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SUMMARY OF INVESTMENT PORTFOLIO AS AT SEPTEMBER 30, 2008

The portfolio of Global Diversified Investment Grade Income Trust (“Global DIGIT”) is
comprised of:

1. Swap agreements D, E and F for a total of $91,116,000;
2. National Bank of Canada rated A Term Deposit Note for a total of $74,840,801;
3. An interest-bearing receivable of $16,275,199 under the swap agreements D, E and F.

Global DIGIT provides an economic exposure to a mezzanine tranche of three portfolios of
reference obligations comprising corporate CDO exposures, mortgage-backed securities and asset-
backed securities (the “Reference Obligations™). Credit exposures D, E and F benefit from a first
loss protection representing 0.95%, 1.60% and 0.80% of portfolio 1 (D), 2 (E) and 3 (F),
respectively.

The three credit exposures are composed of primary exposures (the corporate CDO exposures) and
contingent exposures (the mortgage-backed securities and asset-backed securities exposures).
Global DIGIT will not experience any loss under any credit default swap pursuant to credit events
on reference obligations included in the portfolio of contingent exposures until all reference
obligations comprised in the portfolio of primary exposures have all defaulted and their notional
amount has been reduced to zero. The primary exposures consist of multiple tranched exposures
within 5 corporate CDOs with attachment points (the point in the capital structure where the
exposures to losses in the portfolio begins) varying between 7.85% and 11% and detachment
points (the point in the capital structure where the exposures to losses in the portfolio ends)
varying between 9.55% and 13%. The next update will be as at December 31, 2008.

See Schedule A for a description of both the primary and contingent exposures, within each of the
three portfolios, and Schedule B for a list of the Reference Obligations underlying the 5 corporate
CDO exposures.

As of October 27, 2008, five Credit Events have affected the primary exposures. Aside from the
Credit Event related to Delphi Corp. that occurred in 2005, there have been four additional Credit
Events: Fannie Mae, Freddie Mac and Lehman Brothers Holdings Inc. in September 2008 and
Controladora Comercial Mexicana SAB in October 2008. Subsequent to these Credit Events
(Lehman, Fannie Mae, Freddie Mac and Controladora Comercial Mexicana SAB), it is expected
that both the attachment and detachment points will be lowered, due to the reduction of
subordination within the capital structure. The aforementioned reduction will be known in
December 2008 or before. Regardless of the recovery rate that will be determined for the above
mentioned reference entities, Global DIGIT will not suffer a loss pursuant to these Credit Events.



The following pie-chart provides a break-down of the Reference Obligations by asset category.
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SCHEDULE A
PORTFOLIO 1

The Portfolio 1 credit exposures are composed of primary exposures (the corporate CDO exposures)
and contingent exposures (the mortgage-backed securities and asset-backed securities exposures). The
exposure of Global DIGIT to Credit Exposure D is limited to an amount of $30,374,169. As at
September 30, 2008, Credit Exposure D was benefiting from a first loss protection of $144,277,305.
The notional amount of the corporate CDO exposures is $3,796,771,179 (25% of Portfolio 1
exposure), whereas the notional amount of mortgage-backed and asset-backed securities is

$11,390,313,536 (75% of Portfolio 1 exposure).

Primary Exposure Ratings Distribution:

Ratings of the reference obligations underlying the corporate CDO exposures — S&P Equivalent — Sep. 30, 2008
Rating Weighting Rating Weighting
AAA 2.21% BBB- 9.24%
AA+ 1.20% BB+ 2.01%
AA 5.82% BB 3.82%
AA- 6.02% BB- 2.01%
A+ 7.63% B+ 2.61%
A 10.24% B 0.81%
A- 17.27% B- 4.01%
BBB+ 16.07% NR 3.41%
BBB 5.62% TOTAL 100.00%
Primary Exposure Tranches:
SnP Mdy's
Nb of Equivalent  Equivalent Attachment Detachment
CDO Issuer Securities WARF* WARF* Point Point Weighting  Notional protection
CDOO01 Credit Select:2004-1:A 100 BBB/BBB- Baa3/Bal 10.63% 12.63% 5% $ 759 354 236
CDO02 Credit Select:2004-2:A 99 BBB/BBB- Baa3/Bal 10.63% 12.63% 5% $ 759 354 236
CDO03 Credit Select:2004-3:B 101 BBB-/BB+ Baa3/Bal 9.55% 11.00% 5% $ 759 354 236
CDOO04 Credit Select:2004-4:B 100 BBB/BBB- Baa2/Baa3 9.55% 11.00% 5% $ 759 354 236
CDOO05 Credit Select:2004-5:C 100 BBB/BBB- Baa3/Bal 7.85% 9.55% 5% $ 759 354 236
25% $ 3796771179

* Weighted average rating factor based on ratings from relevant rating agency




Portfolio 1 Contingent Exposures:

S&P Rating as Moody’s
at Sep. 30, Rating as at
Issuer ISIN 2008 Sep. 30, 2008 Weighting Nominal Protection

