IN RE GENERAL MOTORS CORP.
SECURITIES AND DERIVATIVE LITIGATION

UNITED STATES DISTRICT COURT
EASTERN DISTRICT OF MICHIGAN
SOUTHERN DIVISION

MDL No. 1749

Master Case No. 06-md-1749
Hon. Gerald E. Rosen

This Document Relates to:
2:06-cv-12258-GER
2:06-cv-12259-GER

NOTICE OF PROPOSED SETTLEMENT, MOTION FOR
ATTORNEYS' FEES AND REIMBURSEMENT OF EXPENSES
AND FAIRNESS HEARING (THE “NOTICE”)

This Notice provides you with important information concerning the settlement (the “Settlement”) in the above-
captioned action (the “GM Securities Action”), which has been brought against General Motors Corporation (*GM") and
other persons and entities (identified below) relating to publicly traded securities of GM, including common and
preferred stock and debt securities of any kind, and exchange-traded options on GM common stock (“GM Securities”)

during

the period described below. Your rights may be affected by this Notice. If you wish to participate in the

Settlement you must act by March 6, 2009. You should read this Notice carefully.
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TO: The “Class,” consisting of all persons and entities who purchased or otherwise acquired publicly traded
securities of GM, during the period between April 13, 2000 and March 30, 2006, inclusive (the “Class Period”), and
who suffered damages thereby, including all persons and entities who acquired shares of GM common stock
and preferred stock in the secondary market, all persons or entities who acquired debt securities of GM in the
secondary market or pursuant to a registration statement or prospectus, and all persons who purchased or
wrote (sold) exchange-traded options on GM common stock.

A federal court authorized this notice. This is not a solicitation from a lawyer.

The Settlement resolves class action litigation brought by Deka Investment GmbH and Deka International S.A.,
Luxembourg (collectively, “Lead Plaintiffs”), on behalf of the Class concerning misrepresentations and omissions
allegedly made by Defendants throughout the Class Period regarding the financial condition of GM.

The Settlement provides for a recovery of $303,000,000 (“Settlement Amount”). The Class will also receive interest on
the Settlement Amount. The Settlement Amount plus interest, will be referred to as the Gross Settlement Fund. The
Gross Settlement Fund, less any award of attorneys’ fees, reimbursement of litigation expenses and other Court-
approved costs (the “Net Settlement Fund”), will be distributed solely to Class Members who timely submit (or who have
already submitted) acceptable Proofs of Claim (see Response to Question 9 below).

In exchange for the payment set forth above, the Class shall release any and all Released Claims (defined below)
against Defendants and the Released Parties (defined below).

Defendants disagree with Lead Plaintiffs on the amount of damages, if any, that could have been recovered from
Defendants if the Class prevailed against Defendants on each claim at trial. Lead Plaintiffs estimate that the average
recovery per share of GM common stock under the Settlement is $.27 per share before deduction of Court-awarded
attorneys’ fees and expenses. This estimate is based on an estimate of a maximum of 623 million affected GM shares,
assumes that all Authorized Claimants file claims under this Settlement and takes into account the amount that would be
paid to such Authorized Claimants who purchased GM Notes or Bonds or options during the Class Period pursuant to
the Plan of Allocation after approval by the Court. (See also Response to Question 8 below). Please note that these
amounts are only estimates.

YOU MUST SUBMIT A PROOF OF CLAIM FORM IN ORDER TO PARTICIPATE IN THE SETTLEMENT.

Co-Lead Counsel intend to seek an award of attorneys’ fees of up to 19% of the Gross Settlement Fund, plus interest
earned at the same rate earned by the Class. In addition, at the Fairness Hearing, Co-Lead Counsel will seek
reimbursement of the litigation expenses they have incurred in connection with the prosecution of this GM Securities
Action, which will not exceed $1.75 million. If the Court approves Co-Lead Counsels’ fee and expense application, the
average recovery per share of GM common stock will be reduced to approximately $.23.

In reaching the Settlement, Lead Plaintiffs and Defendants have avoided the cost and time of a trial, and Lead Plaintiffs
have agreed to the Settlement to avoid the risk of the dismissal of some or all of the claims of the Class against



Defendants as well as continued risks from further litigation, including further deterioration in the financial condition of
GM. Defendants do not believe that they violated the federal securities laws, and deny all allegations of wrongdoing
asserted against them. Accordingly, Defendants assert that they are not liable to the Class for any amount of damages.

YOUR LEGAL RIGHTS AND OPTIONS:

SUBMIT A CLAIM FORM This is the only way to receive payments in connection with the Settlement. See
(March 6, 2009) Response to Question 9 below.

If you request to be excluded at this time, you will receive no payment from the
Settlement Fund. This is the only option that allows you to ever be part of any
other lawsuit against Defendants or the other Released Parties in the Settlement
concerning the legal claims being released in the Settlement. See Response to
Question 13 below.

File with the Clerk of Court your written concerns or objections to the Settlement,

EXCLUDE YOURSELF
(December 8, 2008)

OBJECT the Bar Order, or the attorneys’ fees and reimbursement of litigation expenses
(December 8, 2008) requested in connection with the Settlement. See Response to Question 16
below.

Ask to speak in Court about the fairness of the Settlement, the Bar Order or the
attorneys’ fees and reimbursement of expenses requested in connection with the
Settlement. See Responses to Questions 17-18 below.

If you do not respond to this Notice by submitting a Proof of Claim form, you will
receive no payment from the Net Settlement Fund. And you will give up your
DO NOTHING right to file your own lawsuit or participate in any other lawsuit against
Defendants or the Released Parties concerning the legal claims being released
in the Settlement. See Response to Question 19 below.

ATTEND A HEARING
(December 22, 2008)

e These rights and options — and the deadlines to exercise them — are explained in this Notice. Please note the date of
the Fairness Hearing — currently scheduled for December 22, 2008 — is subject to change without further notice. If you
plan to attend the hearing, you should check with Co-Lead Counsel as set forth herein to be sure that no change to the
date and time of the hearing has been made.

e The Court in charge of this case still has to decide whether to approve the Settlement. Payments will be made to Class
Members only if certain conditions set forth in the Stipulation are satisfied, including the Court approving the Settlement
and that approval being upheld in appeals that are filed, if any.

e Further information regarding the Settlement max be obtained by contacting Co-Lead Counsel: Grant & Eisenhofer P.A.,
James J. Sabella, 485 Lexington Avenue, 29" Floor, New York, New York 10017, (646) 722-8500, and Labaton
Sucharow LLP, Jonathan M. Plasse, 140 Broadway, New York, New York 10005, (212) 907-0700.

WHAT THIS NOTICE CONTAINS

Why did | receive this NOtICE PACKAGE? .......uuviiiie e e e e e e e e raeees
What is thiS [aWSUIt ADOUL?.........oiiiiiiiie et e e e st e e e srbee e e s snbaeee e e
Why is this GM Securities ACtion @ Class aCtiON? ...........cuviveeiiiiiiiiiie e
WHhY iS there @ SEtEMENT? .. ... e e e s e s e e e e e e s e snanbaree e e e e snnrneeees
How do | know if | am included in the Settement? ...
What if I am still not sure whether | am included as a Class MeMbEr? ........cccccevvviiiiiiieeeeee e,
What does the Settlement ProVIAE? ..........eei i
Payment pursuant to the SEtHEmMENT.........c..eii e
How can | receive a payment in the Settlement?.... ...
10. When will | receive my payment in the Settlement? ...
11. What am | giving up to receive a payment in the Settlement? ...
12. What is the effect of the Bar Order in this GM SecuritieS ACHON? ........cccvveveiiiiiieeiiiieee e iiieee e ssieeee s
13. How do | exclude myself from the SettemMent?...........cciiiiiiii e e
14. Do | have a lawyer in the GIM SECUINLIES ACHONT .....ccoii i e e e e e e e e e e nanes
15. How will the lawyers for the Class in the Settlement be paid?.........ccccccveeeiiiic e
16. How do | notify the Court if | am opposed to any part of the Settlement, the Bar Order or the request for attorneys’ fees
and reimbursement of expenses in the SEteMENT? ...........oov i
17. When and where will the Court decide theSe MAttErS?.......ccuveiiiiiiiiiiiiiie e
18. Am | required to appear at the fairness hearing and may | Speak? ..........ccccoviiiiiiiiiiei e
19. What will happen if | am a Class Member in the GM Securities Action and | do nothing at all?.......
20. How will the Settlement proceeds be allocated?............oooiiiiiiiiiiiiiii e

CoNoUA~AWNE
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BASIC INFORMATION

You or someone in your family may have purchased or otherwise acquired GM Securities between April 13, 2000 and March 30,
2006, inclusive. If the description above applies to you, you may be part of the Class and may have a right to know about the
proposed Settlement of the GM Securities Action and about all of your options.

The GM Securities Action was initially filed on September 19, 2005 in the United States District Court for the Southern District of
New York. The Court subsequently appointed the Lead Plaintiffs to represent the Class, and approved Lead Plaintiffs’ selection
of Lead Counsel.

On April 17, 2006, the Judicial Panel on Multidistrict Litigation transferred the cases pending in the Southern District of New York
to the Honorable Gerald E. Rosen in the United States District Court for the Eastern District of Michigan.

On August 15, 2006, following an extensive investigation of their claims, including interviews of former GM employees and
current and former employees of entities with which GM engaged in transactions during the Class Period, Lead Plaintiffs filed the
180-page Third Amended Complaint For Violations of the Federal Securities Laws (“Complaint”).

The Complaint asserts claims against General Motors Corporation (“GM”), General Motors Acceptance Corporation (“GMAC”),
Peter R. Bible, Walter G. Borst, John M. Devine, G. Richard Wagoner, Jr., Alan G. Lafley, Philip A. Laskawy, Eckhard Pfeiffer
(the “Individual Defendants”), and Deloitte & Touche LLP (“Deloitte & Touche”) (collectively, “Defendants”) and sets forth in detalil
the manner in which Defendants carried out the alleged scheme to inflate the price of GM Securities. More specifically, in the
Complaint, Lead Plaintiffs assert claims for alleged violations of the Securities Act of 1933 and the Securities Exchange Act of
1934. The Complaint alleges that Defendants issued false and misleading statements and made material omissions regarding
GM'’s revenues, expenses, cash flows, and earnings (among other financial disclosures) and its financial condition during the
Class Period. Deloitte & Touche acted as GM'’s outside auditor during the Class Period, auditing GM’s financial statements and
issuing unqualified opinions thereon. The Complaint alleges that such opinions, which were included in various registration
statements and prospectuses filed with the Securities Exchange Commission, and which were disseminated to the investing
public, were false and misleading. The Complaint further alleges that, as a result of the Defendants’ false and misleading
statements, the value of GM Securities was inflated, and that members of the Class who purchased or acquired those securities
were damaged when the truth about GM’s financial condition was revealed and the value of its securities dropped.

In October 2006, the Defendants moved to dismiss the Complaint. Lead Plaintiffs opposed those motions. On December 14,
2006, Lead Plaintiffs moved for leave to file a Fourth Amended Complaint. These motions have not been decided.

On October 16, 2007, the Court appointed Honorable Layn R. Phillips, an experienced mediator and former federal judge, as a
Special Master for settlement negotiations. As part of the settlement process, GM and Deloitte & Touche produced to Lead
Plaintiffs a large volume of documents relevant to the claims at issue in the case.

On July 21, 2008, the parties agreed to the Settlement, memorialized in a Stipulation and Agreement of Settlement dated
September 16, 2008 (the “Stipulation”).

Based upon Lead Plaintiffs’ independent investigation and the significant volume of documents and information Lead Plaintiffs
received from GM and Deloitte & Touche, Lead Plaintiffs and Co-Lead Counsel believe that the Settlement is an excellent
recovery for Class Members. Based on their evaluation, Lead Plaintiffs and Co-Lead Counsel have determined that the
Settlement set forth in the Stipulation is fair, reasonable and adequate and in the best interests of the Class.

Defendants, while affirmatively denying wrongdoing, fault and liability, consider it desirable and in their best interests that the GM
Securities Action be disposed of according to the terms of the proposed Settlement in order to avoid the further expense,
uncertainty and distraction of protracted litigation.

In a Class Action, one or more people or entities, called a lead plaintiff or a representative plaintiff, sue on behalf of other
investors who have similar claims based upon their transactions in a given security. All of those people and/or entities are
referred to collectively as a “Class,” or individually as a “Class Member.” One court resolves the issues for all Class Members,
except for those persons or entities who exclude themselves from the Class (as explained below).
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The Court did not decide in favor of either the Lead Plaintiffs or Defendants in this GM Securities Action. Instead, Lead Plaintiffs
and Defendants agreed to settle before obtaining final rulings from the Court or a jury in the GM Securities Action. As explained
above, the Lead Plaintiffs and Co-Lead Counsel believe the Settlement is beneficial for all Class Members. Defendants consider
it desirable and in their best interests that the GM Securities Action be dismissed against them under the terms of the proposed
Settlement in order to avoid the further expense, uncertainty and distraction of protracted litigation.

You are a Class Member only if you purchased or acquired GM Securities during the Class Period. “GM Securities” does not
include securities issued by GMAC. The Class was certified by the Court, for settlement purposes only, as follows:

All persons and entities who purchased or otherwise acquired GM Securities, including GM Securities purchased or
otherwise acquired in any non-U.S. offering or on any non-U.S. exchange or market, during the period between April 13,
2000 and March 30, 2006 and who suffered damages thereby, including all persons and entities who acquired shares of
GM common stock and preferred stock in the secondary market, all persons or entities who acquired GM debt securities
in the secondary market or pursuant to a registration statement or prospectus, and all persons who purchased or wrote
(sold) exchange-traded options on GM common stock.

You are not a Class Member if you are one of the following: (i) any Defendant; (ii) any member of the family of any of the
Individual Defendants; (iii) any subsidiary of any Defendant and any entity in which any Individual Defendant has a controlling
interest; (iv) any director or officer of GM; any director or officer of GMAC who is an employee of GM; and any partner of
Deloitte & Touche, or (v) the legal representatives, heirs, successors or assigns of any such excluded party.

Also excluded from the Class are Persons who exclude themselves from the Settlement by filing a request for exclusion in
accordance with the requirements set forth in this Notice as described in the Response to Question 13 below.

If one of your retirement plans or mutual funds purchased or owns GM Securities, that alone does not make you a Class
Member. Contact your broker to see whether you purchased GM Securities during the Class Period.

If you are still not sure whether you are included, you can ask for free help. You can call (866) 879-0481 toll free from the U.S.,
or, for international callers, (503) 597-7692, or you can fill out and return the claim form described in the Response to Question 9
to see if you qualify.

GM has agreed to pay $277,000,000 to the Class, and Deloitte & Touche has agreed to pay $26,000,000 to the Class. Such
amounts will be divided, after taxes, fees, and expenses, among all Class Members who submit a valid Proof of Claim form.

The Settlement Amount, plus interest, is referred to herein as the Gross Settlement Fund. After the payment of various
expenses, the Net Settlement Fund will be distributed solely to Class Members who submit acceptable Proofs of Claim (see
Response to Question 9 below).

The Settlement, if approved, will result in the dismissal of the Complaint and the release by all Class Members of all Settled
Claims against the Released Parties, as defined below in the Response to Question 11.

As stated above, Co-Lead Counsel estimates that the average recovery under the Settlement will be $.27 per share of GM
common stock. This estimate is based on an estimate of a maximum of 623 million affected GM shares, assumes that all
Authorized Claimants file claims under this Settlement and takes into account the amount that would be paid to such Authorized
Claimants who purchased GM Notes or Bonds or options during the Class Period pursuant to this action’s Plan of Allocation,
after approval thereof by the Court. The actual recovery of any particular Class Member will depend on the following: (1) the
number of claims filed; (2) when a Class Member purchased or acquired GM Securities during the Class Period; (3) whether a
Class Member sold or retained their GM Securities during the Class Period and if sold, when that transaction took place; (4)
taxes and administrative costs, including the costs of this Notice; and (5) the amount awarded by the Court for attorneys’ fees
and expenses. Distributions to Class Members will be made based on the Plan of Allocation.

Defendants do not agree with Lead Plaintiffs as to the maximum amount that the Class could have recovered had Lead Plaintiffs
prevailed at trial and on appeal. In this regard, Defendants disagree with Lead Plaintiffs regarding the following issues in
connection with liability and damages: (1) whether Defendants made any false and misleading statements or whether such
statements could be attributed to them; (2) whether Defendants engaged in any deceptive or manipulative conduct; (3) whether
Defendants’ conduct or statements were actionable under any law, including the federal securities laws; (4) whether Defendants
made the statements or engaged in the conduct with the requisite knowledge to constitute fraud; (5) the appropriate economic
model for determining the amount by which GM Securities were allegedly artificially inflated (if at all) during the Class Period; (6)
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the extent to which the various matters that Lead Plaintiffs allege were materially false or misleading (if at all) influenced and
artificially inflated (if at all) the trading price of GM Securities at various times during the Class Period; (7) whether Deloitte &
Touche and the Individual Defendants conducted appropriate due diligence in connection with various GM bond offerings; (8)
whether the Class’s claims could be barred in whole or in part by the applicable statutes of limitations or by a truth on the market
defense; and (9) the extent to which external factors, such as general market conditions, influenced the trading prices of GM
Securities (if at all) at various times during the Class Period.

The Net Settlement Fund will be divided among all Class Members who submit valid proof of claim forms before the deadline for
submission.

Your share of the funds will depend on the number of valid Proof of Claim forms that Class Members send in, the quantity of GM
Securities you purchased or acquired, when you purchased or acquired those securities, and when and if you sold those
securities.

The proposed Plan of Allocation is available in its entirety on the website relating to the Settlement of the GM Securities Action,
GMsecuritiescase.com. Any member of the Class who wants a complete copy of the Plan of Allocation can also request same
from the Claims Administrator, which will promptly send such copy to him, her or it by mail. A summary of the Plan of Allocation
appears in the Response to Question 20 below.

You must send in a Proof of Claim to qualify for a payment from the Settlement. You cannot obtain a payment from the
Settlement Fund without submitting a Proof of Claim form.

A Proof of Claim form is enclosed with this Notice. You may also obtain a Proof of Claim form from Co-Lead Counsel or the
Claims Administrator, at PO Box 4068, Portland, OR 97208-4068. Please read the instructions carefully, fill out the Proof of
Claim form, include all the documents the form asks for, sign it, and mail it postmarked no later than March 6, 2009.

The Court will hold a Fairness Hearing on December 22, 2008, at 10:00 a.m. to decide whether to approve the Settlement. Even
if the Court approves the Settlement, it could take more than a year before the Net Settlement Fund is distributed to the Class
Members because the Claims Administrator must process all of the Proof of Claim forms, check the results and follow up to cure
any deficient claims. As a result, the processing of claims is a complicated process which can take many months to complete.

Unless you exclude yourself, you are agreeing to remain in the Class and that means that if the Settlement is approved you will
release all “Settled Claims” against the “Released Parties” (as defined below and in the Stipulation, which is available through
the mail upon request, and in the Proof of Claim Form). This means that you no longer have the right to pursue these claims in
a court of law against Defendants or any of the Released Parties. If you remain a member of the Class, all of the Court’s orders
will apply to you and legally bind you.

“Settled Claims” means any and all claims, debts, demands, rights or causes of action, suits, matters, and issues or liabilities
whatsoever (including, but not limited to, any claims for damages, interest, attorneys’ fees, expert or consulting fees, and any
other costs, expenses or liability whatsoever), whether based on federal, state, local, statutory or common law or any other law,
rule or regulation, whether fixed or contingent, accrued or unaccrued, liquidated or unliquidated, at law or in equity, matured or
unmatured, whether class or individual in nature, including both known claims and Unknown Claims (as defined herein), (i) that
have been asserted in the GM Securities Action against any of the Released Patrties, or (ii) that could have been asserted in any
forum by the Class Members or any of them or the successors and assigns of any of them against any of the Released Parties
which arise out of, are based upon, or relate to the same subject matter, allegations, transactions, facts, matters or occurrences,
representations or omissions involved, set forth, or referred to in the GM Securities Action and related to the purchase,
acquisition or holding of GM Securities.

“Released Parties” means GM, GMAC, Peter R. Bible, Walter G. Borst, John M. Devine, G. Richard Wagoner, Jr., Alan G.
Lafley, Philip A. Laskawy, Eckhard Pfeiffer, Deloitte & Touche, Deloitte Touche Tohmatsu, a Swiss Verein (“DTT"), and DTT
associate and member firms, and all their respective, past, present and future parent companies, subsidiaries, affiliates,
divisions, related entities, joint ventures, subcontractors, agents, attorneys, insurers, subrogees, co-insurers, reinsurers and
servants, all their respective, past, present and future officers, directors, employees, members, partners, principals, shareholders
and owners and all their respective heirs, executors, administrators, personal representatives, predecessors, successors,
transferees and assigns.
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“Unknown Claims” means any and all claims that any of the Lead Plaintiffs or Class Members do not know or suspect to exist in
his, her or its favor as of the Effective Date of the Settlement, and any and all claims that Defendants do not know or suspect to
exist in their favor as of the Effective Date, which if known by him, her or it might have affected his, her or its decision(s) with
respect to the Settlement. With respect to any and all Settled Claims, the parties stipulate and agree that upon the Effective
Date, the Lead Plaintiffs and Defendants shall expressly waive, and each Class Member shall be deemed to have waived, and
by operation of the Judgment shall have expressly waived, any and all provisions, rights and benefits conferred by any law of
any state of the United States, or principle of common law or otherwise, which is similar, comparable, or equivalent to California
Civil Code § 1542, which provides:

A general release does not extend to claims which the creditor does not know or suspect to exist in his or her favor at
the time of executing the release, which if known by him or her must have materially affected his or her settlement with
the debtor.

The Lead Plaintiffs and Class Members and the Released Parties may hereafter discover facts in addition to or different from
those that he, she, it or they now know or believe to exist or to be true with respect to the subject matter of the Settled Claims,
but the Lead Plaintiffs and Defendants shall have, and each Class Member and Released Party, upon the occurrence of the
Effective Date and by operation of the Final Judgment, shall be deemed to have fully, finally, and forever settled and released
any and all Settled Claims, including Unknown Claims. Lead Plaintiffs and Defendants acknowledge, and Class Members by
operation of law shall be deemed to have acknowledged, that the inclusion of “Unknown Claims” in the definition of Settled
Claims was separately bargained for and was a key element of the Settlement.

The Settling Parties have agreed to “bar” all claims for contribution, among other claims, that arise out of or are related to the
Settled Claims (as defined above) against any of the Released Parties (the “Bar Order”). This Bar Order includes a provision
modeled after a mandatory provision in the Private Securities Litigation Reform Act, 15 U.S.C. § 78u-4(f)(7)(A). The practical
effect of this Bar Order is that no person or entity may file or prosecute any lawsuit for contribution against any of the Released
Parties that is (i) related to or arises out of the Settled Claims or this lawsuit, or (ii) arises from or relates to any person’s or
entity’s alleged liability to the Class or any Class Member. The Bar Order also contains a provision for the reduction of any
future judgment that Lead Plaintiffs or a Class Member may obtain against any person or entity that is deemed to arise out of or
relate to the Settled Claims. In such a case, the future judgment shall be reduced by an amount calculated pursuant to a
formula or method described in the Stipulation. The full Bar Order provision set forth in the Stipulation is set out below:

The Bar Order shall bar claims:

0] by any person or entity against the Released Parties for contribution arising out of the Settled Claims; and

(i) by the Released Parties against any person or entity for contribution arising out of the Settled Claims, other than
a person whose liability has been extinguished by the Settlement, each to the fullest extent permitted by 15 U.S.C. § 78u-
4(f)(7)(A) and any other applicable law or regulation. For avoidance of doubt, this shall not be construed to bar any claim by any
Defendant against an insurer to recover some or all of the amount paid in this Settlement under a policy of insurance.

Any person or entity receiving or having the Notice, or having actual knowledge of the Notice, or having actual knowledge of
sufficient facts that would cause such person to be charged with constructive knowledge of the Notice (“Barred Persons”) shall
be permanently barred, enjoined, and restrained from commencing, prosecuting, continuing, or asserting any claim against the
Released Persons arising under federal, state, or foreign statutory or common law, however styled, whether for indemnification
or contribution or otherwise, where the claim or alleged injury of such Barred Person is or arises from or relates to the Barred
Person’s alleged liability to the Class or to any Class Member (“Barred Claims”).

The Bar Order shall provide that no Defendant shall be enjoined from bringing Barred Claims against a Barred Person if for any
reason such Barred Person asserts, or such Barred Person is legally not barred by the Bar Order from bringing, Barred Claims
against such Defendant.

Any future final verdict or judgment that may be obtained by or on behalf of the Class or a Class Member against any Released
Party shall be reduced in accordance with the provisions of 15 U.S.C. § 78u-4(f)(7)(B).

If you do not want a payment from the Settlement Fund, but you want to keep the right to sue or continue to pursue any Settled
Claim you may have against Defendants and the other Released Parties, on your own, about the legal issues in this case, then
you must take steps to get out. This is called “excluding yourself” or “opting out” of the settlement class.

If you exclude yourself from the Class, you will not receive any payment from the Net Settlement Fund.

To exclude yourself from the Settlement, you must send a letter by mail to the Claims Administrator saying that you want to be
excluded from In re GM Securities and Derivative Litigation, MDL No. 1749, Case Nos. 06-12258 and 06-12259. If you wish to
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exclude yourself from the Class, be sure to include your name, address, telephone number, and signature, and mail your
exclusion request postmarked no later than December 8, 2008 to:

In re General Motors Corporation Securities Litigation Settlement
c/o Epiq Systems
Exclusions
Claims Administrator
PO Box 4068
Portland, OR 97208-4068

Requests for exclusion must also list the amount and type of all GM Securities purchased, acquired, or sold during the Class
Period, the prices paid or received, the date of each transaction and the amount or number of GM Securities held as of the
beginning of the Class Period on April 13, 2000 and at the end of the Class Period on March 30, 2006.

You cannot exclude yourself by telephone or by e-mail. If you do not follow these procedures — including meeting the date
for exclusion set out above — you will not be excluded from the Class, and you will be bound by all of the orders and
judgments entered by the Court regarding the Settlement. You must exclude yourself even if you already have a pending
case against any of the Released Parties based upon any Settled Claims.

If you are excluded, you will not receive a payment from the Settlement, and you cannot object to the Settlement. You will not
be legally bound by anything that happens in this lawsuit.

14. Do | have a lawyer in the case?

The Court approved Co-Lead Counsel to represent you and the other Class Members in the Settlement. If you need to reach an
attorney at one of these firms to discuss any aspect of the Settlement, please address your inquiries to the attorneys named in
the Response to Question 16, below.

If you want to be represented by your own lawyer, you may hire one at your own expense.

15. How will the lawyers for the Class in the Settlement be paid?

Co-Lead Counsel have litigated the GM Securities Action on an entirely contingent basis, and have advanced the expenses of
litigation with the expectation that if they were successful in recovering money for the Class, they would receive fees and be
reimbursed for their expenses from any recovery, as is customary in this type of litigation. Co-Lead Counsel intend to apply for a
fee of up to 19% of the Gross Settlement Fund, plus interest earned at the same rate as the Class. Co-Lead Counsel are also
seeking reimbursement of the costs and expenses they advanced in connection with the GM Securities Action, in an amount that
will not exceed $1,750,000, plus interest earned at the same rate as the Class. Lead and Named Plaintiffs are also seeking
reimbursement for expenses, costs and lost wages directly related to their representation of the Class in this case, in an amount
not to exceed $160,000.

16. How do | notify the Court if | am opposed to any part of the Settlement, the Bar Order or the request for attorneys’ fees and

reimbursement of expenses in the Settlement?

If you are a Class Member, you may object to any aspect of the Settlement if you do not like any part of it, including the Bar
Order or the request for attorneys’ fees and reimbursement of expenses.

To object, you must send a letter stating that you are a Class Member, that you object to the Settlement in In re GM Securities
and Derivative Litigation, MDL No. 1749, Case Nos. 06-12258 and 06-12259, and the reasons why you object.

In your objection, you must include your name, address, telephone number, and your signature. You must also include
information concerning your transactions in GM Securities during the Class Period, including the dates, prices paid or received
and amounts purchased, acquired or sold and held at the end of the Class Period, so that the Court may determine that you are
part of the Class and have an economic interest in any aspect of the Settlement. If you intend to present any witnesses at the
Fairness Hearing, you must also so state. Your objection must be filed with the Court and received no later than December 8,
2008, by counsel listed below:
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Co-Lead Counsel for Plaintiffs Defendants’ Counsel

James J. Sabella, Esq. Robert J. Kopecky, Esq.

Grant & Eisenhofer P.A. Kirkland & Ellis LLP

485 Lexington Avenue, 29" Floor 200 East Randolph Drive

New York, New York 10017 Chicago, IL 60601

Jonathan M. Plasse, Esq. Linton J. Childs, Esq.

Labaton Sucharow LLP Sidley Austin LLP

140 Broadway One South Dearborn Street

New York, New York 10005 Chicago, IL 60603

Liaison Counsel/Additional Plaintiffs’ Counsel Stephen A. Radin, Esq.
Weil, Gotshal & Manges LLP

Alexander Reus, Esq. 767 Fifth Avenue

Diaz Reus & Targ LLP New York, NY 10153

100 SE Second Street, Suite 2610
Miami, Florida 33131

17. When and where will the Court decide these matters?

The Fairness Hearing for the Settlement will be held at 10:00 a.m. on December 22, 2008, at the United States District Court for
the Eastern District of Michigan, Theodore Levin Courthouse, 231 W. Lafayette Blvd., Detroit, Michigan, 48226, in Courtroom
733. At this hearing, the Court will consider whether (i) the Settlement is fair, reasonable and adequate; (ii) whether the claims
against Defendants should be dismissed with prejudice as set forth in the Stipulation; and (iii) whether the application by Co-
Lead Counsel for an award of attorneys’ fees and reimbursement of litigation expenses from the Gross Settlement Fund should
be approved. The Court may decide to adjourn the Fairness Hearing without further notice to the Class.

18. Am I required to appear at the fairness hearing and may | speak?

You do not need to attend the Fairness Hearing. However, if you have filed an objection to any aspect of the Settlement as
provided above, you may ask the Court for permission to speak at the Fairness Hearing for the Settlement. To do so, you must
include with your objection the statement, “I hereby give notice that | intend to appear at the Fairness Hearing for the Settlement
in In re GM Securities and Derivative Litigation, MDL No. 1749, Case Nos. 06-12258 and 06-12259” (the “Notice of Intention to
Appear”). Be sure to include your name, address and telephone number, identify all relevant data concerning your GM
Securities, including the dates, prices paid or received and amounts purchased, acquired or sold, and held as of the end of the
Class Period, specify whether you continue to hold your GM Securities as of the date of the Notice of Intention to Appear, and
sign the letter. If you intend to have any witnesses testify or to introduce any evidence at the Fairness Hearing, you must list the
witnesses and evidence in your objection. Your Notice of Intention to Appear must be postmarked no later than December 8,
2008, and be sent to the Clerk of the Court and the counsel listed above in the answer to Question 16. You cannot speak at the
hearing if you excluded yourself from the Settlement.

