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1 Kap. 7.14 GSAA - Bilaga Q
2 Innehallsférteckning
Frén Avser
3 Bilaga Q 1 EBM Chart éver kdp och forséljning av GSAA
4 Bilaga Q 2 EBM Sammanstalining i Excel av kdp och forséljningar.
5 Bilaga Q3 Mark Bishop T T avseende Omniarch - RMBS Eq. Fund IV.s kdp av GSAA.
6 Bilaga Q 4 Mark Bishop Lager av MBS.er i Omniarch Anerican RMBS Equity Fund IV.
7 Bilaga Q5 Mark Bishop TT avseende ABS | G.s kdp av GSAA.
8 Bilaga Q 6 Bokféring SVC T T avseende SVC.s kép av GSAA.,
9 Bilaga Q7 Close Brothers/EBM  Bankkontoutdrag for SVC.s bankkonto i Close Brothers.
10 BilagaQ 8 Pensionsmyndigheten Bankkontoutdrag for ABS | G i CommerceWest Bank for aug 2013.
11 Bilaga Q9 Bokforing SVC T T avseende SVC.s forsaljning av GSAA exkl bankavgift.

12-13 BilagaQ10 Rattshjalp Tyskland  Settlement confirm angdende SVC.s forséljning.

14-15 BilagaQ11 Rittshjdlp Tyskland ~ Sammanstélining av Close Brothers kdp och forséljning av GSAA.
16 Bilaga Q 12 Rattshjilp Tyskland  Settlement confirm angaende Close Brothers forséljning av GSAA.
17 Bilaga Q 13 Wahistedt Trade confirmation avseende Optimus kdp av GSAA.

18 Bilaga Q 14 Swedbank Trade instructions avseende Optimus kdp av GSAA.

19 Bilaga Q 15 Swedbank Optimus kop och férsdljning av GSAA.

20 Bilaga Q 16 Swedbank Trade instructions avseende Optimus forsaljning av GSAA.
21 Bilaga Q17 Mark Bishop Mail fran Mark Bishop till medarbetare 2013-06-07.

22 Bilaga Q 18 Mark Bishop Lager av MBS.er i Omniarch American RMBS Equity Fund IV.
23 Bilaga Q 19 Mark Bishop Mail frdn Mark Bishop till Craig Chang 2013-06-07.
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Forsaljning av MBS " GSAA"

Amer. RMBS Equity Fund IV

$ 1249 174
(130711)

o

ABS Investment Group

$ 2379 116
(130711)

Solid Ventur Capital

$2 638 375
(130712)

Close Brothers

i
$2 645 332

(130712)
\

Optimus Fonder AB

$ 916 637
i (140415) >
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TRADE DATE:
TRADER:
CUSIP:

BOND NAME:
PRICE:

SETTLE:

DAYS ACCRUAL:
ACCRUAL PAID:
NEXT PAYMENT:
SELLS:

FACTOR:
OFFERED FACE:
PRINCIPAL VALUE:
TOTAL FUNDS:

* TRADE TICKET *

ABS INVESTMENT GROUP

03-nov-11

NOMURA

362334MZ4

GSAA 2006-6 AF7
25,0000000 [25-00]
08-nov-11 [TUESDAY]
7

4 919,89
2011-12-25
4 321 000,00
1,000000000
4 321 000,00
1 080 250,00
1 085 169,89

[24 DAY DELAY]

BG 721-3 TRADE TICKET GSAA 06-6 AF7.xIsSheet1

/g/./ﬁfé QJ
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Case 3:16-cv-02991-CAB-AGS Document 1-6 Filed 11/08/16 PagelD.322

NVESTMENT GROUP

Udp 2ABS

SALE TRADE TICKET
Amer. RMBS Equity Fund IV sells, and ABS Investment Group buys...