[ACCESS GROUP, INC. US00432CAC55 AAA Aaa 0.54% $ 82 538 504

[ACCESS GROUP, INC. US00432CAD39 AAA Aaa 0.54% $ 82 538 504

[ACCESS GROUP, INC. US00432CAL54 AAA Aaa 0.54% $ 82 538 504

[ACCESS GROUP, INC. US00432CAQ42 AAA Aaa 0.54% $ 82 538 504

[AMERICAN EXPRESS CREDIT ACCOUNT |US02582JCC27 AAA Aaa 0.54% $ 82 538 504

[AMERICAN EXPRESS CREDIT ACCOUNT |US02582JCG31 AAA NR 0.54% $ 82 538 504

[AMERICAN EXPRESS CREDIT ACCOUNT |US02582JCJ79 NR Aaa 0.54% $ 82 538 504

BANK ONE ISSUANCE TRUST US06423RAK23 AAA Aaa 0.54% $ 82 538 504
[[cAPITAL ONE MASTER TRUST US14040KCB26 NR Aaa 0.54% $ 82 538 504
[[CHASE CREDIT CARD MASTER TRUST | US16151RBN26 AAA Aaa 0.54% $ 82 538 504
[lcITIBANK CREDIT CARD ISSUANCE US17305EAQS9 AAA Aaa 0.54% $ 82 538 504
[lcITIBANK CREDIT CARD ISSUANCE US17305EAZ88 AAA Aaa 0.54% $ 82 538 504
[lcITIBANK CREDIT CARD ISSUANCE US17305EBC84 AAA Aaa 0.54% $ 82 538 504
[lcITIBANK CREDIT CARD ISSUANCE US17305EBF16 AAA Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US3133995767 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US313399PA98 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US313399VB08 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US31339G2B65 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US31339NCL82 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US31339NUF13 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US3133TCQW19 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TETV64 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US3133TEX740 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TJINL34 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US3133TLPP75 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TLVA33 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US3133TNR891 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TRDVA42 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TSH222 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TTK752 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TTUM16 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TTV403 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TVCQ77 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US3133TVFP67 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31358SAT87 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359FAMO5 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359GE283 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359GE366 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359H5B68 NR Aaa 054% |$ 82 538 504
[[FANNIE MAE US31359HB600 NR Aaa 054% | $ 82 538 504
[[FANNIE MAE US31359HNK67 NR Aaa 054% |$ 82 538 504
[[FANNIE MAE US31359K6P73 NR Aaa 054% | $ 82 538 504
[[FANNIE MAE US31359KED54 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359KLJ42 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359KQ750 NR Aaa 054% |$ 82 538 504
[[FANNIE MAE US31359KTHO4 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359LF264 NR Aaa 054% |$ 82 538 504
[IFANNIE MAE US31359LF348 NR Aaa 0.54% $ 82 538 504




Portfolio 1 Contingent Exposures:

“ S&P Rating as Moody’s
at Sep. 30, Rating as at

Issuer ISIN 2008 Sep. 30, 2008 Weighting Nominal Protection
[[FANNIE MAE US31359LLN37 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359LNU51 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359LPC36 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359LQD00 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359LSN63 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359QWS91 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359TG513 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359TPL60 NR Aaa 0.54% $ 82 538 504
[[FANNIEMAE WHOLE LOAN US31359UQG30 AAA NR 0.54% $ 82 538 504
[[FANNIEMAE WHOLE LOAN US31359UQH13 AAA NR 0.54% $ 82 538 504
[[FANNIEMAE WHOLE LOAN US31359UVK86 AAA NR 0.54% $ 82 538 504
[[FANNIEMAE WHOLE LOAN US31359UVL69 AAA NR 0.54% $ 82 538 504
[[FANNIE MAE US31359U7578 NR Aaa 0.54% $ 82 538 504
[[FANNIEMAE WHOLE LOAN US31359UZ\W88 AAA NR 0.54% $ 82 538 504
[[FANNIEMAE WHOLE LOAN US31359UZX61 AAA NR 0.54% $ 82 538 504
[[FANNIE MAE US31359VAY92 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359VRL98 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31359VYC17 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US313921D216 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31392AVPO1 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31392BNA07 NR Aaa 0.54% $ 82 538 504
[[FANNIEMAE WHOLE LOAN US31392CMJ08 AAA Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31392CNM28 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31392DBF87 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31392DBM39 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31392DXX55 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31392FVB02 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US31392PHH10 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US31392PQDO05 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US31392R4E82 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US31392UHHO05 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US31392UJC99 NR Aaa 054% | $ 82 538 504
[[FREDDIE MAC US31392XWV62 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31393ANS23 NR Aaa 054% | $ 82 538 504
[[FANNIE MAE US31393D2D26 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31393DQ200 NR Aaa 054% | $ 82 538 504
[[FREDDIE MAC US31393GAK04 NR Aaa 0.54% $ 82 538 504
[[FREDDIE MAC US31393HFH03 NR Aaa 054% | $ 82 538 504
[[FREDDIE MAC US31393KGA79 NR Aaa 054% |$ 82 538 504
[[FREDDIE MAC US31393LCN10 NR Aaa 054% | $ 82 538 504
[[FREDDIE MAC US31393LYD99 NR Aaa 054% | $ 82 538 504
[[FREDDIE MAC US31393NZE20 NR Aaa 054% | $ 82 538 504
[[FREDDIE MAC US31393PV683 NR Aaa 054% |$ 82 538 504
[[FANNIE MAE US31393T6E19 NR Aaa 0.54% $ 82 538 504
[[FANNIE MAE US31393UW335 NR Aaa 054% | $ 82 538 504
[[FANNIEMAE WHOLE LOAN US31393XVH78 AAA NR 0.54% $ 82 538 504
[[FANNIEMAE WHOLE LOAN US31393XVJ35 AAA NR 0.54% $ 82 538 504
[IFANNIE MAE US31393Y2F12 NR Aaa 0.54% $ 82 538 504




Portfolio 1 Contingent Exposures:

