U.S. Securities and Exchange Commission
Washington, D.C. 20549

A
1

02013215

OMB APPROVAL
OMB Number: 3235-0327
Expires: July 31, 2004
Zy,  Estimated average burden
N hours per response.... 0.10

FORM FOR SUBMISSION OF PAPER\FQRK;IAT EXHIBITS

BY ELECTRONIC FILERS
Residential Accredit Loans Inc. 0000949493
Exact Name of Registrant as Specified in Charter Registrant CIK Number
Current Report on Form 8K [For |2 -QL~0) 33360352 33054932
Electronic Report, Schedule or Registration Statement SEC File Number of Registration Statement

of Which the Documents Are a Part (give period of report)

]
Name of Person Filing the Document ; HO@ESSED
(if Other than the Registrant) 'ﬁEB 19 2002
‘ THOMSON
SIGNATURES FINANCIAL

Filings Made By the Registrant:

The Registrant has duly caused this form to be signed on its behalf by the undersigned, thereunto duly authorized
in the City of Minneapolis, State of Minnesota, on the 29th day of January, 2002.

Re5|dennal Accreditfoans Inc.

] é ; , ﬁ/ t)

By: g , v
Randy V#n Zee O
Vice Président

Filings Made by Person Other Than the Registrant;

After reasonable inquiry and to the best of my knowledge and belief, | certify on , 2002, that the information set
forth in this statement is true and complete.

By:

(Name)

(Title)




Residential Funding Securities

A GMAC Company
RALI 2002-QS1 SUBORDINATES
PRELIMINARY OFFERING
Settlement Date January 30,2002
DEAL STRUCTURE
Bond Type Prelim.
Class 1) Face Amount (2) Coupon Split Prelim. C/E
A AAA 400,000,000 6.50 94.00 5.20
Ml AA 11,603,376 6.50 275 245
M2 A 3,797,468 6.50 0.90 1.55
M3 BBB 1,687,764 6.50 0.40 1.15
Bl BB 2,109,705 6.50 0.50 0.65
B2 B 1,265,823 6.50 0.30 0.35
B3 NR 1,476,793 6.50 0.35
TOTAL COLLAT 421,940,929

1. Rating Agencies, Moody’s, S&P, Fitch. 2 of 3 @ AAA.
2. Bond sizes and splits are estimates and are based on a preliminary collateral pool. Buyer assumes sizing risk.

PRELIMINARY COLLATERAL ASSUMPTIONS

Collateral Type - 30YR ALT-A
Pass-Through Coupon 6.50%

Gross Weighted Average Coupon 7.360%
Weighted Average Maturity 358

Weighted Average Loan Age 1 months
Pricing Speed 100 PPC
Average Loan Balance 204k
Percentage California 31%

Average FICO Score 723

WALTV T7%
Cash-Out Refi ~42%

Single Family Detached and PUD ~ 82%

Owner Occupancy ~ 85%
Limited DOC 50%
Senior/Sub Structure 5.20% subordination +/-.50%
COMMENTS

Preliminary levels and splits. Subject to change.

This information was prepared for informational purposes only. It is not an offer to buy or sell any MBS/ABS instrument. In the event of such offering, this
information is deemed superseded & amended entirely by a Prospectus or Prospectus Supplement. It is not an official confirmation of terms and is based on
information generally available to the public from sources believed to be refiable. No representation is made of accuracy or completeness or that any returns
indicated will be achieved. Any changes to assumptions may have a material impact on returns. Past performance is not indicative of future results. The related
security may only be transferred in accordance with U.S. or other relevant securities laws and according to the terms of such security. — Residential Funding
Corporation and affiliates, Residential Funding Securities Corporation and RFSC International Limited.
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Residential Funding Securities

A GMAC Company
RALI 2002-QS1 SUBORDINATES
PRELIMINARY OFFERING
Credit Score Distribution
Number of Percent of

Credit Score Range Mortgage Loans  Principal Balance Mortgage Pool
620 - 639 54 9,149,075 2.16
640 - 659 91 14,402,468 3.39
660 - 679 159 33,229,395 7.83
680 - 699 368 72,316,253 17.05
700-719 305 67,437,919 ' 15.90
720 -739 371 76,747,874 18.09
740 -759 324 65,627,643 15.47
760-779 240 48,777,994 11.50
780 -799 133 28,900,937 6.81
800 or Greater 32 7,650,686 1.80

Total Pool 2,077 424,240,245 100.00

Minimum FICO Score: 620
Maximum FICO Score: 820
WA FICO Score: 722.73

This information was prepared for informational purposes only. It is not an offer to buy or sell any MBS/ABS instrument. In the event of such offering, this
information is deemed superseded & amended entirely by a Prospectus or Prospectus Supplement. 1t is not an official confirmation of terms and is based on
information generally available to the public from sources believed to be reliable. No representation is made of accuracy or completeness or that any returns
indicated will be achieved. Any changes to assumptions may have a material impact on returns. Past performance is not indicative of future results. The related
security may only be transferred in accordance with U.S. or other relevant securities laws and according to the terms of such security. — Residential Funding
Corporation and affiliates, Residential Funding Securities Corporation and RFSC International Limited. .




Residential Funding Securities

A GMAC Company

PRELIMINARY

OFFERING

RALI 2002 QS1 - PricefYield -

Class M1

Balance $11,603,376.00 Detay 24

Coupon 6.5 Dated 01/01/2002

Settle 01/30/2002|  First Payment 02/25/2002

Price 50 PPC 70 PPC 80PPCI  100PPC| 150PPC| 200PPC| 300PPC
Yield Yield Yield Yield Yield Yield Yield

96-14 6.97 7.00 7.01 7.03 7.07 7.10 7.25

96-18 6.96 6.98 6.99 7.01 7.05 7.08 7.22

96-22 6.94 6.97 8.98 6.99 7.03 7.06 719

96-26 6.93 6.85 6.96 6.98 7.01 7.04 717

96-30 6.91 6.93 6.94 6.96 6.99 7.02 714

9702 6.90 6.92 6.92 6.94 6.97 7.00 7.1

97-06 6.88 6.90 6.91 6.92 6.95 6.98 7.09

97-10 6.86 6.88 6.89 6.90 6.93 6.96 7.06

97-14 6.85 6.87 6.87 6.89 6.91 6.94 7.03

97-18 6.83 6.85 6.86 6.87 6.89 8.91 7.01

97-22 6.82 6.83 6.84 .85 6.88} 6.89 6.98

97-26 6.80 6.82 6.82 6.83 6.86 6.87 6.95

97-30 6.79 6.80 6.81 6.82 6.84 6.85 6.93

9802 6.77 6.78 6.79 6.80 6.82 6.83 6.90

98-06 6.76 6.77 6.77 6.78 6.80 6.81 6.87

98-10 6.74 6.75 6.75 6.76 6.78 6.79 6.85

98-14 6.73 6.73 6.74 6.75 6.76 6.77 6.82

WAL 13.80 1243 11.88 10.97 849 8.59 6.14

Mod Dumn 8.20 7.72 7.53 719 6.58 6.17 482

Principal Window Feb02 - Nov31| Feb02-Nov31| Feb02-Nov31] Feb02-Nov31| Feb02-Nov31, Feb02-Nov31] Feb02-Nov31

This information was prepared for informational purposes only. [t is not an offer to buy or sell any MBS/ABS instrument. [n the event of such offering, this
information is deemed superseded & amended entirely by a Prospectus or Prospectus Supplement. it is not an official confirmation of terms and is based on
information generally available to the public from sources believed to be reliable. No representation is made of accuracy or completeness or that any returns
indicated will be achieved. Any changes to assumptions may have a material impact on returns. Past performance is not indicative of future results. The related
security may only be iransferred in accordance with U.S. or other relevant securities laws and according to the terms of such security. — Residential Funding
Corporation and affiliates, Residential Funding Securities Corporation and RFSC Internationat Limited.




Residential Funding Securities

A GMAC Company

PRELIMINARY

OFFERING

RALI 2002 QS1 - Price/Yield -

Class M2

Balance $3,797,468.00 Delay 24

Coupon 6.5 Dated 01/01/2002

Settle 01/30/2002|  First Payment 02/25/2002

Price 50 PPC| 70 PPC 80PPC, 100PPC{ 150PPC| 200PPC|. 300PPC}
Yield Yield Yield Yield Yield Yield Yield

94.22 7.20 7.24 7.25 7.29 7.35 7.40 7.63

94-26 7.18 722 7.24 7.27 7.33 7.38 7.60

94-30 717 7.20 7.22 7.25 7.3 7.36 7.57

9502 715 7.19 7.20 7.23 7.29 7.33 7.54

9506 713 747 7.18 7.2 7.27 7.31 7.52

95-10 742 7.5 717 7.19 7.25 7.29 749

95-14 7.10 713 7.15] 7147 7.23 7.27| 746

95-18 7.09 712 7.13 7.16 7.2 7.25 743

85-22 7.07 7.10 711 7.14 7.19 7.23 7.41

95-26 7.05 7.08 710 712 747 7.21 7.38

95-30 7.04 7.07 7.08 7.10 7.15 719 7.35

96-02 7.02 7.05 7.06 7.08 7.13 717 7.33

96-06 7.01 7.03 7.04 7.07 7.1 7.4 7.30

96-10 .99 7.02 7.03 7.05 7.09 712 7.27

96-14 6.97 7.00 7.01 7.03 7.07 7.10 7.25

96-18 6.96 6.98 6.99 7.01 7.05 7.08 7.22

96-22 6.94 6.97 698} 6.99 7.03} 7.06 718

WAL 13.80 1243 11.88 10.97 9.49 8.59 6.14

Mod Dum 8.12 7.65 7.46 713 6.53 6.13 480

Principal Window Feb02 - Nov31| Feb02-Nov31| Feb02-Nov31] Feb02-Nov31| Feb02-Nov31

Feb02 - Nov31| Feb02 - Feb31}

This information was prepared for informational purposes only.

Corporation and affiliates, Residential Funding Securities Corporation and RFSC International Limited.

It is not an offer to buy or sell any MBS/ABS instrument. In the event of such offering, this
information is deemed superseded & amended entirely by a Prospectus or Prospectus Supplement. It is not an official confirmation of terms and is based on
information generally available to the public from sources believed to be reliable. No representation is made of accuracy or completeness or that any returns
indicated will be achieved. Any changes to assumptions may have a material impact on retums. Past performance is not indicative of future resuits. The related
security may only be transferred in accordance with U.S. or other relevant securities laws and according to the terms of such security. — Residential Funding




Residential Funding Securities

AGMAC Company

PRELIMINARY

OFFERING

RALI 2002 QS1 - Price/Yield -

Class M3

Balance $1,687,764.00 Delay 24

Coupon 6.5 Dated 01/01/2002

Settle 01/30/2002|  First Payment 02/25/2002

Price 50 PPC 70 PPC 80PPC|  100PPC| 150PPCi 200PPC|  300PPC
Yield Yield Yield Yield Yield Yield Yield

88-06 8.09 8.18 8.22 8.30 8.45 8.57 9.12

88-10 8.07 8.16 8.21 8.28 843 8.55 9.09

88-14 8.06 8.15 8.19 8.26 841 8.53 9.06

88-18 8.04 8.13 8.17 8.24 8.39 8.50 9.03

88-22 8.02 8.11 8.15 8.22 8.36 8.48 9.00

88-26 8.00 8.09 8.13 8.20 8.34 8.46 8.97

88-30 7.98 8.07 8.11 8.18 8.32 8.43 894

89-02 797 8.05 8.09 8.16 8.30 8.41 8.91

89-06 7.95 8.03| 8.07 8.14 8.28 8.38 8.88

89-10 ‘ 7.93 8.01 8.05 8.12 8.25 8.36 8.85

89-14 7.91 7.99 8.03 8.10 8.23 8.34 8.82

89-18 7.90 7.97 8.01 8.08 8.21 8.32 8.79

89-22 7.88 7.96 7.99 8.06 8.19 8.29 8.76

89-26 7.86 7.94 7.97 8.04 8.17 8.27 873

89-30 7.84 7.92 7.95 8.02 8.15 8.25 8.70

9002 7.82 7.90 7.93 8.00 8.12 8.22 8.68

90-06 7810 7.88 7.91 7.98 8.10 8.20 8.65

WAL 13.80 12.43 11.88 1097 949 8.59 6.14

Mod Durn 7.80 7.37 7.19 6.89 6.34 597 4.69

Principal Window Feb02 - Nov31| Feb02-Nov31| Feb02-Nov31} Feb02-Nov31| Feb02-Nov31| Feb02-Nov31| Feb02-Apr30

This information was prepared for informational purposes only. It is not an offer to buy or sell any MBS/ABS instrument. In the event of such offering, this
information is deemed superseded & amended entirely by a Prospectus or Prospecius Supplement. It is not an official confirmation of terms and is based on
information generally available to the public from sources believed to be reliable. No representation is made of accuracy or completeness or that any returns
indicated will be achieved. Any changes to assumptions may have a material impact on returns. Past performance is not indicative of future results. The related
security may only be transferred in accordance with U.S. or other relevant securities laws and according to the terms of such security. — Residential Funding
Corporation and affiliates, Residential Funding Securities Corporation and RFSC International Limited.




