POOL®

POOL® from Interactive Data is a tool for back office analysts, portfolio managers,
and other financial professionals seeking comprehensive pricing, evaluations,

income, and reference data for U.S. secuirities.

POOL® offers a combination of multiple data views and
flexible download structures that enables you to
perform a variety of tasks easily and conveniently using
your Web browser.

POOL focuses on U.S. structured securities;

collateralized mortgage obligations (CMQOs),
asset-backed securities (ABSS),
mortgage-backed securities (MBSs), and

Small Business Administration securities (SBAS);

but also covers U.S. corporate, government, and
municipal fixed income securities, and U.S. equities.

B Benefits

Choice of Viewing Options —POOL allows you to
either view data on-line via a Web browser or

download and store data on your computer where it
can be viewed in Microsoft® Excel® or as a text file.

Flexible Data Extraction —POOL enables you to
download securities data using multiple pre-
formatted report layouts, many designed to interface
with standard industry software packages. These
layouts provide a wide range of data fields varying
by security and type.

Evaluations provided in the U.S. through
Interactive Data Pricing and Reference Data, Inc.

B Efficient Management of Structured Security

Data —POOL provides convenient access to value-
added disclosure data including:

- Prepayment speeds: historical for MBSs and
SBAs; historical and projected for CMOs and
ABSs

- Factor history: CMOs, ABSs, MBSs, and SBAs
- Coupon history: CMOs, ABSs, MBSs, and SBAs
- Deal structure: CMOs and ABSs

- Geographic distribution: MBSs

- Cash flows based on projected and historical
speeds: CMOs and ABSs

- FFIEC stress tests: CMOs and ABSs

On-line Portfolio Management —POOL gives you
the option of creating and maintaining portfolios on-
line. Securities can be extracted from an Excel
spreadsheet and added to new or existing portfolios
using the POOL portfolio management utility. If you
prefer to maintain your portfolios locally, POOL
provides import/export capabilities for easy data
transfer.

Client Information Management —POOL retains
detailed information on your downloaded reports,
including format selected, runtime, input and output
file names, and number of securities.
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B Features

POOL allows users to easily and conveniently use their
Web browser to accomplish a broad array of key tasks.

B Maintain and update portfolio information by using
POOL utilities or by uploading existing files.

B View pricing, evaluations, factor, and reference data
on-screen, or download the data for use in other
applications.

B Monitor the status of information from Interactive
Data as it becomes available.

B View a variety of reports on-line, or download the
reports as text or spreadsheet files.

B Plan for holidays that result in closed markets.

B Data

POOL is a comprehensive, on-line source of fixed
income and listed market security information including
descriptive and issue data, current and historical
factors, pricing, evaluations, coupon rates, and more.
POOL provides this data on an individual or portfolio
basis for U.S. CMOs, ABSs, MBSs, SBAs, municipal
bonds, corporate bonds, government bonds, and
equities. POOL also provides data on subsets of these
security types including ARMs, Whole Loans, REMICs,
Strips, Agencies, and Treasuries.
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POOL is a service of Interactive Data Pricing and Reference Data
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B it Portiolios Create, edit, upload, and delete portfolio files.

BB Generate Report| 12| GENERATE REPORT

Generate portfolio-based reports from a list of available report formats.
5| TRANSFER REPORT
Transfer previously created reports to your PC in either text or Microsoft® Excel® format.

5 SECURITY INFO

status
AW BB View detailed information on individual securities, including basic factor, pricing, evaluations and descriptive data.
Cres 51 secumtry Lookup
Use the search utility to find securities based on selected criteria.
B pooL
5] starus
B o us
. Check the current status of dataset release times.
Help
g 5] view rormats
Previous Menu
View details of available report formats.
Logaiit

5! ALERTS
View up-to-the-minute data, service delivery and industry related advisories.
51 My PoOL
Set preferences related to your POOL workspace, including session timeout and format selections.
5| coNTACT US
Contact POOL Client Support.
5 HELe
Get help for the POOL service, including the Quick Reference Card, FAQ and Coded Value translations.
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Security Type
Name.