“ S&P Rating as Moody’s
at Sep. 30, Rating as at

Issuer ISIN 2008 Sep. 30, 2008 Weighting Nominal Protection
[FReEDDIE MAC US31394GYZ08 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US31394HC258 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US31394IN780 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US31394KRS59 NR Aaa 0.54% $ 82 538 504
[FREDDIE MAC US31394WT657 NR Aaa 0.54% $ 82 538 504
[[<EYCORP STUDENT LOAN TRUST US493268AS51 AAA Aaa 0.54% $ 82 538 504
[[<EYCORP STUDENT LOAN TRUST US493268AY20 AA A2 0.54% $ 82 538 504
[[<EYCORP STUDENT LOAN TRUST US493268BA35 AAA Aaa 0.54% $ 82 538 504
[[<EYCORP STUDENT LOAN TRUST US493268BD73 AA A2 0.54% $ 82 538 504
[[MBNA MASTER CREDIT CARD TRUST ~ |US55262NALO1 AAA Aaa 0.54% $ 82 538 504
[[MBNA MASTER CREDIT CARD TRUST  |US55262TGA51 AAA Aaa 0.54% $ 82 538 504
||¥IBNA CREDIT CARD MASTER NOTE
RUST US55264TAE10 AAA Aaa 0.54% $ 82 538 504
||MBNA CREDIT CARD MASTER NOTE
TRUST US55264TAM36 AAA Aaa 0.54% $ 82 538 504
||_l\r/IBNA CREDIT CARD MASTER NOTE
RUST US55264TAT88 AAA Aaa 0.54% $ 82 538 504
||MBNA CREDIT CARD MASTER NOTE
TRUST US55264TAV35 AAA Aaa 0.54% $ 82 538 504
||_I\r/IBNA CREDIT CARD MASTER NOTE
RUST US55264TBAS8 AAA Aaa 0.54% $ 82 538 504
||NELNET STUDENT LOAN CORPORATION |US640314BG47 NR Aaa 0.54% $ 82 538 504
[NELNET STUDENT LOAN TRUST US64031QAB77 AAA Aaa 0.54% $ 82 538 504
[INELNET STUDENT LOAN TRUST US64031QAG64 AAA Aaa 0.54% $ 82 538 504
NELNET STUDENT LOAN TRUST US64031QAH48 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GDL77 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GDS21 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GDX16 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GEC69 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GED43 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GEJ13 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GEK85 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GEQ55 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GES12 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GEU67 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GEVA41 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GEW24 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GEX07 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GFH48 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GFT85 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GFU58 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GFV32 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78442GFW15 AAA Aaa 0.54% $ 82 538 504
SLM STUDENT LOAN TRUST US78443CAZ77 AAA Aaa 0.54% $ 82 538 504
CITIBANK OMNI-S MASTER TRUST US81234CCD11 AAA Aaa 0.54% $ 82 538 504
[[c1TIBANK OMNI-S MASTER TRUST US81234CCF68 AAA Aaa 0.54% $ 82 538 504
[[WELLS FARGO STUDENT LOAN TRUST |US94977YAB39 AAA Aaa 0.54% $ 82 538 504
[roTAL 75.00% | $ 11 390 313 536
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PORTFOLIO 2

The Portfolio 2 credit exposures are composed of primary exposures (the corporate CDO exposures)
and contingent exposures (the mortgage-backed securities and asset-backed securities exposures). The
exposure of Global DIGIT to Credit Exposure E is limited to an amount of $30,374,169. As at
September 30, 2008, Credit Exposure E was benefiting from a first loss protection of $215,994,094.
The notional amount of the corporate CDO exposures is $3,374,907,714 (25% of Portfolio 2
exposure), whereas the notional amount of mortgage-backed and asset-backed securities exposures is

$10,124,723,143 (75% of Portfolio 2 exposure).

Primary Exposure Ratings Distribution:

Ratings of the reference obligations underlying the corporate CDO exposures — S&P Equivalent — Sep. 30, 2008
Rating Weighting Rating Weighting
AAA 2.21% BBB- 9.24%
AA+ 1.20% BB+ 2.01%
AA 5.82% BB 3.82%
AA- 6.02% BB- 2.01%
A+ 7.63% B+ 2.61%
A 10.24% B 0.81%
A- 17.27% B- 4.01%
BBB+ 16.07% NR 3.41%
BBB 5.62% TOTAL 100.00%
Primary Exposure Tranches:
SnP Mdy's
Nb of Equivalent  Equivalent Attachment Detachment
CDO Issuer Securities WARF* WARF* Point Point Weighting  Notional protection
CDOO01 Credit Select:2004-1:B 100 BBB/BBB- Baa3/Bal 9.18% 10.63% 5% $ 674 981 543
CDO02 Credit Select:2004-2:A 99 BBB/BBB- Baa3/Bal 10.63% 12.63% 5% $ 674 981 543
CDOO03 Credit Select:2004-3:A 101 BBB-/BB+ Baa3/Bal 11.00% 13.00% 5% $ 674 981 543
CDO04 Credit Select:2004-4:C 100 BBB/BBB- Baa2/Baa3 7.85% 9.55% 5% $ 674981543
CDOO05 Credit Select:2004-5:B 100 BBB/BBB- Baa3/Bal 9.55% 11.00% 5% $ 674 981 543
25% $ 3374907 714

* Weighted average rating factor based on ratings from relevant rating agency




Portfolio 2 Contingent Exposures:

S&P Rating as Moody’s
at Sep. 30, Rating as at
Issuer ISIN 2008 Sep. 30, 2008 Weighting Nominal Protection

[ACCESS GROUP, INC. US00432CAC55 AAA Aaa 0.54% $ 73 367 559

[ACCESS GROUP, INC. US00432CAD39 AAA Aaa 0.54% $ 73 367 559

[ACCESS GROUP, INC. US00432CAL54 AAA Aaa 0.54% $ 73 367 559

[ACCESS GROUP, INC. US00432CAQ42 AAA Aaa 0.54% $ 73 367 559

[AMERICAN EXPRESS CREDIT ACCOUNT |US02582JCC27 AAA Aaa 0.54% $ 73 367 559

[AMERICAN EXPRESS CREDIT ACCOUNT |US02582JCG31 AAA NR 0.54% $ 73 367 559

[AMERICAN EXPRESS CREDIT ACCOUNT |US02582JCJ79 NR Aaa 0.54% $ 73 367 559

BANK ONE ISSUANCE TRUST US06423RAK23 AAA Aaa 0.54% $ 73 367 559
[[cAPITAL ONE MASTER TRUST US14040KCB26 NR Aaa 0.54% $ 73 367 559
[[CHASE CREDIT CARD MASTER TRUST | US16151RBN26 AAA Aaa 0.54% $ 73 367 559
[lcITIBANK CREDIT CARD ISSUANCE US17305EAQS9 AAA Aaa 0.54% $ 73 367 559
[lcITIBANK CREDIT CARD ISSUANCE US17305EAZ88 AAA Aaa 0.54% $ 73 367 559
[lcITIBANK CREDIT CARD ISSUANCE US17305EBC84 AAA Aaa 0.54% $ 73 367 559
[lcITIBANK CREDIT CARD ISSUANCE US17305EBF16 AAA Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US3133995767 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US313399PA98 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US313399VB08 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US31339G2B65 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US31339NCL82 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US31339NUF13 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US3133TCQW19 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TETV64 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US3133TEX740 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TJINL34 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US3133TLPP75 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TLVA33 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US3133TNR891 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TRDVA42 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TSH222 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TTK752 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TTUM16 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TTV403 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TVCQ77 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US3133TVFP67 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31358SAT87 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359FAMO5 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359GE283 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359GE366 NR Aaa 054% | $ 73 367 559
[[FANNIE MAE US31359H5B68 NR Aaa 054% |$ 73 367 559
[[FANNIE MAE US31359HB600 NR Aaa 054% | $ 73 367 559
[[FANNIE MAE US31359HNK67 NR Aaa 054% |$ 73 367 559
[[FANNIE MAE US31359K6P73 NR Aaa 054% | $ 73 367 559
[[FANNIE MAE US31359KED54 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359KLJ42 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359KQ750 NR Aaa 054% |$ 73 367 559
[[FANNIE MAE US31359KTHO4 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359LF264 NR Aaa 054% |$ 73 367 559
[IFANNIE MAE US31359LF348 NR Aaa 0.54% $ 73 367 559




