CONFIDENTIAL TREATMENT REQUESTED BY GOLDMAN SACHS
MAIDEN LANE Il LLC

Payment to Collateral Due Collateral
Cusip Product Description  Trade Date PYMT from ML3 Funding CP from AIG Collateral Posted Shortfall
1{02149WAA5 ALTS 052A Al 11/21/2008 491,285,394 398,067,840 677,738,152 584,568,581 (93,169,571)
2|112021AA8 BROD 051A A1V 11/24/2008 236,020 - - - -
3|112021AB6 BROD 051A AINA 11/21/2008 116,616,781 83,655,654 250,966,963 218,024,620 (32,942,343)
4[112021AC4 BROD 051A AINB 11/21/2008 159,546,228 114,451,316 343,353,949 298,284,736 (45,069,213)
5|216444AA7 COOL Al 144A 11/24/2008 75,092,199 55,202,028 135,598,489 115,271,719 (20,326,770)
6|264403AJ5 DUKE7 041 1A2 11/21/2008 51,292,364 27,479,787 74,297,202 50,492,887 (23,804,315)
71264403AK2 DUKE 041A 1A2V 11/24/2008 78,514 - - - -
8[26545QAA7 DUNHL 041A A1VA 11/24/2008 116,286 - - - -
9]26545QAQ2 DUNHL 041A AINV 11/21/2008 66,359,135 53,251,504 98,895,651 85,798,709 (13,096,942)
10(34958CAA2 FORTIUS | A1 144A 11/21/2008 103,048,148 68,446,445 257,972,411 222,869,594 (35,102,817)
11|37638VAAL GLCR 042A A1V 11/24/2008 44,024 - - - -
12|37638VAGS GLCR 042A AINV 11/21/2008 81,320,748 74,363,011 73,647,982 61,657,090 (11,990,893)
13|446279AA9 HUNTN 051A A1A 11/21/2008 168,077,315 131,568,546 224,022,118 187,540,421 (36,481,697)
14(446279AC5 HUNTN 051A A1B 11/24/2008 218,726 - - - -
15|46426RAA7 ICM 052A A1A 11/21/2008 46,483,780 27,869,810 148,629,713 130,474,880 (18,154,833)
16(46426RAB5 ICM 052A A1B 11/21/2008 10,873,399 6,519,254 34,767,184 30,520,440 (4,246,745)
17|48206AAA6 JPTR 053A A1VA 11/24/2008 226,832 - - - -
18[48206AAG3 JPTR 053A ALINV 11/21/2008 369,371,511 253,459,305 925,421,182 809,568,470 (115,852,711)
19]|498588AA0 KLROS 061A A1V 11/24/2008 227,493 - - - -
20[498588AC6 KLROS 061A AINV 11/21/2008 341,855,112 272,927,410 518,166,532 449,293,893 (68,872,639)
21|52902TACO LEXN 051A A1AN 11/21/2008 33,634,863 18,974,979 113,849,877 101,906,122 (11,943,754)
22|52902TAE6 LEXN 051A A1B 11/24/2008 169,871 - - - -
23|55311TAA2 MKP 3A Al 11/21/2008 6,647,722 4,281,809 1,135,968 923,883 (212,085)
24|58936RAA5 MRCY 041A A1VA 11/24/2008 53,661 - - - -
25|58936RAB3 MRCY 041A A1VA 11/21/2008 85,161,973 70,788,824 90,094,866 75,735,434 (14,359,432)
26|68571UAA7 ORCHD 052A Al 11/21/2008 19,911,850 13,458,145 47,576,228 41,264,742 (6,311,486)
27|68619MAJO ORPT 051A A1V 11/24/2008 247,024 - - - -
28|68619MALS ORPT 051A ALVF 11/21/2008 180,638,861 118,297,030 521,146,373 458,833,637 (62,312,736)
29|68619MAQ4 ORPT 051A A1VB 11/21/2008 181,336,578 118,753,901 523,159,299 460,605,880 (62,553,419)
30|76112CAA6 RESF 041A A1V 11/24/2008 78,111 - - - -
31|76112CAB4 RESF 041A AINV 11/21/2008 121,456,544 90,741,151 201,972,240 171,276,411 (30,695,829)
32|768277AA3 RIVER 051A Al 11/21/2008 47,546,568 34,975,632 91,749,037 79,645,207 (12,103,830)
33|80410RAA4 SATV 051A Al 11/21/2008 45,066,197 38,205,935 64,007,345 54,177,256 (9,830,089)
34(82437XAA6 SHERW 052A Al 11/21/2008 68,070,564 35,578,237 260,907,070 228,425,707 (32,481,364)
35|83743LAA9 SCF 8A A1AV 11/24/2008 192,111 - - - -
36(83743LACS SCF 8A AINV 11/21/2008 62,476,848 35,071,004 229,615,818 202,220,037 (27,395,781)
37|83743YAB9 SCF 7AA 1B 11/24/2008 142,942 - - - -
38|83743YAS2 SCF 7AA 1A 11/21/2008 120,810,907 77,383,627 364,808,526 321,400,704 (43,407,821)
39|896008AB5 TRIAX 062A A1B1 12/17/2008 355,790,653 318,521,869 306,030,815 268,873,344 (37,157,471)
40[896008AB5 TRIAX 062A A1B1 11/21/2008 209,333,308 187,434,268 180,083,905 158,218,583 (21,865,322)
41|896008AC3 TRIAX 062A A1B2 11/21/2008 859,318,483 764,923,500 734,926,500 640,669,927 (94,256,573)
42[952186AA2 WCOAST A1A 144A 11/21/2008 383,793,306 284,920,730 770,341,234 671,530,476 (98,810,757)
43|952186AB0 WCOAST A1B 144A 12/17/2008 97,971,363 67,500,000 232,539,455 202,092,689 (30,446,766)
44(952186AB0 WCOAST A1B 144A 11/24/2008 289,904,893 199,766,250 688,044,295 597,957,545 (90,086,749)
45|442451AA8 HOUT BAY 12/21/2008 300,486,409 254,432,832 509,045,790 442,543,147 (66,502,643)
TOTAL 5,552,611,619 4,301,271,632 9,694,512,169 8,422,666,771 (1,271,845,398)