19. What will happen if | am a Class Member in the GM Securities Action and | do nothing at all?

If you do nothing, you will not receive a recovery from this Settlement, and you will be precluded from asserting a Settled Claim,
on your own or as part of any other current or future lawsuit, against Defendants or the Released Parties.

20. How will the Settlement proceeds be allocated?

The proposed Plan of Allocation, which provides for distribution of the Net Settlement Fund to Authorized Claimants, can be
viewed at a website relating to the Settlement, GMsecuritiescase.com, or can be obtained from the Claims Administrator. The
following is a summary of the Plan of Allocation.

SUMMARY OF PLAN OF ALLOCATION

Each Person claiming to be a Class Member entitled to share in the Net Settlement Fund (“Authorized Claimant”) shall be
required to submit a separate Proof of Claim signed under penalty of perjury and supported by such documents as specified in
the Proof of Claim as are reasonably available to the Authorized Claimant. Each Proof of Claim must separately set forth: 1.
each claimant’s opening securities position in GM common stock, preferred stock, bonds/notes, or put/call options as of April 12,
2000, the day before the first day of the Class Period; 2. each transaction, i.e., purchase, acquisition, or sale made during the
Class Period in any such GM security; and 3. each claimant’s ending securities position in GM common stock, preferred stock,
8
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bonds/notes or options, both at the close of business on March 30, 2006, the last day of the Class Period, and at the close of
business on June 27, 2006, in order to see if Claimants’ Section 10(b) Recognized Loss Claims will be limited by calculations
relating to the 90 day look back rules of the Private Securities Litigation Reform Act of 1995 (“PSLRA"). In addition, claimants
will be asked in the Proof of Claim form to list purchases and sales of GM Securities made during the 90 day look back period of
March 30, 2006 to June 27, 2006.

All Proof of Claim forms must be postmarked or received by March 6, 2009, addressed as follows:

In re General Motors Corporation Securities Litigation Settlement
clo Epiqg Systems
Claims Administrator
P.O. Box 4068
Portland, OR 97208-4068

Unless otherwise ordered by the Court, any Class Member who fails to submit a properly completed and signed Proof of Claim
within such period as may be ordered by the Court shall be forever barred from receiving any payments pursuant to the
Stipulation, but will in all other respects be subject to the provisions of the Stipulation and the final judgment entered by the
Court.

The Gross Settlement Fund, less all taxes, approved costs, fees and expenses (the “Net Settlement Fund”) shall be distributed
to members of the Class who submit acceptable Proofs of Claim (“Authorized Claimants”).

The Claims Administrator shall determine each Authorized Claimant’s pro rata share of the Net Settlement Fund based upon
each Authorized Claimant’s “Recognized Loss Claim.” The Recognized Loss Claim formula is not intended to be an estimate of
the amount that a Class Member might have been able to recover after a trial; nor is it an estimate of the amount that will be paid
to Authorized Claimants pursuant to the Settlement. The Recognized Loss Claim formula is the basis upon which the Net
Settlement Fund will be proportionately allocated to the Authorized Claimants.

The Recognized Loss for a claimant’s transactions will be calculated by the Claims Administrator in consultation with
Co-Lead Counsel in accordance with the provisions of this Plan of Allocation.

Factors generally considered in developing the Plan of Allocation, include, among others:

1. The time period in which a GM security was purchased;

2. Whether a security was purchased or acquired on the open market, or as a result of some other type of transaction,
such as pursuant to a registration statement or prospectus, or by gift;

3. Whether the security was held until the end of the Class Period (March 30, 2006), or whether it was sold during the
Class Period, and if so, when it was sold;

4. The relative strength of the claims available to a Class Member;

5. The artificial inflation in the price of GM securities at different times during the Class Period attributable to Defendants’
false and misleading statements as alleged in this case (“artificial inflation”) as calculated by Lead Plaintiffs’ Damages
Consultant, Scott Hakala from the CBIZ Valuation Group, LLC. (Based on the opinions of this Consultant, Co-Lead Counsel
assumed, for purposes of determining the Recognized Loss, that there were varied amounts of artificial inflation in prices of GM
Securities during the Class Period, based on the assumption that Lead Plaintiffs could adequately allege and prove liability for
that entire period);

6. Co-Lead Counsel and their Damages Consultant applied weighting factors which are incorporated into artificial
inflation tables, separately for both the GM common stock and for the GM debt securities to account for the relative strengths of
claims throughout the Class Period, on such matters as causation and damages, given the varying time periods when Class
Members purchased, acquired and/or sold GM Securities. In assessing the relative strength of claims of Class Members, Co-
Lead Counsel and their Damages Consultant considered, among other things, Co-Lead Counsels’ factual and legal investigation
and analysis of the claims of Class Members.

The Plan of Allocation generally measures the amount of loss that a Class Member can claim under the Settlement for the
purpose of making pro rata allocations of the cash in the Net Settlement Fund to Class Members who submit acceptable Proofs
of Claim. The Plan of Allocation is not a formal damage analysis. The following proposed Plan of Allocation reflects plaintiffs’
allegations that the prices of GM Securities were artificially inflated during the Class Period (April 13, 2000 — March 30, 2006)
due to misrepresentations and/or omissions regarding GM'’s revenues, expenses, cash flows, and earnings (among other
financial disclosures) and its financial condition during the Class Period. The plaintiffs allege that corrective disclosures affecting
trading on April 13-14, 2005; October 5, 2005; October 10-12, 2005; October 27, 2005; November 10, 2005; January 26, 2006;
March 17, 2006; March 29, 2006; and March 30, 2006 removed artificial inflation from the prices of GM Securities.

The Plan of Allocation covers the following GM securities: (i) common stock; (ii)-(ix) the following eight GM Bonds/Notes with
respect to which Class Members may have claims under Section 11 or Section 12 of the Securities Act of 1933, as listed below:
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1) 7.250% Senior Eurobond Notes due 07/03/2013 (Common # 17194275, ISIN # XS0171942757)
2) 8.375% Senior Eurobond Notes due 07/05/2033 (Common # 17194364, ISIN # XS0171943649)
3) 6.250% Convertible Bonds due 07/15/2033 (CUSIP # 370442717)
4) 8.375% Senior Debentures due 07/15/2033 (CUSIP # 370442BT1)

5) 7.500% Senior Notes due 07/01/2044 (CUSIP # 370442121)

6) 7.375% Senior Notes due 05/15/2048 (CUSIP # 370442725)
7) 7.125% Senior Notes due 07/15/2013 (CUSIP # 370442BS3)
8) 8.250% Senior Debentures due 07/15/2023 (CUSIP # 370442BW4)

(hereinafter, collectively, the “GM Sections 11 or 12 Bonds/Notes”); (x) 7.375% Senior Notes due 10/01/2051 (CUSIP #
370442766); (xi) 7.250% Senior Notes due 02/15/2052 (CUSIP # 370442758); (xii)-(xxxiii) 22 other GM Bonds/Notes or issues
of GM preferred stock, with respect to which Class Members have claims only under Section 10(b) of the Securities Exchange
Act of 1934 (hereinafter, collectively, the “GM Section 10(b) Debt Securities”) as listed below:

1) 6.250% Bond due 5/1/2005 (CUSIP # 370442AX3)

2) 7.100% Bond due 3/15/2006 (CUSIP # 370442AS4)

3) 6.375% Bond due 5/1/2008 (CUSIP # 370442AY1)

4) 6.850% Bond due 10/15/2008 (CUSIP # 370448AA0)

5) 8.950% Bond due 7/2/2009 (CUSIP # 37045GAB9)

6) 7.200% Bond due 1/15/2011 (CUSIP # 370442BB0)

7) 9.450% Bond due 11/1/2011 (CUSIP # 37045EAS7)

8) 8.375% EuroBond due 12/7/2015 (Common # 17192264, ISIN # 0171922643)

9) 7.700% Bond due 4/15/2016 (CUSIP # 370442AU9)

10) 8.800% Bond due 3/1/2021 (CUSIP # 370442AJ4)

11)  9.400% Bond due 7/15/2021 (CUSIP # 370442AN5)

12)  9.400% Bond due 7/15/2021 (CUSIP # 37045EAG3)

13) 8.875% EuroBond due 7/10/2023 (Common # 17190806, ISIN # XS0171908063)

14) 8.100% Bond due 6/15/2024 (CUSIP # 370442AV7)

15) 7.400% Bond due 9/1/2025 (CUSIP # 370442AR6)

16) 6.750% Bond due 5/1/2028 (CUSIP # 370442AZ8)

17) 5.250% Convertible Preferred due 3/6/2032 (CUSIP # 370442733)

18) 4.500% Convertible Preferred due 3/6/2032 (CUSIP # 370442741)

19) 7.750% Bond due 3/15/2036 (CUSIP # 370442AT2)

20) 7.250% Preferred due 4/15/2041 (CUSIP # 370442816)

21) 7.250% Preferred due 7/15/2041 (CUSIP # 370442774)

22) 7.375% Bond due 5/23/2048 (CUSIP # 370442BQ7);
and (xxxiv) GM put and call options.
At present, only 20 out of the 22 GM preferred and debt securities specified above are known to have incurred some loss due to
the alleged fraud. (Lead Plaintiffs’ Damages Consultant has determined that the 6.250% Bond due May 1, 2005 [#1, above] and
the 7.100% Bond due March 15, 2006 [#2, above] matured during the Class Period, had insignificant identified losses, and had
limited trading during the relevant post-corrective disclosure portion of the Class Period, leading to his conclusion that these two
Bonds had no damaged investors for purposes of the Settlement.) If claims are presented by claimants who during the Class

Period acquired other GM preferred and debt securities not listed above, accompanied by evidence of losses on those securities
due to the alleged fraud, those claims will be evaluated on a security-by-security basis.
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A GM Security must be held past a corrective disclosure in order to be eligible for a recovery in the Settlement; that is, a GM
Security purchased or otherwise acquired during the first part of the Class Period, from April 13, 2000 through April 13, 2005,
must be held until or beyond April 13, 2005, the first trading day after the first corrective disclosure. Similarly, a GM Security
purchased or otherwise acquired on or after April 13, 2005 must be held until October 6, 2005, the next trading day after the
second corrective disclosure, in order to be eligible for a recovery, and so on through a total of seven more corrective
disclosures, running through March 30, 2006, the last day of the Class Period. If you did not hold a GM Security referred to
above which was purchased during the nine different parts of the Class Period described above and below (see the artificial
inflation Tables available at www.GMSecuritiesCase.com for both the GM common stock and the GM preferred stock and
Bonds/Notes) past the nine corrective disclosure dates indicated, the Recognized Loss per share or per Bond/Note is $0. The
Recognized Loss for these transactions will be calculated as zero because it has been determined that the artificial inflation
between each disclosure and arising from the circumstances underlying the allegations of Lead Plaintiffs’ Complaint was
constant.

To the extent a Claimant had a gain from his, her or its separate transactions during the Class Period with respect to
any particular GM Security specified above, the value of the Recognized Loss Claim for that particular type of security
will be zero. Such claimants will in any event be bound by the Settlement. You may wish to consider this when
deciding whether to opt out.

Class Members who do not submit acceptable Proofs of Claim will not share in the settlement proceeds. Class Members who
do not submit a request for exclusion and do not submit an acceptable Proof of Claim will nevertheless be bound by the
Settlement and the Judgment of the Court dismissing the General Motors Securities Action.

Distributions will be made to Authorized Claimants only after the Court has finally approved the Settlement, the Effective Date
has occurred and after all claims have been processed. If any funds remain in the Net Settlement Fund by reason of un-cashed
distributions or otherwise, then, after the Claims Administrator has made reasonable and diligent efforts to have Class Members
who are entitled to participate in the distribution of the Net Settlement Fund cash their distributions, any balance remaining in the
Net Settlement Fund one (1) year after the initial distribution of such funds shall be re-distributed to Class Members who have
cashed their initial distributions and who would receive at least $10.00 from such re-distribution, after payment of any unpaid
costs or fees incurred in administering the Net Settlement Fund for such re-distribution. If after six months after such re-
distribution, any funds shall remain in the Net Settlement Fund, then such balance shall be contributed to non-sectarian, not-for-
profit organizations designated by Co-Lead Counsel after notice to the Court and subject to direction, if any, by the Court.

Lead Plaintiffs, the Settling Defendants, their respective counsel, and all other Released Parties shall have no responsibility for,
or liability whatsoever, relating to distributions from the Gross Settlement Fund or the Net Settlement Fund, or with respect to the
Plan of Allocation, or the determination, administration, calculation, or payment of any Proof of Claim, or non-performance of the
Claims Administrator, the payment or withholding of taxes owed by a Settlement Fund, or any losses incurred in connection
therewith.

OTHER PROVISIONS OF THE PLAN

A payment to any Class Member from the Net Settlement Fund that would amount to less than $10.00 in total will be included in
the calculation of the Net Settlement Fund in the following manner. If payment to a claimant calculates to less than $10, than
payments to all such claimants shall be equal to $5. Payment in this manner shall be deemed conclusive against all Authorized
Claimants.

The determination of the price paid and the price received for a particular security shall be exclusive of all commissions, taxes,
fees and charges. Claimants need to list in their Proofs of Claim all purchases, acquisitions, and sales of GM Securities during
the relevant time period.

The Court has reserved jurisdiction to modify, amend, or alter the Plan of Allocation without further notice, or to allow, disallow or
adjust the claim of any Class Member on equitable grounds, to ensure a fair and equitable distribution of funds. No person shall
have any claim against the Lead Plaintiffs or their counsel or any claims administrator or other agent designated by the Lead
Plaintiffs or their counsel, or against Defendants or their counsel, based on distributions made substantially in accordance with
the Stipulation and the Settlement contained therein, the Plan of Allocation, or further orders of the Court.

The Defendants and their counsel shall have no involvement in, or responsibility for, or liability whatsoever for the distribution of
the Gross Settlement Fund or the Net Settlement Fund, for the Plan of Allocation, for the determination, administration and
calculation of, or payment pursuant to, Proofs of Claim, for the payment or withholding of taxes owed by the Gross or Net
Settlement Funds, or for acts or omissions of the Escrow Agent or any losses incurred in connection therewith.

The Gross Settlement Fund, less any deductions for fees and costs allowed by the Court, taxes due and other deductions
pursuant to the terms of the Stipulation, shall be maintained by the Escrow Agent for the benefit of the Class, as provided in the
Stipulation.
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Under no circumstances will a Recognized Loss Claim exceed the out-of-pocket loss, not including commissions, taxes or other
fees.

SPECIAL NOTICE TO SECURITIES BROKERS AND OTHER NOMINEES

The Court has ordered that if you purchased or acquired GM Securities during the Class Period as nominee for a beneficial
owner, then within seven (7) calendar days after you receive this Notice, you must either: (a) send a copy of this Notice by first
class mail to all such beneficial owners; or (b) provide a list of the names and addresses of such beneficial owners to the Claims
Administrator at the following address so that the Claims Administrator can provide them with a copy of this Notice.

In re General Motors Corporation Securities Litigation Settlement
Epig Systems
Claims Administrator
PO Box 4068
Portland, OR 97208-4068

You are entitled to reimbursement of your reasonable expenses actually incurred in connection with the foregoing, including
reimbursement of postage expense and the cost of ascertaining the names and addresses of beneficial owners. Those
expenses will be paid upon request and submission of appropriate supporting documentation.

GETTING MORE INFORMATION

This Notice summarizes the proposed Settlement. More details are contained in the Stipulation and Plan of Allocation. Details
may also be found at a website relating to the Settlement, GMsecuritiescase.com. If you have questions regarding how to obtain
copies of documents related to this Settlement, completing your Proof of Claim form, correspondence you have received from
the Claims Administrator, or the calculation of your Recognized Claim, you may write to Epig Systems at the address listed
above, or E-Mail it at info@gmsecuritiescase.com, or call it at (866) 879-0481 toll free for U.S. callers, or, for international
callers, at (503) 597-7692.

PLEASE DO NOT CONTACT THE COURT
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The proposed Plan of Allocation provides for distribution of the Net Settlement Fund to Authorized
Claimants as follows:

SUMMARY OF PLAN OF ALLOCATION

Each Person claiming to be a Class Member entitled to share in the Net Settlement Fund (“Authorized
Claimant”) shall be required to submit a separate Proof of Claim signed under penalty of perjury and
supported by such documents as specified in the Proof of Claim as are reasonably available to the
Authorized Claimant. Each Proof of Claim must separately set forth: 1. each claimant’s opening
securities position in GM common stock, preferred stock, bonds/notes, or put/call options as of April 12,
2000, the day before the first day of the Class Period; 2. each transaction, i.e., purchase, acquisition, or
sale made during the Class Period in any such GM security; and 3. each claimant’s ending securities
position in GM common stock, preferred stock, bonds/notes or options, both at the close of business on
March 30, 2006, the last day of the Class Period, and at the close of business on June 27, 2006, in order
to see if Claimants’ Section 10(b) Recognized Loss Claims will be limited by calculations relating to the 90
day look back rules of the Private Securities Litigation Reform Act of 1995 (“PSLRA”). In addition,
claimants will be asked in the Proof of Claim form to list sales of GM Securities made during the 90 day
look back period of March 30, 2006 to June 27, 2006.

All Proof of Claim forms must be postmarked or received by March 6, 2009, addressed as
follows:

In re General Motors Corporation Securities Litigation Settlement
c/o Epiqg Systems
Claims Administrator
P.O. Box 4068
Portland, OR 97208-4068

Unless otherwise ordered by the Court, any Class Member who fails to submit a properly completed and
signed Proof of Claim within such period as may be ordered by the Court shall be forever barred from
receiving any payments pursuant to the Stipulation, but will in all other respects be subject to the
provisions of the Stipulation and the final judgment entered by the Court.

The Gross Settlement Fund, less all taxes, approved costs, fees and expenses (the “Net Settlement
Fund”) shall be distributed to members of the Class who submit acceptable Proofs of Claim (“Authorized
Claimants”).

The Claims Administrator shall determine each Authorized Claimant’s pro rata share of the Net
Settlement Fund based upon each Authorized Claimant’s “Recognized Loss Claim.” The Recognized
Loss Claim formula is not intended to be an estimate of the amount that a Class Member might have
been able to recover after a trial; nor is it an estimate of the amount that will be paid to Authorized
Claimants pursuant to the Settlement. The Recognized Loss Claim formula is the basis upon which the
Net Settlement Fund will be proportionately allocated to the Authorized Claimants.

The Recognized Loss for a claimant’s transactions will be calculated by the Claims Administrator
in consultation with Co-Lead Counsel in accordance with the provisions of this Plan of Allocation.

Factors generally considered in developing the Plan of Allocation, include, among others:

1. The time period in which a GM security was purchased;

2. Whether a security was purchased or acquired on the open market, or as a result of some
other type of transaction, such as pursuant to a registration statement or prospectus, or by gift;

3. Whether the security was held until the end of the Class Period (March 30, 2006), or whether it
was sold during the Class Period, and if so, when it was sold;

4. The relative strength of the claims available to a Class Member;



5. The artificial inflation in the price of GM securities at different times during the Class Period
attributable to Defendants’ false and misleading statements as alleged in this case (“artificial inflation”) as
calculated by Lead Plaintiffs’ Damages Consultant, Scott Hakala from the CBIZ Valuation Group, LLC.
(Based on the opinions of this Consultant, Co-Lead Counsel assumed, for purposes of determining the
Recognized Loss, that there were varied amounts of artificial inflation in prices of GM Securities during
the Class Period, based on the assumption that Lead Plaintiffs could adequately allege and prove liability
for that entire period);

6. Co-Lead Counsel and their Damages Consultant applied weighting factors which are
incorporated into artificial inflation tables, separately for both the GM common stock and for the GM debt
securities to account for the relative strengths of claims throughout the Class Period, on such matters as
causation and damages, given the varying time periods when Class Members purchased, acquired
and/or sold GM Securities. In assessing the relative strength of claims of Class Members, Co-Lead
Counsel and their Damages Consultant considered, among other things, Co-Lead Counsels’ factual and
legal investigation and analysis of the claims of Class Members.

The Plan of Allocation generally measures the amount of loss that a Class Member can claim under the
Settlement for the purpose of making pro rata allocations of the cash in the Net Settlement Fund to Class
Members who submit acceptable Proofs of Claim. The Plan of Allocation is not a formal damage
analysis. The following proposed Plan of Allocation reflects plaintiffs’ allegations that the prices of GM
Securities were artificially inflated during the Class Period (April 13, 2000 — March 30, 2006) due to
misrepresentations and/or omissions regarding GM’s revenues, expenses, cash flows, and earnings
(among other financial disclosures) and its financial condition during the Class Period. The plaintiffs
allege that corrective disclosures affecting trading on April 13-14, 2005; October 5, 2005; October 10-12,
2005; October 27, 2005; November 10, 2005; January 26, 2006; March 17, 2006; March 29, 2006; and
March 30, 2006 removed artificial inflation from the prices of GM Securities.

The Plan of Allocation covers the following GM securities: (i) common stock; (ii)-(ix) the following eight
GM Bonds/Notes with respect to which Class Members may have claims under Section 11 or Section 12
of the Securities Act of 1933, as listed below:

1) 7.250% Senior Eurobond Notes due 07/03/2013 (Common # 17194275, ISIN #
XS0171942757)

2) 8.375% Senior Eurobond Notes due 07/05/2033 (Common # 17194364, ISIN #
XS0171943649)

3) 6.250% Convertible Bonds due 07/15/2033 (CUSIP # 370442717)
4) 8.375% Senior Debentures due 07/15/2033 (CUSIP # 370442BT1)
5) 7.500% Senior Notes due 07/01/2044 (CUSIP # 370442121)

6) 7.375% Senior Notes due 05/15/2048 (CUSIP # 370442725)

7) 7.125% Senior Notes due 07/15/2013 (CUSIP # 370442BS3)

8) 8.250% Senior Debentures due 07/15/2023 (CUSIP # 370442BW4)

(hereinafter, collectively, the “GM Sections 11 or 12 Bonds/Notes”); (x) 7.375% Senior Notes due
10/01/2051 (CUSIP # 370442766); (xi) 7.250% Senior Notes due 02/15/2052 (CUSIP # 370442758); (xii)-
(xxxiii) 22 other GM Bonds/Notes or issues of GM preferred stock, with respect to which Class Members
have claims only under Section 10(b) of the Securities Exchange Act of 1934 (hereinafter, collectively, the
“GM Section 10(b) Debt Securities”) as listed below:

1) 6.250% Bond due 5/1/2005 (CUSIP # 370442AX3)

2) 7.100% Bond due 3/15/2006 (CUSIP # 370442AS4)

3) 6.375% Bond due 5/1/2008 (CUSIP # 370442AY1)

4) 6.850% Bond due 10/15/2008 (CUSIP # 370448AA0)



5) 8.950% Bond due 7/2/2009 (CUSIP # 37045GAB9)

6) 7.200% Bond due 1/15/2011 (CUSIP # 370442BB0)

7) 9.450% Bond due 11/1/2011 (CUSIP # 37045EAS7)

8) 8.375% EuroBond due 12/7/2015 (Common # 17192264, ISIN # 0171922643)
9) 7.700% Bond due 4/15/2016 (CUSIP # 370442AU9)

10) 8.800% Bond due 3/1/2021 (CUSIP # 370442AJ4)

11) 9.400% Bond due 7/15/2021 (CUSIP # 370442AN5)

12) 9.400% Bond due 7/15/2021 (CUSIP # 37045EAG3)

13) 8.875% EuroBond due 7/10/2023 (Common # 17190806, ISIN # XS0171908063)
14) 8.100% Bond due 6/15/2024 (CUSIP # 370442AV7)

15) 7.400% Bond due 9/1/2025 (CUSIP # 370442AR6)

16)  6.750% Bond due 5/1/2028 (CUSIP # 370442AZ8)

17) 5.250% Convertible Preferred due 3/6/2032 (CUSIP # 370442733)

18) 4.500% Convertible Preferred due 3/6/2032 (CUSIP # 370442741)

19) 7.750% Bond due 3/15/2036 (CUSIP # 370442AT2)

20) 7.250% Preferred due 4/15/2041 (CUSIP # 370442816)

21) 7.250% Preferred due 7/15/2041 (CUSIP # 370442774)

22) 7.375% Bond due 5/23/2048 (CUSIP # 370442BQ7);

and (xxxiv) GM put and call options.

At present, only 20 out of the 22 GM preferred and debt securities specified above are known to have
incurred some loss due to the alleged fraud. (Lead Plaintiffs’ Damages Consultant has determined that
the 6.250% Bond due May 1, 2005 [#1, above] and the 7.100% Bond due March 15, 2006 [#2, above]
matured during the Class Period, had insignificant identified losses, and had limited trading during the
relevant post-corrective disclosure portion of the Class Period, leading to his conclusion that these two
Bonds had no damaged investors for purposes of the Settlement.) If claims are presented by claimants
who during the Class Period acquired other GM preferred and debt securities not listed above,
accompanied by evidence of losses on those securities due to the alleged fraud, those claims will be
evaluated on a security-by-security basis.

A GM Security must be held past a corrective disclosure in order to be eligible for a recovery in the
Settlement; that is, a GM Security purchased or otherwise acquired during the first part of the Class
Period, from April 13, 2000 through April 13, 2005, must be held until or beyond April 13, 2005, the first
trading day after the first corrective disclosure. Similarly, a GM Security purchased or otherwise acquired
on or after April 13, 2005 must be held until October 6, 2005, the next trading day after the second
corrective disclosure, in order to be eligible for a recovery, and so on through a total of seven more
corrective disclosures, running through March 30, 2006, the last day of the Class Period. If you did not
hold a GM Security referred to above which was purchased during the nine different parts of the Class
Period described above and below (see the artificial inflation Tables annexed hereto for both the GM
common stock and the GM preferred stock and Bonds/Notes) past the nine corrective disclosure dates
indicated, the Recognized Loss per share or per Bond/Note is $0. The Recognized Loss for these
transactions will be calculated as zero because it has been determined that the artificial inflation between
each disclosure and arising from the circumstances underlying the allegations of Lead Plaintiffs’
Complaint was constant.



To the extent a Claimant had a gain from his, her or its separate transactions during the Class
Period with respect to any particular GM Security specified above, the value of the Recognized
Loss Claim for that particular type of security will be zero. Such claimants will in any event be
bound by the Settlement. You may wish to consider this when deciding whether to opt out.

Recognized Loss Claims will be calculated for the purposes of the Settlement as follows:

Calculation of Recoqgnized Loss for GM Common Stock Purchases

Calculation of Recognized Loss Claims for GM common shares shall be as follows:

For shares purchased on or between April 13, 2000 through May 14, 2002, the following
claims for damages shall be allowed:

a.

b.

For each share sold on or before April 12, 2005, no Recognized Claims for damages
shall be allowed;

For each share sold on or between April 13, 2005 and November 10, 2005, the allowed
damages shall be the inflation per share at the time of purchase for the applicable date of
purchase as set forth in Table 1, annexed hereto, less the inflation per share at the time
of sale as set forth in Table 1; and

For each share sold after November 10, 2005, allowed damages shall be the inflation per
share at the time of purchase as set forth in Table 1;

For each share currently held, allowed damages shall be the inflation per share at the
time of purchase as set forth in Table 1.

For shares purchased on or between May 15, 2002 through May 7, 2003, the following claims
for damages shall be allowed:

a.

b.

For each share sold on or before April 12, 2005, no Recognized Claims for damages
shall be allowed;

For each share sold on or between April 13, 2005 and March 29, 2006, the allowed
damages shall be the inflation per share at the time of purchase for the applicable date of
purchase as set forth in Table 2, annexed hereto, less the inflation per share at the time
of sale as set forth in Table 2; and

For each share sold after March 29, 2006, allowed damages shall be the inflation per
share at the time of purchase as set forth in Table 2.

For each share currently held, allowed damages shall be the inflation per share at the
time of purchase as set forth in Table 2.

For shares purchased on or between May 8, 2003 through August 7, 2005, the following
claims for damages shall be allowed:

a.

b.

For each share sold on or before April 12, 2005, no Recognized Claims for damages
shall be allowed;

For each share sold on or between April 13, 2005 and March 29, 2006, the allowed
damages shall be the inflation per share at the time of purchase for the applicable date of
purchase as set forth in Table 3, annexed hereto, less the inflation per share at the time
of sale as set forth in Table 3; and

For each share sold after March 29, 2006, allowed damages shall be the inflation per
share at the time of purchase as set forth in Table 3.

For each share currently held, allowed damages shall be the inflation per share at the
time of purchase as set forth in Table 3.

For shares purchased on or between August 8, 2005 through March 28, 2006, the following
claims for damages shall be allowed:



a. For each share sold on or before August 8, 2005, no Recognized Claims for damages
shall be allowed:;

b. For each share sold on or between August 9, 2005 and March 29, 2006, the allowed
damages shall be the inflation per share at the time of purchase for the applicable date of
purchase as set forth in Table 4, annexed hereto, less the inflation per share at the time
of sale as set forth in Table 4; and

c. For each share sold after March 29, 2006, allowed damages shall be the inflation per
share at the time of purchase as set forth in Table 4.

d. For each share currently held, allowed damages shall be the inflation per share at the
time of purchase as set forth in Table 4.

In addition to the annexed Tables 1-4 relating to Section 10(b) GM common stock claims, the Recognized
Loss Claims for damages for such shares purchased during the Class Period shall be further limited (as
provided for under the PSLRA) to the smallest of the following: (i) the difference between the price paid
and the price received (out-of-pocket investment loss) if sold on or before June 27, 2006; (ii) the
difference between the price paid (excluding all fees and commissions) and the average closing price as
set forth in Table 5 below if sold between March 30 and June 27, 2006; and (iii) the difference between
the price per share paid and $23.92 per share if the shares were sold after June 27, 2006, or were held
until the current date.

Calculation of Recognized Loss for GM Notes/Bonds and Preferred Security Purchases:

The annexed Plan of Allocation Tables 7-10 reflect the declines in the prices of GM fixed income
securities during the Class Period, particularly from April 13, 2005, the time of the first GM corrective
disclosure, to March 30, 2006, the last day of the Class Period, that were found to be reasonably
attributable to the misstatements alleged in the Complaint filed in this case, as adjusted to reflect the
nature and terms of the Settlement. The total number of fixed income or debt securities outstanding and
potentially eligible for damages is set forth in Table 6, annexed hereto, although many of these securities
will not be entitled to realize damages for all of the claims asserted in the Complaint due to legal
limitations on the claims asserted and the timing of the dates of purchase and sale.