Residential Funding Securities

A GMAC Company

PRELIMINARY

OFFERING

RALI 2002 QS1 - Price/Yield -

Class B1

Balance $2,109,705.00 Delay 24

Coupon 8.5 Dated 01/01/2002

Settle 01/30/2002| First Payment 02/252002

Price 50 PPC 70 PPC 80PPC| 100PPC| 150PPC| 200PPC| 300PPC
Yield Yield Yield Yield Yield Yield Yield

69-10 11.41 11.68 11.80 12.01 12.46 12.81 14.44

69-14 11.38 11.65 1.77 11.98 1243 12.77 14.40

69-18 11.36 11.62 11.74 11.95 12.40 12.74 14,36

69-22 11.33 11.59 1.7 11.93 12.36 12.71 14.32

69-26 11.30 11.56 11.68 11.90 12.33 12.67 14.28

69-30 11.28 11.54 11.65 11.87 12.30 12.64 14,24

70-02 11.25 11.51 11.63 11.84 12.27 12.61 14.20

70-06 1.22 11.48 11.60 11.81 12.24 12.57 1415

70-10 11.20 11.45 11.57 11.78 12.21 12.54 14.11

70-14 11.17 1143 11.54 1.75 1218 12.51 14.07

70-18 1115 11.40 11.51 11.72 12.15 12.48 14.03

70-22 1112 11.37 11.49 11.69 1212 1244 13.29

70-26 11.09 11.35 1148 11.66 12.08 12.41 13.95

70-30 11.07 11.32 11.43 11.64 12.05 12.38 13.91

7102 11.04 11.29 11.40 11.61 12.02 12.35 13.87

7106 11.02 11.26 11.38 11.58 11.99 12.32 13.83

71-10 10.99 11.24 11.35 11.55 11.96 C1228 13.79

WAL 13.80 1243 11.88 10.97 9.49 859 6.14

Mod Dumn 6.77 6.45 6.32 6.10 5.69 5.41 4.34

Principal Window Feb02 - Nov31| Feb02-Nov31| Feb02-Nov31| Feb02-Nov31| Feb02-Nov31| Feb02-Nov31| Feb02-Jun30

This information was prepared for informational purposes only. It is not an offer to buy or sell any MBS/ABS instrument. in the event of such offering, this
information is deemed superseded & amended entirely by a Prospectus or Prospectus. Supplement. It is. not an official confirmation of terms and is based on
information generally available to the public from sources believed to be reliable. No representation is made of accuracy or completeness or that any returns
indicated will be achieved. Any changes to assumptions may have a material impact on returns. Past performance is not indicative of future results. The related
security may only be transferred in accordance with U.S. or other relevant securities laws and according to the terms of such security. — Residential Funding
Corporation and affiliates, Residential Funding Securities Corporation and RFSC International Limited.




Residential Funding Securities

AGMAC Company

PRELIMINARY

OFFERING

RALI 2002 QS1 - Price/Yield -

Class B2
Balance $1,265,823.00 Delay 24
Coupon 6.5 Dated 01/01/2002,
Settle 01/30/2002|  First Payment 02/25/2002
Price 50 PPC 70 PPC 80PPC, 100PPC| 150PPC| 200PPC| 300PPC
Yield Yield Yield Yield Yield Yield Yield
49-08 17.07 1758 17.78 18.18 19.00 19.64 22.80
49-12 17.02 17.52 17.74 18.13 18.94 19.58 22.74
49-16 16.98 17.47 17.69 18.08 18.89 19.53 2267
49-20 16.93 17.42 17.64 18.03 18.84 19.47 2261
49-24 16.89 17.37 17.59 17.98 18.79 19.42 2254
49-28 16.84 17.32 17.54 17.93 18.74 19.37 22.48
50-00 16.79 17.28 17.49 17.88 18.68 19.31 22.41
50-04 16.75 17.23 17.44 17.83 18.63 19.26 22.35
50-08 16.70 17.18 17.40 17.79 18.58 19.20 22.28
50-12 16.66 1713 17.35 17.74 18.53 19.15 22.22
50-16 16.61 17.09 17.30 17.69 18.48 19.10 2215
50-20 16.57 17.04 17.25 17.64 18.43 19.04 22,09
50-24 16.52} 16.99 17.21} 17.58} 18.38 18.99 22.03
50-28 16.48 16.95 17.16 17.54 18.33 18.94 21.98
5100 16.43 16.90 17.11 17.50 18.27 18.89 21.90
5104 16.39 16.86 17.07 17.45 18.22 18.84 21.84
5108 16.34 16.81) 17.02 17.40¢ 18.17 18.78 2177
WAL 13.80 1243 11.88 10.97 9.49 8.59 6.14
Mod Dum 5.40 523 5.16 5.03 473 4.61 382
Principal Window Feb02 - Nov31| Feb02-Nov31| Feb02-Nov31| Feb02-Nov31] Feb02-Nov31, Feb02-Nov31| Feb02 - Dec29

This information was prepared for informational purposes only, it is not an offer to buy or sell any MBS/ABS instrument. In the event of such offering, this
information is deemed superseded & amended entirely by a Prospectus or Prospectus Supplement. It is not an official confirmation of terms and is based on
information generally available to the public from sources believed to be refiable. No representation is made of accuracy or compiéieness or that any returns
indicated will be achieved. Any changes to assumptions may have a material impact on returns. Past performance is not indicative of future results. The related
security may only be transferred in accordance with U.S. or other relevant securities laws and according to the terms of such security. — Residential Funding

Corporation and affiliates, Residential Funding Securities Corporation and RFSC International Limited.
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Appendix

Assumptions Stipulated to us by
Representatives of UBS

o The Structuring Assumptions (except assumption (i) and (x)).
e There are no Class A-P or Class R Certificates.

* The Mortgage Loans have the following characteristics:

Original Term | Remaining Term
Current Balance Gross Servicing to Maturity to Maturity
Coupon
$424,403,196 7.250% 0.750% 359 358

e The Certificates have the following Principal or Notional Balances and Pass-Through Rates for the

Tables:
Class Principal or Pass-Through Rate
Notiona] Balance
A-1 $27,959,000 5.500%
A-2 $18,772,334 5.500%
A-3 $144,937,000 6.500%
A-4 $75,000,000 6.500%
A-5 $23,365,666 2.200%
A-5A $23,365,666 6.300%
A-6 v $25,000,000 6.500%
A-7 $15,525,000 6.500%
A-8 $27,001,000 6.500%
A-9 $42,440,000 6.500%
Subordinate $24,403,196 6.500%

¢ The (i) Planned Principal Balance Schedules, (ii) Targeted Principal Balance Schedule and (iii)
Senior Principal Distribution methodology were provided by representatives of UBS.
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UBS Warburg LLC !
Ema Yncorme Rearch RFC02QS1 30 year 6.5 ”ﬁ,ﬁfﬁﬂﬁ,ﬁ'f:.‘;’zﬁéég
maa
Balance Coupun Delay baclor Algﬂﬂnc Index Vulue  Reset  Multiplier
Al 2795900000 5.50000 24  1.000000 OLAO1/02 -Loo00 - -
e N — R St
St YR
Cap lloor Cutrent  Sclle  Desl WAC WAM  Priciog Duration
Couputt Speed @ x
- - 55000 Of/30/02 30year 7.25 35800 (0OOPPC  102:00
A —
RS .
Price PPC PPC PPC PPC PPC PPC PPC PPC
50,00 1500 90.00 100,00 125.00 150.00 200.00 250.00
101:16 ~4.44Z 4440 4330 4430 47230 4432 4289 038
10147 4.424 4.421 4.421 4.421 4,421 4414 4268 4063
101:18 4405 4,403 4,403 4.403 4403 4.395 4247 4039
101:19 4.387 4384 4,384 4384 4,384 4371 4226 4015
101:20 4369 4.366 4.366 4,366 4.366 4358 4306 3,990
101:21 4350 4,347 4.347 4.347 4.347 4339 4.185 3.966
101:22 4.332 4,329 4.329 4329 4329 4,321 4,164 3042
101:23 4313 4310 4310 4.310 4310 4302 4.143 3.518
101:24 4,295 4292 4.292 4292 4292 4284 4122 3.893
101:25 4277 4274 4274 4.274 4274 4.265 4,101 3.569
101:26 4,258 4.255 4.255 4.255 4255 4.246 4,080 3.845
101:27 4,240 4237 4,237 4237 4237 4228 4,059 3.821
101:28 4221 4218 4,218 4218 4218 4209 4,038 3.796
10129 4.203 4.200 4,200 4.200 4,200 4.191 4.017 3.772
101:30 4.185 4.181 4.181 4.18 4.181 4.172 3.996 3,748
101:31 4,166 4,163 4.163 4.163 4.163 4.154 3975 3724
102:00 4.148 4,145 4.145 4,145 4.145 4.135 3.055 3.700
102:01 4.130 4,126 4.126 4.126 4.126 4117 3.934 3.676
102:02 4.111 4.108 4.108 4.108 4.108 4.098 3.913 3,654
102:03 4.093 4,090 4,090 4.090 4,050 4,080 3.892 3.627
102:04 4075 4.07] 4.071 4.071 4071 4,061 3.871 3.603
102:05 4.056 4.053 4.053 4,053 4.053 4,043 3.851 1579
102:06 4.038 4.035 4.035 4035 4.035 4,025 3,830 1,555
102:07 4,020 4,016 4.016 4016 4016 4.006 3.809 3531
102:08 4,002 3.998 3998 3,998 1993 3.983 3.788 3,507
102:09 3.983 3,980 3.980 3,980 3.980 3.969 3.767 3.483
102:10 3.965 3.961 3.961 3,961 3.96) 3951 3.747 3.459
1921 3.947 3.943 3,943 3943 3943 3912 3.726 3.435
102:42 3.929 1,925 1925 3,925 3.925 3914 3.705 3411
102:13 3911 3.9 3.907 3.907 3.907 3.896 3.685 3,387
102:14 3.892 3.888 3.888 3.888 3,888 1.877 3.664 3.363
102:15 3.874 3.870 3.870 1.870 3.870 3.859 3,643 3.339
Avp Life 1794 1.790 1790 1.790 1790 LTT7 1.561 1334
Duration 1.664 1.661 1.661 1.661 1.661 1.650 1463 1.263
First Pay 2702 22 22 2/02 2/02 2102 202 2702
_Last Py 9/05 9/05 9/05 9/05 9/05 6/05 8104 1/04
g{mﬁz%mwmmmmmmm e e e e D aion Ssseqtedty el
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UBS Warburg LLC . cmopro)
Finad trcame Reactel RFC02QS1 30 year 6.5 i ey 23 202 | ( 2)
e Paged
R
Bond Bolemce Coupon Delay Factor  Accruing Index  Volue  Resct  Muliipler
Siftce
Al 2795900000 5.50000 24 (000000 03/01/02 -1.00X0 -
E—
R
Cup Floor Curreal Seitle  Deal WAC WAM Pricing Duratlon
Coupon Date Speed @ Px
. - 55000 0l/3w02 30yowr 725 35800 LOO.OPPC  102:00
L o1
T A .
Price CPR CPR CPR CPR CPR CPR CPR CPR CPR
500 10.00 15.00 20.00 25.00 30.00 40.00 50.00 60.00
10116 4.440 4440 4470 4440 4.431 4.339 4,038 3.63% 3034
101:17 4421 4.42] 4421 4.42) 4412 4319 4.008 3.602 3,094
101:18 4.403 4.403 4403 4,403 4.394 4299 3923 31570 3.054
101:l9 4.384 4.384 4.384 4.384 4.375 4279 3958 3.539 3,014
101:20 4.366 4,366 4.368 4,366 4357 4259 3.933 3.507 2974
10121 4.347 4,347 4.347 4347 4.338 4239 3.908 3475 2935
101:22 4.329 4,329 4.329 4,329 4319 4218 - 3.883 3.441 2,895
101:23 4310 4,310 4310 4310 4,301 4.(98 3.857 3412 2.8S5
101:24 4.292 4.292 4292 | 4.292 4282 4,178 3.832 3.380 2815
10125 4274 4,274 4274 4.274 4.263 4,158 1807 3.348 2.775
101:26 4255 4255 4,255 4.255 4.245 4,138 3,782 3317 2,738
{ota7 4.237 4.237 4237 4.237 4226 4,118 3.957 3.285 2.695
101:28 4.218 4218 4218 4218 4.208 4.098 3.732 3.253 2.656
101:29 4.200 4.200 4.200 4200 4.189 4078 3.707 322 2616
10J:20 4.181 4.181 4,181 4,181 4,171 4.058 1682 3190 2.576
101:3) 4.163 4.163 4.163 4.163 4,152 4,035 3.657 3,159 2537
1020 4.§45 4.145 4.145 4.145 4.134 4.018 1632 3427 2.497
102:01 4.126 4.126 4,126 4.126 4.115 3.998 3,607 3.095 2.457
102:02 4.108 4.108 4.108 4.108 4.007 3.978 3582 3.064 2.418
102:03 4.090 4.090 4090 4.090 4078 3958 3,557 3.032 2,378
102:04 4.071 4.071 4,071 4.071 4,060 3.038 3532 3.00! 2.338
102:05 4.053 4053 4.053 4.053 4.04) 3918 asm 2.969 2299
102:06 4.035 4.035 4.035 4.035 4023 3.898 3.482 2918 2.259
102:07 4.016 4010 4.016 4,016 4.004 3.878 3.457 2907 2.220
102:09 3,980 3.980 1,980 3,980 3.067 3.838 3.407 2.844 2.141
102:{0 3.961 3.901 3,961 3,961 5.949 3818 3382 2.812 2.101
102:41 3943 3943 3,043 3.943 3931 3,798 3357 2781 2.062
102:12 3925 3925 3925 3925 3,912 3778 3332 2.750 2.022
102:13 3.507 3.907 3.907 3.907 3.894 3.758 3307 2718 1.983
{02:J4 3.888 1.888 3.888 3.888 3.875 3738 3282 2.687 {944
102:15 3.870 3.870 3.870 3.870 3.857 3.718 3257 2.656 1.904
Avg Life 1,79 1.790 1.790 1.79¢ 1.774 1.629 1.285 1.008 0.794
Duration 1.661 1.661 1.661 1.661 1.048 1.523 1219 0.967 0.769
First Pay 202 2/02 2102 202 2/02 202 202 2/02 0
a—lust Pay 9/05 9105 9/05 9/05 8105 1004 1/04 7103 2/03
o m&'f?ﬁ"m:mm’ A b erd A R U S Al e s o b e b S S
Wi tre preurliles e pechange commividon,
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UBS Warburg LLC <0828 s tS)
2002
Tixed Tncome Rescurch RFC02QS81 30 year 6.5 M,,rgm’&'?a’ﬁ'é‘:;‘zu@m @
cmopeol 432 Peges
Bond Balanet Coupon Deluy Factor Agimlng Index Value  Reset Multipler
tee
A2 1897233400 5.50000 4 1.000000 0101402 -1.0000 .
R — R —
R b S — ]
Cap Fleor Current Setle  Deal WAC WAM Priclog  Duoratlon
Coupos Dute Speed @ Px
- - 55000 OUA002 year 725 35800 1000PPC_ 9908
-_—
S R ———————
Price PPC pPC PPC PPC ppC PeC PPC PPC
5000 7500 50.00 10040 12500 150.00 200.00 250.00
08.24 5.769 5.769 5 769 5.769 177 5.814 J.893 5977
98:25 5.762 5.762 5762 5.762 5.770 5,805 5.881 5.962
08:26 5755 5.755 5.755 5.755 5.762 5.79¢6 5.869 5.947
98:27 5.747 5747 5.747 5.747 5.754 5.787 5.858 5933
08:28 5.74¢ 5.740 5.740 5140 5,147 5.778 5.846 5918
98:29 $.133 5.733 5,733 5.733 5.739 5.769 5.834 5.903
898:30 5725 §5.725 5.725 5.725 5.732 5.760 5.823 5.889
98:31 5.718 5.718 5.718 5.718 5.724 5.151 5.811 5.874
99:00 5.711 5711 5711 5711 5.716 5.742 5.799 5.859
99:0} 5.7303 5703 5.703 5703 5.709 §5.734 5.783 5.845
99:02 5.690 5.696 5.696 5.686 57901 5925 8,716 5.630
99:03 5.689 5.689 5.689 5.689 5.694 5716 5764 S.815
99:.04 5,662 5.682 5.682 5.682 5.686 5.707 5.752 5.801
99:05 §5.674 5.674 5.674 5.674 5,679 5.698 5.741 5.786
99:06 5.667 5.667 5.667 5.667 5.671 5.689 5.729 5771
09:07 5.660 5.660 5.660 5.660 5.663 5.680 5718 5.7157
59:08 5.652 5.652 5.652 5,652 5.656 5.672 5,706 5.742
99:09 5.645 5.645 5.645 5.645 5.648 5.663 5.694 5.728
99:10 5.638 5.638 5.638 5.638 5.641 5.654 5.683 5.713
99:11 5.631 5.631 5,631 5.631 5.633 5.645 5.67! 5.698
99:12 5.623 5.623 5.623 5.623 5.6286 5,636 5,659 5.684
99:13 5616 5.616 5616 5616 5.618 5.027 5.648 5.669
59:14 5.600 5.600 §.60% 5.609 5611 5.619 5.636 5.655
G9:15 5.602 5.602 5.602 5.602 5,603 5.610 5.624 5.640
99:16 5.594 5594 5594 5594 5.596 5.60.1 5.613 5.625
99:17 5.587 5587 5.587 5587 5588 5592 5.601 5611
99:)8 5.580 5,580 5.580 5580 5.580 5.583 5590 5.596
99:19 5.573 5.573 5573 5.573 5573 5575 5.578 5582
09:20 5.5G5 5.5965 5565 5.565 5.565 5.560 5564 5.567
99:2( 5.558 5.888 §.558 5.558 5558 5.557 5555 5553
99:22 5.551 5.551 5.551 §.551 5.550 5548 5.543 5538
99:23 5.544 5.544 5.544 5.544 5543 5.539 5532 5.524
Avg Life 5.091 £.041 5,091 5.091 4.862 4.066 3.001 2.350
Duration 4309 4.3 4.309 4,309 4.146 1545 2692 2,145
Kirst Pay 9/05 9105 9/05 908 9/85 6/05 34 104
Last Pay 508 9/08 9/08 Yy 2/08 1106 8{05 M

