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FEDERAL NATIONAL MORTGAGE ASSOCIATION FANNIE MAE
Form ABS-15G/A
November 12, 2013

File 55 of 57

[Name of Check if [Assets that Were [Assets that Were |Assets Penc
[ssuing . [Name of Originator ([Total Assets by Originator  [Subject of Repurchased or |Repurchase
Entity Registered Demand Replaced Replacemer
(% of (% of (% of (%
i principal f#[$ principal f#[$ principal f#|$ prir
balance) balance) balance) bal:
AMERICAN
3138X5MX2 LENDING 1  $395,000.00[ 2.12%]|0]$0.00 NA|0{$0.00 NA|0{$0.00
INETWORK, INC.
;%%?gﬁggﬁ? 1| $315.500.00] 1.69%0[s0.00]  Nalojso.00]  Nalo[$0.00
CREDIT UNION
%SS%%???I%N, 1|  $349,000.00] 1.87%|0|$0.00 NA|0{$0.00 NA|0{$0.00
INC.
FIRST CENTURY
BANK, NATIONAL | 1| $305,400.00[ 1.64%|0]$0.00 NA|0{$0.00 NA|0{$0.00
ASSOCIATION
gglf\%\é;l\?giLC 62($15,815,697.11| 84.9%]|0]$0.00 NA|0{$0.00 NA|0{$0.00
INEW FED
IMORTGAGE, 2[  $627,750.00] 3.37%|0($0.00 NA|0{$0.00 NA|0{$0.00
CORP.
léiﬁ?ﬁfi?gﬂ 1| $183.93501] 099%o[s0.00]  Nalolso.oo|  NAJ0[$0.00
RESIDENTIAL
il/[(())l\lg"ll?GAGE 1|  $357,500.00] 1.92%|0($0.00 NA|0]$0.00 NA|0{$0.00
CORPORATION
UNIVERSAL
LENDING 1 $279,000.00 1.5%)0($0.00 NA|0{$0.00 NA|0{$0.00
CORPORATION
Total 71({$18,628,782.12] 100 %|0($0.00 0[$0.00 0/$0.00
3138X5MY0 ;%hﬁl,}dgg(;\féigl{ 1 $178,500.00[ 2.98%]|0]$0.00 NA|0{$0.00 NA|0{$0.00
COMMUNITY
BANK - 1[  $250,000.00[ 4.17%]0]$0.00 NA|0{$0.00 NA|0]$0.00
'WHEATON/GLEN ’
ELLYN
ii?ﬁ)?fl\‘vé\IANK 1| $417,000.00[ 6.96%]|0]/$0.00 NA|0{$0.00 NA|0]$0.00
Sglf\%\g;l\l?(]}aiLC 17] $4,297,175.67| 71.71%|0|$0.00 NA|0{$0.00 NA|0{$0.00
1| $281,000.00[ 4.69%]|0]/$0.00 NA|0{$0.00 NA|0{$0.00
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MORTGAGE
IMASTER, INC.
INATIONAL
FIDELITY
MORTGAGE 1] $376,432.18| 6.28%|0[$0.00 NA|0{$0.00 NA|0{$0.00
CORPORATION
RMS &
ASSOCIATES 1l $192,000.00[ 3.21%]|0]$0.00 NA|0{$0.00 NA|0]$0.00
Total 23| $5,992,107.85] 100%)0($0.00 0[$0.00 0[$0.00
ANCHOR BANK,
3138X5MZ7 INATIONAL 1|  $188,000.00[ 2.23%|0[$0.00 NA|0{$0.00 NA|0{$0.00
ASSOCIATION
BONDCORP
REALTY 1] $316,000.00f 3.75%]|0[$0.00 NA|0{$0.00 NA|0]$0.00
SERVICES, INC.
GREEN TREE
SERVICING LLC 26( $6,247,742.47)  74.2%|0($0.00 NA|0{$0.00 NA|0]$0.00
MORTGAGE
MASTER, INC. 1l $350,000.00[ 4.16%|0]$0.00 NA|0{$0.00 NA|0{$0.00
INEW FED
MORTGAGE, 2| $621,000.00] 7.37%]|0[{$0.00 NA|0{$0.00 NA|0[$0.00
CORP.
SECURE LENDING
SOLUTIONS, INC. 1l $220,500.00[ 2.62%|0[$0.00 NA|0{$0.00 NA|0[$0.00
TOP FLITE
FINANCIAL, INC. 1l $264,000.00[ 3.14%|0[$0.00 NA|0{$0.00 NA|0{$0.00
[UNIVERSAL
LENDING 1| $213,292.24( 2.53%|0[$0.00 NA|0{$0.00 NA|0{$0.00
CORPORATION
Total 34| $8,420,534.71]  100%)0($0.00 0[{$0.00 0{$0.00
INTERBANK
3138X5N29 MORTGAGE 5] $2,697,000.00f  100%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
COMPANY
Total 5| $2,697,000.00] 100%)0({$0.00 0/$0.00 0{$0.00
3138X5N45 E\E?\IIEIEENDENT 1l $134,800.00[ 1.12%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
INTERBANK
MORTGAGE 45($11,901,514.97| 98.88%|0|$0.00 NA|0{$0.00 NA|0{$0.00
COMPANY
Total 46/$12,036,314.97] 100 %]0($0.00 0/$0.00 0[{$0.00
PNC MORTGAGE,
3138X5N52 A DIVISION OF 64| $4,126,134.52 100%]|0($0.00 NA|0{$0.00 NA|0{$0.00
PNC BANK, N.A.
Total 64| $4,126,134.52]  100%)0({$0.00 0/$0.00 0[$0.00
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PNC MORTGAGE,

3138X5N60 A DIVISION OF 59| $3,868,812.40[  100%|0]|$0.00 NA|0{$0.00 NA|0]$0.00
PNC BANK, N.A.

Total 59| $3,868,812.40] 100%)0({$0.00 0[$0.00 0[$0.00
PNC MORTGAGE,

3138X5N78 A DIVISION OF 20( $1,118,707.83 100%|0[$0.00 NA|0{$0.00 NA|0]$0.00
PNC BANK, N.A.

Total 20| $1,118,707.83] 100%]0($0.00 0[$0.00 0[{$0.00
PNC MORTGAGE,

3138X5N86 A DIVISION OF 69| $6,679,244.58 100%|0[$0.00 NA|0{$0.00 NA|0{$0.00
PNC BANK, N.A.

Total 69| $6,679,244.58] 100%)0({$0.00 0[{$0.00 0{$0.00
PNC MORTGAGE,

3138X5N94 A DIVISION OF 44( $4,232,153.15 100%0{$0.00 NA|0{$0.00 NA|0{$0.00
PNC BANK, N.A.

