE 0200172035 06, 000%

CEaT04E81 4332

REF # 2005031357180000 BS
ACCRUES ON VST, PAYS ON 25TH

8,755215

22,4843

ACCR. INT.

T R YR R BRI R SR A R

3.652,150.94
41,568.20

3474325

DLIDEDS:& 0D

L L e T BT T TR T ST TR T PT PYS TR PSP e

VHTE

EFTA01260517



SOBETTON VIAH

VILN3IAIINOD

ETZTSEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.

183 Madson Avenus

New ‘ark, New York 10179

15 of ab

Transaction Detail {continued)

INVESTMENT ACTIVITY [continued)

TRADE
DATE IRARSACTICN

DESCRIFTION SMBILTUSR

QUANTITY FRICE

Begoiyn, Mew York 11201-3858

FINANCIAL TRUST CO INC

FTATEMENT FERIOD March 1, 2005

THROUGH March 21, 2005

oo waen [

TaxPavER mmmer  On File
LAST BTATEMENT  Februsry T8, 2008

CRIDT ARDUN]

A B R B R A 6 8 e g A 8k e

03/21/08 S0LD

pazes  S0LD

UNITED STATES TREASURY NOTE
DUE 02162015 D4.0D0% FA 15
0588016792089

YIELD 4.527 % TO MATURITY
GVER REF # GOBO1006 A1

F12B280ME

~26,000,000 G5.B26813
ACCR. INT.

FEDERAL MATIONAL MTG ASSN
SERIES 353 CLASS 2

DUE OTA0N/2Z034 05 000%
0BaTo00510332

REF # 20050321 57270000 BS
ACCRUES ON 15T, PAYS ON 25TH

3136FCLDE

03/2RM05

Q32105 BOUGHT

D3/Z805

Q32805

--------- BRI LI LR

PRIMCIPAL

FRINCIFAL

FEDL HOME LOAN MTG CORP#510110 31 282Y0P

REF # 2005032157310000 BS
ACCRUES ON 15T, PAYS ON 25TH

14,252,296 25.93780

ACCR, IMT,

24.915,312.50
100,552.48

3.696.689.37
43,548.68

9,755,378
ACCR. INT.

23.03125

312B2YDNE
SERIES Z27 CLASS I0

5,000 DUE 12101/34

ADJUST POSTION

2.246,748.00
35,768,713

FEDERAL NATIONAL MTG ASSN A1 36FAWEE
SERIES 328 CLASS PO

DUE 011/01/33

STRIP

PRIN R/D 02405 PD 03-25.08

REPOP &I 0000

FEDERAL NATIONAL MTG ASSN I1IEFAWES
SERIES 329 CLASS PO

DUE 07401133

IF
PRIN R'D 02-05 FD 03-25-08
REPOP &1 0,0000

REPOP &I

FEDERAL NATIONAL MTG ASSN 3136FANER

SERES 329 CLASS PO
DUE 01401123

STRIP
PRIN R'D 02-05 P/D 03-25-05

“180,741.03

CARD/08 0045 00N

e

EFTA01260518
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ar, Stearms & . IAC.

S%EENS ?ﬂ:«"”’rﬂ:‘?ﬁ 10179
[

16 ofap

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRADE
DATE OATE TRAMERCTIIN DILSCRIPTION

SBOUTUSP ANTITY FRICE

ﬁ. Misw Yadk 11301-3868

FINANCIAL TRUST CO MG

STATEMEWT PERISO Mmch 1, 2005

THROUGH

ACCOUNT HUMBER

THXPAYER HUMBER

LAST STATEMEMT

DERN AMOUNT

Maech 31, 2005

k:
February 28, 2005

CREDIT AMOLNT

Q3/28/05 PRIMCIPAL FEDERAL MATIOMAL MTG ASSH
SERIES 2003-49 CLASS SW
4 350 DUE 0128733
PRINCIPAL REDUCTM 03-25-05

31303C2C6 -241,672

02805 PRINCIFAL

SERIES 346 CLASS 1

DUE 11/01/33

PRIN RID 0208 P/D 03-25-05
REFOP &1 0,0000

PRINCIPAL FEDERAL NATIONAL MTG ASSM
SERIES 345 CLASS 1
DUE 11/01/33
PRI R/D 02-05 PID 03-25-05
REFOP &1 O,0000

SERIES 346 CLASSE 1

DUE 11/07/33

PRI RD 02-08 PID 032506
REFOF &1 ©,0000

03/zEnS PRINCIPAL FEDERAL MATIONAL MTG ASSN

3136FCBCY

3136FCBCY

032R05 PRINCIPAL FEDERAL NATIONAL MTG ASSM
SERIES 348 CLASS 1
DAFE 17007133
FRM RD 02-05 PID 03-25-05
REFOP &I 0.0000

VILN3IAIINOD

D3/2BM0E PRINCIPAL FEDERAL MATIOMAL MTG ASSN
SERIES 352 CLASS 1

0.007 DUE D7/01/34

PRIN RD 02-0% PO 03-25-05
REPDP &1 0O,0000

3136FCBLS

................................................................. R R —

3138FCKCH

FEDERAL MATIONAL MTG ASSH

SERIES 353 CLAS:

DUE 07007172004 05,000%
O9ET0ZTT11088

REF # 20050328571 20000 BS
ACCRUES OW 15T, PAYS ON 25TH

------- rermrarrmrern

B

25,244.40

58,227.25

B85.727.46

3136FCLDE

2634375

ACCR. INT,

FIZISEDD WD ANGOS

QOHETTON VIAH

az7 G108 0848 00

3.754,589.32
57.405.08

T T LT TETT LTIy N B U A0 U 48 B 8 484 4 548 e e e e

EFTA01260519



LOBETTON VIAH

VILN3IAIINOD

STZTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearms & Ca. Inc.

383 Madson Avenue

Werw York, New York 107179

BEAR
STEARNS I

mzm-m
CO NG

1T cian

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

HTTULMERT TRADE

ETATEMENT PEFOC March 1, 2005
THRCLAH March 31, 2005

ACCOUNT HLBMSER
TAXPAYER nUmii® On Filg

LAST STATEMENT Felbruary 28, 2005

U-l._'ll DATE TRAMSACTION DESCHPTION SABOLTUSE CAANTITY PRICE DERIT APADUNT CREDIT AROILUNT
033005 OM2m05  BOUGHT ;E%ig:gr LOAN TG CORP#ST07110 312827001 9,755,218 23.00625 2.332,106.23
DL 02/01/2035 08,000% ACLR. INT. 47.150.21
DBET0Z1711009
REF # 2005032857110000 BS
ACCRLES N 15T, BAYS ON 25TH
i e D ——
SERIES 353 CLASS 7
B.000 DUE 07107724
TOTAL 5-412.406,610.51  $273.687.675.08
INTEREST
CATE DESCREPTION SYMEOLCLUSIP CLANTTTY RATE %) DEBIT AMADURT CRECIT AMOUNT
D3/01/05  AVGEAL BE0,0B0RT 1.799 1,203.50
027 DFFICE INTEREST 0205
T D g
SERIES 227 CLASS 1D
DUE 12/01/2034 5 000
T R/D DZ-05 PID 03-15-D5
REFO P &1 5.0000
D3MS/05  FEDL HOME LDAN MTG CORP#S10108  31282YDNE so000 H = o

SERIES 227 CLASS 1D

DUE 12/07/2034 5.000

INT R/D 02-05 PID 03-15-05

REPOP &1 5,0000

D32T05  GOVERNMENT NATIOMAL MTG ASSH

SERIES 2004-5 CLASS PS5

DUE 02r20v2033 £.387

INT R0 02-05 PID 03-20-05
REPOPRI 43518

A B B 4 5 6 8 1k e

1858420

i R SR 08 AR 404 A 6 e e R R U A R U S B 4 4568 14 548484 4 B e e e

o7

40080040 00 vane

EFTA01260520



ROBETTON VIAH

VILN3IAIINOD

9TZTSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT

Boar, Stearns & Co. Inc.
383 Madison Avenue

CLEARED THROUKGH B
WHOLLY OWHED SUBSIDIARY
Bikdd, Soesimis Senwiies Comp.
ORi Medronech Cenier Nors
Brookln, Mew Fork 11307-1850

I
FIMANCIAL TRUST CO INC

18 ofaz

Transaction Detail (continued)

INTEREST (cortinued)

DATE

DESCRIPTION

SYBOLCLSIP

CAMNTITY RATE [

STATEMERT PERICD March 1, 2005

THROUGH MWarch 31, 2008

ey

TAXPAYER MumBER On File

LAST ETATEMEMT Febnaary 28, 2005

CREDIT AMDUN

03121105

GOVERNMENT NATIONAL MTG ASSN
CERIES 2D04-5 CLASS PS

DUE 022033 4,351

INT Ry &2-05 VD 03-20-05
REPOPEI 43518

032105

GOVERNMENT NATIDNAL WTG ASSN

SERIES. 3004-5 CLASS PS
DUE 022072033 4,351
T RD 02-05 MWD 03-20-05
REPOPE] 43518

ARITAFDRT

43510

IBITAFDET

DUE DR/25/2033  5.350
INT R/D 02-05 Pl 03-25-05
REFOP &I B,3B00

FEDERAL MATIOMAL MTG ASSN
SERIES 353 CLASS 2

DUE O7/071/2034 5,000

BT R'D 02-05 PD 03-25-05
REPO P

03128105

SERIES 2003-49 CLASS SW
DUE 01/25/2033 4,350
INTEREST PAYMENT (3-25-05

SERIES 353 CLASS 2

DUE 07/01/2034 5,000
INT RiD 02-05 PO 03-25-D5
REPOP &I 5.0000

31392)DK2

313030206

4.3510

5.3500

3VIGFCLDE

I3EFCLDE

L T ]

G3.827.42

12006277

48,185.22

139,771.25

TOTAL

$671.839.62

o227

EFTA01260521



B06ETIO0 VI4d

LTZTSEDD WD ANGS

VILN3IAIINOD

BEAR
STEARNS

QFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. inc.
3E3 Madison Avenue

e 'rm.'t ﬁ irrk 10178

18 =i

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

with Bear, Stearns& Co.lnc.

SETILEMENT  TRADE
DATE DATE
Q3nifos

TRARSACTION
JOURMAL

O SCRPTION

SYVEOLCLSR

(DLIAMTITY

DEBIT AMOURT

CLEARED THRODUGH T8
WHOLLY ChED SUBSIDLGAY

Bear. Steatrs. Securites Corp.
One Wewelich Canter Morth

ﬁ Rrw Ferk 11201-3859

FINAMCIAL TRUST COINC

STATEMENT FERICD Manch 1, 2005

THADLIZH
ACCOUMT HLWEBER

TAXPAYER NUMBER Fila
LAST STATEMENT

CREDIT AMGUNT

UNITED STMES TREASUH'I' BONDS
FITd  FOS30651 A2

5,375 DUE I:E.I"I 531

TERM REPO AGREEMENT

INTEREST

912810FPE

UNIT

DUE 0211572037 5,378
FITM Fnsausa'l A2
REPO INTEREST

0304108 JOURMNAL

'I'ERH REPO AGREEMENT

TES TREASURY BONDS

3,000,000

3,322,500.00

March 317, 2005

Febnary 28. 2008

$12B10FPE

GOVERNMENT NATIONAL MTG ASEN

SERIES 2004-5 CLASS PS
-1- 351 DUE 022633
FOAOE143 A2

3B374FDET

SERIES
4,351 DUE 0272003
FITM  FOB33136 n.1
REPO! AGREEMENT

38374FDRT

156804

=4, 300,000

UMITED STATES TREASURY NOTE
FITM_ FO4S0624 AZ
4,000 DUE 021515

TERM WAGREEHEHT

03/04/05

REPG AGREEMENT

LINITED STATES TREI'.S:I..IH"I' NOTE
FITM  FOSI0SEE A1
4,000 DUE 021515

Tl LT L T ——

“912B280M3

20,475.000.00

91 2828DMS

-40,000,000

IJNITEI:I STATES TREASURY NUTE

I}I..IE D2NSENS 4,000
FI:MECIH-!- AZ

HEPCI INTEREST

UNITED STATES TREASLURY NOTE

FIT  FOSE0335 A1
4.000 DUE 0211815
REPO AGREEMENT

9128280M8

5128280M3

34,125,000.00

oar

CAT0EO8-49 OO

EFTA01260522



O16ETTO0 VAL

VILNIAIINOD

8TZTSEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOLIR ACCOUNT
Bear, S1=ams & Co, Inc.

383 Madison Avanue
Mew York, Mew York 10179

Dok, Mew York 112071050

FINANCIAL TRUST COINC

20 olan

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRAGE

DATE DATE TRAHSACTION

DESCRIPTION

STVBLLTUSE

OLAMTITY

STATEMENT PEROD March 1, 2008

THRDLIGH March 31, 2008

secouner s [

TAKPAYER WUWBER D File
LAST STATRMENT  February Z8, 2005

DERIT AMDURT CREDNT ARAOLINE

030705 JOURMAL

03107105 INTEREST

UNITED STATES TREASURY NOTE
FIA_ FOS30E88 A2

& 000 DUE 021515

TERM REPD AGREEMENT

UNITED STATES TREASURY MOTE
DUE 0252015 4.000

FITM  FOS3I0SER AZ

REPD INTEREST

UMITED STATES TREASURY MOTE
FITM F'MED!:!E- H.E

4,000 DUE O

TERM REFO hGH'.EF-IEHT

1 2BZEOME

§ S AR AR PR P

2126280M8

40,000,000

35,800.000.00

12828DM3

asamian

35,000,000

158433

34.125.000.00

FTM FOBBOT20 A%
4,000 DUEDZNSNE
REPD AGREEMENT

“UNITED STATES TREASURY NOTE

DUEO1/31/2007 3928
3,125 DUE mﬂ'l.ﬂ:z

FITM  FDS404900
TERM RESALE AGREEMENT

RECENED

UNITED STATES TREASURY NOTE
DUE 01/371/2007 3028

3.712% DUE I:I‘I.l!h'l:l'."

FIMM FO&40

TERM RESALE JI-EF!EEMENT

338
REH‘J INTEREST

212B2BDMB

=00,000,000

E R R R S IR I T T T T

38.500.000.00

-8,000.000

INTEREST

UNITED STATES TREASURY NOTE

DUE 013172007 3125
FlTM  FOE40B00 AZ
RESALE INTEREST

“g12828008

7.680,000.00

5.,166.87

o027

DTS B VETE

EFTA01260523



116ETTON V149

GTZTSEDD WD ANGOS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

363 Madisan Avenue

New York, New Yerk 10179

BEAR
STEARNS

FIMANCIAL TRUST CO INC

21 dm
BTATEMENT PERID March 1, 2005
‘ THROUGH March 31, 2008
Transaction Detail (continued)
SECOUNT NUMBER
TANPAYER MUEER
REPURCHASE AND REVERSE REFURCHASE TRANSACTIONS [eertinuad) LASY STATEMEWT  February 28, 2005
- il
T TRANSACTION DE:_;MPTI:N STMBOLTUSE CRMANTITY imm
03MD9/DE INTEREST UMITED STATES TREASURY NOTE F1ZB28006 -5 166.87 S
DUE 01/31/2007 3,125 o
FITM  FOEA0800 A3
- RESALE INTEREST
e — e e W . AL LR LS 451540 12 84555 2 2 AR 4 4 B 8 R4 2 ettt
SERIES 32 CLASS PO s 11.014.443 7.646,000.00
DUE 07/01/33
STRIP
FTM  FOES3164 A1
REFD AGREEMENT

"FEDERAL NATIONAL MTG ASSN 31 3BFAWES
SERIES 128 (LASS PO

DUE 0107723

STRIP

FITM  F0473328 AT

TERM REPD AGREEMENT

3136FAWED
SERIES 32§ CLASS PO

DUE 07801./33

STRIF

FITM  FOBBI1EO A1
REPQ AGREEMENT

11,074,443

e

~13,137.584

FEDERAL MATIDNAL MTG ASSN 31 I6FAWES
SERIES 329 CLASS PO

DUE 01701133
STRIF

FITM  FRS23200 AZ
TERM REPQ AGREEMENT

" FEDERAL NATIONAL
SERES 346 CLASS 1
DUE 11/01/23
FTM  FOS53290 A2
TERM REPD AGREEMENT

""3138FCECE

13,137,604

T T TR

FEDERAL MATIOMAL MTG ASSN
SERIES 346 CLASS 1

DUE 11/D1/33

FITW  FOEH3 180 A1

REPDQ AGREEMENT

3136FCBC

-3, 180,365 [

D4R 0G4E D01

VETE

EFTA01260524



T16ECTO0 VIAH

TVILN3IAIINOD

DZZTSEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUMT
Bear, Steams & Co, Inc,

383 Madizon Anenue

New York, New York 10178

ﬁ Woek 1912013858

FINAMCIAL TRUST CO INC

- E
STATEMENT PERNOD March 1, 2008
THRDUGH March 31, 2008
Transaction Detail (continued)
ACTOLNT MUWBER
TANPAYER HUMBER
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS LAST STATEMENT  Febnaary 28, 2005
SETTLEWENT TRADE
DATE DATE TRARSACTION DESCRIPTION SYMBOLICLSIP CUWKTITY DERT AWCLIT EREDIT AAOURT
O3 OM0E JDURMAL FEDERAL MATIOMNAL MTG ASSN 3136FCKCD 4,978,135 3,395,000.00

SEEIES 352 CLASS 1
007 DUE 0701734

FITM FOES3182 A1

REP( AGREEMENT

FEDERAL MATIOMAL MTG ASSN
SERIES 352 CLASS 1

0D DUE D707 /734

FITM FO413289 AL

TERM REPC AGREEMENT

031005 JOURNAL
osfaios  INTEREST

D3M0S

CnTEmesT

03005

INTEREST

""FEDERAL NATIONAL MTG ASSN

FEDERAL NATIONAL MTG ASSN
SERES 329 CLASS PO

STRIF

DUE 01/01/2033 0,000

FITM  FOBSA200 AT

REPO INTEREST

J1IEFCKCE

T3izerawes

FEDERAL NATIONAL MG ASSH
SERES 329 CLASS FO

ETRIF

DUE DTN 72033 O, 00D

FITM  FO413328 AL
REPQ INTEREST

3136FAWEE

SERIES 352 CLASS 1

DUE 0707203« 0,001
FITW  FO413288 A2
REPO INTEREST

"FECERAL NATKINAL MTG ASSN

SERIES 348 CLASS 1
DUE 11801133

FIM  FOT733338 A1
REPQ AGREEMENT

FEDERAL MATIOMAL MTG ASSN
SERIES -34-5 CLASS 1

DLIE 17701133

FIT  FOMEI248 AL

TERM REPD HEREEP.I'ENT

3136FCKCE

“masfcece

T T

8.211.28

" 3,608,000.00

air

5 L) 11:-3- ----- EIQTEIm'IE|-|r|1||r|r|1||r|l||||||lu|||.uuu|.|.|..|-........-..-............-..-...
AR08 0845 001 VaTe
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E16ECTO0 VIAH

1VILN3IAIINOD

TZZTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCDUNT
Bear, Stearns & Co, Inc,

383 Madison Averue

Mew York, New York 10178

BEAR
STEARNS

CLEARED THROUGH TS
WHOLLY OWHED SUBSDWAY

Bear, Sieams Seourites Com
Ores Weironech Carter Narh
[Eropktyn, Wew Fork 11207-1850

FINANCIAL TRRUST CO INC

I3 ot a0

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEWENT TRADE
DATE QATL TRANSACTION DESCRIPTION

(continued)

SBOUTUSP

QUARTITY

STATEMENT PERIOD March 1, 2005
March 37, 3005

ADEOUNT HUVBER

TaxPavER mmmer  On File

LAST BTATEMENT Februpry 78, 2005

DS AMICLINT CREDIT AMDUNT

03N 4005 JOURNAL FEDERAL MATIOMAL MTG ASSN
SERIES 352 CLASS 1

0,001 DUE 070134

0314105 DELVERED
DUE 0173172007
3 125 DUE 01731 l'lZI'.r

FOS40800 A
TERHI RESALE AEREEHEHT

3128

R A BB B 54 868 8 4 65 st o e S e RS

03408 FEDERAL NATIOMAL MTG ASSM

SERES 346 CLASS 1

DUE 11A01/2033  0.000
FITM  FO4E3248 AT
REPD INTEREST

UMITED STATES TREASURY NOTE

I136FCKCD

512828006

4 978,135

3,395,000.00

780000000

31 36FCECE

INTEREST FEDERAL NATIOMAL MTG ASSM
SERES 152 CLASS 1
DUE 0700172034 0,009
FITM  FOES3162 AZ
REPD IMTEREST

03M408  INTEREST

DLIE l.'.|1|'31.fm'.|‘
540800
ﬂf_"i-'J.E IN‘I'EEES'I

3925
A4

UNITED STATES TREASURY MOTE

I1IEFCKCS

1.131.67

9126268006

GOVERMMENT NATIONAL MTG ASSM
SERIES 2004-5 CLASS PS5

4.357 DUE D2/20733

FITM  FOT43457 A1

REPD AGREEMENT

M FOB33130 A2
TERM REPOD AGREEMENT

3BITHFDBT

[2r3)

444,000.00

DU DE: 48 D01 vars

EFTA01260526



FI6ETTON VIAH

VILN3IAIINOD

ZEETSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co, Inc.

3BT Madisan Avenue

Mew ¥ork, Mew York 101739
L]

24 wolan

Transaction Detail [continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEMENT TRADE

DATE DATE TRANSACTION

DESCRIPION

[continued)

SYMBOLCLSIP

DIERIT AMMDUNT

CLEARED THRDUGH ME
WHOLLY CMED SLESIDWARY

Bar, SREmME Seviies
One Metrasch Cemer Ko
Brosklyn, Kew Vork 11200-3850

I
FINANCIAL TRUST CO INC

STATEMENT PERIOD  March 1. 2005

THROUGH March 31, 3005

ASEOUNT MWBER
TaxXPAYER MUMBER (On Fie

LAST STATEMENT Febnuary 2@, 2005

CREDT AMOUNT

O S05 RECEINED

INTEREST

INTEREST

"DELIVERED

UNITED STATES TREASURY NOTE
DUE 12312006  3.000

3,000 DUE 12/31/D8

FITM  FO740808 A1

RESALE NT

UNITED
DUE 123172006 3,000
3.000 DUE 1231106

FITM  FOESOBSS AZ
TERM RESALE AGREEMENT

GOVERMMENT NATIONAL MTG ASSN
SERIES 2004-5 CLASS PS

DUE 022012033 4,351

FITM  FOG33139 AZ

REPO INTEREST

UNITED STATES TREASURY NOTE
DLUE 1231/2008 3,000

M FOS506B6 A2
RESALE IMTEREST

91 ZE2BDF4

174,562,500.00

B128280F4

RAL NATIOMAL MTG ASSN
SERIES 328 CLASS PO
DUE 01/01/33
STRIP

FITM FDE231654 A2
TERM REPD AGREEMENT

3136FAWES 11,014,443

031605 T G URNAL

R B TR SR E R S U S R R ey

031605 JOURMAL

L T T T B B T T T B e e T e P B T B T P ST PSP TS TSRS TSP

FEDERAL MATIONAL MTG ASSN
SERIES 328 CLASS PO
DUE 01/07133

FITM  FDES3160 AZ

TERM REFD AGREEMENT
FEDERAL NATIONAL MTG ASSN
SERIES 3129 CLASS PO
DUE 0101733

STRIP

FMW  FOT53215 B1
REPD AGREEMENT

e T R L TR S TR S TP E PRI P ST SER e

J13IEFAWES

13,137.594

31 36FAWER

7.646.000.00

az DAEmS0849 001

....... T T L R TR

L L L 0 00 00 00 0 0 B 0 5 0 0 0 0

11,248,000.00

e

EFTA01260527



BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenua

Mirwi ¥ i 10179

CLERRED THROUGH ITS
WHOLLY CWWHED SUBSIDUARY

Bt
Cna

. Staars Securities Comp.

ﬁ Mew Yot 11201-3858

FINARCIAL TRUST CO INC

25 ol an

Transaction Detail (continued)

REFURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEWENT
DATE

TRADE
DATE

TRANSACTION

CESCRIPTION

[continued)

STATEMENT PEmot  March 1, 2005

THAROLIGH

March 31, 2005

TAXPAYER HLUIMEER n

SABOLICUSE (JUANTITY

LAST STATEMENRT

February 28, 2005

CRECH AMOUNT

03716105 JOURNAL

FEDL HOME LDAN MTG CORP#5107110

SERIES 228 CLASS 10
5.000 DUE 0201135
FM  FOTE3215 a1
REFD AGREEMENT

03N6s JOURNAL

UNITED: STATES TREASURY MOTE

4,000 DUE 0211515
REPD AGREEMENT

UNITED STATES TREASURY MOTE
FITM  FOEBOT20 A2

4,000 DUE 0211515
TERM REPQ AGREEMENT

D3N&ns NTEREST

31282Y0P7 8,755,215

B12B28DM9 =30,000,000

2,013.000.00

#1262B0ME

FEDERAL NATIONAL MTG ASSN
SERIES 328 CLASS PO
STRP

DUE 01/01/2033  0.000
FITM  FDES3164 A2
REPQ INTEREST

INTEREST

VILN3IAIINOD

INTEREST

DANB0S JOURNAL

FEDERAL NATIONAL MTG ASSN

SERIES 325 CLASS PO
STRIP

DUE 31/01/2033 0,000
FITd  FOE2316D A2
REPO INTEREST

I13I6FAWES

" 3136FAWES 4,560.00

UNITED STATES TREASURY MOTE
DUE 02182018 4,000

FIME  FOSBOT20 A2

REPD INTEREST

FEDERAL MATIOMAL MTG ASSN
SERES 346 CLASS 1

DUE 1141133

FITM  FOT73248 &7

REPD AGREEMENT

ECETSEDD WD ANGOS

CI6ECTON VIAH

"g28280M8

J136FCBCE

a7 UNTRDEDSE8 D01

EFTA01260528



OFFICE SERVICING YOUR ACCOUNT
Bear, S1zarns & Co. Ine,
383 Madison Averue

BEAR
STEARNS M

VILN3IAIINOD

FEETSEDD WD ANGOS

QIHETTON VIAH

26 olan

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  jcontinued)

SETTLEMERT TRADE
BATE DATE TRAREACTION DESCRPTION

CLEARID THROUGH ITS
WHOLLY DWKRED SUBSIDLARY

B, Stuwre Securities Com.