CONFIDENTIAL TREATMENT REQUESTED BY GOLDMAN SACHS

LTD PFI/ Mortgages Cashflows to Counterparties related to ML3 Population (in millions)
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Grand Total Per CounterParty 14,060 2,504 1,544 852 998 865 633 663 631 692 365 322 440 399 661 300 273 363 308 244 128 375 87 102 84 102 16 24 14 9 46 10 5
02149WAA5  |Altius Funding Credit Suisse First Boston 1,073 0 173 0 0 0 125 0 0 0 365 75 0] 0 138 0 0] 67 0] 0 0] 130 0] 0 0] 0 0] 0 0] 0 0] 0 0]
112021AC4 Broderick CDO Merrill Lynch 460 70 189 0 0, 0 125 0 0 0 0 14 0, 0 4 0 0 57 0 0 0, 3 0 0 0 0 0 0 0 0 0 0 0
112021AB6 Broderick CDO Merrill Lynch 339 47 0 0 0] 0 0] 0 0 86 0 0 0 0 189 0 0] 17 0] 0 0; 0 0] 0 0] 0 0] 0 0] 0 0] 0 0]
216444AA7 Coolidge Funding Goldman Sachs 191 0 0, 0 0 191 0 0 0, 0 0 0 0 0 0 0 0, 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
264403AJ5 Duke Funding Morgan Stanley 102 0 0] 0 0 0 0 0 0] 0 0] 0 0] 0 0] 0 0 0 0] 0 0] 0 0 102 0 0 0] 0 0] 0 0] 0 0]
26545QAQ2 Dunhill ABS CDO Merrill Lynch 156 27 0 0 0, 51 0 0 0 0 0 25 0 0 2 0 0 5 0, 0 0, 46 0, 0 0 0 0 0 0 0 0 0 0
34958CAA2 Fortius | Funding Goldman Sachs 326 0 0 0 0 0 0 0 0 253 0] 27 0 0 15 0 0] 2 0 0 0] 22 0] 0 0] 0 0] 0 0] 0 8 0 0]
37638VAG8 Glacier CDO Merrill Lynch 137 18 0, 0 0 0 0 0 0 0 0 46 0, 0 23 0 0 43 0 0 0 7 0 0 0 0 0 0 0 0 0 0 0
442451AA8 Hout Bay Goldman Sachs / Investec 770 0 91 482 0| 0 0| 0 0| 0 0| 0 51 0 0| 0 0 0 0| 136 0 0 0| 0 0| 0 0| 0 0| 0 0| 10 0|
446279AA9 Huntington CDO Merrill Lynch 357 270 0 0 0, 87 0 0 0 0 0 0 0 0 0 0 0 0 0, 0 0, 0 0 0 0, 0 0 0 0 0 0 0 0
46426RAAT Ischus CDO Credit Suisse First Boston 177 0 0] 0 0 0 0] 0 0] 0 0 0 177 0 0 0 0 0 0] 0 0 0 0] 0 0] 0 0 0 0 0 0] 0 0
46426RAB5 Ischus CDO Credit Suisse First Boston 41 0 0 0 0 0 0 0 0 0 0 0 0 0 0, 0 0 0 0 41 0, 0 0 0 0 0 0 0 0 0 0 0 0
48206AAG3 Jupiter High-Grade CDO Merrill Lynch 1,189 0 181 115 0] 113 254 0 101 109 0 10 0 0 109 0 0] 20 0] 0 0] 88 87 0 0] 0 0] 0 0] 0 0] 0 0]
