markit

Updated November 28", 2008

November 26th, 2008
TABX Floating Payments:

Markit has determined there are floating and/or additional fixed payments due on the following
Indices for a one million dollar pool.

For TABX.HE.07-1.06-2.BBB: Total Floating Payment Amount $26,006.199442902
Tranche 0-3 — Factor previously and currently 0.00

Tranche 3-7 - Factor previously and currently 0.00

Tranche 7-12 - Floating Payment Amount $3,739.160250000 (per $50,000 notional)
Tranche 12-20 — Floating Payment Amount $22,267.039192902 (per $80,000 notional)

For TABX.HE.07-1.06-2.BBB- : Total Floating Payment Amount $139,560.761843956
Tranche 0-5 - Factor previously and currently 0.00

Tranche 5-10 - Factor previously and currently 0.00

Tranche 10-15 - Factor previously and currently 0.00

Tranche 15-25 - Floating Payment Amount $59227.799827249 (per $100,000 notional)
Tranche 25-40 — Floating Payment Amount $80332.962016707 (per $150,000 notional)

For TABX.HE.07-2.07-1.BBB: Total Floating Payment Amount $38,335.926476964
Tranche 0-3 — Factor previously and currently 0.00

Tranche 3-7 - Floating Payment Amount $13,678.223305660 (per $40,000 notional)
Tranche 7-12 — Floating Payment Amount $24,657.703171304 (per $50,000 notional)

For TABX.HE.07-2.07-1.BBB- : Total Floating Payment Amount $106,446.916561744
Tranche 0-5 - Factor previously and currently 0.00

Tranche 5-10 - Factor previously and currently 0.00

Tranche 10-15 — Floating Payment Amount $2,223.764682807 (per $50,000 notional)
Tranche 15-25 — Floating Payment Amount $100,000.000000000 (per $100,000 notional)
Tranche 25-40 — Floating Payment Amount $4,223.151878937 (per $150,000 notional)

Corrections for January 5™ 2009 Payment Date

TABX.HE.07-1.06-2.BBB-.15-25
MSCT06-HE2 B-3 — October 27", 2008 Floating Correction $ 9,387.630766322

For further information on this payment event please refer to the Nov 2008 ABX Notice.

http://www.markit.com/information/products/category/indices/tabx/contentParagraphs/04/docume
nt/TABX Nov2608 Notice.pdf

Markit publishes a monthly XML file which is available for free on the Settlements section of the
ABX homepage of Markit.com. These XML files have a higher level of precision and should be

used to determine all settlements, any discrepancy between this notice and the published RCD
XML file(s) is purely accidental and in all cases the XML shall govern.

http://www.markit.com/news/RCD TABX HE INDEX.xml

If you would like information about Markit's Reference Cashflow Database (RCD), a monitoring
service for Single Name CDS of ABS, please contact Kent.McGuire@markit.com or
Alexander.Grover@markit.com

About Markit
Markit Group Limited is the leading provider of independent data, portfolio valuations and OTC derivatives trade
processing to the global financial and commodities markets. The company receives daily data contributions from over 70



markit

dealing firms, and its services are used by over 600 institutions to enhance trading operations, reduce risk and manage
compliance.

Markit's position in the derivatives markets has been acknowledged by the industry with numerous awards. In 2006, the
company won Operations Management's Vendor of the Year award (Trade Processing); Financial News' Best Derivatives
Data Solution and Best New Vendor Solution (Portfolio Valuations); Credit's Best Operational Support Services Provider;
Inside Market Data's Reference Data Provider of the Year, and Company to Watch; Risk's Trading Initiative of the Year
(Credit Event Fixings); and Structured Finance International's Editor's Award for Advancing Structured Finance. In 2005,
Markit received International Securitisation Report's Editor's Award for Innovation; International Financing Review's
Innovation of the Year (Credit Event Fixings); Financial News' Best Derivatives Data Provider; and Operations
Management's Vendor of the Year award. For more information, see www.markit.com