Cne Matrotmch Certer Morth
Brossilyn. M Yok 112073850

|
FINANCIAL TRUST CO NG

ETATEMENT PERIOD  March 1, 2008
THROLIGH March 31, 3005

sccour wune [

TAXFAYER MUMBER On File
LAST STATEMEMT Febnary 28, 2005

CREDIT AMDUNT

03NE0s JOURMAL FEDERAL MATIONAL MTG ASSM
SERES 346 CLASS 1
DUE 11101733
FITW  FOEB31B0 AZ
TERM REPQ AGREEMENT

03MBI0S INTEREST FEDERAL MATIOMAL MTG ASEN
SERIES 346 CLASS 1
DUE 11m1.'zn3.3 i.||2:|.|:-|:n:|

REPD IHTEREET

032105 JOURMAL “FEDERAL NATIONAL MTG ASSN
SERIES 346 CLASS 1
M 11101133
FOTT3246 A2
TERM REPD AGREEMENT

03121105 "FEDERAL NATIONAL MTG ASSN

REP'D AGREEMENT

LT JOURNAL FEDERAL MATIOMAL MTG ASSN
SERIES 348 CLASS 1
DUE 11/01/33
FITM  FOSE32T0 A2
TERM REPD AGREEMENT

0321108 RECENED  UNITED STATES TREASURY NOTE

DUE 123172006 3.
3,000 DUE 1243108
FITM  FOBDOESS A1
RESALE AGREEMENT

T B T e T T T e Tt T LR TR TR E LT EER R e rerarer

031205 DELNVERED UNITED STATES TREASURY HOTE
DUE 1273172006 3,000

............... S A 1 R A U R

EFTA01260529



LIBETTO0 VIAH

SZETSEDD WD ANGOS

TVILN3IAIINOD

BEAR

STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co, Inc.

383 Madison Averut

MNew York, New York 10178

|

CLEARED THROUGH TS
WHOLLY DWNED SUBSIDUARY

Bear. Sieas. Sacuribes Com
Ore Wetralech Cenler Morh

.

FINANCIAL TRUST COINC

2T s

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRADE
IDATE DOATE

TRAREACTION

DESCHPTICN

SYNEDLTUSE

STATEMENT PERIOD March 1, 2005

THRCUGH March 31, 2005
ACCOUNT NUMBER

TaxPAYER MUMBER On File

LAST ETATENMENT Fabiuary 28 2005

DEBIT AMOUST CREDIT AMOUNT

0321/05

JOURMAL

UNITED STATES TREASURY NOTE
FIM  FOTS0936 A2

4,000 DUE 0211518

TERSM REPD AGREEMENT

a128260M9

UNITED STATES TREASURY NOTE
FM  FOBDOATS A7

4.000 DUE 0215158

REPD AGREEMENT

S1Zezaoma

28,650,000.00

INTEREST

FEDERAL NATIONAL MTG ASSN
SERIES 345 CLASS 1

DUE 1110172033 0000

FITM  FOS&E3270 AZ

REPQ INTEREST

0321/05

............................... s

03121/085

INTEREST

EST

-------------- LTS TTTTT TP

D3/22M05

0372205

------- RS R R

0322105

JOURMNAL

IELLIETIETETeTS L L LI T TTTeysrren

I1ZEFCECH

UNITED STATES TREASUIRY NOTE
DUE 12/31/2008 3.000
FITM  FOT.

40000 A2
RESALE INTEREST

o12B2B0F4

IMITED STATES TREASURY MOTE
DUE 02152015 4,000

FIIM  FOTS0838 A2

REPO INTEREST

GOVERNMENT NATIONAL MTG ASSN
SERIES 2004-5 CLASS PS

4,100 DUE D220/33

FITM  FOT43457 A2

TERM REPD AGREEMENT

o1zazaoMs

IBITAFDBY

10,035,468

............................... i e

JOLRMAL

SERIES 353 CLASS 2
5 000 DUE 07/01/34
FiTM  FOB13164 A1
REPO AGREEMENT

38374FDET

3,322.000.00

ax 04NN ME0S 48 001 NETE

EFTA01260530



RIGECTO0 VIAH

VILNIAIINOD

9ZZTSEDD WD ANOS

QFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

Naw York, New York 10178

BEAR
STEARNS

ﬁ Maw Forik 11207-3859

FINANCIAL TRUST CO INC

PR

Transaction Detail (continued)

REPURCHASE AMD REVERSE REPURCHASE TRANSACTIONS  (continued)

SITILEMENT  TRADE
DATE DATE TRAMSACTION

DESCRIPTION SPSBOLTUSE CPLLBNTITY

STATEMENT PEmICD March 1, 2008
THRCLIGH MWarch 31, 2005

DEBIT AAOUNT

03122105 FEDERAL MATIOMAL MTG ASSN 31367CLDG 14,252,206

SERIES 353 CLASS 2
5.000 0701734

000 DUE
FIT  FOBR13164 AZ
REPD AGREEMENT

______________________________________________________________________ R —————— T ST ST T T D TR

JOURNAL

FEDERAL MATIONAL MTG ASSN 31 36FCLDG
SERIES 153 CLASS 2

5,000 DUE 07A01134

FITM  FOET316L AS

REPFD AGREEMENT

FEDERAL MATIOMAL MTG ASSN
SERIES 353 CLASS 2

5.000 DUE 07107734

ElMd  FOBT3164 A3

REPD AGREEMENT

=14,252,296

"'3136FCLDE -14,252,296

SERIES 253 CLASS 2

5,000 DUE OT/D1/34

FITM  FOA131E4 A4
REPD AGREEMENT

FEDERAL MATIOMAL MTG ASSM 3136FCLDE
SERIES 353 CLASS 2

5,000 DUE O781/34

FIMA_ FO133284 BS

TERM REPD AGREEMENT

28,504,592

............................................ R B I 08B e e R B artmrare

3,322.000.00

" 3.322,000.00

3,400,000.00

6,406, 000.00

JOURNAL -8,755,215
SERIES 228 CLASS I
B £ 6201735
FiTd  FOR1T1EE A1
REPD AGREEMEMT

2,018,000.00

JOLRMAL UNITED STATES TREASURY NOTE @12B280MS
FTW  FOB103B4 A1
4,000 DUE 02N ENE
REPD) AGREEMENT

"UMITED STATES TREASURY NOTE
F| FOBODDETS A2
4,000 DUE 021 &M
TERI REPO AGREEMENT

=20, 000,000

0322105 9128280M

§6.000,000  53.830.000.00

28,800.000.00

T e P T PTTT T TR TR T

[=r 4

D&UDEDS: &8 0 VETE

EFTA01260531



BIBETTON VIAH

LEETSEDD WD ANGOS

VILN3IAIINOD

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

3B3 Madison Avenye

New York, New York 10179

o v

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS [cantinued)

SETTLEMENT TRADE
DATE DATE

DESCRIPTION

DT AMOUNT

Becoihyn, Mew Yorik 11201-3855
I
FINANCIAL TRUST COING

STATEMENT PERICD March 1, 2005
Mareh 31, 2005

sccoon vancn [

ThxPaYER R On File

Februsy 28, 2005

THROUGH

LAST BTATEMENT

CREDIT AMOUNT

D32205

FEDERAL MATIONAL MTG ASSN
SERIES 353 CLASS 2

DIE 0702064 5,000

FITM  FO133284 BB

REPD INTEREST

IT1ZEFCLDE

""UNITED STATES TREASURY NOTE

FanIJTE'Inmmms
FOBOOETS
REPO INTEREST

4,000
Az

0312305

FEDERAL MATIONAL MTS ASSN
SERIES 353 CLASS 2

5,000 DUE 07/01/24

FITM  FD813164 AR

TERM REPD AGREEMENT

03723105

FEDL HOME LOAN MTG CORP#510108
SERIES 237 CLASS ID

5.000 DUE 12407734

FITM  FD4T3174 AZ

TERM REPQ AGREEMENT

............................................ Sarr e

FEDL HOME LOAN MTG CORP#510709
SERIES 227 CLASS IO

5,000 DUE 12007734

FIM  FOE23314 A7

REPO AGREEMENT

31IBFCLDE 14252 288

-------------- R 8 6 R A,

13.731.183

31282YDNG

L LTI IT T

34,606 64

3.BB7.72

T332 000,00

31 2B2NDNG 5,684,792

312B2YDNE -11.279,186

FEDL HOME LOAN MTG CORP#510709
SERIES 227 CLASS IO
5,000 OUE 12501/34
FiMW FOB23Z12 A1
REP( AGREEMENT

31282¥DNE

e

aE?

DSk 40 001

WATE

EFTA01260532



OTHETTON VIAH

1VILN3IAIINOD

8TZTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.

383 Madison Avenue

Maw York, Mew York 10178

BEAR

CLEARED THAROUGH ME
WHDLLY OWMED SUSSIDARY

Bikad, Sleains Senaiges Cosp.
O Mitreteeh Cistlad Mo
Bropklwn., Hew Tork 11201.3358

FINANCIAL TRUST CO INC

30 =1 e

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TREIL
DATE BATE TRANSACTION DESCRIPTION

STMOLCUSE

STATEWENT PERICD March 1, 2005
THROUGH Merch 317, 2005

ACCOLUNT HUWBER

TAXPAYER HUMBER
LAST STATEMERT

Fetrunry I8, I005

QUAMETTY CREDIT ARROLME

032305 INTEREST FEDERAL MATIOMAL MTG ASSN

SERIES 353 CLASS 2

DUE OTI01/2034  5.000

FIMM  FOB13164 AE
INTEREST

B B LB 1 B 1 T £ 1o o 8 ot o R S R S R

0312805 JOURNAL

TERM REFD AGREEMENT

D3I2B05 JOURNAL

FEDERAL MATIOMAL MTG ASSN
SERIES 348 CLASS 1

DUE 11801133

FIi  FOATI354 A7

REPD AGREEMENT

3136FCLDG

3138FCBCY

03/28/05 INTEREST FEDERAL MATIDNAL MTG ASSN
SERIES 346 CLASS 1
DUE 110172033 0,000
FITM  FO593279 AL
REPQ INTEREST

i S B S 51 L BB AR R R I T RS R ey

3136FCBCE

Veiriez

R B R R R

032805 JOURMNAL OVERNMENT NATIONAL MTG ASSN
SERES 2004-5 CLASS PS
4,700 DUE Q2033
FM  FOABIZ05 A1
REFD AGREEMENT

GOVERNMENT MATIOMAL
SERIES 2004-5 CLASS PS
4 100 DUE 0220033

FITM  FO813290 A2
TERM REPD AGREEMENT

MTG ASSN

£ B U T B

3B3TAFDET

677,782

1,135,586

6 R R BB B B B BB B0 U PR S S0 P P R S E R R R R

"3B374FDBT

032905 INTEREST GOVERMMENT NATIONAL MTG ASSN
SERIES 2004-5 CLASS PS
DUE 02072003 4,100

FITM  FOR13280 A2
REPD INTEREST

IB3IT4FDBET

S S R PR R R R T

53.23

rysre B A 0 A R B EE B B RS 1S R B R R L

T RIS DR o Vare

EFTA01260533



BEAR
STEARNS

OFFICE SERMICING YOUE ACCOUNT
Bear, Stearns & Co. Inc.
83 Madison Avanue

FINAMCIAL TRUST OO INC

M s

Transaction Detail ({continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLERENT
DATE

TRADE
DATE

TRANSRETION

(eortind)

DESCRIPTION SFWMBOLUTUSF

(JLLANTITY

STATEMEKT PERICD March 1, 2005
THROUGH March 37, 2005

TAXPAYER WusnER  On Fle

February 28, 2008

LAST STATEMENT

0330105

VILN3IAIINOD

JOURNAL

FEDERAL MATIOMAL MTG ASSN

SERIES 383 CLASS 2
?"Dhliﬂ DUE O7/D1/34

16D 81
REPD AGREEMENT

3136FCLDG

JOLRMAL

«19,003,081

FEDERAL MATIONAL BTG ASSN 3136FCLDA
SERIES LAS

19,003,061

FEDERAL MATIOMAL MTG ASSN
SERIES 353 CLASS 2

5,000 DUE 0T34

FITM  FOAS3I1ED B3

REFD AGREEMENT

3136FCLDE

T ——

FEDERAL MATIONAL MTG
SERIES 353 CLASS 2
5.000 DUE DTXN/34

FITM  FOBS3160 B4
REPD AGREEMIENT

3136FCLDE

FEDERAL NATICNAL MTG ASSM 3136FCLDE

gFjIlES 3353 CLASS 2

FEDERAL MATIOMAL MTG ASSN
SERIES 153 CLASS 2

5.000 DUE OT/01/34

FITM  FOZEI1ED A4

TERM REPQ AGREEMENT

D3/Z005

6ZZTSEDD WD ANGS

1THETTON V149

JOURNAL

SERES 228 CLASS 1D
5.000 DUE 020 /38
FITM  FOEB3160 AS
REPD AGREEMENT

33eFCilDe

18003061

33,255,358

4TS 084S 001 Vara

EFTA01260534



BEAR
STEARNS

QFFICE SERVICING YOLIR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

Maw York, New York 10178

CLEARED THROUGH M
WHOLLY DWNED SLIRSIDBARY

Bear. Sicams. Sacuriies Jom
e Wiefrgiech Comler Modh
Bescldys, Pew Vo 11201-3853

FINAMCIAL TRUST CO INC

i STATEMENT PERIGD March 1. 2005
THREUSH March 31, 2005
Transaction Detail (continued) et v F
TAXFAYER MUKACA
REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LsT STATEuENT  Febnaary 28,2008
?-I%MNT DATE TRANSACTION DESCRIPFTION EYRBOLICUSIP _ELJ.I.III'I'TT GESIT AMOLUNT CREDHT ARMDUNT
D3/30/05 JOURNAL FEDL HOME LOAN MTG CORP#310710 31282YDF1 9,755,215 2,062, 000,00
O S-ERIES- 278 CLASS IO
000 DUE 02101/35
Frm FOAS1160 A1
O REPD AGREEMENT
danoos T JouRmaL FEDL HOME LOAN MTG CORP#S10110  31282¥DP1 8,755,215 2,062,000.00
Z SERIES 228 CLASS 10
5,000 DUE 0200138
AW FOBSA180 AZ
| I REPO AGREEMENT -
— BAEGE T lRNAL T FEDL HOME LOAN MTG CORP#S10110 31282Y0F1 755,215
U SERIES 228 CLASS IO
£,000 DUE D&07/35
FITM  FOBGIED
T JoURMALTTT FEDL HOME LOAN MTG CORF#S10110  312BZYDPT
2 SERIES 728 CLASS ID
a,m: DUE 0Z2A01/35
—| FOBS3T60 A4
mmntm:m
— BaGBE T WiEREST FEDERAL NMATIGNAL MG ASSN 3136FCL08 35.623.76
> SERIES 353 CLASS 2
|:H.|E 07012084 5,000
|— Fnzamsn A
REPO INTE
TOTAL §-544,732,824.06 S663,221,824.16
MISCELLANEQOUS
LA DATE
G MOnEY TRANSACTION DESCEPTION DIERIT AMDURT CREDIT AMOUNT
-z: 03/09105 DELIVERED FITM  PGOD20653TEG 189.59
I 0215212820
o POOL  COUPOM 40000
4 FIMANCING NET IFF _ -
Lad
LA
E ozT G106 0049 O VaTE
Lad
o

TTOECTON VIAH

EFTA01260535



BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

E———

VILN3IAIINOD

TEZTSEDD WD ANGOS

ETOECTO0 VIAH

33 ofan

Transaction Detail (continued)

MISCELLANEQUS [continued)

DATE
MDTAY QLSCRFTION CEBIT AMOUNT CREDIT AMDLNT
0311/08 FNMA 30VRGTD 201,367.18
SETT. 03/05 T
&,500 BUE 03/01/35
MES NET 013411108
T e e e e e e RS S——
s 113,281.25
5,000 DUE 03107735
MBS NET 031 1/08
s — R iy e L B B R 5 e 7 B S
SETT, 0305 R
B.000 DUE 0301135
MBS NET 0314108
e . o m 444458 54 52 e e e ettt

oaiziins

0R2205

FRCMDY &M 021-521

0322005

FEDERAL MATIONAL MTG ASSN
SERIES 353 CLASS 2

5,000 DUE 07/01/34

DUE 0740152034 5,000

FITM  PGDOR097 6362
0215212820

FANNIE MIAE STRIP

POOL 0021445 COUPON 5,0000

02205

FEDERAL MNATIONAL MTG ASSH
SERIES 353 CLASS 2

5,000 DUE 07034

BUE 07/01/2034 5,000

FITM  PGOOZOS163T0

FANMIE MAE STRIP
POOL 0021445 COUPON 5.0000

FR CMDY AC 021-52128-F1

FR CMOY AIC 021-52128-F1

FR CMDY AIC D21-521268-F1

R B 6 53 554 s et MR AR Ed  m d mempm e e

oET

CAR05 0840 OO0

T

FINANCIAL TRUST CO [MNC

STATEMENT PRRIQD March 1, 2005

THROUGH March 21, 2005

ACCOLNT MUMBER
TAXPAYER MUMBER (On File

LAST STATEMENT February 28, 2008

Vare

EFTA01260536



FooeTill V144

VILN3IAIINOD

ZETTSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

Mew York, Mew York 10178

3 oiad

Transaction Detail

MISCELLANEQUS  (continued)

WOTAY TRAMEACTION

(continued)

DESCRIFTION

DESIT ARSLMT

CRETHT AMDUNT

0305 JOURMAL

FR CMDY A 021-52128-F1

Q33005  RECENVED

DELIVERED

DELIVERED

FEDL HOME LOAN MTG CORP2510710
SEREES 228 CLASS 10

5,000 DUE D201/35

DUE 02/01720A5 8,000

FITM  PGOOZT0ZE847

Q215212820

FREDDIEMAKC STRIP

POOL 0034145 COUPON 6,0000

FEDL HOME LOAN MTG CORP#35107110
SERIES 228 CLASS IO

6,000 DUE 02/01/35

DUE 0&/01/2035 6,000

F  PGDOR102BE1 5

0215212820

FREDDIEMAL STRIP

POOL 0034145 COUPON &,0000

FEDL HOME LOAN MTG CORP#S10110
SERIES 22B CLASS IO

E,000 DUE 0201735

DUE 02D1/2035 6.000

FITM  PGOO2T028952
0215212820

FREDDIEMAC. STRIF

POOL DO34145 COUPON &,0000

FEDL HOME LOAN MTG CORP#510110
SERIES 228 CLASS 1D

8,000 DUE 02/01538

DLE 020172035 6,000

FITM  PGOO27028811

0215212820

FREDDIEMAL STRIP

POOL 0034145 COUPON 8,0000

T 2.062.000.00

&8,8562.50

TOTAL

3-3,452,158.93

£2,751,164.59

LTSl 0o

Hroaikhyn, Mew Yok 1120.3858

FINAMCIAL TRUST QO INC

ETATEMENT PEMIOO March 1, 2005
THROUGH Mereh 31, 2008

ACCOUNT MUMBER F
TAXPAYER WUMBER Ui NI

LAST STATEMEKT Fetrupey I8, 2005

EFTA01260537



GLEARED THROUGH ITS
WHOLLY OWMED SUBSDWAY

Baar, Sieams Seourites S
Cirm Mietrotech Center Noms

-

FINAMCIAL TRUST COINC

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co, Inc.
383 Madizon Avenle

BEAR
STEARNS

35 e
STATEMENT PERIOD  March 1, 2005

THROUGH March 31, 2008

sccouner woveer, [

TAMPAYER WimBER On Fils

Trades Executed Pending Settlement

STHECTON VIAH

VILN3IAIINOD

EETTSEDD WD ANGS

LAST STATEMENT

February 28, 2005

TRADE
DATE CatE
0£101/05  03/31/05

TRARSACTION
BOUGHT

(DESCRIFTION SYMBOLCUSIP

PRICE DESIT AMaCNT

UNITED STATES LURY NOTE
DUE 12/31/2006 03,000% D 30
09E801 81 52059

YELD 3, TE5 % TO MATURITY
GVER REF # G0BO1002 Al

F12B2B0F

D4IDIDS  Da/3°

04101105

0413005 031405 BOUGHT

88.7304 48,742,306,20

UNITED STATES TREASLRY NOTE
DUE 03/31/2007 03,7E0% MS 31
08E80187152059

WIELD 3,765 % TO MATURITY
GVER REF # GOBO1006 A1

UNITED STATES TREASURY NOTE
D'JE.OM":'ZW 03,7T50% M5 I
DHBU 192059

YIELD 3,795 % TO MATURITY
GVER REF # GO90100E B

9128280Q0

anans

03N 5005

BOUGHT

TFNMASOVRGTD

FMMA 30YR GTD

SETT, D408

DUE 040142035 05, 000%
0587280211332

REF # 2005031457260000 BS

SAB2290

12828000

=30,000,000.00

L L L 0 B3 3 3555 53 4 0 L 448 55 4 o e o

10,000,000.00

SAB2200
SETT, DA0OE

DUE 04/01/2035 05,000%

CEAT138514332

REF # 200503155]'140005 BS

D4 205

SETT, D408
DLUE D4/071/2035 05, 000%
QGB?IEH 6110332

REF # 200503155?1300{:0 BS

20,000,000.00

29.877.202.52

#8.9140

49,962,154.20

87,7109 8.771.083.75

897.5781 19.5715,625.00

87.9335 4,B86,670.60

87.7500

DCNMEDE4E D01 WATE

EFTA01260538



OTHETTON VIAH

VILN3IAIINOD

PEZTSEOD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co, Ine.
383 Madison Averiue

36 elam

1134.3858

FINANCIAL TRUST COINC

STATEMENT PERIOD Manch 1, 2005
THROUGH Mlarch 31, 2005

ACCOLUNT HUMBER

Trades Executed Pending Settlement  (continued) e
LAST STATENVENT February 28, 2005
DATE DATE TREASACTION DESCRPTION SYMSOLCLSIF ERIRNTITY PRICE DERIT AMOLINT CREDIT ALDUNT
DAN305 033005 BOUGHT FHIA 307R GTD 5ABZZE0 50,000, 000.00 57.3984 4B,600,216.75
SETT, 0405
DUE 04013038 08,0008
D9E7T2B0211332
REF # 2005033057320000 BS
5OUD FRiliA, 30R GTO 5AB320 10, 000,000.00 GB.468T 5.546.875.00
SETT, D405
DI.IE_I:I-UCI'I..'!I:IIE 05, 000%
0eaTO18110332
BEF # 2005030858030000 BS
Sanaos ouoeos  soo PR SOYRGTD EAB2280 | ~20.000,000.00 88,5312
SETT. O4/08
DUE 0440 I'ED!S 05,000
(raa72sl
REF # Zwmmﬁ?ﬁi'm B85
BANSI0E 030808 SOLD A AOWR 1D T A2 280 15,000, 000,00 14.688,281.25
SETT, 04405
DiE Dlﬂ]'l.mE 05.000%
DEET0T6110332
REF & 20080300573B0000 BS
e e S e T
, DAN0S
O4M01/2035 08, 000%
IJQB-TUTII:H.‘IE!E
REF # 2005030857320000 BS
D4M3/05 031405 SOLD CENMA SR GTD EAB2Z80  -20,000,000.00  ©7.6562 18,531, 250.00
SETT. 04105
DUE I:MK:I'I (2035 05,000%
CRET2B0211332
REF & ZEI:ISDEilE?ﬂ'EmJD B85
D4NA0E  DITEOS  SOLD FNMA 30VR GTD 87.5101 18,582,031.25
SETT, 0405
M{“I‘U"I.'EIJGE\ 0, 000
OEET018110332
REF & 2005031B57000000 BS
DET oD CSDaeE O VETE

EFTA01260539



LTOETTON VIAH

VILN3IAIINOD

SEFTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Beaf, Stearns & Co. Ine,

383 Madison Avenue

flew York, New York 107179

BEAR
STEARNS

AT sian

Trades Executed Pending Settlement (continued)

SETTLEMENT  TRADE
DATE bart TRANSACTION CESCRPTION

SYWMECLAUSI DILLAKTITY

CLEARED THROUGH IMs
WHOLLY DWHED SUBSIDARY

Bear. Steams. Secorite
OFw Wedrotech Cemer Mofs

T

FINAMCIAL TRUST CO NG

BTATEMEMT PEROC March 1, 2005
THROUGH

ACCOUNT MUWEER
TAXPAYER HUWAE!

LAST STATEMENT

DEBIT AOUNT

March 31, 2005

Febnary 28, 2008

CRIDIT AMOUNT

041305 03N&05 S0LD FNMA 30YR GTD

SETT. D05

DOUE 04/071/2035 05, 000%
COAT138514332

REF # 2005031857050000 BS

SABZ290 =20.000,000.00

0411305 03405 BOUGHT FNMA 30YR GTD
SETT, 04405

DUE D4/01/2035 05,500%
OSAT280211332

REF # 2005031457290000 BS

D4N305  OAAGDS  BOUGHT FNMA 30YR GTD
SETT, 0408
DUE DaAX1 /2035 08, 500%
D9ET021011332
REF @ 2005031657 240000 ES

TR IR G T B 8 8 s o e BB U B4 4 8 8

gr.e218

19,584,375.00

100.1328

100.2656

0413505 0329008 BOUGHT FNMA I0VR GTD
SETT, D408
DUE 0401 /2035 05 _500%
0887135514332
REF # 2005032957130000 85
AS OF D3/28i05

DANYOE  OII0N0S  BOUGHT FRMA 30YR GTD
SETT, 04005
DARE Q1072035 05, 500%
0887031317059
REF # 2005033057390000 BS

101.4843

ShB2Een 35,000,000.00

808128

04N305  0329/05  CANCEL BUY FHNMA 30YR GTD

SETT, D08

DUE D4/0152008 05 500%
B ———
AS OF DW28/05

S - 03 ............... 55 LD ...................... - NHEMRGTIJ ................................................
SETT. Ddi0S
DUE 04/01/2035 D5_S00%
CBETOA110332
REF # 2005030858150000 BS

EAB22ET  20,000,000.00

107.4843

100.7070

L L TR

20,266,875.00

o7 DS OR4R D01

WHTE

EFTA01260540



RTGECTO0 VIAH

VILN3IAIINOD

9EFTSEDD WD ANGOS

BEAR
STEARNS

QFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.

AE3 Madison Avenue

Mesw York, New Yok 10179

Broskdn, Wew ek 112073850
L]

FINANCIAL TRUST CO INC

38 o4

Trades Executed Pending Settlement

TRADE
DATE

(continued)

DESCRIFTION SYWBOLCISIP

STATEMENT PERICD  March 1, 2008
THROUGH March 31, 2005

sccomer naveen [

TANPAYER NUMBER On File
LAST STATEMEMT February 28, 2008

CRIDIT AMOUNT

0308405

SOLD FNMA 30YR GID

SETT, D405

DUE 04/01/2035 05.500%
DeaTIaT118332

REF # 2008020857390000 BS

SAB2291 =15,000.000.00

100.2812

-20,000,000.00
SETT, Daos

DLUE D4/01/2035 05, 500%
OBBT135514332
REF # Z0OS030857280000 BS

S0LD FNRMA-30YR(FMMA)GTD
SETT.O4NE
DLE Dd/01/2035 DB,000%
O08B77135514332
REF # 2005032857090000 BS

SAB23ET

0413005

03/30/05

15,042.187.50

B B R A 0 4 4 6 e 8 e e e e e

1003476

20,069,531.25

“EEIEEET =20,000,000.00

S0LD FRMA-IOVRIFNMANGTD
SETT, 04105
DUE D4/07/2035 06,000%
0987707116332
REF # 2005033067150000 BS

0411805

oa/18105

DA2RI05

oifains

108218

20,384,375.00

FRMA 30YR GTD SAREZZE 20.000.000.00
DUE D401 12035 05, 500%

CEaT135514332

REF # 2005032957130000 BS

101.4843

R 0 B A S 4 R a8

20.296,875.00

FNMA 30YR GTD

SETT, D405

DUE 04/01/2035 05 S00%
CEaT1I8814032

REF # 20050329571 30000 BS
A5 OF 0329005

SAB2IEE
SETT D405

DUE 040012020 04, 500%

0587280211332

REF & 2008030857680000 BS

ozT DAMTOE; 0849 OO

“38,708,375.00

vaTh

EFTA01260541



HTOETTON VIAH

VILN3IAIINOD

LETTSEDD WD ANGOS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Baar, 5teams & Co. Inc.