mﬂﬁmﬂ krerin hat bu:-:mmd Ay be UBS mew‘
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UBS WarburE LLC ools Gmopro]
Fixed Income Researe ’ RFCOZQS 130 year 6.5 H:r'saiﬂa ’c’;’&’:ﬂ'f&f’%‘érm
CMORIo)AS2 Page 5
L ——
Band Balance Coupon Deluy Tactor  Acerulng Index  Volue

Shice

Resct Multipller

A
RS

18.772,334.00 5.50000 24
A —

1.000000 ©01/01/02

«1.0000

[

S e—

Cap Flor Current

Sele  Desl WAC WAM

Priciog Durdtion

Coupoh Date Speed @ Px
- . 55000 D)30/2 3Dyear 7.25 358.00 100.0PFC  99:08
e ot
Price CPR CPR CPR CPR CPR CPR CFR CPR CPR
5.0 10.00 15.00 2000 2500 30.00 40.00 50.00 60,00
98:24 5.769 5.769 5769 5.769 a3.81} J3.602 3573 G.108 6.209
98:25 5.762 5.762 5762 5.762 5.802 5.851 5960 6.089 6244
98:26 5.735 5,155 5.755 5755 5.793 5.841 5.946 6.069 6219
98:27 $.747 5.747 5.7147 5.747 3,785 5.830 5931 6.050 6.194
0898 5.740 5.740 5.740 3.740 5.776 5.319 5916 6.031 6.169
98:29 3.733 5733 5733 5.933 $.767 5.809 5902 6011 G.144
98:30 5.725 5.725 3,725 3,725 5,758 5.798 5.887 5.992 6.119
9831 5.718 571§ 5.718 3.718 5750 5.788 5.872 5.972 6.094
99:00 5711 5.711 5711 5.711 3,741 5777 5.858 3.953 6.069
99.01 5.703 5703 5.703 §.703 5.132 5.766 5.843 5934 6.043
99:02 5.696 5.696 5.696 5.696 §.723 5.756 5829 5915 6.0!18
99:93 5.689 5.689 5.689 3.689 5714 5.745 5814 5.895 3,953
99:04 3682 3.682 5.682 5.682 5.706 8,735 5.800 5.876 5.968
99:05 5.674 5.674 5.674 5.674 3.697 5.724 5.785 5.857 5.043
99:06 5.667 5,667 5.667 5.667 5.688 5724 5.770 5.837 5.918
99:07 5.660 5,660 5.660 5.660 5.679 5,703 5.756 5.818 5.893
99:08 5.652 5.652 5.652 5.652 3,671 5.692 5.741 5.799 5.869
99:0% 5.645 5.645 5.643 5.645 5.662 5.682 5727 5780 5.844
9%:10 5.638 5.638 3.638 3.638 5.653 5.671 5712 5.760 5.819
99:11 5.631 5.631 5.631 3.631 5.644 5.66. 5698 5.741 5.794
99:12 5.623 5.623 5.623 5623 5.636 5650 5.683 5.722 5.769
99:13 5.616 5.616 5616 3.616 5.627 5.640 5.669 5.703 5744
99:14. 5.609 5.609 - 5.609 5.609 5618 5.629 5.654 5684 5.719
99:15 5.602 5.602 5.602 5.602 5.609 3.619 5.040 3.664 5694
99:16 5594 3.5%4 35%4 5.594 5601 5.608 5625 5645 5.669
99:17 5.587 5.587 5.587 5.587 5.592 5.598 5.61] 5.626 5.644
99:18 5.580 5.580 5.580 5.580 5583 S.587 559 5.607 5.620
99:19 5.973 5.573 5.573 3.573 5.574 3577 5.582 5,588 5595
99:20 5.565 9.568 5,565 5.565 5.566 5.566 5.567 5.568 5.570
9921 5.558 5.558 5.558 5,558 5.557 3.556 33933 5.549 §.545
99:22 5.551 5.551 5551 5.551 5.548 3545 5.538 5530 3.520
99:23 5.544 5.544 5.544 5.544 5.540 5535 5.524 5511 5496
Avg Life 5.091 5.0901 5.091 5.091 4,111 334 2,362 1.756 1340
Duratlon 4.3 4.309 4.309 4383 3,579 2972 2,155 1.628 1.256
First Pay 9105 9K5 95 9205 6/05 1074 1/04 7/03 203
Last Pay 9/08 9/08 9/08 9/08 ____12/06 1/06 11/04 2/04 343
et Gova.The Ao e il o e e R P BiPen 5 3 A4 s sty
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UBS Warburg LLC o Cmopro)
o ncoms Resear & RFC02QS1 30 year 6.5 W28 i Jontary 25, 2002
cnomoj492 Page 1
N A
Bond Balance Coupon Deluy Ilacter A(gtl:rulng Index Value Reset Moltlplier
nee
A5 7A ST TSm0 T0000 ORI T - .
. A e —
N — g
Cap W¥oor Current Settle Deal WAL WAM Pricng  Dutulion
Coupon Date Speed @ Px
- < 65000 0173002 30year 7.25 35800 100.0PPC  100:16
AV
Ptlce PRC PPC PPC PPC PPC PPC PPC PPC
50L00 75.00 90.00 100,060 125.00 150,00 200.00 250.00
100:00 6.493 6.458 6.435 6.920 6,384 6.349 6279 6.210
100:01 6.4808 G.448 0424 0408 6.369 6.332 6.257 6,182
100:02 6479 6.439 6413 6.396 6354 - 6314 6.235 6.155
100:03 6.472 6430 6,402 6.384 6.340 6.297 6213 6.128
100:04 6.465 6.420 6.391 6.372 6.325 6.280 6.190 6.101
100:05 6.458 6.411 6.380 6.360 6.310 6.263 6.168 6.074
100:06 6.452 G.401 6.369 6.348 6.206 6.246 6.146 6.047
100:07 6.445 6.392 6.358 6.336 6.281 6.228 6.124 6.019
100:08 6438 6.383 6.347 6.324 6.266 6211 6.102 5992
100:09 6.431 6.373 6.336 6.312 6.252 6.194 6.080 5965
100:10 6.424 6.364 6325 6,300 6.237 6.177 6.058 5.938
100:11 6417 6.355 6314 6.287 G.223 6.160 6.036 5911
100:12 6.410 6,345 6303 6215 6.208 6.143 6014 5.884
100:13 6.404 6,336 6.292 6.263 6.193 6.126 5991 3837
100:14 6.397 6.327 6.281 6.251 6.179 6.108 5.969 5.830
100:15 6.390 6.317 6270 6,219 6.164 6.091 5.947 5.803
100:16 6.383 6.308 6.260 6.227 6.150 6.074 5.925 5.776
10017 6.376 6.200 6.249 6215 6.135 6.057 5903 5149
100:18 6.369 6.289 6.238 6,203 6.120 6.040 5.881 5722
100: 19 6.363 6.280 6227 6.191 6.106 6.023 5.859 5.695
100:20 6.356 6.271 6216 6.179 6.091 6.006 5.837 5.668
100:21 6.349 6.261 6.205 6.168 6.077 5.989 5815 5.641
100:22 6.342 6252 6.194 6.156 6.062 5.972 5.793 5.614
100:23 6.335 6.243 6.183 6.144 6.048 5.055 5.771 5.588
100:24 6.329 6.234 6172 6.132 6.033 5.938 5.749 5.561
100:25 6322 6224 6.161 6.120 6.019 5.921 5.728 5.534
100:26 6315 6215 6.151 6.108 6.004 5.904 5.706 5.507
100:27 6,308 6.206 6.140 6.096 5.990 5.887 5.684 5.480
100:28 6.302 6.157 6.129 6.084 5975 5.870 5.662 5453
100:29 6.295 G.187 6.118 6.072 5.961 5.853 5.640 5.427
100:30 6.288 6.178 6.107 6.060 5.946 5.836 5.618 5.400
100:31 6281 6.169 6.096 6.048 $932 5.819 5.596 5373
Avg Life 6.186 4,117 3,383 3,027 2418 2,027 1.535 1.237
Duration 4.534 3319 2,830 2,578 2121 1.811 1404 1.147
First Poy 02 2442 202 U2 2102 402 2102 2/02
Last Pay 11/20 11714 1211 5/10 2/08 11/06 805 10/04

hzrels Aax been provided by U5 Wb LLC, Netsher the Lury #f ihe dor 12 alltes meskey 3 Prpreieniodlen 1t th the are or
e el ke .&-m. [rnﬁh n:‘negm’;w- heerin lf'prmmlmf; md?«l‘ﬁ he :':w hy u: -gnmm‘gum applement e Dy dny oricy vaw:ﬂxmmﬂyﬂd
et sectititlee and exchunge cunwmicsipe.

010 d 6119 178 T17:73¢ I8¢ bLs Tt 8€:91 (1¥dA)TH 07- "Nyp



JAN 29 28P2 9:56 AM FR DELOITTE&TOUCHE CHLT331 1561 TO 897043335621 pP.11

Cmoproj
UBS Warburg LLC 4:09:19 pun Janeary 25, 2002
Fixed incame RcsearcE RFCOZQSI 30 year 6.5 Mwmm’c’;'fuﬁ"mmmm
omoprol Pogel

ity

Bond Nalance Coupon Delay  Factor Accruing Index Value Reset Mulilplier

Sinee
A; AA 14493700000 6.50000 24 1.000000 Cl/01/02 ={.0000 - -
R RN
e
Cap Floar Current Settle Deal WAC WAM Pricing Duralion
Coupon Date Speed @Prx

- - 6.5000 O0l/3002 30year 7.25 35800 100.0PPC  100:16

Prtce CPR CPR CPR CPR CPR CFR CPR CPR CPR
5,00 10.0 18.00 20,00 25,00 30.00 40.00 50.00 60.00

10000 6518 6.480 6.454 ©.384 6.333 6.280 6.163 6.027 5.864
100:01 6513 6473 6.423 6.369 G.315 6.258 6.133 3.987 3812
100:02 6.508 6.465 6412 6.355 6.297 6.236 6.102 5946 5.760
100:03 6.503 6457 G401 6.340 06.278 6.214 0.072 5.906 5.708
100:04 6.498 6.449 6.390 6.325 6.260 6.192 6.041 5,866 5.656
100:05 6.493 6.442 6.379 6.311 6.242 6.170 6.011 5.826 5.604
100:06 6.488 6434 6.368 6.296 6.224 6.148 5.980 5.786 5352
100:07 6.483 6.426 6.356 6.28] 6.205 6.126 5.950 5.7145 5.500
100:08 6.477 6.419 6.345 6.267 6.187 6.104 3920 5.705 5.445
100:09 6.472 G.411 6.334 6.252 6.169 6.082 5.889 5665 5.397
100:10 6.467 6.403 6.323 6.238 6.151 6.060 5.859 5.625 3.345
100:11 6.462 6.395 6.312 6.223 6.132 6038 5.829 5385 3.294
100:12 6.457 6.388 630! 6.208 6114 6,016 5.798 5.545 5.242
100:13 6452 6.380 6.290 6.194 6.096 5.094 5.768 5505 5.191
100:14 6.447 6.372 62719 6.179 6.078 5972 5.738 5.465 5.139
100:15 6.442 6.365 6.268 6.165 6.059 5.950 5.707 5425 5.088
100:16 6.437 6.357 6.257 6.150 6.041 5.928 5.677 5,386 5.036
100:17 6.432 6.349 6246 6,135 6.023 5.906 5.647 $.346 4.985
100:18 6.427 6.341 6.235 6.121 6.005 3.884 5.617 5300 4,933
100:19 6422 6.334 6.224 6.106 5.987 5.802 5.587 5.266 4,882
100:20 6.417 6.326 6213 6.092 5.969 5.840 5.556 5.22¢6 4.831
190:21 6412 6.318 6.202 6.077 3951 S.818 5.526 5.186 %.780
100:22 6.407 G.311 G.191 6.063 5.933 5.797 5496 3.147 4.728
100:23 . 6402 6.303 6.180 6.048 5914 5.775 3.466 5.107 4.677
100:24 6.397 6.2935 6.169 6.034 5.896 5.753 5.436 5.067 4.626
100:25 6.392 6.288 6.158 6.019 5.878 3731 5406 5.028 4.575
100:26 6.387 6.280 6.147 6.005 3.860 3.709 5376 4.988 4,524
100:27 6.382 6272 6.137 3.990 5.842 5.688 5.346 4.948 4473
100:28 6.377 G.265 6.126 3976 5.824 5.666 5316 4.900 4.422
100:29 6.372 6257 6115 5961 5.406 3.644 5.286 4.869 4371
100:30 6.367 6.250 6.104 5.947 5788  5.622 5.256 4.830 4,320
100:31 6.362 6.242 6.093 5.933 5.770 5.600 5.226 4.790 4269