TRADE DATE:
TRADER:

CUSIP:

BOND NAME:
PRICE:

SETTLE:

BOND COUPON:
DAYS ACCRUAL.:
ACCRUAL PAID:
INEXT PAYMENT:

FACTOR:
CURRENT FACE:
PRINCIPAL VALUE:
TOTAL FUNDS:

*TRADE TICKET *
ABS INVESTMENT GROUP

7/3/2013
ABS Investment Group
362334MZ4
GSAA 2006-6 AF7
28.75 [28-24]
7/11/2013 [THURSDAY]
5.73751%
10 [10 DAYS ACCRUED]
6,886.61
8/25/2013 [24 DAY DELAY]

SELLS (ORIG. FACE) 4,321,000.00

1

4,321,000.00
1,242,287.50
1,249,174.11

COMMENTS: Amer. RMBS Equity Fund IV Sells and ABS Investment
I Group buys $4,321,000.00 original face.

Contacts

Seller: Jay Modi, Limited Partner

American RMBS Equity Fund IV, LP
Suite 104, 320 - 23 Ave. SW
Calgary, AB T2S 0J2

+1 (403)984-6240 (office)

+1 (403)701-6634 (mobile)
jay.modi@omniarchcapital.com

Batzi-;

Page 84 of 102
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Case 2:17-cv-04155-SVW-KES Document 12-5 Filed 06/05/17 Page 90 of 175 Page ID
#:386

Tddednd kR Rk RRRTEXCL UDE-CyCle pate 7/31/13 Page 1
1851 0.8180 EX 0.000 52 1134 Primary Account 0070
Abs Investment Group LLC

707 Broadway 18th Floor

San Diego CA 92101

---- CHECKING ACCOUNTS ----

Abs Investment Group LLC

BUSINESS ANALYZED 1

Account No. ' 0070 Statement Dates 7/01/13 thru 7/31/13

Previous Balance 113,0/1.88 Days in the statement period 31

6 Deposits/Credits 28,219,886.30 Average Ledger 3,261,198.66

39 checks/Debits 15,543,849.27 Average Collected 3,261,198.66
Service Charge .00
Interest Paid .00
current Balance 12,789,108.91

Total For Total

This Period Year-to-Date

NSF paid item fees statement to date $.00 $.00

NSF return item fees statement to date $.00 $.00

R L R L L LR R R R L L T e TR R e o O R S L ok

Deposits and Additions

Date Description Amount

7/01 IB Transfer from D **¥**Q05 to 675,000.00

7/05 INTERNAL TRF 2013186000960 876,841.08

7/08 IB Transfer from D *****005 to 90, 000.00

7/15 WIRE-IN 20131960003800 2,379,115.61 <
7/15 WIRE-IN 20131960003700 4,476,773.78

7/26 WIRE-IN 20132070001900 19,722,155.83

R R e O X X R L LR R R L T E e X R L A R R e R R R R

Page 90 of 175 of Exhibit 5 000324
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settlement confirm

20130712194414wW00 RECEIVE AGAINST PAYMENT CONFIRMATION

1:F01 TUBDDEDDAXXX 9571 148237
2:0 545 1344 130712 BBHCUS33AXXX 0683 884339 130712 1944 N
3:108:SWFTOSW419332809
4::16R:GENL