383 Madison Avenue

Mew York, New York 10178

¥ oam

Trades Executed Pending

SETILEMENT  TRADE
DaTE

BATE TRANGACTION

Settlement  (continued)

DESCRPFTION

QUANTITY PRICE

FINANCIAL TRUST OO INC

STATEMENT PERIGD March 1, 2008
March 31, 2008

sccount woueen (INEEEEENNNNE

TixPayER wusmEr On Fle
Febnuary 28, 2005

THROUGH

LAST BTATEMENT

DEBTT AMCUNT

CREDIT AMOUNT

D4NBOS 031405

FRMA-T SYRIFNMA-1 5)GTD

SETT,04/05

DUE D4/0772020 04, 800%
09B7ZB0211332

REF & 2005031457040000 BS

FNBMAA-15YR{FNMA-15)GTD
SETT, 04405

DUE DAM7/Z020 04,5000
EEE?H‘I&'I 10332

EF # 200S030857530000 BS

041805 03N505 SOLD

FNMACISYRIFNMAISIGTD

SETT. 04005

DAUE 0a07/2020 04, 500%
OSBT135514332

REF # 2005031557250000 BS

041805 0328005 BOUGHT

LIS TR LIT TR TSP

07.7734

SAB23IEE

18,554, 687.50

"sAB2366

FHMA-15YR(FNMA-15)GTD
SETT.04M0S

DUE 04i01/2020 05.500%
OBBT135514332

REF # ZD0S03Z857130000 BS
AS OF 0328005

SAB246Z

101.4843

18,548,437

20,296,875.00

.50

08205 033105  BOUGHT

sssas L 0 0 00 0038 0 8 6 5 . 1 o 1 T 18 B T AR AR

FHMA-T5YRFMMA-15)GTD
SETT. D408

DUE 04072020 05, S00%
Q9AaTTATIIS332

REF & 2008033057110000 BS

FHMA-30YRFNMA)GTD
4

SETT. 050

DUE Q550112034 05, 000%
0BaTI35514332

REF # 2005033157140000 BS

EATOO93

101.6406

974921

ozT O4D10S 0048 Gn

20,328,725.00

19.498,437.50

EFTA01260542



DEGETTON VIAH

VILN3IAIINOD

BETTSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOLUNT
Bear. Stearrs & Co. Inc.

383 Madison Avenue

Wew York, New York 10178

40 oi 40

Trades Executed Pending Settlement

SETILEMENT  TRADE
DATE DATE TEANSALTION

(continued)

DESCRIPFTION

SYWBOLCUSIP

CILANTITY PRICE

ELEARED THADUOH ME
WHOLLY OWMED SLESBiaiy

Ben, Sream Sisuiities. Cop,
One Metrotech Comter Koh
Brockhm. Wew Yok 11.201-3850

FINANCIAL TRIUST CO INC

STATEMENT PERIOD March 1, 2008

THROUGH March 31, 2005

accounr wovece [N

TaxPAYER MuwsEm (On Fie

LAST STATEMEMT Febwuary 28, 2008

DIERIT ARMCLINT CRECHT AMOUNT

DEM208  0331/05  BOUGHT

FHMA-S0VRIFNMAGTD

SETT.CS05

DUE 080012038 08 200%
OoaTo21011332

REF # 2005033157150000 8BS

SAB238%

20,000.000.00 96,8806

18,978,125.00

TOTAL

$176.628,565.27

$368,120,306.10

The abost Tades S0 nOC APDEIT 11 ary oier seclion of this simlement

o7

DA 0849 0o

EFTA01260543



OFFICE SERVICING YOUR ACCOUNT
BEAR 383 Madsan oence
STERNS Mew York, New York 10179

ACCOUNT EXECUTIVE  GIMNMA GOMT BOND
VISIT QLR WEBSITE wnw. b biams, com

What's In This Statement
Financial SUmmary ... 3

Your Portfolio Holdings .......coeeememmnes 4
Transaction Detail ..., 7
Trades Mot Yet Setthed ......comssmsersmnasssse 37

Your Portfolio at a Glance

TOTAL VALUE OF SECURITIES THIS PERID 1,175,677  Gh & Equhalent

VILN3IAIINOD

$1,517.425
MET EQUITY LAST STATEMENT 11,740,244
CHANGE SINCE LAST STATEMENT -10,222.820

There ane no “Stop Loss™ orders or other pending buy
or sell open orders on file for your account.

GEZTSEDD WD ANGOS

1E6ETTO0 V149

II.“I]“‘IIIIIIIIIIIIIIII

FIMANCIAL TRUST CO INC
C/D JEFFREY EPSTEIN
5700 RED HDOK QUARTER
STE B3

ST THOMAS VI 00802

Market Value of Your Portfolio

5335828
5576, 344

LOMG ACCRUED NTEREST 4,920 Froed - $1,175,677
NET CREDIT BALANCE 336,828 - i

Il Curent market valus
B Lasr s1atemerts markes value

m Thits Summary b fer infermitiznl parpenes oy, || is net nbended 45 @ fax dacument

CLEARED THROUGH MM&
WHOLLY OWMED SUSSDwsy

Baar, Sueams Senuries Cog.
One Metrotech Cemer Nesth

FINAMCIAL TRUST COINC

STATEMENT PERICD Februsry 1, 2005
THRUGH ‘Ebﬂ.lﬂ]’ 28, 2005

ACDOLNT MUMBER
TasiParER wumBER On File

LAST STATEMENT Ranmry 31, 2005

This slabssen sheuld Ba retaired for your recoroe. Gee reverss skie for Impenant fsmmatiss,

oEr D3EN05:11:00 0o

a2

EFTA01260544



TEBETTON VIAH

VILN3IAIINOD

OFZTSEDD WD ANGS

2 of 38

STATEMENT BACKER IS PRINTED ON THIS PAGE

oar

L= BB R R e

CLEARSD THROUGH TH
WHILLY CWWED BUBBIDWRY

Bear. Simwre Securities Comp.
Ore Mateisch Canier Marih
Bencidyn, Mew Vor 112013859

FINAMECIAL TRUST CO INC

vaT2

EFTA01260545



BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
183 Madison Avenue

—

3 am

Cash Flow Analysis

THES PIRIOD

OpeningBalance

Securities Sold
DividendsAntenest
Miscellaneous
Armount Credited
Securities Bought
Dividends/Interest Charged

Miscallaneous

Met Cash Activity

VILN3IAIINOD

T T e e PSS —

L LT

Cash Balance Summary

CPENING CLOSING

ZO76,344 40

1.577,818,284.36
Z,846,165.17
B6,558.03

ST S —

£1.580,751,047 5B

=1,579,710,263.75
1,807,047 .44
-79,253.13

-639,516.78

Margin BTE, 344,40

THFETSEDD WD ANGS

EEBECTON VIAH

336.827.64
saeE2TEs

Income Summary

THILS: BERIDD
U.5. Gowt. Bond Int 2.046,727.15
Gowt. Agency Int. 673,909.66
Carp. Band Int. 124,771.86
Credit Balance Int. 756.50
Reverse Repurchase Int, 267.846.52

Tatal
Band Purchase Int. -1.601,047.44
Repurchase |t Exp. -104,843.86

Portfolio Composition

CashiCash Equivalent
Fleed Income

ozT

YEAR TO DATY
2,331,844 58
1.329.239.69

254,849.30
756.50
503.374.01

$4,420.164.06

-2.190.436.85
22296523

336,828
1175677

£1.512.505

DAT0S1108 001

Cash & Equivale
23%

CLEARED THROUGH S
WHOLLY DWHRED SUBSIDUSY

O Wowsiich Caslie Maith
Depoikfyn, Mew Vorid 19201-385%

FINANCIAL TRUST CO INC

BTATEMENT PERl  February 1, 2005
THAOUSH Fetwyary 28, 2005

sccout e [

TaxpavER pneER  On Fie

LAST STATEMENT lanusry 31, 2008

Your Portfolio
Allecation

Fisied Income
™%

Jnhaded potions dencis debil halaece aadier shan
ekt i, The alocsion percaniage s desived
bom e aachis maeks wplsg of paer Sortiols.

WA

EFTA01260546



FEGETTON VIAH

VILN3IAIINOD

ZFETSEDD WD ANGS

OEFICE SERVACING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
B3 Madesan Avenue

BEAR
STHRNS M 1mm7e

4 ol ;M

Your Portfolio Holdings
CASH & CASH EQUIVALENTS

DESCRIFTION STMBOLCLIP QUAMTITY
e —

WRARKLT ESTIATEL  CURBLNT
WALUE

PRICE AMKLAL IMCONE FELD (%)

CASH BALAMCE

3136828

TOTAL CASH & CASH EQUIVALENTS

§336,828

FIXED INCOME

Government & Agency Obligations

MCCT

DISCRPTION SYMBOLICUSIP TYPE

AR
(JLLAKTTTY PRICE WARNET VALLE INTEREST

CLEARED THRDUGH M8
WHOILLY OWMED SUSSIDARY

Bngr. Sueams Seouriies Cop.
One Metrotech Cenier Ko
Eraskl, Wew Yok 11201-3048
|

FIMAMCIAL TRUST COINC

STATEMENT PERmnl February 1, 2008
THRCLIGH February 2B, 2005

ACCOUNT MUWGER -

TANPAYER HUMBER On File
LAST STATEWENT Jerumary 31, 2005

ESTIMATED CURRENT
AMNUAL INCOME VIELD %)

FEDERAL MATIONAL MTG ASSN
SERES 200349 CLASS Sw
DATED DATE 04730103
BOOK ENTRY ONLY

DUE 0V/25/2033 4.350%
FACTOR = SEE1257

3930206 MRGH

FEDERAL MATIDMAL MTG ASSN 3138FCRCY MRGN
SERIES 34 CLASS 1

DATED DATE 11/01/03

BOOK ENTRY DMLY

DLUE 11/01/2023

FACTOR = 1,00000000

Total Government& Agency Obligations

13,568,337 B.BE4D 1,176,876 4,920

1 TB,B1ED 1

§1,175,677 £4,820

590,223 50,2029

580,223

TOTAL FIXED INCOME

§1,17T56TT §4,820

520,223

YOUR PORTFOLIOHOLDINGSACCRUED INTEREST

54,8920

YOUR PORTFOLIOHOLDINGSESTIMATED ANNUAL INCOME

5590,223

YOUR PRICED PORTFOLIOHOLDINGS

51,512,505

Qg DACTDE 108 0o

EFTA01260547



CERECTON VIAH

VILN3IAIINOD

EFETSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co, Inc.
383 Madison Awenug

——

BEAR
STEARNS

Braskhm, Wow York 11200-3858

FINAMCIAL TRUST CO MC

Som

STATEMENT PERICD Febnsmry 1, 2005

THACRIGH Febnary 28, 2005
Repurchase and Reverse Repurchase Transactions Tmmm“ ";F
with Bear,Stearns& Co.Inc. outstanding as of date of statement LAST STATEMEWT  January 31, 2005
PUBCHASE REFURCHASE PRCING PURCHASE PRICE/ KDIMND REPO LM KITITY
START DATE DATE RATE FRINCIPAL INTEREST* (FACE AMOUNT] [=F DESCEPTION
YoU SOLD GOVERMMENT MATIDMAL MTG ASSOC
{REPO) CUMIDE 04N 108 2,880 -2,80,000 711 -2£700,000  3BIT4FDET  SERIES 2004-5 CLASS P 4.3518 02/20/33
YOU SOLD FAMMIEMAE STRIP
(REPO) MAMES 04N /DS 2,860 =11,902,000 -84, 440 30,000,000 J136FAWES  SFRIES 320 CLASS PO 1201432
FOU S0OLD FANMIE NUE STRIP e ————s
(REPD) 11308 4 1DS 2,860 -5,406.000 -23.919 30,000,000 JVIEFCLDE  SERES 353 CLASS 05,0000 O701/34
FANNIE MAE STRIS
880 -7,351,000 18,887 -35000,000  31ZBFCLDE  SERIES 353 CLASS 10 5,0000 D7107/34
FEDERAL MATIOMAL MTG ASS0C
(MARGING OOTIOE  OPEN 0,000 -50,000,000 3139200K2  SERIES 2003-13 CLASS 53500 03/25/31
¥EU PROVIDED GOVERMMENT MATIONAL MTG ASS0C
{MSARGIN] 02MOD5  OPEN 0,00 4,300,000  3IBATAFDET  SERIES 2004-5 CLASS P 4,3518 0220033

FAMMIE MAE STRIPS
I13IGFCECE  SERIES 352 CLASS PO o714
FANMIEMAE STRIP
(REPQ) 02MM0E  OANOIDS 2,780 -8,514,000 12,535 -20.958,779 T1IEFAWES  SEREES 329 CLASS PO 1200132
¥ou SoLD FANNIEMAE STRIP
[REPO) 02505 0314008 2,750 3,872,000 -4,308 -7,000,000 I1IGFCECE  SERIES 345 CLASS PO 1101133

FEDERAL HOME LOAN STRIP

-14,000,000 I1ZEZYDNE  SERIES 227 CLASS 10 5,0000 12/07/24
FEDERAL HOME LOAN 5TRIP
=B,000,000 31282YDNE  SERIES 227 CLASS IO 5,0000 12/07/34
oET CADTOS:1109 oo Varz

EFTA01260548



OFFICE SERMICING YOUR ACCOUNT
Bear, Stearns & Co, Inc.

B3 Madson Avenus

Mew York, Mew York 10179

BEAR
STEARNS

CLEARED THROUGH TS
WHOLLY CWWHED SLESICIARY

]
FINANCLAL TRUST CO INC

B am

Repurchase and Reverse Repurchase Transactions
with Bear,Steamns& Co.Inc. cutstanding as of date of statement

{continued)
(continued)

PUBRCHASE!
SIART DATE

REPURCHASE PRICING
DATE RATL

PURCHASE PRICE!
PRINCIPAL

ACCRUED REFD
INTERIST"

(CUANTITY
[FACL MU

STATEMENT PERach  February 1, 2005
THROUGH February 28, 2005

ALCOUWT MUMBER

TAXPAYER HUMRER O File

LABT ETATEMEMT Jarmry 31, 2005

fuse DESCRIPTICH

YOU S0LD

(REPO) 02Nans OPEM 2270 -ERATS.000 -20, 730 -30.000.000

¥OU SOLD
[REPO} 022208 OPEN

¥OoU S0LD
(REPO) O2r25/08 024005

¥YOU SOLD
(REPT)

2,820 =1,588 3,000,000

2,880 = 1000, 000 -3 -1.620,000

DErZBA0S oanoos 2,780 -8.E85, 000 -748 -25,000,000

YOUu S0LD
(REPT)

YOU PROVIDED
(MRRGIN]

D2f2BIDE 032805

-40 -2710,000

D2/2a05

CPEN -4, 270,000

FANNEEMAE STRIP
31365CBCH SEREES 346 CLASS PO

USTR 4,0000 021815

F2BTE0MD

UsTR 5.3750 02N &3

S12810FPB

FANNIEMAE STRIP

3136FCBCH SERIES 34& CLASS PO 11401533

FANNIEMAE STRIP

31 IGFAWES SERIES 329 CLASS PO 12801132

1101133

FANMIEMAE STRIP

F136FLECE SERIES 346 CLASS PO 1101133

TOU BOUGHT
[REVERSE]

02/Z30s  OPEN 2,200 7,990,000 1.207 8,000,000

VILN3IAIINOD

YOU BOUGHT

[REWERSE) O2r24/05 OPEM 2,400 200,000,000 85,000 200,000,000

LsTR 31250 oUENOT

S12828008

USTR 3,0000 1213106

9128 2B0F4

TOTAL REVERSE REPURCHASE TRANSACTIONS §207,990,000 SEE.207

TOTAL REPURCHASE TRANSACTIONS 44,522,500 $-142.580

Ax of slalemant date

PFETSEO0 WD ANGS

QEGETTON VIAH

et HOUSETTAE oM

EFTA01260549



OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. e,

383 Madison Avenus

Mew York, Mew York 10179

BEAR
STEARNS

CLEARED THROUGH S
WHOLLY OWMED SLESIDIARY

Bear, Sresim Secisities Corp,
Dne Mevatesh Canted Worth

Drpghyn, Mew Yorx 11201-3858

FINAMCIAL TRUST COINC

T eim

Transaction Detail

INVESTMENT ACTIVITY

TRADE

DWTE QLTE FRANSACTION DESCRIPTION FIMBOUTUSE

STATEMENT PEMOD Frbruary 1, 2005
THRCUEH February 28, 2008

ASCOUNT HLUMBER
TANPAYER WUMEER n Fig

LAST STATEMENT Janusy 31, 2005

DEBIT AMOUNT SREDIT AWTLINT

02NOs - 0BINS SO LWATED STATES TREASURY NOTE

MDH‘.‘!‘I.‘B’.‘I&? 03.125% 0 N

DQB-EUE‘H-
YELD H ﬂT MATURITY

1.2
GVER REF # GO311008 A1

F1282B0UE

020405  0M0A0E  SOLD UNITED STATES TREASURY NOTE
DUE 01/31/2007 03.125% 1) 31
0BaBD2T496059
'I"EI'.U 3.334 % TD MATURTY

GVER REF # GD3a41 EH;IBI Al

912826006

99_68TSD
ACCR, INT,

14,653,125 ,00
1,254 89

TenE0isE
ACER, INT,

24,900,380 63
8,832 58

DROTIS 20405 BOLIGHT

ASURY NOTE
DUE 11/15/2014 04 _250% MN 15
CEEZED29309
YIELD 4,084 % 10 MATURTY
GVER REF & 03510717 A1
QTS ORM4MS  BOUGHT UNITED STATES TREASURY MOTE
DUE 11/15/2074 04 250% MN 15
SPECIAL INSTRUCTIONS
YELD 4,050 % TO MATURITY
GVER REF # GO355373 A3

DZOIMS QA4S BOLGHT

S128z80C7

812B280C1

WWER

I.I'I'I'ED STATES TREASLIRY NOTE
DUE 11?3;.';3,005 03,000% IO 30

nmz
277 % TO MATURITY
G'u'ER REF # GOI51008 A1

Sranisasa e R R RS S B 8 b T .

B1282B0F4

VILN3IAIINOD

TSI

8,000,000
ACCR, INT,

101,32422 9,119,172 83

89,756.,80

101,59378

12,181,250 .00
118,342.54

16.000,000
&OCR, INT,

ag, 49219

020708 D245 30D UNITED STATES TREASURY NOTE B128280G2

DUE 0VNS/2010 03.625% 11 15
DS8E2A80293099

YIELD 3,688 % TO MATURTY
GVER REF # 60351073 A1

19,942,187 .50
ACCR, INT, 46,063 ,54

-20.000.000

020708 D204M5  S0LD UNITED STATES TREASURY NOTE
OLE 01/31/2007 03.125% 1 11
COBROIEELR0SY

YIELD 3,254 % TO MATURITY
GVER REF # GO351035 A1

B12BZA0)E

86,7839
ACCR, INT,

=15.000.000 14,863,085 54

9,064 .22

SPETSEDD WD ANGOS

LEBETTON VIAH

DA 100 ao

EFTA01260550



OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenuie

BEAR
STEARNS T

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTUEMENT  TRADE
DATE DATE TRANSACTIIN DESCRPTION ST

Mew Vork 11207-2855

FRMANCIAL TRUST CO INC

BTATEMEKT PERIDD Februsy 1. 2005
THROUGH Febouary 28, 2005

LAST STATEMENT  January 31, 2008

020705 FPRINCIFAL FEDERAL MATIOMAL MTG ASSN A138FALON
STRIP MTG SERIES 322 CL PO
0,007 DUE 03/07/332
PRIMCIPAL REDUCTN O2-25-056

T e T T asams, S IR

-B5,853

M5 BOUGHT URITED STATES TREASURY BONDS &12E10FPE
DUE 02M15/2031 05,375% FA 15
09BA0161 82089
mn 4,432 %T0 mTLIIuT'r
R REF # n:mmnm

10,000,000

ACCR. INT,

114,47268

02DaNSs  02MO70S 50D UNITED STATES EASle' BONDS S128710FFPE
DUE 0218/2031 05.375% FA 15
[EAR2A0293099
YIELD 4 428 % TO MATURITY
GVER REF # G0381002 A1

020805  BOUGHT UNITED STATES TREASURY BONDS S12810FPB

DUE D2115/2031 05.375% FA 15
0983035558063
YELD 4,418 % TD MATURITY
GVER REF # GDIB1000 A7

020908  02DBOS S0 UMITED STATES TREASLURY BONDS S12810FP8
DUE DZ1S/2031 05 375% FA 18
HBEIB0293099
YIELD &£ 354 % TO MATURTY
GVER REF # GD391003 A7

VILN3IAIINOD

g e e e 2 R B B R B RS A 8 A 8 R A AR AR IR T R T P R R

~10,000,000

114,

11,447,265, 53
250,528 .87

258,525 .82

10,000,000

ACCR, INT,

T T Y LITTETR LA E ST RIS R LTS E Rt

=10,000.000

114, 75000

11,475,000 .00
250,088 41

11579668

ACCR, INT,

11,579, E»ET 50
259,885 41

I{).EHD.!JE 01108 CAMCEL SELL FRMA-FOYR{FNMAYGTD SATTIOG

SETT, 02105

DUE 02/01/2038 08, 500%
0887T2E0211332

REF # 2005011157220000 BS
AS OF 01105
TD CAL PREVIOUS 5ELL

T0L000,000

I:I-il"‘lm 0BS5S CANCEL SELL FHWJMH‘MFM-NGTI} SATTI0N
SETT.02I05
DUE D2/01/2035 05.500%
Dea7Ea0211332
REF # ammnasmﬂm B5
AS OF 0N
TO CXL F'Fﬂ"l:H.IS SELL

9FZTSEDD WD ANGOS

REGECTON VIAH

oEy

101.25000

563

A0S 1100 oo

10,125,000 .00

10,157,562 ,50

EFTA01260551



HEGETTON VIAH

LEETSEDD WD ANGOS

VILN3IAIINOD

QFFICE SERVICING YOLIR ACCOUNT
Bear, Stearns & Ca. Inc.
JE3 Madison Avenue

BEAR
STEARNS

9 o

Transaction Detail (continued)

INVESTMENT ACTIVITY (cortinued)

SETTLEMENT  TRADE

DATE DATE TRARSAZTION DESCRIFTION

SrBOLTUSP

FRICE

CLEARED THROLMAH TS
WHOLLY DWHED BUBSIDWEY

Bad. Sleams Seruities Camp
Ori Metrolech Comter Monh

Brogklm, Mew Fork 11207-3850

FINANCIAL TRUST COINC

STATEMENT PERICD February 1, 2005
THROUGH Febnary 28, 2005

oo e [

TAAPAYER mMovpER  On Pl
LAST STATEMENT  Janusfy 31, 2005

DUET AMOUNT CREDIT AMOLNT

0ZNONE 017205 BDUGHT FRLA-30VR FNMAIGTD

SETT O2/04

DUE 02/01/2035 D5, 500%
OSATO1E110332

REF # 200501 2057390000 B3

BATTEOS 10,000,000

101, 73047

10.173.046 .88

D.?_I“IDR}E b203ms BOUGHT FNMA-30YRIFMIAIGTD

SETT, 02005

DUE OZA1/2035 05, 500%
DaBT1355714332

REF # 2005020357720000 BS

FAA-30VR FNMAYGTD

SETT, 02108

DUE 02/01/2035 05, 500%
0587280211332

REF # 20058011157220000 BS

FHMA- 30V R{FRMAIGTD

0ZNoE  01M0s

021 ODs 01hans S0LD

SETT D208
DUE 0240172035 05 _500%
0887280211332
REF # 2005011857000000 BS

FMJI:I'I'F![FNM\]E‘TD
SETT.02/05

DAFE 021012035 05, 500%
E'B-H'.I'D1G1 10332

BATTIO03 10,000,000

10180458

BATT 303

SATTIOG =10,000.000

10125000

T S e

101,51563

10,180,468 75

10,725.000 .00

10,151,562 .50

SATTIG ~10L000,000

02110005 020305 CANCEL BUY FHMA-JOYRIFNMAIGTD
SETT, 02005
DUE 02/01/2035 05, 500%
CART138814332
REF # 2DOSOXAETTZ0000 BS
AS OF 02103005
TO CHL przwnus By

107, 73047

10,

SATTI03 10,000,000

101, 804565

10,180,468 ,75

oar CAM0E; 1108 0o

EFTA01260552



OFFICE SERVICING YOUR ADCOUNT
Bear, Steams & Co. Inc,
383 Madison Avenue

BEAR
STEARNS S .

Beeaiy, Mo Vot 11201-3058
|
FINANCIAL TRUST CO INC

10 o 3

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEWEMT  TRADE

DATE DATE TRAMEACTION DESCRIPTION

STATEMENT PEMOD February 1. 2005
THROUGH February 28, 2005

secout wvese [

TAXPAYER WuvsER  On File
LAST STATEMERT lanuary 37, 2005
PRICE

DEBIT ALIOLNT CREDIT AMOURT

02No0s 020405 BOLGHT FHMA-JOVRIFNMA)GTD SATEATE
SETT.0Z0S

DUE O2A01/2034 08 000%

DAAT2B0211332

REF # 200501 2057000000 B5

AS OF 0112008

FHMA-JOYR{FMMA)GTD

SATESTE

DZIVDS BOUGHT
SETT.0205
DUE 029012034 05 000%
D587 280211332
REF # 200501 2057000000 BS

10,000,000 98, 65234 9,965,234 18

955,234 .36

10,000,000 99,6523

D2M03M5  CAMCEL SELL FNMA-SOVRIFHMAGTD

SETT, 02105

DUE 0201/2034 05,000%
DEET135514313

REF # 2005020357760000 BS
AS OF D205

TO CHL PREVIOUS SELL
 FUMA-3OVRIFNIMA)GTD

SETT, 02005

DUE D2/01/2034 05,000%
0987280211332

REF # 2005012057000000 BS

AS OF D1/20/05
TO CEL FREMWIOUS BUY

SATEETE

005 CAMCEL BUY

oznons BATBATE

0000, D00

89,7033 8,970,312 ,50

=10,000,000

956 65734

9,965,234 .38

VILN3IAIINOD

2005 CAMCEL BUY FRMA-JOYR PR GTD EATEYTE
SETT. 0205 ’
DUE 021012034 05, O00%
OSaT 280211332
REF # 200501 2057000000 BS
AL OF 01720005
TD CEL PREVICUS BUY

G2HOMDS 020308 -BOVRFNMAYGTD
SETT, D205
05.000%

DRIONE034
0987126514312
REF # 2D0502035TTEOO0D BS

SATE9TE

8FZTSEDD WD ANGOS

o271

06Tl VId4d

965234 9,965.234 .38

~10,000.000 89,70313 B.670.312.50

DAMTA0S; 1109 o0

EFTA01260553



I#6ETTON V149

6FZTSEDD WD ANGOS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOLNT
Bear, Stearns & Ca, Inc,

383 Maison Avenue

New York, Mew York 10179

BEAR
STEARNS

11 am

Transaction Detail (continued)

INVESTMENT ACTIVITY {continued)

SETTLEMENT  TRADE
DAL

DATE TRAKSACTION DESCRPTION

(CLLANTITY FRICE

CLEARED THROUAGH ITH
WHOLLY DWHED BUBSIDWAY

Bair, Stearss: Securities Com.
Ora efralech Canter Marth

.

