Report of SVO Classification Determinations
Special Report Number 6, Dated August 3, 2006

This report follows up on Report Number 5 dated July 21, 2006.

Contrary to our normal practice, the following two securities were
inadvertently added to our database on Monday July 31, 2006 prior to
the publication of our next report on the NAIC website. This report is
being issued to correct the situation.

Transactions Reviewed Since Report Number 5 (dated July 21, 2006):

| Number Security CUSIP Classification
1 RBS Capital Trust | —4.709%
Non-Cumulative Trust 749274AA4 Common
Preferred Securities
2 RBS Capital Trust Il —
6.425% Non-Cumulative T74927PAA7 Common

Trust Preferred Securities



