
Index Deal Name Tranche CUSIP Factor
Original Principal 

Amount ($)
ABX.HE.AAA.06-2 Constituents
ABX.HE.AAA.06-2 LONG BEACH MORTGAGE LOAN TRUST 2006-1 II-A4 542514RM8 1 78,716,000
ABX.HE.AAA.06-2 CWABS ASSET-BACKED CERTIFICATES TRUST 2006-8 2-A-4 045427AD3 1 140,064,000
ABX.HE.AAA.06-2 MORGAN STANLEY ABS CAPITAL I INC. TRUST 2006-WMC2 A-2D 61749KAF0 1 242,825,000
ABX.HE.AAA.06-2 ARGENT SECURITIES TRUST SERIES 2006-W1 A-2D 040104RG8 1 103,596,000
ABX.HE.AAA.06-2 FIRST FRANKLIN MORTGAGE LOAN TRUST 2006-FF4 A-3 362334FT6 1 67,566,000
ABX.HE.AAA.06-2 ACE SECURITIES CORP. HOME EQUITY LOAN TRUST, SERIES 2006-NC1 A-2D 004421UT8 1 67,164,000
ABX.HE.AAA.06-2 SOUNDVIEW HOME LOAN TRUST 2006-OPT5 II-A-4 83612CAE9 1 125,858,000
ABX.HE.AAA.06-2 STRUCTURED ASSET INVESTMENT LOAN TRUST 2006-4 A5 86360WAE2 1 90,492,000
ABX.HE.AAA.06-2 GSAMP TRUST 2006-HE3 A-2D 36244KAE5 1 49,697,000
ABX.HE.AAA.06-2 MERRILL LYNCH MORTGAGE INVESTORS TRUST, SERIES 2006-HE1 A-2D 59020U3D5 1 19,554,000
ABX.HE.AAA.06-2 J.P. MORGAN MORTGAGE ACQUISITION CORP. 2006-FRE1 A-4 46626LFM7 1 25,395,000
ABX.HE.AAA.06-2 RASC SERIES 2006-KS3 TRUST A-I-4 76113ABJ9 1 79,903,000
ABX.HE.AAA.06-2 RAMP SERIES 2006-NC2 TRUST A-3 75156TAC4 1 43,831,000
ABX.HE.AAA.06-2 HOME EQUITY ASSET TRUST 2006-4 2-A-4 437084VN3 1 82,600,000
ABX.HE.AAA.06-2 BEAR STEARNS ASSET BACKED SECURITIES I TRUST 2006-HE3 A-3 07387UHR5 1 24,954,000
ABX.HE.AAA.06-2 MASTR ASSET BACKED SECURITIES TRUST 2006-NC1 A-4 57643LNF9 1 55,733,000
ABX.HE.AAA.06-2 CARRINGTON MORTGAGE LOAN TRUST, SERIES 2006-NC1 A-4 144531EX4 1 81,745,000
ABX.HE.AAA.06-2 STRUCTURED ASSET SECURITIES CORPORATION MORTGAGE LOAN TRUST 2006-WF2 A4 86360LAD8 1 92,326,000
ABX.HE.AAA.06-2 SECURITIZED ASSET BACKED RECEIVABLES LLC TRUST 2006-OP1 A-2C 81375WJE7 1 55,476,000
ABX.HE.AAA.06-2 MORGAN STANLEY CAPITAL I INC. TRUST 2006-HE2 A-2d 617451EV7 1 183,755,000
ABX.HE.AA.06-2 Constituents
ABX.HE.AA.06-2 LONG BEACH MORTGAGE LOAN TRUST 2006-1 M-2      542514RP1 1 77,500,000
ABX.HE.AA.06-2 CWABS ASSET-BACKED CERTIFICATES TRUST 2006-8 M-2 045427AF8 1 63,000,000
ABX.HE.AA.06-2 MORGAN STANLEY ABS CAPITAL I INC. TRUST 2006-WMC2 M-2 61749KAH6 1 72,884,000
ABX.HE.AA.06-2 ARGENT SECURITIES TRUST SERIES 2006-W1 M-2 040104RJ2 1 80,762,000
ABX.HE.AA.06-2 FIRST FRANKLIN MORTGAGE LOAN TRUST 2006-FF4 M-2 362334FW9 1 49,556,000