FINANCIAL TRUST CO INC

STATEMENT PEMIOD Februsey 1, 2005
Februsry 28, 2005

THRGUGH

ACCOLINT NUMBER

TAMPAYER WUMBER
LAST STATEMENT

Jamary 31, 2005

“E ARDLNT CRIDIT AMOUNT

ferTgfatald 2130004 CAMCEL SELL FHNMA 30YR GTD

SETT. D205

DUE 02/01/2035 05 000%
Coa72a0211332

REF # 2004123057220000 BS
AS OF 12/30/04

T CHL PREVIOUS SELL

Gahoos T2 B0 BOLUGHT FHMA 30YR GTD

SABIIZ

0205
DUE O2/07/2035 06,000%
D9BTOI1317332
REF # 20D04121657320000 BS

NS5 BOUMGHT GTD

SAB1912

205
DUE 02/07/2035 D6,000%
OS8T280211332

REF # amsmns'.rmm 85

ikl

SETT, D208

DUE 02/01/2035 06, 000%
QSaTI80211332

REF # Z002020357740000 BS
AS OF D2A03/08

TO CXL PREVIOUS SELL

¢2I"IW¢=5 'IZ|'3D.‘D-'I S0LD FHMA Bm'RGTD

SETT, 02

OUE IJ‘MTI EDJS 06,000%
CABT2B02711332

REF # 2004123087220000 BS

BAB1EN2

02nivos 12.I'IE.'O-'I CAMCEL BIJ'!' FHMA 30YE GTD 5AB1S12

SETT, 02/D5
DIUE C/00/2035
08B7031317332

Q6,000

REF # 2004121657320000 BS
AS OF 1216104
TD CXL PREVIOUS By

110,000,000

=10,

-1DDMDDD

10258438

------ R A A 6 4 4 S 8 U 0 B B 68 54 e 4 T B BT RARE

10303125

----------------------- 0 8 0 8 P A 1 R

20,000,000

103,23428

0z 'BEHE

103, U31 25

10,298,437 .50

10,303,125 DD

20,606,250 ,00

ZCLE-IE- B75.00

2&813? 50

10,303,125 00

O3CADS 1108 0

EFTA01260554



TPOECTON VIAH

VILN3IAIINOD

DSZTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Baar, Steams & Co. Inc.
383 Madison Avenus

BEAR
STEARNS

ﬁ Mew Yord 11201-3858

FINANCIAL TRUET CO INC

12 am

Transaction Detail (continued)

INVESTMENT ACTIVITY (comtinued)

SETTLEMENT  TRADE

DATE DATE TRANSACTION DESCRFTION

SYWBOLCUSP

BTATEMERT PEMICD Febnuary 1. 2005
THROUGH Fabruary 28, 2005

seccn vecs [

TANPAYER WumEER  On File
LAET STATEMENT January 31, 2005

CUAKTITY PEICE CIERIT AMDUNT

CREDIT AMOUNT

D2Moos 07105 CANCEL BUY FM-M 3I!l'|"R T
M &2-‘&1J2¢G5 06, 000%
0oRT2B0211332

REF # ZDD-E'DL;;‘ISTHM BS
TO CHL PREVIOUS. BLIY

SAB1992

SETT,

DUE 02801720358 06 000%
CEe72B0211332

REF # 2005020357740000 BS

FEDERAL HJ-'I'IDMIL MTE ASSH
SERIES 352 CLASS 1

DLIE I!I'.I'."I!I1f2|!|3-q 00.001%
L'I'BG'."O.Z'HHE-EZ

REF # Z00501315T800000

TO ADY DE‘;'H'.'ILIE MONTHS HJ',':T'IJE
AS OF D1/21/08

Samanz

313IEFCECE

<20,000.000 102.087128

20,608,250 .00

-20.000.000 103,23438

5,063.B63 80, 75000 4,085,065 53

2008 BOUGHT UNITED STATES TREASLEY BOMNDS
DUE 02M8/2031 05, 375% FA 15
083035503009

YIELD 4418 % TO MATURITY

GNER REF # GO401000 A1

UNITED STATES TREASLIRY BONDS
DUE (21 Er2031 05 ATE%FA 15
0OEA0161 82080

YELD 4,364 % TO MATURTTY
GVER REF # GO401030 A1

a12810rP8

&12B10FPE

'II:I.I'.'I:H:I.EI‘I.:.I":I. 114, 71875
ACCR, T,

26144700

10,000,000
ALCCR, INT,

11563281 ¥1.563.281 .25

261,447 .00

UNITED STATES TREASURY BONDS
DUE O2NE2031 08 3TEX FA 18
COEBO3ESAR0SE

YVIELD 4396 " TO MATURITY
GVER REF # GO401008 A3

FEDL H}HE LowM M'I'G CORP#SOZERS
SERIES 218 CL PO

DLE EI2.|'|!I1 |'2|!|!.2

09370313

REF # mmmmm 85

212810FP8

10,000,000 'l'IS AOTEN3

ACCR. INT,

20,646,875 00

267.447 .01

9,738,373 44

M2WOVUGT

-11.250,105 86,56250

OEUOET108 0O VETZ

EFTA01260555



EPOECTO0 VIAH

VILN3IAIINOD

TSZTSEDD WD ANGOS

QFFICE SERVICIMG YOUR ACCOUNT
Bear, Stearms & Co. Inc.

B3 Madson Avens

New York, Mew York 10179

BEAR
STEARNS

13 vm

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT  TRADL

BalE ﬁ-l.1_!_ TRAMEACTION DESCRIPTION

CUANTITY FRIGE

FINANCIAL TRUST CO INC

ETATEMENT PERQD  Fabmuary 1, 2005
Fetwuary 28, 2005

THAROUSH

AQCOUNT KUWVBER!
TANPAYER NUMBER
LAST STATEMENT  lbhusey 31, 2005

DEEIT AMOUNT (CREDIT AMDLNT

02r0s  0RA0NDS BOUGHT LWITED STATES TREASURY NOTE
DUE 111872014 04, 250% MN 15
0963 2B02B306D

TELD 4.054 % TO MATURITY
GVER REF # GO4110271 A1
UNITED STATES TREASURY NOTE
DUE 1118/2014 04.250% MN 15
0BBA01ET 52089

YIELD 4,078 % TO MATURITY
GWER REF # GD471011 A1

a2h1/os

b2 105 FAMNIE MAE CMOVSERIES 2003-13
5 RCR-U0 FLTR

5,470 DUE 04725033

ADUUST POSITION

------- T 1 R 0 0 00 08 8 8 8 8 4 4 4 4 0 8

T0.000,000 101 56250
ACCR, INT,

10184375
ACCR, INT

31392I0K2

CEM 405 02NMODE  BOUGHT FEDERAL MATIOMAL MTG ASSN
SERIES 346 CLASS 1
DLE 11/01/2033
CBa7T7a7118332
REF # 2005021057250000 BS

R B A S R

"3136FCACD 5,310,807 83,7068

021 005 BOUGHT
SERIES 227 CLASS 1D
DUE 1200172034 05,000%
DEETTeT118337
REF # 2005021087360000 BS
Q2N 4005 D21 1405 S0 UNTED ST#.TES
DUE 12/3172006 03,000% 1D 30
SPECIAL INSTRUCTIONS
YIELD 3,281 % TO MATURITY
GVER REF # GO4ZZEIT AT WWNER

T T ST TR ——— I B R R £ b i

S0LD LWITED STATES TREASLIRY MOTE
DAE 1273172006 02,000% 1D 30
(SBAT 25868089
TELD 3.289 % TO MATURITY
GVER REF # GO427020 A1

FEDL HOME LOAN MTG CORP#510709

02n4ms

JOURNAL FEDL HOME LOAN MTG CORP®SOZEE4
SERIES 2B CL PD
DUE 02/01/32

10,158,280 ,00
103,314,082

5,082,187 BD
51,657 46

4,450,290 63

I1282YDME

<10,000,000 00, 52734
ACCR, T,

B1ZB2BDFA 15,000,000 88, 47658

ACCR, INT,

2343064 80
17,815 63

8,952,734 38
37,282 .81

14,921,484 38
55,839,22

IHOVUGT

LiF) QACNAEN 108 D0

EFTA01260556



FrecTill V144

VILN3IAIINOD

ZSETSEDD WD ANGOS

OFFICE SERVACING YOUR ACCOUNT
Bear, Stearns & Co, Inc. Baar, Steams Securities Cop.

BER 383 Madison Averie k113013050
STEM S M 1078 u

FINANCIAL TRIUST COINC

14 o8
STATEMENT PERICD Februbry 1. 2005

THROUGH February 28, 2005

Transaction Detail (continued)

ASEEUNT AR

TAXPAYER NuMBER  On Fig
INVESTMENT ACTIVITY (continued) LAST STATEMENT  January 31, 2005
SETILEMENT  TRADE
DATE DATE TRANSALTION DESCRIPTION EYVEOLCUSIE BUANTITY PRICE DIERIT AMOUNT CRECET AMASUNT
02N 505 12rE0s BOLMEHT FRMA-15YRFNMA-15)ETD SABZ200 11,000,000 102 47TEES 11.327.421 8B

SETT.02M05

DUE 02/01 2020 05, 500%
DEET2B0211332

REF # 20D4123057230000 BS

02N s0s 12N EDE CANCEL SELL FNMA-1SYRIFNMIA-15)GTD SAEZ208 11,000,000 103, 10838 11,342,031 .25
SETT.02M05
DUE 02801/2020 06 S00%
[rAET031317332
REF # 2004121657330000 85
AS OF 1218104
TO CXL PREVIOUS SELL

12030004 CAMCEL BUY FHNA-1 SYR{FHMA-15)ETD SABZI08 1 pa0,000

SETT.C205

DUE D201/2020 05 500%
0oaT20211332

REF # 2004123057230000 BS

AS OF 1273004
T0 CXL PREVIOUS BUY

D2 5I05 12h&Mm4  SOLD FNMA-15YRIFNMA-15)1GTD SAB220A
SETT.02M0S
DUE D01/2020 08, 500%
QoBT031 317332
REF # 20047121657330000 BS

V0297556 11,327,421 88

11.342,.031 ,25

DZMSME 02105  BOUGHT FEDERAL NATIZNAL MTG ASSH TIEFCACH £.310,807 B3.343TE  RARBEZE O mm—m—
SERIES 345 CLASS 1
DUE 11/01/2033
ALY,
REF # 2005021157150000 BS
OZMEME 021105  BOUGHT FEDL HOME LOAN MTG CORP#S10708 FIZEIONE 8868328 | zaez50 ZASDATR BT mmmmm——
SERIES 227 CLASS ID
ool 1N ACCR, INT, 19.180.36
DEBT000510332
REF # 2005021157140000 BS
T e 3 e e e
DUE D2A5/2001 05 375% FA 15
CABEZB0

293085
YIELD 4, 488 % TO MATURITY
GVER REF # GOMS1004 A1

o027 [sebip R Bk o] Va2

EFTA01260557



SPOECTON VIAH

VILN3IAIINOD

ESZTSEDD WD ANGOS

BEAR

STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.

383 Madison Avanua

New York, New York 10179

15 of 3k

Transaction Detail (continued)

INVESTMENT ACTIVITY (cominued)

SETTLEWEMT  TRADE
DATE DATE

TRANSACTION DESCRIPTION

QuasTITY

PRICE

FINANCIAL TRUST COIMC

STATEMENT FERICD February 1, 2005
THRCUGH February 28, 2005

ACCOUNT HUIMBER
THXPAYER WinER On File

LAST STATEMENT Jsnuary 31, 2005

D_EE AMJUNT CREDIT AMOUNT

02Na0s  02M40s

se0 UMITED STATES TREASLIY MOTE
MHH!;'M“ 04, 250% MN 15

0583 THE9G805
TELD 4,056 % TO MATURITY
GVER REF # GD451016 A3

C2AEDS Q21405

UNITED STATES TREASLEY NOTE
DUE 01/31/2007 03,125% 11 31
Osaa0

oaa
YIELD 3,343 % TO MATURITY
GYER REF # GD451020 A1

UNITED STATES TREASURY NOTE

DUE 01/31/2007 03,128% 1 31
B2A0ZII0E9

YIELD 3,336 % 10 MATURTY

GVER REF # GD451008B A7

212828008

B A B S B 8 i i e ey e R

L TR e .

18,000,000

10,222688
ACCE, INT,

15,183,298 44
162.018,57

a8, 87844

4.976.808 25
B, 474 48

8B,80158
ACCR, INT,

BOUGHT UNITED STATES TREASURY NOTE
DUE 01/31/2007 03.125% U 31
[raBE2A0293099
TELU 3 336 % TO MATURITY

F # GD451008 B1

912828006

021508  02N405

T TSP PT TSP —

SOLD UNITED STATES TREASURY NOTE
DUE DA/3172007 03,125% U 31
DEEEZBO28300E

YIELD 3,345 % TO MATURITY
GVER REF # GO451012 A7

Q2nsns

g1ZE2A006

50,000,000
ACCR, INT,

98,60156

" 35,000,000 o9, SE5G4
ACCR, T,

PRINCIFAL

FEDL HOME LOAN MTG CORP#® 502684
SERIES 218 CL PO

DILIE D20 32

PRIN ﬁ'l:' l.'-l'l-US P D2-15-05
REPDP &I 10,0000

31 2BCVUGT

el T LI R T IR T T

18,820, 31 2 ED
25,897 .78

49,800,781 .28

E4,744 48

45,321.13

34.855,078.13

517,02

FEDL HOME LOAN MTG CORP# 502584 I ZBOVUGT
SERIES 218 CL PO

DILJE D207 /132
PRIM F.I'D{:H-DS F/D D2-15-05
REPOP &I  0UD0OO

ozr

0AE0S1 108 0o

226,522 4B

e

EFTA01260558
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Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLESIENT
bart

TRADE
DATL

DESCRIFTION

SIVBCLEISE

FINANCIAL TRUST CO INC

ETATEMENT PEmOD Fobruary 1, 2005
THROUGH Fateuary ZB, 2005

secowr ez [N

TAXPAYER MUWMBER On Fle
LAST STATEMENT  January 31, 2008

DIERIT ARGUNT CREDIT ARDURT

o2hsns

FRINCIFAL

02505

FRINCIFAL

FEDERAL HOME LOAN MTG CORP

SERIES 2483 CL 5L
4.410 DUE 0315732
PRINCIPAL REDUCTN 02-15-08

31392TEEZ -308,617

FEDERAL HOME LOAN MTG CORP
SERES 2530 CU.SE SE

4,810 DUE DZN

PRINCIPAL KDIJCTH 02-15-05

FRINCIFAL

FEDERAL HOME LOAN MTG CORF
SERES 2526 CLASS 51

4,410 DUE Q2N 5/32
PRINCIPAL REDUCTN 02-15-05

MITG SERIES 322 CL PO

STRIP

DLE 03501/2032 00.007%
Craa7T02 2118332

REF # 20050271457720000 BS

021605

BOUGHT

DZMEDS

0211505

S0LD

D2 BIDE

o2 EI08

UNITED STATES TREASURY BOMDS
DUE 0215/2031 05, 375% FA 15
DEABDAS

YIELD & 484 % TO MATURITY
GVER REF # GD4E1000 A1

UNITED STATES TREASLEY BONDS
DUE 02M5/2031 D8, 375% FA 15
EI‘BBE?.'!EB'BGD'H

YIELD 4,472 % TO MATURITY
GMER REF # GD481014 A1

IGIFAFT -342,355

31303FGES 145854

J13EFALON -3.5'1;-5;.2'-;7

SN 2810FPE 10,000, 000

ACCR, INT,

#12870FPE ~10.000,000

UNITED STATES TREASLRY NOTE
BUE 11152014 04.250% MN 15
0588726558

VELD. -4 OB % T MATURITY
GVER REF # GO451008 A3

o24ins

FEDERAL HOME LODAN MTG CORP
SEF!IES 2153 CL 5L

2032 04.470%
IJB-B?DZH 18332
REF # 2D0S021T56240000 BS
AS OF D2M4/05

86,12500

113,58375

113,80078
ACCR, INT,

ST —— W —

3,080,058, 74

11,359,275 .00
1.484 87

T B R R 8 B R R SR P PR R T ——————

11.380,078 13
71,484 80

B12B2BDCY 3,000,000
ACCER, INT,

10119522

3,035.976 .56
32,758 53

1,682,200

31302TEE2

¥y BRCT0E1108 0on

115625
ACCR, INT,

120,382 57
412,74

A A A B 8 8 4 854 e e R PR TR I T —

EFTA01260559
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Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTUEMENT  TRADE

CLEARED THROUGH TS
WHOLLY OWMED SURSIDEARY

[Basr, Siearns Seomiies Comp.
Cme Metrtech Cemter Noms

L B

FINAMCIAL TRUST COINC

STATEMENT PERICD  Februsry 1. 2008
THROUGH Februbry 28, 2006

e

TAMPAWER WUMBER On File
LAST STATEWEMT Marary 11, 2008

AR DWMTE TRANSACTICN DESCRPTION EYMBOLICUSIP LLANTITY FRICE DESHT AMOIUNT REDIT AMDUN
021705 0znalds SO FEDERAL HOME LDAN MTG CORP 31392T8E2 10,644,808 7.15625 763,237 68
SERIES 2483 CL 5L et Y
%;:gnsemz D4, 410% . INT. 2.687.48
EF # 2005021756230000 BS
35 oF Geras
G705 021405  SOLD Y Tt
SERIES 2468 CLASS 50 . ERARE.
DUE 0315/2032 05,520% . INT. 3,289,52
0887022116332
Zﬁﬂ 57330000 B5
0217005 021405 SOLD FEDERAL HOME LOAN MTG CORP 31393FAFL 2,447,844 "B.00000 85827 £
SERIES 2530 CLASS SE =t
DUE 02/15/2032 04.B10% . INT, 654,12
D9ET022118332
REF # 2008021 756220000 85
A5 OF 02N 4105
DTS D2M40E  SOLD FEDERAL HOME LOAN MTG CORE IAIAET 12,230,221 8.00000 E R+~ = ey
SERIES 2530 CLASS SE ACCR, INT, 3,270,59
BUE nz.nsrzua? 04.B10% o
98702211
REF & 2005021 756210000 85
AS OF D214/05
02705 02M4DS  SOLD ;;i%uﬂr?us LORN MTG CORP 31393FGRE "E.300,058 715625 rTiE
£ CLASS 51
DUE 02N 52032 04 520% ACLR, INT, 1,543,52
COATOZZ11EI32
REF # 2005021457310000 BS
2705 JOURNAL FEDL HOME LOAN MTG CORPA#S10108 312BYONG B s
SERES 227 CLASS 10
5,000 DUE 12807734
C2MB0S 021 7405 S0LD UNITED STATES TREASURY BONDS £12010FPE S AR - i,ﬁ,l&l&} ---------- I-]"'ilil:'i Ei;é................... B E_ E;g_lg':lllr:lg;m“-l-“-l-
DUE 0215720371 05, 375% FA 15 S
CABET 26990095 « T, B40.BR
YIELD 4,568 % T0 MATURITY
GVER REF # GO4B1004 A1
oaT Q010 1108 Do L frd

EFTA01260560
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OFFICE SERVACING YOUR ACCOUNT
Bear, Stearns & Co, Inc.
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Mesw Yaork, Mew York 10179

Brosklyn, New ek 11303850

I
FINANCIAL TRUST COINC

18 oioe
STATEMENT PERROD Fabruary 1, 2008
THROUGH February 28. 2005
Transaction Detail (continued) N
TANPAYTR MUMAER
INVESTMENT ACTIVITY (continued) LAST STATEMENT  Jaruary 31, 2005
SETTLEMENT  TRADE
BATE OATE TRAMSACTION DESCRIPTION SYMBOLICUSIP QLANTITY PRICE DEBIT AMOUMT CREDNT AMGUNT
D2B0S 02 705 50LD UNTED STATES TREASURY NOTE 1782600 -10,000,000 100, 4B43E 10,048,437 50
DUE 1115/2074 04,250% MM 15 ACCR, INT, 111.533.15

urlg]-Usl OxMTiIos 5S040

oxhans Q2708 BOUGHT

0ZABICS  02ATIOS  SOLD

C2f2205s  oxhams S

DEAB0ETAB609
YIELD 47183 % TO MATURITY
GWER REF # GO481014 A1

UNITED STATES TREASLIRY MOTE
DUE 1115/2014 04,250% MN 13
02EE016752089

WVELD 4. 71B8 % TO MATURITY

GVER REF # GO481028 A1

B12E280CT -335,000,000 100, 48614

ACCR, INT,

35,170,147 85
390,356 02

UMITED STATES TREASURY MOTE 912RZA0ME 35,000,000 96,56250 34.496,875,00
DUE D2/15/2015 04,000% FA 15 MCCR. INT 11,802 21
DEBEDTE1 92099 T U
YIELD 4,177 % T0 MATURITY

GVER REF # GOAB1022 A1

UNITED: STATES TREASURY NOTE 91282B0MB
DUE 02MS/2015 04,000% FA 15

DBARD3SSAacae

YIELD 4,183 % TO MATURITY

GVER REF # GD4B1033 A1

-5.000.000

88,51563
ACCR, INT,

4,925,781 25
1.65T7 46

UNITED STATES TREASURY BONDS
DUE 021 52031 05,375% FA 15
0SBT 25958069

VELD 4,635 % TO MA]

GVER REF # GO481015 A1

B1ZB10FPE -3.000,000 111,11328

ACCR, INT,

1,333,354 44
3.118.09

o2izZ20s

0znens  50WD

USITED STATES TREASURY MOTE S128280F4 =10,000,000 oD 26583 0,926 BE2 EQ
DUE 12/31/2006 03.000% D 30

GOBATFEACEOGE ACCR, INT, 431,822 65
YIELD 3,477 % TO MATURITY

GVER REF & GO451014 A1

UNITED STATES TREASLIRY NOTE
DLE D7/37/2007 03 725% M 31
[EaET2EIE0aY

YIELD 3,437 % TO MATURITY
GVER REF # GDE31007 A1

912828006 7,000,000

ACCR, INT,

958, 42084 B,560,078 13
13,6548 .48

[=rr) DA T:0E Do T

EFTA01260561
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Transaction Detail [continued)

INVESTMENT ACTIVITY (continued)

SETTLEMENT

TRADE
DATE OATE TRAMSACTION CESCRIPTION SYMBOLCUSE

STATEWMENT PEMIOD Fobnary 1, 2005

THRCUGH Fabnary 28 2008

ACCOUNT MUIWBER

TAXPAYER HLIBER n Fili

LAST STATEMENT January 31, 2005

PRICL DEBIT AMOUNT CREDIT ARCILMT

02r24/0s 02123005 S50 UNITED STATES TREASLIRY MOTE

DUE 12/31/2006 03.000% J0 30
09BA03EACA00S

YELD 3,474 % T0 MATURITY
GVER REF # GD541021 A1

B12B2BOF4

02f24m5  02ZINS BIOLAGHT UNITED STATES TREASUEY MOTE

DUE 0&115/2015 04,000% FA 15
0588 T26598089

YIELD 4 225 % TO MATURITY
GVER REF # GD541017 A1

91 282BDMS

UNITED STATES
DUE 0252015 04, 000% FA 18
COEEE182098

YIELD 4,250 % 10 MATURITY
GVER REF & GOS41032 A1

S0LD

DZ2305

912828005

89,2617
ACCR, WT,

-5,000,000 4,963,085 94

22,780 .05

4,509,179 68
4.972.37

000, 18359
ACER.INT,

9798438 4,B59,216,75
ACER, INT, 4,972,328

J13EFALOT

FEDERAL MATIOMAL MTG ASSN

STRIF MTG SERIES 322 CL PD

0,007 DUE O

PRINCIFAL PAYMENT 02-25-05

85.B53.00

FEDERAL MATROMAL MTG ASSN
SERIES 329 CLASS PO

DUE 01107733

ESTRIP

PRM RD 1-05 P/D 02-25-05
REPOPE| 0.0000

022508 PRINCIFAL Y1 3EFAWES

02/25m08 PRINCIPAL FEDERAL MATIONAL MTG ASSN A1IEFANEE
SERIES 3285 CLASS PO

DUE 01/01/33
STRIP

PRIN R/D 07-05 PID 02-25-05
REFOPE! 00000
PRINCIPAL FEDERAL MATIONAL MTG ASSN

SERIES 328 CLASS PO
EH_E 01101133

P
PRIN R'D 07-05 PiD 02-25-08
REPOP &1 10,0000

3136FAWEE

218,879 75

263.615.70

CAENNE 108 00 vara

EFTA01260562
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383 Madison Avenue

M o

BEAR
STEARNS

20 o3

Transaction Detail (continued)

INVESTMENT ACTIVITY (zomtinuad)

SETTLEMENT  TRADE

Maw Vot 112073850

FINAMCIAL TRUST CO INC

STATEMENT PERIDD Febwvusry 1. 2005
THROUSH Fetruary 2B, 2005

ACCOUNT HUWBER _

TAXPAYER MUMDER On Flle
LAST STATEMENT Jaruary 31, 2006

DATE CATE TRANSACTION DESCRFTION Fﬂﬂﬂﬂ:us“ PRICE T AMTWT CREDIT ANOILINT
B2/25/05 PRINCIPAL FEDERAL MATIONMAL WITG ASSN 31 353C2CH

SERIES 2003-45 CLASS SW

5470 DLE 01/253

PRIHEIP“ E Uz-zsuﬁ - T B R P B A S e iE sl s IsIAIAEINIRIALI NI
aaiEmmE o JOURNAL FEDERAL MATIONA

SERIES 346 CLASS 1

DUE 17/01433
TOTAL §-403,120,067.73 $452,722 385,78
INTEREST
DATE DESCRIPTION STWEDLTUSIF DUANTITY RATE (W) CREDET AMOUNT
020105 ANG BAL 56%,550RT 1.503 758,50

021 OFFICE INTEREST 0105

2150 FEDERAL HOME LOAN MTS CORP 11392T8E2 44100 48,724 1B

SERES 2483 CL5L
DUE 02ME2032 4 470
INTEREST PAYMENT 02-15-08

S e 4 86 5 R B 1R R U ETEELT Y T b ssasiEanEy L LTI L LI L

02N 505 FEDERAL HOME LOAN MTG CORF 313821J32 5,4100

SERIES 24BE CLASS 50
DUE CAME2032  5.470
INT R'D 01-05 FiD 02-15-08
REFOFP &I 55200

02HS0E  FEDERAL HOME LOAM MTG CORP
SERIES 2530 CLASS SE
DUE 0282032 4810
INTEREST PAYMENT 02-15-08

02M508 FEDERAL HOME LOAN MTG CORF I 3SAFGEE £.4700

SERIES 2526 CLASS 51
DUE DN EM032 L4170
MTEREST PAYMIENT D2-15-05

51.576,60

48100

ON0QE e O

&1,820 62

VETZ

EFTA01260563
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Transaction Detail (continued)

INTEREST (eartinued)

DATE DESCRPTION

SYMBOLCLER

QLpssTITY

RATE [%) DERIT AMOUNT

CLEARED THADUGH (T8
WHOLLY CWMED BLESIDIARY
Drvé Mastrodech Center Marth
Beooidys, Mew Yok 11207-3855

L]
FINANCIAL TRUST CO INC

STATEMENT PRERICO February 1, 2005
THADLIGH Febnary 28, 2005

rccoon ecr [

TRAPAYER MUuERR  On Fle

danupry 31, 2005

LAST STATEMENT

CREDIT AMOUNT

02MSM05  UNITED STATES TREASURY BOMDS
DIUE D2NS/3031 5378
M7 RD 0208 PD 02-15-05

CRIZHOS  GOVERNMENT NATIONAL MTG ASSN

SERIES 2004-8 CLASS PS
DUE 02/2V2033 4. 450
INT R/D 0105 P/D 02-20-08
REPOP &I 4.4500

8 i T S .