Avp Life 9518 5321 3.387 2441 1906 1.553 1,102 0.823 0.631
Duration 6.150 4,021 2312 2425 1703 1411 1023 0.776 0.602

First Pay 402 22 2102 292 252 202 2/02 2102 202
Lost Pay 10/26 2719 9/12 908 12/06 LU 11/04 2104 8/03

Berein ha. '!Ul P\'UV! Wurbirg LLC. Nelther the isvurr o the ¢ WP MY if s affilicied maker Gy pepretraiarine ates dhe seeu
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JAN 29 2BB2 9:56 AM FR DELOITTE&TOUCHE CHLT331 1561 70 897843395621

P.12
UBS Warb ' mo
Fixed ncomne quml;ﬁ LLC RFC02QS1 30 year 6.5 M:;?fhzxgﬁ"énﬂmn%@ @

cmaproj 482 Puge
aaad PRt
Bond Balance Coupon Delay Fuctor Agcrumg Index Value Reset Multipller
Ince
A4 75000,00000 650000 24  1.000000 01/01/02 -1.0000 - .
[ L L
Cap Floor Cutrent Sddtle  Dut WAC WAM Pricing  Dumntion
. Coupon Date Speed @ Px
- - 6.5000 01/30/02 30 yenrﬁ 358,00 100.0PPC  99:20
B,
Price PPC PPC PPC PBC PPC PPC #pc PPC
50.00 75.00 90.00 100.04 12500 150.00 200,00 250.40
499:14 6.618 6.630 6,051 6.661 6.001 6.673 6.704 6.737.
99:15 6.611 6.625 6.036 6.643 6.643 6.653 6,676 6.697
99:16 6.604 6.613 6621 6.626 6.626 6.632 6.648 6.663
99:17 6.597 6.602 6.606 6,608 6.608 6.612 6.520 6.628
99:18 6.590 6.550 6.591 6.591 6.591 6.591 6592 6.593
9%:19 6.582 6.579 6.575 6,973 63573 63571 6.364 6.558
99:20 6.575 6.567 6.560 6.556 6.556 6.550 6.536 6.524
99:21 6.568 6.556 6.545 6.538 6.538 6.530 6.500 6489
99:22 6.561 6.544 6530 6.521 6,521 6.509 6.481 6.454
99:23 6.554 6.533 6.515 6.504 6.504 6.489 6.453 6420
99:24 6.547 6.521 6.500 6.486 6,436 6.468 6.425 6.385
99:25 6.540 6.500 6.435 6.469 6.469 6.448 6.397 6.350
99:26 6.533 6.498 6469 6.451 6.451 6428 6.370 6316
99:27 6.526 6487 6454 6.434 6.434 6.407 6.342 6.28)
9928 6.519 0475 6.439 6416 6416 6.387 6314 6.247
99:29 6.512 6464 6.424 6.399 6,399 6.366 6.287 6.212
99:30 6.505 6.452 6.409 6.382 6.382 6.346 6.259 6.178
99:3) 6.498 6.441 6,394 6.364 G.364 6.326 6.231 6.143
1Q0:00 6491 6.429 6.379 6.347 6.347 6.305 6.203 G109
100:01 6.484 6.418 6.364 6.329 6.330 6.285 6.176 6.074
100:02 6477 6.406 6.349 6.312 6.312 6.2063 6.148 6.040
100:03 6470 6.395 6.334 6.295 6.295 6.244 6.120 6.005
100:04 6463 6,383 6.319 6.277 6.278 6,224 6.093 3971
100:05 6.456 6.372 6.304 6.260 6.260 6,204 6.065 5.937
100:06 6.449 6.361 6.289 6.243 6.243 6.183 6,038 5.902
100:07 6.442 6.349 6274 6.225 6.226 6.1G3 6.010 5.868
100:08 6.435 6338 6259 6.208 6.208 6.143 5.983 3.834
100:09 6.428 6.326 6.244 6,191 6.191 6.122 5955 5.799
100:10 6.421 6315 6.229 6.474 6.J74 6.102 59217 3,765
100:11 6414 6304 6214 6.156 6.157 6.082 5.900 5.731
100:12 6407 6.292 6.199 6.139 6,139 6.062 5.872 5.696
100:13 6.400 6.28! 6.154 6.122 6.122 6.041 5.845 5.662
Avg Life 5.714 3210 2344 2.600 2,001 1.676 1.208 0960
Dyraton 4.434 2.713 2.064 1.789 1.790 1.526 1,123 0.901
Flhrst Pay 202 2402 2102 2102 802 W2 2002 202
Las_t_l:_ny_ 9/12 609 6/07 5106 6/06 4105 204 8/03

The infursarton bwen prarided wdeoly b VDS Warlnrm LLE. Neltlive dhe teaucr af the et Aar moy of tt GRS Mike 2wty frpesevisation o1 (0 (ie drttrcy ar
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JAN 29 2882 9:57 AM FR DELOITTE&TOUCHE CHLT331 1561 TO 87843335621 P.13

Cmopro|
UBS Warburg LLC 4:09:19 pin Janudry 25, 2002
Tixed Income Rosch RFC02Q51 30 year 6.5 Margarﬂd'g:néfmggmédmw
smopre ARz Page
Bond Balence Coupon Deliy Faclor  Accrolng Index  Volue  Reset Multiplicr
Sinece
A4 7500000000 G.50000 24 1000000 OLOLAZ -10000 - -
A

SO
Cop  Floor Current Suttle  Deal WAC WAM Priclng  Diration
Coupon Date Specd @ Px

- - 65000 0i/3002 30Dyear 725 35800 1000PPC  99:30

Prlee CPR CPR CPR CER CPR CPR CPR CPR CPR
5.00 10.00 15.00 20.00 25,00 30.00 40.00 50.00 60.00

wild 6.607 0.623 6.642 6.659 6.683 6213 6.777 6.850 6.936
99:15 6.603 6.615 6.629 6.642 6.660 6.082 6.731 6.787 6.852
99:16 6.598 6.606 6.616 6.625 6.637 6.652 6.685 6.723 6.767
99:17 6.594 6.598 6.603 6.608 6.614 6.622 6.640 6.660 6683
99:18 6.589 6.590 6590 6.591 6.592 6.592 6.594 6.597 6.599
95:19 0.585 6.581 6577 6.574 6569 6562 6.549 6533 6.515
99:20 6.580 6.573 6564 6.557 6.540 6533 = 6304 6.470 6.431
99:21 6.576 6.565 6551 6.540 6.523 6.503 6.458 6.407 6.348
99:22 6.571 6.556 G538 6.523 6.500 6473 6413 6.344 6264
99.23 6.567 6.548 6.525 6.506 6.478 6.443 6.367 6.281 6.180
99:24 6.562 6.540 6512 6490 G6.455 6413 6.322 6.218 6.096
99:25 6.557 6531 6.499 6473 6.432 6.383 6.277 6.155 6.013
99:26 65353 6.523 6.486 6.456 6409 6.353 6.211 6.092 3.929
99:27 6.548 6.514 6473 6,439 6,387 6.323 6,186 6.029 5,846
99:28 6.544 6.506 6.461 6.422 6.364 6.293 6,14 3.966 5,762
99:29 6.539 6.498 6.44% 6.408 6.341 6264 6.096 5.904 3.679
99:30 6.935 6489 6435 6.389 6318 6234 6.051 5841 5.596
99:31 6.530 6.481 6.422 6.372 6.296 6.204 6.006 5778 5513
100:00 63526 6473 6.409 6.355 6.273 6.174 5.960 5.7115 5430
100:01 6.521 6AGS 6.396 6.338 6.250 6.145 5915 5653 5.346
100:02 6.517 6.456 6,383 6,321 6:228 6.115 5.870 5590 3.263
100:03 6.512 6443 6.370 6.305 6205 6.085 5.825 5.528 5.181
100:04 6.508 6.440 6.357 6.268 6.183 6.055 5.780 5.465 5.098
100:05 6.503 6431 6.344 6.271 6.160 6.026 5.735 3403 3.015
100:06 6.499 6423 6,331 6.254 6.137 3996 5.650 S.340 4.932
100:07 6.494 6.415 6319 6238 6,115 5966 5645 3278 4,849
(00:08 6.490 6.406 6.306 6.221 6.092 5.937 5.601 5216 4.767
100:09 6485 6,393 6.293 6.204 6.070 5907 5.556 5.153 4.684
100:10 6481 6.390 6.280 6.187 6.047 5.878 3.511 5.091 4.602
100:11 6476 6.382 G267 6.171 6.024 5.84%3 SAG6 5.029 4519
100:12 6.472 6.373 6254 6.154 6.002 5.818 5421 4.967 4437
100:13 6467 6.365 6.242 6.137 5.979 3.789 5,377 4.905 4.355

Avp Life 9.816G 4,709 2.817 2.081 14% 1123 0.729 0.519 0.389
Duration 6872 3,735 2.406 1.851 1311 1,044 0.689 0.496 0374
First Pay 2102 202 402 2102 402 02 202 2102 202
Last Pay 11/16 10/11 4/09 1/07 3705 4/04 6/03 1/03 10/02

s vt Aae koo prakdalend sntoly by B8 Wkriney 110, Nher soo tevmor of he rertiire, e afflates wrake. prerelatias a7 b0 fhe oreNEC or
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¢ ' ¢ (f el
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JAN 29 2802 9:57 AM FR DELOITTE&TOUCHE CHLT33! 1561 TO 87843395621 P.14

UBS Warburg LLC ' “ Cmapry
Fined Income Rescrch RFC02QS1 30 yeur 6.5 (A g b, o perermaanc s @
s Pugel
R —— A —
Bond Balance Cuupon Delay Faclor Aul:ruing Index Value Resat Multiplier
Since
1 TA TR 650000 24 1000000 Q1/Q1/02 -1.0000 - -
R A
Cap Floor Current Seillc. Det WAC WAM Priclng  Dwation
Coupon Date Speed @ Px
- - 6.5000 0173002 0yenr 7.25 35300 100.0PPC  100:00
L — AR
e — NS

Price CPR CPR CFR CPR CPR CBR CPit CPR CPR— - -

8.00 10.00 12.00 15.00 16.00 18.00 20.00 25400 30.00

99:16 G.603 6.60G 6.610 6.616 6.618 6.622 6.625 6.637 6.652
99:17 6.596 6.598 6.600 6.603 6.604 6.606 6.608 6.614 6.622
99:18 6.590 6.590 6.590 6.590 6.590 659 6.591 6.592 6.592
v9:19 6583 6.58! 6580 6.577 8.577 6.575 6.574 6.569 6.562
00:20 6.576 6573 6.570 6.564 6.563 6.559 6.557 6.546 6.533
99:21 6.5069 6.565 6.559 6.551 6.549 6.544 6.540 6.523 6.503
99:22 6.563 6.556 6,549 6.538 6.535 6.528 6.523 6.500 6.473
99:23 63556 6.548 6.539 6.525 6.521 6.513 6.506 6478 6.443
90:24 6.549 6.540 6.529 6.512 6.507 6497 6.489 6.455 6.413
00:25 6.543 6.531 6519 6.499 6.493 6481 6.473 6432 6.383
99:26 6.536 6.523 6.508 6.486 6.479 6466 6,456 6.409 6.353
9927 6.529 6514 6498 6473 6.465 6.450 6.439 6.387 6.323
99:28 6.523 6.500 6.448 6461 6.452 6.4135 6.422 6.364 6.293
99:29 63516 6.498 6.478 6.448 6438 6.419 6.403 6.341 6.264
99:30 6.510 6,439 6.468 6.435 6424 6.404 6.389 6318 6234
99:31 6.503 6481 6.458 6.422 6410 6.388 6.372 6.296 6.204
160:00 6.496 6.473 6.448 6.409 6.396 6,373 6.355 6.273 6.174
100:01 6490 06.465 6.437 6.396 6.382 6.357 6.338 G250 6.145
10G:Q2 6.483 6.456 6.427 6.383 6.369 0.342 6.321 6.228 6.115
100:03 6476 6.448 6.417 6.370 6.395 6.326 6.305 6.205 6.085
100:04 6.470 6.440 6.407 6.357 6.341 6311 6.288 6.183 6.055
{03:05 6.403 6.431 6.397 6.344 6.327 6.295 6.271. 6.160 6.026
100:06 6456 6.423 6.387 6.33] 6.313 6.280 6.254 6.137 5.996
100:07 6.450 6.415 6.377 6.319 6,300 6.264 6.238 6.115 5.966
100:08 6.443 6.406 6.367 6.306 6.286 6.249 6.221 6.092 5937
100:09 6.437 6.398 6.357 0293 6272 6.233 6204 6.070 5.907
loo:10 6.430 6.390 6.347 6.280 6.258 6.218 6.187 6.047 5.878
100:11 6.423 6.332 6.316 6.267 6.245 6202 6.171 6.024 5.848
160:12 6.417 6.373 6.326 6.254 6.231 6.187 6.154 6.002 5.818
100:13 6.410 6.365 6.316 6.242 6.217 6.171 6.137 5979 5.789
100:14 6.404 6.357 6.306 0229 6.204 6.156 6.121 5.957 5.759
100:15 6.397 6.349 6.296 6.216 6.190 6.141 6.104 5934 5.730