Portfolio 2 Contingent Exposures:

“ S&P Rating as Moody’s
at Sep. 30, Rating as at

Issuer ISIN 2008 Sep. 30, 2008 Weighting Nominal Protection
[[FANNIE MAE US31359LLN37 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359LNU51 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359LPC36 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359LQD00 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359LSN63 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359QWS91 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359TG513 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359TPL60 NR Aaa 0.54% $ 73 367 559
[[FANNIEMAE WHOLE LOAN US31359UQG30 AAA NR 0.54% $ 73 367 559
[[FANNIEMAE WHOLE LOAN US31359UQH13 AAA NR 0.54% $ 73 367 559
[[FANNIEMAE WHOLE LOAN US31359UVK86 AAA NR 0.54% $ 73 367 559
[[FANNIEMAE WHOLE LOAN US31359UVL69 AAA NR 0.54% $ 73 367 559
[[FANNIE MAE US31359U7578 NR Aaa 0.54% $ 73 367 559
[[FANNIEMAE WHOLE LOAN US31359UZ\W88 AAA NR 0.54% $ 73 367 559
[[FANNIEMAE WHOLE LOAN US31359UZX61 AAA NR 0.54% $ 73 367 559
[[FANNIE MAE US31359VAY92 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31359VRL98 NR Aaa 0.54% $ 73367 559
[[FANNIE MAE US31359VYC17 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US313921D216 NR Aaa 0.54% $ 73367 559
[[FANNIE MAE US31392AVPO1 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31392BNA07 NR Aaa 0.54% $ 73 367 559
[[FANNIEMAE WHOLE LOAN US31392CMJ08 AAA Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31392CNM28 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31392DBF87 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31392DBM39 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31392DXX55 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31392FVB02 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US31392PHH10 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US31392PQDO05 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US31392R4E82 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US31392UHHO05 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US31392UJC99 NR Aaa 054% | $ 73 367 559
[[FREDDIE MAC US31392XWV62 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31393ANS23 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31393D2D26 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31393DQ200 NR Aaa 054% | $ 73 367 559
[[FREDDIE MAC US31393GAK04 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US31393HFH03 NR Aaa 0.54% $ 73 367 559
[[FREDDIE MAC US31393KGA79 NR Aaa 054% |$ 73 367 559
[[FREDDIE MAC US31393LCN10 NR Aaa 054% | $ 73 367 559
[[FREDDIE MAC US31393LYD99 NR Aaa 054% | $ 73 367 559
[[FREDDIE MAC US31393NZE20 NR Aaa 054% | $ 73 367 559
[[FREDDIE MAC US31393PV683 NR Aaa 054% |$ 73 367 559
[[FANNIE MAE US31393T6E19 NR Aaa 0.54% $ 73 367 559
[[FANNIE MAE US31393UW335 NR Aaa 054% | $ 73 367 559
[[FANNIEMAE WHOLE LOAN US31393XVH78 AAA NR 0.54% $ 73 367 559
[[FANNIEMAE WHOLE LOAN US31393XVJ35 AAA NR 0.54% $ 73 367 559
[IFANNIE MAE US31393Y2F12 NR Aaa 0.54% $ 73 367 559
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Portfolio 2 Contingent Exposures:

“ S&P Rating as Moody’s
at Sep. 30, Rating as at

Issuer ISIN 2008 Sep. 30, 2008 Weighting Nominal Protection
[FReEDDIE MAC US31394GYZ08 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US31394HC258 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US31394IN780 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US31394KRS59 NR Aaa 0.54% $ 73 367 559
[FREDDIE MAC US31394WT657 NR Aaa 0.54% $ 73 367 559
[[<EYCORP STUDENT LOAN TRUST US493268AS51 AAA Aaa 0.54% $ 73 367 559
[[<EYCORP STUDENT LOAN TRUST US493268AY20 AA A2 0.54% $ 73 367 559
[[<EYCORP STUDENT LOAN TRUST US493268BA35 AAA Aaa 0.54% $ 73 367 559
[[<EYCORP STUDENT LOAN TRUST US493268BD73 AA A2 0.54% $ 73 367 559
[[MBNA MASTER CREDIT CARD TRUST ~ |US55262NALO1 AAA Aaa 0.54% $ 73 367 559
[[MBNA MASTER CREDIT CARD TRUST  |US55262TGA51 AAA Aaa 0.54% $ 73 367 559
||¥IBNA CREDIT CARD MASTER NOTE
RUST US55264TAE10 AAA Aaa 0.54% $ 73 367 559
||MBNA CREDIT CARD MASTER NOTE
TRUST US55264TAM36 AAA Aaa 0.54% $ 73 367 559
||_l\r/IBNA CREDIT CARD MASTER NOTE
RUST US55264TAT88 AAA Aaa 0.54% $ 73 367 559
||MBNA CREDIT CARD MASTER NOTE
TRUST US55264TAV35 AAA Aaa 0.54% $ 73 367 559
||_I\r/IBNA CREDIT CARD MASTER NOTE
RUST US55264TBAS8 AAA Aaa 0.54% $ 73 367 559
||NELNET STUDENT LOAN CORPORATION |US640314BG47 NR Aaa 0.54% $ 73 367 559
[NELNET STUDENT LOAN TRUST US64031QAB77 AAA Aaa 0.54% $ 73 367 559
[INELNET STUDENT LOAN TRUST US64031QAG64 AAA Aaa 0.54% $ 73 367 559
NELNET STUDENT LOAN TRUST US64031QAH48 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GDL77 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GDS21 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GDX16 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GEC69 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GED43 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GEJ13 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GEKS5 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GEQ55 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GES12 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GEU67 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GEVA41 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GEW24 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GEX07 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GFH48 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GFT85 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GFU58 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GFV32 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78442GFW15 AAA Aaa 0.54% $ 73 367 559
SLM STUDENT LOAN TRUST US78443CAZ77 AAA Aaa 0.54% $ 73 367 559
CITIBANK OMNI-S MASTER TRUST US81234CCD11 AAA Aaa 0.54% $ 73 367 559
[[c1TIBANK OMNI-S MASTER TRUST US81234CCF68 AAA Aaa 0.54% $ 73 367 559
[[WELLS FARGO STUDENT LOAN TRUST |US94977YAB39 AAA Aaa 0.54% $ 73 367 559
[roTAL 75.00% | $ 10 124 723 143