9712810FPA

18374FDRT

0222105  GOVERMMENT MATIOMAL MTG ASSN
SERES 2004-5 CLASS PS
?uﬁ:%%u-us E’Dﬂ;?ﬂ-ﬁs
REPOPRI 4 ;500

D2IZ305 GOVERNMENT NATIONAL MTG ASSN
SERIES 2004-5 CLASS PS
OUE 0232033 4. 450
g’ﬂ CR INT FOR 2r30/2008

3BITAFDBT

£,4500

J83T4FDBRT

FANNIE MAE CMOVSERIES 2003-13
5 RCR-ID FLTR

DUE 02/2552033 5,470

T RD I:I'I‘-EIE Pl 022805
REPOPRI 54700

02/2EM05

TIONAL WTE ASE
smlEs 2003-49 n::u.s.s sw
uu D1/25/3033

INTEREST PAYMENT -:é,zs.oa

DX25MDE  FEDERAL MATIONWAL MTG ASSH

SERIES 353 CLASS z

DUE 07/107/2034 5,000

INT RD 01-08 PO 02-25-05

REPOPE| 50000

3 392.5!2

.TI FBEC2CHE

53780

4,4500

266.750 .00

15,945 B3

B1.854 .17

5, 4700

65,266,867

124,771 BB

44700

I1AGFCLDE

120,806 80

=3 ANOUDS 08 DO

varz

EFTA01260564
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OFFICE SERVICING YOIUR ACCOUNT
Baear, Stearns & Co, Ing.
B3 Madison Averie

BEAR
STERNS ii 'I'il Ni‘f’i 10779

CLEARED THROUIGH M5
WHOLLY OWWHED BUBSIDIARY

w II i 11304-3850

FINANCIAL TRUST COINC

22 ol

Transaction Detail (continued)

INTEREST (continued)

STATEMENT PERICD Febeuary 1, 2005
THROUSH Febnuary 28, 2008

ACCOLNT MUMBER
TAXPAYER WLMBER On File
LAST STATEMENT Jﬂ'ﬁ.lﬂ]’ 31, X005

AT BESOMHPTION SYROLCISIF DLETITY RATE M) DESI AWDLNT CREDIT AMOURT
D225/05  FEDERAL WATIONAL MITG ASSN 3136FCLDE 50000 140,707 93
REES 353 CLASS 2
DUE 07/01/2034 5,000
INT R/D 0105 D 02-25-05
REFOPE|  5,0000
TOTAL §1,056,3318.65
REFURCHASE AND REVERSE REPURCHASE TRANSACTIONS
with Bear,Stearns& Co.Ine.
EHIE Kl &‘TEE TRAMSACTION DESCRIPTION STWBOLCLSE DUAMTTTY DEBIT AROUNT CREDIT AMOILAT
2in1is BECENED UNITED: STATES TREASLIRF NOTE 12828008 15,000,000 15,000,000 .,00
DUEQ/31/2007 3125
3,126 DUE 01739007
FM  FO321083 A1
RESALE AGREEMENT
caias T GURMAL GOVERNMENT MATIONAL MTG ASEN IBITAFDET 17,600,000
SERIES 2004-5 CLASS PS
4,480 0UE 02020133
FOZB323T A2
TERM RERO AZREEMENT
BONERNMENT NATIONAL MTG AZSH 38374F067 17,600,000
SERIES 2004-8 CLASS PS
4,450 DUE 0212033
FITMABGN FO353211 A1
REPO AGREEMENT
oainas T aerENED UNITED STATES TREASURY NOTE 51 2828006 25,000,000 25,000,000 00
DUE 013172007 3,128
3.125 DUE 61/31/7
i FOAGOST2 A1
RESALE AGREEMENT
....... e i
SERIES 2488 CLASS 50
B,520 DUE 0315032
Pl msm Al
REFD AGREEMENT
02T CAMARE; 1110 oo g

EFTA01260565
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Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS [continwed)

SETTUEMENT TR&ADE

BATE DATE TRANSACTION DESCRIPTION SydBoLCUSP CRIANTITY

DEBIT ARCILMT

CLEARED THROUGH IS
WHOLLY OWNED SUBSDUWMRY

Bear, Sieoms. Seceriies Com
Onw detrotech Cemter Nons

Broskhm, Kew York 11201-1850

FINAMNCIAL TRUST COINC

STATEMENT PERICD Fobraary 1, 2005
THROUGH Febnaary 28, 2005

TAXPAYER WWESER On File

January 31, 2005

LAST STATEMENT

CREDIT AMOURT

02i0TI0S JOURNAL FEDERAL HOME LOWN MTG CORP M.212,304
SEREES 2488 CLASS 50 )
5,530 DUE 0315732

FOZAIZI2 A2
TERM REP( AGREEMENT

N2z

248.000,00

D275 JOURMAL FANMIE MAE CMOSERIES 2003-13
5 RCR-00 FLTR
5,470 DUE 032533
FITd  FOIBIOET A7
REPDO AGREEMENT

I13FEIDKE «27.372.255

Q0210708 JOURMAL UKITED STATES TREASURY WOTE S12B280DCY
FIIM  FO10808 A2

4,280 DUE 117514

TERM REPO AGREEMENT

1,000,000

31,455,000 ,00

0200708

TREAS|URY NOTE A 2EZEOCT
FITM  FOZE0738 &1

4,250 DUE 191514

REPO AGREEMENT

~52,000.000

UNITED STATES TREASURY NOTE

TP

2128280F4

RECENED

E
RESALE AGREEMENT

160,000,000

180,000,000 .00

G20T0s DELVERED LIMITED STATES rnz.qsu'ﬁ'r ROTE
DUE 12/31/2006 3,000
3,000 DUE 12/31/06
it Fo

310850 A2
TERM RESALE AGREEMENT
UNITED STATES TREASURY NOTE
FITM  FDI10758 A2
3.B25 DUE 011510
TERM REPQ AGREEMENT

512828DF4

02/07/05 JOURMAL

912826062

20,000,000

e TeEImT R s s

53,105,000 .00

19,925,000 00

176,220,000 ,00

o2aTs RECENED UNITED STATES TREASURY NOTE
DUE 01/31/2007 3,128

3,125 DUE 01/31/07
F FOSBOT4S ATB
RESALE AGREEMENT

B12EZA0IE 5,000,000

i)

4,508,955 99

DAO105,11:08 0o

waT2

EFTA01260566
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Transaction Detail [continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  [eantinued)

SETTLERENT TRADE
=814 DRTE TRARSACTION CESIEPICN

CLWNKTITY DERHT AWDUNT

Bemcidyn, Mew Yok 112073085
]
FINAMCIAL TRLIST CO INC

STATEMENT PEm0s  February 1, 2005
THADUGH Febnary 28, 2008

AGDEUNT WUMBER

TANPAYER HUMBER
LABT STATEMENT  January 37, 2008

CREDT RMOURT

02MT0s DELWVERED UNITED STATES TREASURY NOTE
DUE 01/317/2007 3,125
3.125 DUE 01731107
FTM  FOZZ10B3 A2

TERM RESALE AGREEMENT

020705 DELVERED UMITED STATES TREASLURY NOTE
DUE 01/31/2007 3125
3.12% DUE 0113107
FITM  FO350572 A2
TERM RESALE AGREEMENT
D20TI0E RECENED UBATED STATES TREASURY NOTE
DUEDA/2112007 3,125
3,128 DUE 03707
FITM  FO3EO7T4E ATA
RESALE AGREEMENT

DRIOTIOS INTEREST FEDERAL HOME LOAN MTG CORP
SERES 2488 CLASS 50
DUE 03N&2032 5520
FM  FOZB3232 A2

REPO INTEREST

912826006

15,000,000

15,000,000 .00

25,000,000

6

S0.000,000

B12E2E0J6

313821132

o2InTIS INTEREST TED STATES TREASURY NOTE
DUE 1MN&2014 4,250
FMM FOT10E08 AZ
REPQ INTEREST

S128ZB0C

2AOTI0E INTEREST UNITED STATES TREASURY MOTE
DUE 12/731/2006 3,000
FITM _ FO310880 A2
RESALE INTEREST
s T
o DUE D1a15f3t-1:gﬂ 1,625

91 28280F4

91ZB2EDGZ

" pienest UNITED) STATES TREASLIRY NOTE
DUE 01/31/2007 3128
FTM FO350872 A2
RESALE INTEREST

9128008

857,97

25,000,000 .00

12,192.89

£4.271,35

T T

3.229.77

ozT

[=u e Rk ey

L b

EFTA01260567
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Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS {Eantinued)

SETTLEMENT TRALE
BaTE DATE TRANIACTION

CESLRPTION

SEOLCLSE

GLIRMTTTY DEBIT

APADURT

.

FINANCIAL TRUST COINC

STATEMEWT PERICD February 1, 2005
THROUSH Febnary 28, 2008

s v [
TAKPAVER WUWEER
LAST STATEMEMT  January 11, 2005

CREMT ARCUNT

o205 INTEREST

UNITED STATES TREASURY NOTE
DUE 01737112007 3.125
FITM  FOZZ10EI A2

RESALE MTEREST

Q20805 JOURMNAL

GOVERNMENT NATIONAL MTG A558
SERIES M)04.5 £LASS PS

4,450 DUE D2/20/23

FITM FMUHHE Al

REPD AGREEMENT

g12B28006

3BITAFDET

=4,300,000

I.T-m’EHM-'Eh.IT mm:}h‘.l.l MTG ASSN
SERES 2004-5 CLASS PS

4,450 DUE 02/20/33

FITM  FO283235 A2

TERM REPD AGREEMENT

BTEREST

JOURMAL

D2M0eDS

D2Noins

ozhoms JOURNAL

GOVERNMENT NATIGHAL MTE ASEn
EERIES 2004.5 FLASS PS
DUE 027062033 4,480

IBIT4FDRY

4,300,000 500,

000,00

465,00

4.604,17

FEDERAL MATIONAL
SERIES 328 CLASS PO
DUE 01/01/33

FITM  FO313080 AZ
TERM REPO MREEMEHT

IEDEF‘J-.L MATIONAL MTG ASSN
SERIES 320 CLASS PO

DUE §1/01/33

STRIP

FITM  FD413328 A1
REPQ AGREEMENT

FEDERAL MATIOMAL MTG ASSM
SERMES 352 CLASS 1
0,007 DUE 07401/34
T FD413295 A1
PO AGREEMENT

37 36FAWEE

SIJEFNHEB

A1IEFCRCE

1274184

-11.214,164

B.409,000 .00

8.574.000 .00

o2y O30S 1108 00

1,784,000 ,00

L1

EFTA01260568
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Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTUEMERT TRADE
DATE

{continued)

CLEARED THROUGH TS
WHILLY DANED BUBSIDARY

Bear. Stemms Securities Com.
Dne: Metrotesch Cantar Morth
Biaokhh, Mew Yoik 11201-3850

FINAMCIAL TRUST COINC

ETATEMENT PERIOD  February 1. 2008

THROLIGH February 2B, 2005

ACCOUNT MUMBER
TAXPAYER HUMBER On File
LAST STATEMENT Jaruary 31, 2005

DRTL TREMEACTION DESCRFTION SWBOLCUSP CRANTITY bE!1 AMCLNT CREDIT AMIGUNT
CRA0I0S JOURNAL LI'HITED STATES: TREASURY BONDS 12810FPB -10,000,000 11,762,800 ,00
FO4T1002 A7
3?5 DUE 02N 5131
H:F_Pﬂ AGREEMENT

CENDS

o2nmns

I ———————eTeRSTerm—— 2 8 A R R R PR R

02rn1imnse

0znnos

TEREST

FEDERAL NATIOMAL MTG ASSN
SERIES 320 CLASS PO

MQ‘IM*I.'EDH- 0,000
FO313080 AL
FIEP‘IJ MTEREST

UNITED STATES TREASURY NOTE
FTM  FOZBOT3IA A2

4,250 DUE 111514

TERM REPD AGREEMENT

JOURMAL

UM'I'ED STATES TREASURY NOTE
FOAZ0EE7 A1

4 25¢ DUE 1111514

REPO AGREEMENT

JOURNAL

RMAL FEDL HOME LOAN MTG CORP#S02684
SERIES 218 CL PD
DUE 02101132
FITM  FDZA3Z29 A2
TERM FEEF‘G AGREEMENT

'5128280C1

B 445,90

52,705,000 .00

-57.000,000

DME LOAN BTG Cﬂmmﬁﬁﬂ
SERIES 218 CL PO
DLE 20132
FTM  FO1E31B3 AZ
TERM REPD AGREEMEMNT

32BCVUGT

3 2BCVUGT

UNIED: STATES TREASURY NU'I'E

DUE 111572014 4_250
FITht FD!B!.‘.I? B A2
REPO INTER|

58,140,000 00

1. 532 264 1,188,000 ,00

BB T L B LR 1 o S 1 L F S o R e 4 e S e

2,778

11,181.55

INTEREST FEDL HOME LOAN MTG CORP&S0Z684
SERES 218 CL PO

DUE 020172032 0.000
FITM  FO283229 A2
REPO INTEREST

NEBONIGT

AR R I U R PR R R R E

1,300,582

ozT

GRS 108 i

T T e T LR ST Tt

EFTA01260569



OFFICE SERVICING YOUR ACCOUNT

RNS T

FINAMCIAL TRUST CO mC

VILN3IAIINOD

27T am
STATEMENT PERICD Febnary 1, 2005

THROUGH Febnary 28, 2005

Transaction Detail (continued) M wma

TAXPAYVER hiLilaii n

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS [continuad) LAST STATEMENT  lanupey 31, 2008
SETTLESENT TRADE
parr DWITE TRANSACTION DESCRIPTION EYMBOLICUSR CRIARTITY JEMT ARCUNT CREDIT AMOUNT
021108 INTEREST FEDL HOME LOAN MTG CORP#S02584 A1 ZRCVUGT 13,110.00
SERES 218 CL PO
DUE D20 r20a2 0.
FITM  FD193183 A2
REPD INTEREST
g oy MTG ...... T I“.IM-EJ-H.‘.I.BI:I? agﬁlmnm ..................................
SERIES 346 CLASS 1
DUE 11/01/33
FITM  FOE53360 A1
REPQ AGREEMENT
e — e Ll:lmlmm;:l:nhﬁrs'utw ...... 3 1252 55“325 IOV .

SERIES 227 CLASS D
5,000 DUE 1290134
FITM  FO453389 A1

REPD AGREEMENT
— e e i I"ml.lisn-, ST P— m .....................
F FOIBOTAY A2
TERM RESALE AGREEMENT
T e I-Jr;i'rEl:ly-r.l.TEs e O it 9 1.2&25”4 --.r.r......-.-.._i.é.s; ------- : -5-.:-6--.............. ...........................

DUE 12/31/2006 3,000
3,000 DUE 1231106
FITM  FO450814 A7
RESALE AGREEMENT
INTEREST UNITED STATES TREASURY NOTE 912az60F4 E7.068E &7
DUE 12/371/2006 3,
FITM  FO380743 AZ
RESALE INTEREST

---------- PN R £ 0 e U B B R B4k e e e =

D&M 5406 JOURMAL FEDERAL HOME LOAN MTG CORP 31382132 10,544,807
SERIES 24E8 CLASS 50 §
£,470 DUE 031532
FITM  FO3B3364 A2
TERM REPD AGREEMENT

LEBETTON VIAH

S9ZTSEDD WD ANGOS

ORS00 001

unr

EFTA01260570
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OFFICE SERVICING YOUR ACCOUNT
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BEAR
STEIRNS i \'ﬁ Mew Yok 10178

CLEARED THROLIGH TS
WHIORLY CRED SLIBEIDUARY

FINANCIAL TRUST CO INC

28 um

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

T TRADE

SETTLEREN
DATE =231 DESCRIPTION

[cortined)

SYMEOLCUEIF CUAKTITY

BTATEMEKT PERID Febhuary 1, 2005
THROUGH Februsry 28, 2005

soccr wacen NN

TAXPAYDR nuMpE®  On File
LAST STATEMENT January 31, 2008

DERIT AlAOLNT CREDIE ARDLINT

02nsios JOURMAL FEDERAL HOME LOAM MTG CORP
SERIES Z4BB CLASS 50

54710 DUE 031 5732

FITM  FO4B3250 A1

REPD AGREEMENT

3NIV21RE =10,944,807

SERIES 348 CLASS 1
DUE 17/01/33

FMM  FOAE324E A1
REPD AGREEMENT

JOUIRMAL FEDL HOME LOAN MTG CORP#S10109
SERIES 227 CLASS 10
5000 DUE 12/0r1734

FDA63Z44 A1

T
REPD AGREEMENT

310,000,000

313EFCBCE -5,310,807

3,972.000 .00

5.569,325

IN2BIVDNE

e R JOURNAL UBATED STATES TREASURY BONDS
FITM  FOSBDEET A7
£ 375 DUE 02115831
REPD AGREEMENT

O2ME0E UINITED STATES TREASURY BONDS
FITM  FO4171002 A2

5§ 375 DUE 0211531

TERM REPC AGREEMENT

UNITED 5TATES TREASURY MOTE
FITM _ FO460637 A1

4 250 DUE 1171514

REPO AGREEMENT

D2M 505

B12B10FPE

9,087,000 00

T ai2n10rR 10,000,000 11,762,500.00

B ZBZEDCY 42,000,000

nzMs0s JCURNAL UMITED STATES TREASLRY WOTE
FITM  FOA20MAT A2
4,250 DUE 1111 5N 4
TERM REPD AGREEMENT

C2M 505 il

UNITED STATES TREASURY NOTE
DUE D312007 1928
3,125 DUE 0173107

FTM  FOZBOT4S AZE

TERM RESALE AGREEMENT

512828001 57,000,000

91282B0U6 5,000,000

42,840,000 .00

4,999,999 .99

_______ L B Y0 0 B 0 404 5 0 0 5 A 11 S0 A B M Y

02T

03M108: 1108 00 van

EFTA01260571
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FINANCIAL TRUST CO INC

28 of 38

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

ESETTLEMENT TRADE
=231 DATE TRAKSACTION CESIRIPTION

{continued)

STMICLELSF

02nsns RECENED UNITED STATES TREASURY MOTE
DUE 07/31/2007 3,128
3,125 DUE 01/31007

I FOABOEZS A3

RESALE AGREEMIENT

STATEMENT PERIGD February 1, 2005
THROUGH February 28, 2005

ACCOLWT MUWBER
TANPAYER MUMBER On Flls

LABT STATEMENT lanuary 31, 2005

DEBIT AMOUST CREDIT AMGCUNT

g1zZERB0NE

15,075,000 00

DELVERED UNITED STATES TREASURY NOTE
DUE 01/31/2007 3,125
3,125 DUE 01/31/07
FOIBOTAE AZA
TERM RESALE AGREEMENT

INTEREST UNITED STATES TREASURY BONDS

DUE 02M5/2031 5375

FITW  Fp477002 A2
REPO INTEREST

INTEREST

02N 508

MOTE
DUE 11152014 4250
FITM  FOA420B87T A2

REPQ INTEREST

12826006

45,559,999 99

912ZE10FPE

I xazeni

1,777.07

13,436,B0

UNITED STATES TREASURY MOTE
DUE 0N/31/2007 3,128
FITM  FO3BOT4S AZE

LE INTEREST

LR ]

. INTEREST UMITED STATES TREASURY MWOTE
DUE 0%/3172007 3,125
FITM  FOZBOTAS AZA
RESALE INTEREST
Dz”ms JDUR‘H;I """"""""" F-EIEIE.RI;]I_ |.||.||.._........_--'-‘-EE|1||||4|4||_|
SERIES 2488 CLASS 50
£.470 DUE 03N 8732
FITM  FO4B3250 A2
TERM REPD AGREEMENT

N zB2BOUE

0,944 807

02Ne0s

FEDERAL HOH
SERIES 2488 CLASS
5.410 DUE 03N 5/32
FITM  FOMB32E0 A3
TERM REFD AGREEMENT

313827432 =10,544.807

15.604 44

310,000.00

310,000,006

N0 DO L r ]

EFTA01260572



(96ETT00 WId4d

VILN3IAIINOD

89ZTSEDD WD ANOS

OFFICE SERWMICING YOUR ACCOUNT
Bear. Stearns & Co, Inc.
383 Madsan Avenue

BEAR
STEARNS s

30 oioe

Transaction Detail (continued)

FIMANCIAL TRUST CO INC

ETATEMENT PERiGD Febfuary 1, 2005
THROUGH Febnary 2B 2008

ACOOLNT MUKRER
TAXPAYER NUMBER (On File

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (comtinued) LAST STATEMENT lprwipry 37, 2005
SETLOMINT  TRASE
DATE DATL TRAMSACTION DESCRIPTION ;mbl.-tuﬂ n_umh'h' DERIT AMOUNT =
DznEns JOURNAL GOVERNMENT NATICHAL MTG ASSN 38374F0B7 22,100,000 2,501,000,00
SERIES ZO04-5 CLASS PS
4,450 DUE 0220033
M FO133268 AS
TERM REPQ AGREEMENT
tenens OURMAL GOVERKMENT MATIONAL MTG ASSN 3B3T4FDET -22,100,000 2,607,000 .00

SERIES 2004-5 CLASS F5
4,450 DUE 02/20/23

FITM  FO133280 AG
TERM REPD AGREEMENT

= —

FEDL HOME LOAN MITG CORPE510109

F

REPD AGREEMENT

FEDL HOME LOAN MTG CORP#510108
SERIES 227 CLASS IO

5, E 12/101/34

FITM FOA73176 A1

REPD AGREEMENT

02NEI0S JOURNAL

31282YDNE

-5,821,585

1,285,000 ,00

EEEE——————————————., PP A A R B B R Y B U B R Y RN IR YRR TR R PR R R Ay

O2MGI0S FEDL HOMIE LDAN MTG CORP#5107109 328ZYDNG

SERIES 227 CLASS 1D

TERM REPD AGREEMENT

8,889,325 2,125,000 ,00

021 BDS JOURNAL FEDL HOME LOAN MTG CORP#S10108 1 ZBZVONG
SERIES 227 CLASS 1D
5,000 DUE 12101/34
FITM  FO4S33ES A2
TERM REPD AGREEMENT

9,865,325 2,158,000 .00

02N&0s JOURNAL UMITED STATES TREASURY WOTE
FITM  FOAGDEIT A2
4,250 DUE 11/115N4
TERM REPO AGREEMENT

02N E0S JOURMAL UNITED STATES TREASURY NOTE
FITM  FO4TOB4S A1
4,250 DUE 1111514
REPD AGREEMENT

"9128280C1

42,000,000

aE? DRCNDE 108 G0

45,900,000 .00

EFTA01260573
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STEARNS

31 sim

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  [continued)

T TRADE
CwIE DWIE TRANSACTION DESCRIPTIDN EMBILTUSP

DERIT AMCUNT

Broskhm, Wew York 11201-2850

FINANCIAL TRUST CO INC

STATEMENT PEANGD Febnaary 1, 2005

THACLGH February 28, 2005

TAXPAYES Win@ER [n File

LAST STATEMENT Jsnuary 31, 2005

CRIDIT AMOUNT

02N EDE INTEREST FEDERAL HOME LOAN MTG CORP
SERES 2488 CLASS 50
DUE 031572032 5,410
FITM  FO463250 AZ
REPD IMTEREST

EREFifEr]

FEDERAL HOME LOAN MTG CORP
SERIES Z‘B-H- CLASE 50
CLE ’g.ﬁﬂ

FIThA
REPD INTEREST

INTEREST

GOVERMMENT NATIDMAL I.r]'{:..ﬁss
SERIES 2004-5 CLASS PS
DUE 02202033 4.45¢‘
FITM  FOT33260 AS
REPO INTEREST

02MED5

GOVERNMENT NATIOMAL MTG ASSH
SERIES 2004-5 CLASS PS
DUE 02/2052033 4,450
FITM  FO133260 AB
REPD INTEREST
INTEREST FEDL HOME LOAN MTG CORP#S10109 31 .EBE‘I'BHE
SERIES 227 CLASS IO
DLUE 1201/2034
FITM  FO4E3244 A2
REPD INTEREST
BTEREST FEDL HOME LOAN BTG CORP#S 1 I:I'ID&
SERIES 227 CLASS 10
DUE 12/01/2034  £.000
FITM  FO453389 A2
INTEREST

ABITAFDET

02MEN0S

02Ne0s

A1ZBZYDNG

UNITED STATES TREASURY NOTE
DUE 111 872014 4,250
FITM  FD4B0B3T A2

REPO NTEREST

INTEREST

1282807

R I 0 0 0 8 58108 B D B S 56 B

TIZI255'9-

Pt e s

24.03

164,88

334,18

261,80

DAMN0S: 1108 oo

7.028 5%

EFTA01260574
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"

32 am

Transaction Detail

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETILEMERT
DATE

TRADE
BATE

{continued)

{EeAtinued)