Avg Life 6.152 4.709 3.73% 2817 2604 2275 2080 1,499 1123
- Duraton 4,662 3.737 3.069 2407 2250 2.003 1852 1372 1.045
Fiest Pay 2/02 2/02 202 1) 202 202 yn 202 2102
Last Pay 613 1011 7/10 409 1/03 1408 1797 3/05 4/04

wazlut horviol hite Uoes puercdes! wiledy by URS Warhats LIL., Nefiber the Lister vl 1he ceredfteaies aur dnty of ity offiifoes sakes oty revresontithin au e the droiaid or
n’#n:w o e huam:mm ‘:mu. T informotton horein !:, jonthury and Wil B¢ amrmck%y w.m(eb p (roLisems nrrb:-szkuv rhey kgt RBHIN ASMIM
witX 171¢ seewrities wad rerhang e commbsafon.
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JAN 29 2862 9:57 AM FR DELOITTE&TOUCHE CHLT33t 1561 TO 97843385621 P.15

Cmopiro)
UBS Warburg LLC 44:4) am Derember 13, 2001
Fized Income RFC02QS1 30 year 6.5 Fonivg i petetnatfiumidd
cropte] 45 I'agel / O
N A s __
Bond Balonee Coupun Delay Faclor  Acording Index  Value  Rescl Multiplier
Since
p‘.'-l TTA SEREARMEME 650000 24 1000000 O0IMINZ -L0000 - -
— R .
Cap Voyr Current Seltle Deat WAC WAM Prieing  Duration
Coupon Dute Speed @ Px
- - 6.5000 Q1/30/02 30ycw 7.25 3SB00 [0G.OPPC  100:00
o ———— S ——— - nmy
Price PPC PPC PPC PPC rec PPC rPC
50.00 75.00 90.00 160.00 125.00 150.00 200.00
99:16 G.G04 6.813 6.621 6,620 6.626 6.632 6,648
99:17 6.597 6.602 6.606 6.608 6.608 6.612 6.620
99:18 6.590 6.590 6.591 6.591 6.591 6.591 6.592
99:19 6.582 6.579 6.575 6.573 6.573 6.57) 6.564
89:20 6575 6.567 6.560 6.556 6.556 6.550 6.536
99:21 6.568 6.556 6.545 6.538 6.538 6.530 6.509
99:22 6.561 6.544 6530 6.521 6.521 6509 6481
99:23 6.554 6.533 6515 6.504 6.504 6489 6.453
99:24 6.547 6.521 6.500 6,446 6,486 6.468 6.425
99:25 6.540 6.509 6485 6.469 6460 6.443 6.397
99:26 6.533 6.498 6.469 6.451 6,451 6.428 6.370
99:27 6.526 6.487 6.454 6.434 6434 6.407 6.342
99:28 6519 6475 6439 6416 6416 6.387 6314
99:29 6.512 6.464 6.424 6.399 6.399 6366 6.287
99:30 6.505 6.452 6.409 6.382 6,382 6.346 6.259
99:34 6494 6441 6.394 6.3064 6.364 6.326 6.231
100:00 6491 6.429 6.379 6,347 6.347 6.305 6.203
100:01 6484 0418 6,364 6.329 6330 6.285 6.176
100:02 6.477 6.406 6.349 G312 6.312 6.265 6.148
100:03 6.470 6.395 6.334 6.295 6.205 6.244 6.120
100:04 6.463 6.383 6319 6277 6278 6.224 6.093
100:05 6.456 6.372 6.304 6.260 6.260 6.204 6,065
100:06 6.449 6.361 6.289 6.243 6.243 6.183 6.038
100:07 6.442 6349 6274 6225 6.220 6.163 6.010
100:08 6435 6,338 6.259 6.208 6.208 6.143 5,983
100:09 6.428 6.326 6.244 6.191 6.191 6,122 5.955
100:10 6.42] 6.315 6.229 6.174 6.174 6.102 5927
100:11 6414 6.304 6214 6.156 6.57 6,082 5.900
100:42 6.407 6.292 6.199 6,139 6.139 6.062 3.872
100:13 6.400 6.281 6.184 6.122 6122 6.041 5.845
100:14 6.393 6269 6.169 6.105 6.105 6.021 5817
100:15 6.386 6.258 6.154 6.087 6.088 6.001 5.790
Avg Life 814 3210 2344 2000 2001 1.676 1.208
Duratlon 4.435 2714 2.064 1.7%0 1791 1.527 1,123
Flrst Pay 202 202 202 2/02 202 2/02 2102
Last Pay 9/12 G/u9 6/07 5106 6/06 4/05 2/04
D v s i e it e 314 s Ao 5 et ok ol e
wtlele the reespities Gad eatdiong e conmmelsslon,
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JAN 29 20882 9:58 AM FR DELOITTE&TOUCHE CHLT331 1S61 TO 978433385621 P.16

UBS Warburg LLC 20828 o S O]
Fixc oo Reogareh RFC02QS1 30 year 6.5 Maraaran Boits meovirtomitng
Gyl ¥ Page 2
Hond Balance Coupunt Delay Factor Agmﬁng Index Value Reset Multiplier
ince
A‘; PF 2336566600 220000 0 1000000 0125602 1ML LES00 035000 100000
L ke it
A N
Cap Floar  Current Setle Dedl WAC WAM Pricing  Duration
Coupuni Dt Spced @ Px

850000 0.00000 2.2000 0173002 IMLI0ycwr 725 358,00 100.0PPC  99:28
— Nl

1ML + 0.350000 cap: 8.500000

R e —— PR— ek A

Prlce PPC PPC pPeC PpC pPC PPC PRC Poc
£0.00 75.00 90.00 100.00 125.00 150.00 200.00 250,00
99:12 2.423 2423 2.423 2.473 — 2.4%9 2454 2.915 2.982
95:13 2412 2.413 2413 2413 2418 2442 2.500 2564
90:14 2,402 2,402 2402 2.402 2.407 2.430 2434 2.545
99:15 2.39] 2.391 2.391 2.391 2.396 2418 2.469 2.52G
99:16 2.380 2,381 2.381 2.381 2.385 2.405 2454 2.508
99:17 2.370 2370 2.370 2370 2374 2.393 2438 2.489
99:18 2359 2359 2.359 2.359 2.363 2381 2423 2470
99:19 2.348 2.348 2,348 2.343 2.352 2,369 2.408 2452
99:20 2.338 2,338 2,338 2.338 2.341 2.356 2.393 2.433
99:21 2.327 2.321 2,327 2.327 2330 2.344 2377 2414
99:22 2.316 2316 2316 2.316 2319 2332 2.362 2.396
09:23 2.306 2.306 2.306 2.306 2.308 2.320 2.347 21
99:24 2.295 2,295 2.295 2.295 2.298 2.307 2.332 2.359
99:25 2.284 2.285 2285 2.285 2.287 2.285 2.316 2,340
99:26 2274 2274 2274 2.274 2276 2.283 2.301 2321
99:27 2.263 2263 2.263 2.263 2.265 2,271 2.286 2.303
09:28 2.253 2.253 2.253 2.253 2.254 2.259 2271 2284
99:29 2.242 2.242 2242 2,242 2.243 2.247 2.256 2266
99:30 2.231 2.23] 2,231 2.23] 2232 2.234 2.240 2247
99:31 222 2221 2221 2.221 2221 2222 2.225 2.229
100:00 2,210 2210 2.210 2210 2.210 2.210 2210 2,210
100:01 2.200 2.199 2.199 2,199 2.199 2.198 2.195 2.192
160:02 2.189 2.189 2.189 2,189 2.188 2.186 2.180 2.173
100:03 2.178 2,178 2.178 2,178 2177 2.174 2.165 2.155
100:04 2.168 2.168 2.168 2.168 2.167 2162 2,149 2.136
100:05 2.157 2,157 2.157 2.157 2.156 2.149 2.134 2,118
100:06 2.147 2.147 2.147 2.147 2.145 2.137 2.119 2.099
100:07 2.136 2.136 2.136 2.136 2.134 2.125 2104 2.081
100:08 2.125 2125 2.125 2.125 2.123 2.113 2.089 2,062
100:09 2.115 2115 2415 2118 2.112 2.101 2074 2.044
100:10 2.)04 2.104 2,104 2.104 2.101 2.089 2.059 2.025
J00:11 2.094 2.094 2094 2.094 2.090 2077 2.044 2.007

Avg Life 3118 3116 alle 3.116 3.024 2.696 2139 1.742
Duration 2.944 2942 2942 2.942 2.862 2.569 2,058 1,686

First Pay 2/02 202 2/02 202 2/02 2/02 2102 202
Last Pay 9/08 98 9/08 9/08 208 11/06 805 1044
B R R L e et e
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Ciiopro}
UBS Warburg LLC 10919 pn Janwary 25, 2002
Fixed [ncome Re I:JE RF C02QS]. 30 year 6.5 M:rgarr'ra’g:nl: mguulférklnu
emopral 452 Prape 2
Bond Balance Coupun Delny  Fuctor Ac?-ulng Index  Value Reset Multlpliee
V' Since
A"J PF  23,365666.00 220000 O  1.000000 012502 IML 18500 0.35000  1.00000
M
iihea—
Cup Floor  Current Sctie Del WAC WaAM Pricing  Dutition
Cuupon Date Speed @ Px
B.50000 0.00000 22000 01/3702 IML30 year  7.25 35800 100.0RPC £9:28
1ML + 0.350000 cap: 8.500000
Price CPR CPR CPR CPR CPR CPR CPR CPR CER
$.00 10.00 18.00 2000 2500 30.00 40.00 50.00 00.00
99:12 2.423 2473 2423 2423 2.453 ZA92 2987 2.703 2.844
99:13 2413 2413 2413 2413 244 2478 2.569 2.678 2.812
99:14 2402 2402 2402 2402 2428 2464 2.550 2.653 2.780
99:15 2391 2.391 2391 2.391 2416 2450 2.531 2.629 2,749
9916 2.381 2.38} 2381 2,381 2404 2436 2512 2.604 287
99:17 2370 2,370 2.370 2370 2392 2421 2493 2.579 2.685
99:18 2.359 2,359 2.359 2.359 2.380 2.407 2474 2.555 2.653
99:19 2.348 2.348 2348 2.348 2.368 2.393 2455 2530 2621
99:20 2.338 2338 2338 2338 2.355 2,379 2.436 2.505 2.590
99:21 2,327 2327 2327 2.327 2,343 2.365 2417 2481 2.558
99:22 2316 2.316 2316 2316 2,331 2351 2.398 2.456 2.526
99:23 2.306 2.306 2306 2.306 2.319 2.337 2379 2431 2495
99:24 2.295 2,295 2.295 2.295 2,307 2.323 236} 2.407 2453
9925 2285 2.285 2285 2.285 2.295 2309 2.342 2.382 2431
99:26 2274 2.274 2274 2274 2,283 2.294 2,323 2357 2400
09:27 2.263 2.263 2.263 2.263 227 2.280 2.304 2313 2.368
09:28 2253 2253 2.253 2.253 2.258 2.266 2.285 2.308 2.336
99:29 2.242 2.242 2242 2242 2.246 2252 2.266 2284 2.305
99:30 2231 2231 2231 2.231 2.234 2238 2.248 2.259 2213
90:31 2221 2.221 2221 2.22) 2222 2.224 2,229 2.235 2.242
100:00 2.210 2210 2210 2210 2210 2.210 2210 2210 2210
100:01 2.(99 2199 2.199 2.199 2.198 2.19% 2.19¢ 2.186 2.179
100:02 2.189 2.189 2.189 2.189 2.186 2.182 211 2.161 2.147
100:03 2.178 2178 2.178 2.178 2.174 2.168 2.154 2.137 2.116
100:04 2.168 2.168 2.168 2.168 2.162 2.154 2.135 2.112 2.084
100:05 2.157 2.157 2.157 2.157 2.150 2.140 2,116 2.088 2.053
100:06 2.147 2.147 2.147 2.147 2.138 2.126 2.098 2063 2.021
100:0? 2.136 2.136 2.436 2.136 2.126 2.112 2.079 2.039 1.99%
100:08 2.125 2.125 2.125 2.125 2.114 2.098 2.060 2014 1.958
100:09 2.115 2115 2115 2115 2.102 2.084 2.04) 1,990 1.927
100:10 2.104 2.104 2.104 2.104 2.090 2.070 2.023 1.965 1.895
100:11 2094 2094 2094 2.094 2078 2.056 2.004 [.941 1.864
Ave Life s 3116 3116 3116 2713 2,318 1.718 1.308 1.013
Duration 2.942 2.942 2942 2942 2.584 2223 1.662 1.273 0990
Flrst Pay 202 202 202 92 2402 2142 202 402 202
Loyt Pay 9108 9/08 9/08 908 12/06 1706 11/04 2/04 B3
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JAN 29 2982 9:58 AM FR DELOITTE&TOUCHE CHLT331 1561 TOo 978433395621 P.18
UBS Warburg LLC 40828 oo demnae i Br
Fixed ncame Rcm% RFC02Q81 30 year 6.5 A5 A Mamaﬁ:a?f:.ﬂfg:ﬁr%flgﬁ g
emoprejAle Puge 3 @

Bomd Balatee Coupan Delay Factar  Accrulng Index Value Resel  Multiplier

Since
SA PS__23.365.66600 630000 O 1000000 0i/25/02 ML _1BSO0 815000 -1.00000
iR
Cap Floor  Curremt  Settle Deul WAC WAM  Pridng Duration
Chupon Dite Speed @ Px
815000 000000 63000 012002 IML3Gyear 7.25 35800 (00.OPPC  7:24
8.150 + -1.000 * 1ML cap: 8.150
R
Price PRC PPC PPC PPC PPC PPC PPC pPC
50.00 2500 90.00 100.90 128.00 150.00 200,00 250.00