PORTFOLIO 3

The Portfolio 3 credit exposures are composed of primary exposures (the corporate CDO exposures)
and contingent exposures (the mortgage-backed securities and asset-backed securities exposures). The
exposure of Global DIGIT to Credit Exposure F is limited to an amount of $30,367,661. As at
September 30, 2008, Credit Exposure F was benefiting from a first loss protection of $50,090,987.
The total notional of the corporate CDO exposures is $1,565,343,358 (25% of Portfolio 3 exposure),
whereas the notional amount of mortgage-backed and asset-backed securities is $4,696,030,074 (75%
of Portfolio 3 exposure).

Primary Exposure Ratings Distribution:

Ratings of the reference obligations underlying the corporate CDO exposures — S&P Equivalent — Sep. 30, 2008
Rating Weighting Rating Weighting

AAA 2.21% BBB- 9.24%

AA+ 1.20% BB+ 2.01%

AA 5.82% BB 3.82%

AA- 6.02% BB- 2.01%

A+ 7.63% B+ 2.61%

A 10.24% B 0.81%

A- 17.27% B- 4.01%

BBB+ 16.07% NR 3.41%

BBB 5.62% TOTAL 100.00%
Primary Exposure Tranches:
SnP Mdy's
Nb of Equivalent  Equivalent Attachment Detachment

CDO Issuer Securities WARF* WARF* Point Point Weighting  Notional protection
CDOO01 Credit Select:2004-1:A 100 BBB/BBB- Baa3/Bal 10.63% 12.63% 5% $ 313 068 672
CDOO02 Credit Select:2004-2:B 99 BBB/BBB- Baa3/Bal 9.18% 10.63% 5% $ 313 068 672
CDOO03 Credit Select:2004-3:C 101 BBB-/BB+ Baa3/Bal 7.85% 9.55% 5% $ 313 068 672
CDOO04 Credit Select:2004-4:B 100 BBB/BBB- Baa2/Baa3 9.55% 11.00% 5% $ 313 068 672
CDOO05 Credit Select:2004-5:A 100 BBB/BBB- Baa3/Bal 11.00% 13.00% 5% $ 313 068 672
25% $ 1565343358

* Weighted average rating factor based on ratings from relevant rating agency
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Portfolio 3 Contingent Exposures:

S&P Rating as Moody’s
at Sep. 30, Rating as at
Issuer ISIN 2008 Sep. 30, 2008 Weighting Nominal Protection

ACCESS GROUP, INC. US00432CAC55 AAA Aaa 054% |$ 34 029 203

ACCESS GROUP, INC. US00432CAD39 AAA Aaa 054% |$ 34 029 203

ACCESS GROUP, INC. US00432CAL54 AAA Aaa 054% |$ 34 029 203

ACCESS GROUP, INC. US00432CAQ42 AAA Aaa 054% |$ 34 029 203

AMERICAN EXPRESS CREDIT ACCOUNT [US02582JCC27 AAA Aaa 054% |$ 34 029 203

AMERICAN EXPRESS CREDIT ACCOUNT |US02582JCG31 AAA NR 054% |$ 34 029 203

AMERICAN EXPRESS CREDIT ACCOUNT |US02582JCJ79 NR Aaa 054% |$ 34 029 203

BANK ONE ISSUANCE TRUST US06423RAK23 AAA Aaa 054% |$ 34 029 203
[[cAPITAL ONE MASTER TRUST US14040KCB26 NR Aaa 054% |$ 34029 203
[[CHASE CREDIT CARD MASTER TRUST  |US16151RBN26 AAA Aaa 054% |$ 34 029 203
[lcITIBANK CREDIT CARD ISSUANCE US17305EAQ89 AAA Aaa 054% |$ 34029 203
[lcITIBANK CREDIT CARD ISSUANCE US17305EAZ88 AAA Aaa 054% |$ 34 029 203
[lcITIBANK CREDIT CARD ISSUANCE US17305EBC84 AAA Aaa 054% |$ 34029 203
[lcITIBANK CREDIT CARD ISSUANCE US17305EBF16 AAA Aaa 054% |$ 34029 203
[[FREDDIE MAC US3133995267 NR Aaa 054% |$ 34029 203
IFREDDIE MAC US313399PA98 NR Aaa 054% | $ 34 029 203
[[FREDDIE MAC US313399VB08 NR Aaa 054% |$ 34 029 203
IFREDDIE MAC US31339G2B65 NR Aaa 054% | $ 34 029 203
[[FREDDIE MAC US31339NCL82 NR Aaa 054% |$ 34029 203
[FREDDIE MAC US31339NUF13 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US3133TCQW19 NR Aaa 054% |$ 34 029 203
[FREDDIE MAC US3133TETV64 NR Aaa 054% |$ 34029 203
[[FREDDIE MAC US3133TEX740 NR Aaa 054% |$ 34 029 203
[FREDDIE MAC US3133TJINL34 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US3133TLPP75 NR Aaa 054% |$ 34 029 203
[FREDDIE MAC US3133TLVA33 NR Aaa 054% | $ 34 029 203
[[FREDDIE MAC US3133TNR891 NR Aaa 054% |$ 34 029 203
[FREDDIE MAC US3133TRDV42 NR Aaa 054% |$ 34 029 203
[[FREDDIE MAC US3133TSH222 NR Aaa 054% |$ 34 029 203
[FREDDIE MAC US3133TTK752 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US3133TTUM16 NR Aaa 054% |$ 34 029 203
[[FREDDIE MAC US3133TTV403 NR Aaa 054% |$ 34029 203
[[FREDDIE MAC US3133TVCQ77 NR Aaa 054% |$ 34 029 203
[[FREDDIE MAC US3133TVFP67 NR Aaa 054% | $ 34029 203
[[FANNIE MAE US31358SAT87 NR Aaa 054% |$ 34 029 203
[[FANNIE MAE US31359FAMO5 NR Aaa 054% | $ 34029 203
[[FANNIE MAE US31359GE283 NR Aaa 054% |$ 34 029 203
[[FANNIE MAE US31359GE366 NR Aaa 054% | $ 34029 203
[[FANNIE MAE US31359H5B68 NR Aaa 054% |$ 34029 203
[[FANNIE MAE US31359HB600 NR Aaa 054% | $ 34029 203
[[FANNIE MAE US31359HNK67 NR Aaa 054% |$ 34029 203
[[FANNIE MAE US31359K6P73 NR Aaa 054% | $ 34029 203
[[FANNIE MAE US31359KED54 NR Aaa 054% |$ 34029 203
[[FANNIE MAE US31359KLJ42 NR Aaa 054% |$ 34029 203
[[FANNIE MAE US31359KQ750 NR Aaa 054% |$ 34029 203
[[FANNIE MAE US31359KTHO4 NR Aaa 054% |$ 34029 203
[[FANNIE MAE US31359LF264 NR Aaa 054% |$ 34029 203
[IFANNIE MAE US31359LF348 NR Aaa 054% |$ 34029 203
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Portfolio 3 Contingent Exposures:

“ S&P Rating as Moody’s
at Sep. 30, Rating as at

Issuer ISIN 2008 Sep. 30, 2008 Weighting Nominal Protection
[[FANNIE MAE US31359LLN37 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31359LNU51 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31359LPC36 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31359LQD00 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31359LSN63 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31359QWS91 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31359TG513 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31359TPL60 NR Aaa 0.54% $ 34029 203
[[FANNIEMAE WHOLE LOAN US31359UQG30 AAA NR 0.54% $ 34029 203
[[FANNIEMAE WHOLE LOAN US31359UQH13 AAA NR 0.54% $ 34029 203
[[FANNIEMAE WHOLE LOAN US31359UVK86 AAA NR 0.54% $ 34029 203
[[FANNIEMAE WHOLE LOAN US31359UVL69 AAA NR 0.54% $ 34029 203
[[FANNIE MAE US31359U7578 NR Aaa 0.54% $ 34029 203
[[FANNIEMAE WHOLE LOAN US31359UZ\W88 AAA NR 0.54% $ 34029 203
[[FANNIEMAE WHOLE LOAN US31359UZX61 AAA NR 0.54% $ 34029 203
[[FANNIE MAE US31359VAY92 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31359VRL98 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31359VYC17 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US313921D216 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31392AVPO1 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31392BNA07 NR Aaa 0.54% $ 34029 203
[[FANNIEMAE WHOLE LOAN US31392CMJ08 AAA Aaa 0.54% $ 34029 203
[[FANNIE MAE US31392CNM28 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31392DBF87 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31392DBM39 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31392DXX55 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31392FVB02 NR Aaa 0.54% $ 34029 203
[[FREDDIE MAC US31392PHH10 NR Aaa 0.54% $ 34029 203
[[FREDDIE MAC US31392PQDO05 NR Aaa 0.54% $ 34029 203
[FREDDIE MAC US31392R4E82 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US31392UHHO05 NR Aaa 0.54% $ 34029 203
[[FREDDIE MAC US31392UJC99 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US31392XWV62 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31393ANS23 NR Aaa 054% | $ 34029 203
[[FANNIE MAE US31393D2D26 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31393DQ200 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US31393GAK04 NR Aaa 0.54% $ 34029 203
[[FREDDIE MAC US31393HFH03 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US31393KGA79 NR Aaa 054% |$ 34029 203
[[FREDDIE MAC US31393LCN10 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US31393LYD99 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US31393NZE20 NR Aaa 054% | $ 34029 203
[[FREDDIE MAC US31393PV683 NR Aaa 054% |$ 34029 203
[[FANNIE MAE US31393T6E19 NR Aaa 0.54% $ 34029 203
[[FANNIE MAE US31393UW335 NR Aaa 054% | $ 34029 203
[[FANNIEMAE WHOLE LOAN US31393XVH78 AAA NR 0.54% $ 34029 203
[[FANNIEMAE WHOLE LOAN US31393XVJ35 AAA NR 0.54% $ 34029 203
[IFANNIE MAE US31393Y2F12 NR Aaa 0.54% $ 34029 203
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Portfolio 3 Contingent Exposures:

“ S&P Rating as Moody’s
at Sep. 30, Rating as at

Issuer ISIN 2008 Sep. 30, 2008 Weighting Nominal Protection
[FReEDDIE MAC US31394GYZ08 NR Aaa 0.54% $ 34 029 203
[FREDDIE MAC US31394HC258 NR Aaa 0.54% $ 34 029 203
[FREDDIE MAC US31394IN780 NR Aaa 0.54% $ 34 029 203
[FREDDIE MAC US31394KRS59 NR Aaa 0.54% $ 34 029 203
[FREDDIE MAC US31394WT657 NR Aaa 0.54% $ 34 029 203
[[<EYCORP STUDENT LOAN TRUST US493268AS51 AAA Aaa 0.54% $ 34 029 203
[[<EYCORP STUDENT LOAN TRUST US493268AY20 AA A2 0.54% $ 34 029 203
[[<EYCORP STUDENT LOAN TRUST US493268BA35 AAA Aaa 0.54% $ 34 029 203
[[<EYCORP STUDENT LOAN TRUST US493268BD73 AA A2 0.54% $ 34 029 203
[[MBNA MASTER CREDIT CARD TRUST ~ |US55262NALO1 AAA Aaa 0.54% $ 34 029 203
[[MBNA MASTER CREDIT CARD TRUST  |US55262TGA51 AAA Aaa 0.54% $ 34 029 203
||¥IBNA CREDIT CARD MASTER NOTE
RUST US55264TAE10 AAA Aaa 0.54% $ 34 029 203
||MBNA CREDIT CARD MASTER NOTE
TRUST US55264TAM36 AAA Aaa 0.54% $ 34 029 203
||_l\r/IBNA CREDIT CARD MASTER NOTE
RUST US55264TAT88 AAA Aaa 0.54% $ 34 029 203
||MBNA CREDIT CARD MASTER NOTE
TRUST US55264TAV35 AAA Aaa 0.54% $ 34 029 203
||_I\r/IBNA CREDIT CARD MASTER NOTE
RUST US55264TBAS8 AAA Aaa 0.54% $ 34 029 203
||NELNET STUDENT LOAN CORPORATION |US640314BG47 NR Aaa 0.54% $ 34 029 203
[NELNET STUDENT LOAN TRUST US64031QAB77 AAA Aaa 0.54% $ 34 029 203
[INELNET STUDENT LOAN TRUST US64031QAG64 AAA Aaa 0.54% $ 34 029 203
NELNET STUDENT LOAN TRUST US64031QAH48 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GDL77 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GDS21 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GDX16 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GEC69 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GED43 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GEJ13 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GEK85 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GEQ55 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GES12 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GEU67 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GEVA41 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GEW24 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GEX07 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GFH48 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GFT85 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GFU58 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GFV32 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78442GFW15 AAA Aaa 0.54% $ 34 029 203
SLM STUDENT LOAN TRUST US78443CAZ77 AAA Aaa 0.54% $ 34 029 203
CITIBANK OMNI-S MASTER TRUST US81234CCD11 AAA Aaa 0.54% $ 34 029 203
[[c1TIBANK OMNI-S MASTER TRUST US81234CCF68 AAA Aaa 0.54% $ 34 029 203
[[WELLS FARGO STUDENT LOAN TRUST |US94977YAB39 AAA Aaa 0.54% $ 34 029 203
[roTAL 75.00% | $ 4696 030 074




SCHEDULE B

Primary Exposures Reference Obligations:

AKZO 4.25% OF 06/11 (ISIN XS0170265341) A A A |
e A6 Alzodzw%Or o2 (SNxSoldsarsen | Ak | Ams | A | [ X|X|X|X]
piads, SA_ALTSM5.125% OF 1013 (SN XSO7a8%6372) | B85 | baas | bBS | X[X| | | |
AMBACASSURANCECORPORATION ————— None [ m | %R | % x| | X|X|X
arcelor Fnance SCA—|LORFP 6.125% OF 04105 (SIN FRO000AB5275) | BBB+ | Baaz | R | | X| X| X| X|
pratine —[secoersworouia(SnusTesioasn | A | A | A x| | |X|X]

AvalonBay Communities Inc AVB 6.125% OF 11/12 [MTN] (ISIN US05348EAG44) “ . . . .

e aesworna A | m | A x| X x| x| |
paaPlc eacomOroameisnxsousien) | MR | W | | x| x| | |
anca toni ge PaschiiSen wowesesworomt | A | s | A | | x| ||
BarckGoaCon  [ABK/S%OF 0507 (SNUSDORSanate) | A | Baar | mR | | x| | |
Bayerische Motoren Werke A [ow a0z OF oz S xsoozrazesy | A | m | | | x| X|x]
peisouncop ___——Jewsewortom | W | a | A | | | [X]|
ong Captai Co _____JeaGmoroami(snusoomouabed | A | a2 | A x| x| | x|

BOMBARDIER INC. BOMB 6.75% OF 05/12 [144A] (ISIN US097751AG66) .

BRISA-AUTOESTRADASDEPORTUGALSA INone | ees | Bar | & | | x| | |
Brish American Tobaceo PLC____[BATSLN 4875% OF 0209 [EMTN e | ea | eeer | x| x| | x|X]
CapGemnish lcappaswoi0GSNeROOo0aTod | eee- | N | mR | | x| x| | |
CoplalaSpn_lcapmswor 200 s imowsesoy | WR | sz | A x| X[ x| | |

CamvalCon ——————Jealesmworoum | a | x| w | [X|x|X|x]
Cameioursn lcaRRasiwortoni(shxsoteeass | A | a2 | A | | x| x|X|X]
Conicarlc cewmiseworavizienn | A | m | A |x|[x| | |

Ciede SamtGobain __|STGOBN 4759 OF 0709 (SN FRUD00i9a973) | bee+ | baar | beer | | | | X| |
CrGowne ———laimisor oanz A e [ A | XX ||
CocaComEmerprsesine _Jecgeuworont | A | m | A | | | |

[ConocoPhillips COP 4.75% OF 10/12 (ISIN US20825CAE49) X
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Primary Exposures Reference Obligations:

Comyde Home Loansne____Jorcsasworoms | Ak | s | A | | [x|X|X]
pamerchyse A6 ooxesworms | A | x| & |x[x| | ||
pomarne —oiCramworoni(snuszssoans | ee | e | R || x| x| X|x]
DSGimeraionalPLC_ lowowweoraz | W | Bu | eer (x| | | ||
Duke Enegy Coporaion _—_—_—_—_Joukeasworouz | & | e | (x| | | ||
EDP - Elecicdade de Porugal SA________[eweporsersworo | A | a2 | & | | x| ||
Erbrdge Energy Parners, LP.|EEP479% OF 003 (S US20260RACOD) | Bee | Baz | mR (x| | | | |
Erecoron Ny [eNECO41zs%Or On0 (s oxsolseeesean | A | W | mR | x| x| x| x| |
Eopoperaingle —Jeopmeoror | W | W | | x| |

European Aeronautic Defence and Space Company EADS
N.V. AERO 4.625% OF 03/10 BBB+ Al BBB+ X