:20C::SEME//121321408000000

123G : NEWM

:98A: :PREP//20130712

:16R:LINK

:20C::RELA//1057117120130712

:16S:LINK

:16S:GENL

:16R: TRADDET

:98A::SETT//20130712

:98A: :TRAD//20130710

:98A: :ESET//20130712

:90A: :DEAL//PRCT/61,

:35B:TSIN US362334M748

GSAA 2006-6 AF7 5.56 03/25/36

:16S: TRADDET

:16R:FIAC

:36B::ESTT//FAMT /4321000,

:97A: :SAFE//2006112

:16S:FIAC

:16R: SETDET

:22F: :SETR//TRAD

:16R: SETPRTY

:95P: : SELL//CEDELULL

:16S:SETPRTY

:16R:SETPRTY

:95R: : DEAG/DTCYID/00000908

:16S:SETPRTY

:16R:SETPRTY

:95P: : PSET//DTCYUS33

:20C::PROC//00208CD4

:16S:SETPRTY

:16R:AMT

:19A: :ESTT//USD2638375, 61

:16S:AMT

:16S:SETDET
5:CHK:77534B3AF45C

Fran Close Brothers



unser SWIFT

20130712165036W01 RECEIVE AGAINST PAYMENT INSTRUCTION
1:F01 TUBDDEDDAXXX 9571 330999
2:1 541 BBHCUS33XXXX N
3:108:
4::16R:GENL
:20C: :SEME//1057117120130712
:23G: NEWM
:98C::PREP//20130712165032
:16S:GENL
:16R: TRADDET
:98A::TRAD//20130710
:98A::SETT//20130712
:90A: :DEAL//PRCT/61,
:99A: :DAAC//010
:35B:ISIN US362334M748
FRN GSAA HE TRUST 06-6 2036
:16S: TRADDET
:16R:FIAC
:36B::SETT//FAMT /4321000,
:97A::SAFE//2006112
:97A::CASH/ /8933541
:163:FIAC
:16R:SETDET
:22F::SETR//TRAD
:16R:SETPRTY
:95P: :PSET//DTCYUS33
:16S:SETPRTY
:16R:SETPRTY
:95R: :DEAG/DTCYID/908
:97A::SAFE//089154 CSC63359
:16S:SETPRTY
:16R:SETPRTY
:95P: :SELL//CEDELULL
:16S:SETPRTY
:16R:AMT
:19A::ACRU//USD6886, 61
:16S:AMT
:16R:AMT
:19A::SETT//USD2638375, 61
:16S:AMT
:16S:SETDET
5:CHR:D8D4550C5320

Fran Close Brothers
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settlement confirm

20130712194414W01 DELIVER AGAINST PAYMENT CONFIRMATION

1:F701 TUBDDEDDAXXX 9571 148238
2:0 547 1344 130712 BBHCUS33AXXX 0683 884343 130712 1944 N
3:108:SWFT0SW4193328106
4::16R:GENTL

:20C::SEME//121321408100000

223G NEWM

:98A::PREP//20130712

:16R:LINK

:20C: :RELA//2420267120130712

:16S:LINK

:16S:GENL

:16R:TRADDET

:98A::SETT//20130712

:98A::TRAD//20130710

:98A: :ESET//20130712

:90A: :DEAL//PRCT/61,

:35B: ISIN US362334M7Z48

GSAA 2006-6 AF7 5.56 03/25/36

:16S: TRADDET

:16R:FIAC

:36B::ESTT//FAMT/4321000,

:97A::SAFE/ /2006112

:16S:FIAC

:16R:SETDET

:22F::SETR//TRAD

: 16R:SETPRTY

:95P: :BUYR//CHASGB2LXXX

: 163 :SETPRTY

:16R:SETPRTY

:95R: :REAG/DTCYID/00000902

: 165 :SETPRTY

:16R:SETPRTY

:95P: :PSET//DTCYUS33

: 168 :SETPRTY

:16R:AMT

:19A: :ESTT//USD2645332,42

:168:AMT

:16S:SETDET
S5:CHK:55F9424D3DBD

Fran Close Brothers
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z Close Brothers Seydler Bank AG
i Close BFOtherS s Schillerstralde 27-29

60313 Frankfurt am Main

TRADE CONFIRMATION
Date: 10/07/13
Client: Optimus Fonder AB
Confirmation Text:
Reference No.: 235656
We confirm your Buy
Security Name: GSAA HOME EQUITY TRUST 2006-6 DL-FLR CERTS 2006(36) CL.AF-7
ISIN: US362334MZ48
Currency: usD
Nominal: 4,321,000
Trade Price: USD 61.00000000 Principal Amount: USD 2,635,810.00
Commission: UsD 2,635.81 Interest Days: 10
Local Tax: Accrued Amount: USD 6,886.61
Net Price: USD 61.22037500
Net Amount: USD 2,645,332.42
Exchange:
Trade Day: 10/07113
Value Day: 12/07/13
Trade Time: 14:40
Trader: pfersdca