Total 44| $4,232,153.15|  100%)0({$0.00 0[{$0.00 0{$0.00
BONDCORP

3138X5NA1 REALTY 1|  $184,500.00[ 1.72%]|0]$0.00 NA|0{$0.00 NA|0{$0.00
SERVICES, INC.
CITYWIDE HOME
LOANS, A UTAH 1| $249,655.57| 2.33%|0[$0.00 NA|0{$0.00 NA|0[$0.00
CORPORATION
EAST BOSTON
SAVINGS BANK 1l $200,000.00[ 1.87%]|0[$0.00 NA|0{$0.00 NA|0[$0.00
GREEN TREE
SERVICING LLC 36| $8,924,206.47| 83.34%]|0[$0.00 NA|0]$0.00 NA|0{$0.00
MERIDIAN BANK 1] $402,000.00[ 3.75%]|0[$0.00 NA|0[$0.00 NA|0[$0.00
MORTGAGE
MASTER. INC. 1l $196,000.00[ 1.83%]|0[$0.00 NA|0]$0.00 NA|0]$0.00
TOWNSTONE
FINANCIAL, INC. 1l $177,000.00[ 1.65%|0]$0.00 NA|0{$0.00 NA|0[$0.00
UNITY BANK 1] $375,000.00] 3.51%]|0[$0.00 NA|0/$0.00 NA|[0/$0.00

Total 43|$10,708,362.04)  100%)0({$0.00 0[$0.00 0[{$0.00
IADVANCIAL

3138X5NB9 FEDERAL CREDIT | 1| $186,865.00f 1.29%]|0($0.00 NA|0{$0.00 NA|0[$0.00
[UNION
AMERICAN BANK
OF MISSOURI Il $294,500.00[ 2.03%]|0[$0.00 NA|0{$0.00 NA|0[$0.00
BANK OF NORTH
CAROLINA Il $194,655.00[ 1.34%]|0[$0.00 NA|0{$0.00 NA|0[$0.00
BERKSHIRE BANK| 2| $537,797.00 3.7%|0[$0.00 NA|0[{$0.00 NA|[0]$0.00
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CAPITAL CENTER,
LLC

p—

$240,800.00

1.66%

0

$0.00

NA

0

$0.00

NA

$0.00

CITYWIDE HOME
LOANS, A UTAH
CORPORATION

o0

$2,320,516.00

15.96%

0

$0.00

NA

$0.00

NA

$0.00

DREW
MORTGAGE
ASSOCIATES, INC.

[

$295,342.00

2.03%

0

$0.00

NA

$0.00

NA

$0.00

EAST BOSTON
SAVINGS BANK

—

$394,250.00

2.71%

0

$0.00

NA

$0.00

NA

$0.00

FIRST EQUITY
MORTGAGE
BANKERS, INC.

p—

$350,000.00

2.41%

0

$0.00

NA

$0.00

NA

$0.00

FIRST HALLMARK

MORTGAGE CORP.

p—

$324,900.00

2.23%

0

$0.00

NA

$0.00

NA

$0.00

GREEN TREE
SERVICING LLC

o0

$2,190,905.00

15.07%

0

$0.00

NA

$0.00

NA

$0.00

HALLMARK
HOME
MORTGAGE, LLC

$431,808.00

2.97%

0

$0.00

NA

$0.00

NA

$0.00

HAMILTON
MORTGAGE
CORPORATION

$232,750.00

1.6%

0

$0.00

NA

$0.00

NA

$0.00

INDIANA
[UNIVERSITY
CREDIT UNION

$186,000.00

1.28%

0

$0.00

NA

$0.00

NA

$0.00

LIBERTY
FINANCIAL
SERVICES, LLC

$256,500.00

1.76%

0

$0.00

NA

$0.00

NA

$0.00

MERIDIAN BANK

$208,999.00

1.44%

0

$0.00

NA

$0.00

NA

$0.00

MIDCOUNTRY
BANK

$237,500.00

1.63%

0

$0.00

NA

$0.00

NA

$0.00

MORTGAGE
MASTER, INC.

$231,800.00

1.59%

0

$0.00

NA

$0.00

NA

$0.00

MORTGAGE
[TRUST, INC

$262,200.00

1.8%

0

$0.00

NA

$0.00

NA

$0.00

INATIONS
RELIABLE
LENDING, LLC

$537,605.00

3.7%

0

$0.00

NA

$0.00

NA

$0.00

OAK MORTGAGE
COMPANY, LLC

$262,913.00

1.81%

0

$0.00

NA

$0.00

NA

$0.00

RESIDENTIAL
MORTGAGE
SERVICES, INC.

$592,705.00

4.08%

0

$0.00

NA

$0.00

NA

$0.00

ROSS MORTGAGE
COMPANY, INC.

$291,650.00

2.01%

0

$0.00

NA

$0.00

NA

$0.00

SAGE BANK

$599,925.00

4.13%

0

$0.00

NA

$0.00

NA

$0.00

$199,500.00

1.37%

0

$0.00

NA

$0.00

NA

$0.00
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SCENIC OAKS
FUNDING

SECURITY HOME
MORTGAGE LLC

$553,800.00

3.81%

0

$0.00

NA

$0.00

NA

$0.00

TOP FLITE
FINANCIAL, INC.

$216,232.00

1.49%

0

$0.00

NA

$0.00

NA

$0.00

UNIVERSAL
LENDING
CORPORATION

$227,558.00

1.57%

0

$0.00

NA

$0.00

NA

$0.00

UTAH MORTGAGE
LOAN
CORPORATION

$516,974.00

3.56%

0

$0.00

NA

$0.00

NA

$0.00

V.I.P. MORTGAGE
INC.

$1,160,256.59

7.97%

0

$0.00

NA

$0.00

NA

$0.00

Total

$14,537,205.59

100%

0

$0.00

>

$0.00

=

$0.00

3138X5NC7

ACCUNET
MORTGAGE LLC

$192,000.00

0.49%

0

$0.00

NA

$0.00

NA

$0.00

AMERICAN BANK
& TRUST
COMPANY, INC.

$275,000.00

0.71%

0

$0.00

NA

$0.00

NA

$0.00

AMERICAN
LENDING
INETWORK, INC.

$400,000.00

1.03%

0

$0.00

NA

$0.00

NA

$0.00

BANK OF ANN
IARBOR

$597,000.00

1.54%

0

$0.00

NA

$0.00

NA

$0.00

BANK OF THE
BLUEGRASS AND
TRUST COMPANY

$260,000.00

0.67%

0

$0.00

NA

$0.00

NA

$0.00

BONDCORP
REALTY
SERVICES, INC.

$1,502,191.00

3.87%

0

$0.00

NA

$0.00

NA

$0.00

CAPITAL CENTER,
LLC

98]

$727,960.00

1.87%

0

$0.00

NA

$0.00

NA

$0.00

CHL MORTGAGE

—

$413,000.00

1.06%

0

$0.00

NA

$0.00

NA

$0.00

CITYWIDE HOME
LOANS, A UTAH
CORPORATION

$1,849,525.00

4.76%

0

$0.00

NA

$0.00

NA

$0.00

COAST 2 COAST
FUNDING GROUP,
INC.