Calculation of Recognized Loss Claims for GM fixed income or debt securities shall be as follows:

For such securities purchased on or between April 13, 2000 through May 14, 2002, the following claims
for damages shall be allowed:

a. For each security sold on or before April 12, 2005, no Recognized Loss Claims for damages shall
be allowed;
b. For each security sold on or between April 13, 2005 and November 10, 2005, the allowed

damages shall be the inflation per security at the time of purchase for the applicable date of purchase as
set forth in Table 7, annexed hereto, less the inflation per security at the time of sale as set forth in Table
7; and

C. For each security sold after November 10, 2005, allowed damages shall be the inflation per
security at the time of purchase as set forth in Table 7;

d. For each security currently held, allowed damages shall be the inflation per security at the time of
purchase as set forth in Table 7.

For such securities purchased on or between May 15, 2002 through May 7, 2003, the following claims for
damages shall be allowed:



a. For each security sold on or before April 12, 2005, no Recognized Loss Claims for damages shall
be allowed;

b. For each security sold on or between April 13, 2005 and March 29, 2006, the allowed damages
shall be the inflation per security at the time of purchase for the applicable date of purchase as set forth in
Table 8, annexed hereto, less the inflation per security at the time of sale as set forth in Table 8; and

C. For each security sold after March 29, 2006, allowed damages shall be the inflation per security
at the time of purchase as set forth in Table 8.

d. For each security currently held, allowed damages shall be the inflation per security at the time of
purchase as set forth in Table 8.

For such securities purchased on or between May 8, 2003 through August 7, 2005, the following claims
for damages shall be allowed:

a. For each security sold on or before April 12, 2005, no Recognized Loss Claims for damages shall
be allowed;
b. For each security sold on or between April 13, 2005 and March 29, 2006, the allowed damages

shall be the inflation per security at the time of purchase for the applicable date of purchase as set forth in
Table 9, annexed hereto, less the inflation per security at the time of sale as set forth in Table 9; and

C. For each security sold after March 29, 2006, allowed damages shall be the inflation per security
at the time of purchase as set forth in Table 9.

d. For each security currently held, allowed damages shall be the inflation per security at the time of
purchase as set forth in Table 9.

For such securities purchased on or between August 8, 2005 through March 28, 2006, the following
claims for damages shall be allowed:

a. For each security sold on or before August 8, 2005, no Recognized Loss Claims for damages
shall be allowed:;

b. For each security sold on or between August 9, 2005 and March 29, 2006, the allowed damages
shall be the inflation per security at the time of purchase for the applicable date of purchase as set forth in
Table 10, annexed hereto, less the inflation per security at the time of sale as set forth in Table 10; and

C. For each security sold after March 29, 2006, allowed damages shall be the inflation per security
at the time of purchase as set forth in Table 10.

d. For each security currently held, allowed damages shall be the inflation per security at the time of
purchase as set forth in Table 10.

In addition to what is reflected in the annexed Tables 7-10 for Section 10(b) based GM Debt Security
claims, the Recognized Loss for such GM fixed income or debt securities purchased during the Class
Period shall be further limited (as provided for under the PSLRA) to the smallest of the following: (i) the
difference between the price paid and the price received (out-of-pocket investment loss) if sold on or
before June 27, 2006; (ii) the difference between the price paid (excluding all fees and commissions) and
the average closing price as set forth in Table 11, annexed hereto, if sold between March 30 and June
27, 2006; or (iii) the difference between the price per security paid and the average closing price through
June 27, 2006 as set forth in Table 11 per security if the securities were sold after June 27, 2006 or were
held until the current date.



Calculation of Recognized Loss for GM Call and Put Options

The Plan of Allocation covers the following GM Call and Put options: GM Call Options initially purchased
or otherwise acquired during the Class Period, on May 8, 2003 up to and including March 28, 2006, and
GM Put Options written or purchased (covered) during the period May 8, 2003 through and including
March 28, 2006. (Lead Plaintiffs’ Damages Consultant justifies a May 2003 starting date for options
writing, purchases or sales by noting that generally options can only be traded up to two years out.
Further, there was minimal trading of long-term GM options such that it is highly unlikely that any GM
options positions initiated prior to May 8, 2003 remained open through April 13, 2005, the first GM
corrective disclosure date. The focus in this section of the Plan is accordingly on the claims for the most
common GM options subject to damages, thus avoiding the GM options that are not eligible for damages
herein.)

Artificial inflation and Recognized Losses as to GM call options and artificial deflation and Recognized
Losses as to GM put options were computed in a manner similar to that used with respect to GM common
stock as described above. To determine artificial inflation for call options and artificial deflation for put
options, Lead Plaintiffs’ Consultant considered securities’ price changes that occurred in reaction to
certain public announcements regarding GM and then made adjustments for changes that were
attributable to market forces unrelated to the alleged fraud in prices of such call and put options. Lead
Plaintiffs’ Consultant then developed formulae (see below) from which the Recognized Losses for GM call
and put options may be calculated.

With respect to purchases and sales (covers) of Call Options during the period May 8, 2003 through and
including March 28, 2006, the artificial inflation per Option on a given day shall be the dollar reduction in
the value of Call Options on that day as a result of the inflation in GM’s common share price. The dollar
reduction in the value of Call Options will be calculated using the Black-Scholes option pricing formula
(using the implied volatility for an at-the-money call option on that day set forth in Table 12, annexed
hereto) and the closing share price of GM common stock on the transaction date (as set forth in Table 12)
compared with the Black-Scholes pricing formula value for the Call Option using the uninflated share
closing share price of GM common stock on that same date as determined by: (1) the reported closing
price minus the inflation per share set forth in the annexed Table 3 for Call Options initially purchased or
acquired between May 8, 2003 and August 7, 2005 and (2) the reported closing price minus the inflation
per share set forth in the annexed Table 4 for Call Options initially purchased or acquired between August
8, 2005 and March 28, 2006.

A. For Call Options which (1) expired prior to April 13, 2005; (2) were exercised prior to April
13, 2005; or 3) were sold (position closed out) prior to April 13, 2005, the Recognized Loss Claim
shall be zero.

B. For Call Options which (1) expired after April 13, 2005 and before March 29, 2006; (2)
were exercised on or between April 13, 2005 and March 29, 2006; or 3) were sold (position
closed out) on or between April 13, 2005 and March 29, 2006, the Recognized Loss Claim shall
be that number of options multiplied by the lesser of:

(1) the difference between artificial inflation per Option on the date of purchase and Artificial
Inflation per Option on the date of expiration, exercise, or sale, as appropriate; or

(2) the difference between the purchase price per option and the sale price per option ($0.00
if the call option expired worthless).

C. For Call Options which (1) expired worthless after April 13, 2005 or (2) were retained at
the end of trading on March 29, 2006, the Recognized Loss Claim shall be that number of options
multiplied by the lesser of:



(1) the difference between artificial inflation per Option on the date of purchase and artificial
inflation per Option on the date of expiration, exercise, or sale, as appropriate; or

(2) the difference between the purchase price per option and the sale price per option ($0.00
if the call option expired worthless).

With respect to Put Options written or purchased (covered) during the period May 8, 2003 through and
including March 28, 2006, the artificial deflation per Option on a given day shall be the dollar decrease in
the value of the Put Option on that day as a result of the inflation in GM’s common share price. The dollar
decrease in the value of the Put Option will be calculated using the Black-Scholes option pricing formula
(using the implied volatility for an at-the-money put option on that day set forth in Table 12, annexed
hereto) and the closing share price of GM common stock on the transaction date (as set forth in Table 12)
compared with the Black-Scholes pricing formula value for the Put Option using the uninflated share
closing share price of GM common stock on that same date as determined by: (1) the reported closing
price minus the inflation per share set forth in the annexed Table 3 for Put Options initially written
between May 8, 2003 and August 7, 2005 and (2) the reported closing price minus the inflation per share
set forth in the annexed Table 4 for Put Options initially written between August 8, 2005 and March 28,
2006.

A. For Put Options which (1) expired prior to April 13, 2005; (2) were exercised prior to April
13, 2005; or 3) were purchased/covered (position closed out) prior to April 13, 2005, the
Recognized Loss Claim shall be zero.

B. For Put Options which (1) expired after April 13, 2005 and before March 29, 2006; (2) were
exercised on or between April 13, 2005 and March 29, 2006; or 3) were purchased/covered
(position closed out) on or between April 13, 2005 and March 29, 2006, the Recognized Loss
Claim shall be that number of options multiplied by the lesser of:

(1) the difference between artificial deflation per Option on the date the option was written
and artificial deflation per Option on the date of expiration, exercise, or purchase, as appropriate;
or

(2) the difference between the written price per option and the purchase price per option
($0.00 if the put option expired worthless).

C. For initially written (sold) Put Options which (1) expired worthless after April 13, 2005 or (2)
were retained at the end of trading on March 29, 2006, the Recognized Loss Claim shall be that
number of options multiplied by the lesser of:

(1) the difference between artificial deflation per Option on the date the option was written
and artificial deflation per Option on the date of expiration, exercise, or purchase, as appropriate;
or

(2) the difference between the written price per option and the purchase price per option
($0.00 if the put option expired worthless).

In addition, the total dollar amount payable to Class Members in connection with the acquisition of call
options and the sale of put options during the Class Period is limited to 2.5% of the Net Settlement Fund.
This limitation reflects the speculative and derivative nature of these securities and the particular
difficulties inherent in obtaining class certification outside the settlement context for a class that includes
options traders.



ADDITIONAL CONSIDERATIONS IN CALCULATION OF RECOGNIZED LOSS CLAIMS FOR GM
SECURITIES

A Recognized Loss will be calculated for each purchase or sale of GM Securities that is in the Class
Period, listed in the Proof of Claim form, and for which adequate documentation is provided.

Computation Methodology Relating to Recognized Losses for Common Stock Purchases

For purposes of developing the Plan of Allocation, the Damages Consultant calculated the amount of
artificial inflation in the daily closing market prices for GM common stock during 16 different portions of
the Class Period. See the annexed Tables 1-4. In computing artificial inflation, the Damages Consultant
considered price changes of GM common stock in regard to certain public announcements regarding GM
and adjusted those price changes that were attributable to market forces unrelated to the alleged fraud.

In determining the amount of Recognized Loss per share for purchasers of GM common stock during the
Class Period, Co-Lead Counsel and the Damages Consultant used these amounts of artificial inflation
and then adjusted artificial inflation assigned to purchasers/sellers of such stock at different times during
the Class Period differently based upon the relative strength of their respective claims on such matters as
damages and causation.

Computation Methodology Relating to Recognized Losses for Section 11 and Section 12 Based
Bonds/Notes Purchases

For purposes of developing the Plan of Allocation, the Damages Consultant calculated the amount of
artificial inflation in the daily closing market prices for the eight GM Section 11 and Section 12
Bonds/Notes during different portions of the Class Period and incorporated such information in the
inflation per unit calculations. See Tables 6-10, annexed hereto. In computing artificial inflation, the
Damages Consultant considered price changes of the eight GM Bonds/Notes in regard to certain public
announcements regarding GM and adjusted those price changes that were attributable to market forces
unrelated to the alleged fraud.

Co-Lead Counsel and their Damages Consultant valued the Section 11 and Section 12 claims for the
eight particular GM Bonds/Notes more highly since the purchasers of these securities acquired them
pursuant to registration statements or prospectuses, which contained false and misleading statements or
omissions, and since both Sections 11 and 12 of the Securities Act do not require proof of Defendants’
scienter, or intent to deceive. Claims under Sections 11 and 12 are not available to other Class Members
who traded in GM options or who purchased GM common stock or other GM debt securities on the open
market. Therefore, the Plan of Allocation provides that the Claims Administrator will multiply, by a factor
of 1.2, the Recognized Loss otherwise calculated for eligible investors in the eight GM Sections 11 or 12
Bonds. Therefore, Class Members with valid Section 11 or Section 12 claims will have a higher recovery
than Class Members who purchased shares or other Bonds/Notes in the open market on the same dates.

Computation Methodology Relating to Recognized Losses for Section 10(b) Based Preferred
Stock and Bonds/Notes Purchases

For purposes of developing the Plan of Allocation, Lead Plaintiffs’ damages consultant calculated the
amount of artificial inflation in the daily closing market prices for the 7.375% Senior GM Notes due
10/01/2051, the 7.250% Senior GM Notes due 02/15/2052, and for the 22 GM Section 10(b) Debt
Securities during 17 different portions of the Class Period. See the annexed Tables 6-10. In computing
artificial inflation, Lead Plaintiffs’ Damages Consultant considered price changes of these 24 different GM
issues of preferred stock and GM Bonds/Notes in regard to certain public announcements regarding GM
and adjusted price changes for these securities that were attributable to market forces unrelated to the
alleged fraud. The amounts of artificial inflation so computed were then weighted using the same
likelihood of success factors that were used to compute Recognized Losses for common stock purchases
during the same time period. For bonds/notes/preferred stock shares for which sufficient prices were not



available, artificial inflation was assumed to be the average of comparable GM bonds/notes or preferred
stock issues.

Reflecting additional defenses (including, without limitation, the fact that no named plaintiffs in the
Complaint purchased these securities, an issue of standing) that Defendants could assert against the
claims relating to the 22 GM Section 10(b) Debt Securities and some broader arguments that Defendants
could make against class certification with respect to investors in such securities, the Recognized Loss for
such securities shall be first calculated in the regular course, but then the Claims Administrator will apply
a multiplier of 0.8 to accordingly reduce the amount of the Recognized Loss of the 22 GM Section 10(b)
Debt Securities’ claims. (As a matter of further clarification, because Class Period purchasers of the
7.375% Senior GM Notes due October 1, 2051 and the 7.250% Senior GM Notes due February 15, 2052
have representative named plaintiffs in the Complaint, the 0.8 multiplier will not be applied to eligible
investors in these two bonds. Further, since these two bonds do not have Section 11 claims allowing for
a higher multiplier to calculate Recognized Loss, then, in effect, a multiplier of 1.0 applies to these two
bonds.)

Recognized Loss Amounts and Distributions for Purchases of GM Notes/Bonds Denominated in
Foreign Currencies

Two of the 22 GM Section 10(b) Debt Securities and two of the eight GM Sections 11 or 12 Bonds/Notes
were issued in foreign currencies. The 8.375% EuroBond due 12/7/2015 and the 8.875% EuroBond due
7/10/2023 were issued in Pounds Sterling, and the 7.250% Senior Eurobond Notes due 07/03/2013 and
8.375% Senior Eurobond Notes due 07/05/2033 were issued in Euros.

Recognized Loss Amounts for these four securities shall be determined in their native currencies (i.e.,
Euros for the 7.250% and 8.375% Senior Eurobond Notes, and Pounds Sterling for the 8.375% and
8.875% EuroBonds ) as described above in the Computation of Recognized Loss sections of this Plan of
Allocation. Those amounts shall then be converted into United States dollars using the published
conversion rates on March 31, 2006, the first day after the end of the Class Period (€ 1 = $1.2118; £1 =
$1.7372), in order to determine an Authorized Claimant’s pro rata share of the Net Settlement Fund as
described below in the next section.

When the Net Settlement Fund is distributed to Authorized Claimants as approved by the Court, the
United States dollar amounts will then be converted back into the respective native currencies at the
conversion rates then in effect.

GUIDELINES APPLICABLE TO THE CALCULATIONS OF ALL CLAIMS

In the event a Class Member has more than one purchase or sale of the GM Securities, all purchases
and sales of each type of security shall be matched on a First-In-First-Out (“FIFQ”) basis by type. Class
Period sales will be matched first against any GM Securities held at the beginning of the Class Period,
and then against purchases in chronological order, beginning with the earliest purchase made during the
Class Period. Purchases and sales of GM Securities shall be deemed to have occurred on the “contract”
or “trade” date as opposed to the “settlement” or “payment” date. The receipt or grant by gift, devise or
operation of law of GM Securities during the Class Period shall not be deemed a purchase or sale of
these GM Securities for the calculation of an Authorized Claimant’'s Recognized Loss Claim, nor shall it
be deemed an assignment of any claim relating to the purchase of such GM Securities unless specifically
provided in the instrument of gift or assignment. Similarly, the covering purchase of a short sale shall not
be deemed a purchase or sale of GM Securities for the calculation of an Authorized Claimant's
Recognized Loss Claim.

Each Authorized Claimant shall be allocated a pro rata portion or share of the Net Settlement Fund based
on his, her or its Recognized Loss Claim, as compared to the total Recognized Loss Claims of all
Authorized Claimants. Each Authorized Claimant shall be paid an amount determined by multiplying the
total in the Net Settlement Fund by a fraction, the numerator of which shall be the Claimant’s Recognized
Loss Claim and the denominator of which shall be the Total Recognized Loss Claims of all Authorized



Claimants. This computation weighs each Class Member’s claim against every other Class Member's
claim. Each Authorized Claimant will receive a pro rata share of the Net Settlement Fund based on his,
her or its Recognized Loss Claim.

The amount of a Class Member’s Recognized Loss as computed above is not intended to be an estimate
of what a Class Member might have been able to recover at trial, and it is not an estimate of the amount
that will be paid pursuant to this Settlement. Instead, this computation is only a method to weight Class
Members’ claims against one another.

An Authorized Claimant’s gains and losses on a particular GM security purchased during the Class
Period will be netted against each other to determine the Authorized Claimant's net Recognized Loss
Claim on that particular security. In the case of GM common stock and put and call options on that stock,
gains and losses on both the stock and the options will be combined and thereafter netted against each
other. However, in all other cases, gains and losses will not be netted or aggregated across different
eligible GM Securities. For example, an Authorized Claimant’'s Recognized Loss Claim (as calculated
under this Plan) on GM common stock/options will not offset his, her or its Recognized Loss Claim (as
calculated under this Plan) on any issue of GM preferred stock or on any individual GM Bond/Note or
category of GM Bonds/Notes. Nor will an Authorized Claimant’s Recognized Loss Claim on one issue of
GM Bonds/Notes (or on one issue of GM preferred stock) offset any gains on a different issue of GM
Bonds/Notes (or on a different issue of GM preferred stock).

Class Members who do not submit acceptable Proofs of Claim will not share in the settlement proceeds.
Class Members who do not submit a request for exclusion and do not submit an acceptable Proof of
Claim will nevertheless be bound by the Settlement and the Judgment of the Court dismissing the
General Motors Securities Action.

Distributions will be made to Authorized Claimants only after the Court has finally approved the
Settlement, the Effective Date has occurred and after all claims have been processed. If any funds
remain in the Net Settlement Fund by reason of un-cashed distributions or otherwise, then, after the
Claims Administrator has made reasonable and diligent efforts to have Class Members who are entitled
to participate in the distribution of the Net Settlement Fund cash their distributions, any balance remaining
in the Net Settlement Fund one (1) year after the initial distribution of such funds shall be re-distributed to
Class Members who have cashed their initial distributions and who would receive at least $10.00 from
such re-distribution, after payment of any unpaid costs or fees incurred in administering the Net
Settlement Fund for such re-distribution. If after six months after such re-distribution, any funds shall
remain in the Net Settlement Fund, then such balance shall be contributed to non-sectarian, not-for-profit
organizations designated by Co-Lead Counsel after notice to the Court and subject to direction, if any, by
the Court.

Lead Plaintiffs, the Settling Defendants, their respective counsel, and all other Released Parties shall
have no responsibility for, or liability whatsoever, relating to distributions from the Gross Settlement Fund
or the Net Settlement Fund, or with respect to the Plan of Allocation, or the determination, administration,
calculation, or payment of any Proof of Claim, or non-performance of the Claims Administrator, the
payment or withholding of taxes owed by a Settlement Fund, or any losses incurred in connection
therewith.

OTHER PROVISIONS OF THE PLAN

A payment to any Class Member from the Net Settlement Fund that would amount to less than $10.00 in
total will be included in the calculation of the Net Settlement Fund in the following manner. If payment to a
claimant calculates to less than $10, than payments to all such claimants shall be equal to $5. Payment
in this manner shall be deemed conclusive against all Authorized Claimants.

The determination of the price paid and the price received for a particular security shall be exclusive of all
commissions, taxes, fees and charges. Claimants need to list in their Proofs of Claim all purchases,
acquisitions, and sales of GM Securities during the relevant time period.



The Court has reserved jurisdiction to modify, amend, or alter the Plan of Allocation without further notice,
or to allow, disallow or adjust the claim of any Class Member on equitable grounds, to ensure a fair and
equitable distribution of funds. No person shall have any claim against the Lead Plaintiffs or their counsel
or any claims administrator or other agent designated by the Lead Plaintiffs or their counsel, or against
Defendants or their counsel, based on distributions made substantially in accordance with the Stipulation
and the Settlement contained therein, the Plan of Allocation, or further orders of the Court.

The Defendants and their counsel shall have no involvement in, or responsibility for, or liability
whatsoever for the distribution of the Gross Settlement Fund or the Net Settlement Fund, for the Plan of
Allocation, for the determination, administration and calculation of, or payment pursuant to, Proofs of
Claim, for the payment or withholding of taxes owed by the Gross or Net Settlement Funds, or for acts or
omissions of the Escrow Agent or any losses incurred in connection therewith.

The Gross Settlement Fund, less any deductions for fees and costs allowed by the Court, taxes due and
other deductions pursuant to the terms of the Stipulation, shall be maintained by the Escrow Agent for the
benefit of the Class, as provided in the Stipulation.

Under no circumstances will a Recognized Loss Claim exceed the out-of-pocket loss, not including
commissions, taxes or other fees.



Table 1
Inflation per Share for Shares Purchased
from April 13, 2000 through May 14, 2002 Only

Begin Date
4/13/2000
11/14/2000
5/15/2002
5/8/2003
4/13/2005
4/14/2005
8/8/2005
10/5/2005
10/10/2005
10/11/2005
10/27/2005
11/11/2005

End Date
11/13/2000
5/14/2002
5/7/2003
4/12/2005
4/13/2005
8/5/2005
10/4/2005
10/7/2005
10/10/2005
10/26/2005
11/9/2005
Thereafter

Inflation
1.16
1.43
1.43
1.43
1.33
1.16
1.16
1.16
1.16
1.16
1.16
$ 0.00
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Table 2
Inflation per Share for Shares Purchased
from April 16, 2002 through May 7, 2003 Only

Begin Date
5/15/2002
5/8/2003
4/13/2005
4/14/2005
8/8/2005
10/5/2005
10/10/2005
10/11/2005
10/27/2005
11/10/2005
1/26/2006
3/17/2006
3/29/2006
3/30/2006

End Date
5/7/2003
4/12/2005
4/13/2005
8/5/2005
10/4/2005
10/7/2005
10/10/2005
10/26/2005
11/9/2005
1/25/2006
3/16/2006
3/28/2006
3/29/2006
Thereafter

Inflation
2.15
2.15
2.04
1.88
1.88
1.88
1.88
1.88
1.88
0.72
0.72
0.53
0.25
0.00
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Table 3
Inflation per Share for Shares Purchased
from May 8, 2003 through August 7, 2005 Only

Begin Date
5/8/2003
4/13/2005
4/14/2005
8/8/2005
10/5/2005
10/10/2005
10/11/2005
10/27/2005
11/10/2005
1/26/2006
3/17/2006
3/29/2006
3/30/2006

End Date
4/12/2005
4/13/2005

8/5/2005
10/4/2005
10/7/2005

10/10/2005
10/26/2005
11/9/2005
1/25/2006
3/16/2006
3/28/2006
3/29/2006
Thereafter

Inflation
3.87
3.76
3.60
3.60
3.26
2.10
2.58
1.88
0.72
0.72
0.53
0.25
0.00
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Table 4
Inflation per Share for Shares Purchased
from August 8, 2005 through March 28, 2006 Only

Begin Date
8/8/2005
10/5/2005
10/10/2005
10/11/2005
10/27/2005
11/10/2005
1/26/2006
3/17/2006
3/29/2006
3/30/2006

End Date
10/4/2005
10/7/2005

10/10/2005
10/26/2005
11/9/2005
1/25/2006
3/16/2006
3/28/2006
3/29/2006
Thereafter

Inflation
4.05
3.71
2.56
3.04
2.34
1.17
0.91
0.53
0.25
0.00
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Table 5

Closing Prices and Average Closing Prices

(from March 30, 2006 to sale date)

for PSLRA Loss Limitations

Sale Date | Closing Price | Avg. Closing Sale Date | Closing Price | Avg. Closing
Price Price
3/30/2006 21.06 21.06 5/15/2006 26.20 22.06
3/31/2006 21.27 21.17 5/16/2006 25.53 22.16
4/3/2006 20.14 20.82 5/17/2006 24.46 22.23
4/4/2006 19.54 20.50 5/18/2006 24.06 22.28
4/5/2006 19.91 20.38 5/19/2006 24.68 22.35
4/6/2006 19.55 20.25 5/22/2006 24.44 22.41
4/7/2006 19.51 20.14 5/23/2006 24.48 22.46
4/10/2006 19.40 20.05 5/24/2006 26.51 22.57
4/11/2006 19.22 19.96 5/25/2006 27.90 22.70
4/12/2006 20.03 19.96 5/26/2006 28.08 22.83
4/13/2006 20.40 20.00 5/30/2006 26.57 22.92
4/17/2006 20.04 20.01 5/31/2006 26.93 23.01
4/18/2006 20.58 20.05 6/1/2006 26.90 23.10
4/19/2006 20.57 20.09 6/2/2006 26.49 23.18
4/20/2006 22.64 20.26 6/5/2006 26.05 23.24
4/21/2006 21.79 20.35 6/6/2006 25.25 23.28
4/24/2006 21.45 20.42 6/7/2006 24.99 23.32
4/25/2006 21.41 20.47 6/8/2006 24.83 23.35
4/26/2006 23.15 20.61 6/9/2006 25.35 23.39
4/27/2006 23.20 20.74 6/12/2006 25.78 23.43
4/28/2006 22.88 20.84 6/13/2006 25.28 23.47
5/1/2006 22.64 20.93 6/14/2006 25.36 23.51
5/2/2006 23.21 21.03 6/15/2006 25.59 23.54
5/3/2006 22.49 21.09 6/16/2006 25.60 23.58
5/4/2006 22.58 21.15 6/19/2006 26.35 23.63
5/5/2006 23.18 21.22 6/20/2006 25.65 23.67
5/8/2006 23.55 21.31 6/21/2006 26.20 23.71
5/9/2006 25.80 21.47 6/22/2006 27.27 23.77
5/10/2006 26.59 21.65 6/23/2006 26.97 23.82
5/11/2006 25.81 21.79 6/26/2006 27.75 23.89
5/12/2006 26.09 21.93 6/27/2006 25.90 23.92




Table 6

Fixed Income Securities Eligible for Damages

CUSIP/Common Common ISIN Type Coupon Rate Maturity Date 1st Settle Date No. Issued Face Issue Price
017190806 017190806 XS0171908063 Euro Bond 8.875% 7/10/2023 7/10/2003 250,000 £ 1,000 999.170
017192264 017192264 XS0171922643 Euro Bond 8.375% 12/7/2015 7/10/2003 350,000 £ 1,000 995.060
017194275 017194275 XS0171942757 Euro Bond 7.250% 7/3/2013 7/3/2003 1,000,000 € 1,000 994.470
017194364 017194364 XS0171943649 Euro Bond 8.375% 7/5/2033 7/3/2003 1,500,000 € 1,000 982.050
370442121 019793052 Bond 7.500% 7/1/2044 6/30/2004 28,800,000 $ 25 25.000
370442717 017205579 Convertible Bond 6.250% 7/15/2033 7/2/2003 172,000,000 $ 25 25.000
370442725 016907278 Bond 7.375% 5/15/2048 5/19/2003 44,600,000 $ 25 25.000
370442733 015117257 Conv.Pfd./Put 5.250% 3/6/2032 3/6/2002 104,000,000 $ 25 25.000
370442741 014458239 Conv.Pfd./Put 4.500% 3/6/2032 3/6/2002 46,000,000 $ 25 25.000
370442758 014397833 Bond 7.250% 2/15/2052 2/14/2002 35,000,000 $ 25 25.000
370442766 016254894 Bond 7.375% 10/1/2051 10/3/2001 27,600,000 $ 25 25.000
370442774 US3704427745 Pfd. 7.250% 7/15/2041 7/9/2001 28,750,000 $ 25 25.000
370442816 016719340 Pfd. 7.250% 4/15/2041 4/30/2001 23,000,000 $ 25 25.000
370442AJ4 US370442AJ44 Bond 8.800% 3/1/2021 3/12/1991 600,000 $ 1,000 999.330
370442AN5 022246542 US370442AN55 | Bond 9.400% 7/15/2021 7/22/1991 300,000 $ 1,000 993.720
370442AR6 014195475 US370442AR69 | Bond 7.400% 9/1/2025 9/11/1995 500,000 $ 1,000 991.940
370442AT2 US370442AT26 Bond 7.750% 3/15/2036 3/20/1996 377,377 $ 1,000 198.740
370442AU9 US370442AU98 | Bond 7.700% 4/15/2016 4/15/1996 500,000 $ 1,000 998.790
370442AV7 023157578 US370442AV71 Bond 8.100% 6/15/2024 6/10/1996 400,000 $ 1,000 996.250
370442AY1 008683948 US370442AY11 Bond 6.375% 5/1/2008 4/29/1998 500,000 $ 1,000 995.180
370442AZ8 008683972 US370442AZ85 Bond 6.750% 5/1/2028 4/29/1998 600,000 $ 1,000 989.090
370442BB0 012299605 US370442BB09 Bond 7.200% 1/15/2011 1/11/2001 1,500,000 $ 1,000 995.140
370442BQ7 016937304 US370442BQ77 | Bond 7.375% 5/23/2048 5/23/2003 425,000 $ 1,000 1,000.00
370442BS3 017198041 US370442BS34 Bond 7.125% 7/15/2013 7/3/2003 1,000,000 $ 1,000 993.26
370442BT1 017198220 US370442BT17 Bond 8.375% 7/15/2033 7/3/2003 3,000,000 $ 1,000 986.23
370442BW4 017199633 US370442BW46 | Bond 8.250% 7/15/2023 7/3/2003 1,250,000 $ 1,000 992.02
370448AA0 013749922 US370448AA05 Bond 6.850% 10/15/2008 10/15/2001 750,000 $ 1,000 997.869
37045EAG3 US37045EAG35 | Bond 9.400% 7/15/2021 7/10/1991 15,000 $ 1,000 991.34
37045EAS7 US37045EAS72 | Bond 9.450% 11/1/2011 11/1/1991 48,175 $ 1,000 1,074.00
37045GAB9 US37045GAB95 | Bond 8.950% 7/2/2009 9/27/1991 271,952 $ 1,000 1,000.00




Table 7
Fixed Income Securities Inflation per Unit per Period

Dates of Purchase-4/13/2000 through 5/13/2002 Only Inflation per Unit Based on Date of Purchase or Sale