498588AC6 Kleros Preferred Funding Merrill Lynch 797 26 136 0 0 53 130 0 0 0 0, 89 0 0 22 0 273 0 0 0 0 31 0 0 0 0 0 0 0 0 38 0 0
52902TACO Lexington Capital Merrill Lynch 136 0 0] 0 0] 0 0] 0 0 0 0] 0 136 0 0] 0 0] 0 0] 0 0 0 0] 0 0] 0 0] 0 0] 0 0] 0 0]
58936RAB3 Mercury CDO Merrill Lynch 157 0 0 0 0 0 0 0 133 0 0 0 0 0 0 0 0 0 0 0 0 0 0, 0 0 0 0 24 0 0 0 0 0
55311TAA2 MKP CBO RBS Greenwich Capital 5 0 0 0 0] 0 0 0 0 0 0] 0 0 0 0] 0 0 0 0] 0 0] 0 0 0 0] 0 0 0 0 0 0] 0 5
68571UAA7 Orchid Structured Finance Citigroup 61 61 0 0 0 0 0 0 0, 0 0 0 0, 0 0 0 0, 0 0 0 0 0 0, 0 0, 0 0 0 0 0 0 0 0
68619MAQ4  |Orient Point Merrill Lynch 644 218 198 48 0] 0 0 181 0] 0 0 0 0] 0 0] 0 0 0 0] 0 0 0 0 0 0 0 0] 0 0] 0 0] 0 0
68619MALS Orient Point Merrill Lynch 640 55 0 87 0, 0 0 332 0 0 0 1 0 6 0 0 0 0 0 67 0 2 0 0 47 43 0, 0 0 0 0 0 0
76112CAB4 Reservoir Funding Merrill Lynch 296 81 0] 0 0 0 0 0 0] 0 0] 0 0 215 0] 0 0] 0 0 0 0] 0 0 0 0 0 0 0 0 0 0] 0 0]
768277AA3 River North CDO JPMorgan 134/ 0 0 0 0, 0 0 0 0 0 0 0 76! 0 57 0 0 0 0 0 0 0 0, 0 0, 0 0 0 0, 0 0 0 0,
80410RAA4 Saturn Ventures Citigroup 99 0 0] 0 0 0 0 0 99 0 0 0 0] 0 0 0 0] 0 0 0 0] 0 0 0 0 0 0] 0 0] 0 0] 0 0]
82437XAA6 Sherwood Funding CDO Morgan Stanley 303 162 0 0 0 0 0 0 0 0 0, 14 0 0 28 0 0 23 0 0 0, 0 0, 0 37 0 16! 0 14! 9 0, 0 0
83743YAS2 South Coast Funding Merrill Lynch 436 66 57 0 0 0 0] 0 298 0 0] 0 0 0 0 0 0 0 0 0 0 15 0 0 0 0 0 0 0] 0 0] 0 0
83743LACS South Coast Funding Merrill Lynch 283 218 0 0 0 0 0 0 0 0 0, 0 0 0 2 0 0 56 0 0 0 7 0, 0 0 0 0 0 0 0 0 0 0
896008AC3 Triaxx Prime CDO ICP Securities 1,500 740 0] 93 111 0 0] 150 0] 42 0 22 0] 0 0 0 0] 0 308 0 0 9 0 0 0] 26 0] 0 0 0 0 0 0]
896008AB5 Triaxx Prime CDO ICP Securities 994 446 298 26 0, 0 0 0 0 7 0, 0 0, 179 0 0 0 6 0 0 0 0 0 0 0 33 0 0 0 0 0 0 0
952186AB0 West Coast Funding Goldman Sachs 1,188 0 0] 0 888 0 0] 0 0 0 0] 0 0 0 0] 300 0] 0 0 0 0 0 0] 0 0] 0 0 0 0 0 0] 0 0
952186AA2 West Coast Funding Goldman Sachs 1,069 0 222 0 0, 369 0, 0 0 196 0 0 0, 0 71 0 0 66 0 0 128 16 0 0 0 0 0 0 0 0 0 0 0