$777,000.00

2%

$0.00

NA

$0.00

NA

$0.00

COMMUNITY
HOME LENDING,
INC.

$396,000.00

1.02%

0

$0.00

NA

$0.00

NA

$0.00

D. L. EVANS BANK

—

$208,000.00

0.54%

0

$0.00

NA

$0.00

NA

$0.00

IDIRECTORS
FINANCIAL

GROUP

5]

$1,187,500.00

3.06%

0

$0.00

NA

$0.00

NA

$0.00
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DREW
MORTGAGE
ASSOCIATES, INC.

—

$195,280.00

0.5%

0

$0.00

NA

$0.00

NA

$0.00

EASTLAND
FINANCIAL
CORPORATION

—

$417,000.00

1.07%

0

$0.00

NA

$0.00

NA

$0.00

FIRST HALLMARK
MORTGAGE CORP.

—

$180,000.00

0.46%

0

$0.00

NA

$0.00

NA

$0.00

GREEN TREE
SERVICING LLC

70

$19,269,896.50

49.61%

0

$0.00

NA

$0.00

NA

$0.00

GREENWAY
MORTGAGE
FUNDING CORP.

$372,000.00

0.96%

0

$0.00

NA

$0.00

NA

$0.00

HALLMARK
HOME
MORTGAGE, LLC

$417,000.00

1.07%

0

$0.00

NA

$0.00

NA

$0.00

JAYCO CAPITAL
GROUP

$360,000.00

0.93%

0

$0.00

NA

$0.00

NA

$0.00

KEYSTONE BANK

$285,000.00

0.73%

0

$0.00

NA

$0.00

NA

$0.00

MARKETPLACE
HOME
MORTGAGE, LLC

$207,000.00

0.53%

0

$0.00

NA

$0.00

NA

$0.00

MERIDIAN BANK

$436,410.00

1.12%

0

$0.00

NA

$0.00

NA

$0.00

MIDTOWN BANK
& TRUST
COMPANY

$270,000.00

0.7%

0

$0.00

NA

$0.00

NA

$0.00

MORTGAGE
IAMERICA, INC.

$186,000.00

0.48%

0

$0.00

NA

$0.00

NA

$0.00

MORTGAGE
EQUITY
PARTNERS, LLC

$593,650.00

1.53%

0

$0.00

NA

$0.00

NA

$0.00

MORTGAGE
MASTER, INC.

$406,500.00

1.05%

0

$0.00

NA

$0.00

NA

$0.00

NEW FED
MORTGAGE,
CORP.

$312,000.00

0.8%

0

$0.00

NA

$0.00

NA

$0.00

PARKSIDE
LENDING, LLC

$496,000.00

1.28%

0

$0.00

NA

$0.00

NA

$0.00

RADIUS
FINANCIAL
GROUP INC.

$226,400.00

0.58%

0

$0.00

NA

$0.00

NA

$0.00

RESIDENTIAL
MORTGAGE
SERVICES, INC.

$1,457,450.00

3.75%

0

$0.00

NA

$0.00

NA

$0.00

ROCKY
MOUNTAIN
MORTGAGE
SPECIALISTS, INC.

—

$240,000.00

0.62%

0

$0.00

NA

$0.00

NA

$0.00
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ROSS MORTGAGE

COMPANY. INC. 1| $272,000.00]  0.7%0]$0.00 NA|0[$0.00 NA|0[$0.00
S.W.I. FINANCIAL
SERVICES. INC. 2| $733,000.00[ 1.89%)|0($0.00 NA|[0[$0.00 NA|0[$0.00
SAGE BANK 2| $618,900.00] 1.59%0$0.00 NA[0[$0.00 NA[0[$0.00
SEASIDE
NATIONAL BANK | 1| $307,000.00] 0.79%0[$0.00 NA|0[$0.00 NA|0[$0.00
& TRUST
SECURE ONE
CAPITAL 1| $276,000.00] 0.71%]0]$0.00 NA|0[$0.00 NA|[0[$0.00
CORPORATION
THE FARMERS
CITIZENS BANK 1| $190,000.00] 0.49%0|$0.00 NA|0[$0.00 NA|0[$0.00
TOP FLITE
FINANCIAL, INC. | 1| $252.000.00]  0.65%/0[$0.00 NA|[0[$0.00 NA|[0[$0.00
UNIVERSAL
LENDING 1| $247,600.00] 0.64%]0]$0.00 NA|0[$0.00 NA|0[$0.00
CORPORATION
UTAH MORTGAGE
LOAN 1| $180,787.00| 0.47%]0|$0.00 NA|0[$0.00 NA|0[$0.00
CORPORATION
;1/\.11(.:13. MORTGAGE | | 6535 000.00]  0.6%0[$0.00 NA|0[$0.00 NA|0[$0.00
WHOLESALE
CAPITAL 1| $417,000.00] 1.08%]0]$0.00 NA|0[$0.00 NA|[0[$0.00
CORPORATION
Total 134/$38,839,049.50]  100%0($0.00 0[$0.00 0[$0.00
3138X5ND5 AMERIS BANK 1| $97.425.00] 1.09%0]$0.00 NA[0[$0.00 NA[0[$0.00
CITYWIDE HOME
LOANS, A UTAH 1| $95,200.00] 1.07%]0]$0.00 NA|0[$0.00 NA|0[$0.00
CORPORATION
COAST 2 COAST
FUNDING GROUP, | 1|  $86,250.00] 0.97%0[$0.00 NA|0[$0.00 NA|0[$0.00
INC.
GREEN TREE
SERVICING LLC | 84| $8.162,990.18 91.53%0[$0.00 NA[0[$0.00 NA|0[$0.00
NOVA FINANCIAL
& INVESTMENT 1| $90,000.00] 1.01%]0]$0.00 NA|0[$0.00 NA[0[$0.00
CORPORATION
RESIDENTIAL
MORTGAGE 1| $91,800.00] 1.03%)|0/$0.00 NA|0[$0.00 NA|0[$0.00
SERVICES, INC.
SYNERGY ONE
 ENDING, INC. 1| $100,000.00] 1.12%0]$0.00 NA|0[$0.00 NA|0[$0.00
I\I'\'II(':P -MORTGAGE |1\ 494 500.00|  1.06%0[$0.00 NA|0[$0.00 NA|0[$0.00
1| $100,000.00] 1.12%0[$0.00 NA[0[$0.00 NA[0[$0.00
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WOLFE
FINANCIAL, INC.