CUSIP/  Begin Date 4/13/2000 11/14/2000 5/14/2002 5/8/2003 4/13/2005 4/14/2005 8/8/2005 10/5/2005 10/10/2005 10/11/2005 10/12/2005 10/27/2005 11/10/2005
Common End Date 11/13/2000 5/13/2002 5/7/2003 4/12/2005 4/13/2005 8/7/2005 10/4/2005 10/7/2005 10/10/2005 10/11/2005 10/26/2005 11/9/2005 6/30/2006

017190806 £6.91 £11.71 £11.71 £11.71 £9.38 £6.91 £6.91 £6.91 £6.91 £6.91 £6.91 £6.91 £0.00
017192264 £7.60 £14.30 £14.30 £14.30 £9.56 £7.60 £7.60 £7.60 £7.60 £7.60 £7.60 £7.60 £0.00
017194275 €16.90 €27.11 €27.11 €27.11 €19.89 € 16.90 €16.90 €16.90 €16.90 €16.90 € 16.90 €16.90 €0.00
017194364 €15.98 €23.30 €23.30 €23.30 €18.40 €15.98 €15.98 €15.98 €15.98 €15.98 €15.98 €15.98 €0.00
370442121 $0.37 $0.44 $0.44 $0.44 $0.37 $0.37 $0.37 $0.37 $0.37 $0.37 $0.37 $0.37 $0.00
370442717 $0.41 $0.64 $0.64 $0.64 $0.48 $0.41 $0.41 $0.41 $0.41 $0.41 $0.41 $0.41 $0.00
370442725 $0.38 $0.48 $0.48 $0.48 $0.39 $0.38 $0.38 $0.38 $0.38 $0.38 $0.38 $0.38 $0.00
370442733 $0.21 $0.35 $0.35 $0.35 $0.26 $0.21 $0.21 $0.21 $0.21 $0.21 $0.21 $0.21 $0.00
370442741 $0.40 $0.48 $0.48 $0.48 $0.42 $0.40 $0.40 $0.40 $0.40 $0.40 $0.40 $0.40 $0.00
370442758 $0.46 $0.61 $0.61 $0.61 $0.49 $0.46 $0.46 $0.46 $0.46 $0.46 $0.46 $0.46 $0.00
370442766 $0.46 $0.55 $0.55 $0.55 $0.49 $0.46 $0.46 $0.46 $0.46 $0.46 $0.46 $0.46 $0.00
370442774 $0.48 $0.63 $0.63 $0.63 $0.48 $0.48 $0.48 $0.48 $0.48 $0.48 $0.48 $0.48 $0.00
370442816 $0.50 $0.67 $0.67 $0.67 $0.51 $0.50 $0.50 $0.50 $0.50 $0.50 $0.50 $0.50 $0.00
370442A34 $14.64 $21.59 $21.59 $21.59 $15.68 $14.64 $14.64 $14.64 $14.64 $14.64 $14.64 $14.64 $0.00
370442AN5 $3.67 $8.32 $8.32 $8.32 $5.73 $3.67 $3.67 $3.67 $3.67 $3.67 $3.67 $3.67 $0.00
370442AR6 $18.12 $25.53 $25.53 $25.53 $18.12 $18.12 $18.12 $18.12 $18.12 $18.12 $18.12 $18.12 $0.00
370442AT2 $0.00 $4.02 $4.02 $4.02 $1.55 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00
370442AU9 $8.98 $11.17 $11.17 $11.17 $10.35 $8.98 $8.98 $8.98 $8.98 $8.98 $8.98 $8.98 $0.00
370442AV7 $8.73 $14.87 $14.87 $14.87 $11.16 $8.73 $8.73 $8.73 $8.73 $8.73 $8.73 $8.73 $0.00
370442AY1 $23.49 $23.81 $23.81 $23.81 $23.49 $23.49 $23.49 $23.49 $23.49 $23.49 $23.49 $23.49 $0.00
370442AZ8 $27.06 $31.09 $31.09 $31.09 $27.64 $27.06 $27.06 $27.06 $27.06 $27.06 $27.06 $27.06 $0.00
370442BB0 $3.60 $8.35 $8.35 $8.35 $5.82 $3.60 $3.60 $3.60 $3.60 $3.60 $3.60 $3.60 $0.00
370442BQ7 $8.15 $11.15 $11.15 $11.15 $9.03 $8.15 $8.15 $8.15 $8.15 $8.15 $8.15 $8.15 $0.00
370442BS3 $9.88 $13.71 $13.71 $13.71 $11.41 $9.88 $9.88 $9.88 $9.88 $9.88 $9.88 $9.88 $0.00
370442BT1 $17.73 $23.05 $23.05 $23.05 $18.64 $17.73 $17.73 $17.73 $17.73 $17.73 $17.73 $17.73 $0.00
370442BW4 $11.96 $16.36 $16.36 $16.36 $13.21 $11.96 $11.96 $11.96 $11.96 $11.96 $11.96 $11.96 $0.00
370448AA0 $0.25 $1.14 $1.14 $1.14 $0.81 $0.25 $0.25 $0.25 $0.25 $0.25 $0.25 $0.25 $0.00
37045EAG3 $3.67 $8.32 $8.32 $8.32 $5.73 $3.67 $3.67 $3.67 $3.67 $3.67 $3.67 $3.67 $0.00
37045EAS7 $9.37 $16.17 $16.17 $16.17 $11.01 $9.37 $9.37 $9.37 $9.37 $9.37 $9.37 $9.37 $0.00
37045GAB9 $0.00 $0.18 $0.18 $0.18 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00 $0.00




Dates of Purchase-5/14/2002 through 5/7/2003 Only

Fixed Income Securities Inflation per Unit per Period

Table 8

Inflation per Unit Based on Date of Purchase or Sale

CUSIP/ Begin Date  5/14/2002  5/8/2003 4/13/2005 4/14/2005  8/8/2005 10/5/2005 10/10/2005 10/11/2005 10/12/2005 10/27/2005 11/10/2005 1/26/2006 3/17/2006 3/29/2006  3/30/2006
Common End Date  5/7/2003 4/12/2005 4/13/2005  8/7/2005 10/4/2005 10/7/2005 10/10/2005 10/11/2005 10/26/2005  11/9/2005  1/25/2006 3/16/2006 3/28/2006 3/29/2006 6/30/2006
017190806 £16.07 £16.07 £13.74 £11.27 £11.27 £11.27 £11.27 £11.27 £11.27 £11.27 £4.36 £4.36 £1.54 £0.00 £0.00
017192264 £15.22 £15.22 £10.49 £8.53 £8.53 £8.53 £8.53 £8.53 £8.53 £8.53 £0.93 £0.93 £0.40 £0.08 £0.00
017194275 €32.71 €32.71 € 25.48 €22.49 €22.49 € 22.49 €22.49 €22.49 €22.49 €22.49 €5.59 €5.59 €2.89 €0.01 €0.00
017194364 €28.16 €28.16 €23.26 €20.84 €20.84 €20.84 €20.84 €20.84 €20.84 €20.84 €4.86 €4.86 €258 €0.00 €0.00
370442121 $0.69 $0.69 $0.62 $0.62 $0.62 $0.62 $0.62 $0.62 $0.62 $0.62 $0.25 $0.25 $0.18 $0.03 $0.00
370442717 $0.86 $0.86 $0.71 $0.64 $0.64 $0.64 $0.64 $0.64 $0.64 $0.64 $0.22 $0.22 $0.18 $0.09 $0.00
370442725 $0.71 $0.71 $0.62 $0.61 $0.61 $0.61 $0.61 $0.61 $0.61 $0.61 $0.23 $0.23 $0.16 $0.02 $0.00
370442733 $0.52 $0.52 $0.43 $0.37 $0.37 $0.37 $0.37 $0.37 $0.37 $0.37 $0.17 $0.17 $0.13 $0.05 $0.00
370442741 $0.61 $0.61 $0.55 $0.53 $0.53 $0.53 $0.53 $0.53 $0.53 $0.53 $0.13 $0.13 $0.10 $0.08 $0.00
370442758 $0.81 $0.81 $0.69 $0.67 $0.67 $0.67 $0.67 $0.67 $0.67 $0.67 $0.20 $0.20 $0.14 $0.02 $0.00
370442766 $0.78 $0.78 $0.73 $0.69 $0.69 $0.69 $0.69 $0.69 $0.69 $0.69 $0.24 $0.24 $0.17 $0.02 $0.00
370442774 $0.98 $0.98 $0.84 $0.84 $0.84 $0.84 $0.84 $0.84 $0.84 $0.84 $0.36 $0.36 $0.29 $0.02 $0.00
370442816 $1.00 $1.00 $0.84 $0.82 $0.82 $0.82 $0.82 $0.82 $0.82 $0.82 $0.33 $0.33 $0.27 $0.04 $0.00
370442A34 $25.68 $25.68 $19.77 $18.73 $18.73 $18.73 $18.73 $18.73 $18.73 $18.73 $4.09 $4.09 $2.45 $0.72 $0.00
370442AN5 $10.40 $10.40 $7.81 $5.75 $5.75 $5.75 $5.75 $5.75 $5.75 $5.75 $2.08 $2.08 $0.34 $0.00 $0.00
370442AR6 $31.35 $31.35 $23.93 $23.93 $23.93 $23.93 $23.93 $23.93 $23.93 $23.93 $5.82 $5.82 $3.16 $0.00 $0.00
370442AT2 $7.74 $7.74 $5.26 $3.71 $3.71 $3.71 $3.71 $3.71 $3.71 $3.71 $3.71 $3.71 $1.59 $0.00 $0.00
370442AU9 $13.59 $13.59 $12.77 $11.40 $11.40 $11.40 $11.40 $11.40 $11.40 $11.40 $2.42 $2.42 $1.42 $0.17 $0.00
370442AV7 $22.70 $22.70 $19.00 $16.57 $16.57 $16.57 $16.57 $16.57 $16.57 $16.57 $7.83 $7.83 $4.38 $0.00 $0.00
370442AY1 $30.30 $30.30 $29.98 $29.98 $29.98 $29.98 $29.98 $29.98 $29.98 $29.98 $6.49 $6.49 $2.67 $0.92 $0.00
370442AZ8 $34.19 $34.19 $30.74 $30.15 $30.15 $30.15 $30.15 $30.15 $30.15 $30.15 $3.10 $3.10 $2.51 $0.00 $0.00
370442BB0 $12.14 $12.14 $9.61 $7.38 $7.38 $7.38 $7.38 $7.38 $7.38 $7.38 $3.79 $3.79 $2.06 $0.05 $0.00
370442BQ7 $13.69 $13.69 $11.57 $10.69 $10.69 $10.69 $10.69 $10.69 $10.69 $10.69 $2.54 $2.54 $1.72 $0.00 $0.00
370442BS3 $16.10 $16.10 $13.80 $12.28 $12.28 $12.28 $12.28 $12.28 $12.28 $12.28 $2.39 $2.39 $1.01 $0.02 $0.00
370442BT1 $26.99 $26.99 $22.58 $21.67 $21.67 $21.67 $21.67 $21.67 $21.67 $21.67 $3.94 $3.94 $2.27 $0.00 $0.00
370442BW4 $20.07 $20.07 $16.93 $15.68 $15.68 $15.68 $15.68 $15.68 $15.68 $15.68 $3.72 $3.72 $2.03 $0.00 $0.00
370448AA0 $3.36 $3.36 $3.03 $2.47 $2.47 $2.47 $2.47 $2.47 $2.47 $2.47 $2.22 $2.22 $1.98 $0.39 $0.00
37045EAG3 $10.40 $10.40 $7.81 $5.75 $5.75 $5.75 $5.75 $5.75 $5.75 $5.75 $2.08 $2.08 $0.34 $0.00 $0.00
37045EAS7 $20.38 $20.38 $15.22 $13.59 $13.59 $13.59 $13.59 $13.59 $13.59 $13.59 $4.21 $4.21 $2.33 $0.00 $0.00
37045GAB9 $0.57 $0.57 $0.39 $0.39 $0.39 $0.39 $0.39 $0.39 $0.39 $0.39 $0.39 $0.39 $0.35 $0.17 $0.00




Table 9
Fixed Income Securities Inflation per Unit per Period

Dates of Purchase-5/8/2003 through 8/7/2005 Only Inflation per Unit Based on Date of Purchase or Sale

CUSIP/ Begin Date 5/8/2003 4/13/2005 4/14/2005  8/8/2005 10/5/2005 10/10/2005 10/11/2005 10/12/2005 10/27/2005 11/10/2005 1/26/2006 3/17/2006 3/29/2006 3/30/2006
Common End Date 4/12/2005 4/13/2005  8/7/2005 10/4/2005 10/7/2005 10/10/2005 10/11/2005 10/26/2005  11/9/2005  1/25/2006 3/16/2006 3/28/2006 3/29/2006 6/30/2006

017190806 £48.35 £46.02 £43.55 £43.55 £43.55 £38.54 £31.02 £21.75 £11.27 £4.36 £4.36 £1.54 £0.00 £0.00
017192264 £45.66 £40.92 £38.96 £38.96 £38.96 £35.57 £27.10 £18.79 £8.53 £0.93 £0.93 £0.40 £0.08 £0.00
017194275 €75.14 €67.91 € 64.92 €64.92 € 64.92 € 56.82 € 46.64 € 36.42 €22.49 €5.59 €5.59 €2.89 €0.01 €0.00
017194364 € 64.99 € 60.10 €57.67 €57.67 € 57.67 € 48.40 € 39.35 € 32.55 € 20.84 € 4.86 €4.86 €2.58 €0.00 € 0.00
370442121 $2.15 $2.09 $2.09 $2.09 $1.97 $1.20 $1.20 $1.04 $0.62 $0.25 $0.25 $0.18 $0.03 $0.00
370442717 $2.09 $1.93 $1.86 $1.86 $1.72 $1.08 $1.08 $1.06 $0.64 $0.22 $0.22 $0.18 $0.09 $0.00
370442725 $2.28 $2.19 $2.18 $2.18 $2.04 $1.26 $1.26 $1.09 $0.61 $0.23 $0.23 $0.16 $0.02 $0.00
370442733 $1.38 $1.29 $1.24 $1.24 $1.24 $0.72 $0.72 $0.67 $0.37 $0.17 $0.17 $0.13 $0.05 $0.00
370442741 $1.22 $1.16 $1.13 $1.13 $1.12 $0.91 $0.84 $0.70 $0.53 $0.13 $0.13 $0.10 $0.08 $0.00
370442758 $2.21 $2.09 $2.07 $2.07 $1.98 $1.29 $1.29 $1.15 $0.67 $0.20 $0.20 $0.14 $0.02 $0.00
370442766 $2.28 $2.22 $2.19 $2.19 $2.06 $1.16 $1.16 $1.05 $0.69 $0.24 $0.24 $0.17 $0.02 $0.00
370442774 $2.29 $2.15 $2.15 $2.15 $2.02 $1.36 $1.36 $1.32 $0.84 $0.36 $0.36 $0.29 $0.02 $0.00
370442816 $2.33 $2.17 $2.16 $2.16 $2.03 $1.29 $1.29 $1.21 $0.82 $0.33 $0.33 $0.27 $0.04 $0.00
370442AJ4 $67.27 $61.36 $60.33 $60.33 $59.28 $40.02 $36.94 $26.79 $18.73 $4.09 $4.09 $2.45 $0.72 $0.00
370442AN5 $31.54 $28.95 $26.89 $26.89 $26.89 $18.10 $11.19 $8.43 $5.75 $2.08 $2.08 $0.34 $0.00 $0.00
370442AR6 $61.60 $54.18 $54.18 $54.18 $54.18 $54.18 $46.61 $31.41 $23.93 $5.82 $5.82 $3.16 $0.00 $0.00
370442AT2 $17.71 $15.23 $13.69 $13.69 $13.69 $12.38 $5.22 $3.71 $3.71 $3.71 $3.71 $1.59 $0.00 $0.00
370442AU9 $47.26 $46.43 $45.07 $45.07 $43.58 $43.58 $16.13 $11.40 $11.40 $2.42 $2.42 $1.42 $0.17 $0.00
370442AV7 $33.68 $29.97 $27.54 $27.54 $27.54 $27.54 $19.50 $17.45 $16.57 $7.83 $7.83 $4.38 $0.00 $0.00
370442AY1 $72.12 $71.80 $71.80 $71.80 $71.80 $71.62 $52.29 $38.31 $29.98 $6.49 $6.49 $2.67 $0.92 $0.00
370442AZ8 $68.30 $64.85 $64.27 $64.27 $64.27 $63.03 $60.82 $32.53 $30.15 $3.10 $3.10 $2.51 $0.00 $0.00
370442BB0 $43.37 $40.84 $38.62 $38.62 $38.62 $34.75 $34.23 $10.90 $7.38 $3.79 $3.79 $2.06 $0.05 $0.00
370442BQ7 $27.82 $25.70 $24.82 $24.82 $24.82 $24.82 $21.39 $12.84 $10.69 $2.54 $2.54 $1.72 $0.00 $0.00
370442BS3 $48.16 $45.86 $44.33 $44.33 $44.33 $41.67 $28.60 $20.48 $12.28 $2.39 $2.39 $1.01 $0.02 $0.00
370442BT1 $59.97 $55.56 $54.65 $54.65 $54.65 $50.05 $34.85 $30.25 $21.67 $3.94 $3.94 $2.27 $0.00 $0.00
370442BW4 $52.58 $49.44 $48.19 $48.19 $48.19 $45.28 $32.21 $22.14 $15.68 $3.72 $3.72 $2.03 $0.00 $0.00
370448AA0 $14.24 $13.91 $13.35 $13.35 $13.35 $13.08 $11.89 $4.74 $2.47 $2.22 $2.22 $1.98 $0.39 $0.00
37045EAG3 $31.54 $28.95 $26.89 $26.89 $26.89 $18.10 $11.19 $8.43 $5.75 $2.08 $2.08 $0.34 $0.00 $0.00
37045EAS7 $95.39 $90.23 $88.59 $88.59 $88.59 $78.56 $78.56 $75.52 $13.59 $4.21 $4.21 $2.33 $0.00 $0.00
37045GAB9 $1.45 $1.27 $1.27 $1.27 $1.27 $1.27 $0.67 $0.39 $0.39 $0.39 $0.39 $0.35 $0.17 $0.00




Table 10
Fixed Income Securities Inflation per Unit per Period

Dates of Purchase-8/8/2005 through 3/28/2006 Only Inflation per Unit Based on Date of Purchase or Sale

CUSIP/  Begin Date 8/8/2005  10/5/2005 10/10/2005 10/11/2005 10/12/2005 10/27/2005 11/10/2005 1/26/2006 3/17/2006 3/29/2006 3/30/2006
Common End Date  10/4/2005  10/7/2005 10/10/2005 10/11/2005 10/26/2005 11/9/2005 1/25/2006 3/16/2006 3/28/2006 3/29/2006 6/30/2006

017190806 £47.84 £47.84 £42.83 £35.31 £26.04 £15.56 £8.65 £7.18 £1.54 £0.00 £0.00
017192264 £39.67 £39.67 £36.28 £27.81 £19.50 £9.24 £1.64 £1.45 £0.40 £0.08 £0.00
017194275 €69.18 €69.18 €61.07 € 50.89 € 40.68 € 26.75 €9.85 €8.30 €2.89 €0.01 €0.00
017194364 € 60.51 €60.51 €51.24 €42.18 € 35.38 € 23.67 €7.69 €7.13 €2.58 €0.00 €0.00
370442121 $2.22 $2.11 $1.33 $1.33 $1.17 $0.76 $0.39 $0.32 $0.18 $0.03 $0.00
370442717 $2.01 $1.87 $1.23 $1.23 $1.20 $0.78 $0.37 $0.27 $0.18 $0.09 $0.00
370442725 $2.30 $2.16 $1.38 $1.38 $1.21 $0.73 $0.35 $0.30 $0.16 $0.02 $0.00
370442733 $1.31 $1.31 $0.80 $0.80 $0.75 $0.45 $0.24 $0.20 $0.13 $0.05 $0.00
370442741 $1.19 $1.18 $0.97 $0.89 $0.75 $0.58 $0.18 $0.16 $0.10 $0.08 $0.00
370442758 $2.20 $2.11 $1.41 $1.41 $1.27 $0.79 $0.33 $0.26 $0.14 $0.02 $0.00
370442766 $2.33 $2.19 $1.30 $1.30 $1.19 $0.83 $0.37 $0.31 $0.17 $0.02 $0.00
370442774 $2.27 $2.14 $1.48 $1.48 $1.44 $0.96 $0.48 $0.42 $0.29 $0.02 $0.00
370442816 $2.30 $2.17 $1.42 $1.42 $1.35 $0.96 $0.46 $0.38 $0.27 $0.04 $0.00
370442AJ4 $62.19 $61.13 $41.88 $38.80 $28.64 $20.59 $5.95 $5.73 $2.45 $0.72 $0.00
370442ANS5 $28.64 $28.64 $19.84 $12.93 $10.17 $7.49 $3.82 $3.82 $0.34 $0.00 $0.00
370442AR6 $57.91 $57.91 $57.91 $50.34 $35.13 $27.66 $9.54 $8.48 $3.16 $0.00 $0.00
370442AT2 $15.81 $15.81 $14.51 $7.34 $5.84 $5.84 $5.84 $5.84 $1.59 $0.00 $0.00
370442AU9 $49.40 $47.91 $47.91 $20.46 $15.73 $15.73 $6.75 $3.42 $1.42 $0.17 $0.00
370442AV7 $30.99 $30.99 $30.99 $22.95 $20.91 $20.02 $11.29 $11.29 $4.38 $0.00 $0.00
370442AY1 $75.62 $75.62 $75.44 $56.12 $42.13 $33.80 $10.31 $10.31 $2.67 $0.92 $0.00
370442A78 $66.10 $66.10 $64.87 $62.65 $34.36 $31.99 $4.93 $3.69 $2.51 $0.00 $0.00
370442BB0 $42.08 $42.08 $38.21 $37.70 $14.36 $10.84 $7.25 $5.51 $2.06 $0.05 $0.00
370442BQ7 $25.64 $25.64 $25.64 $22.21 $13.66 $11.51 $3.36 $3.36 $1.72 $0.00 $0.00
370442BS3 $46.94 $46.94 $44.27 $31.20 $23.08 $14.88 $4.99 $3.77 $1.01 $0.02 $0.00
370442BT1 $57.93 $57.93 $53.33 $38.12 $33.52 $24.95 $7.22 $5.62 $2.27 $0.00 $0.00
370442BW4 $51.01 $51.01 $48.11 $35.03 $24.96 $18.50 $6.54 $5.40 $2.03 $0.00 $0.00
370448AA0 $13.58 $13.58 $13.32 $12.13 $4.97 $2.70 $2.45 $2.45 $1.98 $0.39 $0.00
37045EAG3 $28.64 $28.64 $19.84 $12.93 $10.17 $7.49 $3.82 $3.82 $0.34 $0.00 $0.00
37045EAS7 $93.69 $93.69 $83.66 $83.66 $80.62 $18.68 $9.31 $6.10 $2.33 $0.00 $0.00
37045GAB9 $1.31 $1.31 $1.31 $0.71 $0.43 $0.43 $0.43 $0.43 $0.35 $0.17 $0.00




Table 11
PSLRA Lookback Prices for Fixed Income Securities

017190806 017192264 017194275 017194364 370442121 370442717 370442725 370442733 370442741 370442758

3/29/06 £717.45 £735.00 € 756.61 €723.82 $15.66 $17.86 $15.80 $16.25 $23.45 $15.65
3/30/06 £721.35 £735.00 €757.14 €724.80 $15.61 $17.62 $15.78 $16.14 $23.24 $15.65
3/31/06 £723.88 £737.20 € 758.55 €726.23 $15.74 $17.53 $15.86 $16.17 $23.23 $15.74
4/3/06 £727.70 £740.63 €761.09 €729.38 $15.73 $17.45 $15.83 $16.13 $23.26 $15.72
4/4/06 £726.83 £742.70 € 759.53 €727.73 $15.64 $17.34 $15.74 $16.08 $23.23 $15.64
4/5/06 £721.95 £743.85 €756.18 €724.53 $15.56 $17.28 $15.68 $16.04 $23.21 $15.58
4/6/06 £719.53 £745.44 €751.31 €720.85 $15.49 $17.22 $15.62 $16.01 $23.19 $15.51
4/7/06 £715.83 £746.64 €747.37 €717.84 $15.41 $17.16 $15.54 $15.97 $23.18 $15.43
4/10/06 £713.26 £747.57 €744.08 €715.41 $15.34 $17.12 $15.47 $15.93 $23.16 $15.38
4/11/06 £710.93 £743.31 €742.23 €713.90 $15.30 $17.07 $15.43 $15.90 $23.13 $15.34
4/12/06 £709.10 £739.83 €741.10 €712.90 $15.28 $17.07 $15.40 $15.89 $23.12 $15.33
4/13/06 £708.34 £736.93 € 740.69 €712.35 $15.26 $17.07 $15.39 $15.89 $23.11 $15.32
4/17/06 £707.69 £735.24 € 740.24 €711.78 $15.25 $17.07 $15.37 $15.88 $23.10 $15.31
4/18/06 £707.14 £733.08 € 740.01 €711.45 $15.24 $17.08 $15.37 $15.88 $23.10 $15.31
4/19/06 £706.66 £731.21 € 740.22 €711.38 $15.25 $17.09 $15.37 $15.89 $23.10 $15.32
4/20/06 £707.03 £729.57 €741.26 €712.41 $15.27 $17.16 $15.39 $15.92 $23.13 $15.34
4/21/06 £707.65 £729.89 €742.38 € 713.36 $15.29 $17.19 $15.42 $15.93 $23.15 $15.37
4/24/06 £708.13 £730.17 €743.20 € 714.05 $15.30 $17.21 $15.44 $15.95 $23.17 $15.38
4/25/06 £708.48 £730.43 €743.95 €714.61 $15.31 $17.23 $15.45 $15.96 $23.19 $15.40
4/26/06 £708.94 £730.91 €744.71 €715.22 $15.34 $17.28 $15.46 $15.99 $23.22 $15.41
4/27/06 £709.23 £731.34 €745.71 €716.09 $15.36 $17.33 $15.47 $16.02 $23.24 $15.42
4/28/06 £709.49 £731.73 € 746.83 €717.10 $15.39 $17.37 $15.48 $16.04 $23.26 $15.44
5/1/06 £709.73 £731.00 €747.88 €718.04 $15.42 $17.39 $15.49 $16.07 $23.28 $15.44
5/2/06 £710.78 £732.00 €749.02 €718.96 $15.45 $17.43 $15.50 $16.09 $23.31 $15.46
5/3/06 £711.75 £732.92 €750.15 €719.81 $15.47 $17.46 $15.51 $16.11 $23.33 $15.46
5/4/06 £712.64 £733.77 €751.00 €720.33 $15.49 $17.48 $15.51 $16.13 $23.35 $15.46
5/5/06 £712.73 £734.56 €751.64 €720.59 $15.51 $17.51 $15.51 $16.15 $23.37 $15.47
5/8/06 £712.81 £735.18 €752.24 €720.83 $15.52 $17.54 $15.52 $16.17 $23.39 $15.48
5/9/06 £713.58 £735.86 €753.14 €721.39 $15.56 $17.60 $15.54 $16.21 $23.41 $15.50
5/10/06 £714.46 £736.76 €754.42 €722.39 $15.60 $17.67 $15.56 $16.25 $23.43 $15.52
5/11/06 £715.76 £737.99 € 755.79 €723.45 $15.63 $17.72 $15.58 $16.28 $23.45 $15.54
5/12/06 £716.91 £739.15 €757.04 €724.37 $15.66 $17.77 $15.61 $16.31 $23.46 $15.57
5/15/06 £718.25 £740.79 € 758.34 €725.33 $15.70 $17.83 $15.63 $16.34 $23.48 $15.59
5/16/06 £719.54 £742.37 € 759.64 €726.19 $15.72 $17.87 $15.65 $16.37 $23.49 $15.60
5/17/06 £720.56 £743.30 € 760.51 € 726.58 $15.74 $17.90 $15.67 $16.39 $23.50 $15.61
5/18/06 £721.65 £744.18 €761.16 €726.72 $15.75 $17.92 $15.67 $16.40 $23.51 $15.62
5/19/06 £721.74 £745.01 €761.81 € 726.90 $15.77 $17.96 $15.68 $16.42 $23.52 $15.63
5/22/06 £722.48 £745.80 €762.35 €727.00 $15.78 $17.98 $15.69 $16.43 $23.53 $15.64
5/23/06 £723.19 £746.62 €762.94 €727.10 $15.79 $18.01 $15.70 $16.45 $23.54 $15.65
5/24/06 £723.98 £747.33 €763.48 €727.27 $15.82 $18.05 $15.71 $16.47 $23.55 $15.67
5/25/06 £725.23 £748.01 €764.16 €727.71 $15.84 $18.11 $15.74 $16.50 $23.56 $15.69
5/26/06 £726.89 £749.74 €765.15 € 728.57 $15.88 $18.17 $15.77 $16.54 $23.58 $15.73
5/30/06 £728.01 £751.49 €766.11 €729.34 $15.91 $18.21 $15.79 $16.56 $23.59 $15.75
5/31/06 £729.08 £753.21 € 766.99 € 730.05 $15.94 $18.25 $15.81 $16.58 $23.60 $15.77
6/1/06 £730.10 £754.91 €767.95 €730.79 $15.97 $18.29 $15.83 $16.61 $23.61 $15.79
6/2/06 £731.40 £756.66 €768.98 €731.63 $15.99 $18.32 $15.85 $16.63 $23.62 $15.80
6/5/06 £732.54 £758.50 €769.91 €732.34 $16.01 $18.35 $15.86 $16.64 $23.63 $15.82
6/6/06 £733.50 £760.12 €770.76 €732.97 $16.03 $18.37 $15.88 $16.66 $23.63 $15.83
6/7/06 £734.53 £761.78 €771.63 €733.61 $16.05 $18.39 $15.89 $16.67 $23.64 $15.84
6/8/06 £735.50 £763.51 €772.52 €734.27 $16.07 $18.41 $15.90 $16.68 $23.65 $15.85
6/9/06 £736.51 £765.26 €773.42 €734.92 $16.09 $18.42 $15.92 $16.69 $23.66 $15.87
6/12/06 £737.58 £767.04 €774.50 €735.80 $16.12 $18.45 $15.93 $16.71 $23.67 $15.89
6/13/06 £738.69 £768.90 €775.54 € 736.60 $16.13 $18.47 $15.95 $16.73 $23.68 $15.90
6/14/06 £739.71 £770.64 €776.50 €737.35 $16.14 $18.49 $15.96 $16.74 $23.68 $15.91
6/15/06 £740.60 £772.26 €777.38 € 738.02 $16.15 $18.51 $15.97 $16.76 $23.69 $15.93
6/16/06 £741.37 £773.75 €778.18 € 738.63 $16.16 $18.53 $15.98 $16.77 $23.70 $15.94
6/19/06 £742.14 £775.22 €778.95 €739.22 $16.17 $18.55 $16.00 $16.79 $23.71 $15.95
6/20/06 £742.88 £776.64 €779.68 €739.78 $16.18 $18.57 $16.01 $16.80 $23.72 $15.96
6/21/06 £743.39 £777.87 €780.21 € 740.17 $16.19 $18.59 $16.02 $16.81 $23.72 $15.98
6/22/06 £743.92 £779.22 €780.71 € 740.50 $16.20 $18.62 $16.03 $16.83 $23.73 $15.99
6/23/06 £744.47 £780.53 €781.12 € 740.75 $16.21 $18.64 $16.04 $16.84 $23.74 $16.00
6/26/06 £744.99 £781.89 €781.45 € 740.92 $16.22 $18.67 $16.05 $16.86 $23.74 $16.01
6/27/06 £745.47 £783.28 €781.87 €741.21 $16.23 $18.68 $16.06 $16.87 $23.75 $16.02