~7:08 74.020 73.810 73819 73.819 73545 71438 62.301 48.192
7:09 73510 73.305 73.305 73,305 73.028 70.903 61.727 47.585
7:10 72998 72.795 72795 72.795 72.515 70.374 61.158 46983
7:11 72492 72.280 72290 72280 72.007 (9.849 60.594 46.380
12 71990 71,790 71.790 71.790 71.503 69.330 60.036 45,795
7:13 71.493 71.204 71294 71.294 71.005 68.815 59.482 45209
7:14 71.600 70.804 70.804 70.804 70.510 (8.304 58932 44.627
7:15 70512 70.317 70.317 70.317 70.021 67.798 58.388 44.05)
7:16 70,029 G9.835 69.835 69.835 69536 67.297 57.848 43480
7:17 69.550 69.358 69358 69.338 69.055 6G.B0O 57313 42513
7:18 69.075 68.885 68.885 68.885 68.578 66.307 56.782 42,351
7:19 68,605 68416 68416 68.416 68.106 65.818 56.256 41,794
7:20 6R8.139 67.951 67951 67.951 67.638 65.334 55.734 41241
7:21 61677 67491 67.491 67491 67.174 064.854 55217 40.693
722 67.219 67.034 67.034 67.034 66.715 64.378 54.704 40.149
7:23 60.765 66.582 66.582 66.582 60.259 63.907 54.195 8610
T4 66315 66033 66433 66.433 65807 63430 53690  39.076
725 65869 65680 63689 65680 65360 G975 53190 38545
7:26 65.427 65.248 65248 65.248 64916 62515 52,693 38.019
7:27 64.989 64.812 64.812 64.812 64.475 62.059 52.201 31.497
7:28 64.553 64.379 04.379 64.379 64,039 61.607 51712 36979
7:29 64.124 63.949 63.949 63.949 63.607 61.158 51.227 36.466
7:30 63.697 063.524 63.524 63524 G3.178 60.713 50.747 35.956
7:31 63.274 63,102 63.102 63.102 62.752 60.272 50.270 15450
8:00 62.854 62.683 62.683 62.683 62330 59.834 49.796 34,949
8:01 62.438 62.268 62.268 62.268 61.912 59.400 49327 34.45]
8:02 62,026 61.557 61.857 61.857 61.497 58.970 48.861 33.957
8:03 61.616 61.449 61.449 61.449 61,086 58.542 43.399 33.467
8:04 61214 61.044 61.044 61.044 60.678 58.119 47940 32.980
8:05 60.508 60.643 60.643 60.643 60.274 57.698 47.485 32498
8:06 60.409 60,245 60.245 60245 59.872 57.281 47.034 32019
8:07 60.013 59.850 59.850 §9.850 59.474 S56.868 46.585 31.543
Avg Life 3118 3116 3116 3116 3024 2.696 2139 1,742
Duratlion 0.890 4.893 0.893 0.893 0.887 0.856 0.793 0.749
First Pay 2002 2102 202 202 2/02 242 2102 2102
Last Pay 908 9/08 908 9708 208 11/06 8/05 10/04
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JAN 28 2882 9:59 AM FR DELOITTE&TOUCHE CHLT331 1561 TO 87843395621 P.19
Ciopro)
UBS Warburg LLC 219 g deon e
Plxed income Rgsem% RFCOZQS]. 30 year 6.5 A - 5 A M:"rggn'lmpé:ﬂi\' i:zzftzéfhﬁ @
cmoptalea2 Page3
Bond Balance Coupon  Delay Fuacter  Accrulttg  Index  Value Reset  Multiplier
Since
s
Vo T Saeeem ca000 0 Toww0 07t ML 190 815000 L0000
L VAV R i P
AR AR
Ciup Floor Cutrent Selue Deal WAC WAM Pridog  Duratlon
Coupont Date Speed @ Px
8.15000 0.00000 63000 O0130/02 IML3Dyear 725 35800 )00.0PPC 7:24
R e A
Price CPR CBR CPR CPR CPR CPR CPR CPR CPR
5.00 10.00 15.00 20.00 25.00 30.00 40.00 50,00 60.00
7:08 73819 819 73.819 74.819 71.549 66. 46.612 17.504 -19478
7:09 73.205 73.305 73.305 73.305 71.015 ©5.529 46.007 16,878 -20.088
7:10 72795 72.795 72.795 72.795 70.487 64.975 4S 407 16.258 -20.693
T:11 72.290 72.280 72.29Q 72.290 69.963 64.426 44812 15.643 -21.252
712 71.790 71.790 71.7%0 71.790 69.445 63,881 44222 15.033 -21.886
7:13 71294 11.294 71.294 71.294 68.931 63.341 43.638 14429 -22.415
7:14 70.804 70.804 70.804 70.8304 68.421 62.806 43.058 13,830 -23.058
7:15 70317 70317 70.317 70317 67.916 62.276 42484 {3236 -23.637
7:16 69.835 69.835 69.835 69.835 67416 61.750 41914 {2.648 24210
7:17 69.358 69.358 69.358 69.358 656.919 61229 41350 12.064 -24.778
7:18 68.885 G8.885 68.885 GB.88S 66428 - 060.712 40,790 11.485 -25.341
7:19 68.416 68416 68416 65,416 65.940 60.200 40.234 10911 -25.899
7:20 67.951 67.951 67951 67.951 65.457 59.692 35,684 10.342 -26.452
7:21 67.491 67,491 67.491 67.491 64.978 59.188 39,137 9.778 -27.001
7:22 67.034 67.034 67.034 67.034 64.503 58.688 38.596 9.218 -27.545
7:23 66.582 66.582 66,582 66.582 64.032 §8.193 38.059 8.663 -28.084
7:24 66.133 66.133 66.133 66.533 63.566 57.702 37526 $.113 -28.619
725 65.689 65.689 65.689 65.689 63.103 57.215 36.997 7.567 -29.149
1:26 65.248 65.248 65248 65.248 62.644 56,731 36473 1.026 «29.G75
727 64.812 64.812 64.812 64.812 62189 56.252 35953 6.489 -30.197
7:28 64.379 64.379 64.379 64,379 64,737 55.777 35437 5956 -3).714
729 63.949 63,945 63.949 63.949 6].290 55.305 34.925 5428 «31.227
730 63.524 63.524 63,524 63,524 60.845 54,838 34418 4904 -3L735
3] 63.102 63.102 63.102 63.102 60.406 54.374 33914 4.384 -32.240
8:00 62.683 G2.683 G2.683 62.683 59.969 53913 33414 3,868 -32.740
8:01 62,268 62.268 G2.268 62,268 59536 53457 32918 3,356 -33.236
8:02 61.857 61.857 61.857 61,857 59.106 53.004 32426 2.848 -33.728
8:03 Gl.449 6].449 61.449 §1.449 58,680 52554 31938 2.344 ~34.217
8:04 61.044 61.044 61.044 61.044 58.257 52.108 31454 1.844 -34.701
8:05 60.643 60.6473 60.643 60.643 57838 51,666 30973 1.348 -35.181
8:06 G0.245 60245 60.245 60,245 57422 51.227 30496 0.856 -35.658
8:07 59.850 59,850 59.850 59.850 57.009 50.791 30,023 0.368 -36.131
Avg Life 3,116 ille ilte 3116 2.7113 2318 1,718 1.308 1.013
Duratlon 0.893 0.893 0.893... 0.893 0.858 0.815 0,751 0.727 0.749
Flrst Pay 2002 2002 2102 2/02 202 202 202 2/02 2/02
Lsast Pay 9/08 9/08 98 9/08 12/06 1/06 Md 2004 803

The Infoemution solely by UBS Virban LLC. Neliker the (11uer of the cenifficanes ior eng
ﬂi{mm me&mﬂ me M%br'iudm hereda L prefiaitnary ood wift kn{-mat!:v the wuz

¢ seenriiles and exriutage

610 d

6119 178 ¢IT:T3L

ur fRliures akes awy repte igarion ar w Nie

or

proaficeads pplement wid by ang cther iFKmarion v Mled

£Iee yLe e

07:91 (14d) 20 ST- "NVP



Ma au m-hwu- comei(rziawn

0¢0 d

6119 178 Z17:173L

AS I JRRAY/
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Cmoproj
UBS Warburg LLC 4:08:28 pit Jansary 25,
Flacd Income Research RFCOZQSI 30 yeat' 605 Meegarita pG't"m.r mgﬂm@% i
cmoprol 432 Page9 lb
R
Bond Balance Coupon Delay Factor Ag.;rulnu lodex Value Hesel Mullipliet
e
A6 25000.000.00 6.50000 24 1.000000 OQinin2 -1.0000 N -
[ R AR
L
Cap Floor Corrent Settle  Deal WAC WAM Pricing Duratlon
Coupon Dale Speed @ bx
- . 65000 01/30/02 30yesr 725 358.00 100.0PPC__ 100:05
— — et —————— Frr— M
Préce PrC PPC PPC PPC PPC PPC eC PPC
50.60 75.00 90.00) 100.00 125.60 150.00 200.00 250,00
99:21 §574 0.569 6.566 0564 6.557 0.550 6.539 6.527
69:22 6.568 6.563 6.559 6.556 6.547 6.537 6.521 6.505
99:23 6.563 6.556 6.551 6.547 6.536 6.524 5.504 6484
99:24 6.558 6.549 6.543 6.539 6.525 6.511 6.486 6.462
99:25 6.552 6.543 6.536 6530 6.5]4 6497 6.469 6441
. 9920 6.547 6.536 6.528 6522 6.503 6.484 6452 6.4}9
99:27 6.342 6.529 6.520 6.513 6.492 6.471 6434 6.398
09:28 6.537 6.523 6512 6.505 6.481 6.457 6417 6.376
99:29 6.531 6.516 6.505 6496 6.471 6.444 6.400 . G355
99:30 6.926 6.509 6.497 6.488 6.460 641! 6.382 6334
99;31 6.521 6.503 6.480 6479 6.449 6.418 6.365 6.312
100:00 6.516 6496 6482 6471 6.438 6.405 6.348 6291
100:01 6.511 6.489 6.474 6.403 6.427 6.391 6.330 6.269
100:02 6.503 6.483 6.460 6454 6.417 6.378 6.313 6.243
100:03 6.500 6.476 6.459 6.446 6.406 6.365 6.296 6.227
100:04 6.495 6469 6451 6.437 6.395 6.352 6.279 6205
100:05 6.490 6.463 6.443 6.429 6.384 G.338 6.261 6,184
100:06 6484 6.456 6.436 6.420 6.374 6325 6.244 6.163
100:07 6.479 6.449 G428 6412 6.363 6.312 6.227 6.141
100:08 6.474 6.443 6,421 6.404 6.352 6.299 6.210 6.120
1Q0:09 6.4569 6.436 6.413 6.395 6.341 6286 6.192 G6.099
100:10 6.464 6420 6.405 6.357 6331 6.273 6.175 6.078
100:11 6.458 6.423 6.398 6,378 6320 6.259 6.158 6056
100:12 6.453 6416 6.390 6.370 6.309 6.246 6.141 6035
100:12 §.448 G410 6.382 6.362 6.298 6.233 6.124 6014
100:14 6.443 6.403 6.375 6.353 6.288 6,220 6,106 5.993
100:15 G6.438 6.396 6.367 6.345 6277 6.207 G.089 5971
100:16 6.432 6,390 6.360 6.337 6.266 6.194 6.072 5.950
100:17 6427 6.383 6.352 6.328 6.295 6.181 6.055 5929
100:18 6.422 6.377 6.344 6.320 6.245 G.168 6.038 5908
100:19 6.417 6370 6.337 6.312 6.234 6.155 6.021 5.887
100:20 6412 6364 6.329 6.303 6.223 6.141 6.004 5.865
Avg Life 9,603 6.829 5.604 4.909 3517 2733 2.019 1601
Duration 5.952 4.676 4.059 3688 2.882 2353 1.799 1.455
Fivst Pay 202 2402 202 2002 2/02 102 202 2/02
Last Pay 11731 VIR 11/31 11/31 11/31 9/08 6/06 6/05
_m« Rereln hers beent hprwukd wlez’b; uns b::xrg Juw‘x:m .‘I.'.“;'.Z.i"f.&}f“d' gg [ el ::4! m-z tx‘ w ﬂ‘f;ﬁ; wg%m: o e mﬁ' ar e
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JAN 29 2982 9:53 AM FR DELOITTE&TOUCHE CHLT331 1561 TO 97843335621 p.21

UBS Warburg LLC °'"°”'°‘
Fixed Incume Researce RFC02QS1 30 year 6.5 M:,;’?JE%".;’:"&&%M
cmopre).402 Page 9
e — s
Bond Balance Conpon  Deluy Factor  Acernlng  Index Value  Reset  Mulitpller
Since
A6  25000,00000 650000 24  1.000000 010172 -1.0000 - -
L
L
Cop Floor Currem Settle Desl WAC WwWAM Priciug Dutation
Cuupon Date o Speed @Px
. - 65000 O130/02 30yewr 7.25 35800 100.4PFC  100:05
Ui st
—_—— et e e
Price CPR CFR CPR CPR CPR CPR CPR CPR CPR
£.00 10.060 14.00 20.00 25.00 30.00 40.00 §0.00 &0.00
§9721 6,576 G.572 6.567 - 0.599 6.549 6.941 6.523 6.502 6477
99:22 6.572 6.566 6.559 6.549 6.536 6.524 6.500 64713 6.439
99:23 6.568 6.561 6.554 6.539 6.522 6.508 6.478 6.443 6.400
99:24 6.564 6.535 6.544 6.528 6.509 6491 6.455 6.413 6.361
99:25 6.560 6.549 6.536 6.518 6495 6475 6.432 6.383 6.323
99:26 6.555 6.544 6529 6.508 6481 6.458 6410 6.353 6284
99:27 6.551 6.538 6.521 6.498 6468 - 6442 6387 6.323 6246
99:28 6.547 6.532 6.513 6.487 6.454 6425 6.364 6.293 6,201
99:29 6.543 6.526 6.506 6.477 6.441 6409 G.342 6.263 6.169
99:30 6.538 6.521 6.49% 6.467 6.427 6.392 6.319 6.234 6.130
99:31 6.534 8515 6.401 6.457 6414 6.376 6.296 6.204 6.092
100:00 6.530 6.509 6.483 6.447 6400 6.359 6274 8.174 6.053
100:0) 6.526 6.504 6.476 6.436 6,387 6,34} 6251 6.144 6.015
100:02 0.522 5.498 6.468 6.426 6.373 6.326 6.229 6.115 5877
100:03 6.317 6.492 6.461 6416 6359 6310 6.206 6.085 5838
100:04 6.513 6.487 6.453 6.406 6.346 6.293 6.183 6.055 5.900
100:05 6.509 6.48] 6.445 6.396 6.332 6277 6.161 6.025 5862
100:06 6.505 64175 6.438 6.386 6.319 6,260 6.138 5.996 3.824
100:07 6.501 6.470 6.430 6.375 6.305 0.244 6.lle6 5.960 5.785
100:08 6.496 6.464 6423 6.365 6.292 6.228 6.093 5931 5.747
100:09 6.492 6458 6.415 6.355 6.278 6211 6.071 5.907 5109
100:10 6488 6.453 6.408 6.345 6.265 6.195 6,048 5.877 5.671
100:41 6.484 6447 6.400 6.335 6.252 6.178 6.026 5.848 5633
100:12 6.480 GA41 6.393 6325 6.238 6.162 6.004 5.818 5594
10013 6476 6436 6.385 6.315 6.225 . 6,146 598! 5.789 5.556
100:14 6,471 6,430 6.378 6.305 6211 6.129 5.959 5.159 5.518
100:15 6.467 6.424 6370 6294 6.198 6113 5936 5.730 $.480
100:16 6.463 6419 8.363 6.284 6.184 6.097 5914 5.700 5.442
100:17 6459 6413 6.355 6274 6.171 6.080 5.891 5671 5.404
100:18 6455 6.408 6.348 6.264 6.158 6.064 5.869 5.641 5.366
100:19 6451 6.402 6.340 6254 6.144 6.048 5,847 5.612 5.328
100:20 6.446 6.396 6.333 6244 6.131 6.031 5824 5.582 5.291
Avg Life 13.061 8.623 5797 3.867 2.084 2147 1.519 1.132 0.866
Duration 7.399 5472 4115 3055 2.299 1.889 1377 1.046 0.811
First Pay 2/02 202 202 2102 242 2102 902 202 202
Last Fuy 11/31 1M 11731 1131 1109 07 8/05 9/04 2/04
B T e B N AT et
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JAN 29 2002 19:80 AM FR DELOITTE&TOUCHE CHLT331 1561 TO 878433395621 P.22