FRAMEACTION DESCRIFTION EVBOLCUSIP (UANTITY

Brocklys, Maw Fork 11201-2845

FINANCIAL TRUST CO INC

STATEMEMT MEmmdt Fobruary 1, 2005
THROUGH Febnary 26 2005

sccow e [

TANPAYER HUMBER On File
Jarusry 31, 2005

LAST STATEMENT

CREDIT AMDUNT

CRATI0E

JOURNAL FEDL HOME LOAN MTG CORP#510109
SERIES 227 CLASS 1D

5.000 DUE 1201/34

FIT  FOSBI1ES A1

REPO AGREEMENT

31 ZB2YDNG -5,921.585

ozn7ns

JOURNAL FEDL HOME LOAN MTG CORP#S 10100
SERIES 227 CLASS I0

5,000 DUE 120134

FITM  FOAT3176 A2

TERM REPD AGREEMENT

F12E2YDNG 5,821.585

oz2nTins

JOURMAL FEDERAL HOME LOAN MTG CORP
SERIES 24EB CLASE 50

3,470 DUE D3N 533

FITM  FO4G3250 Ad

TERM REPC AGREEMENT

339G 10,844,807

QRS

FEDL HOME LOAN MTG CORP#S10108
SERIES 227 CLASS 1D

DUE 1200772034 5,000

FITM  FO473776 AZ

REPQ INTEREST

INTEREST

31 282YDNE

1,285,000 ,00

310,000,00

oanTos

Q2nens

INTEREST 3e2TI32

FITY  FOMEIZS0 A4
REFQ INTEREST

48,05

JOURNAL

UNITED: STATES TREASLIRY BOMNDS
FITM  FOAS0813 A1

5,375 DUE 021531

REPD AGREEMENT

S12B10FPE

E.T12.500 .00

UNITED: STATES TREASURY BOMDS
FITM  FOMEBDEAT AZ
5,375 DUE 02N s@

ZBV0EPE 5,000,000

D21 BADS

TERM REPD AGREEMENT

UNITED STATES TREASLRY NOTE 912828001
FITM_ FO4TO0B49 A2

4,280 DUE 111514

TERM REPO AGREEM

JOURNAL

9,097,000 ,00

45,000,000 00

azy

DAKE1 108 001

EFTA01260575
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H o

FINANCIAL TRUST CO INC

33 am

Transaction Detail (continued)

REFURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

ZETTLEMENT TRARE

OATE et TRANEACTION DESCEPTION SYWEOLTUSI QuANTITY

STATRWENT PERICD February 1, 2005
THRTUGH FED!'LI] 28, 2005

ACCOUNT MULBER
TASPAYER MUWBER

LAST STATEMENT lanuary 31. 2005

CEBIT AMDUNT l:ﬁ'i.__ﬂ"w..NT

D2M80s JOURMAL UNITED STATES TREASURY NOTE 91ZE280MB

25,475,000 .00

ozhahs INTEREST UNITED STATES TREASURY BONDS B12810FPE
DUE 02" 52031 8378
FITM  FOMB06ET A2

REPQ INTEREST

D2MBns I'h"fEREEII

UMITED STATES TREASURY MOTE F1ZEZE0CT
DUE 11157204 4,250

FITM  FO4TOB4S A2

REPO INTEREST

i ammmmimia i prats i i T AR B iS Ri D 0 8 5 et e T

JOURMNAL UNITED STATES TREASURY BOMDS
FITM _ FOS30BS1 A1
5.375 DUE 021 53
REPD AGREEMENT

S12810FP8 =3,000,000

JOLIRMAL LINITED STATES TREASURY BONDS 512610FF8
FIT  FO480813 A2
5,376 DUE 021531
TERM REPD AGREEMENT

E.712.500 00

V807 30

3,080,00

3.322.500 .00

Qarzans DELNWERED UNITED STATES TREASLIRY MOTE -1B5.000,000

FilM  FO450814 A2
TERM RESALE AGREEMENT

b e B 4 8 R R

185,000,000 ,00

D2/2208

21 282B0F4 185,000,000

DUE 12/31/2006 3,000
3,000 DUE 12/31/06

FITM  FOB30BEL &7
RESALE AGREEMENT

UNITED STATES TREASURY BOMDS 912810FP8
DUE D2MS/2031 5378

FIT  FO490613 A2

REPO INTEREST

B LT T T PP T TSP S —— T

Dai22ins INTEREST

184,756,250 ,00

o027 O 1108 O vanz

EFTA01260576



BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT

Bear, Steams & Co. Inc.
3E3 Madison Avenue

New Work, New York 10178
I

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

TRANSACTION DESCRPTION

Bropkiyn, Mew Yok 112073849
I
FINAMCIAL TRUST COINC

STATEMERT PEMOO February 1, 2005
THRIAGH February 28, 2008

sccouer e [

TAXPAYER MUMBER On File

LAST ETATEMENT Jarary 31, 2005

CRIDM ALOUNT

INTEREST UMITED STATES TREASLIRY MOTE
DUE 12731/2D06 3,000
F FO450814 AZ
INTEREST

RECENED UNITED STATES TREASURY NOTE
DLE Cri3n/2007 3125
3,125 DUE DY/3107

FITM  FOS40800 A7
RESALE AGREEMENT

__________________ R ————————————— R T TR TR TR TR CL L LT DT L TR

DELWERED UBATED STATES TREASURY NOTE
DUE07/2112007 3,125
3,128 DUE 0/31/07

FITM  FOAEDSZS A4
TERM RESALE AMGREEMENT

B4, 740,28

INTEREST UNITED STATES TREASURY NOTE
DUED1/31/200T  3.128
FITM  FO4E06E24 Ad

RESALE IMTEREST

DELIWERED UMITED STATES TREASURY NOTE
DUE 1221/2008 3,000
3,000 DUE 12/31/D6
FITM  FD53D664 A2
TERM RESALE AGREEMENT

VILN3IAIINOD

RECENVED UNITED STATES TREASURY NOTE
DUE 12/31/2D08 3,000

1 000 DUE 12731006

FITM  FOSS0EEE A1

RESALE AGREEMENT

ISP

INTEREST UNITED: STATES TREASURY NOTE

RESALE INTEREST

JGURNAL . FEDERAL NATIOMAL MTG ASSN
SERIES 346 CLASS 1

01133
FIMM  FDSEI2TI A1
AGREEMENT

ZLETSEDD WD ANGOS

FOeETIO0 VId4d

23,370,758

EFTA01260577
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OFFICE SERVICING YOUR ACCOLNT
Bear, Steams & Ca. Inc.

B3 Madison Avenue

MNew York, New York 10179

BEAR
STEARNS

Beooldys, Mew York 11201-385%

FINANCIAL TRUIST CO NG

35 um

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS [continued)

¥ TRADE

SETTLEMEN
DATE DATE DESCRIFTION SMBILTISR

CLARTITY

BTATEMENT PERIDD February 1. 2005
THROUGH February 28, 2004

TAXPAYER MusasR  On File

LAST STATEMENT Janusy 31, 3005

0212505 FEDERAL MATIOMAL MITG ASSN
SERIES 348 CLASS 1
L

270 A1
REPQ AGREEMENT

INIEFCRCY

-1,380,808

Q22505 FEDERAL NATIOMAL MTG ASSH
SERIES 348 CLASS 1

OUE 11001/33

FITM  FO453360 A2

TERM REPO AGREEMENT

INTEREST
SERIES 346 CLASS 1
DLFE 11/01/2033 0,000
FITM  FO453360 A2
REPD INTEREST

FEDERAL NATIOMAL MTG ASS
SERIES 346 CLASS 1

DUE 11401733

FITM  FOS63273 A2
TERM REPD AGREEMENT
FEDERAL MATIOMAL MTG ASSN
SERIES 346 CLASS 1

BUE 11/01/33

FMM  FOSB3200 A1

REPO AGREEMENT

ISFCELS

5,310,807

S —

1378 46

wercace

3,929,997

-3.238,552

135FC
SERES 348 C1A55 1 : -
DUE 11401/33

FITM  FOS83270 A1

REPD AGRE]

02728405
-

SERIES 328 CLASS PO FaE

BUE G1/01/33

STiF

FIM  FOSG3200 A1
REPDQ AGREEMENT

oar

e

-13.375.83T7

EMDT/OE; 11 0 aon van

EFTA01260578



OFFICE SERVICING YOUR ACCOUNT
Baar, Steams & Co, Inc,

383 Madison Averue

Mow York, New York 10779

BEAR
STEARNS

36 ot

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRADE
CATL

CLEARED THROUGH ITS
WHOLLY OWNKED SUBSIDRY

B, Stemeres Serivities Com.
e Matretsch Danter Morth
Brocklyn, Mew Yoik 11301-1058

FINANCIAL TRUST QO INC

STATEMENT PEra0h  Fobruary 1, 2008
THROLIGH February 2B, 2005

ACCOUNT NUMBER
TAXPAYER HUMBER On File

LAST STATEMENT larvaary 31, 2005

DATE TRAMSACTION DESCRIPTION SruBOUTUSE LANTITY DEBIT AMOUKT CHEDT AWCLNT
n2/2AI06 JOURNAL FEDERAL NATIONAL MTG ASSN 31 3EFAWEE 13,375,837 10,014,000 .00
SERIES 328 CLASS PO
DUE 0101133
STRIP
FIM _ FOZA3165 AL
TERM REPD AGREEMENT
oaizms """ FEDERAL MATIONAL MTG ASSH 31 IEFAWES 24,058 B4
SERES 329 CLASS PO
ETRIP
-|'| DUE 0143172033 0,000
FTM  FOZEINES A2
— REPO INTEREST
U TOTAL $-1,178,181,243.46 §1,126,885, 746,12
I I | MISCELLANEDUS
BATE
WOTAY FRANSACTION DESCRIPTION DENT AMCLNT CREDIT ARDUNT
— D2/0ADS  JOURNAL 04 TREASURY REBATE FITM
> Dzioaos | JOURNAL FNMA- TOYRIFMMAIGTD
SETT.02M05
I 5,500 DUE 02/071/38
MBS NET D2108/T5
""" os  JOURNA TR SovEENMACTD 507812
SETT. 006
5,000 DUE 02401734
MBS NET DZMaMS
DInomE  JGURNAL  FNMA 3VR GTO 35,937 50
SETT, (2105
=i #,000 DUE 02/01/35
g MBS MET 02 D05
< oermams ] C CLEARMG FEES 2.300.00
g PR —— e A e e R T N
3
Lad
LA
=
Pl ax? 03XDs11:08 00 2
et |
£

QOHETTON VIAH

EFTA01260579



OFFICE SERVICING YOUR ACCOUNT
Bear, Stearms & Ca, Inc,

3E3 Madison Avenue

Mew York, Mew York 10178

BEAR
STEARNS

CLEARED THROUGH ITB
WHOLLY OWNED SUBSIDLAAY

Bear. Suses Securilies Comp.
O Masresiech Canier Morih
Brogiden, New York 11201.3855

FINANCIAL TRUST COINC

37 sim
STATEMEWT PERIOD February 1, 2008
THROUGH Fabnary 28, 2005
Transaction Detail (continued) I
TakPavER
MISCELLANEOUS (continued) LASY STATEMENT  lanwary 31, 2005
DATE
MODAY TRANSACTION DESCRIPTION DEBET AMDUNT CREDIT AMOUNT
02508 JOURNAL FHMA-TSVRIFMMA-15)6TD 14,608 3T
SETT.0ZI05
5,500 DUE 02001/20
MBS MET 02 505
O TOTAL §-78,253.13 $35,506.03
—
U Trades Executed Pending Settlement
I I | SETTUIMENT  TRADE
DaTH DATE TRAMSACTION BESCRIPTION SPRBOLTISE CLAKTITY PECE DERIT AMOUNT CREDIT AMCILMT
0005 D2r2ED5 20D LIMITED STATES TREASURY BONDS B12810FPE -3.000,000 .00 108.7226 3.297.015 BB
Z OUE 62M5/2031 05,375% FA 15
CABmRl 8192095
—l YIELD 4,721 % 7O MATURTY
GVER REF # COS81007 &1
I :I D3 4008 - tli.'{;ﬂl'ﬂﬁ T FNP-'l-'-'-‘ﬂ"fE ---- - -‘.'r'l:lil ' SATRIST 33-334‘9;33‘5 ------ S
SETT, 0305
r DUE D/01/2035 08, 500%
DBBTZR0211332
REF # 2008020857310000 BS
03405 020705 BOUGHT e Tu e 15,000,000 50 1015585 wzanTeRge T '
ZETT, 03/05
DUE 0301 /2035 05, 500%
09B7ZB0211332
REF # 200502175T380000 BS
L S TR s s b e e B — et et R BT R S P — e e e
] OAA 4005 020305 S0L0 FNMAL 3OVR. GTD SATBEIST -10.000.000 .00 101,5156 10,181,562 50
SETT. 03405
_z: DUE 0301/2038 68, S00%
I 0887135514332
iy REF # 2005020357710000 B3
2
o
LA
= ain D3CN0S17:08 001 AT
[
)
LA

LOBETTON VIAH

EFTA01260580



ROGECTO0 VIAH

VILN3IAIINOD

9/ZTSEDD WD ANGS

OFFICE SERVICING YOLR ACCOUNT
Bear, Stearns & Ca, Inc.

3B3 Madison Avenue

New York, Mew York 10172

BEAR
STEARNS

38 om

Trades Executed Pending Settlement  (continued)

SETTLEMENT  TRADE
BATE DATE

TRANSACTION DESCRPTION

SYMBILCLIP UANTITY ERICE

FINANCIAL TRUST COINC

STATEMEWT PERIOD Febnary 1. 2005
THROUGH Februsry 28, 2005

TANPAYER NUMBER
LABT STATEMENT lanuary 31, 2005

DERT AASUNT CREDIT ARADUNT

FHMA 3R, GTD

SETT, 03/D5

DUE 030172035 05, 500%
0987280211332

REF # 2005021057670000 BS

03405 020305 FE:‘:—!D\EEMMETD

DA
DLE 0301/2035 05,000%
OBATY1IS514332
REF # 200502035T750000 ES

17108 BOUGHT PR Z0VR[FNMAYGTD BABETI

SETT, 0305

DUE D301 72035 05.000%
CHaTO1E110332

REF # 2005021757300000 B5

031 4408 D21 0ns s0LD SATRAST -10,000,000 00

1016718

10,000,000 00

6-3!’1 HO5 10,000,000 00 85,5420

10,167,187 50

8,054,206 88

0ZM40s  0@NDNDS 50D FHMA-JOVRIFINMAIGTD
SETT.03/05

DUE 0301 /2035 05,000%
Q8B7T115514332

REF # 200502108T670000 BS

031405 Q20308 FRBAL AOYRFNRA)
SETT, 0305
DUE 03/071/2035 06.000%
ogaTIa0 1332
REF # 2005020357730000 BS
DIOAMS  SOLD FHMA SOVR{FNMA} GTD
SETT, D305
DUE DIND/2035 06, 000%
0aE7T2B0211332

REF # 2005020957340000 8

SAS1ST73 =10,000,000 00 98,7382

BAE20TD 20,000,000 00

103,0156

5AB2010 20000000.00 1031875

8,873.828.13

20,603.725.00

20,837,800 ,00

TOTAL

$76,000,804.80 54,227 9401

The st Tades So rot appaar b= afy ofter seclion of this stalemert,

oz7 DA0S11:08 001

EFTA01260581



HOBETTON VIAH

VILN3IAIINOD

LLETSEDD WD ANGS

BEAR

OFFICE SERVICING YOUR ACCOUNT
Baar, Steams & Co. Inc.

383 Madison Avenue

New York, New Yok 10178

CLEARED THROUGH ITS
WHILLY OWNED SURSDIARY

Brockhm, Hew Yok 11301-3858

STEARNS

ADCOUNT EXECUTIVE GNMA GONT BOND
VISIT DUR WEBSITE waw, bearsteams. com

What's In This Statement

"III”llll'lll"llllrlrl

FINAMCIAL TRUST CO NG

STATEMENT PERIOD January 1, 2005
THROUGH danuary 31, 2005

ACOOUNMT MUNBER -

TixPa¥ER suweer  On File
LAST STATEMENT December 31, 2004

Financial Summary ............. : 3
Your Portiolio Hobdings ........ccoiinnine &
TranSAction DELAl ......c.oooeeeeeeemmeeerres F)
Trades Not Yet Settled ......covvveceeriene. 26

Your Portfolio at a Glance

FINANCIAL TRUST CO INC
Ci0 JEFFREY EFSTEIN
B100 RED HOOK QUARTER
STE B3

ST THOMAS W1 0DBOZ

Market Value of Your Portfolio

3076344

TOTAL VALLIE OF SECURITES THIS PERIOD 10,655,868  C2oh & Eqvalen _' $732,188

LOMG ACCRUED INTEREST
MET CREDIT BALANCE

MET EQUITY THIS PERSE $11,740,244
NET EQUITY LAST STATEMENT 12,063,068
CHANGE SINCE LAST STATEMENT -322.824

There ere mo “Stop Loss” orders ef other pending buy
of sell apen orders on file for your account.

976,244 mcoms $11,218,584

B Curent market value
B Lest statements market valus

m‘ffumh fee iforrational puposes anly. It i net IMEnded &4 4 1Kx dommET.

This staeerrees! should b retained far yaor
oeT

Fecords. S revrss side for imporiant iaformaticn

02IM/05;0T-55 oon varo

EFTA01260582
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2 o

STATEMENT BACKER 15 PRINTED ON THIS PAGE

ozT

R0 0T:RE

CLEARED THROUGH TS
WHOLLY OWMNED SURSDIARY

Badr, Slisvid Sacuritek (o
O Matstich Cslie Msith

B‘ﬁ Mew Vori 11207-3659

FINANCIAL TRUST CO INC

i

EFTA01260583
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VILN3IAIINOD

OFFICE SERVICING YOUR ACCOLUNT
Bear, Stearms & Co, Inc.

3E3 Mad=on Avenua

Mew York, Mew York 10178

BEAR
STEARNS

CLEARED THROUGH TS
WHOLLY DWWKED BUBSIDLARY

Bear. Staaers: Securities Com.
Ore Matrolech Cenity Manh
B Pl Work 11207-3859

FINANCIAL TRUST COINC

3 ear

Cash Flow Analysis

THIS PERCD
OpeningBalance $732,186.31
Securities Sold 1.327,851,301.84
Divideandsinterast 1,070,624.868
Miscellaneous 4,667.50

Amount Credited

$1,328,326,704.22 '

Sacurities Bought -1,327.991.635.74
Funds Withdrawn =72, 724.00
Dividendafintorest Chamed -589,388.51
Miscellaneous -28,796.88

244,158.09

3076,344,40

Cash Balance Summary

OPEMING SLOSING
Margin 73218631 B76,344.40

Net Cash Balance $732,186.21 S876,34.4.40

Income Summary

T Mo YEAR T0 DATE
LS. Gowt, Bond Int. 285.117.41 28511741
Gont. Agency Ink, 655,330.03 655,330.03
Corp, Bond Int., 130,177.44 130,177.44
Reverse Repurchase Int, 235,427.48 235,427.49
IO S130808237 $1.308082 57

Band Purchase Int. -5B8,380.57 -589,389.57
Repurchase |t Exp. -118,021.37 -1168,021.37
Portfolio Composition

Cash/Cash Equivalent 976,344
Fixed Income 10,656,868

Total

gar CRO0S: 0758 001

STATEMENT PERIDD Jamuary 1, 2005
THROUGH January 37, 2005

: e _
TANPAYER MUMAER

LAST STATEMENT Dacember 31, 2004

Your Portfolio
Allseation

Carsh & Equivalers
% h

\— Fimed Income
2%

Urshided portons cenpll oeb bulince ardor ghon
mawksl walies. Tha sliocafion permentage 5 derved
from Lhe sbanlvle mafl vikee of your posFolin,

Ve

EFTA01260584



TLOETTON VIAH

VILN3IAIINOD

DEZTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steans & Co. Inc.

383 Madison Avenue

Maw York, New Yok 10178

BEAR
STEARNS

& o2y

Your Peortfelio Holdings
CASH & CASH EQUIVALENTS

WAREET ESTMATED  CURRENT
DESCRPTION

CLEARED THROUGH TS
WHIRLY OMNED SLIEEIDIARY

[Bear. Sieams Secaries Com.
Ore Weirotech Cenier Morh
, Pw Worke 3 1287-5820

FINANCIAL TRUST CO INC

STATEMENT PERIDD Jaruiary 1. 2005
THROUGH Jaruacy 31, 2005

sccount wnmer [

TANPAYER Husaes On Fiie

LAST STATEMENT December 31, 2004

RHNUAL NCOME YELD 06

CASH BALAMCE

976,344

TOTAL CASH & CASH EQUIVALENTS

FOTE 244

FIXED INCOME

Government & Agency Obligations

ALLRUED

DESCRIPTION [KTEREST

QUANETTY PRICE MARKET WALUE

ARMUIRL IRCTRAL

ESTIMATED CURRENT

TIELD: %)

AOCT
SYLBOLCUSE TFE
FEDERAL HOME LOAN MTG CORP I1303FAFI KRG
SERIES 2530 CLASS SE

DATED DATE 10071802

BOOK ENTRY ONLY

DUE 021 5r2032 4.820%

FACTOR = 25048004

M 15,029, 420 85,5203 1.430.842 32662

FEDERAL HOME LDAN MTG CORP
SERIES 2526 CLASS 51

DATED DATE 10001 /02

BOOK ENTRY DMLY

DUE 02N5i2032 4,.520%
FACTOR = 25045033

FEDERAL MATIOMAL MTG ASSM
STRP MTG SERIES 322 CL PO
DATED DATE O30

31383FGEE MRGH 6, 446.813 8.6537 558,839 12,981

3136FALOY MAGN

1E72130

84 8828 3,117,007 E
0102

BOCK ENTRY DMLY

DUE 03/0772032  .001%

FACTOR = 100000000

FEDERAL HOME LOAN BTG CORP 12,835,698 8.2176
SERIES 2483 CL 5L

DATED DATE OTI02/02

BOOK ENTRY DMLY

DUE 03M5/2032 4. 520%

FACTOR = 22424606

31 382TEEZ MRGN

1,063,020 25,047

Ta8.447 516752

297,400 52,1718

aT 000z

war ORO0E0T:ES O

EFTA01260585
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gFFH:E SERVICING YOUR ACCOUNT
2ar, Steams & Co. Inc.
s%ﬁi?«ﬁNs st e

CLEARED THROUGH ITS
WHOLLY OWHNED SUSSDwRY

Buar, Soeams Secusies Cop,
One Mebrotech Centar Morth
Brockhn, Mew Yor 11201-3059

FINARNCIAL TRUST COINC

5 elar

Your Portfolio Holdings (continued)

Government & Agency Obligations (sontinued)

STATEMENT FERIOD January 1, 2008
THROUGH lanusry 31, 2005

ACTOUNT MUNBER
TARFAYER MUMAE 1

LAST STATEVENT Decamber 31, 2004

ACCT ACCRUED ESTIMATED CURRENT
DESCRPTION SYMBILCLERIP THPE CASANTITY B MARKET WALUE INTEREST ANNUAL INCOME YLD ()
FEDERAL MATIOMAL MITG ASSN 31393C205 MRGN 13.781.178 81254 1,920,883 10.274 616,468 55.0N30
SERIES 2003-45 [LASS SW
DATED DATE O4530003
BOOK ENTRY DMLY
DUE 01/25/2033 4 470%
FACTOR = BAT38039
Total Government Agency Obligations §7.289,991 SBZETT §2,232, 040
Corporate Bonds

ACCT ACCRLED ESTIMATED: CURRENT
DESERIPTION SYLHCLTUSE TVPE CIUANTITY PECE AEET VALLE ITEREST AMHLML IMCOWE YIELD [%)
FJ-NMLE -'h;ﬁE CMO/SERIES 2003-13 A FR2IDKZ MRGN 2T, ITL254 12.3003 3,365,877 24,9585 1,497,262 44,4704
5 RCR-U0 FLTR
DATED DATE Q212503
EDOK ENTRY ONLY
DUE D3/25/2033 5,470%
FACTOR = 54744570
Total CorporateBonds $3,366.07T £24,955 §1,497 262
TOTAL FIXED INCOME §10,858, 868 §107,032 $3,729,302
YOUR PORTFOLIOHOLDINGSACCRUED INTEREST $107,032
YOUR PORTFOLIDHOLDINGSESTIMATED ANNUAL INCOME §3.728,.302
YOUR PRICED PORTFOLIOHOLDINGS $11,633,212

oar? OHTAOS;0T:58 oo Ve

EFTA01260586



FLOETTON VIAH
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ZRTTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.