Table 11
PSLRA Lookback Prices for Fixed Income Securities

370442766 370442774 370442816 370442AJ4 370442AN5 370442AR6 370442AT2 370442AU9 370442AV7 370442AY1
3/29/06 $15.55 $15.37 $15.48 $ 731.05 $ 760.00 $ 674.13 $ 252.89 $ 728.27 $ 678.82 $  847.50
3/30/06 $15.54 $15.35 $15.40 $ 729.14 $ 76175 $ 678.35 $  256.95 $ 727.40 $ 678.82 $ 845.00
3/31/06 $15.66 $15.46 $15.48 $ 728.86 $ 759.31 $ 678.02 $ 259.86 $ 728.89 $ 683.27 $ 843.33
4/3/06 $15.65 $15.46 $15.48 $ 72875 $ 755.01 $ 677.40 $ 258.00 $ 729.72 $ 684.37 $ 843.75
4/4/06 $15.53 $15.38 $15.38 $ 72643 $ 751.01 $ 674.97 $ 257.56 $ 728.67 $ 680.13 $ 841.16
4/5/06 $15.46 $15.31 $15.33 $ 72385 $ 746.81 $ 67297 $ 256.13 $ 72634 $ 676.32 $  840.69
4/6/06 $15.40 $15.24 $15.27 $ 720.50 $ 74245 $ 670.46 $ 253.99 $ 72332 $  672.94 $ 837.74
4/7/06 $15.32 $15.17 $15.19 $ 718.10 $  739.42 $ 665.82 $ 252.66 $ 720.06 $ 672.03 $ 834.27
4/10/06 $15.25 $15.11 $15.14 $ 71584 $ 736.65 $ 663.99 $ 252.70 $ 717.21 $ 670.18 $ 829.76
4/11/06 $15.21 $15.08 $15.10 $ 71430 $ 73511 $ 662.26 $ 252.43 $ 71541 $ 669.34 $ 828.79
4/12/06 $15.19 $15.06 $15.09 $ 71321 $ 733.78 $ 661.16 $ 252.23 $ 713.69 $ 668.96 $ 827.99
4/13/06 $15.18 $15.05 $15.07 $ 71232 $ 73247 $ 660.40 $ 251.80 $ 712,52 $ 668.16 $ 829.79
4/17/06 $15.16 $15.04 $15.06 $ 711.93 $ 731.64 $ 660.04 $ 251.62 $ 71127 $ 666.85 $ 831.35
4/18/06 $15.15 $15.04 $15.05 $ 71184 $ 731.08 $ 659.56 $ 251.70 $ 710.46 $ 666.47 $ 83341
4/19/06 $15.15 $15.05 $15.06 $ 711.79 $ 730.95 $  659.42 $ 25181 $ 710.60 $ 666.08 $ 833.43
4/20/06 $15.17 $15.08 $15.08 $ 712.74 $ 731.52 $ 660.87 $ 252.62 $ 711.60 $ 666.72 $ 834.32
4/21/06 $15.19 $15.10 $15.10 $ 713.66 $ 732.08 $ 662.14 $ 253.03 $ 71217 $ 667.29 $ 835.96
4/24/06 $15.20 $15.11 $15.11 $ 714.50 $ 73254 $ 663.32 $ 253.44 $ 712.84 $ 667.87 $ 836.74
4/25/06 $15.22 $15.12 $15.13 $ 715.25 $ 732.90 $ 664.00 $ 253.40 $ 713.37 $ 668.30 $ 838.75
4/26/06 $15.25 $15.15 $15.16 $ 715.80 $ 73331 $ 664.58 $ 253.69 $ 713.83 $ 668.73 $ 840.19
4/27/06 $15.27 $15.17 $15.18 $ 716.56 $ 733.82 $ 665.53 $ 254.10 $ 71436 $ 669.24 $ 841.79
4/28/06 $15.31 $15.20 $15.21 $ 717.46 $ 734.18 $ 666.53 $  254.79 $ 715.03 $ 670.09 $ 843.52
5/1/06 $15.34 $15.22 $15.23 $ 718.24 $ 735.08 $ 667.42 $ 254.86 $ 715.66 $ 670.72 $ 843.59
5/2/06 $15.37 $15.25 $15.26 $ 719.07 $ 736.08 $ 668.20 $ 255.48 $ 716.21 $ 67150 $ 844.27
5/3/06 $15.39 $15.27 $15.27 $ 719.82 $ 737.10 $ 669.00 $ 255.43 $ 716.82 $  672.29 $ 845.92
5/4/06 $15.40 $15.28 $15.28 $ 72037 $ 737.28 $ 669.58 $ 255.42 $  717.24 $ 672.87 $  847.09
5/5/06 $15.42 $15.29 $15.30 $ 721.00 $ 737.48 $ 670.19 $ 255.96 $ 71753 $ 673.55 $ 848.28
5/8/06 $15.43 $15.31 $15.31 $ 721.46 $ 737.72 $ 670.69 $ 256.42 $ 717.79 $ 674.09 $ 849.28
5/9/06 $15.47 $15.34 $15.34 $ 722.00 $ 738.50 $ 671.24 $ 257.00 $ 718.19 $ 674.86 $ 850.68
5/10/06 $15.51 $15.37 $15.37 $ 722.80 $ 739.53 $ 67214 $ 25771 $ 718.78 $ 676.08 $ 851.66
5/11/06 $15.54 $15.40 $15.40 $ 723.76 $ 740.66 $ 672.96 $ 258.24 $ 719.62 $ 677.16 $ 852.58
5/12/06 $15.57 $15.43 $15.43 $ 724385 $ 74185 $ 673.78 $ 258.87 $ 72045 $ 678.26 $ 854.21
5/15/06 $15.60 $15.46 $15.46 $ 726.00 $ 74312 $ 67454 $ 259.59 $ 72135 $ 679.32 $ 855.30
5/16/06 $15.63 $15.49 $15.49 $ 727.06 $ 744.29 $ 675.20 $ 260.26 $ 722.07 $ 680.18 $ 856.85
5/17/06 $15.65 $15.50 $15.51 $ 72792 $ 745.19 $ 675.60 $ 260.65 $ 72252 $ 680.76 $ 858.01
5/18/06 $15.67 $15.52 $15.52 $ 728.62 $ 745.93 $ 675.90 $ 261.07 $ 72273 $ 681.20 $ 858.87
5/19/06 $15.69 $15.54 $15.54 $ 729.28 $ 746.64 $ 676.15 $ 261.45 $ 722.93 $ 681.62 $  860.05
5/22/06 $15.70 $15.55 $15.55 $ 729.83 $  747.27 $ 676.30 $ 261.80 $ 72311 $ 681.96 $ 861.37
5/23/06 $15.72 $15.56 $15.56 $ 730.32 $ 747.85 $ 676.44 $  262.11 $ 723.23 $ 682.30 $ 862.36
5/24/06 $15.75 $15.58 $15.58 $ 730.89 $ 748.47 $ 676.65 $ 262.51 $ 723.40 $ 682.62 $ 863.04
5/25/06 $15.78 $15.60 $15.61 $ 731.67 $ 749.49 $ 677.28 $ 263.05 $ 723.87 $ 683.29 $ 864.06
5/26/06 $15.82 $15.64 $15.64 $ 732.63 $  750.69 $ 678.17 $ 263.68 $ 72447 $ 684.12 $ 865.46
5/30/06 $15.85 $15.67 $15.66 $ 733.68 $ 751.82 $ 678.97 $ 264.13 $ 725.16 $ 684.90 $ 866.49
5/31/06 $15.88 $15.69 $15.69 $ 73454 $ 752.78 $ 679.63 $  264.49 $ 725.80 $ 685.60 $ 867.62
6/1/06 $15.90 $15.72 $15.71 $ 735.45 $ 753.75 $ 680.27 $  264.77 $ 726.53 $ 686.41 $ 869.27
6/2/06 $15.93 $15.74 $15.73 $ 736.48 $ 754.75 $ 680.88 $  264.95 $ 72721 $ 687.23 $ 870.51
6/5/06 $15.95 $15.76 $15.75 $ 73734 $ 755.64 $ 681.47 $ 265.19 $ 727.80 $ 687.89 $ 87154
6/6/06 $15.97 $15.77 $15.77 $ 738.11 $  756.40 $ 681.96 $ 265.40 $ 728.37 $ 688.73 $ 87213
6/7/06 $15.99 $15.79 $15.78 $ 738.87 $ 757.24 $ 68251 $ 265.65 $ 72895 $ 689.48 $ 873.49
6/8/06 $16.01 $15.80 $15.80 $ 739.67 $ 758.05 $ 683.04 $ 265.94 $ 729.55 $ 690.22 $ 874.02
6/9/06 $16.03 $15.82 $15.82 $ 740.50 $ 758.91 $ 683.57 $  266.29 $ 730.24 $  690.97 $ 874.63
6/12/06 $16.05 $15.84 $15.84 $ 74151 $  759.94 $ 684.23 $ 266.64 $ 73110 $ 69179 $ 875.99
6/13/06 $16.06 $15.86 $15.86 $ 742.56 $ 761.09 $ 684.91 $  266.94 $ 731.96 $ 69257 $ 876.97
6/14/06 $16.07 $15.88 $15.88 $ 74352 $ 762.16 $ 685.47 $ 267.24 $ 73284 $ 693.25 $ 877.80
6/15/06 $16.07 $15.90 $15.89 $ 74435 $ 763.14 $ 685.89 $ 267.46 $ 733.65 $ 693.90 $ 878.75
6/16/06 $16.08 $15.91 $15.91 $ 745.18 $ 764.08 $ 686.32 $ 267.74 $ 73448 $ 694.47 $ 879.80
6/19/06 $16.09 $15.93 $15.93 $ 746.00 $ 765.05 $ 686.70 $  267.99 $ 735.26 $ 695.14 $ 880.83
6/20/06 $16.10 $15.95 $15.94 $ 746.83 $ 766.00 $ 687.03 $ 268.24 $ 736.02 $  695.69 $ 881.58
6/21/06 $16.11 $15.96 $15.96 $ 74755 $ 766.94 $ 687.38 $ 268.48 $ 736.72 $ 696.35 $ 882.27
6/22/06 $16.12 $15.98 $15.97 $ 748.18 $ 767.72 $ 687.62 $ 268.68 $ 737.34 $ 696.70 $ 883.07
6/23/06 $16.13 $16.00 $15.99 $ 748.80 $ 768.52 $ 687.87 $ 268.88 $ 738.01 $ 697.10 $ 883.43
6/26/06 $16.13 $16.01 $16.00 $ 74931 $  769.19 $ 687.96 $  269.02 $ 738.56 $ 697.43 $ 883.86
6/27/06 $16.14 $16.02 $16.02 $  749.95 $ 769.89 $ 688.15 $ 269.18 $ 739.18 $ 697.80 $ 884.79




Table 11
PSLRA Lookback Prices for Fixed Income Securities

370442AZ8 370442BB0O | 370442BQ7 370442BS3 370442BT1 | 370442BW4 370448AA0 37045EAG3 37045EAS7 | 37045GAB9

3/29/06 $ 679.70 $ 78135 $ 592.50 $ 750.97 $ 736.19 $ 72142 $ 856.81 $ 760.00 $  795.80 $ 1,043.27
3/30/06 $ 684.36 $ 78132 $ 601.25 $ 750.89 $ 736.68 $ 72159 $ 855.44 $ 761.75 $  799.60 $ 1,042.24
3/31/06 $  684.02 $ 782.40 $  609.17 $ 751.79 $ 738.90 $ 72347 $ 854.23 $  759.31 $  803.60 $ 1,042.31
4/3/06 $ 683.12 $ 782.09 $ 608.78 $ 751.79 $ 73857 $ 72299 $ 854.19 $ 755.01 $ 801.02 $ 1,042.29
4/4/06 $ 679.97 $ 779.67 $ 606.82 $ 750.02 $ 735.89 $ 720.70 $ 854.17 $ 751.01 $ 798.82 $ 1,042.40
4/5/06 $ 676.58 $ 77547 $ 607.56 $ 747.23 $ 733.22 $ 71713 $ 853.74 $ 746.81 $ 800.24 $ 1,042.50
4/6/06 $ 673.30 $ 77121 $ 603.84 $  744.24 $ 730.10 $ 71371 $ 845.99 $ 74245 $  795.03 $ 1,042.38
4/7/06 $ 670.62 $ 767.82 $ 603.98 $ 74162 $  727.27 $ 71087 $ 840.58 $  739.42 $ 794.23 $ 1,042.24
4/10/06 $ 668.70 $ 765.45 $ 601.77 $ 73875 $ 724.98 $ 708.62 $ 836.35 $ 736.65 $ 792.36 $ 1,042.09
4/11/06 $ 667.14 $ 763.25 $ 601.60 $ 73747 $ 723.62 $ 706.73 $ 833.71 $ 73511 $ 791.43 $ 1,042.02
4/12/06 $ 666.14 $ 761.78 $ 601.45 $ 736.48 $ 72261 $ 705.53 $ 83255 $ 733.78 $ 79117 $ 1,041.81
4/13/06 $ 665.34 $ 760.49 $ 603.00 $ 73583 $ 72217 $ 704.83 $ 83171 $ 73247 $  790.75 $ 1,041.58
4/17/06 $ 664.67 $ 759.71 $ 603.92 $ 735.52 $ 721.90 $ 704.62 $ 831.22 $ 731.64 $ 790.42 $ 1,041.34
4/18/06 $ 664.09 $ 759.11 $ 60293 $ 735.06 $ 72181 $ 704.61 $ 830.78 $ 731.08 $  790.35 $ 1,041.19
4/19/06 $ 664.32 $ 759.52 $ 603.90 $ 734.98 $ 722.05 $ 704.96 $ 830.52 $ 730.95 $ 791.20 $ 1,041.09
4/20/06 $ 665.76 $ 760.52 $  604.22 $ 735.52 $ 722.98 $  706.05 $ 83111 $ 73152 $  792.28 $ 1,041.00
4/21/06 $ 667.30 $ 761.60 $  607.20 $ 736.17 $  723.99 $ 707.10 $ 832.10 $ 732.08 $  793.05 $ 1,040.97
4/24/06 $ 668.67 $ 76257 $ 607.08 $ 736.77 $ 724.80 $ 708.00 $ 832.89 $ 73254 $  794.12 $ 1,040.98
4/25/06 $ 669.76 $ 763.30 $ 607.50 $ 737.32 $ 72541 $ 708.74 $ 833.59 $ 73290 $ 795.16 $ 1,040.91
4/26/06 $ 670.58 $ 764.16 $ 607.99 $ 737.92 $ 725.89 $  709.37 $ 833.79 $ 73331 $  795.67 $ 1,040.87
4/27/06 $ 67151 $ 765.09 $  609.04 $ 738.58 $  726.69 $ 71023 $ 834.07 $ 733.82 $ 794.76 $ 1,040.95
4/28/06 $ 67253 $ 766.10 $ 610.23 $  739.39 $ 72757 $ 711.28 $ 834.33 $ 734.18 $  794.09 $ 1,040.99
5/1/06 $ 673.35 $ 767.10 $ 611.05 $ 740.10 $ 728.25 $ 71226 $ 835.42 $ 735.08 $  795.66 $ 1,040.92
5/2/06 $ 674.14 $ 768.12 $ 612.29 $ 740.94 $ 729.00 $ 713.18 $ 836.53 $ 736.08 $ 797.30 $ 1,040.82
5/3/06 $ 674.93 $ 768.89 $ 613.39 $ 74176 $ 729.59 $ 713.90 $ 837.85 $ 737.10 $  798.39 $ 1,040.81
5/4/06 $ 675.39 $ 769.54 $ 614.36 $ 74231 $ 729.93 $  714.39 $ 838.77 $ 737.28 $  799.47 $ 1,040.80
5/5/06 $ 675.91 $ 769.98 $ 61517 $ 742.76 $ 730.24 $ 71488 $ 839.65 $ 737.48 $  800.69 $ 1,040.82
5/8/06 $ 676.31 $ 770.38 $ 615.92 $ 74317 $ 730.57 $ 71533 $ 840.57 $ 73772 $ 802.07 $ 1,040.74
5/9/06 $ 676.80 $ 771.28 $ 617.10 $ 743.74 $ 73110 $ 716.03 $ 841.49 $ 738.50 $ 803.63 $ 1,040.77
5/10/06 $ 67771 $ 77249 $ 617.65 $ 74454 $ 732.03 $ 717.03 $ 842.78 $ 739.53 $ 806.12 $ 1,040.77
5/11/06 $ 678.59 $ 773.76 $ 619.58 $ 745.48 $ 732.89 $ 718.09 $ 844.25 $ 740.66 $ 808.24 $ 1,040.77
5/12/06 $ 679.38 $ 775.16 $ 620.53 $ 746.38 $ 733.69 $  719.02 $ 845.62 $ 74185 $ 810.50 $ 1,040.74
5/15/06 $ 680.18 $ 77657 $ 621.50 $  747.24 $ 73453 $ 719.96 $ 846.93 $ 74312 $ 81246 $ 1,040.76
5/16/06 $ 680.82 $ 77784 $ 62214 $ 748.08 $ 73517 $ 720.72 $ 848.27 $ 74429 $ 814.08 $ 1,040.74
5/17/06 $ 681.20 $ 778.78 $ 62265 $ 748.72 $ 735.58 $ 72124 $ 849.36 $ 745.19 $ 815.36 $ 1,040.70
5/18/06 $ 681.44 $ 779.62 $ 623.29 $  749.24 $ 735.64 $ 721.59 $ 850.37 $ 745.93 $ 816.67 $ 1,040.70
5/19/06 $ 681.63 $ 780.42 $ 624.54 $ 749.75 $ 73574 $ 72195 $ 851.34 $ 746.64 $ 81797 $ 1,040.64
5/22/06 $ 681.78 $ 78114 $ 625.14 $ 750.21 $ 735.80 $ 72227 $ 852.29 $  747.27 $  819.09 $ 1,040.60
5/23/06 $ 682.04 $ 78181 $  626.29 $ 750.54 $ 735.87 $ 72256 $ 853.14 $ 74785 $  820.47 $ 1,040.56
5/24/06 $ 682.33 $ 782.46 $  627.07 $ 750.88 $ 735.96 $ 722.88 $ 853.96 $  748.47 $ 82211 $ 1,040.48
5/25/06 $ 682.85 $ 783.62 $ 62824 $ 751.39 $ 736.25 $ 723.40 $ 855.20 $  749.49 $  824.08 $ 1,040.37
5/26/06 $ 683.62 $ 785.23 $  629.29 $ 752.12 $  736.90 $ 72413 $ 856.55 $  750.69 $ 82593 $ 1,040.24
5/30/06 $ 684.19 $ 786.57 $ 630.16 $  752.92 $ 73744 $ 72483 $ 857.74 $ 751.82 $ 827.31 $ 1,040.14
5/31/06 $ 684.71 $ 787.80 $ 631.38 $ 753.68 $ 737.87 $ 72544 $ 858.68 $ 752.78 $ 828.79 $ 1,040.04
6/1/06 $ 685.19 $ 788.99 $ 63219 $  754.42 $ 738.38 $ 726.10 $ 859.68 $ 753.75 $ 830.17 $ 1,039.97
6/2/06 $ 685.69 $  790.26 $ 63296 $ 755.18 $ 738.88 $ 726.80 $ 860.65 $ 75475 $ 831.38 $ 1,039.92
6/5/06 $ 686.11 $ 791.46 $ 633.44 $ 755.86 $ 73931 $ 72740 $ 861.53 $  755.64 $ 83243 $ 1,039.80
6/6/06 $ 686.46 $  792.62 $ 63391 $ 756.51 $ 739.73 $ 727.96 $ 862.50 $  756.40 $ 83341 $ 1,039.67
6/7/06 $ 686.93 $ 793.80 $ 634.65 $ 75714 $ 740.17 $ 72856 $ 863.47 $ 757.24 $ 83447 $ 1,039.55
6/8/06 $ 687.35 $  794.93 $ 634.76 $ 757.75 $ 740.61 $ 72011 $ 864.41 $ 758.05 $ 83555 $ 1,039.45
6/9/06 $ 687.84 $  796.01 $ 635.39 $ 758.40 $ 741.05 $  729.70 $ 865.44 $ 758.91 $ 836.71 $ 1,039.32
6/12/06 $ 688.44 $ 797.49 $ 636.06 $ 759.23 $  741.69 $ 73044 $ 866.45 $  759.94 $ 837.88 $ 1,039.19
6/13/06 $ 688.89 $  798.97 $ 636.70 $ 760.06 $ 742.28 $ 73118 $ 867.53 $ 761.09 $ 839.54 $ 1,039.06
6/14/06 $ 689.27 $ 800.23 $ 637.69 $ 760.82 $ 74273 $ 73186 $ 868.55 $ 762.16 $ 84121 $ 1,038.89
6/15/06 $ 689.60 $ 801.28 $ 638.03 $ 76149 $ 743.12 $ 73242 $ 869.45 $ 763.14 $ 84215 $ 1,038.70
6/16/06 $ 689.88 $ 802.27 $ 639.16 $ 76214 $ 743.49 $ 732.98 $ 870.33 $ 764.08 $ 843.09 $ 1,038.50
6/19/06 $ 690.14 $ 803.31 $  639.87 $  762.79 $ 743.86 $ 73353 $ 871.26 $ 765.05 $ 844.06 $ 1,038.33
6/20/06 $ 690.39 $ 804.24 $  640.05 $ 763.43 $ 744.15 $ 734.03 $ 872.15 $ 766.00 $ 844.93 $ 1,038.33
6/21/06 $ 690.64 $ 805.14 $  639.99 $ 763.98 $ 74436 $ 73446 $ 87297 $ 766.94 $ 846.41 $ 1,038.33
6/22/06 $ 690.78 $ 805.93 $  640.29 $ 764.48 $ 74453 $ 734.83 $ 873.77 $ 767.72 $ 847.76 $ 1,038.33
6/23/06 $ 690.91 $ 806.72 $  640.62 $ 764.93 $ 744.60 $ 735.16 $ 874.52 $  768.52 $  848.99 $ 1,038.33
6/26/06 $ 690.98 $ 807.44 $  640.93 $ 765.33 $ 744.64 $ 73542 $ 875.24 $  769.19 $  850.22 $ 1,038.33
6/27/06 $ 691.07 $ 808.16 $  641.02 $ 765.75 $ 744.78 $ 73570 $ 875.95 $  769.89 $ 851.33 $ 1,038.33




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest

GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate
Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)
4/3/2000 $ 84.81 39.38 46.66 6.37 6/29/2000 $ 59.25 37.95 33.7 6.52
4/4/2000 | $ 82.88 41.94 46.72 6.29 6/30/2000 | $ 58.06 36.99 36.41 6.5
4/5/2000 | $ 82.44 46.26 44.76 6.27 7/3/2000 | $ 59.63 37.38 38.22 6.46
4/6/2000 | $ 84.69 41.08 44.95 6.31 7/5/2000 | $ 60.00 40.95 34.33 6.43
4/7/2000 | $ 84.63 41.8 45.51 6.33 7/6/2000 | $ 61.31 38.17 38.78 6.48
4/10/2000 $ 86.00 45.71 47.95 6.29 7/7/2000 $ 60.13 39.97 35.88 6.41
4/11/2000 | $ 87.44 43.09 46.94 6.37 7/10/2000 | $ 62.38 38.18 36.75 6.43
4/12/2000 | $ 87.50 46.13 45.68 6.35 7/11/2000 | $ 61.50 39.2 36.81 6.44
4/13/2000 | $ 88.00 44.25 48.08 6.35 7/12/2000 | $ 62.88 36.83 38.4 6.45
4/14/2000 | $ 82.06 48.32 51.25 6.28 7/13/2000 | $ 61.75 38.43 37.33 6.41
4/17/2000 $ 85.38 48.42 53.96 6.31 7/14/2000 $ 61.81 38.4 36.69 6.48
4/18/2000 | $ 88.00 49.47 53.37 6.29 7/17/2000 | $ 60.38 39.49 36.55 6.5
4/19/2000 $ 88.50 47.41 52.98 6.32 7/18/2000 $ 60.81 37.22 38.77 6.51
4/20/2000 | $ 88.75 44.59 49.02 6.36 7/19/2000 | $ 60.94 38.5 37.12 6.51
4/24/2000 | $ 87.75 39.93 44.08 6.37 7/20/2000 | $ 60.13 38.36 36.44 6.41
4/25/2000 | $ 89.44 37 40.62 6.43 7/21/2000 | $ 60.00 37.48 36.09 6.4
4/26/2000 | $ 92.00 38.17 42.79 6.43 7/24/2000 | $ 59.31 37.37 35.68 6.4
4/27/2000 $ 92.81 38.93 42.23 6.5 7/25/2000 $ 58.81 38.07 35.07 6.4
4/28/2000 | $ 93.63 37.47 43.61 6.59 7/26/2000 | $ 58.31 35.64 38.58 6.43
5/1/2000 | $ 92.69 41.35 51.05 6.67 7/27/2000 | $ 57.88 38.71 36.27 6.4
5/2/2000 | $ 93.38 41.4 51.04 6.6 7/28/2000 | $ 57.44 38.01 38.49 6.44
5/3/2000 | $ 88.06 42.94 53.71 6.62 7/31/2000 | $ 56.94 40.06 37.24 6.45
5/4/2000 $ 88.13 38.4 60.86 6.63 8/1/2000 $ 58.81 38.8 39.51 6.44
5/5/2000 | $ 86.20 43.95 56.28 6.76 8/2/2000 | $ 58.38 37.73 39.81 6.42
5/8/2000 $ 85.13 46.86 56.03 6.83 8/3/2000 $ 58.13 38.1 37.22 6.45
5/9/2000 | $ 86.08 50.55 53.72 6.77 8/4/2000 | $ 59.38 35.51 38.64 6.39
5/10/2000 | $ 81.94 45.25 56.3 6.75 8/7/2000 | $ 60.06 36.97 38.19 6.4
5/11/2000 | $ 82.48 43.48 57.91 6.78 8/8/2000 | $ 61.63 36.88 38.42 6.39
5/12/2000 | $ 85.01 46 53.25 6.86 8/9/2000 | $ 60.38 37.14 37.83 6.43
5/15/2000 $ 86.44 39.13 55.97 6.82 8/10/2000 $ 61.63 39.54 37.11 6.39
5/16/2000 | $ 89.31 40.11 58.16 6.86 8/11/2000 | $ 63.25 37.92 35.44 6.45
5/17/2000 | $ 86.38 36.93 56.02 6.88 8/14/2000 | $ 64.25 37.73 37.04 6.43
5/18/2000 | $ 89.50 41.34 72.13 6.94 8/15/2000 | $ 63.56 38.66 36.11 6.44
5/19/2000 | $ 86.94 33.32 60.43 6.92 8/16/2000 | $ 64.69 38.85 35.9 6.44
5/22/2000 $ 78.00 39.27 38.41 6.86 8/17/2000 $ 65.44 36.7 38.03 6.43
5/23/2000 | $ 74.63 39.36 34.95 6.88 8/18/2000 | $ 70.00 28.85 47.09 6.46
5/24/2000 | $ 75.50 34.46 35.38 6.86 8/21/2000 | $ 68.00 34.08 38.42 6.43
5/25/2000 | $ 72.38 30.89 37.41 6.86 8/22/2000 | $ 69.31 35.97 34.41 6.41
5/26/2000 | $ 70.44 36.68 37.79 6.81 8/23/2000 | $ 68.94 37.15 35 6.36
5/30/2000 $ 71.88 39.57 38.01 6.82 8/24/2000 $ 72.88 35.02 38.1 6.36
5/31/2000 | $ 70.63 38.34 36.23 6.76 8/25/2000 | $ 71.44 36.11 34.92 6.38
6/1/2000 $ 69.81 37.84 36.04 6.7 8/28/2000 $ 74.75 33.9 37.38 6.37
6/2/2000 | $ 68.63 38.02 35.74 6.65 8/29/2000 | $ 73.69 35.49 34.45 6.41
6/5/2000 | $ 70.31 35.08 38.08 6.61 8/30/2000 | $ 72.38 36.4 354 6.39
6/6/2000 | $ 68.50 37.96 36.11 6.63 8/31/2000 | $ 70.00 49.39 28.7 6.38
6/7/2000 | $ 70.06 36.28 38.5 6.63 9/1/2000 | $ 73.13 34.92 35.35 6.31
6/8/2000 $ 68.75 38.8 35.58 6.63 9/5/2000 $ 72.94 35.14 35.26 6.3
6/9/2000 | $ 68.56 38.28 35.57 6.68 9/6/2000 | $ 73.94 37.25 35.43 6.3
6/12/2000 | $ 69.00 38.7 36.11 6.65 9/7/2000 | $ 75.75 36.3 34.62 6.32
6/13/2000 | $ 68.31 36.68 36.14 6.58 9/8/2000 | $ 73.31 35.96 34.79 6.31
6/14/2000 | $ 67.56 37.23 37.53 6.55 9/11/2000 | $ 74.50 35.72 34.57 6.32
6/15/2000 $ 65.06 40.43 37.29 6.52 9/12/2000 $ 72.13 37.52 35.63 6.32
6/16/2000 | $ 62.81 39.71 33.09 6.46 9/13/2000 | $ 72.94 35.97 34.47 6.25
6/19/2000 $ 64.44 38.57 34.67 6.45 9/14/2000 $ 73.00 35.24 32.65 6.27
6/20/2000 | $ 62.06 41.78 33.55 6.47 9/15/2000 | $ 70.00 40.34 32.14 6.25
6/21/2000 | $ 62.31 36.92 36.75 6.52 9/18/2000 | $ 69.19 35.79 33.74 6.22
6/22/2000 | $ 60.25 36.75 38.41 6.5 9/19/2000 | $ 68.25 34.67 33.84 6.24
6/23/2000 | $ 61.69 37.55 37.84 6.55 9/20/2000 | $ 67.31 35.28 35.87 6.25
6/26/2000 $ 60.44 39 34.92 6.52 9/21/2000 $ 68.31 34.58 32.09 6.23
6/27/2000 | $ 60.69 39.76 35.07 6.52 9/22/2000 | $ 68.25 34.76 35.03 6.23
6/28/2000 | $ 60.24 38.9 36.49 6.53 9/25/2000 | $ 66.56 39.55 34.86 6.27