Total 92| $8,918,165.18]  100%/0/$0.00 0[$0.00 0[$0.00
AMERISOUTH

3138X5NE3 MORTGAGE 1| $118,655.00 2.16%|0($0.00 NA|0/$0.00 NA|0[$0.00
COMPANY
GREEN TREE
SERVICING LLC | 41| $4.789.040.17| 87.08%(0[$0.00 NA|0[$0.00 NA|0[$0.00
HAPPY
MORTGAGE 1| $121,500.00] 2.21%0]$0.00 NA[0[$0.00 NA|0[$0.00
MEDALLION
MORTGAGE 1| $111,120.00] 2.02%|0($0.00 NA|0/$0.00 NA|0[$0.00
COMPANY, LLC
OAK MORTGAGE
COMPANY. LLC 1| $120,000.00 2.18%|0($0.00 NA|0/$0.00 NA|0[$0.00
OZARK BANK 1] $116,000.00] 2.11%|0/$0.00 NA[0[$0.00 NA[0[$0.00
THE ANDERSON
FINANCIAL 1| $123,500.00] 2.24%0]$0.00 NA|0$0.00 NA|0/$0.00
GROUP, INC.

Total 47| $5,499.815.17]  100%/0/$0.00 0[$0.00 0[$0.00
AMERICAN

3138XSNFO LENDING 1| $144,825.45| 1.42%)|0($0.00 NA|0/$0.00 NA[0]$0.00
NETWORK, INC.
CARRINGTON
MORTGAGE 1| $133,000.00]  1.3%0]$0.00 NA|0/$0.00 NA|0/$0.00
SERVICES, LLC
CENTRAL BANK | 1| $150,000.00] 1.47%|0/$0.00 NAJ0/$0.00 NA[0$0.00
CITYWIDE HOME
LOANS, A UTAH 1| $127,500.00 1.25%)|0($0.00 NA|0/$0.00 NA|0$0.00
CORPORATION
GREEN TREE
SERVICING LLC | 68 $9:221.082.25| 90.35%|0[$0.00 NA|0/$0.00 NA|0$0.00
HUNTER
FINANCIAL 1| $135,000.00] 1.32%)|0($0.00 NA|0/$0.00 NA|0$0.00
GROUP, LLC
MORTGAGE
RUST. INC 1| $150,000.00] 1.47%)|0($0.00 NA|0/$0.00 NA|0$0.00
SAGE BANK 1| $145,000.00  1.42%|0$0.00 NA[0[$0.00 NA0$0.00

Total 75$10,206,407.70]  100%/0$0.00 0[$0.00 0[$0.00
ARBOR

3138X5NGS MORTGAGE 1| $168,000.00] 1.68%)|0($0.00 NA|0/$0.00 NAJ0$0.00
CORPORATION
fféA FINANCIAL, |11 473 600,00  0.74%|0[$0.00 NA|0$0.00 NA|0$0.00

2| $256,000.00[ 2.56%[0]$0.00 NA[0[$0.00 NA|0[$0.00
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CITYWIDE HOME
LOANS, A UTAH
CORPORATION
EAGLE BANK AND
TRUST COMPANY | 1 $63,000.00f  0.63%]|0[$0.00 NA|0{$0.00 NA|0]$0.00
OF MISSOURI
GREEN TREE
SERVICING LLC 62| $8,863,540.05 88.54%|0]$0.00 NA|0{$0.00 NA|0{$0.00
MORTGAGE
AMERICA., INC. 1 $75,000.00[  0.75%]|0[$0.00 NA|0{$0.00 NA|0]$0.00
MORTGAGE
TRUST, INC 2| $279,700.00| 2.79%]|0{$0.00 NA|0]$0.00 NA|0{$0.00
SCENIC OAKS
FUNDING 1l  $176,000.00[ 1.76%|0]$0.00 NA|0{$0.00 NA|0]$0.00
SHAMROCK
FINANCIAL 1 $56,250.00f  0.55%]|0[$0.00 NA|0{$0.00 NA|0]$0.00
CORPORATION
Total 72|$10,011,090.05|  100%]0({$0.00 0[$0.00 0[$0.00
1-800-EAST-WEST
3138X5NH6 MORTGAGE 1| $288,750.00[ 3.99%|0[$0.00 NA|0{$0.00 NA|0[$0.00
COMPANY
AMERICAN BANK
OF MISSOURI 1 $77,600.00[ 1.07%]|0[$0.00 NA|0{$0.00 NA|0[$0.00
CITYWIDE HOME
LOANS, A UTAH 1] $219,000.00f 3.03%]|0[$0.00 NA|0{$0.00 NA|0]$0.00
CORPORATION
COAST 2 COAST
FUNDING GROUP, 1 $75,000.00[  1.04%|0|$0.00 NA|0{$0.00 NA|0{$0.00
INC.
GREEN TREE
SERVICING LLC 36| $6,573,686.50[ 90.87%]|0]$0.00 NA|0{$0.00 NA|0{$0.00
Total 40| $7,234,036.50,  100%]0($0.00 0{$0.00 0[$0.00
IAMERICA'S
3138X5NJ2 MORTGAGE, LLC 1l $304,000.00[ 1.88%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
IAMERIS BANK 1] $275,500.00 1.7%|0]$0.00 NA|0[$0.00 NA|0[$0.00
IANGEL OAK
FUNDING, LLC 1l $249,300.00[ 1.54%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
CARRINGTON
SERVICES, LLC 2| $473,100.00] 2.92%|0/$0.00 NA|0{$0.00 NA|0{$0.00
CHL MORTGAGE 1] $292,000.00 1.8%|0]$0.00 NA|0[$0.00 NA|[0/$0.00
CITYWIDE HOME
LOANS, A UTAH 1] $276,450.00f 1.71%]|0[$0.00 NA|0{$0.00 NA|0[$0.00
CORPORATION
COAST 2 COAST
FUNDING GROUP, | 2| $700,000.00] 4.32%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
INC.
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EASTLAND
FINANCIAL
CORPORATION

—

$319,500.00

1.97%

0

$0.00

NA

$0.00

NA

0$0.00

FIRST EQUITY
MORTGAGE
BANKERS, INC.

—

$417,000.00

2.57%

0

$0.00

NA

$0.00

NA

0/$0.00

GREEN TREE
SERVICING LLC

49

$7,581,989.01

46.76%

0

$0.00

NA

$0.00

NA

01$0.00

IMJ FINANCIAL
GROUP

—

$505,200.00

3.12%

0

$0.00

NA

$0.00

NA

0$0.00

MASON
MCDUFFIE
MORTGAGE
CORPORATION

$377,000.00

2.33%

0

$0.00

NA

$0.00

NA

0$0.00

MORTGAGE
MASTER, INC.

$332,500.00

2.05%

0

$0.00

NA

$0.00

NA

0/$0.00

NOVA FINANCIAL
& INVESTMENT
CORPORATION

$256,608.00

1.58%

0

$0.00

NA

$0.00

NA

0/$0.00

PARAMOUNT
RESIDENTIAL
MORTGAGE
GROUP, INC.