Chmopro|
UBS Warbu LLC 4:08:28 pin January 25, 2002
Fixed Incotic Rcm:ll-:E RFCOZQSI 30 year 6.5 Margarirt Genlrn’:;:ryu.t@rhma \ , 7
cmoprol 492 Page 7
Bund Bolanae Coupon Delsy Factor  Aecrulng Index Value  Reset Mullipller
J’ S\t!ce
\ ZA 1552500000 650000 24  1.000000 01/01/02 -1,0000 - -
e iR e g
Cap Floor Currem Settle Deal WAC WAM Pricing  Duratlon
Couypon Dute Speed @ Px
- . 6.5000 0©1/30/02 30year 7.25 35800 100.0PPC 95.20
—s R —
R . R R
Price PPC PPC PPC pPPC PRC PeC PPC PPC
50.00 7500 90.00 100.00 125.00 150.60 200.00 250,00
U5:04 6.932 7.089 7220 7355 9.657 13.663 18870 23.381
9505 6.930 7.086 7.216 7.330 9.634 13.61!} 18.778 23453
95:06 0.927 7.082 7211 7.344 9.611 13.559 18.687 23.325
95:07 6.925 7.078 1207 7.339 9.589 13.507 18.596 23.108
95:08 6.922 7075 7202 7.333 9.566 13.455 18.505 23.070
95:09 6.920 7.011 7.198 7.328 9544 13.404 iB.414 22943
95:10 6918 7.068 7.193 7322 9.521 13.352 18,322 22.816
95:11 6.915 7.004 7.189 1317 9499 13300 18.232 22.689
95:12 6.913 7.060 7.184 7311 9.477 13.248 1B.141 22.562
95:13 6.910 7.057 7.179 7.306 9.454 13.196 18.050 22.435
95:14 6.908 7.053 7.175 7.300 9.432 13.144 17.959 22.308
95:15 6.905 7.050 7.170 7.295 9.409 13,093 17.868 22.182
95116 - 6,903 7.046 1.166 7.289 9,387 15.041 17.778 22.055
95:17 6.900 7.042 7.161 7.284 D.365 12989 17.687 21.929
95:18 6.898 7039 7.157 7278 9.342 12.938 17.597 21.803
95:19 6895 7.035 7.152 1.273 9.320 12.886 17.506 21.677
95:20 6.893 7.032 7.148 1.267 9247 12.835 17416 21.551
95:21 6.890 7.028 7.143 7262 92175 12.783 17.326 21425
95:22 6.888 7.024 7.139 7.256 9.253 12.732 17.236 21.299
95:23 6.885 7.021 7.134 7.251 9.231 12.680 17.146 21.)74
95124 6.883 7.047 7.130 7245 0.208 {2.629 17056 21048
95125 6.881 7.014 7125 7.240 0.186 12.577 16.966 20923
95:26 6.878 7.010 7.12] 1234 9,164 12.526 16.876 20.797
95:27 6.876 7.007 7418 7.229 9,142 12.475 16.786 20.672
0935:28 6.873 7.008 7.112 7.223 9.119 12424 16.696 20-547
95:29 6.871 6.999 7.107 7.218 9.097 12.372 16.607 20423
95:30 6.868 6.996 7.102 7212 9.075 12.321 16517 20.268
95:31 6.866 6.992 7.098 7.207 9.053 12.270 16.428 20.173
96:00 0.863 ©.989 7.093 7.204 0.031 12.219 16.338 20.049
96:01 6.361 6985 1.089 7.196 9,008 12.168 16.249 19.924
96:02 6.858 6.981 7.084 7.190 8.9836 12.117 16.160 19.800
96:03 6.856 6.978 7.080 7.185 8.964 12.066 16,971 19.676
Avg Lifc 14.178 9.604 14632 6.303 1.708 0.695 0.401 0.291
Durathon 13.190 9.056 7.173 5.908 1.456 0.631 0360 0,258
First Pay 9/12 609 6107 5/06 /i1y ) 2/02 2/02 2402
Last Paz 11/20 11714 1211 5110 S‘#I'_ll_t‘i‘r 4/03 9102 T2
ww‘; % m ‘lwﬂddﬁﬂ; Iy UBS lVa'M )37 N.m-dhe mm of g g:l}lkun ¥ ary gﬂd m'r# wxm wmw:n *'.'.-' 'r‘m m ot
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JAN 28 28812

18:00 AM FR DELOITTE&TOUCHE CHLT33!

1561 TO 97843335621

P.23

. Cmopro]
UBS Warburg LLC 4:09:19 prs January 25. 2002
Fixe ncome Research RFC02Q81 30 year 65 ( A7 Margaria Gets myeis ring g\
camproj A2 Poge 7 l
e
Hond Balutice Coupor Delay Factor  Accruing lIndex Value  Reset  Multiplier
Stncs

A\N¥ Za 1555500000 60000 34 1000000 OLOLR
iU A

-1.0000

e

Cop  Floar Curreat Settle

Deml WAC WAM

Pricing  Duration

Coupon Date Speed  @Px
. - 65000 013002 30year 7.25 35800 100.0PPC  95:20
R
- N
Price CER CPR CPR CPR CPR CPR CPR CPR CBR
5.00 10.00 15.00 20.00 25,00 30.00 40.00 £0.00 60.00
95:04 6.840 6.991 7.452 11.704 28291  35.678 49,6538 61329 77072
95:05 6.839 6.988 7.446 11.723 28.126 35.453 49317 60.886 76.486
95:06 6.837 6,983 7.440 11.683 27.961 35.229 48.976 00.444 75.902
95:07 6.835 6.982 7.433 1§.642 27.796 35 005 AR R4S &0 M 75 UE
95:03 6.833 6.979 7.427 11.602 27.632 34,781 48.296 59.562 74.737
95:09 6.83( 6.976 7.421 11562 27.467 34.558 47.957 59.122 74.157
9s5:10 6,830 6.974 7.414 11.521 27.303 34334 - 47618 58,683 73.578
95:11 6.828 6.971 7.408 11.481 27.139 34.112 47280 58245 73.000
95:12 6.826 6.968 7402 11.441 26.975 33.889 46.943 §7.808 72.424
95:13 6.824 G.965 7.396 11.401 26.811 33.667 45.606 57.372 71.850
95:14 6.822 6.962 7.389 11.361 26.648 33.445 45210 56.937 1277
95:15 6.821 6.959 7.383 (1,324 26485 33.223 45934 56.503 70.705
95:106 6.819 6.956 7.377 11.281 26.321 33.002 45.599 56.070 70.135
95:17 6.817 6.953 7.371 11.241 26,158 32.78) 45.265 55.637 69,566
05:18 6.815 6.950 7.364 11.202 25.996 32.560 44.93) 55206 68.998
95:19 6.813 6.048 7.358 11.162 25.833 32.340 44 598 54.715 68.432
95:20 6.812 6.949 7.352 §.122 25.671 32,120 44.265 54,345 67.867
95:21 6.810 6.942 7.345 11.083 25.508 31.900 43,933 53.916 67.304
95:22 6.808 6.939 7.339 11.043 25.345 31.68! 43.601 53.488 66.742
95:23 6.806 6.936 7.333 11.004 25.185 31.461 43.271 53.001 66.18\
95124 6.804 6.933 7327 10965 25.023 31.243 42940 52.635 65.622
95:25 6.802 6.930 7.321 10.925 24.862 31.024 42.610 52.210 65.064
95126 G.801 6.927 7.314 10.886 24.100 30.806 42,281 51,788 64.508
05:27 6.799 6.924 7.308 10.842 24,519 30.588 41,053 51.362 63.953
05:28 6.797 6.922 7.302 10.808 24.378 30.370 41.625 50.939 63.399
95:29 6.795 6.910 7.296 10.769 24,218 30.152 41.297 50.517 62.847
95:30 6.793 6916 7.289 10.730 24.057 29.935 40.970 50.096 62.296
95:31 6.792 6913 7.283 10.691 23.897 29.718 40.644 49.676 61.746
96:00 6.790 6910 7277 10.652 23.736 29.502 40.318 49.257 61.198
96:01 6.788 6.907 7.271 10.613 23.576 29.286 39,993 44.838 60.651
96:02 6.786 6.904 7.264 10.574 23417 29.070 39.668 48421 60.105
96:03 6.785 6.901 7.258 10,536 23,257 28.854 39.344 48.004 59.561
Avg Life 15.484 12.562 6.529 12m 0.231 0.174 0.121 0.097 0.078
Duratlon 18.011 11.255 5.195 0.821 0.200 0.148 0.098 0.076 0.058
First Pay 11716 202 202 Y1) 1) 202 2402 202 2/02
Last Pay 10/26 2!1_2 812 5/08 7702 502 4/02 32 302
ks bt b b g el A o T A0y Ay 0 A o St ALY o ol S

with the seruriiier angd exclnge pasniasto
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JAN 29 2002 10:8@ AM FR DELOITTE&TOUCHE CHLT331 1SB1 TO 97843395621 P.24

: Cmoptof
UBS Warburg LLC d-th:28 25, 2002
Fized Income RCScarcg RFCOZQSI 30 year 6.5 A -% Mersuﬁla’g:nﬁm:zh@rﬁtm
cmopro] A2 Page §
—
Boud Balonce Coupon Delay Faclor Accl;ulng Index VYulue Reset Multplier
- Since
0¥y AB 270010000 65000 74 1006000 G101fR 0000 - .
P
Cap Floor Curreni Bettle  Deal WAC WAM Priclog  Dutalion
Coupon Date Spewd @ Px
- - 65000 01/30/0Z 30year 725 35800 100.0PPC  94:17
YR — s
i — _— M
Price PPC PPC PPC PrC PPC PPC BPC PPC
50.00 75.00 90.00 100.00 125.00 150.00 200.00 280,00
94:0 7.08 462 234 7.301 7.560 7.855 8.284 8718
94:02 7.084 7.159 7.230 7.296 7.335 7.848 8.279 8.705
94:03 7.081 7.155 - 7.226 7.292 7.549 7.840 8.265 B8.693
94:04 7.078 7.152 7.222 7.288 7.543 7.833 B.255 8.680
94:05 7.075 7.148 7.218 7.284 7.537 7.826 8.245 B.668
94:06 7.072 7.145 7.215 7.280 7.532 7.818 8.235 8.653
04:07 7.069 7.142 7.211 7.275 7.526 7.811 8.225 8.643
94:08 7.066 7.138 7.207 7.271 7.520 7.803 8215 8.631
94.09 7.064 7.135 7.203 7.267 7.515 7.796 8.205 8.G618
94:10 7.061 7.132 7.200 7.263 7.509 7789 8.195 8.606
94:11 7.058 7.128 7.196 7.259 7.503 7.781 8.186 £.593
94:12 7.055 7.125 7.192 7.255 7.498 7.774 8.176 8.58)
94:13 7.052 7.122 7.188 7.250 7492 7.766 8.166 8.569
94:14 7.049 7.118 7.184 7.246 7486 7759 8.156 8.556
94:15 7.046 7.115 7.181 7.242 1.481 1.152 8.1456 8.544
04d:16 7.043 7111 7177 1238 7475 7.744 8.136 8331
94:17 7.040 7.108 7.173 7234 7.449 7.737 B.126 8.519
04:18 7.037 7.105 7.169 7.230 7.464 7.130 8.l16 §.507
94:19 7.034 7.101 7.166 7.226 7.458 7.722 8.107 8.494
94:20 7.031 7.098 7.162 7.221 7.452 7.715 3.097 8482
94:21 7.029 7.005 7.158 7217 7447 7.708 8,087 8470
94:22 7.026 7.091 7.154 7.213 7.441 7,700 B.O77 8.457
94:23 7.023 7.088 7.151 7.209 7436 7.693 8,067 8.445
94:24 7.020 7.085 7.147 7.205 7.430 7.686 8.057 8.433
94:25 7.017 7.081 7.143 7.201 7.424 7.678 8.048 8.420
94:26 7.014 7078 7.129 7497 7419 7671 8.038 8.408
94:27 7.014 7.075 7.136 7.192 7.413 7.664 8.028 8.396
94:28 7.008 7.071 7.132 7.188 7.407 7,656 8.018 8.383
94:29 7.005 7.068 7.128 7.184 7.402 7.649 8.008 8371
94:30 7.002 7.065 7.124 7.180 7.396 7.642 7.999 8.359
94:31 6.999 7.061 7.121 7.176 7.390 7.634 7.989 8.346
95:00 6.997 7.058 7.117 7.472 7.385 7.627 1979 8.334