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate
Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)

9/26/2000 | $ 66.31 37.48 34.99 6.26 12/21/2000 | $ 51.38 47.54 47.45 5.5
9/27/2000 | $ 66.31 39.02 34.93 6.25 12/22/2000 | $ 50.06 45.1 45.62 541
9/28/2000 | $ 67.06 38.67 37.47 6.29 12/26/2000 | $ 50.88 46.79 46.69 5.51
9/29/2000 | $ 65.00 36.17 34.62 6.29 12/27/2000 | $ 51.44 46.88 48.32 5.46
10/2/2000 | $ 67.13 36.03 38.45 6.28 12/28/2000 | $ 50.75 43.43 48.55 5.53
10/3/2000 | $ 65.88 37.59 37.16 6.29 12/29/2000 | $ 50.94 43.2 48.53 5.47
10/4/2000 | $ 65.88 37.86 37.51 6.29 1/2/2001 | $ 52.19 48.02 46.5 5.27
10/5/2000 | $ 63.25 38.06 37.3 6.31 1/3/2001 | $ 54.81 46.66 45.69 5.2
10/6/2000 | $ 62.25 38.9 40.06 6.32 1/4/2001 $ 57.13 41.63 49.05 4.98
10/9/2000 | $ 62.25 38.42 40.82 6.3 1/5/2001 | $ 54.00 43.45 49.67 4.78
10/10/2000 | $ 59.69 41.31 39.03 6.28 1/8/2001 | $ 52.56 44.46 49.53 4.77
10/11/2000 | $ 58.63 40.35 40.94 6.24 1/9/2001 | $ 54.19 43.04 49.01 4.91
10/12/2000 | $ 57.38 38.19 44.1 6.16 1/10/2001 | $ 52.75 44.62 49.81 5.05
10/13/2000 | $ 57.69 42.2 42.53 6.16 1/11/2001 $ 52.38 49.05 46.83 4.98
10/16/2000 | $ 57.38 42.25 45.06 6.18 1/12/2001 | $ 52.88 45.88 44.38 5.11
10/17/2000 | $ 55.81 45.19 44.09 6.17 1/15/2001 N/A 49.03 46.72 5.11
10/18/2000 | $ 54.63 43.47 42.73 6.16 1/16/2001 $ 55.75 44.72 46.22 5.11
10/19/2000 | $ 57.88 45.8 44.37 6.19 1/17/2001 | $ 54.88 44.9 45.81 5.06
10/20/2000 | $ 58.31 53.15 52.27 6.15 1/18/2001 $ 56.00 44.45 44.47 4.93
10/23/2000 | $ 56.25 49.91 51.77 6.18 1/19/2001 | $ 55.44 43.28 45 4.93
10/24/2000 | $ 57.63 48.76 49.15 6.21 1/22/2001 $ 55.81 41.72 44.62 4.95
10/25/2000 | $ 56.25 52.04 51.39 6.27 1/23/2001 | $ 54.44 43.75 42.72 5.02
10/26/2000 | $ 56.88 47.78 50.36 6.22 1/24/2001 | $ 53.44 42.17 41.38 5.02
10/27/2000 | $ 60.00 46.87 50.64 6.25 1/25/2001 | $ 54.50 41.17 43.34 4.99
10/30/2000 | $ 59.88 46.5 46.07 6.25 1/26/2001 | $ 53.75 42.51 40.3 4.94
10/31/2000 | $ 62.13 46.9 44.92 6.26 1/29/2001 $ 54.25 41.62 41.69 4.94
11/1/2000 | $ 61.38 46.66 46.11 6.22 1/30/2001 | $ 55.60 41.15 40.56 4.81
11/2/2000 | $ 59.50 45.28 46.06 6.2 1/31/2001 | $ 53.70 42.2 39.94 4.74
11/3/2000 | $ 57.00 47.08 45.98 6.24 2/1/2001 | $ 54.35 40.02 42.47 4.75
11/6/2000 | $ 60.94 44.94 46.86 6.26 2/2/2001 | $ 56.00 39.41 39.08 4.77
11/7/2000 | $ 57.00 46.83 46.5 6.27 2/5/2001 $ 57.26 40.5 39.24 4.81
11/8/2000 | $ 57.75 47.12 45.79 6.3 2/6/2001 | $ 58.12 38.62 38.35 4.83
11/9/2000 | $ 57.88 46.12 45.79 6.28 2/7/2001 | $ 56.15 39.98 39.61 4.84
11/10/2000 | $ 55.63 48.72 46.05 6.25 2/8/2001 | $ 55.33 38.9 39.67 4.84
11/13/2000 | $ 56.56 46.65 48.02 6.25 2/9/2001 | $ 54.45 38.5 39.23 4.79
11/14/2000 | $ 57.56 48.56 46.56 6.25 2/12/2001 $ 55.15 40.08 38.93 4.82
11/15/2000 | $ 57.81 46.12 45.56 6.24 2/13/2001 | $ 55.58 37.62 38.55 4.86
11/16/2000 | $ 56.75 46.55 46.52 6.22 2/14/2001 $ 54.46 39.53 38.04 4.95
11/17/2000 | $ 55.88 47.14 45.52 6.2 2/15/2001 | $ 55.24 335 37.64 4.96
11/20/2000 | $ 51.56 51.32 49.69 6.2 2/16/2001 | $ 54.12 38.52 37.71 4.92
11/21/2000 | $ 51.31 50.72 49.12 6.21 2/20/2001 | $ 53.55 37.41 37.55 4.9
11/22/2000 | $ 50.69 50.02 49.55 6.19 2/21/2001 | $ 52.46 39.62 37.61 4.85
11/24/2000 | $ 51.38 50.77 49.13 6.23 2/22/2001 $ 52.12 37.57 39.28 4.84
11/27/2000 | $ 50.50 48.62 48.71 6.23 2/23/2001 | $ 53.01 36.97 38.74 4.71
11/28/2000 | $ 48.81 48.11 49.31 6.18 2/26/2001 | $ 55.55 37.06 45.27 4.64
11/29/2000 | $ 50.50 47.36 49.66 6.12 2/27/2001 | $ 54.60 36.36 37.54 4.68
11/30/2000 | $ 49.50 48.58 49.46 6.07 2/28/2001 | $ 53.32 37.55 36.93 4.62
12/1/2000 | $ 50.31 48.68 49.03 6.06 3/1/2001 $ 53.98 36.92 38.95 4.58
12/4/2000 | $ 51.56 48.18 49.05 6.03 3/2/2001 | $ 54.30 38.35 38.25 4.59
12/5/2000 | $ 53.25 47.2 46.86 5.9 3/5/2001 $ 55.38 33.39 41.52 4.64
12/6/2000 | $ 52.06 47.26 50.56 5.88 3/6/2001 | $ 54.99 36.49 35.77 4.63
12/7/2000 | $ 51.38 49.09 49.14 5.87 3/7/2001 | $ 56.50 35.3 37.41 4.57
12/8/2000 | $ 51.00 48.79 48.33 5.89 3/8/2001 | $ 58.45 34.46 41.54 4.57
12/11/2000 | $ 51.56 50.32 47.81 5.95 3/9/2001 | $ 58.95 34.28 36.28 4.58
12/12/2000 | $ 51.75 51.89 49.28 5.91 3/12/2001 $ 56.95 36.87 39 4.55
12/13/2000 | $ 53.19 46.15 48.34 5.88 3/13/2001 | $ 56.44 40.59 38.65 4.56
12/14/2000 | $ 53.94 48.14 46.93 5.81 3/14/2001 | $ 55.00 40.66 37.66 4.43
12/15/2000 | $ 53.81 43.86 49.81 5.78 3/15/2001 | $ 54.60 38.87 37.32 4.3
12/18/2000 | $ 52.13 47.08 47.98 5.71 3/16/2001 | $ 54.75 38.84 37.58 4.26
12/19/2000 | $ 51.88 49.26 48.11 5.7 3/19/2001 $ 56.29 38.48 38.56 4.32
12/20/2000 | $ 50.00 48.99 47.15 5.48 3/20/2001 | $ 55.19 39.62 38.86 4.26




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest

GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate
Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)
3/21/2001 | $ 53.52 39.8 38.39 4.25 6/18/2001 | $ 61.51 26.64 26.6 3.71
3/22/2001 $ 52.30 40.3 43.64 4.17 6/19/2001 $ 61.62 27.77 28.39 3.63
3/23/2001 | $ 52.13 38.75 41.79 4.27 6/20/2001 | $ 61.80 26.86 28.23 3.69
3/26/2001 $ 53.74 39.06 42.31 4.26 6/21/2001 $ 64.82 26.46 27.25 3.61
3/27/2001 | $ 53.06 37.25 39.81 4.38 6/22/2001 | $ 62.86 26.52 29.01 3.54
3/28/2001 | $ 51.52 43.62 43.01 4.29 6/25/2001 | $ 62.41 26.28 29.65 3.57
3/29/2001 | $ 52.09 37.33 44.87 4.23 6/26/2001 | $ 62.60 25.04 29.75 3.62
3/30/2001 | $ 51.85 39.93 42.44 4.16 6/27/2001 | $ 62.62 27.24 26.37 3.69
4/2/2001 $ 52.03 38.54 42.78 4.16 6/28/2001 $ 63.77 26.57 24.94 3.8
4/3/2001 | $ 50.93 38.36 44.81 4.06 6/29/2001 | $ 64.35 26.29 25.31 3.89
4/4/2001 | $ 52.05 38.35 44.01 4.03 7/2/2001 | $ 64.55 25.32 26.19 3.83
4/5/2001 | $ 53.43 36.72 51.91 4.07 7/3/2001 | $ 64.72 25.41 26.18 3.87
4/6/2001 | $ 52.58 37.09 42.8 3.95 7/5/2001 | $ 63.45 25.93 26.47 3.87
4/9/2001 $ 53.46 34.2 49.09 3.98 7/6/2001 $ 61.84 26.68 28.51 3.81
4/10/2001 | $ 54.00 34.57 42.61 4.09 7/9/2001 | $ 62.35 27.09 28.35 3.81
4/11/2001 | $ 53.20 35.99 44.04 4.19 7/10/2001 | $ 62.74 28.45 27.55 3.72
4/12/2001 $ 53.10 35.74 42.76 4.22 7/11/2001 $ 65.47 27.22 28.91 3.73
4/16/2001 | $ 53.00 35.45 43.87 4.32 7/12/2001 | $ 65.93 26.96 28.56 3.7
4/17/2001 $ 53.63 35.2 43.89 4.28 7/13/2001 $ 66.19 26.28 28.86 3.68
4/18/2001 | $ 56.80 37.13 39.9 4.02 7/16/2001 | $ 67.04 28.96 28.89 3.71
4/19/2001 $ 56.69 33.95 41.69 4.05 7/17/2001 $ 65.99 27.75 29.18 3.71
4/20/2001 | $ 56.74 32.78 41.62 3.96 7/18/2001 | $ 65.00 28.34 30.19 3.58
4/23/2001 | $ 55.98 32.05 40.59 3.85 7/19/2001 | $ 64.11 30.34 28.67 3.59
4/24/2001 | $ 55.51 34.04 38.81 3.87 7/20/2001 | $ 65.00 26.75 30.73 3.57
4/25/2001 | $ 55.49 32.42 40.86 3.95 7/23/2001 | $ 63.25 30.41 30.53 3.57
4/26/2001 $ 55.40 34.01 38.93 3.96 7/24/2001 $ 62.08 31.8 32.01 3.58
4/27/2001 | $ 55.05 30.81 39.1 4.05 7/25/2001 | $ 62.95 29.4 31.68 3.62
4/30/2001 | $ 54.81 31.38 38.43 4.1 7/26/2001 | $ 63.90 29.34 31.04 3.56
5/1/2001 | $ 55.12 30.23 39.21 4.06 7/27/2001 | $ 62.90 30.45 30.23 3.53
5/2/2001 | $ 56.60 31.07 38 411 7/30/2001 | $ 62.90 30.32 30.75 3.53
5/3/2001 $ 56.08 30.04 37.41 4.08 7/31/2001 $ 63.60 28.39 29.67 3.45
5/4/2001 | $ 56.33 29.23 37.86 3.97 8/1/2001 | $ 62.67 29.62 30.28 35
5/7/2001 | $ 56.65 30.64 39.38 3.92 8/2/2001 | $ 63.46 28.81 30.26 3.56
5/8/2001 | $ 56.20 27.32 37.72 3.9 8/3/2001 | $ 63.28 29.32 29.38 3.53
5/9/2001 | $ 55.30 32.64 35.19 3.84 8/6/2001 | $ 63.15 30.21 30.31 3.51
5/10/2001 $ 55.53 34.75 34.73 3.92 8/7/2001 $ 63.29 30.13 31.17 3.52
5/11/2001 | $ 54.53 34.39 34.25 4.01 8/8/2001 | $ 62.19 31.59 31.94 34
5/14/2001 $ 55.00 31.76 33.07 4.01 8/9/2001 $ 62.65 30.44 30.67 3.42
5/15/2001 | $ 54.61 35.32 31.56 3.94 8/10/2001 | $ 63.46 30.77 30.48 3.37
5/16/2001 | $ 56.60 31.12 32.24 3.91 8/13/2001 | $ 63.32 31.67 31.28 3.36
5/17/2001 | $ 56.80 33 30.07 3.98 8/14/2001 | $ 63.51 31.37 31.47 3.39
5/18/2001 | $ 56.80 28.46 32.29 3.93 8/15/2001 | $ 61.99 32.36 32.43 3.45
5/21/2001 $ 56.10 29.25 29.86 3.98 8/16/2001 $ 62.57 30.04 30.59 3.39
5/22/2001 | $ 56.89 28.45 29.3 3.99 8/17/2001 | $ 59.47 31.29 32.22 3.33
5/23/2001 | $ 55.18 29.41 28.95 3.92 8/20/2001 | $ 56.00 34.6 33.76 341
5/24/2001 | $ 56.59 27.66 29.98 3.98 8/21/2001 | $ 55.70 28.36 33.61 3.34
5/25/2001 | $ 56.25 31.33 27.18 3.97 8/22/2001 | $ 57.20 32.44 33.01 341
5/29/2001 $ 57.33 28.82 28.66 3.98 8/23/2001 $ 56.21 33.27 32.24 3.37
5/30/2001 | $ 56.11 29.37 28.24 3.95 8/24/2001 | $ 56.99 32.56 32.23 3.38
5/31/2001 $ 56.90 28.91 29.1 3.84 8/27/2001 $ 56.69 32.46 32.41 3.42
6/1/2001 | $ 58.54 27.31 28.21 3.9 8/28/2001 | $ 56.42 31.84 32.84 3.36
6/4/2001 | $ 58.00 27.87 28.06 3.91 8/29/2001 | $ 55.85 32.76 32.66 3.32
6/5/2001 | $ 58.92 27.99 3441 3.86 8/30/2001 | $ 54.21 32.89 33.28 3.27
6/6/2001 | $ 58.33 27.92 27.9 3.86 8/31/2001 | $ 54.75 32.81 32.58 3.27
6/7/2001 $ 59.05 27.15 26.76 3.87 9/4/2001 $ 54.60 31.8 34.24 3.49
6/8/2001 | $ 59.10 27.15 27.61 3.89 9/5/2001 | $ 54.40 33.36 34.38 3.49
6/11/2001 | $ 59.14 27.77 26.96 3.86 9/6/2001 | $ 53.27 33.37 34.59 3.35
6/12/2001 | $ 59.39 27.23 27.25 3.82 9/7/2001 | $ 51.40 37.31 37.97 3.21
6/13/2001 | $ 59.53 26.89 26.71 3.81 9/10/2001 | $ 51.58 38.75 38.93 3.23
6/14/2001 $ 60.21 27.48 28.12 3.75 9/17/2001 $ 44.60 54.7 54.77 2.67
6/15/2001 | $ 59.35 29.32 26.85 3.73 9/18/2001 | $ 44.01 52.37 50.28 2.69




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate
Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)

9/19/2001 | $ 43.38 49.34 50.19 2.55 12/14/2001 | $ 47.48 38.49 38.47 2.2
9/20/2001 $ 40.70 52.56 53.32 2.61 12/17/2001 $ 47.28 38.62 38.5 2.17
9/21/2001 | $ 40.25 47.55 47.05 25 12/18/2001 | $ 47.63 35.59 36.23 212
9/24/2001 $ 43.23 46.43 46.91 2.5 12/19/2001 $ 48.10 33.01 35.76 2.1
9/25/2001 | $ 41.36 51.87 49.32 2.53 12/20/2001 | $ 48.09 33.13 34.18 2.11
9/26/2001 | $ 40.10 51.62 48.42 2.46 12/21/2001 | $ 47.31 36.32 34.53 2.19
9/27/2001 | $ 41.16 49.37 48.55 245 12/24/2001 | $ 47.46 33.25 32.84 2.17
9/28/2001 | $ 42.90 41.97 46.65 2.48 12/26/2001 | $ 47.70 32.88 32.93 2.25
10/1/2001 $ 43.13 45.23 43.42 2.47 12/27/2001 $ 47.97 32.38 32.87 2.13
10/2/2001 $ 42.95 41.47 45.3 2.43 12/28/2001 $ 48.92 31.26 30.84 2.12
10/3/2001 | $ 42.72 43.76 44.94 2.36 12/31/2001 | $ 48.60 32.34 31.17 2.03
10/4/2001 $ 4121 46.16 46.14 2.37 1/2/2002 $ 48.64 31.8 30.91 2.17
10/5/2001 | $ 42.36 45.84 44.85 231 1/3/2002 | $ 49.35 29.29 29.69 2.16
10/8/2001 $ 41.65 45.39 46.32 2.3 1/4/2002 $ 50.09 29.79 28.95 2.14
10/9/2001 | $ 40.81 45.31 47.52 231 1/7/2002 | $ 50.61 29.65 30.1 2.05
10/10/2001 | $ 42.96 43.64 43.59 2.32 1/8/2002 | $ 49.76 30.3 30.23 2.04
10/11/2001 $ 44.93 42.44 42.4 2.4 1/9/2002 $ 50.24 30.2 30.28 1.97
10/12/2001 | $ 44.18 42.02 42.26 2.36 1/10/2002 | $ 50.07 30.02 30.46 2
10/15/2001 $ 44.90 43.53 44.41 2.32 1/11/2002 $ 49.77 29.21 30.75 1.81
10/16/2001 | $ 43.97 43.96 43.8 2.29 1/14/2002 | $ 49.61 29.28 29.86 1.87
10/17/2001 $ 42.77 44.13 44.9 2.32 1/15/2002 $ 49.96 29.6 29.57 1.87
10/18/2001 | $ 42.02 48.38 48.12 2.25 1/16/2002 | $ 49.89 31.17 28.02 1.89
10/19/2001 | $ 41.36 46.4 45.17 2.26 1/17/2002 | $ 50.30 28.74 29.04 1.99
10/22/2001 | $ 42.57 43.09 43.19 2.29 1/18/2002 | $ 49.77 31.59 30.98 2.04
10/23/2001 | $ 43.15 43.17 42.65 2.28 1/22/2002 | $ 48.52 31.37 30.79 1.99
10/24/2001 $ 45.00 41.29 42.28 2.23 1/23/2002 $ 48.72 28.45 31.85 2.08
10/25/2001 | $ 44.63 42.33 41.12 2.14 1/24/2002 | $ 48.13 29.13 29.21 2.07
10/26/2001 | $ 45.40 40.31 41.04 2.1 1/25/2002 | $ 48.48 28.53 30.29 2.28
10/29/2001 | $ 42.76 42.73 39.91 2.1 1/28/2002 | $ 50.34 27.61 28.81 2.22
10/30/2001 | $ 41.84 45.69 43.75 1.98 1/29/2002 | $ 49.41 29.84 28.63 2.06
10/31/2001 $ 41.32 46.44 43.32 1.96 1/30/2002 $ 50.36 29.2 29.21 2.18
11/1/2001 $ 42.30 44.1 44.75 2.06 1/31/2002 $ 51.14 28.11 29.14 2.23
11/2/2001 | $ 42.25 44.31 44.43 2.02 2/1/2002 | $ 51.11 29.42 28.58 2.19
11/5/2001 $ 43.78 41.84 41.17 2 2/4/2002 $ 50.27 29.87 29.94 2.14
11/6/2001 | $ 43.43 42.21 40.97 1.84 2/5/2002 | $ 49.83 29.8 31.02 2.15
11/7/2001 $ 42.74 414 41.89 1.88 2/6/2002 $ 48.31 32.73 33.84 2.15
11/8/2001 | $ 43.75 41.62 41.72 1.99 2/7/2002 | $ 48.56 33.2 31.94 2.13
11/9/2001 $ 43.50 40.26 41.66 1.92 2/8/2002 $ 49.85 29.01 32.81 2.09
11/12/2001 | $ 42.89 41.49 40.26 1.95 2/11/2002 | $ 50.00 31.82 31.67 2.12
11/13/2001 | $ 44.99 39.67 39.73 1.94 2/12/2002 | $ 49.57 32.36 32.96 2.16
11/14/2001 $ 46.03 40.22 39.43 2.47 2/13/2002 $ 51.20 29.75 31.75 2.18
11/15/2001 | $ 46.85 39.05 40.04 2.54 2/14/2002 | $ 50.77 28.97 31.05 2.14
11/16/2001 $ 47.30 37.99 38.99 1.98 2/15/2002 $ 50.32 29.57 29.05 2.18
11/19/2001 | $ 47.74 37.08 36.16 1.99 2/19/2002 | $ 50.01 29.46 29.76 211
11/20/2001 | $ 46.98 38.14 37.31 2.26 2/20/2002 | $ 52.28 29.93 29.9 2.18
11/21/2001 | $ 46.24 37.64 36.09 2.36 2/21/2002 | $ 51.73 30.45 29.66 2.08
11/23/2001 | $ 47.69 35.05 36.8 245 2/22/2002 | $ 53.11 29.03 29.08 211
11/26/2001 $ 48.61 36.31 35.7 2.44 2/25/2002 $ 55.48 28.79 27.95 2.15
11/27/2001 | $ 48.24 36.77 36.3 2.28 2/26/2002 | $ 54.94 29.08 29.21 2.2
11/28/2001 $ 47.60 36.55 35.75 2.28 2/27/2002 $ 53.77 28.7 28.72 2.04
11/29/2001 | $ 48.59 36.27 35.67 2.11 2/28/2002 | $ 52.98 29 30.14 2.2
11/30/2001 | $ 49.70 35.51 34.7 2.05 3/1/2002 | $ 54.97 28.39 28.54 2.24
12/3/2001 | $ 49.03 35.69 34.93 2 3/4/2002 | $ 58.70 27.52 27.66 2.27
12/4/2001 | $ 49.80 35.39 35.19 2 3/5/2002 | $ 58.61 27.99 28.62 2.27
12/5/2001 $ 51.13 34.73 34.65 2.18 3/6/2002 $ 59.92 28.4 29.15 2.29
12/6/2001 | $ 52.78 33.88 33.24 2.28 3/7/2002 | $ 61.41 29.4 30.06 2.46
12/7/2001 | $ 51.59 35.45 35.37 221 3/8/2002 | $ 60.71 30.56 30.53 2.54
12/10/2001 | $ 50.34 35.75 35.25 2.11 3/11/2002 | $ 61.14 30.78 30.27 2.53
12/11/2001 | $ 48.65 36.01 36.53 2.06 3/12/2002 | $ 61.00 29.86 29.97 2.52
12/12/2001 $ 48.56 34.92 37.01 2.08 3/13/2002 $ 59.90 29.62 30.22 2.46
12/13/2001 | $ 47.33 39 38.63 2.09 3/14/2002 | $ 59.90 29.71 30.05 2.59




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate
Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)
3/15/2002 | $ 60.75 28.52 28.76 2.58 6/12/2002 | $ 57.43 34.97 34.57 2.18
3/18/2002 $ 61.11 27.92 28.01 2.62 6/13/2002 $ 56.10 35.6 35.58 2.1
3/19/2002 | $ 60.83 29.19 28.63 2.57 6/14/2002 | $ 55.45 37.53 37.38 2.03
3/20/2002 $ 60.33 28.37 28.58 2.72 6/17/2002 $ 56.73 36.9 36.76 2.06
3/21/2002 | $ 59.42 28.59 28.22 2.71 6/18/2002 | $ 56.95 37.09 37.33 2.03
3/22/2002 | $ 59.91 28.42 28.14 2.77 6/19/2002 | $ 56.34 36.57 37.54 1.94
3/25/2002 | $ 58.80 29.17 28.87 2.79 6/20/2002 | $ 53.75 38.83 39.77 2.03
3/26/2002 | $ 59.15 28.72 28.03 2.73 6/21/2002 | $ 55.03 34.75 34.54 2.01
3/27/2002 $ 60.33 27.85 27.8 2.67 6/24/2002 $ 54.75 36.33 36.04 2.04
3/28/2002 | $ 60.45 27.74 27.39 2.71 6/25/2002 | $ 53.31 36.7 37.28 1.99
4/1/2002 | $ 59.70 28.36 27.98 2.74 6/26/2002 | $ 53.08 37.91 37.91 191
4/2/2002 | $ 59.98 27.68 28.55 2.64 6/27/2002 | $ 51.50 47.2 47.55 1.96
4/3/2002 | $ 59.35 28.94 27.76 2.62 6/28/2002 | $ 53.45 44.63 45.73 1.92
4/4/2002 $ 60.14 28.4 29.06 2.61 7/1/2002 $ 50.82 47.17 48.27 1.9
4/5/2002 | $ 60.01 28.53 28.38 2.52 7/2/2002 | $ 50.50 45.69 47 1.86
4/8/2002 | $ 60.50 28.45 28.37 2.58 7/3/2002 | $ 50.15 46.45 47.2 1.92
4/9/2002 | $ 60.45 29.32 28.61 2.49 7/5/2002 | $ 51.69 55.25 36.67 1.99
4/10/2002 | $ 62.48 29.17 28.13 25 7/8/2002 | $ 51.53 43.8 45.88 1.95
4/11/2002 $ 61.88 30.45 29.61 2.47 7/9/2002 $ 51.14 45.14 45.16 1.89
4/12/2002 | $ 61.62 30.53 29.03 2.39 7/10/2002 | $ 47.61 49.25 50.38 1.83
4/15/2002 $ 61.10 31.91 29.56 2.39 7/11/2002 $ 47.72 50.36 50.98 1.82
4/16/2002 | $ 64.05 30.1 29.58 242 7/12/2002 | $ 46.60 50.65 52.12 1.74
4/17/2002 $ 64.95 29.49 28.45 2.41 7/15/2002 $ 47.92 53.75 53.13 1.79
4/18/2002 $ 64.08 29.41 29.26 2.32 7/16/2002 $ 45.84 54.72 65.72 1.81
4/19/2002 | $ 65.35 28.85 27.56 2.33 7/17/2002 | $ 45.10 53.42 67.23 1.8
4/22/2002 $ 64.93 27.95 27.77 2.34 7/18/2002 $ 44.80 54.24 55.16 1.73
4/23/2002 | $ 66.00 27.48 27.47 231 7/19/2002 | $ 42.57 55.11 59.84 1.685
4/24/2002 | $ 66.30 27.12 27.65 2.36 7/22/2002 | $ 41.00 61.96 62.44 1.642
4/25/2002 | $ 64.85 28.25 27.67 2.19 7/23/2002 | $ 41.32 59.71 58.81 1.5906
4/26/2002 | $ 64.52 28.17 27.49 2.19 7/24/2002 | $ 44.75 53.8 55.18 1.7186
4/29/2002 $ 63.19 29.41 28.88 2.26 7/25/2002 $ 43.92 54.66 54.75 1.6275
4/30/2002 | $ 64.15 29.07 29.58 221 7/26/2002 | $ 43.05 57.78 57.45 1.6282
5/1/2002 | $ 65.51 29.58 29.07 2.22 7/29/2002 | $ 46.09 50.02 50.71 1.7403
5/2/2002 | $ 66.24 29.49 29.12 2.22 7/30/2002 | $ 45.99 50.19 49.06 1.7754
5/3/2002 | $ 65.68 28.95 29.5 2.18 7/31/2002 | $ 46.55 46.25 47.59 1.6757
5/6/2002 $ 65.00 29.78 29.88 2.17 8/1/2002 $ 45.84 49.8 50.36 1.5933
5/7/2002 | $ 65.15 28.84 30.38 2.16 8/2/2002 | $ 43.28 55.18 56.61 1.5219
5/8/2002 $ 66.11 29.58 29.54 2.32 8/5/2002 $ 41.76 59.22 59.59 1.4461
5/9/2002 $ 65.81 28.93 28.71 2.22 8/6/2002 $ 42.84 57.4 57.32 1.5624
5/10/2002 | $ 66.20 28.07 29.67 2.2 8/7/2002 | $ 43.86 52.95 52.61 1.4787
5/13/2002 | $ 67.27 28.74 29.13 2.3 8/8/2002 | $ 44.20 51.7 51.89 1.5831
5/14/2002 | $ 68.02 25.38 32.25 2.38 8/9/2002 | $ 44.50 50.5 51.75 1.5729
5/15/2002 $ 67.30 30.21 29.17 2.34 8/12/2002 $ 44.30 50.54 52.06 1.5533
5/16/2002 | $ 66.40 29.34 28.93 2.3 8/13/2002 | $ 43.56 54.59 54.91 1.4847
5/17/2002 | $ 65.99 29.03 28.24 24 8/14/2002 | $ 44.69 49.04 49.14 1.6359
5/20/2002 $ 65.87 28.12 28.29 2.34 8/15/2002 $ 45.71 46.75 47.45 1.6292
5/21/2002 | $ 64.94 27.77 28 2.28 8/16/2002 | $ 45.50 45.86 46.42 1.7055
5/22/2002 $ 65.00 27.71 27.45 2.27 8/19/2002 $ 46.76 41.11 41.29 1.6529
5/23/2002 | $ 65.00 27.59 27.62 2.32 8/20/2002 | $ 46.95 40.08 41.22 1.5741
5/24/2002 $ 64.99 27.67 28.45 2.3 8/21/2002 $ 48.01 38.91 38.25 1.6096
5/28/2002 | $ 64.00 28.69 28.69 2.34 8/22/2002 | $ 49.32 36.1 36.89 1.7077
5/29/2002 | $ 63.00 29.2 28.39 2.28 8/23/2002 | $ 47.92 41.18 41.06 1.6414
5/30/2002 | $ 62.64 28.73 29.15 2.23 8/26/2002 | $ 49.40 39.08 38.78 1.6594
5/31/2002 | $ 62.15 31.09 28.95 2.29 8/27/2002 | $ 48.09 41.68 41.86 1.7836
6/3/2002 $ 61.25 30.47 31 2.23 8/28/2002 $ 47.48 42.8 42.56 1.6265
6/4/2002 | $ 59.45 31.88 30.68 2.27 8/29/2002 | $ 48.45 41.8 42.52 1.6354
6/5/2002 | $ 59.09 31.26 30.8 2.25 8/30/2002 | $ 47.86 41.57 42.08 1.6522
6/6/2002 | $ 58.20 30.81 30.66 2.19 9/3/2002 | $ 45.55 48.47 48.06 1.5377
6/7/2002 | $ 58.35 29.86 31 2.25 9/4/2002 | $ 45.75 47.73 48.48 1.613
6/10/2002 $ 58.94 30.96 31.01 2.23 9/5/2002 $ 44.33 49.69 50.26 1.5467
6/11/2002 | $ 57.99 31.52 31.53 2.17 9/6/2002 | $ 45.80 48.35 48.81 1.6265