CONFIDENTIAL TREATMENT REQUESTED BY GOLDMAN SACHS
LTD PFI/ Mortgage Cashflow (excluding proceeds for bonds purchased for ML3) (in millions)
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Grand Total Per CounterPart: 9,759 1,324 1,060 670 799 759 633 543 459 566 365 100 393 398 244 233 179 147 117 175 128 98 87 74 71 64 14 14 12 15 10
02149WAA5  |Altius Funding Credit Suisse First Boston 675 109 125 365 14 26 13 24
112021AC4 Broderick CDO Merrill Lynch 346 70 142 125 2 1 7 0|
112021AB6 Broderick CDO Merrill Lynch 256 47 0 86 120 3
216444AA7 Coolidge Funding Goldman Sachs 136 136
264403AJ5 Duke Funding Morgan Stanley 74 74
26545QAQ2 Dunhill ABS CDO Merrill Lynch 103 27 33 19 1 3 18
34958CAA2 Fortius | Funding Goldman Sachs 258 253 -1 -1 0 -1 8
37638VAG8 Glacier CDO Merrill Lynch 63 18! 12 10! 20 3]
442451AA8 Hout Bay Goldman Sachs / Investec 516 62 319 51 73 10
446279AA9 Huntington CDO Merrill Lynch 226 171 55
46426RAA7 Ischus CDO Credit Suisse First Boston 149 149
46426RAB5 Ischus CDO Credit Suisse First Boston 35 35
48206AAG3 Jupiter High-Grade CDO Merrill Lynch 936 142 115 113 254 79 109 2 8 6 20 87
498588AC6 Kleros Preferred Funding Merrill Lynch 524 26 89 53 130 15! 15! 179 11 6
52902TACO Lexington Capital Merrill Lynch 117 117
58936RAB3 Mercury CDO Merrill Lynch 87 73 14!
55311TAA2 MKP CBO RBS Greenwich Capital 1
68571UAA7 Orchid Structured Finance Citigroup 48 48
68619MAQ4 Orient Point Merrill Lynch 525 178 161 48 139
68619MAL5 Orient Point Merrill Lynch 522 32 87 255 1 4 67 2 38 35
76112CAB4 Reservoir Funding Merrill Lynch 205 -10 215
768277AA3 River North CDO JPMorgan 99 76 22
80410RAA4 Saturn Ventures Citigroup 61 61
82437XAA6 Sherwood Funding CDO Morgan Stanley 267 162 14! 14! 11 32 14! 12
83743YAS2 South Coast Funding Merrill Lynch 359 66 47 245
83743LAC5 South Coast Funding Merrill Lynch 248 183 2 56 7
896008AC3 Triaxx Prime CDO ICP Securities 735 179 93 111 150 42 22 117 9 12
896008AB5 Triaxx Prime CDO ICP Securities 488 127 146 7 7 0 179 0 6 16,
952186AB0 West Coast Funding Goldman Sachs 920 688 233
952186AA2 West Coast Funding Goldman Sachs 784 162 369 70 27 24 128 4




CONFIDENTIAL TREATMENT REQUESTED BY GOLDMAN SACHS

Total Payments to Funding CP to source bonds for ML3 (in millions)

COUNTERPARTY
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7
35
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Underwriter

Credit Suisse First Boston

Merrill Lynch
Merrill Lynch

Goldman Sachs

Morgan Stanley
Merrill Lynch

Goldman Sachs
Merrill Lynch

Goldman Sachs / Investec

Merrill Lynch

Credit Suisse First Boston

Credit Suisse First Boston

Merrill Lynch
Merrill Lynch
Merrill Lynch
Merrill Lynch

RBS Greenwich Capital

Citigroup

Merrill Lynch
Merrill Lynch
Merrill Lynch
JPMorgan
Citigroup

Morgan Stanley
Merrill Lynch
Merrill Lynch
ICP Securities

ICP Securities

Goldman Sachs

Goldman Sachs

BOND
Grand Total Per CounterPart

Altius Funding

Broderick CDO
Broderick CDO

Coolidge Funding
Duke Funding

Dunhill ABS CDO
Fortius | Funding
Glacier CDO
Hout Bay

Huntington CDO
Ischus CDO
Ischus CDO

Jupiter High-Grade CDO
Kleros Preferred Funding
Lexington Capital
Mercury CDO

MKP CBO

Orchid Structured Finance

Orient Point

Orient Point

Reservoir Funding
River North CDO
Saturn Ventures

Sherwood Funding CDO
South Coast Funding

South Coast Funding
Triaxx Prime CDO
Triaxx Prime CDO

West Coast Funding

West Coast Funding

CusIP

02149WAAS
112021AC4

112021AB6

216444AA7
264403AJ5

26545QAQ2
34958CAA2
37638VAGS
442451AA8
446279AA9

46426RAAT
46426RAB5

48206AAG3
498588AC6

52902TACO
58936RAB3

55311TAA2
68571UAA7

68619MAQ4
68619MALS

76112CAB4
768277AA3

80410RAA4
82437XAA6

83743YAS2

83743LAC5

896008AC3

896008AB5

952186AB0

952186AA2