Freddie Mac Mortgage-Backed Security (FHLMC)

© 1998-2007

i GLENDALE FEDERAL SAVINGS BANK
BB ranster Report | Custe Guith check digity
Pool Number 395004
Pool Type Guarantor, Adjustable, 11th District Cost-of-Funds, Max. Mtg. Years 30
B security Lookup | Maturity Date: 01 Jan 2026
Issue Status- Active
Current Coupon Rate 5524
ssue Information
e |GLENDALE FEDERAL SAVINGS BANK Bid Yield 4.967375
Name/Servicer Average Life 3.2764
Address GLENDALE, CA 91203 Convexity: 0.1404
Issue Date 01 Mar 1951 Modified Duration 2.8362
Maturity Date 01 3an 2026 ced 333,033
Prefix Code 3 Evaluation Type Sessoned ES
Pool Type Guarantor, Adjustable, 11th District (See Pricing & Evaluation History for ARMS evalustions)
Cost of-Fnds, Max. Nto. Years 30
ine 5 Weighted Ave
Current Balance  $171,439.725294 Original WAC 10.360
Original WAM 337
jinc 6.550
Original Coupon 9294 Current WAM 140
Current Coupon 5524 WALA 21
icator Adustable Rate
Servicng Fee 108
Speed cPR PSA
Torth 215 36
Current Factor 00256364400 e = =
Current Factor Date 01 Nov 2007 6 Month 18.24 304
Previous | 0.0283264000 e b e
Paydown per Thousand 0.187959999999996 o e e
e 1779 297
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Security Type
Retrieve

ater [ Prcing & Evaluation|
oupon History |History -

Security Type CMO/Asset-Backed Security (CMO)
uer FEDERAL HOME LOAN MORTGAGE CORPORATION

CUSTP (with check digit)

Maturity Date 15 Oct 2021

Issue Status. Active

Effective Coupon 8.5000000

First Day of Rates 15 Nov 1991

2
3

4 8.500 15 Mar 2021 10,571,000 o 15 Nov 1357 512507LN6
s 8500 15002021 8,224,000 0028654250000 15 Nov 2007 312007LP1
5 2.500 150ct 2021 100,000 00.001933300000 15 Nov 2007 312907108
7 0.000 150ct 2021 2,750,000 512007LR7
5 1158-RS-FIXE  8.500 1500t 2021 10,01 00.001933000000 15 Nov 2007 512007155
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Pricing - All Security Types

Basic
Ex Fixed Width (Delimited) Record Layout.
B edit Portfolios | et Name Position Width Fori
] 1 CcusIP 1-9 9 X(9)
Gangrate Report] i Security Type 11-15 5 X(5)
B Pool Number / Ticker Symbol 7.2 6 X(6)
B anster Report | & e i E o
Bseartyio | 5 Price/Evaluation viw NN
6 Date 0-47 8 CCrMMD!
Bl security Lookup | 7 Price/Evaluation Status 4949 1 xa)
[ Price/Evaluation Code 5.5 1 (1)
o Yield 53-50 7 NGNS
10 Record Terminator 6,2 2 e
Comments

©1998-2007

« Exchange Code item is available for equities, corporates and treasuries. Text values can be found in the Code Table Translations under
the Help menu selection.
« Evaluation Code item is available for Munis and CMOs. Text values can be found in the Code Table Translations under the: Help menu
lection.
« Price/Evaluation Status is:
o+

© R - Issue is retired
o " (blank) - Issue is not pricing
+ Yield available for.
= CMOs - Yield to Average Life
o Corporates - Yield to Matur
& Munis - Bid Yield (see item price code and the code value translation table for more info on yield)
o MBS - Bid Yield to Average Life
o Treasuries - Yield to Maturity.

Returr to Formats
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Create Empty Portfolio