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate
Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)

9/9/2002 | $ 45.89 50.66 50.2 1.7214 12/4/2002 | $ 38.41 55.52 55.36 1.4214
9/10/2002 $ 46.65 45.95 47.51 1.7003 12/5/2002 $ 37.95 55.97 55.27 1.4271
9/11/2002 | $ 47.10 46.14 46.69 1.7558 12/6/2002 | $ 37.25 56.12 56.5 1.361
9/12/2002 $ 45.41 49.04 50.13 1.7236 12/9/2002 $ 36.17 59.76 60.62 1.3836
9/13/2002 | $ 44.08 49.66 50.44 1.6903 12/10/2002 | $ 36.95 55.5 55.23 1.4008
9/16/2002 | $ 44.61 49.7 50.03 1.7333 12/11/2002 | $ 36.83 53.29 54.37 1.3965
9/17/2002 | $ 43.94 49.81 48.85 1.6559 12/12/2002 | $ 37.44 51.33 52.03 1.3679
9/18/2002 $ 43.74 55.12 54.78 1.6924 12/13/2002 $ 36.52 51.1 51.14 1.3607
9/19/2002 $ 42.45 57.02 57.36 1.6164 12/16/2002 $ 37.32 49.78 50.2 1.4072
9/20/2002 | $ 42.93 49.9 50.83 1.6132 12/17/2002 | $ 36.66 49.53 49.55 1.3618
9/23/2002 | $ 41.58 56.85 57.48 1.5898 12/18/2002 | $ 36.37 50.37 51.26 1.3764
9/24/2002 | $ 38.16 65.45 64.65 1.595 12/19/2002 | $ 36.11 52.26 52.41 1.2389
9/25/2002 | $ 39.57 60.75 59.8 1.6128 12/20/2002 | $ 37.06 49.43 49.22 1.3079
9/26/2002 $ 41.52 55.6 55.96 1.622 12/23/2002 $ 36.83 44.44 44.75 1.3166
9/27/2002 | $ 39.79 58.7 59.41 1.5008 12/24/2002 | $ 36.81 43.85 45.39 1.2515
9/30/2002 | $ 38.90 60.31 60.77 1.4391 12/26/2002 | $ 37.11 43.55 43.59 1.2007
10/1/2002 | $ 40.64 59.56 59.55 1.4957 12/27/2002 | $ 36.54 43.89 44.45 1.1713
10/2/2002 | $ 38.72 65 64.44 1.4201 12/30/2002 | $ 36.97 42.91 43.53 1.1908
10/3/2002 $ 37.77 62.61 69.49 1.4765 12/31/2002 $ 36.86 43.02 43.76 1.1953
10/4/2002 | $ 36.42 63.86 71.4 1.5052 1/2/2003 | $ 38.95 40.16 41.37 1.2928
10/7/2002 $ 35.88 67.94 74.45 1.4822 1/3/2003 | $ 38.54 43.6 42.69 1.3081
10/8/2002 | $ 33.60 73.69 81 1.5259 1/6/2003 | $ 39.49 41.99 41.24 1.3524
10/9/2002 | $ 31.01 82.33 91.26 1.4338 1/7/2003 | $ 39.84 41.33 42.12 1.3118
10/10/2002 | $ 33.12 76.36 84.12 1.5356 1/8/2003 | $ 38.21 45.94 46.02 1.344
10/11/2002 | $ 34.82 71.64 80.46 1.5834 1/9/2003 | $ 39.50 41.66 42.36 1.3456
10/14/2002 $ 33.26 78.27 83.82 1.592 1/10/2003 | $ 39.11 41.76 42.19 1.238
10/15/2002 | $ 36.70 64.77 72.74 1.7348 1/13/2003 | $ 39.74 42.31 42.07 1.3022
10/16/2002 | $ 34.14 71 81.12 1.7353 1/14/2003 | $ 40.50 41.38 41.4 1.3062
10/17/2002 | $ 35.40 68.96 78.7 1.8545 1/15/2003 | $ 40.20 40.57 40.95 1.2665
10/18/2002 | $ 34.31 70.93 71.31 1.6734 1/16/2003 | $ 39.73 37.95 38.76 1.2916
10/21/2002 $ 37.00 65.43 65.44 1.8759 1/17/2003 | $ 40.00 35.1 35.2 1.243
10/22/2002 | $ 35.80 67.87 66.16 1.8015 1/21/2003 | $ 39.63 34.36 35.1 1.2466
10/23/2002 | $ 36.50 63.28 63.55 1.7644 1/22/2003 | $ 37.78 39.38 37.89 1.2511
10/24/2002 | $ 35.63 66.88 66.55 1.6643 1/23/2003 | $ 38.80 34.09 36.27 1.2522
10/25/2002 $ 35.54 64.77 64.53 1.6183 1/24/2003 | $ 37.55 42.61 42.2 1.2451
10/28/2002 $ 34.88 63.65 63.9 1.5673 1/27/2003 | $ 36.99 45.36 44.68 1.2449
10/29/2002 | $ 33.73 66.6 65.76 1.4573 1/28/2003 | $ 37.40 43.05 44.54 1.2386
10/30/2002 $ 32.55 65.84 63.68 1.4265 1/29/2003 | $ 37.28 43.51 44.35 1.2829
10/31/2002 | $ 33.25 61.08 60.5 1.3464 1/30/2003 | $ 35.91 47.65 48.02 1.2314
11/1/2002 $ 34.02 57.14 57.02 1.4187 1/31/2003 | $ 36.33 44.79 44.79 1.2471
11/4/2002 | $ 33.87 56.86 57.18 1.4089 2/3/2003 | $ 36.76 42.67 42.85 1.2897
11/5/2002 | $ 34.90 56.31 56.32 1.426 2/4/2003 | $ 36.12 40.84 50.92 1.2313
11/6/2002 $ 36.56 53.02 53.81 1.341 2/5/2003 | $ 36.47 38.54 48.35 1.2797
11/7/2002 | $ 34.58 56.56 56.37 1.3684 2/6/2003 | $ 36.10 39.26 49.06 1.2387
11/8/2002 | $ 34.42 55.68 57.1 1.3662 2/7/2003 | $ 36.02 38.56 49.61 1.2096
11/11/2002 | $ 34.57 56.45 56.98 1.3622 2/10/2003 | $ 36.36 36.57 48.72 1.2322
11/12/2002 | $ 33.76 62.1 51.35 1.3402 2/11/2003 | $ 36.05 36.84 49.6 1.2099
11/13/2002 $ 33.95 63.67 51.87 1.3494 2/12/2003 | $ 34.02 45.71 46.07 1.1759
11/14/2002 | $ 34.95 61.94 49.35 1.4341 2/13/2003 | $ 33.65 49.84 49.46 1.1863
11/15/2002 $ 35.07 60.02 47.72 1.4356 2/14/2003 | $ 33.10 50.14 48.54 1.253
11/18/2002 $ 35.17 48.19 47.99 1.4557 2/18/2003 | $ 34.46 44.08 45.11 1.227
11/19/2002 | $ 35.02 44.4 42.83 1.4705 2/19/2003 | $ 33.88 43.59 44.77 1.2169
11/20/2002 | $ 35.30 42.85 41.09 1.4851 2/20/2003 | $ 33.62 48.08 46.79 1.2153
11/21/2002 | $ 38.50 40.37 39.19 1.5495 2/21/2003 | $ 34.00 41.94 42.29 1.2315
11/22/2002 $ 37.58 45.27 44.47 1.5213 2/24/2003 | $ 33.28 44.79 44.25 1.2151
11/25/2002 | $ 38.70 45.53 45.86 1.5569 2/25/2003 | $ 33.65 43.96 44.02 1.2307
11/26/2002 | $ 37.66 46.33 46.06 1.4812 2/26/2003 | $ 33.38 44.44 43.7 1.1823
11/27/2002 $ 39.99 44.87 44.74 1.6251 2/27/2003 | $ 33.80 40.35 41.15 1.2047
11/29/2002 | $ 39.70 49.03 48.27 1.5242 2/28/2003 | $ 33.77 39.84 39.9 1.2009
12/2/2002 $ 39.95 50.37 50.95 1.5157 3/3/2003 | $ 33.16 42.08 42.03 1.1978
12/3/2002 | $ 37.90 55.29 54.7 1.4973 3/4/2003 | $ 31.27 44.16 44.32 1.175




Table 12

Option Data

Call Option Put Option Interest Call Option Put Option Interest

GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate

Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)

3/5/2003 | $ 31.62 42.96 43.56 1.174 6/2/2003 | $ 36.34 32.01 32.01 1.1267
3/6/2003 | $ 31.20 47.16 45.78 1.1647 6/3/2003 | $ 35.95 32.81 33.49 1.0663

3/7/2003 | $ 31.11 47.56 47.62 1.0934 6/4/2003 | $ 35.85 34.72 35.36 1.06
3/10/2003 | $ 30.68 49.57 49.37 1.0624 6/5/2003 | $ 35.59 35.82 35.91 1.0328
3/11/2003 | $ 29.92 49.8 48.83 1.0592 6/6/2003 | $ 35.74 35.11 35.48 1.043
3/12/2003 | $ 30.63 47.78 50.17 1.1205 6/9/2003 | $ 35.30 36.9 37.08 0.9789
3/13/2003 | $ 32.60 42.6 42.76 1.268 6/10/2003 | $ 36.30 35.28 35.47 0.9692
3/14/2003 | $ 32.00 41.85 43.64 1.1846 6/11/2003 | $ 37.13 35.21 34.65 0.937
3/17/2003 | $ 33.21 44.03 43.01 1.2765 6/12/2003 | $ 37.12 35.53 35.86 0.9072
3/18/2003 | $ 34.12 41.24 42.53 1.2684 6/13/2003 | $ 36.20 38.54 37.93 0.8869

3/19/2003 | $ 34.06 42.2 43.53 1.2817 6/16/2003 | $ 37.11 36.89 37.79 0.92
3/20/2003 | $ 34.21 42.79 42.85 1.2244 6/17/2003 | $ 39.14 36.65 37.04 0.9538
3/21/2003 | $ 35.25 39.58 39.12 1.3364 6/18/2003 | $ 38.55 37.95 39.01 0.9636
3/24/2003 | $ 33.88 41.46 42.05 1.2612 6/19/2003 | $ 38.07 38.24 38.46 0.896
3/25/2003 | $ 34.27 41.12 42.42 1.2619 6/20/2003 | $ 38.59 33.99 34.46 0.8915
3/26/2003 | $ 34.33 40.87 41.37 1.2525 6/23/2003 | $ 37.38 33.66 33.6 0.9002
3/27/2003 | $ 34.21 41.51 41.82 1.229 6/24/2003 | $ 36.90 33.06 33.79 0.8615
3/28/2003 | $ 33.99 41.29 42.33 1.1797 6/25/2003 | $ 36.61 32.73 33.18 1.0137
3/31/2003 | $ 33.62 44 44.48 1.1563 6/26/2003 | $ 35.94 33.84 33.38 1.0788
4/1/2003 | $ 33.80 41.95 43.54 1.1493 6/27/2003 | $ 36.11 32.15 32.66 1.0233
4/2/2003 | $ 34.70 41.79 41.94 1.1879 6/30/2003 | $ 36.00 32.94 30.41 1.0266
4/3/2003 | $ 35.01 40.45 42.44 1.1574 7/1/2003 | $ 35.74 31.14 31.21 1.0343
4/4/2003 | $ 34.90 40.86 42.35 1.1528 7/2/2003 | $ 35.94 30.28 30.57 1.008
4/7/2003 | $ 35.40 41.2 42.23 1.183 7/3/2003 | $ 35.78 30.48 30.27 1.0299
4/8/2003 | $ 34.73 40.67 41.15 1.1749 7/7/2003 | $ 35.90 30.24 31.14 1.047
4/9/2003 | $ 34.48 40.69 42.12 1.1512 7/8/2003 | $ 36.58 30.43 30.76 1.0532
4/10/2003 | $ 34.50 40.67 41.34 1.2049 7/9/2003 | $ 36.15 32.17 30.73 1.0416

4/11/2003 | $ 34.83 38.66 40.3 1.2397 7/10/2003 | $ 35.70 32.95 31.19 1.03
4/14/2003 | $ 36.12 38.57 40.58 1.3002 7/11/2003 | $ 35.74 31.51 32.28 1.0163
4/15/2003 | $ 35.17 35.99 37.22 1.2982 7/14/2003 | $ 36.30 31.41 33.01 1.0395
4/16/2003 | $ 35.06 35.45 37.69 1.2589 7/15/2003 | $ 36.25 324 32.64 1.0823
4/17/2003 | $ 35.37 325 39.08 1.2341 7/16/2003 | $ 35.92 31.29 33.62 1.0181
4/21/2003 | $ 35.74 32.24 36.63 1.2593 7/17/2003 | $ 35.74 30.58 32.19 1.0427
4/22/2003 | $ 37.13 30.68 31.74 1.2707 7/18/2003 | $ 35.87 29.04 31.49 1.0898
4/23/2003 | $ 37.51 30.83 31.46 1.255 7/21/2003 | $ 35.98 313 32.23 1.1175
4/24/2003 | $ 36.66 33.46 33.82 1.2572 7/22/2003 | $ 36.04 31.44 30.26 1.0644
4/25/2003 | $ 35.62 34.07 34.76 1.1229 7/23/2003 | $ 36.20 29.01 28.81 1.1294
4/28/2003 | $ 36.47 31.92 32.65 1.2064 7/24/2003 | $ 36.27 26.8 27.3 1.0771
4/29/2003 | $ 36.29 31.72 32.92 1.2122 7/25/2003 | $ 36.84 25.12 27.93 1.0496
4/30/2003 | $ 36.05 35.2 35.46 1.1395 7/28/2003 | $ 37.25 27.18 28.49 1.1014
5/1/2003 | $ 35.50 35.55 35.52 1.1416 7/29/2003 | $ 36.91 28.16 28.48 1.1483
5/2/2003 | $ 35.80 34.81 34.4 1.1939 7/30/2003 | $ 36.87 28.52 28.26 1.0996
5/5/2003 | $ 35.74 34.36 34.91 1.1718 7/31/2003 | $ 37.43 30.95 29.91 1.205
5/6/2003 | $ 36.23 35.34 35.08 1.1094 8/1/2003 | $ 37.27 31.61 31.99 1.2085
5/7/2003 | $ 36.08 34.48 34.43 1.1499 8/4/2003 | $ 36.99 31.68 33.22 1.192
5/8/2003 | $ 35.78 35.09 34.98 1.1691 8/5/2003 | $ 36.20 33.64 33.38 1.2311
5/9/2003 | $ 35.97 34.13 34.11 1.1565 8/6/2003 | $ 36.56 32.22 32.89 1.2154
5/12/2003 | $ 36.69 33.44 33.59 1.1596 8/7/2003 | $ 36.71 30.63 31.44 1.1945
5/13/2003 | $ 36.30 35.26 34.95 1.1675 8/8/2003 | $ 36.98 29.89 30.47 1.1843
5/14/2003 | $ 35.91 37.23 36.82 1.1155 8/11/2003 | $ 37.11 30.62 30.86 1.2248
5/15/2003 | $ 34.88 39.16 39.51 1.1528 8/12/2003 | $ 37.63 29.45 28.52 1.1938
5/16/2003 | $ 34.41 40.1 39.91 1.0465 8/13/2003 | $ 37.10 30.41 30.63 1.2231
5/19/2003 | $ 33.61 41.51 41.31 1.1154 8/14/2003 | $ 37.32 28.83 30.04 1.1424
5/20/2003 | $ 33.33 38.36 38.33 1.0827 8/15/2003 | $ 37.10 27.93 26.48 1.1975
5/21/2003 | $ 33.54 36.58 37.09 1.1 8/18/2003 | $ 38.05 24.32 24.76 1.1991
5/22/2003 | $ 33.61 34.21 34.33 1.0672 8/19/2003 | $ 38.55 23.27 25.15 1.1925
5/23/2003 | $ 33.26 35.19 35.49 1.0202 8/20/2003 | $ 38.51 22.45 24.59 1.221
5/27/2003 | $ 34.90 32.79 33.22 1.1252 8/21/2003 | $ 39.13 26.23 25.95 1.2612
5/28/2003 | $ 34.70 32.18 33.21 1.1387 8/22/2003 | $ 38.68 32.9 32.37 1.2849
5/29/2003 | $ 34.58 33.41 32.86 1.0342 8/25/2003 | $ 38.46 32.89 32.94 1.3117
5/30/2003 | $ 35.33 33.53 32.38 1.0507 8/26/2003 | $ 39.06 32.39 32.46 1.2773




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate
Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)
8/27/2003 | $ 39.40 32.04 32.14 1.3143 11/21/2003 | $ 41.61 24.91 25.94 1.2583
8/28/2003 | $ 40.41 32.03 31.97 1.2359 11/24/2003 | $ 42.39 22.61 23.38 1.2735
8/29/2003 | $ 41.10 31.93 32.27 1.1536 11/25/2003 | $ 42.60 22.61 22.03 1.2824
9/2/2003 | $ 42.48 31.8 32.26 1.3538 11/26/2003 | $ 42.65 23.22 21.75 1.3312
9/3/2003 | $ 42.61 32.68 32.79 1.3221 11/28/2003 | $ 42.78 22.8 22.99 1.4286
9/4/2003 | $ 42.47 32.63 31.99 1.2646 12/1/2003 | $ 43.13 22.24 23.7 1.4388
9/5/2003 | $ 41.71 31.76 32.27 1.185 12/2/2003 | $ 43.28 22.96 23.21 1.4209
9/8/2003 | $ 4251 334 34.13 1.1888 12/3/2003 | $ 45.54 25.74 26.44 14211
9/9/2003 | $ 41.61 34.76 33.97 1.1379 12/4/2003 | $ 46.47 24.62 25.47 1.4005
9/10/2003 | $ 40.89 36.1 35.06 1.1287 12/5/2003 | $ 46.05 27.37 26.92 1.2862
9/11/2003 | $ 40.95 35.3 34.58 1.1613 12/8/2003 | $ 47.14 27.79 27.82 1.3034
9/12/2003 | $ 41.53 33.07 33.66 1.1282 12/9/2003 | $ 48.41 27.28 28.23 1.3539
9/15/2003 | $ 41.25 31.99 31.85 1.1412 12/10/2003 | $ 48.39 26.01 26.6 1.2893
9/16/2003 | $ 41.88 31.35 31.53 1.1273 12/11/2003 | $ 48.93 25.84 26.13 1.1999
9/17/2003 | $ 41.69 29.21 30.77 1.1432 12/12/2003 | $ 49.79 25.64 25.33 1.2449
9/18/2003 | $ 41.96 28.93 29.15 1.1244 12/15/2003 | $ 48.93 26.63 25.9 1.2494
9/19/2003 | $ 41.88 27.73 28.12 1.1647 12/16/2003 | $ 49.60 25.45 25.32 1.2251
9/22/2003 | $ 41.34 27.85 28.58 1.1426 12/17/2003 | $ 49.86 24.29 25.46 1.2366
9/23/2003 | $ 41.67 27.87 28.13 1.1499 12/18/2003 | $ 50.39 25.44 25.57 1.2146
9/24/2003 | $ 40.82 28.47 29.22 1.1387 12/19/2003 | $ 50.36 25.03 25.77 1.217
9/25/2003 | $ 40.79 29.34 29.23 1.1681 12/22/2003 | $ 52.41 27.89 26.74 1.2476
9/26/2003 | $ 40.44 29.71 29.9 1.1216 12/23/2003 | $ 51.98 30.01 30.34 1.2613
9/29/2003 | $ 40.62 29.33 29.47 1.1458 12/24/2003 | $ 53.35 29.62 29.78 1.2215
9/30/2003 | $ 40.93 29.69 29.91 1.075 12/26/2003 | $ 52.97 30.35 30.46 1.2223
10/1/2003 | $ 40.56 29.4 28.28 1.061 12/29/2003 | $ 53.70 30.19 30.84 1.2208
10/2/2003 | $ 40.82 31.24 31.13 1.0695 12/30/2003 | $ 53.55 30.19 30.32 1.2205
10/3/2003 | $ 41.44 29.02 29.16 1.1511 12/31/2003 | $ 53.40 29.71 30.32 1.2081
10/6/2003 | $ 41.82 29.28 28.93 1.1334 1/2/2004 | $ 53.64 31.33 29.34 1.2837
10/7/2003 | $ 42.10 28.21 29.61 1.1363 1/5/2004 | $ 54.59 29.29 29.68 1.3
10/8/2003 | $ 42.15 27.33 29.04 1.1317 1/6/2004 | $ 54.26 30.08 29.26 1.2394
10/9/2003 | $ 42.40 27.56 27.82 1.1576 1/7/2004 | $ 55.00 27.74 28.72 1.2347
10/10/2003 | $ 42.79 26.71 26.14 1.1069 1/8/2004 | $ 54.99 28.11 28.7 1.2508
10/13/2003 | $ 43.54 26.99 27.3 1.1201 1/9/2004 | $ 53.81 27.77 30.25 1.1491
10/14/2003 | $ 43.97 26.08 27.58 1.1429 1/12/2004 | $ 53.86 30.1 28.43 1.1589
10/15/2003 | $ 43.55 28.27 25.49 1.1827 1/13/2004 | $ 53.33 29.86 29.94 1.1099
10/16/2003 | $ 43.83 23.95 24.96 1.269 1/14/2004 | $ 53.79 28.91 30.01 1.111
10/17/2003 | $ 43.14 24.13 24.77 1.2478 1/15/2004 | $ 54.00 28.05 28.8 1.1216
10/20/2003 | $ 43.35 22.92 23.46 1.264 1/16/2004 | $ 54.07 26.65 27.94 1.1508
10/21/2003 | $ 42.75 23.98 22.8 1.2568 1/20/2004 | $ 53.87 25.42 26.3 1.1273
10/22/2003 | $ 41.88 24.93 23.59 1.2384 1/21/2004 | $ 54.12 25.64 24.52 1.1317
10/23/2003 | $ 42.07 22.43 23.9 1.2555 1/22/2004 | $ 54.27 24.07 24.55 1.1102
10/24/2003 | $ 41.84 25.24 25.56 1.2178 1/23/2004 | $ 53.74 24.56 25.49 1.1595
10/27/2003 | $ 42.27 25.38 25.37 1.2281 1/26/2004 | $ 53.77 23.95 24.58 1.1619
10/28/2003 | $ 43.15 24.47 24.84 1.1881 1/27/2004 | $ 53.42 24.22 24.74 1.1448
10/29/2003 | $ 42.95 24.34 24.57 1.226 1/28/2004 | $ 52.46 25.75 25.82 1.247
10/30/2003 | $ 42.89 25 23.05 1.2163 1/29/2004 | $ 50.71 26.27 26.38 1.2373
10/31/2003 | $ 42.67 24.23 23.99 1.238 1/30/2004 | $ 49.68 26.53 27.39 1.1919
11/3/2003 | $ 42.90 23.61 24.08 1.2706 2/2/2004 | $ 48.70 29.12 27.53 1.2064
11/4/2003 | $ 42.90 24.23 24.33 1.262 2/3/2004 | $ 47.86 27.51 27.66 1.174
11/5/2003 | $ 42.95 23.71 25.08 1.2994 2/4/2004 | $ 47.97 26.28 27.2 1.1734
11/6/2003 | $ 42.88 24.14 24.66 1.3311 2/5/2004 | $ 4851 26.27 26.81 1.224
11/7/2003 | $ 42.93 23.88 24.12 1.3646 2/6/2004 | $ 48.64 26.16 26.09 1.1725
11/10/2003 | $ 42.06 25.02 25.42 1.3672 2/9/2004 | $ 49.11 25.88 26.59 1.1758
11/11/2003 | $ 42.06 24.98 24.9 1.3669 2/10/2004 | $ 49.27 25.38 25.59 1.2231
11/12/2003 | $ 42.72 25.08 24.64 1.3664 2/11/2004 | $ 49.80 24.86 26.19 1.1447
11/13/2003 | $ 42.82 23.16 24.13 1.3006 2/12/2004 | $ 49.55 25.8 25.42 1.1459
11/14/2003 | $ 42.27 23.34 24.19 1.2251 2/13/2004 | $ 48.88 25.23 25.54 1.1153
11/17/2003 | $ 41.88 24.1 25.12 1.2464 2/17/2004 | $ 49.48 25.85 25.73 1.1172
11/18/2003 | $ 41.62 23.58 25.53 1.2207 2/18/2004 | $ 48.89 25.54 24.52 1.1235
11/19/2003 | $ 42.21 23.47 25.69 1.283 2/19/2004 | $ 49.60 25.38 27.08 1.121
11/20/2003 | $ 41.67 23.83 24.96 1.215 2/20/2004 | $ 48.51 26.7 25.54 1.1728




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate

Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)
2/23/2004 | $ 47.51 27.18 26.23 1.1522 5/19/2004 | $ 43.64 32.8 34.18 1.8582
2/24/2004 | $ 47.42 27.03 26.61 1.1394 5/20/2004 | $ 43.46 33.06 32.38 1.8199
2/25/2004 | $ 47.91 26.42 26.17 1.1343 5/21/2004 | $ 43.08 33.06 32.79 1.8553
2/26/2004 | $ 47.78 25.94 26.31 1.1264 5/24/2004 | $ 43.77 29.72 30.73 1.8261
2/27/2004 | $ 48.12 25.55 25.76 1.1349 5/25/2004 | $ 44.74 29.34 29.46 1.8476
3/1/2004 | $ 48.65 25.49 25.44 1.1529 5/26/2004 | $ 45.14 29.46 28.58 1.8005
3/2/2004 | $ 48.60 26.57 26.73 1.2078 5/27/2004 | $ 45.44 28.88 28.74 1.7588
3/3/2004 | $ 47.95 27.17 26.42 1.1937 5/28/2004 | $ 45.39 28.61 28.51 1.8133
3/4/2004 | $ 48.30 26.07 26.11 1.211 6/1/2004 | $ 45.02 29.11 29.59 1.8871
3/5/2004 | $ 48.38 26.94 27.01 1.1248 6/2/2004 | $ 45.38 28.81 29.75 1.9312
3/8/2004 | $ 47.63 26.52 27.69 1.0488 6/3/2004 | $ 45.62 28.36 29.28 1.8965
3/9/2004 | $ 46.78 28.03 28.32 1.0534 6/4/2004 | $ 46.22 28.77 28.17 1.9451
3/10/2004 | $ 46.08 29.49 29.42 1.0698 6/7/2004 | $ 47.11 26.17 27.58 1.9398
3/11/2004 | $ 44.90 32.49 30.97 1.0311 6/8/2004 | $ 47.48 26.39 26.26 1.9752
3/12/2004 | $ 45.39 30.91 30.55 1.1626 6/9/2004 | $ 47.34 25.61 25.8 2.028
3/15/2004 | $ 44.97 31.66 32.03 1.1004 6/10/2004 | $ 48.06 24.59 25.08 2.0831
3/16/2004 | $ 45.52 31.34 31.17 1.0932 6/11/2004 N/A 24.94 25.42 2.108
3/17/2004 | $ 46.49 29.38 29.65 1.111 6/14/2004 | $ 47.09 25.6 24.72 2.1773
3/18/2004 | $ 46.34 29.76 30.1 1.0745 6/15/2004 | $ 47.64 25.05 25.45 2.0972
3/19/2004 | $ 45.10 30.2 30.01 1.0859 6/16/2004 | $ 47.88 25.43 25.73 2.1219
3/22/2004 | $ 45.01 31.65 31.39 1.0805 6/17/2004 | $ 47.77 25.05 25.7 2.1136
3/23/2004 | $ 45.08 31.01 30.87 1.076 6/18/2004 | $ 47.98 25.57 25.95 2.1248
3/24/2004 | $ 45.20 30.31 31.78 1.0784 6/21/2004 | $ 47.36 24.82 24.02 2.092
3/25/2004 | $ 45.61 29.52 29.6 1.0605 6/22/2004 | $ 47.62 24.04 23.82 2.1012
3/26/2004 | $ 45.77 28.13 28.17 1.0899 6/23/2004 | $ 48.26 23.24 23.75 2.0798
3/29/2004 | $ 46.60 26.95 27.99 1.1267 6/24/2004 | $ 47.79 22.99 23.15 2.0866
3/30/2004 | $ 47.60 26.64 27.17 1.1574 6/25/2004 | $ 47.65 23.19 22.95 2.0677
3/31/2004 | $ 47.10 26.34 26.65 1.1217 6/28/2004 | $ 46.51 23.88 24.16 21774
4/1/2004 | $ 47.09 26.16 26.71 1.1727 6/29/2004 | $ 46.82 24.5 24.4 2.1324
4/2/2004 | $ 46.60 25.81 26.83 1.3035 6/30/2004 | $ 46.59 24.09 22.93 2.0313
4/5/2004 | $ 47.65 26.01 26.67 1.2987 7/1/2004 | $ 45.48 26.59 27.67 2.0291
4/6/2004 | $ 47.76 26.14 26.12 1.2783 7/2/2004 | $ 45.24 26.42 26.7 1.9463
4/7/12004 | $ 46.70 26.51 27.17 1.2696 7/6/2004 | $ 44.55 26.99 26.77 1.9769
4/8/2004 | $ 46.52 26.49 26.8 1.2934 7/7/2004 | $ 44.22 26.54 26.9 1.9585
4/12/2004 | $ 46.77 27.09 27.58 1.2759 7/8/2004 | $ 43.76 27.79 27.98 1.9383
4/13/2004 | $ 46.29 27.56 27.88 1.3472 7/9/2004 | $ 44.24 25.7 26.86 1.9521
4/14/2004 | $ 45.96 27.61 28.31 1.4268 7/12/2004 | $ 44.31 26.35 26.78 1.9437
4/15/2004 | $ 45.39 29.01 29.53 1.4259 7/13/2004 | $ 44.68 25.45 26.33 1.9791
4/16/2004 | $ 46.17 30.2 28.57 1.3708 7/14/2004 | $ 44.14 26.24 26.2 2.0053
4/19/2004 | $ 46.15 28.41 28.22 1.4152 7/15/2004 | $ 43.94 26.42 27.15 2.0082
4/20/2004 | $ 47.77 24.37 25.48 1.4764 7/16/2004 | $ 43.60 28.77 28.96 1.933
4/21/2004 | $ 48.27 25.17 25.63 1.4591 7/19/2004 | $ 43.77 27.37 27.32 1.9577
4/22/2004 | $ 48.84 24.45 26.09 1.4831 7/20/2004 | $ 43.60 27.3 28.4 2.0168
4/23/2004 | $ 49.18 24.13 25.37 1.5824 7/21/2004 | $ 43.35 25.04 25.87 2.0438
4/26/2004 | $ 49.33 27.01 27 15714 7/22/2004 | $ 43.15 25.99 25.26 2.0517
4/27/2004 | $ 49.50 26.83 27.38 1.5435 7/23/2004 | $ 42.93 25.49 26 2.0276
4/28/2004 | $ 48.50 29.03 28.82 1.6239 7/26/2004 | $ 42.66 26.61 27.28 2.0718
4/29/2004 | $ 47.62 29.49 29.33 1.6167 7/27/2004 | $ 43.46 25.95 26.22 2.1199
4/30/2004 | $ 47.42 29.53 29.07 1.6284 7/28/2004 | $ 44.12 23.83 24.79 2.1155
5/3/2004 | $ 48.29 29.29 30.65 1.6271 7/29/2004 | $ 42.75 26.66 26.93 2.1003
5/4/2004 | $ 47.94 28.78 29.75 1.6337 7/30/2004 | $ 43.14 26.38 26.48 2.067
5/5/2004 | $ 47.56 28.92 28.64 1.5904 8/2/2004 | $ 43.30 26.2 26.52 2.0305
5/6/2004 | $ 46.27 28.58 28.52 1.652 8/3/2004 | $ 43.07 25.76 26.13 2.0339
5/7/2004 | $ 44.60 30.07 30.73 1.826 8/4/2004 | $ 43.13 26.35 25.99 2.0346
5/10/2004 | $ 44.03 33.65 33.08 1.8256 8/5/2004 | $ 42.54 26.45 26.38 2.0088
5/11/2004 | $ 44.61 31.02 30.81 1.791 8/6/2004 | $ 41.49 28.83 28.51 1.8787
5/12/2004 | $ 44.48 32.55 32.77 1.8449 8/9/2004 | $ 41.44 28.54 29.87 1.8953
5/13/2004 | $ 44.15 32.27 32.47 1.8886 8/10/2004 | $ 42.17 27.89 28.83 1.9641
5/14/2004 | $ 44.35 31.2 32.88 1.804 8/11/2004 | $ 41.74 28.61 29 1.8667
5/17/2004 | $ 43.40 35.22 33.59 1.7741 8/12/2004 | $ 40.82 31.83 30.62 1.939
5/18/2004 | $ 44.11 31.17 31.68 1.8218 8/13/2004 | $ 40.69 30.37 29.45 1.9164




