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Lundin Affirmation

Exhibit E

List Of HBK Direct Certificate Holdings

Settlement Trust Bond

BSABS 2005-EC1 BSABS 2005-EC1 M6

BSABS 2006-EC1 BSABS 2006-EC1 M5

BSABS 2006-HE1 BSABS 2006-HE1 1M6

BSABS 2006-PC1 BSABS 2006-PC1 M5

BSABS 2006-PC1 BSABS 2006-PC1 M7

BSABS 2007-HE2 BSABS 2007-HE2 2A2

BSABS 2007-HE2 BSABS 2007-HE2 2M4

BSABS 2007-HE2 BSABS 2007-HE2 2M9

BSABS 2007-HE3 BSABS 2007-HE3 M4

BSABS 2007-HE3 BSABS 2007-HE3 M5

BSABS 2007-HE3 BSABS 2007-HE3 M8

BSABS 2005-FR1 BSABS 2005-FR1 M1

BSABS 2006-EC2 BSABS 2006-EC2 M5

BSABS 2007-HE5 BSABS 2007-HE5 M9

BSABS 2006-HE10 BSABS 2006-HE10 2M9

BSABS 2005-HE2 BSABS 2005-HE2 M8

BSABS 2006-HE8 BSABS 2006-HE8 1M3

BSABS 2006-HE8 BSABS 2006-HE8 1M8

BSABS 2006-HE6 BSABS 2006-HE6 2M8

BSABS 2006-HE5 BSABS 2006-HE5 M7

BSABS 2006-HE5 BSABS 2006-HE5 M9

BSABS 2005-HE11 BSABS 2005-HE11 M10

BSABS 2007-FS1 BSABS 2007-FS1 M9

BSABS 2007-HE1 BSABS 2007-HE1 2M8
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