363 Madison Avenue

New York, Mew York 10178

BEAR
STEARNS

CLEARED THROUGH B
WHOLLY CWAMED SUBSIDLARY
B, Spi Sebs s Cien
O Matroeeh Cartr Wi
Eroskin, New Yok 112301-1858
I

FINANCIAL TRUST CO INC

G o2y

Repurchase and Reverse Repurchase Transactions
with Bear,Stearns& Co.Inc. outstanding as of date of statement

STATEWENT PERICD Jarumry 1. 2008
THRCHIGH Jaruaary 31, 2005

sccouwt neer (I

TAXPAYER MUMBER On Fle
LAST STATEMENT  December 31, 2004

PURCHASE!  REPURCIAST RN FURCHASE PRICE! ADCEUED REPD GUANTITY
SLAAT DATE  DWTE RATE PRINCIPAL INTERLST" ACE AlMDUNT) CLSIP DESCRIFTION
YoU SoUD GOVERMMENT MATIONAL MTG ASS0C
(RERD) 011305 04N1N0E 2,860 2,607,000 -3,528 -22.700.000 3BIT4FDET  SERIES 2004-5 CLASS P 4,4500 D2/2003
¥OU SOLD FANNIEMAE STRIF
(REPO) 0N30s  D4N0E 2.850 J1IEFAWEE  SERIES 329 CLASS PO 120NE2
YOU S0LE FANNEE MAE STRIF
{REPT) 0IN30s 04105 2.860 &, 408,000 -B. 659 - 30,000,000 I136FCLDE SERIES 353 CLASS 10 50000 OT/01/34
You 00D FHLMC-5TRIP PRINCIPAL ORILY
REPD) 01M90S  CEMBDS 2,700 7,600,000 <1410 -43,180,000 FEcvuGT
You oL FANNIEMAE STRIP
(REPD) DI2BM0S D22A0E 2,780 =3,104 A1 IEFAMNES SERES 329 CLASS PO 12032
YOU SOLD FANMIE MAE STRIP
{REPO) 01/2808% 04111105 2860 =7,351,000 -2.335 35,000,000 313I8FCLDE SERIES 353 CLASS IO 5.0000 07/01/34
Wau souh FHLMEG- STRIP PRINCIPAL OMLY
[REPD) D205 DRIZRI0S 2,780 1.188,000 am =B, B0, 000 31280VUGT
¥YOU BOLD GOVERNMENT NATIONAL MTG ASS0C
(REPO) O1ZRMS 022808 33374FDBET  SERIES 2004-5 CLASS P 44500 0220033
YO PROVIDED GOVERNMENT MATIONAL MTG ASS0C
[MARGIN) m/2ans  OPEN IEITAFDAT  SERIES 2004-5 CLASS P 4, 4800 02/20v33
¥ou SoLD FEDERAL HOME LOAN MTG CORP
(REPOY 0/ZB08  DRIZEDS 2,790 848,000 263 50,000,000 313921132 SERIES 2488 CLASS 50 55200 DAMSE2
¥Ou S0LD USTR 3 E250 AMEND
(REFD) 013108 OPEN 2.420 -18,925.000 20,000,000 B1ZE280G2
[-+3] OZNDECTRE 001 VAT

EFTA01260587



CLOETTON VIAH

ESTTSEDD WD ANGS

IVILN3IAIINOD

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenus

CLEARED THROUGH TS
WHOLLY OWMED SLSSIDUMARY

Brecsklyn, Mew Yook 11201-3058

FINANCIAL TRUST COINC

T oz

Repurchase and Reverse Repurchase Transactions (continued)

STATENENT PERIOD lanuary 1, 2005
THROUGH January 31, 2008

ACTOUNT NUMBER
TAXFAYER MUMBER  On File

with Bear,Stearns& Co.Inc.outstanding as of date of statement (eontinued) LAST STATEMENT  Dacesbss 11, 2004
PURCHASE! REPURCHAST PRICIKG PLURCHASE PRICE! WOIRLED REPD CHLAKTITY
START DWTE =T k] RaTL PRIRCIPNL INTEREST* (FACE AMDUNT] CUSIE DESCEIPTION
YOU S0LD LISTR 4.2800 1111514
{REPO) OUEDE  OPEN 2170 21,455,000 1,606 31,000,000 512828001
YOU S0LE FANMIEMAE STRIP
[REPD) OUII0E  0200S 2,760 8,409,000 544 -20,956.779  J1IGFAWES  SERIES 329 CLASS PO 1200132
¥OU BOUGHT usTR 32,0008 12/31/08
(REVERSE) 0113105 OFEN 1,830 176,220,000 5,447 178,000,000 9128280F4
TOTAL REVERSE REPURCHASE TRANSACTIONS S176,230,000 $8,847
TOTAL REPURCHASE TRANSACTIONS $-108,221,000 £-49,077
“Ag &l alelerert cow
Transaction Detail
INVESTMENT ACTIVITY
EETTLEMENT TRADE
DaTE DATE TRAMSACTION CESCRIPTION STWBOLCUSF CLWKITTY PRCE DEBIT AMOURT CEEDIT ARSOILINT
0OTI0S  OUDBDS  BOUGHT LIKITED STATES TREASLIRY KOTE §12B2ZR0C1 10,000,000 §9.BET1S 0,586,718 ,75
BUE 111572014 04,2500 MN 15
OSEAZE0ZEANGG ACCR, T, 62.223,78
YELD  4_2E5 % TO MATURITY
GVER REF # GODS1006 A1
wrr:'ri-rr;um TREASURY NOTE a12828007 10,000,000 85.87109 998710038
DUE 111 5/2014 04 2E0% MM 15
AR E LR ACCR, INT, 62,223.7%
YIELD  4_286 % TO MATURTY
GVER REF # GOOT1000 A1
AS OF O06I05
oE? D2O108:07-55 oo WA

EFTA01260588



QLOETTON VIAH

VILN3IAIINOD
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OFFICE SERVICING YOUR ACCOUNT

S :mm&
363 Madison Auenue Srocktyn, Mew ok 11207-3850

STERNS New York, Mew York 10179 _

FINANCIAL TRUST CO INC

B o
HTATEMENT PERIGD January 1, 2008

THROUEH Jamary 31, 2008

Transaction Detail (continued)

ACOUNT MUMBER
TAXPAYER NUMBER On File

INVESTMENT ACTIVITY (continued) LAST TATEMEWT  December 31, 2004

EETTLEMERT  TRADE

DATE OATE TRANSRCTION DESCRPTION Mlﬂﬂ.l‘il’ OURNTITY PRICE DEBIT AMOUNT CREDIT AMOLINT

00TI0S D1gEmSs S0LD UNITED STATES TREASURY NOTE 1 28280F4 =40,000,000 9. 68531 3B,B78,125 00
EI‘.IBEJEBHZDOE 03.000% J0 30 ACCR, INT, 23,204 .42

WIELD 3,180 % TO MATURITY
GVER REF # GOOS1007T A1

010706 PRINCIPAL FEDERAL MATIINAL MTG ASSH FVIEFALL 114,984 s———
STRE MTG SERIES 322 CL PO
0,007 DUE O3A01 /32
PRINCIPAL REDUCTH 01-25-06

01108 1A00S  SOLD LIKITED STATES TREASLIRY NOTE S12RZA0F4 -15,000,000 9B, 5H584 e 1emipate 86
DUE 12/31/2006 03,000% 1D 30
CABROZ 7496095 ACLR. INT. 13.674.04

YIELD 3,278 % TO MATURITY
GVER REF # GI101077 A7

OMAL MTG ASSN
SERIES 32D CLASS PD
STRIP

DUE I:FIJ'ﬂﬂ -'2I:I33
REF ll ZWED'ID'-'EFHDEOU BS

DIMYDE  01OTIOS  BOUGHT FEDERAL MATIONAL MTG ASSN 3136FCLDG 28,945,532 25,12500 7,272,500,12
SERIES 353 CLASS 2
BUE G1/01/2034 08, 000% ACCR. WAT. 48.242.72
QBATON0510332
REF # 2005010757440000 BS
-‘rDCHUES Obl 15T, PAYS ON 28TH

011305 01205 BOUGHT LNITED STATES TREASURY NOTE S12EIADCT 10,000,000 100.12709 10U 2,109 36
DUE 11/15/20714 04,250% MN 15
DSBENZTADE0LG ACCR. INT, B9, 267 885

YIELD 4 234 % TO MATURITY
GVER REF # G0121006 A1

030s Liglgl i S0LD UNITED STATES TREASURY NOTE 9128280F4 - 30,000,000 99,60938 8882812 ,50
DUE 1231/2006 03,000% JD 30 ACCR. NT a4
SPECIAL INSTRUCTIONS T .
YIELD 3 206 % TO MATURITY

GVER REF # GD125166 A3 WWEB

=3 OXEUDSOT: 58 oM WRTD

EFTA01260589



LLBETTON VIAH

SEZTSEDD WD ANGOS

VILN3IAIINOD

OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co. Inc.

183 Madison Avenua

New York, Mew York 10179

BEAR
STEARNS

B ol

Transaction Detail (continued)

INVESTMENT ACTIVITY (camtinued)

SETTLEMENT  TRADE

DATE DATE TEARSAL MON DESCRIFTION

SPBDUTUSP

FRICE

Bregihyr, Mew Yok 11201-3658

FINANCIAL TRUST CO[NC

STATEMEMT PEROC January 1, 2008
THRDUSH January 31, 2008

ACCOUNT HUWBER
THHPAYER HURBER
LAST STATEMENT Dacember 31, 2004

DERT AmMOUNT CREDT AMOLUNT

onans 0InN4ns S0oLD UNITED STATES TREASURY NOTE
M11.I‘15|'2ﬂ14 04, 250% MW 15
QSBAZEOZG3

VELD 4, 2?-1 ﬂ TQ MATURITY
GVER REF # GO141001 A1

912828007

100203713
ACCR, INT,

9,018,281 .25
67,624,211

01 BDE 01408 500D

UNITED STATES TREASURY NOTE
DUE 12.!‘31.'an6 03.000% J0 30
QSA8ZA0ZY

YIELD 3 229 % TO MATURTY
GVER REF # GIN41002 A1

9128280F4

98,5703
ACCR, INT,

EASLRY NOTE 912828062
DUE 01152010 03, E25% U 15
Qa86Eza0293098
YIELD 3,770 % TO MATURITY
GVER REF # GD141003 a1

L A R R 6 8 i PR T

A BDE o140s BOUGHT

20,000,000

ACCR, INT,

28,6178

14,935,546 BB
22.375 80

19,923,437 50
8,008 29

Do PRINCIPAL FEDL HOME LOAN MTG CORF#S02684 Fr———— S
SERES 218 CL PO
DLE D2AY
PRIN RID 1:4;4 PID 01-15-05
REPOP &I 0,0000
01nas PRINCIFAL FEDERAL HOME LOAN MTG CORF
SERIES 2483 CL 5L
4 520 DUE 03715752
PRINGPAL RECUCTH 01-15-08
PRINCIPAL FEDERAL HOME LOAN MTG CORP
SERIES 2530 CLASS SE
920 DUE 02M

5132
FRIMCIPAL REDUCTM 01-15-05

31 39ETEER

oians

=470,084

381,581 .00

0nemns PRINCIPAL FEDERAL HOME LOAN MTG CORP -213,858

SERIES 2526 CLASS 5|

4 520 DUE 021 5/32

P'ﬁII\II:IF'ﬁL REDUCTM 07-15-08
UNITED ST!.'I'ES TREASURY NOTE

DUE 11715/2014 04, 250% MM 15
DE8E280293099

YIELD 4,234 % TO MATURITY
GVER REF # GDVB10071 A1

339IFGBE

S0LD

Leafpl=tetd ohamns 8128 780C1 3,000,000

100.12500
ACCR, INT,

o7 005075 001

8,011,250 ,00
B8,680.94

EFTA01260590



RLOETTON VIAH

VILN3IAIINOD

987TSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Baar, Steams & Co, Inc,
383 Madison Avenus

Ni‘l"i| i \'i 10178

BEAR
STEARNS

CLEARED THROUGH ITE
WHOLLY OWNKED SUBSIDasY

Dne: Metroisch Canter Merth
Repoklyn, Mew York 112073858

FINAMCIAL TRUST COINC

10 o3

Transaction Detail (continued)

INVESTMENT ACTIVITY {continued)

SETTLEMENT  TRADE
DATE DATE TRANSACTION DEECRIPTION SPMBOLCUSF CLWKTITY

STATEMENT PERIOD lamugry 1, 2005
THIROLGH lanuary 31, 2005

wecoue wnece [N

TAMPAYER MJvEER  On File
LAST STATENMERT Dacamier 31, 2004

PRCE DIERIT AWGUNT CREDIT AMOUNT

01Meos 0Nans 300D USAETED STATES TREASURY MNOTE B12E280F4 ~18,000,000
DILIE 12/3172006 0F,000% 0 30
COEIZEDZHINGS
VIELD 3,254 % TO MATURITY
GVER REF # GO1B1005 A1

80, 52344 15,923,750 .00
ACCR, INT, 25,182,317

G908 GUABOS  BOUGHT LINITEE STATES TREASLIRY NOTE 812828062 20,000,000
DUE DY/15/2010 03,625% 1) 15 SCCR. INT
CHEEZACZIFTY S
VIELD 3,738 % TO MATURITY
GVER REF # GO1E1008 A1

99,48828 19,697,656 .25
B0 ,08

20006 1210704 CAMCEL SELL GHMA-JIYRGNMALGTD SABETI 7,000,000
SETT.0N/05

DUE D1115/2035 05,500%

OS8TO3131T332

REF # 2004120757310000 BS

AS OF 12107/04

TO CKL PREVIOUS SELL

T —— ey

O120/05 121504 BOUGHT GhRA-.
DUUE 011 52035 05,500%

SETT.01/06
0987TET 15332
REF # 2004121557020000 BS

101, 96878 7,137,812 50

102, 35156 7,164,609 .38

GHMA-IOVRIGNMAIGTD SAB16TI =7.000,000
SETT.005

DUE 01152035 05 800%

CEETO31317332

REF # 2004120757370000 B85

DWIOOS 120704 SOLD

101, 96875 7,137,812 .50

GNMA-IOYRICNMAIGTD SA1673 =1.000.000
SETT, 005

DUE 01/15/2035 05 S00%

Cr8a7T7aTI15332

REF # 2004121557020000 85

AS OF 121504
TO CEL PREVIOUS BUY

072005 121 5004 CANCEL BUY

20005 12007104 BOUGHT GHMA-3OYR{GNMAYGTD SAB1T43 10,000,000

DUE 011 5/2035 DB, 00D%
0587031317332
REF # 2004 1207577TB0OD0 ES

102,35156 7,164,808 38

103, 54688 10,354,687 80

ax D2EDEOT56 0O WA

EFTA01260591



BLOETTON VIAH

VILN3IAIINOD

LBTTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

New York, New York 107178

BEAR
STEARNS

11 afzr

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETTLEMIENT  TRADE

DATE OATE TRAMSLCTION DESCAPTION SYWBOLCUSE QUANTITY PRICE

CLEARED THROUGH M
WHORLY CPARED SUBSIDIARY

Boar, Staams Secusities Corp.
Cne Mebotech Center Morth

Eﬁ Mem York 17207-3853
[

FINANCIAL TRUST CO IMC

STATEMENT PEROC  January 1, 2005
Jammry 31, 2004

THROUGH

ACCOUNT NUMBER
TAXPAYER MUMBER n Fig

LAST STATEMENT December 31, 2004

CILIIT AMCUNT CREDIT AmMOUNT

01120005 12115504 CAMCEL SELL ENMLNTFEEHMMGTE
SETT.0NG0

DLE 01 h.'nl'zﬂ.'!ﬁ
DOE77e7115332

REF # 20047121557030000 BS
AS OF 1215004
TO CAL PREVIOUS. SELL

SAB1T43 10,000,000 103,58375

10,356,375 .00

Liglraiil] 1207404 CANCEL BUY GHMA-3OVRIGNMR)GTD
SETT, 014008
DUE DM S2035 08,000%
0987031317332
REF # 20047120757780000 BS
AS OF 1270704
TO CEL PREVIOUS BARY

01/20/05 12M504

BAB1T42

103, 54888

5&&1?43

= 10,000,000 10358375
DUE D111 872038 08,000%

0887787115332

REF # 20041271557030000 BS

012105

FEDL HOME LD.'|N MTG CORPW#S02684
SERIES 218 CL PD

DUE 0201132

ADJUST POSITION

01125005 PRIMCIPAL FEDERAL MATIOMAL MTG ASSN
STRIP MTG SERIES 322 CL PO
0,007 DUE 0301/32
FRINCIFAL F‘l'u‘l'MENTm 25-05

.r_'|1.|‘25.|¢5 FPRINCIPAL

AzACVUGT -1

F13EFALON

FH-NME MAE CI'ID'EERIEE- m:m 13 213920082
% RCR-I'D FLTR
5,582 DUE Q3R25/33
PFIIHCIPM. REDLCTN 01 -258-08
DIZ5M0S PRINCIPAL FEDEM KESM F13B3C2CE
SERES EIIIE-lB ELASS W
4,582 DUE D
PRINCIPAL REDLH:TH 01-25-05

=307.5

paT CRMN08:07 55 oo

-------------------------- L L 0 10 8 8 8 10 0 £ 0 0 8 0 B 0800 B8 8 88 8 0 £ e £ 0 0 1 0 00 1 B B

IS RS R B RS S  R S b m i b

10,354,687 .50

10,358,275 .00

114,964

EFTA01260592



OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madison Avenue

BEAR
STEARNS

CLEARED THROUGH TS
WHOLLY OWHED SUBSIDLARY

Bir, Shibrl Securtion Comp.
Dk Matietesh Cantar North

ﬁ M York 11200-3058

FINAMCIAL TRUST COINC

12 o &7

Transaction Detail (continued)

INVESTMENT ACTIVITY (continued)

SETUIMINT  TRARE

ﬂl. DATE TRAMSACTION DESCRIPTION

SYMBOLECLUSIP

STATEMEKT PERIOD Jarusry 1. 2008
THROUGH Jaruary 37, 2005

-

TAXPAYER WUMBER On File

LAST STATEMENT Dexcember 31, 2004

OURNTITY FRICE DE_M AAOUNT CREDNT AMOLNT

012805 O1/26JD5 BOUGHT FEDERAL MATIOMAL MTG ASSN
SERIES 329 CLASS PO

STRIP

DUE IZI‘I."D1 |‘2|!|33

08370313

REF # m!¢1 2E5BOSD000 8BS

C1ZBOS  D1/280D5 BOUGHT

FEDERAL MATIOMAL MTG ASSH

SERIES 353 CLASS 2

DUE 0700112034 D5 000%

093700510332

REF # 200507 2658060000

ACCRUES OM 15T, PAYS ON 2!'I'H
02805

D'll'iTJ'DE H-UUEHT UNITED STATES TREASURY NOTE

DUE 111812014 04, 280% MM 15
SPECIAL INSTRUCTIONS

YIELD 4,224 % T0O MATURITY

GVER REF # GO272827 A3 'WWEB

0305 012705 BOUGHT FEDERAL MATIONAL MTG ASSN
SERIES 328 CLASE PD

STRIP

DUE 01/01/2033
DEaTO1E110332

REF # 200501 2757200000 BS

3138FAWEE

3135FCLDE

ﬂ1IﬂZB‘DﬂB1

13,895,517 8203125 11,152,572 85

£.178,648,71 S
126,637,14

33.7659.904
ACCR, INT,

24_ 21875

10,020,312 50
86,878 .45

10,000,000
ACCR, T,

100.20313

i asaae

B1.96875

094 60

GOVERMMENT
SERIES 200d-2 CLASS 5B

CUAT0E D188

VILNIAIINOD

REF # 200501 2657450000 BS

:LERE e

-38.B01,752 8.00000
RCCR, INT,

1.882,157 .76
18,276,73

0”31-‘05 D”ZMS UNITED STATES. TREASLEY NOTE

Di.IE11.I‘15||2ﬂ"H 04,2505 MW 15

mz 53009

35 % 7O MATURITY
u:;'.'m REF # GOZAT002 A1

DUA1DE 01286 BOU UNITED STATES TREASURY NOTE

DUE 12/27/2006 03.000% 10 30
DBRAZAOZEA0LS
YIELD 3,224 % TO MATURITY
GVER REF # GOZ81000 A1

1282800

000, 000 100.90234 8,081,210 ,94
ACCR, T, B1,360.49

B12B28DF4

5B.5B594

15,000,000
ACCR, INT,

14,937,880 &3
38,535,917

8ETTSEDD WD ANOS

OE6ETIO0 VId4d

OROUDEDT:55 001

EFTA01260593



IR6ETTON V149

VILN3IAIINOD

EEZTSEDD WD ANGS

BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

Neaw York, Now York 10178

CLEARED THROLIGH T8
WHORLY CWNED SLBSIDIARY

Bear, Stemms Secusities Cong.
Dre Meirbech Cermer Nonh
Broskhn, Mem York 112013058

FINAMCIAL TRUST CO BC

13 &z

Transaction Detail (continued)

INVESTMENT ACTIVITY (continuad)

SETTLEMENT  TRADE
DATE DLTE TRANSACTION

DESCRFTION

BTATEMENT PEROO Jamuary 1. 2005
THIROLGH Jarary 31, JO0S5

M.N‘I'QIM:BER_

TAXPAYER HUMBER On File

LAST STATEMENT Decamber 31, 2004

STMBOLTUSF DUNMTITY PRICE DESIT AMOUNT CREDIT ANDUNT
mamos 01728105 S0LD LMATED STATES TREASURY MOTE 91 ZB2EDGZ -£0.000,000 89 TE563 19.953,125 00
DUE O AS2010 03, 528% )0 18
09642 B0Z2B3068 ACCR, INT, 32,044 20
YELD 3.677 % TO MATURITY
GVER REF # GOZ81001 A1
TOTAL $-108,507,003.81 £193, 000,358, 58
DEPOSITS AND WITHDRAWALS
DWIE TRANSACTION DESCRFTION CHERIT AMOUNT CREDT AMCUNT
M50E FHID WIRED: MDA GV 84579 FNDS WIRED TO 72,724 00
FLEET MATIOMAL BAMNK
ACZIATEDAO20 MYE358481
TOTAL §-TE T80
INTEREST
DaTE DESCAPTION SYMBOLICLEIR CAKTITY RATE [%) DERT AWOUNT CREDHT AMOUNT
0Mans FEDERAL HOME LOKM MTG CORP 31392T8E2 4.5200 £1,380, 80
SERIES 2483 (1 51
DUE 03 &/2032 4,820
INTEREST PRYMENT O1-15-05
T it e !!zm T
SERIES 2488 CLASS 20
DUE 03572032 5,520
INT RiD 1204 P'D 01-15-05
REPOP &I 55975
— L e -19200_&455?9-5
SERIES 2530 CLASS SE
DUE 02r1 8/2032 4,920
INTEREST PAYMENT Or1-15-05
27 QROUDSOT:AS DO VETO

EFTA01260594



TROECTO0 VIAH

VILN3IAIINOD

DGEZTSEDD WD ANGS

OFFICE SERVICING YOUR ADCOLMT
Bear, Steams & Co. Inc.
383 Madison Avanue

BEAR
STEARNS

CLEARES THROUGH TS
WHOLLY OwWhED SURSIDASY

Bear, Staasra Sscuritioy Com,
D Mastistecs: Canbe Morth

FINAMCIAL TRUST CO INC

14 W

Transaction Detail (continued)

INTEREST (cortinued)

DATE CESCRIFTION SYWMBOLTUSF DUANEITY RATE (%)

STATEMEKT PERIOC Jarisry 1. 2008
THROUGH Jarury 31, 2004

ACCDUNT HUMBER
TAXPAYER HUNBER
LAST STATEMENT December 31, 2004

(DERIT ALIDUNT CREDET AMOURT

LegFal:-titd FEDERAL HOME LOAN MTG CORP
SERIES 252& CLASS 5|
DUE D2N52032 £ 520
INTEREST PAYMENT 01-15-08

31383FCEE 4.5200

25,519.23

o Bns GOVERMMIENT NATIDMAL MTG ASSH
SERIES 2004-2 CLASS 5B
DUE DME2034 4793
INT B0 01-08 PID 01-16-08
REPDP &1 4,783

IBITAFCIMA 47930

160,998.04

01120008  GOVERMMEWT MATIOMAL MTG ASSN
SERIES 2004-5 CLASS PS
DUE C2/20r2033% 4, 540
WY RD 12-04 PO 01-20-05
REPOP &I  4.5400
o200 GOVERMMENT MATIONAL MTG ASSN IEITAFDET
SERES 2004-8 CLASS PS
DUE D22052033 4,540
INT R'D 12-04 PD 071-20-D5
REPG P &I 4,5400

FEITAFDET 4.5400

0125108 FANNIE b

ES 300313

82 855,00

31392IDK2 35,5620 130177 44
S RCR-1D FLTR
DUE 03/2572033 5,562
INTEREST PAYMENT 012505
012808 EEDERAL MATIOMAL MTG ASSN 3139302CE - - e -i,;ézh ------------------------------------- .-.-.-......-.-....-.1....;5..;;;::..6.................................
SERIES 2003-49 CLASS Sw
DUE 01/25/2033 4 5@
INTEREST PAYMENT O1-25-D5
TOTAL $707.230.68
oar C2M105:07:55 O VG

EFTA01260595



ERGECTO0 VIAH

VILN3IAIINOD

TEZTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
BEAR g
STEARNS S

CLEARED THROUIGH IT8
WHOLLY OMWKED SUBBIDWRY

Bear. Sieoyrs Sscurities Com.
Qe Marolech Center Notth

N

18 wiar

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS
with Bear,Stearns& Co. Inc.

SETTLEMENT A
DRTE QAT TRANSALTION DESCRIPTION

STMBCLCLSIF

QUANTTTY DCEBIT AMDUNT

FINANCIAL TRUST CO INC

STATEMENT PEROC January 1, 2005
THROUGH January 31, 2008

sccour e [N

TAREPAYER WULBER On File
LAST STATEMENT Depsnber 31, 2004

CREDIT AROUNT

oioTes JOURMAL UNITED: STATES TREASURY NOTE
FIMM  FDOTD432 A1
4 250 DUE 111514
REPQ AGREEMENT

DELVERED UNITED STATES TREASURY NOTE
DUE 127312006 3,000

TERM RESALE AGREEMENT

0TS RECENED UNITED STATES TREASLIRY NOTE

RESALE AGREEMENT

srrmpar 0 0 0 0 0 080 0 0 8 0 6 5 5 006§ 44 18 4 1 e e i e i S

LBl IMTEREST UNITED STATES TREASLIRY NOTE
DUE 1213112006  2.000
FITM  FIGE0E0R A2

RESALE INTEREST

Lialali ] JOURMAL FEDL HOME LOAN MTG CORP#S02E84
SERIES 218 CL PO
DUE 02m1/32
FIIM  FO3218 A7
REPD AGREEMENT

21282807

-20.000.000

200.050.000 .00

912E280F4

912E280F4

=78, 000,000

75,000,000 ,00

115,000,000 115,000,000 .00

11 2B0NUGT

-11.512.348

o10is JOURMAL FEDL HOME LOAN MG CORP#S03ES4
SERIES 218 o1 PO

DUE 02m1/32
FITM  F2383213 AZ
TERSM REPD AGREEMENT

2BCNGT

11,512,348 5,478,000 .00

25416 .67

8,528,000 00

[alylyiec] JOURNAL GOVERMMENT MATIOMAL MTG ASSN
EERIES 2004-5 CLASS PS

540 DUE 02120033
FITM  FIST3I210 A2
TERM REPD AGREEMENT

JB3ITAFDBT

21,900,000

01Noos JOURNAL GOVERMMENT NATIOMAL MTG ASSN
SERIES 2004-8 CLASS PS

4 540 DUE 02120V33
FilM  FOID3Z1E A1
REPO AGREEMENT

JA3IT4FDBT

21,800,000

500,000,003

oar OHD1OS:0T:58 O

EFTA01260596



FROCTIO0 VId4d

VILNIAIINOD

Z6EZTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.
383 Madison Avenue

BEAR
STEARNS —

17

16 ol 27

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (cortinued)

SETTLEMENT TRADE

DATE DarE THANSECTION DESCRIPTION STWBOLTUSEF CUIRMTITY

DEBIT AMDUNT

11201-2888
ETATEMEMT ML lanuary 1, 2005
THROUSH January 37, 2008
ACCOUNT NUMBER

TAXPAYER MuWBER  On Filg
LABT STATEMENT  December 31, 2004

(CREDIT AMOILIMT

0INons INTEREST FEDL HOME LOAN MTG CORP#SO2E84
SERIES 218 CL PO

DUE 2ioni2032 0,000

FITM  F28E3273 A2

REPO INTEREST

J2BCVUGT

53,560,70

o11i08 RECEIVED UITED STATES TREASURY HOTE B12E280F4 30,000,000 29,988,890 63
DUE 12/31/2008 3,000
3,000 DUE 12/31/08
M FOT10470 A1C
RESALE AGREEMIENT

011105 RECEIVED LBJIITED: STATES TREASUIRY MOTE
DUE 1273112006 3,000
1,000 OUE 1275106

FITM  FO 10470 ATA
RESALE AGREEMENT
011105 RECEIVED LBITED STATES TREASLIRY MOTE
DLE 1273112008 3,000
1,000 DUE 12751006

FITM  FOY 10470 AR
RESALE AGREEMENT

UNITED STATES TRERSURY MOTE T mq28280F4

DUE 12731/2006 3,000
3,000 DUE 12721006

M FOOTOS2D A2
TERM RESALE AGREEMENT

UMITED STATES TREASURY WOTE

B12B280F8 50,000,000

B128280F4 0,000,

=11 5.000,000

01111/05 INTEREST ..g{z.gzan\!;

RESALE INTEREST

0IN30E JOURNAL FEDERAL NATIOMAL MTE ASSH
SERIES 328 CLASS PO
DOLE 07/67133
STRIP

FMM P01 33284 A7
REPD) AGREEMENT

IIEFANES

439,990,999 .69

395 .59

-16.314,621

D2CADs0TSs o

115,000,000 00

Ty SRR —
11,802,000 .00

EFTA01260597



CROECTON VIAH

VILN3IAIINOD

EGZTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.