ABX.HE.AA.06-2 ACE SECURITIES CORP. HOME EQUITY LOAN TRUST, SERIES 2006-NC1 M-2 004421UV3 1 43,039,000
ABX.HE.AA.06-2 SOUNDVIEW HOME LOAN TRUST 2006-OPT5 M-2 83612CAG4 1 93,500,000
ABX.HE.AA.06-2 STRUCTURED ASSET INVESTMENT LOAN TRUST 2006-4 M1 86360WAF9 1 157,794,000
ABX.HE.AA.06-2 GSAMP TRUST 2006-HE3 M-2 36244KAG0 1 59,063,000
ABX.HE.AA.06-2 MERRILL LYNCH MORTGAGE INVESTORS TRUST, SERIES 2006-HE1 M-2 59020U3F0 1 28,909,000
ABX.HE.AA.06-2 J.P. MORGAN MORTGAGE ACQUISITION CORP. 2006-FRE1 M-2 46626LFP0 1 36,953,000
ABX.HE.AA.06-2 RASC SERIES 2006-KS3 TRUST M-2 76113ABM2 1 40,825,000
ABX.HE.AA.06-2 RAMP SERIES 2006-NC2 TRUST M-2 75156TAE0 1 23,180,000
ABX.HE.AA.06-2 HOME EQUITY ASSET TRUST 2006-4 M-2 437084VS2 1 52,000,000
ABX.HE.AA.06-2 BEAR STEARNS ASSET BACKED SECURITIES I TRUST 2006-HE3 M-2 07387UHT1 1 30,150,000
ABX.HE.AA.06-2 MASTR ASSET BACKED SECURITIES TRUST 2006-NC1 M-2 57643LNH5 1 29,285,000
ABX.HE.AA.06-2 CARRINGTON MORTGAGE LOAN TRUST, SERIES 2006-NC1 M-2 144531EZ9 1 48,996,000
ABX.HE.AA.06-2 STRUCTURED ASSET SECURITIES CORPORATION MORTGAGE LOAN TRUST 2006-WF2 M2 86360LAF3 1 55,865,000
ABX.HE.AA.06-2 SECURITIZED ASSET BACKED RECEIVABLES LLC TRUST 2006-OP1 M-2 81375WJG2 1 35,901,000
ABX.HE.AA.06-2 MORGAN STANLEY CAPITAL I INC. TRUST 2006-HE2 M-2 617451EX3 1 71,406,000
ABX.HE.A.06-2 Constituents
ABX.HE.A.06-2 LONG BEACH MORTGAGE LOAN TRUST 2006-1 M-5 542514RS5 1 40,000,000
ABX.HE.A.06-2 CWABS ASSET-BACKED CERTIFICATES TRUST 2006-8 M-5 045427AJ0 1 33,000,000
ABX.HE.A.06-2 MORGAN STANLEY ABS CAPITAL I INC. TRUST 2006-WMC2 M-5 61749KAL7 1 40,346,000
ABX.HE.A.06-2 ARGENT SECURITIES TRUST SERIES 2006-W1 M-5 040104RM5 1 39,813,000
ABX.HE.A.06-2 FIRST FRANKLIN MORTGAGE LOAN TRUST 2006-FF4 M-5 362334FZ2 1 24,397,000
ABX.HE.A.06-2 ACE SECURITIES CORP. HOME EQUITY LOAN TRUST, SERIES 2006-NC1 M-5 004421UY7 1 21,189,000
ABX.HE.A.06-2 SOUNDVIEW HOME LOAN TRUST 2006-OPT5 M-5 83612CAK5 1 54,250,000
ABX.HE.A.06-2 STRUCTURED ASSET INVESTMENT LOAN TRUST 2006-4 M4 86360WAJ1 1 36,696,000
ABX.HE.A.06-2 GSAMP TRUST 2006-HE3 M-5 36244KAK1 1 29,531,000
ABX.HE.A.06-2 MERRILL LYNCH MORTGAGE INVESTORS TRUST, SERIES 2006-HE1 M-5 59020U3J2 1 15,235,000
ABX.HE.A.06-2 J.P. MORGAN MORTGAGE ACQUISITION CORP. 2006-FRE1 M-5 46626LFS4 1 17,717,000