$624,249.03

3.85%

0

$0.00

NA

$0.00

NA

0/$0.00

PARKSIDE
LENDING, LLC

$452,000.00

2.79%

0

$0.00

NA

$0.00

NA

0/$0.00

RESIDENTIAL
MORTGAGE
SERVICES, INC.

$351,000.00

2.16%

0

$0.00

NA

$0.00

NA

0$0.00

RMS &
IASSOCIATES

$299,000.00

1.84%

0

$0.00

NA

$0.00

NA

0/$0.00

RUOFF
MORTGAGE
COMPANY, INC.

$61,103.00

0.38%

0

$0.00

NA

$0.00

NA

0/$0.00

SOUTHWEST
BANK

$239,850.00

1.48%

0

$0.00

NA

$0.00

NA

0$0.00

STOCKTON
MORTGAGE
CORPORATION

$119,620.00

0.74%

0

$0.00

NA

$0.00

NA

0/$0.00

TOWNSTONE
FINANCIAL, INC.

$156,940.00

0.97%

0

$0.00

NA

$0.00

NA

0/$0.00

UNIVERSAL
LENDING
CORPORATION

$210,490.00

1.3%

0

$0.00

NA

$0.00

NA

0$0.00

[USA DIRECT
FUNDING

$290,951.00

1.79%

0

$0.00

NA

$0.00

NA

0$0.00

V.I.P. MORTGAGE
INC.

$616,250.00

3.8%

$0.00

NA

$0.00

NA

0/$0.00

VAN DYK

—

$75,600.00

0.47%

0

$0.00

NA

$0.00

NA

0/$0.00
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MORTGAGE
CORPORATION
VITEK
MORTGAGE 1] $176,540.00f 1.09%]|0[$0.00 NA|0{$0.00 NA|0]$0.00
GROUP
WEST ALABAMA
BANK & TRUST 1l  $179,450.00[ 1.09%|0]$0.00 NA|0{$0.00 NA|0]$0.00
Total 81($16,213,190.04 100%)0($0.00 0[$0.00 0[$0.00
GREEN TREE
3138X5NN3 SERVICING LLC 18| $2,133,303.51| 79.45%|0|$0.00 NA|0{$0.00 NA|0]$0.00
NOVA FINANCIAL
& INVESTMENT 1 $93,750.00f  3.49%|0[$0.00 NA|0{$0.00 NA|0]$0.00
CORPORATION
SHAMROCK
FINANCIAL 1 $81,000.00[  3.02%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
CORPORATION
;II\IICP MORTGAGE 1l  $125,625.00[ 4.68%|0[$0.00 NA|0{$0.00 NA|0{$0.00
WHOLESALE
CAPITAL 2| $251,250.00] 9.36%]|0[$0.00 NA|0{$0.00 NA|0[$0.00
CORPORATION
Total 23| $2,684,928.51]  100%]0({$0.00 0[$0.00 0[{$0.00
GREEN TREE
3138X5NP8 SERVICING LLC 9] $1,179,151.52|  100%|0[$0.00 NA|0{$0.00 NA|0]$0.00
Total 9| $1,179,151.52| 100%)0({$0.00 0[{$0.00 0{$0.00
INTERBANK
3138X5NTO MORTGAGE 6| $3,572,688.00f  100%|0[$0.00 NA|0{$0.00 NA|0{$0.00
COMPANY
Total 6| $3,572,688.00] 100%)0({$0.00 0[{$0.00 0{$0.00
GOLDWATER
3138X5SNU7 BANK. N.A. 1l $132,750.00[ 0.84%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
GREAT LAKES
HOME Il $121,950.00[ 0.77%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
IMORTGAGE INC
HARBOR
L ENDING, INC. 1l $327,200.00[ 2.06%|0[$0.00 NA|0{$0.00 NA|0[$0.00
HARTFORD
FINANCIAL 1]  $189,749.80| 1.19%]|0[$0.00 NA|0{$0.00 NA|0[$0.00
SERVICES, INC.
INTERBANK
MORTGAGE 48($14,324,900.00| 90.12%|0|$0.00 NA|0{$0.00 NA|0{$0.00
COMPANY
LIBERTY HOME
L OANS 1|  $381,200.00 2.4%|0]$0.00 NA|0{$0.00 NA|0{$0.00
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SKYLINE
FINANCIAL 1]  $417,000.00f 2.62%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
GROUP

Total 54/$15,894,749.80,  100%)0($0.00 0[{$0.00 0{$0.00
INTERBANK

3138X5NVS MORTGAGE 6| $3,320,355.00]  100%]|0{$0.00 NA|0{$0.00 NA|0]$0.00
COMPANY

Total 6| $3,320,355.00] 100%)0({$0.00 0[$0.00 0[$0.00
INTERBANK

3138X5SNW3 MORTGAGE 3| $1,668,000.00]  100%]|0{$0.00 NA|0{$0.00 NA|0]$0.00
COMPANY

Total 3| $1,668,000.00] 100%)0({$0.00 0[$0.00 0[$0.00
INTERBANK

3138X5NX1 MORTGAGE 3| $1,106,369.21 100%|0[$0.00 NA|0{$0.00 NA|0]$0.00
COMPANY

Total 3| $1,106,369.21]  100%)0({$0.00 0[$0.00 0[{$0.00
INTERBANK

3138X5NY9 MORTGAGE 20| $5,499,929.00f  100%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
COMPANY

Total 20| $5,499,929.00] 100%)0({$0.00 0{$0.00 0[$0.00
AAXY LLC DBA

3138X5NZ6 AUSTIN FIRST I|  $359,119.00] 2.43%|0|$0.00 NA|0{$0.00 NA|0{$0.00
MORTGAGE
IAUSTIN CAPITAL
MORTGAGE, INC. 2| $511,500.00f 3.46%|0[$0.00 NA|0{$0.00 NA|0{$0.00
E\ISéV MORTGAGE 1l $236,000.00[ 1.59%|0[$0.00 NA|0{$0.00 NA|0]$0.00
HOME & LOAN
FINDERS.COM 1l $243,000.00[ 1.64%|0[$0.00 NA|0{$0.00 NA|0{$0.00
INTERBANK
MORTGAGE 41($12,696,550.00| 85.77%|0|$0.00 NA|0{$0.00 NA|0{$0.00
COMPANY
JOURNEY
FINANCIAL INC Il  $369,051.50[ 2.49%|0[$0.00 NA|0{$0.00 NA|0{$0.00
LIBERTY HOME
L OANS 1l $200,000.00{ 1.35%]|0[$0.00 NA|0{$0.00 NA|0{$0.00
TRAVIS
MORTGAGE 1l  $188,000.00[ 1.27%]|0[$0.00 NA|0{$0.00 NA|0[$0.00