383 Madison Avenue

MNew York, New York 10178

BEAR
STEARNS

1T otar

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

‘SETNLEMENT TRADE
DATE DATE

TRAMSACTION DESCRPTION

SYMBJLCLIEIP

DEBIT ARIDUNT

FINANCIAL TRUST COINC

STATEMENT pEmsco lanuary 1, 2005
THRCLGH

ACCOUNT NLIMBER
TAAPAYER MWUMBER O File

LAST STATERETNT December 31, 2004

CREDIT Anacut

M 30S

GOVERNMENT MATIOMAL BTG ASEN
SERIES 2004-2 CLASS SB

4_7T93 DUE 0111634

FITM  FZBRIXET A2

TERM REPD AGREEMENT

ABITAFCMA

WITG ASSN
2004-2 CLASS. SB

M 30S

SERIES

4783 DUE D1/11634

FITM  FO13328T A1
REEMENT

R 0 T B R S R B B 0 B R 28

ABITAFCMA

GOVERNMENT MATIONAL MTG ASSN
SERIES 2004-5 CLASS PS

4_540 DUE 02/20033

FITM  F3573208 AL

TERM REPD AGREEMENT

R R T R U U R B 8 B B BB B SR R AR

M35

IBATAFDET

305 GOVERNMENT MATIONAL MTG ASSN
SERIES 2004-5 CLASS PS
4_540 DUE 02120033
FITM  FOT33269 A1
REPQ AGREEMENT

3EITAFDET

22,100,000

-22,100,000

2,500,000 ,00

B B D A B 000 0 1 0 00 0 4 0 B 8 10 1 518 0 4 518 04 3 044 884 i i v 1 v e TR Y A R AR

01305

JOURMAL GOVERNMENT MATIONAL MTG ASSMN

SERIES 2004-5 CLASS P5
4,540 DUE 02120033
FITM  FO133269 A2
REPQ AGREEMENT

GOVERNMENT NATIONAL MG ASSM
SERES 2004-5 CLASS PS
a_540 DUE 0220133
FifM  FO133268 AZ
REPD AGREEMENT

DN WDE JOURMAL FEDERAL MATIOMAL BTG ASSN
SERSES 153 CLASS 2
5,000 DUE O7ADr1/34
FITM  FO133284 81
REPD AGREEMENT

3EITH4FDET

IBITAFORT

IIEFCLDS

ozT

22,100,000

2,601.000,00

January 31, 2005

2,601,000 ,00

5% 106,600

-28.945,832

2.507.000..00

E.406,000 .00

D208 0755 oo

EFTA01260598



OFFICE SERVICING YOUR ACCOUNT

Beaf, Stearns & Co, Inc.
383 Madison Awerug

BEAR
STERNS M 10178

CLEARED TRROUGH TS
WHOLLY CWWHED SUBSIDIARY
Baar, Spaarna Securties Cop.
One Metratach Conter Worth
Brogiln. Hew Yok 11201384508

L
FINANCIAL TRUST &0 NG

18 war

Transaction Detail

(continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS

SETTLEWENT

TRADE
DWTE DATE DESCRIPTION

TRANSACTION

(eontinued)

STATEMEKT PERIOD laruary 1. 2005
THROUGH Jammry 31, 2005

ACCOLNT NMUMBER
TANPAYER MUMBER I

LAST STATEMENT Dacambar 31, 2004

STMBOLCLSIP CUAKTI

=

DERIT AROUNT CRECIT AMOUNT

0In3ns

JDURMAL

UNITED: STATES TREAZURY NOTE
FIT  FOOTO4
4,250 DUE 1115814

TERM REPD AGREEMIENT

912828007 20,000,000 20,050,000 ,00

0inane UNITED: STATES TREASURY MOTE

FMM  FO130823 A1

4,280 DUE 1111514

REPD AGREEMENT
01nans DELVERED UNITED STATES TREASURY NOTE

DUE 12/31/2006  3.000

3.000 DUE 12/31/08

FITM  FO 10470 AZC

TERM RESALE AGREEMENT

LINITED STATES TREASURY NOTE
DUE 12/31/2006 3,000
1,000 DUE 12/31/05

FITM  FO1104TO A24

TERM RESALE AGREEMENT

mnans DELNERED

0iNa0e

oiManE

RECENED UMITED: STATES TREASURY MWOTE
DUE 12731/2006 3,000
1,000 DUE 1231406
FTM  FO1 30834 A1
RESALE AGREEMENT

VILN3IAIINOD

0iNa0E

" NTEREST GENERKMENT NATIONAL MTG ASSH
SERIES 2004.5 CLASS PS5

4 540
Al

REPO INTEREST

512828001 40,606,000

30,150,000 ,00

2p,8849, 959 99

B12B2E0F4 ~30.000,000

B12E2A0F4 -50,000,000

999,990 99

-50, 000,000 40,699,999 95

B12BZA0F4

S12E2E0F 4 160,000,000 160,000,000 00

31,887 .50

FEITAFDET

oihans

INTEREST

LINITED STATES TREASUIRY MOTE
DUE 17182014 43250

FITM  FOOTOHE2 A2
REPO INTEREST

PEETSEOD WD ANGS

OROETTON VIAH

e — . e
oy D20ADENT:ES OO Ve

EFTA01260599



LEOETTO0 VIAH

VILN3IAIINOD

SGEZTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steamns & Co, Inc,

383 Madison Avenue

Mew York, New York 10179

BEAR
STEARNS

CLEARED THROUGH TS
WHOLLY OWMED SLIBSIDWITtY

Baar, Stearms Secerited Comp.
e Meroech Comer Mo
V1201 -1858

FINANCIAL TRUST COINC

19 w7

Transaction Detail (continued)

REPURCHASE AND REVERSE REFURCHASE TRANSACTIONS  (continued)

CESCRIPTION STVBOLCLSE

DEBIT AMTUNT

STATEMENT FERIOD January 1, 2005
THROLGH

lanuary 31, 2005

ASCOUNT KUVBER
TANPAYER WUMEER  On Fle

LAST STATEMENT Dacember 31, 2004

CREDNT ARCLT

UNITED STATES TREASURY NOTE B12B280F4

RESALE INTEREST

A0F4

TED STATES TREASURY NOTE
DUE 1273172008 34

FITM  FO1104TD AZA
RESALE INTEREST

UNITED STATES TREASLURY NOTE
DLE 1231/3006 3,000
FITM  FD110470 A28
RESALE INTEREST

912BZ80F4

3,183,33

£.305 55

"5,305.55

C1NEDS JOLRMAL GOVERNMENT MATIONAL MTG ASSR IEATAFDET
SERIES 2004-5 CLASS PS
4 540 DUE D2/20033
FITM FD183287 A1
REPD AGREEMENT

O BDS

JOURMAL

GOVERNMENT MATIONAL MTG ASSN
SERIES 2004-5 CLASS PS

4,540 DUE D2/20033
FITM  FOI03218 AZ
TERM REPD AGREEMENT

ZEATAFDET

T, NOTE

91282807

FITM  FO180BES A1
4250 DUE 1111514
REPQ AGREEMENT

UNITED STATES TREASURY NOTE
FITM  FOT30B23 A2

4,250 DUE 111514

TERM REPD AGREEMENT

9128Z80CT

D1 BIDS DELIVERED UNITED STATES TREASURY NOTE a EHIBDF-I--
DUE 12/3172006 3,000

3.000 DUE 1 2/31/06

FTM  FOY30534 A2

TERM RESALE AGREEMENT

180,000,000

ozT

21,800,000

21,157,500 .00

30,180,000 .00

02050755 oo

160,000,000 00

EFTA01260600



OFFICE SERVICING YOUR ACCOUMNT
Baar, Steams & Co. Inc.
383 Madison Averue

BEAR
STEARNS

20 o

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT

TRADE
DATE DRTE TRARSALTON DESGRPTION

SYMBOLILEIP

DEEIT AMOLNT

ﬁ M Yok 11204-3850

FINAMCIAL TRUST CO IMNC

STATEMENT PERmIOC Jarauary 1. 2005
THROUGH Jaruary 31, 2005

recour e [

TAXPAYER WUMBER On File

LAST BTATEWENT Decembar 31, 2004

CREDIT AMDUNT

0InNens RECENED UNITED STATES TREASURY NOTE

DUE 12/3172006 3,000

3,000 DUE 12/31/08

FITM _FD18D625 A1

LE AGREEMENT

wiABes  JOURMAL  UNITED STATES TREASURY NOTE

FiTW  FO180885 A1

3_B25 DUE 01N &R0

REPD AGREEMIENT

INTEREST GOVERMMENT MATIOMAL MTG ASEN

SERIES 2004-5 CLASS P5

DUE DRR2O/2033 4,540
FITM  FOI03218 A2
REPD MTEREST

INTEREST

Latpl-tit] UNITED STATES TREASLURY MOTE

DUE 111572014 4,250
FITM  FO1 30823 &2
REPD INTEREST

D1NBDS

3.000
FITM  FO130834 A2
RESALE INTEREST

[ttt JOURMNAL FEDL HOME LOAN KTG CORP#S02684

SERES 218 CL PO

DUE 02001132

FIMd  FOS3188 A

REPD AGREEMENT

VILN3IAIINOD

9128200F4

91282BDG2

ABIT4FDET

2828061

B12B2B0F4

175,000,000

175,000,000 00

20,000,000

£53.33

I ZBOWIGT

ohains JOURNAL FEDL HOME LOAN BTG CORP#S02664
SERIES 218 CL PO
DUE 02/01/32
FliM - FOT83163 A1
REFD AGREEMENT

AN ZBOVUGT

011805 JOURNAL FEDL HOME LOAN WTG CORP#S0D2E84
‘SERIES 218 CL PO
DUE D2/01/32
FITM  FO103216 A2
TERM REPD AGREEMENT

-1,567.881

-5, 544, 164

96ZTSEDD WD ANGOS

REGECTO0 VIAH

D2EMNEOTEE 0

19,875.000 .00

44,000 00

7,800,000 ,00

EFTA01260601



BEAR
STEARNS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Inc.

383 Madison Avenue

Mew York, New Yok 10178

2 o

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLERENT TRADE

BATE BaTE TRANSACTION

DESCRIPTION

STRAOLTUSE

—

FINANCIAL TRUST COINC

STATEMENT FERIOD January 1, 2008
THROUGH January 31, 2005

= -
TAXPAYER

LAST STATEWENT December 31, 2004

CREDIT AMOUNT

01805 JOURNAL

UNITED STATES TREASURY WOTE
FITM  FOTB0534 A1

4,250 DUE 11/15M4

REPD AGREEMENT

Siz2g2anc

01N8ns JOURNAL

LINITED) STATES TREASURY MOTE
FIM  FOTBOSES A2

4,250 DUE 1111514

TERM REPD AGREEMENT

18105

UMITED STATES TREASURY WOTE
DUE 1231/2006 3,000
3,000 DUE 1212106

FITM  FOTBDE2E A2

TERM RESALE AGREEMENT

o1ne0s RECENED

12,120,000 .00

B1ZEZBOF4 175,000,000

UMITED STATES TREASURY WOTE
DUE1231/2008 3,000

F
RESHLE AGREEMENT

§128280F4 187,000,000

oans JOURNAL

onans JOURNAL

VILN3IAIINOD

S TR R R TR R RS R S e

UMITED STATES TREASURY WOTE
FTM _ FOTEDGED A2

1,625 DUE 011510

TERM REPD AGREEMENT

12828062

LIMITED STATES TREASURY WOTE
FITM  FOTS0524 A7

3.625 DUE 01711510

REPD) AGREEMENT

0118i0s INTEREST

FEDL HOME LOAN MTG CORP#S0ZE8
SERIES 218 CL PO

DUE 020172032 0,000

FM  FOT03218 A2

REFD) INTEREST

01n8ns

LGETSEDD WD ANGS

HROETTON VIAH

UMITED STATES TREASURY MOTE
OUE 17715/2014 4,250
FIM  FOBOEES A2

REPO INTEREST

§12628062

5.504.48

31 ZBCVUGT

512828001

oaT

191,000,000

175,000,000 .00

00

O201/0E:0T:55 O

39,750,000 .00

1,057 B8

EFTA01260602



06Tl VId4d

VILN3IAIINOD

BGZTSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Steams & Co. Ine.
383 Madison Avenus

BEAR
STEARNS T

CLEARED THROUGH TS
WHOLLY OWHED SURSDIWRY

Bear. Sleams Seruites fam
Oew Mntrotech Cosier Mafh
Brookly, Miw York 11201.38550

IMANCEAL TRUST CO INC

22 o7

Transaction Detail (continued)

STATEMENT PERIOO lwtusry 1. 2008
THROUGH Jaruacy 31, 2005

ACCOLNT WUMBER
TANPAYER HUMBER O File

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued) LAST STATEMENT  December 31, 2004

SETTLEMENT TRADE
DATE DATE TRANSACTIDN DESCHIPTION

SYMBOLCLSIF DLWNTITY DIEBIT AMDUNT CREDIT AbOLINT

oinans INTEREST LITED STATES TREASURY NOTE
DUE 12731/2006  3.000
FTM  FOIBOE2E A2
RESALE MTEREST

UMITED STATES TREASURY MOTE
OLE 071552010 3,628
AW FOTE0BES A3

REPOD INTEREST

"INTEREST

S12E280F4 6,076,389

Bi12B28DG2 858,10

OI2E05 JOURMAL FEDL HOME LOAN MTG CORP#SD2664
SEREES 218 CL PO
DUE 201132
FITM  FO183188 A2
TERM REPD AGREEMENT

0/2B008 JOLIRMAL FEDL HOME LDAN MTG CORP#502584
EE:EHES 218 CL PD

1!
FITM  FO283328 A1
REPD AGREEMENT

31 ZBOWIGT 1,587,947

MZACIET -1,567,881 1,188,000 .00

01/z8/05 JOURMAL FEDERAL HOME LOAN MTG CORP
SERIES 24BB CLASE 50
5,520 DUE 03532
FITM  F2583267 AZ
TERM REPD AGREEMEMNT

0v/zams

FEDERAL HOME LOAN MTG CORS
SERIES 2488 CLASS 50
£.520 DUE 031532

FITM  FOZE3231 A1
RESALE AGREEMENT

0128005 JOURMAL FEBERAL HOME LOAN MTG CORP
SERIES 2488 C1ASS 50
5 520 DUE 031 8132
FITM  FOZB3231 A2
RESALE AGREEMENT
0128005 JOURMAL FEDERAL HOME LOKAN MTG CORP
SERIES 2488 CLASS S0
5,820 DUE 031532
FITM  FOZA3ZES ki
REPO AGREEMENT

aETEE 11,212,304

3139232 11.212,304 B49,000,00

313821132 11212304 848.000,

13827132 11,212,304 ” ' B848.000,00

ozT D2M10S:07-55 Gon Ve

EFTA01260603



166ETTON V149

VILNIAIINOD

66ZTSEDD WD ANGOS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearmns & Co. Inc.
383 Madison Avenue

BEAR
STEARNS .

CLEARED THROUGH ITS
WHOLLY OWHED SUBSIDMRY

Bedr. Siearss Securiies Do
Orer Mewroiech Coster Mearh
112073855

FINAMCIAL TRUST COINC

23 sz

Transaction Detail (continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (sontinued)

SETTLEMENT TRADE

DATE [DATE TRANSACTION DESCRPTINN STNBOLTUSE

STATEMENT PERICD Jaruary 1. 2005
THRCUGH Jarsaary 31, 2005
ACEOUNT NUMBER

TaxPAYER HLnEER  (On File

LAST ETATEMENT Dacember 31, 2004

(QLLANTITY DESIT AMIUNT CREDIT AMDUNT

C2805 FEDERAL MATIOMAL MTG ASSN
SERIES 328 CLASE PO

DLE 01/0733

STRIP

EMMM  FO2A315%5 A1
REPD AGREEMENT

JOURMAL 11 IEFAWER

-13.595,517 10,074,000 .00

DIZBIDS JOURKAL GOVERNMENT MATIONAL BTG ASEN
SERIES 2004-5 CLASS PS5
4 450 DUE 0220033
FITM  FO183Z87 A2
TERM REFD AGREEMENT

01128005 JOURNAL GOVERNMENT MATIONAL MTG ASSN IBITAFDE?
£ 2004-5 CLASE PS
4, 480 DUE 02r20/33
FITM  FOZEIZIT A7

REPD AGREEMENT

IBITAFDET

04rzams JOURNAL GOVERNMENT NATIONAL MTG ASSN

SERIES 2D04-5 CLASS PS
4,450 DUE 022033
FITd  FOREI2IE A1
REPD AGREEMENT

1AXT4FDBEY

01ZBI0S JOURMAL F
SERIES 353 CLASS 2
5,000 DUE 07/01/34
FITM  FO2EI1ED A1
REPQ AGREEMENT

-17,600,000

-4,300.000

-33.760.804 7,351,000 00

C12B005 JOURMAL UNITED STATES TREASURY NOTE
FITW  FO190534 A2

4250 DUE 111514

TERM REPD AGREEMENT

S128280C

12,000,000 12,120,000 00

O1i2BM05 JOURMAL UNITED STATES TREASURY NOTE
FTM  FOZB0728 A1
4 250 DUE 1111514
REPD AGREEMENT

028005

9128280C7

INTEREST

UNITED STATES TREASURY NOTE
DUE 11152014 4,280
FMW  FO190534 AZ

REPOD INTEREST

912828001

<22,000,000 22,247,500 00

5.679.57

027

O 007: 88 D W

EFTA01260604



THOECTON VIAH

VILN3IAIINOD

DOETSEDD WD ANGS

OFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co. Inc.
383 Madison Avenue

BEAR
STERNS W 107178

24 o

Transaction Detail [continued)

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT TRADE

GATL DATE TRANSACTION DESCRIPTION SYMBOLCLEIRF

CLANTITE

DEBIT asOLNT

CLEARED THROUGH TH
WHOLLY CWVMED SUSSIDIARY

Baar, Sieams Seouiies Corg.
Ona Metrobach Cemer Moth

W“H
T GO INC

BTATEMERT PERIGO  Jariiary 1. 2005
THROUGH Jaruary 31, 2005

|

TAXPAYER MLMOER 0N File

LAST BTATEMEMT Decembar 31, 2004

CREDI AMOURT

oins JOURNAL FEDERKL MATIOMAL MTG ASSN

SERIES 328 CLASS PO

DUE 0101133

STRIP

FIMd  FO313080 A1

REPD AGREEMENT
oS GOVERWMENT MATIONAL MTG ASSN

SERIES 2004-2 CLASS 5B

4,720 DUE M E24

FIM  FOI33287 A2

TERM REPD AGREEMENT
s UNITED: STATES TREASURY NOTE

FI'I'M FL'IEECITEE A2

4,250 DUE &4
TERM REPO MEMNT

3136FAWER

ABITAFCMS

8128280C1

araninia hr;r:gn.surgs-?g ....... ‘:« A i

FITM  FO3T0806 A1
4 250 DUE 11H &8R4

o30S JOURMAL

512!2&&:1

9128Z60F4
DUE 12/37/2006 3,000
2,000 DUE 12/31/06
FITM  FO310850 A1
RESALE AGREEMENT

0a1os 'E'ELI'I"EEEU UNITED STATES TREASLURY NOTE
DUE 12/31/2008 3,000

3,000 DUE 12/31/06
FITM  FON903ST AZ
TERM RESALE AGREEMENT

E L ZEZBDFI

0E0s UNITED: STATES TREASURY NOTE

M4 FOIT1075E A1
3,628 DUE 0111510
REPO AGREEMENT
B 0s JOURNAL UNITED STATES TREASLRY NOTE 912828062
FMY  FOlS0628 A2
3.525 DUE 0111510
TERM BEPD AGREEMENT

912828062

-11,388.361

38,807,752

2,830,000 .00

B, 408,000 .00

151,000,000

oy

oy ey 8 2 e L L B B "
SO —— =0 o ‘Hwéq ...................
e e e 1?5-503,(-31:}& ................ 1 -:rﬁzzaﬂm.m-- T ——

-20,000,000

9, DWWD ]

40,000,000

38,750,000 ,00

DAE0S0T-59 oon

EFTA01260605



ERBECTON VIAH

VILN3IAIINOD

TOETSEDD WD ANGS

CLEARED THROUGH I8
TWHDLLY DWHED SUBBIDWFY

Bear. Siearms Securities Com.
One Mewoiech Conley Maih

-

FINANCIAL TRUST CO INC

QFFICE SERVICING YOUR ACCOUNT
Bear, Stearns & Co, Inc.

383 Madison Avenie

Mew York, Mew York 10178

BEAR
STEARNS

25 v
STATEMENT PEROD  January 1, 2005
THECLIGH January 31, 2005
Transaction Detail (continued)
ACCOUWT MUWBES

TAXPAYER MUMBER On File

REPURCHASE AND REVERSE REPURCHASE TRANSACTIONS  (continued)

SETTLEMENT FRADE
Dan DA FRAPISALCTION OLSCRFTION SYMBOLICLEIP DLBANTITY DEBIT AMOUNT

0113705 INTEREST GOVERNMENT MATIOMAL MTG ASSN IEITHFCMA 4,048 80
SERIES 2004-2 CLASS 5B
DUE D11 BR2034 4,720
FITM  FO133287 A2
REPD IMTEREST
03105 INTEREST UNITED STATES TREASURY NOTE 97128280
DUE 1W1S20N4 4,250
HTM  FOZBOT2E A2
REPD INTEREST

LAST ETATEMENT December 31, 2004

CRLOT RMOUMT

0 00 0 0 0 0 0 600 8 000 00 0 0 00 8 00 00 D0 00 06 0 0 5 0 48 4 o 0 0 5048 5 S04 048 154 568 6915055559 518 598 008 0 0 1 0 0 000 00 B 0 B B BB 0 0 350 B 8 8 6 54 6554 5 8 655

01131508 INTEREST UNITED STATES TREASURY NOTE 9128260F4 120,648.93
DUE 12/31/2006 3,000
FTM _FO190357 AZ
RESALE INTEREST
s s e e e e
DUEDIN&2010 3,625
FTM  FO180524 A2
REFD INTEREST
TOTAL $-1,140.074,021.34 §1,135.214,427 46
MISCELLANEOQUS
DATE
WMODAY TRANSACTION DESCHFTION E’l ARIDLUNT CREDET AMDUNT
OUNS05  JOURNAL DEC 04 SPEC CLEARING FEES 2,000,00
01NS05 JOURNAL GNMA-JOYRIGHMEA] GTE: 26,796, BB o
SETT.0/05
£ 500 DUE 011 5/35
MBS NET 01/18/08
SETT.0N005
E,000 OUE 01715135
MBS NET 01/20008
TOTAL $-29, 706,58 $4,687.50
27 OHDVOSDT:EE O3 VBTG

EFTA01260606



FoOOETIO0 V144

ZOETSEDD WD ANGS

VILN3IAIINOD

BEAR
STEARNS

CLEARED THROUGH M8

OFFICE SERVICING YOUR ACCOUNT "

Bear, Stearns & Co. Inc.
383 Madison Avenue
New York, New York 10179

Bear. Suams Seoaines Cosp.
One Metrotach Cemer Nomh
11311858

FINAMCIAL TRUST C0O NG

26 o IT

Trades Executed Pending Settlement

SETTLENENT  TRADE
DATE (DATE TREMSACTION

BTATEMENT PERICO Jaruary 1, 2005
THROUGH Jarwary 31, 2005

seccunr e[

TAKPAYER WUMBER On File

LAST STATEMENT Decomber 31, 2004

L S{EPTION STARILCUSR (QUANTITY FRICE

02010s 07305 S0

UNITED STATES TREASURY NOTE

91282808 -18,000,000 .00 BB, E6BTS

14,854,419 .89

DUE 073912007 03,125% 1) 31
OSA3027486089
TURITY

YIELD' 3288 % TO MA
GWER REF # GO311008 A1

20008 BOUGHT

SATTIOZ 10,000,000 ,00

FHMA-JOY R FRMA)GTD
SETT.02M05

DUE D2/07/2035 05,500%
%?1 6110332

A0S S0

FHMA- 30V RPN GTD SATTIOX

SETT.02/05

DUE 0200112035 08, S00%
OBBTZAO0211332

REF # 20050711157220000 BS

FHRA-30YRIFRMRIGTD 10,151,862 .50

SETT, 0208

DUE 0201/2035 05,500%
QST 280211332

REF # 2008071 1857000000 BS

O2MN0S 20008 BOUGHT

................ T T ——

.00 99,5523 5085234 38

e rmrararrnim -
SETT 02108

DUE D2/01/2034 08, 000%

0887280211332

REF # 200507 205 7000000 BS
A5 OF 01720605

FHMA-JOYRIFRMA)GTD

SETT. D205

DUE 0201/2034 05,000%
0SBT280211332

REF # 200501 2057000000 BS

98,6523 9,965,234 38

FNMA-JOYIFNA)GTD 9.965.234 .18

SETT.OZNOS

DUE 02i01/2034 05,000%
0oBT7280211332

REF # 300501 2057000000 BS
AS OF 01720005

ozT O2I01/048:0T84 &n Ve

EFTA01260607



SHOECTON VIAH

1VILN3IAIINOD

E0ETSEDD WD ANGS

E;IFH:ES“?:HMINI.‘&Q\'G:M ACCOUNT
BEAR S5 Uil S,
;7
STEARNS B

ZT star

Trades Executed Pending Settlement  (continued)

SETTLEMENT  TRADE
DATE DATE TRAKSACTION DESCRIPTION

Frangususe

QUANTITY SRICE

CLEARED THROUGH IS
WHOLLY DWHED SUBSIDIARY

Bear. Simwes Secuiles Corp.
D Memsiech Cenlly Manh
Beooidyn, Mew York 11201-3855

COING

BTATEWENT PERICD Jamuary 1, 2008

THROUGH

ACCOUNT NUNAE

LAST ETATEMENT

DEEIT AROUNT

Jaruary 31, 2008

TANPAYER HUMDE

December 31, 2004

CREMT AMDUNT

0ZNoos 12MEI04 BOUGHT FNILA 30VR GTD
SETT. D25
DUE 020172005 08, 000%
D9B7031317332
REF # 2004121657320000 BS

kg Tatial ] [ kil BOUGHT FMMA 30FR GTD
SETT, 02/05
DUE DZ01/2035 06.000%
GEATIAN021 1332
REF # 20050711157210000 BS

SETT, QRS

DUE 02012035 06, 000%
DaaTIan1 133z

REF # 2004123057220000 BS

B 0B T 0 T R S 0 B 0B 0 000 B0 0 0 0 0 0 0 00 0000 0 8 B R 0 e 8 B R B B

02N 508 12r30004 BOUGHT FHMA-1 SVR(FNMA-15METD

SETT, 02105

DUE O2101/2020 05 500%
0887280211332

REF # 2004123057230000 BS

SAB19N2

SAB18TE

10,000,000 .00 1030312

20,000,003 00 1030312

SAB1ET2

SAB2209

=10.000,000 ,00 102,5843

10,303,125 ,00

20,608,250 00

10,398,437 .50

11,000,000 00 1029788

11,327,421 B8

02M5/05 12MEDE 50D FHMA-1SYRIFNMA-15)GTD
SETT.02/05

DUE 02012020 05, 200%
DBETL3T1 317332

REF # 2004121657330000 BS

SAE2209

-H‘I.DEG.GCID R +] 103.1083

11,242,031 25

TOTAL

F2.340, 1252

BEE B16,6B5 52

The sbowe bfes o fof BPREN is By SiRer seclion of s Sliemen.

STOP|  *=**** End of Statement******

axy

02080755 G

EFTA01260608