Import New Portfolio

< Name >Size |l Type >Modified
50 MBS 50 Standard  13:53 Thu, Mar 22 2007 i
callmbe 365 Standard  11:32 Tue, Nov 13 2007 T
casfiw 52 Standard  11:32 Tue, Nov 13 2007 i
cmo 20060815 354 Standard  11:02 Wed, Aug 16 2006 i
cmo137 503 Standard  10:42 Fri, Feb 10 2006 i
cmo3s0 26717 Standard  15:22 Mon, Jan 08 2007 1
cmodemovetest 549 Standard  12:06 Wed, Jun 02 2004 i
cmomes 10 Standard  16:24 Thu, Oct 20 2005 i
deanna 15 Standard 1039 Fri, Jul 28 2006 i
544 Standard 12137 Wed, Aug 25 2004 T
dr test 508 Standard  16:51 Thu, Oct 20 2005 T
FHLMC 13 Standard  10:48 Fri, Oct 06 2006 i
fma arms 25 Standard  13:24 Mon, Nov 15 2004 i
Lori's Test Data s CashFlow  13:38 Thu, Nov 30 2006 i
MBS CMO SBA Mixed small 18 Standard  11:21 Tue, Feb 20 2007 1
mbs mixed 523 Standard  15:12 Fri, Nov 10 2006 i
mbscmo 5456 Standard  09:44 Wed, Aug 03 2005 i
mbsmixed_sample 616 Standard  11:14 Tue, Jan 09 2007 i
mixed_sample 764 Standard  10:45 Wed, Apr 12 2006 i
mixed_sample_small 284 Standard  14:18 Thu, Sep 28 2006 T
muni 5674 Standard  09:48 Thu, Aug 31 2006 i
mxdsamp. 7 Standard  09:47 Thu, Sep 15 2005 i
Neil 276 Standard  15:16 Thu, Jan 04 2007 i
new_cmo_price_ist 24301 Stendard 1431 Tue, Jul 122005 T
PRICES. 3525 Standard  15:34 Tue, Nov 07 2006 i
rtarps. 1157 Standard  09:16 Thu, Apr 14 2005 i
Sarah U 7 Standard  09:13 Thu, Sep 21 2006 i
sba 5126 Standard  14:24 Fri, Aug 19 2005 T
sba_sample. 260 Standard  11:37 Wed, Jun 23 2004 i
‘Small Muni Test 200 Standard  15:28 Mon, Oct 09 2006 i
strp 6102 Standard  11:27 Fri, Nov 05 2004 i
test 35 Standard 16133 Wed, Sep 22 2004 i
test bonddesk o Standard 11344 Wed, Feb 07 2007 T
Various SrP Indices 605 Standard 1016 Wed, Jan 16 2006
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Page Last Updated at 11:27 on 16 Nov 2007 Refresh Rate: 1 5| 10/[Nane.
Dataset Descriptive Data Pricing and Evaluation Data Factor Data
Name LastUpdate  Expected Last Update Expected LastUpdate  NextUpdate.
Enma Nov 160825 11:00 Nov 15 15158 17:00 Nov 6 17:59 Dec7
EHLmMc Nov 160625 1100 Nov 15 15158 17:00 Nov 6 18:18 Dec7
GnmA Nov 1606:25  11:00 Nov 15 15:58 17:00 Nov 7 07:00 A Dec7
0et 10 07:00 B Declr
oct 22 04103 c meva
enma2 Nov 1606:25  11:00 Nov 15 15:58 17:00 Nov 7 07:00 A Dec7
0et 10 07:00 8 Deci
oct 22 04100 c mevar
sea oct 15 12:01 Dec 14 Nov 15 15148 15:50 0ct 15 12101 Dec 14
Mo Nov 15 12:01 ist  12:15  Nov 15 15:57 16:45 Nov 15 12:10 ist 1210
Novi517:04  2nd 1715 Nov1S1S0 2 15i10
NoviSiziie s 17:10
NoviS2Li3  4th 2110
FFIEC Mar2405:31  Nov23
Nov 131623 Nov22
Municipal Novisiezs 825 Nov 15 16130 18:25
Corporates  Novisigé9 1915 Nov 15 18149 19:15
Treasu Nov1518:48  10:15 Nov 15 18:48 10:15
Equities. Nov15igi4e 19115 Nov 15 18148 19:15

‘Tuesday December 25, 2007
Wednesday December 26, 2007
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POOL Data Update Status

the PDE Calendar for All of 2007

US Exchange holiday.

US and

Canadian Exchange holiday

Canadian Exchange holiday

All times are US Eastern Time.

B POOL-on-Demand

POOL-on-Demand, a complementary service to POOL,
has been designed to allow you to retrieve and
download POOL data via a file transfer protocol (ftp)
interface. POOL-on-Demand accesses all the securities
information contained in Interactive Data’s POOL data
repository. Data is delivered in formats identical to the
current POOL report formats.