ABX.HE.A.06-2 RASC SERIES 2006-KS3 TRUST M-5 76113ABQ3 1 20,125,000
ABX.HE.A.06-2 RAMP SERIES 2006-NC2 TRUST M-5 75156TAH3 1 12,920,000
ABX.HE.A.06-2 HOME EQUITY ASSET TRUST 2006-4 M-5 437084VV5 1 25,600,000
ABX.HE.A.06-2 BEAR STEARNS ASSET BACKED SECURITIES I TRUST 2006-HE3 M-5 07387UHW4 1 15,075,000
ABX.HE.A.06-2 MASTR ASSET BACKED SECURITIES TRUST 2006-NC1 M-5 57643LNL6 1 14,185,000
ABX.HE.A.06-2 CARRINGTON MORTGAGE LOAN TRUST, SERIES 2006-NC1 M-5 144531FC9 1 24,498,000
ABX.HE.A.06-2 STRUCTURED ASSET SECURITIES CORPORATION MORTGAGE LOAN TRUST 2006-WF2 M5 86360LAJ5 1 21,437,000
ABX.HE.A.06-2 SECURITIZED ASSET BACKED RECEIVABLES LLC TRUST 2006-OP1 M-5 81375WJK3 1 15,746,000
ABX.HE.A.06-2 MORGAN STANLEY CAPITAL I INC. TRUST 2006-HE2 M-5 617451FA2 1 36,270,000
ABX.HE.BBB.06-2 Constituents
ABX.HE.BBB.06-2 LONG BEACH MORTGAGE LOAN TRUST 2006-1 M-8       542514RV8 1 25,000,000
ABX.HE.BBB.06-2 CWABS ASSET-BACKED CERTIFICATES TRUST 2006-8 M-8 045427AM3 1 22,000,000
ABX.HE.BBB.06-2 MORGAN STANLEY ABS CAPITAL I INC. TRUST 2006-WMC2 B-2 61749KAP8 1 27,331,000
ABX.HE.BBB.06-2 ARGENT SECURITIES TRUST SERIES 2006-W1 M-8 040104RQ6 1 31,850,000
ABX.HE.BBB.06-2 FIRST FRANKLIN MORTGAGE LOAN TRUST 2006-FF4 M-8 362334GC2 1 18,298,000
ABX.HE.BBB.06-2 ACE SECURITIES CORP. HOME EQUITY LOAN TRUST, SERIES 2006-NC1 M-8 004421VB6 1 16,553,000
ABX.HE.BBB.06-2 SOUNDVIEW HOME LOAN TRUST 2006-OPT5 M-8 83612CAN9 1 38,750,000
ABX.HE.BBB.06-2 STRUCTURED ASSET INVESTMENT LOAN TRUST 2006-4 M7 86360WAM4 1 19,571,000



ABX.HE.BBB.06-2 GSAMP TRUST 2006-HE3 M-8 36244KAN5 1 22,348,000
ABX.HE.BBB.06-2 MERRILL LYNCH MORTGAGE INVESTORS TRUST, SERIES 2006-HE1 B-2A 59020U3N3 1 6,251,000
ABX.HE.BBB.06-2 J.P. MORGAN MORTGAGE ACQUISITION CORP. 2006-FRE1 M-8 46626LFV7 1 14,174,000
ABX.HE.BBB.06-2 RASC SERIES 2006-KS3 TRUST M-8 76113ABT7 1 12,650,000
ABX.HE.BBB.06-2 RAMP SERIES 2006-NC2 TRUST M-8 75156TAL4 1 7,600,000
ABX.HE.BBB.06-2 HOME EQUITY ASSET TRUST 2006-4 M-8 437084VY9 1 16,000,000
ABX.HE.BBB.06-2 BEAR STEARNS ASSET BACKED SECURITIES I TRUST 2006-HE3 M-8 07387UHZ7 1 11,505,000
ABX.HE.BBB.06-2 MASTR ASSET BACKED SECURITIES TRUST 2006-NC1 M-8 57643LNP7 1 11,897,000
ABX.HE.BBB.06-2 CARRINGTON MORTGAGE LOAN TRUST, SERIES 2006-NC1 M-8 144531FF2 1 15,852,000
ABX.HE.BBB.06-2 STRUCTURED ASSET SECURITIES CORPORATION MORTGAGE LOAN TRUST 2006-WF2 M8 86360LAM8 1 12,342,000