Our Settlement Instructions:
BBH, New York

BBHCUS33
DTC 0010, AgentlD 10419, ACC. 2006112 HSBC RE NCM Clients

Your Settlement Instruction:

JP Morgan Chase Bank, New Yark
DTC 00902 inst.ID 62815

ABA no: 021000021

JP Morgan Chase Bank, London
ACC: P575350

Contact:Trade Operations  Phone:+49 (0)69 92054-850 Fax:+49 (0)69 92054-915 E-Mail:top@cbseydler.com

17
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P 136 /06
6/7/13 2:23 PM

Axigen WebMail - Print Emails e 7 )
) fosirv Fansson S tegd B4
/T BBOrD 545 5

[Mark Bishop <mbishop@absjg.com>] _
Fri, 06/07/2013 02:22 PM p

From: [Mark Bishop <mbishop@absig.com>]

To: [Lisa Duehring <iduehring@absig.com>]

Cc: [Craig Chang <cchang@absig.com>, Steve Bishop <sbishop@absig.com>]
Subject Re:

Lisa -

Also, can you check my attached spreadsheet for accuracy and to confirm that the 7 bonds listed on the
spreadsheet are still held in our Fund 1V portfolio (POPLR should be at Wedbush, all others should be at LPL).

These are the initial bonds that | would like to sell to Optimus the first week of July, after the close of the Positiv
Pension acquisition.

Let me know.
: Thanks,

M

Mark Bishop
mbishop@absig.com
+1 949 678 9574

On Fri, 06/07/2013 01:59 PM, Lisa Duehring &lt;lduehring@absig.com&gt; wrote:

i will have indications over to you this moming so we can decide what to sell and who to handle.

Sent from my Verizon Wireless 4G LTE smartphone

Page 1 of 1
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CURRENT INVENTORY (F IV) TO REVIEW FOR SALE TO OPTIMUS

OMNIARCH - AMERICAN RMBS EQUITY FUND IV

cusip Oxiginel Face

51210 BAFC 07472 142 @uug 2.000,000,00 |4

GSAA 2006-6 AF7 362334M24 4,321,000.00
120741 CWL 2005-1 MF2 126673WFS 2,638,000.00
212912 POPLR 2004-4 M4 73316PAL4 3,600,000.00 |
712 LSX 2007-5H 3A4 5252484Y6 12,455,000.00 |4 46. )
a2 FNLC 2005-3 M2 321131BV6 7,000,000, 5 219 |1.000000000 |1.220%
12/2712012 and 2112013 __|MSM 2007-6XS 247M _|6175114P6 8,191,000.00 |48000 46000 1000 B 162%
Cusrerit Nt Asast Vilua 10,910,720
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[Mark Bishop <mbishop@absig.com>]
Fri, 06/07/2013 04:22 PM

Axigen WebMail - Print Emails

From: [Mark Bishop <mbishop@absig.com>]
To: [Craig Chang <cchang@absig.com>]
Subject: Short term trading plan...

FYI -
Craig - My short term trading plan is as follows:

(1) BAFC bond settles today with Mesirow. | will free trade the bond next week to Close Brothers Bank for a trade
with Optimus for a settlement on June 18, with a USD 270K+ arb.

J(2) With the sale of the 3 Fund V bonds that we are contemplating today, we should have approx/exactly USD 6
million in cash. This will cover our purchase price for Positiv Pension on June 28, exactly.

(3) We will sell 7 bonds out of the Fund IV portfolio to Optimus once the Positiv deal goes through. Within 2
weeks after the closing, there will be enough capital in Optimus to sell the bonds (approximately July 15th). This
'one transaction will produce about USD 5.5 million in profit. One more "tum"” during the second 2 weeks of July
will finish paying the purchase price for Positiv, and produce USD 2 million for ABSIG arb, and USD 2 million for

Solid arb.

(4) Atthe end of July we will turn our focus back on Fund IV, where we will have approximately USD 16 miillion to
reinvest. We will reinvest the capital, cover all imbalances, and book a 15-20% arb.

M

Mark Bishop
mbishop@absig.com
+1 949 678 9574
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