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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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NCSLT 2004-2
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010
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(1) Please refer to our most recent Form 10-Q, filed May 10, 2010, for a description of credit risk segments

(2) Outstanding aggregate principal and capitalized interest balance as of June 30, 2010

(3) Loans “not in repayment” include loans in deferment or forbearance status as of June 30, 2010