ABX.HE.BBB.06-2 SECURITIZED ASSET BACKED RECEIVABLES LLC TRUST 2006-OP1 B-2 81375WJN7 1 11,337,000
ABX.HE.BBB.06-2 MORGAN STANLEY CAPITAL I INC. TRUST 2006-HE2 B-2 617451FD6 1 29,469,000
ABX.HE.BBB-.06-2 Constituents
ABX.HE.BBB-.06-2 LONG BEACH MORTGAGE LOAN TRUST 2006-1 M-9 542514RW6 1 20,000,000
ABX.HE.BBB-.06-2 CWABS ASSET-BACKED CERTIFICATES TRUST 2006-8 M-9 045427AN1 1 17,000,000
ABX.HE.BBB-.06-2 MORGAN STANLEY ABS CAPITAL I INC. TRUST 2006-WMC2 B-3 61749KAQ6 1 26,030,000
ABX.HE.BBB-.06-2 ARGENT SECURITIES TRUST SERIES 2006-W1 M-9 040104RR4 1 22,750,000
ABX.HE.BBB-.06-2 FIRST FRANKLIN MORTGAGE LOAN TRUST 2006-FF4 B-1 362334GJ7 1 12,961,000
ABX.HE.BBB-.06-2 ACE SECURITIES CORP. HOME EQUITY LOAN TRUST, SERIES 2006-NC1 M-9 004421VC4 1 13,243,000
ABX.HE.BBB-.06-2 SOUNDVIEW HOME LOAN TRUST 2006-OPT5 M-9 83612CAP4 1 34,100,000
ABX.HE.BBB-.06-2 STRUCTURED ASSET INVESTMENT LOAN TRUST 2006-4 M8 86360WAN2 1 18,348,000
ABX.HE.BBB-.06-2 GSAMP TRUST 2006-HE3 M-9 36244KAP0 1 19,156,000
ABX.HE.BBB-.06-2 MERRILL LYNCH MORTGAGE INVESTORS TRUST, SERIES 2006-HE1 B-3A 59020U3Q6 1 5,079,000
ABX.HE.BBB-.06-2 J.P. MORGAN MORTGAGE ACQUISITION CORP. 2006-FRE1 M-9 46626LFW5 1 11,136,000
ABX.HE.BBB-.06-2 RASC SERIES 2006-KS3 TRUST M-9 76113ABU4 1 11,500,000
ABX.HE.BBB-.06-2 RAMP SERIES 2006-NC2 TRUST M-9 75156TAM2 1 7,600,000
ABX.HE.BBB-.06-2 HOME EQUITY ASSET TRUST 2006-4 B-1 437084VZ6 1 11,200,000
ABX.HE.BBB-.06-2 BEAR STEARNS ASSET BACKED SECURITIES I TRUST 2006-HE3 M-9 07387UJA0 1 9,124,000
ABX.HE.BBB-.06-2 MASTR ASSET BACKED SECURITIES TRUST 2006-NC1 M-9 57643LNQ5 1 7,778,000
ABX.HE.BBB-.06-2 CARRINGTON MORTGAGE LOAN TRUST, SERIES 2006-NC1 M-9 144531FG0 1 14,410,000
ABX.HE.BBB-.06-2 STRUCTURED ASSET SECURITIES CORPORATION MORTGAGE LOAN TRUST 2006-WF2 M9 86360LAN6 1 18,189,000
ABX.HE.BBB-.06-2 SECURITIZED ASSET BACKED RECEIVABLES LLC TRUST 2006-OP1 B-3 81375WJP2 1 12,597,000
ABX.HE.BBB-.06-2 MORGAN STANLEY CAPITAL I INC. TRUST 2006-HE2 B-3 617451FE4 1 23,802,000

This annex, and the data contained herein, is the proprietary property of Markit Group Limited and may be used only for informational purposes in connection with the confirmation of this index trade. Unless you are in 