Avp Lile 23.273 17.676 14.488 12.436 7914 5.560 3.948 3.060
Duration 11277 9.821 8.737 7.918 5812 4467 3337 2.657

First Pay 11720 1114 1211 §/10 2/08 11/06 Bas 1004
Last Pay 11/31 11/31 11/31 11/31 11/31 508 6/06 6/05

rmation nlnh.fkmlpmiddm J Warburg LLC. Ncliier O it of e rertificivs ane ary of Ki giaes Aieker dn) repteennision us w e 04cery ar
%qm‘ furmtution hercis n«"? wuss k::fﬂ:pnlluﬁm wmkﬁ«&wﬁrﬁ:;h{b pmwm'yppb’n-:lndhymym Wmmm?ﬁmmﬂyﬁlﬂl
the wewrics wnd exchongre eommlssion,
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JAN 28 2082 10:81 AM FR DELOITTE&TOUCHE CHLT331 1561 TO 87843335621 P.25

Cmopito} |
UBS War bu].' LLC :09:19 puy 2
@ucd Tncome Research RFC02Q51 30 year 65  -Q Mirgaris Geis meens@riing @
ctnoprol A2 Paged
——— . iR A
Bond Balanee Coupom [clay Factor Agr;rulug Index Value Reset Multipller
fice
AP AD_ Z1oTom00 650000 351000000 _ovons 10000 :
o e
Cap Floor Curtent Sellie Deal WAC WAM Pricing  Duration
Coupen Dute Speed @ Px
- - 6.5000 01/30/02 30yecar 725 35800 I100.Q0PFC 9417
e
L iV a e N ——— R —
Price CPR CPR CPR CPR CPR CPR CPR CrR CPR
sl 10.00 15.00 20.00 25.00 30.00 40,00 50.00 60.00
94:0] 7.050 7.102 7209 7.44] 7413 8.095 8.639 9281 10,068
94:02 7.053 7.099 7.206 7.436 7.806 B.0B6 8.627 9.2065 10.048
94:03 7.050 7.096 7.202 7.431 7.798 8.077 8.615 9.24y 10.027
94:04 7.047 7.093 7.198 7.426 7.791 8.069 8.603 9234 10.007
94:05 7.044 7.090 7.195 7.42] 7.784 8.060 8591 5.218 9.987
94:06 7.042 7.087 7.191 7416 1.1 8.051 8.579 9.202 9.966
94:07 7.039 7.084 7.187 7.411 7.710 3.042 8.567 9.186 0.94¢
94:08 7036 7.081 7.184 7.406 7.763 §.034 8.555 92.171 9926
94:09 7.033 7.078 7.180 7.401 7.156 8.025 8.543 9.155 9.905
94:10 7.031 7.075 7.L71 7.39% 7.748 8.016 853! 9.139 9.885
94:11 7.028 7.072 7.173 7.391 7.741 8.007 8.519 9.124 0.865
94:12 7.025 7.069 7.169 7.386 7.734 7.998 8.507 9.108 9.844
94:13 7.023 7,066 7.1606 7.381 7.327 7.990 8495 - 9,092 9.824
94:14 7.020 7.063 7.162 7316 7.720 7981 8.483 9.077 9.804
94:15 7.017 7.060 7.158 7.371 7.713 7972 8471 9.061 9.783
94:16 7.014 7.057 7.155 7.366 7700 7.963 8.460 9.045 9.763
94:17 7.012 7.054 7.151 7.361 7.699 7955 8.448 0.030 9.743
94:18 7.009 7.051 7.147 7.356 7.691 7.946 8436 9.014 9.723
94:19 7.006 7.048 7.144 7.351 7.684 7.937 8424 8,998 9.702
94:20 7.003 7.045 7.140 7.346 7.677 7928 8412 8,983 9.682
94:21 7.00! 7.042 1.137 7.341 7.670 7920 8.400 3.967 9,662
94:22 6.998 7.039 7.133 7.336 7.663 7.511 8,388 8.951 9.642
94:23 6.995 7,036 7.129 7.331 7.656 7.902 8.376 §.936 9.621
94:24 6.992 7.033 T7.126 7.326 7.649 7.893 8.364 8.920 9.601
04:25 6,990 7.030 7.122 7.322 7.642 7.885 8.352 8.904 9.581
94:20 6.987 1.027 7419 7317 7.635 7.876 8.341 8.889 9.561
94:27 6.984 7.024 7.115 7.312 7.628 7.867 8.329 8.873 9,941
94:28 6.982 7.021 7111 7.307 7.621 7.859 8317 8.858 9521
94129 6.979 7.018 7.108 7.302 7.613 7.850 8.305 8.842 9.500
94:30 6.976 7,015 7.104 7.291 7.606 7.841 8293 8,820 9.480
94:31 6.973 7.012 740l 7292 7.599 7.832 - §281 8.811 9460
95:00 6.971 7.009 7.097 7.287 7.592 7.824 8.269 8.795 9.440
Avg Life 27233 21.8%7 15.439 9.515 5197 4.525 3191 2.370 1.804
Duration 12.022 10,948 9.076 6.618 4.622 3.756 2159 2.099 1.622
First Pay 1026 219 9/12 9/08 12/06 106 1104 24 8/03
Last Fay 11/31 11/31 11/31 11731 1/09 307 8/05 9/04 2704
e e o T ety
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JAN 28 28082 19:81 AM FR DELOITTE&’[QUCHE CHLT331 1561 TO 978433385621 P.26

Cmopro]
UBS Warburg LLC 4:65:28 it January 23, 2002
Fixed Income R RF COZQSI 30 year 6.5 AOI Mcrxaﬁlaggutﬂn“:z#@m{m A
iy Page 1 0(‘
kR R
Bottd Balunce Coupon Deluy Faclor  Aecrtlpg Index Value  Resel Multlplior
O Shice
| 8
\—/ NAS 42.440,00000 6.50000 24 1.000000 Q10102 -1.0000 - -
L

M A——

Cap Floor Current Settle Dol WAC WAM Pricing Duration
Coupan Pale Speed @ Px

- - 65000 0)/30/02 30ycar 725 358.00 [OG.OPPC 9813

Price PPC PPC PPC PPC PPC ppC PPC PPC
50.00 75.00 90.00 100.00 125.00 15000 200.00 250,00
07:29 6.787 6,803 6812 6.817 6.52y 6.856 6.962 7.067
97:30 6.783 6.799 6.807 6.813 6.824 6,851 6.955 7.058
97:31 6.779 6.795 6,803 6.808 6.819 6. 6.948 7.049
98:00 6.776 6.791 6.799 6.804 G.BI15 6.841 6.941 7.040
98.01 6.772 6.787 6.795 6.799 6.810 6.835 0.933 7.031
98:02 6.768 6.783 6.790 6.795 6.806 6.830 6.926 7.022
98:03 6.764 6.779 6.786 6.791 6.801 6.825 6.915 7.013
98:04 6.761 6775 = 6782 6.786 6.797 6.820 6.912 7.004
98:05 6.757 6.771 6.778 6782 6.792 6.815 6.905 €.995
98:06 6.753 6.760 6.773 6.778 6.788 6310 6.898 6.986
98:07 6.749 6.762 6,769 6.773 G783 6.805 6.891 6.977
98.08 6.745 6.758 6.765 6.769 6.778 6.800 6.884 6.967
98:09 6,742 6.754 0.761 6,765 6.774 6.795 6.877 6.958
98:10 6,738 6.740 6.757 6,761 6.769 6.790 6.870 6.949
98:11 6.734 6.746 6.752 6.756 6.765 6.785 6.863 6.940
98:12 6,730 6.742 6.748 6.752 6,760 6.780 6.856 6931
98:13 6.727 6.738 6.744 6.748 6.756 6775 6.849 6.922
98:14 6.723 6.734 6.740 6.743 6.751 6,770 6.842 6913
98:15 6.719 6.730 6.735 6.739 6.747 6.765 6.635 0.904
08:16 6.715 6,726 6.731 6.735 6.742 6.760 6.827 6.895
98:17 6.712 6.722 6.727 6.730 6.738 6.755 6.820 6.886
98:18 6.708 6.718 6.723 6.726 6.733 6.749 6813 6.877
98:19 6.704 6.714 6.7£9 6.722 6,729 6,744 6.806 6.868
98:20 6.700 6710 6.714 6.717 6.724 6739 G.799 6.859
98:21 6.697 6.706 6.710 6.713 6.720 6.734 6.792 6.850
98:22 6.693 6.702 6.706 6.709 6.715 6.729 6.785 6.841
98:23 6.689 6.698 6.702 6.705 6.710 6.724 6.778 6.832
98:24 6,686 6.693 6.698 6.700 6.706 6.719 6,771 6.823
98:25 6.682 6.689 6.693 6,696 6.701 6714 6.764 6.814
98:26 6.678 6.685 6,689 6.692 6.697 6.709 6.757 6.805
98:27 6.674 6.GEL 6.685 6.687 6.692 6.704 6.750 6.796
98:28 6.671 6.677 6.681 6.683 6.GBB 6.699 6.743 6.787
AvgLife 13.941 12.177 11.405 10975 10.117 B.627 5531 4.120
Duratlon 8422 7.187 7.4%0 7.319 6.962 6.254 4478 .40
First Pay 2107 207 2007 27 g un 6/06 05

Last Pay 11/31 11/31 11/31 11/31 11731 11/31 410 3107

The herrin has been provided retets by 088 Warliurg AL, Noithwr the lenidor &f 16 ¢orgcaies bue 4 o)l tintex nicke s aelv PefireSeniilion oF w e arruracy or
gﬂm e | nﬂu’: e, The (nfortattm Ilmm?‘tmmmmry ond will be -‘qffl‘ﬂlﬂy b'y #e e moperms mm% Uy dety sihet Hiforwngion sl cquenty filed
[ 1 and eachdng ¢ Lol N,
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JAN 23 20882 18:02 AM FR DELOITTE&TOUCHE CHLT331 1561 TO 97943395621 P.27

Cmoprol
UBS Warburg LLC 09:19 poi Jaaary 25, 2002
Fized Income Rusem:E RFCOZQSI 30 year 6.3 A —O‘ M:}::rim%um mgmis%dmw / y
emoprol s Pagel ( gg
Bond Balanc: Coupan Delsy Faclor  Accrulng Index Value  Reset Mullplier
Since
9 NAS 4244000000 6.50000 4 1.000000 0L/01/02 -1.0000 - -
L
. — PP m—
Cop Floor Current Settle Dedl WAC WAM Pridng Duratlon
Coupon Date Speed @ Px
- — 65000 013002 30yowr 725 35800 IQUOPPC  98.13
A — A
Price CPR CPR CPR CPR CPR CPR CPR CPR CPR
5.n0 10.00 15.00 20.00 25,00 30.00 40.00 50.00 60.00
97:29 6.710 6.791 6.808 6.822 6,845 6.900 7.037 7174 7.340
97.30 G.767 6.787 6.804 6.818 6.840 6.804 7.008 7.143 7.326
97:3) 6.763 6.783 6.800 6.813 6.835 6.888 7.020 7.152 7312
98:00 6.760 6.779 6,795 6.809 6.831 6.882 7.011 7.141 7291
98:01 6.756 6.775 6.791 6.805 6.826 6.876 7.003 7.130 7283
98:02 6.753 6.772 6.787 6.800 6.82] 6.870 6.994 7.119 7.269
08:03 6.749 6.768 6.783 6.796 6.816 6.864 6.986 7.108 7255
98:04 6.746 6.764 6.779 6.791 6.811 6.858 6.977 7.096 7.240
98:05 6.742 6.760 6.775 6.767 6,806 6,853 6.969 7.085 7.226
98:06 6.738 6.736 6.770 6.782 6.801 6.847 6.960 1.074 7212
98:07 6.736 6.752 6.76G 6.778 6.796 6.341 6.952 7.063 7.198
98:08 6.732 6.749 6.762 6.773 6792 -~ 6.833 6.943 7.052 7.183
98.09 6.729 6.745 6.758 6.769 6.787 6.829 6.935 7.041 7.169
98:10 6.725 6.741 6.754 6.765 6.782 6.823 6.926 1.030 7.155
98:11 6.722 6.737 6.750 6.760 6.777 6.817 6918 7.019 7.141
96:12 6718 6.733 6.746 6.756 6.772 6.811 6.909 7.008 7.126
98:13 6,715 6,729 6.74] 6.751 6.767 6.805 6.901 6.997 7.112
98:14 6,712 6.726 6.737 6.747 6,762 6.800 6.802 6.986 7.008
98:18 6.708 6.722 6.733 6.743 6.758 6.794 6.884 6.975 7.084
98:16 6,705 6718 6.729 6,738 6,753 6.788 6.875 6.963 7.070
08:17 6.701 6.714 6.725 6.734 6.748 6.782 6.867 6.952 7.0s5
98:18 6.658 6.710 6.721 6.729 6.743 6.776 G.859 6.941 7.041
98:19 6.694 6.706 6.717 6.725 6.738 6.770 6.850 6,930 7.027
98:20 6.601 6.703 6712 6.720 6.733 6.764 6,842 6219 7013
98:21 6.G8E 6.699 6.708 6716 6.729 6.758 6.833 6.908 6.999
08:22 6.684 6.695 6.704 6.712 6.724 6.753 6.825 6.897 (.985
98:23 6.681 6.691 6.700 6.707 6.719 6.747 6.816 6.886 6970
98:24 6.677 6.687 6.696 6.703 6.714 6.741 6.808 6.875 6.956
08:25 6.674 6.684 6.692 6.693 6.709 6.735 6.799 6.864 6.942
98:26 6.670 6.680 6.688 6.694 6.704 6.729 6.79] 6.B53 0928
98:27 6.667 6.676 6.683 6.690 6.700 6.723 6.783 6.842 6.914
98:28 6.664 6.672 6.679 6.685 6.695 6,717 6.774 6.831 6.900

AvgLife 16283 13485 11727 10560 951  7.016 4449 A2\ 24%
Doraton 9205 8262 7616 7149 6512 5370 3730 285 222
First Pay 2407 27 AW 207 2407 27 8M5 04 2md
LestPy _ 11/31 1131 131 131 iwd1 a3l daw7  M06 s

Thr Aerein has bees yrostded sotely by uumrwml.% Neber tle trover of the ox; 3 Aor any of s qff1aces murhes oay eepreseomanion o W fic dee or
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