B Access

POOL is a SSL-based (secure sockets layer) site and
may be accessed through the Internet. It is designed to
work with Microsoft Internet Explorer® 6.0 or higher, or
Firefox® 2.0 or higher.

"
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About Interactive Data

Interactive Data Corporation is a trusted leader in financial
information. Thousands of financial institutions and active traders, as
well as hundreds of software and service providers, subscribe to our
fixed income evaluations, reference data, real-time market data,
trading infrastructure services, fixed income analytics, desktop
solutions and web-based solutions. Interactive Data’s offerings
support clients around the world with mission-critical functions,
including portfolio valuation, regulatory compliance, risk
management, electronic trading and wealth management. Interactive
Data is headquartered in Bedford, Massachusetts and has over 2,400
employees in offices worldwide.

Interactive Data’s Pricing and Reference Data business provides
global securities pricing, evaluations and reference data designed to
support financial institutions’ and investment funds' pricing activities,
securities operations, research and portfolio management. Interactive
Data collects, edits, maintains and delivers data on more than 7
million securities, including daily evaluations for approximately 2.8
million fixed income and international equity issues. Interactive Data
specializes in ‘*hard-to-get’ information and evaluates many ‘hard-to
value’ instruments. Pricing, evaluations and reference data are
provided in the U.S. through Interactive Data Pricing and Reference
Data, Inc. and internationally through Interactive Data (Europe) Ltd.
and Interactive Data (Australia) Pty Ltd.

For more information, please visit www.interactivedata.com.

Amsterdam ® Bedford ® Boston ® Chicago ® Cologne ® Dubai ® Dublin ® Frankfurt ® Geneva ® Glasgow ® Hayward ® Helsinki ® Hong Kong ® Irvine ® Jersey, C| ® London
Luxembourg ® Madrid ® Melbourne ® Milan ® Minneapolis ® New York ® Paris ® Rome ® Santa Monica ® Singapore ® Sydney ® Tokyo ® Toronto ® Zurich

Interactive Data Pricing and
Reference Data, Inc.

32 Crosby Drive One Beacon Street, 2nd Floor 100 William Street, 17" Floor 2 North LaSalle Street, Suite 1807
Bedford, MA 01730 Boston, MA 02108 New York, New York 10038 Chicago, lllinois 60602

Tel: 781 687 8800 Tel: 617 426 0400 Tel: 212 269 6300 Tel: 312 641 1528

Fax: 781 687 8289 Fax: 617 423 2230 Fax: 212 771 6987 Fax: 312 641 6399

email: info@interactivedata.com

Limitations

This document is provided for informational purposes only. The information contained in this document is subject to change without notice and does not constitute any
form of warranty, representation, or undertaking. Nothing herein should in any way be deemed to alter the legal rights and obligations contained in agreements between
Interactive Data Pricing and Reference Data, Inc. and/or affiliates and their clients relating to any of the products or services described herein. Interactive Data Pricing
and Reference Data does not provide legal, tax, accounting, or other professional advice. Clients should consult with an attorney, tax, or accounting professional
regarding any specific legal, tax, or accounting situation.

Interactive Data Pricing and Reference Data makes no warranties whatsoever, either express or implied, as to merchantability, fithess for a particular purpose, or any
other matter. Without limiting the foregoing, Interactive Data Pricing and Reference Data makes no representation or warranty that any data or information (including but
not limited to evaluations) supplied to or by it are complete or free from errors, omissions, or defects.

Interactive Data®™ and the Interactive Data logo are registered service marks or service marks of Interactive Data Corporation in the United States or other countries.
POOL® is a registered service mark of Interactive Data Pricing and Reference Data, Inc. CUSIP Database provided by the Standard & Poor's CUSIP Service Bureau, a
division of the McGraw-Hill Companies, Inc. CUSIP® is a registered trademark of the American Bankers Association. Microsoft®, Excel®, and Internet Explorer® are
either registered trademarks or trademarks of Microsoft Corporation in the United States and/or other countries. Other products, services, or company names
mentioned herein are the property of, and may be the service mark or trademark of, their respective owners.

©2011 Interactive Data Pricing and Reference Data, Inc.
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