possession of a valid license, you may not (i) extract the data contained in the annex, (ii) copy, share, sell, distribute, redistribute, or otherwise make available to any other party this annex, or the data contained herein, 
or (iii) use the annex or the data contained herein in any other manner, including but not limited to in furtherance of other trade confirmations or for other internal or external business purposes. To obtain a license, 
please contact Markit Group Limited on +44 (0)1727 734265 or info@Markit.com. The senders and recipients of this data acknowledge and agree that no duty of care is owed to them or to any other users by any Data 
Provider, and that use of the data creates no lawyer-client relationship between the user and/or any other user, and any Data Provider. 

"Data Provider" means those persons who developed, compiled, prepared, revised, selected and arranged the Services (including without limitation certain information sources, professional advisors and other persons 
or entities that have participated in any respect in the development or collection of the Services or any data or information contained therein)."

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY DATA PROVIDER OR OTHER PERSON OR ENTITY MAKES ANY WARRANTY, EXPRESS OR IMPLIED, AS TO RESULTS TO BE ATTAINED BY 
SUBSCRIBER OR OTHERS FROM THE USE OF THIS DOCUMENT, AND THERE ARE NO EXPRESS OR IMPLIED WARRANTIES OF CONDITION OF QUALITY OR ANY EXPRESS OR IMPLIED WARRANTY OF 
TITLE, NON-INFRINGEMENT, MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE. BY USE OF THIS DOCUMENT, YOU ACKNOWLEDGE THAT YOU HAVE NOT RELIED UPON ANY 
WARRANTY, GUARANTY OR REPRESENTATION MADE BY MARKIT GROUP LIMITED OR ANY OTHER PERSON OR ENTITY.

NEITHER MARKIT GROUP LIMITED, ITS AFFILIATES NOR ANY OTHER PERSON OR ENTITY SHALL IN ANY WAY BE LIABLE TO THE USER OF THIS DOCUMENTOR ANY CLIENT OF SUCH USER FOR ANY 
INACCURACIES, ERRORS OR OMISSIONS, REGARDLESS OF CAUSE, IN THE INFORMATION AVAILABLE ON THIS DOCUMENT OR FOR ANY DAMAGES (WHETHER DIRECT OR INDIRECT) RESULTING 
THEREFROM. UNDER NO CIRCUMSTANCES WILL MARKIT GROUP LIMITED BE LIABLE FOR ANY INDIRECT, INCIDENTAL, SPECIAL, CONSEQUENTIAL OR LOST PROFITS DAMAGES WITH RESPECT TO 
THE USE OF THIS DOCUMENT OR THE INFORMATION AVAILABLE HEREIN, REGARDLESS OF WHETHER SUCH DAMAGES COULD HAVE BEEN FORESEEN OR PREVENTED.