Total 49$14,803,220.50,  100%)0({$0.00 0/$0.00 0{$0.00
PNC MORTGAGE,

3138X5PA9 A DIVISION OF 4 $1,071,855.44[ 100%|0|$0.00 NA|0{$0.00 NA|0{$0.00
PNC BANK, N.A.
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Total 4| $1,071,855.44| 100%)0({$0.00 0[$0.00 0[{$0.00
PNC MORTGAGE,
3138X5PB7 A DIVISION OF 29| $4,689,154.74|  100%|0]$0.00 NA|0{$0.00 NA|0{$0.00
PNC BANK, N.A.
Total 29| $4,689,154.74]  100%)0($0.00 0[$0.00 0[$0.00
NEW ENGLAND
MORTGAGE
3138X5PC5 PROFESSIONALS, 5| $1,065,454.15| 1.36%|0[$0.00 NA|0{$0.00 NA|0]$0.00
LLC
PNC MORTGAGE,
A DIVISION OF 309($77,326,410.41| 98.64%|0|$0.00 NA|0{$0.00 NA|0{$0.00
PNC BANK, N.A.
Total 314|$78,391,864.56|  100%])0({$0.00 0[$0.00 0[$0.00
PNC MORTGAGE,
3138X5PD3 A DIVISION OF 45($11,479,412.59|  100%|0|$0.00 NA|0{$0.00 NA|0]$0.00
PNC BANK, N.A.
Total 45|$11,479,412.59|  100%)0($0.00 0[$0.00 0[{$0.00
3138X5PLS RBS CITIZENS, NA | 10] $2,433,864.56]  100%|0]$0.00 NA|0[$0.00 NA|0[{$0.00
Total 10 $2,433,864.56] 100%]0|$0.00 0[$0.00 0{$0.00
3138X5PM3 RBS CITIZENS, NA | 17| $1,109,406.79]  100%]0{$0.00 NA|0[$0.00 NA|0[$0.00
Total 17( $1,109,406.79| 100%]0|$0.00 0[{$0.00 0{$0.00
3138X5PN1 RBS CITIZENS, NA | 12| $1,211,396.12]  100%]0{$0.00 NA|0[$0.00 NA|[0]$0.00
Total 12{ $1,211,396.12| 100%]0/$0.00 0{$0.00 0[$0.00
3138X5PP6 RBS CITIZENS, NA | 10[ $1,072,859.90]  100%]0[$0.00 NA|0[$0.00 NA|[0]$0.00
Total 10{ $1,072,859.90 100%]0/$0.00 0/$0.00 0[{$0.00
3138X5PQ4 RBS CITIZENS, NA | 8| $1,035,167.87 100%0]$0.00 NA|0[$0.00 NA|0[$0.00
Total 8| $1,035,167.87 100%]0($0.00 0[{$0.00 0[$0.00
3138X5PR2 RBS CITIZENS, NA | 7| $1,145,639.71 100%]|0[$0.00 NA|0[{$0.00 NA|0[$0.00
Total 7] $1,145,639.71]  100%)0({$0.00 0/$0.00 0[{$0.00
3138X5PS0 RBS CITIZENS, NA | 5] $1,545,900.00]  100%]0{$0.00 NA|0[$0.00 NA|[0]$0.00
Total 5| $1,545,900.00] 100%)0({$0.00 0/$0.00 0[$0.00
3138X5PT8 RBS CITIZENS, NA | 23| $6,150,378.55 100%0]$0.00 NA|0[$0.00 NA|[0]$0.00
Total 23| $6,150,378.55|  100%]0($0.00 0/$0.00 0/$0.00
3138X5PUS RBS CITIZENS, NA | 12| $1,017,125.00]  100%]0{$0.00 NAJ0[{$0.00 NA|0]$0.00
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Total 12| $1,017,125.00(  100%/0($0.00 0[$0.00 0[$0.00
3138X5PV3 RBS CITIZENS, NA | 5| $1,030,700.00]  100%0]$0.00 NA|0[$0.00 NAl0/$0.00
Total 5| $1,030,700.00(  100%/0($0.00 0/$0.00 0[$0.00
3138X5PW1 RBS CITIZENS, NA [110($25,272,031.42]  100%0[$0.00 NAl0/$0.00 NAl0[$0.00
Total 110/$25,272,031.42]  100%)0/$0.00 0[$0.00 0[$0.00
3138X5PX9 RBS CITIZENS, NA | 42[$11,413,194.04]  100%/0/$0.00 NAl0$0.00 NA[0[$0.00
Total 42/$11,413,194.04]  100%)0[$0.00 0[$0.00 0[$0.00

JPMORGAN
3138X5Q26 CHASE BANK. N.A| 3| $888.305.32  100%[0/$0.00 NA|0[$0.00 NA|0[$0.00
Total 3| $888,305.32]  100%/0($0.00 0[$0.00 0[$0.00

A & N MORTGAGE

SERVICES, INC.,
3138X5Q34 AN [LLINGIS 1| $416,237.31|  0.83%]0]$0.00 NA|0[$0.00 NA|0/$0.00

CORPORATION

ACCESS

NATIONAL

MORTGAGE, A

DIVISION OF

A CCRSS 1| $261,331.18]  0.52%0]$0.00 NA|0[$0.00 NA|0[$0.00

NATIONAL BANK,

A NATIONAL

BANK

AFFILIATED

MORTGAGE 1| $416,268.96| 0.83%|0[$0.00 NA|0[$0.00 NA|0[$0.00

COMPANY

AMERICAN

INTERNET 1| $405,740.70|  0.81%]0]$0.00 NA|0[$0.00 NA|0[$0.00

MORTGAGE INC.

AMERICAN

INTERNET 3| $1,085,888.27|  2.16%|0[$0.00 NA|0[$0.00 NA|0[$0.00

MORTGAGE, INC.

ASSURED

MORTGAGE (wi) | 1| $406:474.23|  0.81%/0[$0.00 NA|0/$0.00 NA|0/$0.00

BLUFI LENDING

CORPORATION 1| $299,527.87|  0.6%0]$0.00 NA|0[$0.00 NA|0[$0.00

BOSTON PRIVATE

BANK & TRUST 1| $329,383.60| 0.66%|0[$0.00 NA|0[$0.00 NA|0[$0.00

COMPANY

CHERRY CREEK

MORTGAGE CO., | 1| $417,000.00] 0.83%|0/$0.00 NA|0[$0.00 NA|0[$0.00

INC.

CORPORATE 2| $454,201.90[ 0.91%|0[$0.00 NA|0[$0.00 NA|0[$0.00

INVESTORS
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MORTGAGE
GROUP, INC., A
CORPORATION

DHI MORTGAGE
COMPANY
LIMITED
PARTNERSHIP

1]  $268,002.46[ 0.53%]|0[$0.00 NA|0{$0.00 NA|0{$0.00

DHI MORTGAGE
COMPANY, LTD.