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate
Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)
8/16/2004 | $ 41.42 27.75 27.7 1.94 11/10/2004 | $ 39.36 24.45 25.22 2.4596
8/17/2004 | $ 41.58 26.88 27.14 1.8922 11/11/2004 | $ 39.90 24.41 26.14 2.5128
8/18/2004 | $ 41.96 25.52 27.29 1.9216 11/12/2004 | $ 40.21 24.26 25.2 2.4827
8/19/2004 | $ 41.54 26.46 28.18 1.8952 11/15/2004 | $ 40.25 23.73 25.85 2.5382
8/20/2004 | $ 41.33 28.1 27.92 1.948 11/16/2004 | $ 39.66 25.61 25.37 2.5662
8/23/2004 | $ 41.36 28.99 29.09 1.9784 11/17/2004 | $ 39.77 25 25.91 2.5021
8/24/2004 | $ 41.49 29.04 29.87 1.9986 11/18/2004 | $ 39.88 24.9 25.09 2.5574
8/25/2004 | $ 41.74 27.23 28.12 2.0083 11/19/2004 | $ 38.90 25.17 25.28 2.6135
8/26/2004 | $ 41.90 26.73 27.23 1.9635 11/22/2004 | $ 39.05 24.55 23.69 2.6366
8/27/2004 | $ 41.75 26.13 26.59 1.9863 11/23/2004 | $ 38.73 25.15 25 2.6407
8/30/2004 | $ 41.10 27.95 28.06 1.9622 11/24/2004 | $ 39.56 23.7 24.13 2.6862
8/31/2004 | $ 41.31 25.21 26.15 1.941 11/26/2004 | $ 39.23 23.83 24.7 2.6916
9/1/2004 | $ 41.21 27.78 27.18 1.9611 11/29/2004 | $ 38.83 23.89 24.48 2.6805
9/2/2004 | $ 42.90 26.29 24.77 2.0171 11/30/2004 | $ 38.59 25.04 25.45 2.6712
9/3/2004 | $ 42.53 25.07 24.88 2.1048 12/1/2004 | $ 38.74 25.61 25.08 2.6552
9/7/2004 | $ 43.14 24.63 24.22 2.0988 12/2/2004 | $ 38.42 25.99 25.24 2.7101
9/8/2004 | $ 43.21 24.94 24.82 2.0481 12/3/2004 | $ 38.57 25.35 25.31 2.6034
9/9/2004 | $ 42.82 25.43 25.15 2.0609 12/6/2004 | $ 38.25 26.21 255 2.6111
9/10/2004 | $ 42.68 24.23 24.4 2.0425 12/7/2004 | $ 38.18 25.66 25.91 2.6218
9/13/2004 | $ 43.00 24.47 25.72 2.0286 12/8/2004 | $ 38.26 25.72 26.54 2.6004
9/14/2004 | $ 42.65 25.68 25.15 2.0228 12/9/2004 | $ 38.35 26.89 26.82 2.6228
9/15/2004 | $ 42.11 25.68 24.75 2.0416 12/10/2004 | $ 38.93 24.88 25.65 2.6283
9/16/2004 | $ 42.03 24.08 24.85 1.9897 12/13/2004 | $ 38.78 25.32 25.16 2.678
9/17/2004 | $ 42.05 23.76 25.1 2.0365 12/14/2004 | $ 38.63 27.34 26.11 2.6638
9/20/2004 | $ 41.84 23.72 23.97 2.0118 12/15/2004 | $ 38.96 26.28 26.25 2.6718
9/21/2004 | $ 42.05 22.45 22.17 2.045 12/16/2004 | $ 39.23 25.38 25.92 2.6963
9/22/2004 | $ 41.48 24.19 22.49 2.0798 12/17/2004 | $ 38.62 26.63 25.71 2.6931
9/23/2004 | $ 41.19 26.31 23.03 2.1093 12/20/2004 | $ 38.91 23.45 23.71 2.7563
9/24/2004 | $ 41.36 23.37 22.06 2.1694 12/21/2004 | $ 39.54 22.63 23.26 2.74
9/27/2004 | $ 41.15 24.8 22.93 2.1558 12/22/2004 | $ 40.14 22.38 22.13 2.739
9/28/2004 | $ 41.25 21.48 21.88 2.1431 12/23/2004 | $ 39.83 22.05 22.41 2.7231
9/29/2004 | $ 41.10 23.98 22.3 2.1973 12/27/2004 | $ 39.65 23.24 23.22 2.7737
9/30/2004 | $ 42.48 21.25 22.97 2.181 12/28/2004 | $ 39.97 22.17 22.83 2.7714
10/1/2004 | $ 43.14 21.1 21.46 2.1973 12/29/2004 | $ 40.27 22.03 22.7 2.805
10/4/2004 | $ 42.48 22.73 23.83 2.2014 12/30/2004 | $ 40.17 22.4 23.19 2.789
10/5/2004 | $ 42.16 23.91 24.11 2.2094 12/31/2004 | $ 40.06 22.86 23.3 2.7942
10/6/2004 | $ 42.08 23.68 24.08 2.2591 1/3/2005 | $ 40.30 22.76 22.76 2.826
10/7/2004 | $ 41.54 23.52 23.75 2.2573 1/4/2005 | $ 39.89 23.89 23.89 2.8795
10/8/2004 | $ 41.49 23.54 23.97 2.1707 1/5/2005 | $ 39.12 24.35 24.35 2.8992
10/11/2004 | $ 41.42 24.06 23.82 2.1731 1/6/2005 | $ 39.45 24.57 24.57 2.8548
10/12/2004 | $ 41.80 24.52 24.03 2.1586 1/7/2005 | $ 39.00 25.04 25.04 2.8906
10/13/2004 | $ 41.30 24.72 24.56 2.1068 1/10/2005 | $ 38.49 25.9 25.9 2.9103
10/14/2004 | $ 38.84 26.33 27.06 2.0954 1/11/2005 | $ 38.45 25.32 25.32 2.924
10/15/2004 | $ 38.95 25.98 26.14 2.1283 1/12/2005 | $ 38.39 25.87 25.87 2.9108
10/18/2004 | $ 38.91 22.75 23.71 2.1382 1/13/2005 | $ 37.32 27.79 27.79 2.897
10/19/2004 | $ 38.00 26.34 26.43 2.155 1/14/2005 | $ 37.13 26.87 26.87 2.9501
10/20/2004 | $ 37.84 28.06 26.95 2.1399 1/18/2005 | $ 36.77 27.8 27.8 2.9575
10/21/2004 | $ 38.08 28.05 26.32 2.1748 1/19/2005 | $ 36.71 27.25 27.25 2.9444
10/22/2004 | $ 37.81 27.09 27.64 2.1675 1/20/2005 | $ 36.25 27.47 27.47 2.9298
10/25/2004 | $ 37.04 27.72 28.98 2.1565 1/21/2005 | $ 35.96 26.86 26.86 2.8955
10/26/2004 | $ 37.57 27.29 27.79 2.192 1/24/2005 | $ 36.42 26.81 26.81 2.9204
10/27/2004 | $ 38.08 26.43 26.22 2.2218 1/25/2005 | $ 36.50 25.46 25.46 2.9371
10/28/2004 | $ 38.81 24.11 25.44 2.2323 1/26/2005 | $ 36.98 23.17 23.17 2.9572
10/29/2004 | $ 38.55 25.83 25.08 2.2161 1/27/2005 | $ 36.70 23.94 23.94 2.9614
11/1/2004 | $ 39.34 24.9 24.98 2.2698 1/28/2005 | $ 36.64 24.68 24.68 2.9635
11/2/2004 | $ 39.18 25.18 25.11 2.2544 1/31/2005 | $ 36.81 22.76 22.76 2.9504
11/3/2004 | $ 38.80 24.61 25.22 2.2821 2/1/2005 | $ 36.88 22.87 22.87 2.9596
11/4/2004 | $ 39.50 23.81 23.71 2.3059 2/2/2005 | $ 37.55 21.04 21.04 2.9771
11/5/2004 | $ 39.80 26.53 26.33 2.407 2/3/2005 | $ 37.31 21.4 21.4 3.014
11/8/2004 | $ 39.73 25.83 26.64 2.4589 2/4/2005 | $ 37.22 20.84 20.84 2.9906
11/9/2004 | $ 39.97 26.26 26.22 2.4744 2/7/2005 | $ 37.83 20.54 20.54 2.997




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate

Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)
2/8/2005 | $ 37.49 20.4 20.4 3.005 5/6/2005 | $ 30.76 43.14 43.14 3.4263
2/9/2005 | $ 36.60 22.71 22.71 2.9458 5/9/2005 | $ 31.33 40.43 40.43 3.4818
2/10/2005 | $ 36.68 22.96 22.96 3.0177 5/10/2005 | $ 31.53 41.4 41.4 3.4298
2/11/2005 | $ 37.14 20.96 20.96 3.0169 5/11/2005 | $ 31.00 39.75 39.75 3.4235
2/14/2005 | $ 37.24 20.59 20.59 3.043 5/12/2005 | $ 30.62 41.7 41.7 3.3881
2/15/2005 | $ 37.22 20.77 20.77 3.0507 5/13/2005 | $ 30.98 41.77 41.77 3.3582
2/16/2005 | $ 37.18 20.09 20.09 3.1027 5/16/2005 | $ 31.01 41.7 41.7 3.3792
2/17/2005 | $ 37.21 18.68 18.68 3.0723 5/17/2005 | $ 30.85 40.64 40.64 3.3738
2/18/2005 | $ 37.30 20.88 20.88 3.1462 5/18/2005 | $ 31.61 40.05 40.05 3.3749
2/22/2005 | $ 36.76 20.66 20.66 3.1293 5/19/2005 | $ 32.75 42.5 42.5 3.4042
2/23/2005 | $ 36.76 19.91 19.91 3.1538 5/20/2005 | $ 32.98 42.98 42.98 3.4523
2/24/2005 | $ 36.69 20.7 20.7 3.1794 5/23/2005 | $ 32.59 41.37 41.37 3.413
2/25/2005 | $ 36.89 19.11 19.11 3.252 5/24/2005 | $ 31.69 38.7 38.7 3.4169
2/28/2005 | $ 35.65 23.89 23.89 3.2926 5/25/2005 | $ 31.49 35.93 35.93 3.4156
3/1/2005 | $ 35.98 25.28 25.28 3.2593 5/26/2005 | $ 31.95 36.65 36.65 3.4357
3/2/2005 | $ 35.30 24.96 24.96 3.221 5/27/2005 | $ 31.83 37.95 37.95 3.4641
3/3/2005 | $ 35.17 24.28 24.28 3.2303 5/31/2005 | $ 31.53 38.56 38.56 3.4105
3/4/2005 | $ 34.84 26.38 26.38 3.2426 6/1/2005 | $ 31.39 37.18 37.18 3.3522
3/7/2005 | $ 34.92 25.2 25.2 3.2805 6/2/2005 | $ 31.24 35.45 35.45 3.3978
3/8/2005 | $ 34.44 25.93 25.93 3.2973 6/3/2005 | $ 30.93 37.17 37.17 3.415
3/9/2005 | $ 34.08 26.15 26.15 3.338 6/6/2005 | $ 30.42 38.71 38.71 3.4298
3/10/2005 | $ 34.61 25.98 25.98 3.3419 6/7/2005 | $ 30.73 37.61 37.61 3.4192
3/11/2005 | $ 34.34 25.51 25,51 3.381 6/8/2005 | $ 32.02 34.03 34.03 3.4661
3/14/2005 | $ 34.33 25.45 25.45 3.3996 6/9/2005 | $ 31.81 33.23 33.23 3.4813
3/15/2005 | $ 33.72 26.94 26.94 3.4075 6/10/2005 | $ 34.51 40.35 40.35 3.5642
3/16/2005 | $ 29.01 38.45 38.45 3.3753 6/13/2005 | $ 34.45 40.21 40.21 3.5387
3/17/2005 | $ 28.35 41.26 41.26 3.3661 6/14/2005 | $ 35.87 43.03 43.03 3.5368
3/18/2005 | $ 28.62 43.27 43.27 3.3868 6/15/2005 | $ 36.34 42.38 42.38 3.5639
3/21/2005 | $ 29.69 38.91 38.91 3.3927 6/16/2005 | $ 35.62 41.34 41.34 3.5293
3/22/2005 | $ 29.54 46.6 46.6 3.4842 6/17/2005 | $ 35.68 38.88 38.88 3.5577
3/23/2005 | $ 28.66 44.65 44.65 3.4688 6/20/2005 | $ 35.82 38.82 38.82 3.5541
3/24/2005 | $ 29.30 36.97 36.97 3.5166 6/21/2005 | $ 35.91 40.36 40.36 3.5426
3/28/2005 | $ 28.37 40.42 40.42 3.5215 6/22/2005 | $ 34.82 40.33 40.33 3.4806
3/29/2005 | $ 28.61 38.22 38.22 3.5076 6/23/2005 | $ 33.83 41.51 41.51 3.5136
3/30/2005 | $ 29.50 42.58 42.58 3.5008 6/24/2005 | $ 34.08 41.17 41.17 3.467
3/31/2005 | $ 29.39 49.35 49.35 3.4648 6/27/2005 | $ 33.47 40.58 40.58 3.4719
4/1/2005 | $ 29.38 46.49 46.49 3.4052 6/28/2005 | $ 34.36 37.89 37.89 3.5303
4/4/2005 | $ 29.05 48.37 48.37 3.4515 6/29/2005 | $ 34.17 39.53 39.53 3.5252
4/5/2005 | $ 29.04 47.39 47.39 3.4548 6/30/2005 | $ 34.00 42.7 42.7 3.5363
4/6/2005 | $ 29.86 43.13 43.13 3.4291 7/1/2005 | $ 34.65 39.24 39.24 3.5858
4/7/2005 | $ 30.53 39.03 39.03 3.4571 7/5/2005 | $ 34.77 39.59 39.59 3.6838
4/8/2005 | $ 29.50 41.49 41.49 3.467 7/6/2005 | $ 34.22 40.72 40.72 3.6572
4/11/2005 | $ 29.25 42.2 42.2 3.4833 7/7/2005 | $ 33.82 40.16 40.16 3.6424
4/12/2005 | $ 29.00 43.46 43.46 3.4382 7/8/2005 | $ 34.68 37.29 37.29 3.6658
4/13/2005 | $ 28.33 42.82 42.82 3.4261 7/11/2005 | $ 35.80 35.93 35.93 3.7079
4/14/2005 | $ 26.66 61.89 61.89 3.3461 7/12/2005 | $ 35.86 34.91 34.91 3.7331
4/15/2005 | $ 25.60 67.13 67.13 3.35 7/13/2005 | $ 35.87 354 354 3.7305
4/18/2005 | $ 26.19 61.76 61.76 3.285 7/14/2005 | $ 37.00 36.02 36.02 3.7216
4/19/2005 | $ 26.09 45.7 45.7 3.2602 7/15/2005 | $ 36.74 33.51 33.51 3.7526
4/20/2005 | $ 25.82 41.81 41.81 3.2499 7/18/2005 | $ 36.51 31.6 31.6 3.7589
4/21/2005 | $ 26.01 39.47 39.47 3.3743 7/19/2005 | $ 36.83 33.58 33.58 3.7459
4/22/2005 | $ 26.74 40.84 40.84 3.3462 7/20/2005 | $ 36.58 29.14 29.14 3.7514
4/25/2005 | $ 26.75 40.58 40.58 3.3572 7/21/2005 | $ 35.99 27.96 27.96 3.8131
4/26/2005 | $ 26.52 46.83 46.83 3.38 7/22/2005 | $ 36.25 28.33 28.33 3.7984
4/27/2005 | $ 26.96 50.85 50.85 3.3488 7/25/2005 | $ 35.87 30.21 30.21 3.8262
4/28/2005 | $ 26.75 52.12 52.12 3.2967 7/26/2005 | $ 36.96 30.76 30.76 3.8133
4/29/2005 | $ 26.68 47.99 47.99 3.3853 7/27/2005 | $ 36.90 31.53 31.53 3.8407
5/2/2005 | $ 27.16 44.99 44.99 3.3657 7/28/2005 | $ 37.52 30.92 30.92 3.8399
5/3/2005 | $ 27.77 42.74 42.74 3.3707 7/29/2005 | $ 36.82 30.41 30.41 3.8922
5/4/2005 | $ 32.80 46.1 46.1 3.3458 8/1/2005 | $ 36.86 30.44 30.44 3.9304
5/5/2005 | $ 30.86 47.73 47.73 3.2987 8/2/2005 | $ 36.53 31.23 31.23 3.9372




Table 12

Option Data

Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate

Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)
8/3/2005 | $ 36.49 31 31 3.9068 10/28/2005 | $ 27.26 55.81 55.81 4.372
8/4/2005 | $ 36.05 31.19 31.19 3.9302 10/31/2005 | $ 27.40 54.22 54.22 4.3793
8/5/2005 | $ 35.19 30.57 30.57 3.9734 11/1/2005 | $ 27.19 52.22 52.22 4.4046
8/8/2005 | $ 34.95 31.54 31.54 4.0096 11/2/2005 | $ 26.54 53.35 53.35 4.4138
8/9/2005 | $ 35.39 31.15 31.15 3.9618 11/3/2005 | $ 26.61 51.62 51.62 4.4499
8/10/2005 | $ 35.01 29.81 29.81 3.9894 11/4/2005 | $ 26.77 50.22 50.22 4.4481
8/11/2005 | $ 34.91 30.7 30.7 3.9354 11/7/2005 | $ 27.25 51 51 4.4387
8/12/2005 | $ 34.55 30.76 30.76 3.9626 11/8/2005 | $ 25.86 57.46 57.46 4.4179
8/15/2005 | $ 34.54 32.75 32.75 3.9695 11/9/2005 | $ 24.63 65.67 65.67 4.4701
8/16/2005 | $ 34.06 33.17 33.17 3.9197 11/10/2005 | $ 23.51 67.37 67.37 4.4457
8/17/2005 | $ 34.07 32.34 32.34 3.9652 11/11/2005 | $ 24.48 60.3 60.3 4.452
8/18/2005 | $ 33.58 32.87 32.87 3.9114 11/14/2005 | $ 23.74 59.58 59.58 4.5091
8/19/2005 | $ 33.51 34.7 34.7 3.9293 11/15/2005 | $ 22.61 72.21 72.21 4.4665
8/22/2005 | $ 33.57 33.79 33.79 3.9276 11/16/2005 | $ 21.29 80.64 80.64 4.4063
8/23/2005 | $ 33.52 33.81 33.81 3.9137 11/17/2005 | $ 22.63 74.07 74.07 4.3985
8/24/2005 | $ 34.27 34.66 34.66 3.8994 11/18/2005 | $ 24.05 67.65 67.65 4.3929
8/25/2005 | $ 34.09 33.89 33.89 3.9259 11/21/2005 | $ 23.58 64.69 64.69 4.3814
8/26/2005 | $ 34.14 36.11 36.11 3.9768 11/22/2005 | $ 23.27 67.9 67.9 4.3225
8/29/2005 | $ 34.04 36.26 36.26 3.9647 11/23/2005 | $ 23.52 64.12 64.12 4.3547
8/30/2005 | $ 34.45 35.86 35.86 3.8905 11/25/2005 | $ 22.86 66.35 66.35 4.3318
8/31/2005 | $ 34.19 38.14 38.14 3.7829 11/28/2005 | $ 23.22 64.32 64.32 4.3589
9/1/2005 | $ 32.97 39.96 39.96 3.6928 11/29/2005 | $ 23.00 64.29 64.29 4.4119
9/2/2005 | $ 32.91 38.95 38.95 3.7031 11/30/2005 | $ 21.90 68.2 68.2 4.4458
9/6/2005 | $ 33.10 38.32 38.32 3.7588 12/1/2005 | $ 22.61 67.32 67.32 4.4492
9/7/2005 | $ 33.00 39.35 39.35 3.7904 12/2/2005 | $ 22.08 69.55 69.55 4.4566
9/8/2005 | $ 32.40 40.01 40.01 3.8308 12/5/2005 | $ 22.13 72.91 72.91 4.4572
9/9/2005 | $ 32.44 37.94 37.94 3.8228 12/6/2005 | $ 22.39 71.45 71.45 4.4047
9/12/2005 | $ 32.71 38.95 38.95 3.8746 12/7/2005 | $ 23.04 74.12 74.12 4.3943
9/13/2005 | $ 32.69 38.08 38.08 3.8424 12/8/2005 | $ 22.00 70.26 70.26 4.3653
9/14/2005 | $ 32.77 38.35 38.35 3.8242 12/9/2005 | $ 22.92 61.5 61.5 4.4075
9/15/2005 | $ 32.55 37.36 37.36 3.8483 12/12/2005 | $ 23.05 59.96 59.96 4.4287
9/16/2005 | $ 32.48 35.35 35.35 3.908 12/13/2005 | $ 22.30 58.19 58.19 4.4075
9/19/2005 | $ 31.31 37.56 37.56 3.857 12/14/2005 | $ 22.44 54.89 54.89 4.4012
9/20/2005 | $ 31.08 37.88 37.88 3.9296 12/15/2005 | $ 22.13 53.77 53.77 4.3974
9/21/2005 | $ 30.70 37.89 37.89 3.8747 12/16/2005 | $ 21.89 52.77 52.77 4.3882
9/22/2005 | $ 30.43 37.27 37.27 3.8974 12/19/2005 | $ 21.05 60.06 60.06 4.4084
9/23/2005 | $ 31.07 33.72 33.72 3.9675 12/20/2005 | $ 19.85 66.47 66.47 4.4254
9/26/2005 | $ 31.15 34.86 34.86 3.9911 12/21/2005 | $ 19.05 79.81 79.81 4.4683
9/27/2005 | $ 30.77 38.52 38.52 4.0019 12/22/2005 | $ 18.64 81.31 81.31 4.4335
9/28/2005 | $ 30.84 39.43 39.43 4.0328 12/23/2005 | $ 18.83 78.95 78.95 4.4118
9/29/2005 | $ 30.69 36.68 36.68 4.0731 12/27/2005 | $ 18.99 81.61 81.61 4.413
9/30/2005 | $ 30.61 40.96 40.96 4.1097 12/28/2005 | $ 18.61 80.45 80.45 4.3942
10/3/2005 | $ 31.04 38.46 38.46 4.1564 12/29/2005 | $ 19.01 81.35 81.35 4.4155
10/4/2005 | $ 30.08 44.03 44.03 4.1856 12/30/2005 | $ 19.42 77.84 77.84 4.4162
10/5/2005 | $ 28.63 47.99 47.99 4.1486 1/3/2006 | $ 18.90 80.88 80.88 4.3979
10/6/2005 | $ 28.35 46.79 46.79 4.1664 1/4/2006 | $ 19.41 76.91 76.91 4.3789
10/7/2005 | $ 28.29 46.16 46.16 4.1587 1/5/2006 | $ 20.52 71.37 71.37 4.4011
10/10/2005 | $ 25.48 55.43 55.43 4.1589 1/6/2006 | $ 20.80 67.33 67.33 4.4356
10/11/2005 | $ 26.42 56.81 56.81 4.2169 1/9/2006 | $ 22.41 64.11 64.11 4.4433
10/12/2005 | $ 26.70 58.22 58.22 4.2351 1/10/2006 | $ 22.06 65.9 65.9 4.4856
10/13/2005 | $ 27.15 55.98 55.98 4.2214 1/11/2006 | $ 21.86 65.5 65.5 4.5229
10/14/2005 | $ 27.98 53.35 53.35 4.2685 1/12/2006 | $ 20.96 68.06 68.06 4.4811
10/17/2005 | $ 30.09 46.66 46.66 4.2767 1/13/2006 | $ 20.37 70 70 4.5126
10/18/2005 | $ 29.12 46.23 46.23 4.2301 1/17/2006 | $ 19.82 72.24 72.24 4.4997
10/19/2005 | $ 28.38 49.58 49.58 4.2426 1/18/2006 | $ 20.14 70.37 70.37 4.4672
10/20/2005 | $ 28.38 48.16 48.16 4.2203 1/19/2006 | $ 20.26 68.91 68.91 4.5092
10/21/2005 | $ 28.26 48.42 48.42 4.2233 1/20/2006 | $ 20.05 66.09 66.09 4.4891
10/24/2005 | $ 29.47 46.82 46.82 4.2667 1/23/2006 | $ 21.85 63.3 63.3 4.4907
10/25/2005 | $ 29.28 42.53 42.53 4.3369 1/24/2006 | $ 23.05 60.17 60.17 4.5109
10/26/2005 | $ 29.17 50.55 50.55 4.3378 1/25/2006 | $ 23.85 64.32 64.32 4.5398
10/27/2005 | $ 27.19 54.17 54.17 4.3285 1/26/2006 | $ 23.05 60.29 60.29 4.5594




Table 12

Option Data
Call Option Put Option Interest Call Option Put Option Interest
GM Closing| Volatility Volatility Rate GM Closing| Volatility Volatility Rate

Date Stock Price| (annual %) (annual %) | (annual %) Date Stock Price| (annual %) (annual %) | (annual %)
1/27/2006 | $ 23.80 65.26 65.26 4.5803 3/1/2006 | $ 19.90 65.13 65.13 4.7379
1/30/2006 | $ 24.34 64.93 64.93 4.5647 3/2/2006 | $ 19.41 66.34 66.34 4.7689
1/31/2006 | $ 24.06 63.82 63.82 4.5667 3/3/2006 | $ 19.21 63.82 63.82 4.8026
2/1/2006 | $ 24.50 64.4 64.4 4.6243 3/6/2006 | $ 19.81 61.1 61.1 4.8391
2/2/2006 | $ 23.60 64.92 64.92 4.6471 3/7/2006 | $ 20.29 58.61 58.61 4.8213
2/3/2006 | $ 23.15 68.79 68.79 4.6311 3/8/2006 | $ 20.42 57.88 57.88 4.818
2/6/2006 | $ 23.34 71.82 71.82 4.6683 3/9/2006 | $ 21.34 55.99 55.99 4.8063
2/7/2006 | $ 22.81 67.9 67.9 4.6575 3/10/2006 | $ 21.64 54.39 54.39 4.8408
2/8/2006 | $ 21.99 66.65 66.65 4.6778 3/13/2006 | $ 21.37 55.36 55.36 4.8611
2/9/2006 | $ 22.14 66.66 66.66 4.7184 3/14/2006 | $ 21.14 57.28 57.28 4.7749
2/10/2006 | $ 21.87 67.23 67.23 4.7507 3/15/2006 | $ 21.50 54.85 54.85 4.8108
2/13/2006 | $ 22.00 70.94 70.94 4.7356 3/16/2006 | $ 22.22 53.49 53.49 4.7231
2/14/2006 | $ 21.92 68.8 68.8 4.7397 3/17/2006 | $ 21.13 54.4 54.4 4.7337
2/15/2006 | $ 21.98 66.32 66.32 4.7473 3/20/2006 | $ 20.85 51.32 51.32 4.7258
2/16/2006 | $ 22.28 64.16 64.16 4.7329 3/21/2006 | $ 22.00 51.93 51.93 4.7973
2/17/2006 | $ 21.92 67.46 67.46 4.7226 3/22/2006 | $ 22.01 48.63 48.63 4.7843
2/21/2006 | $ 21.41 67.76 67.76 4.7421 3/23/2006 | $ 22.00 44.55 44.55 4.8096
2/22/2006 | $ 21.19 62.77 62.77 4.7258 3/24/2006 | $ 22.65 47.45 47.45 4.7709
2/23/2006 | $ 20.59 65.3 65.3 4.7551 3/27/2006 | $ 22.93 47.54 47.54 4.7917
2/24/2006 | $ 19.99 64.91 64.91 4.7831 3/28/2006 | $ 22.75 48.64 48.64 4.8499
2/27/2006 | $ 20.11 65.63 65.63 4.7931 3/29/2006 | $ 22.15 58.48 58.48 4.8655
2/28/2006 | $ 20.31 66.33 66.33 4.7344