Faviewse [FWASZ5WOFOML2(SNUSIBONN®) | NR | e | ama | x| X[ x| X] |
Fronce secury psswrance | e [ | W || [x|x|X] |
FrsEnergyCop  eeoasworiuml | ees | baw | e (x| | | | |
FodwoorCo erasworomi(swussiocas) | B | G | & | x| X| x| X| |
ForisFnance WV [FORTIS 0259 OF 0409 (SN Xs0096324925) | NR | Bsar | x| x| | x| X|x]
GATX Fnancal o |GMT0.675% OF 0609 (SN USIoR0apA9) | NR | Baar | e | x| | x| |
Goneraltotors Cop oM 7.125% OF 0713 (SN USar0aazessn | B | Came | ccc | | x| x| X|x]
Goldman Sachs Growp e |GS 00 OFOunz (SUsaBLaIceUT) | x| e | ma | x| X x| X] |
Groupe AuchansA_—_[AUCHAN 35w OF OB (SIvPRooiooosade) | A | W ||| | |X[x]
palirton Compary ——_[ALsswor l0n0(Siusie2agsy | A | a2 | & x| x| |X|X]
FansonPLC [HANSON5.25% OF 033 (SNUSIII0ME) | NR | Bams | eee- | | x| | | |
eaih Care propery vesiors ____|Wopeaswortenz | eee | bams | e | x| X| x| X| |
Felenic Telecommunications O |OTE 5% OF 0913 (SNxS0173a%659) | eeer | R | ees | | | | x|
RewerpackadCo |wpQosworomz(swusieasoacesy | A | a2 | A | | | |X] |
FSECHomngsPLC [WseCshOroroe (SN xsuoonzeson | x| sz | A | x| X[ x| |x]
st [WIELGoMOFLI(SNUSISEEA®S) | B | Cam | MR | x| X| | |
memationa Lease Fance Co ____(WGoamioroa9 | a | m | A x| [x|X|X]
iom Deere CopralCop e morouz@snUszanzecey | A | a2 | | x| | ||
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Primary Exposures Reference Obligations:

KingisrerPlC ——[KNoricororGamoiEN | oes- | Baas | e | [x| | | |
onnkijke KPRV () |KPN35%OF 1105 (SN xs019206189) | Bas+ | Baaz | s+ | X| x| |X]X]
Kowoon Canton Raviay Cop __________|KCRCB 031510 (s Ussooragaaoh | aa | e | W | x| x| x| |
RogerCo () |<RomoOFOuLI (SN uSsoI0nicAT) | oes- | Baaz | ese [ x| | | | |
LberyvedaCop _[ismworomaisnussomeacen | A | w | A [X[x|x| |X]
poewsCop —_—_—_———————fimemsorosr | A | w | A | | | [X[X]
patel e watowmeoroms | wes | ez | e | | | |X]| |
poane —weeosworos | & | e | W [x|x| |x|X]

MBNA America Bank NA KRB 5.375% OF 01/08 [BKNT] (ISIN US5526E0AK93) . . .

pedonadsCop —weoeworom | A | m | A | | [x[x] |
WerilnohaCone ———————weRoworozs | A | m | A | x|X|x| |

WGIC mvesmentCo fwioworaaor | e | eaa | e | | | | |x]
WiRCop lwiRCruzimo(swusssaioeaan | aa | a2 | M (x| | x|X] |
Natonal Grid Transco Plc ——___[NGGLN 0.125% OF 01 (S xS01337207) | A | Baar | e | x| | | x|

NewsiRupbermaidine |wiorweoroiz | eeer | ea | e | | | | |
Norgstomine [N 5629% OF 0119 I S A 4 B

Ocodena pevoleum Corr——_—_—_Joversworoiz | A | a2 | A | | x| ||
PCCW-HKT Telepione Ld________[PCOW 7 34 11/11 (SNUSGO%S57a90) | Boe | Bamz | Boer | | X| x| |
pevoeos Vexcanos __[eEwexosworooe) | A | w | e | | |x|X|x]
ppRSA leRipnoFou9(sneRoolooizn | e | W | WR (x| | | |
poogs PLD71%0r 0408 (SNUSTa310A0i6) | beer | Baar | beer | | X| x| X| ]
puteromesne fewwzerioroam | e | ew | e | x|X|x| | |
ReedEevierPLC [REEDINS7omOF 09 (Snxsousaasorze) | A | W | & | x| | | |
RoaDSMNWV _osmoarsoF 07 (snxsonaioewesy | A | a | & x| | | ||
RWEAdengeselscrat  Jweenworionz | A | m | A x| | | ||
SwaleeCop SLEo2ON09AI(SNUSHIIA) | Beer | Baar | es | | x| | | |
ears Roebuck Acceptance ___|S/wOF ozl (SNUSoLza0aees0) | ee | w | e | | x| x| | |
SOCETEARFRANGE e W | w | w || [x[x] |
SoutwestArines o Jvesworsnz | A | e | & x| |x|X|X]
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Primary Exposures Reference Obligations:

suez hoeseeoriome | W | s | w (x| | [X|X]
Swiss Remsurance | sCrRela29% OF Lz (s xsowsarion | x| sz | aa | x| | x| X| ]
fageiCon —[Torsarmoroana(snusarenzeais) | A | a2 | A x| |x|x] |
Teetoncasa  [TecrosusworouaEMi | beer | baar | beer | x| | x| | |

Teissonera e [Tasssoworoamo(sixsoowasm | A | a | & | | x| ||
MheBoeng Company —————_JeAsaworcena(susosiozeazy | A | a2 | A (x| | | |
THERANCGROUPPLC — Jawkearswortsonse | e | w | | | x| ||
Mmewamerne ———[twommiorosiz | eeer | e | e | x| x| |X|X]
Unied Business Meda PLC__|UNWS 7.79% OF 07109 (SN US9112024850) | ee- | Baz | mR | | x| x| X| X]
UPN-Agmmene Oy [UPMKYOLSOROUIZEMIN | e | Bams | eer | | x| | | |
VEOLAENVIRONNEWENT  WVerpsarsooroaiz | eeer | a | & x| X|x| ||
o wersworooe | | G | B | x| | ||
Voewagen A6 [wamsworosmaEMi | A | a | & | x| x|x] |
Worers Kwer N (wolwusizorouis | eeer | Baar | beer | x| X| x| X| |
WP GO PLC [WPPLNO%OF000G(SNXS0I3100032) | Beer | eawz | eeer | | x| | | |

urich Insurance Co ZURNVX 5.75% OF 10/23 (ISIN XS0177601811) X X
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