1l $330,880.79[ 0.66%|0]$0.00 NA|0[$0.00 NA|0]$0.00

DHI MORTGAGE
COMPANY, LTD.
LIMITED
PARTNERSHIP

1| $214,028.00[ 0.43%|0[$0.00 NA|0[$0.00 NA|0]$0.00

IDRAPER AND

MORTGAGE CORP

KRAMER 1| $271,533.24[ 0.54%|0[$0.00 NA|0[$0.00 NA|0]$0.00

DRAPER AND
KRAMER
MORTGAGE CORP.
DBA 1ST
ADVANTAGE
MORTGAGE

2| $377,881.46[ 0.75%|0]{$0.00 NA|0[$0.00 NA|0]$0.00

FAIRFIELD
COUNTY BANK

1] $284,400.00f 0.57%]|0[$0.00 NA|0{$0.00 NA|0{$0.00

FAIRWAY
INDEPENDENT
MORTGAGE
CORPORATION

p—

$416,237.31f  0.83%|0]$0.00 NA|0[$0.00 NA|0]$0.00

You should consult your tax advisor concerning the U.S. federal income tax and any other applicable tax
consequences of your investments in the notes, including the application of state, local or other tax laws and the
possible effects of changes in federal or other tax laws.

United States Holders
This section applies to you only if you are a United States holder that holds your notes as a capital asset for tax
purposes. You are a United States holder if you are a beneficial owner of each of your notes and you are:
-a citizen or resident of the United States;
-a domestic corporation;
-an estate whose income is subject to U.S. federal income tax regardless of its source; or

a trust if a United States court can exercise primary supervision over the trust’s administration and one or more United
States persons are authorized to control all substantial decisions of the trust.
Tax Treatment. You will be obligated pursuant to the terms of the notes — in the absence of a change in law, an
administrative determination or a judicial ruling to the contrary — to characterize your notes for all tax purposes as
pre-paid derivative contracts in respect of the underliers. Except as otherwise stated below, the discussion herein
assumes that the notes will be so treated.

PS-18
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Upon the sale, exchange or maturity of your notes, you should recognize capital gain or loss equal to the difference, if
any, between the amount of cash you receive at such time and your tax basis in your notes. Your tax basis in the notes
will generally be equal to the amount that you paid for the notes. If you hold your notes for more than one year, the
gain or loss generally will be long-term capital gain or loss. If you hold your notes for one year or less, the gain or loss
generally will be short-term capital gain or loss. Short-term capital gains are generally subject to tax at the marginal
tax rates applicable to ordinary income.

No statutory, judicial or administrative authority directly discusses how your notes should be treated for U.S. federal
income tax purposes. As a result, the U.S. federal income tax consequences of your investment in the notes are
uncertain and alternative characterizations are possible. Accordingly, we urge you to consult your tax advisor in
determining the tax consequences of an investment in your notes in your particular circumstances, including the
application of state, local or other tax laws and the possible effects of changes in federal or other tax laws.

Alternative Treatments. There is no judicial or administrative authority discussing how your notes should be treated
for U.S. federal income tax purposes. Therefore, the Internal Revenue Service might assert that a treatment other than
that described above is more appropriate. For example, the Internal Revenue Service could treat your notes as a single
debt instrument subject to special rules governing contingent payment debt instruments. Under those rules, the amount
of interest you are required to take into account for each accrual period would be determined by constructing a
projected payment schedule for the notes and applying rules similar to those for accruing original issue discount on a
hypothetical noncontingent debt instrument with that projected payment schedule. This method is applied by first
determining the comparable yield —i.e., the yield at which we would issue a noncontingent fixed rate debt instrument
with terms and conditions similar to your notes — and then determining a payment schedule as of the issue date that
would produce the comparable yield. These rules may have the effect of requiring you to include interest in income in
respect of your notes prior to your receipt of cash attributable to that income.

If the rules governing contingent payment debt instruments apply, any gain you recognize upon the sale, exchange or
maturity of your notes would be treated as ordinary interest income. Any loss you recognize at that time would be
ordinary loss to the extent of interest you included as income in the current or previous taxable years in respect of your
notes, and, thereafter, capital loss.

If the rules governing contingent payment debt instruments apply, special rules would apply to a person who
purchases notes at a price other than the adjusted issue price as determined for tax purposes.

It is also possible that your notes could be treated in the manner described above, except that any gain or loss that you
recognize at maturity would be treated as ordinary gain or loss. You should consult your tax advisor as to the tax
consequences of such characterization and any possible alternative characterizations of your notes for U.S. federal
income tax purposes.

It is possible that the Internal Revenue Service could seek to characterize your notes in a manner that results in tax
consequences to you that are different from those described above. You should consult your tax advisor as to the tax
consequences of any possible alternative characterizations of your notes for U.S. federal income tax purposes.
Possible Change in Law

On December 7, 2007, the Internal Revenue Service released a notice stating that the Internal Revenue Service and the
Treasury Department are actively considering issuing guidance regarding the proper U.S. federal income tax treatment
of an instrument such as the offered notes, including whether holders should be required to accrue ordinary income on
a current basis and whether gain or loss should be ordinary or capital. It is not possible to determine what guidance
they will ultimately issue, if any. It is possible, however, that under such guidance, holders of the notes will ultimately
be required to accrue income currently and this could be applied on a retroactive basis. The Internal Revenue Service
and the Treasury Department are also considering other relevant issues, including whether foreign holders of such
instruments should be subject to withholding tax on any deemed income accruals and whether the special “constructive
ownership rules” of Section 1260 of the Internal Revenue Code might be applied to such instruments. Holders are
urged to consult their tax advisors concerning the significance, and the potential impact, of the above considerations.
Except to the extent otherwise provided by law, we intend to continue treating the notes for U.S. federal income tax
purposes in accordance with the treatment described above under “Tax Treatment” unless and until such time as
Congress, the Treasury Department or the Internal Revenue Service determine that some other treatment is more
appropriate. You are urged to consult your tax advisor as to the possibility that any legislative or administrative action
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may adversely affect the tax treatment and the value of your notes.
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Furthermore, in 2007, legislation was introduced in Congress that, if enacted, would have required holders that
acquired instruments such as your notes after the bill was enacted to accrue interest income over the term of such
instruments even though there will be no interest payments over the term of such instruments. It is not possible to
predict whether a similar or identical bill will be enacted in the future, or whether any such bill would affect the tax
treatment of your notes.
It is impossible to predict what any such legislation or administrative or regulatory guidance might provide, and
whether the effective date of any legislation or guidance will affect notes that were issued before the date that such
legislation or guidance is issued. You are urged to consult your tax advisor as to the possibility that any legislative or
administrative action may adversely affect the tax treatment of your notes.
Backup Withholding and Information Reporting
Please see the discussion under “United States Taxation — Taxation of Debt Securities — Backup Withholding and
Information Reporting—United States Holders” in the accompanying prospectus for a description of the applicability of
the backup withholding and information reporting rules to payments made on your notes.
United States Alien Holders
This section applies to you only if you are a United States alien holder. You are a United States alien holder if you are
the beneficial owner of notes and are, for U.S. federal income tax purposes:

-a nonresident alien individual;

-a foreign corporation; or

an estate or trust that in either case is not subject to U.S. federal income tax on a net income basis on income or gain
“from the notes.
You will be subject to generally applicable information reporting and backup withholding requirements as discussed
in the accompanying prospectus under “United States Taxation — Taxation of Debt Securities — Backup Withholding and
Information Reporting — United States Alien Holders” with respect to payments on your notes at maturity and,
notwithstanding that we do not intend to treat the notes as debt for tax purposes, we intend to backup withhold on such
payments with respect to your notes unless you comply with the requirements necessary to avoid backup withholding
on debt instruments (in which case you will not be subject to such backup withholding) as set forth under “United
States Taxation — Taxation of Debt Securities — United States Alien Holders” in the accompanying prospectus.
As discussed above, alternative characterizations of the notes for U.S. federal income tax purposes are possible.
Should an alternative characterization of the notes, by reason of a change or clarification of the law, by regulation or
otherwise, cause payments at maturity with respect to the notes to become subject to withholding tax, we will
withhold tax at the applicable statutory rate and we will not make payments of any additional amounts. Prospective
United States alien holders of the notes should consult their tax advisors in this regard.
Furthermore, on December 7, 2007, the Internal Revenue Service released Notice 2008-2 soliciting comments from
the public on various issues, including whether instruments such as your notes should be subject to withholding. It is
therefore possible that rules will be issued in the future, possibly with retroactive effect, that would cause payments on
your notes at maturity to be subject to withholding, even if you comply with certification requirements as to your
foreign status.
In addition, the Treasury Department has issued regulations under which amounts paid or deemed paid on certain
financial instruments (“871(m) financial instruments’) that are treated as attributable to U.S.-source dividends could be
treated, in whole or in part depending on the circumstances, as a “dividend equivalent” payment that is subject to tax at a
rate of 30% (or a lower rate under an applicable treaty), which in the case of any amounts you receive upon the sale,
exchange or maturity of your notes, could be collected via withholding. If these regulations were to apply to the notes,
we may be required to withhold such taxes if any U.S.-source dividends are paid on the stocks included in the
underliers during the term of the notes. We could also require you to make certifications (e.g., an applicable Internal
Revenue Service Form W-8) prior to the maturity of the notes in order to avoid or minimize withholding obligations,
and we could withhold accordingly (subject to your potential right to claim a refund from the Internal Revenue
Service) if such certifications were not received or were not satisfactory. If withholding was required, we would not be
required to pay any additional amounts with respect to amounts so withheld. These regulations generally will apply to
871(m) financial instruments (or a combination of financial instruments treated as having been entered into in
connection with each other) issued (or significantly modified and treated as retired and reissued) on or after January 1,
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on or after January 1, 2017. In addition, these regulations will not apply to financial instruments that reference a
“qualified index” (as defined in the regulations). We have determined that, as of the issue date of your notes, your notes
will not be subject to withholding under these rules. In certain limited circumstances, however, you should be aware
that it is possible for United States alien holders to be liable for tax under these rules with respect to a combination of
transactions treated as having been entered into in connection with each other even when no withholding is required.
You should consult your tax advisor concerning these regulations, subsequent official guidance and regarding any
other possible alternative characterizations of your notes for U.S. federal income tax purposes.

Foreign Account Tax Compliance Act (FATCA) Withholding

Pursuant to Treasury regulations, Foreign Account Tax Compliance Act (FATCA) withholding (as described in
“United States Taxation—Taxation of Debt Securities—Foreign Account Tax Compliance Act (FATCA) Withholding” in the
accompanying prospectus) will generally apply to obligations that are issued on or after July 1, 2014; therefore, the
notes will generally be subject to the FATCA withholding rules.
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VALIDITY OF THE NOTES AND GUARANTEE

In the opinion of Sidley Austin llp, as counsel to GS Finance Corp. and The Goldman Sachs Group, Inc., when the
notes offered by this pricing supplement have been executed and issued by GS Finance Corp., the related guarantee
offered by this pricing supplement has been executed and issued by The Goldman Sachs Group, Inc., and such notes
have been authenticated by the trustee pursuant to the indenture, and such notes and the guarantee have been delivered
against payment as contemplated herein, (a) such notes will be valid and binding obligations of GS Finance Corp.,
enforceable in accordance with their terms, subject to applicable bankruptcy, insolvency and similar laws affecting
creditors' rights generally, concepts of reasonableness and equitable principles of general applicability (including,
without limitation, concepts of good faith, fair dealing and the lack of bad faith), provided that such counsel expresses
no opinion as to the effect of fraudulent conveyance, fraudulent transfer or similar provision of applicable law on the
conclusions expressed above and (b) such related guarantee will be a valid and binding obligation of The Goldman
Sachs Group, Inc., enforceable in accordance with its terms, subject to applicable bankruptcy, insolvency and similar
laws affecting creditors' rights generally, concepts of reasonableness and equitable principles of general applicability
(including, without limitation, concepts of good faith, fair dealing and the lack of bad faith), provided that such
counsel expresses no opinion as to the effect of fraudulent conveyance, fraudulent transfer or similar provision of
applicable law on the conclusions expressed above. This opinion is given as of the date hereof and is limited to the
laws of the State of New York and the General Corporation Law of the State of Delaware as in effect on the date
hereof. In addition, this opinion is subject to customary assumptions about the trustee’s authorization, execution and
delivery of the indenture and the genuineness of signatures and certain factual matters, all as stated in the letter of such
counsel dated July 10, 2017, which has been filed as Exhibit 5.6 to the registration statement on Form S-3 filed with
the Securities and Exchange Commission by GS Finance Corp. and The Goldman Sachs Group, Inc. on July 10, 2017.
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We have not authorized anyone to provide any information or to make any representations other than those contained
or incorporated by reference in this pricing supplement, the accompanying general terms supplement no. 1,734, the
accompanying prospectus supplement or the accompanying prospectus. We take no responsibility for, and can
provide no assurance as to the reliability of, any other information that others may give you. This pricing supplement,
the accompanying general terms supplement no. 1,734, the accompanying prospectus supplement and the
accompanying prospectus is an offer to sell only the notes offered hereby, but only under circumstances and in
jurisdictions where it is lawful to do so. The information contained in this pricing supplement, the accompanying
general terms supplement no. 1,734, the accompanying prospectus supplement and the accompanying prospectus is
current only as of the respective dates of such documents.
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$513,000

GS Finance Corp.

Index-Linked Notes due 2023
guaranteed by

The Goldman Sachs
Group, Inc.

Goldman Sachs & Co. LLC
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