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MAR. -19' 02(TUE) 7 11

212 574 3323

TEL:212 821 6119

P. 003

Cmoproj

3:18:19 pm March 19, 2002

Exgismc\:nggggig LLC WFM02006 6-0 Marina TuUm'::’]zluﬁf:nb.rhddag

amepre).519 ’ Poge 5

Band Balunce Coupon Delay Factor  Index Value  Reset Multiplier Cap
PO 1,360,0600,00  0.00000 24 1.0000C0 -1.0000 -
Floer Current Settle Deal WAC WwWAM Pricing Duratlon
Coupon Date Speed @rx
- 0.0000 03/28/02 30year 647 178.00 275.0P5A 65:00
Price PSA PSA PSA PSA PSA PSA PSA PSA PSA

100 150 200 250 275 a0 500 700 1000
64:16 7.105 8.131 9,097 10.082 10.578 11.074 14,988 18.683 23,807
64:17 7.186 B.121 0.086 10.069 10.564 11.060 14,969 18.660 23.777
64:18 7.177 B.LIL 0.075 10.056 10.551 11.046 14.950 1R.636 23.747
64:19 7.169 8.101 0.063 10.044 10537 11.032 14.931 18.612 23.717
64:20 7.160 8.001 9.0532 10.031 10.524 11.018 14912 1B.589 23,687
64:21 7.151 8.081 9.040 10,018 10511 11.004 14.893 18.565 23.657
64:22 7.142 8.071 0,029 10.006 10.497 10,990 14,874 18.542 23.627
64:23 7.133 B.060 D018 9.993 10.484 10.976 14.855 18.518 23.598
64:24 7.124 8.050 9.006 9.080 10471 10.962 14.836 18.495 23.568
64:25 7.116 8.040 £8.905 0.968 10,457 10.948 14.817 18.471 23.538
64:26 7.107 8.030 8.984 0.055 10.444 10.934 14.798 18.448 23.508
64:27 7.098 8.020 B.972 9,942 1040 10.020 14779 18.424 23.479
64:28 7.089 B.OI0 8.961 9930 10418 10,906 14.761 18401 23.449
64:29 7.080 8.000 8.950 9.917 10.404 10.892 14.742 18.378 23.419
64:30 7.072 7.990 8.938 9.904 10.391 10.878 14,723 1R.354 23,380
64:31 7.063 7.980 8.927 9.892 10.378 10.865 14.704 18.331 23,360
65:00 7.054 7.970 8.916 9.879 10.3658 10.851 14,685 18.308 23.330
65:01 7.045 7.960 B.904 0.867 10.351 10.837 14.666 18.284 23.301
65:02 7.037 7.850 8.803 5,854 10.33% 10.823 14.648 18.26) 23.271
65:03 7.028 7.940 8.882 0.842 10.323 10.809 14.629 18.238 23242
65:04 7.019 7.930 8.871 9,829 10,312 10.795 14.610 18.214 23.212
65:05 7.010 7.920 8.859 - 9,816 10.269 10,781 14501 18.19]1 23.183
65:06 7.002 7.910 B.BAB 9.804 10.285 10.768 14573 18.168 23.151
65:07 6,993 7.90D B.837 0.701 10.272 10.754 14.554 1B.145 23.124
65:08 6.984 7.890 B.B26 9.779 10.259 10.740 14.533 18.121 23.094
65:00 6.975 7.880 8.814 9.766 10.246 10.726 14.517 18.098 23.065
65:10 6.967 7.870 8.803 9.754 10.233 10.713 14.498 18.075 23,035
65:1] 6.958 7.860 B.792 0.741 10.220 10.699 14.479 18.052 23.006
65:12 6.049 7.850 8.781 9,729 10.207 10.685 14.461 18.029 22977
65:13 6.941 7.841 8.770 2716 10.193 10.671 14.442 18.006 22.947
65:14 6.932 7.831 8.758 0.704 10.180 10.658 14.424 17.983 22918
65:15 6.023 7.821 8.747 9.692 10.167 10.644 14.405 17.960 22,889
Avg Life 6.767 6.064 5473 4.974 4.754 4,551 A378 2.698 2,103
Duration 5.488 4.802 4,257 3.820 3.634 3.467 2,557 2.060 1.624
First Pay 4/02 4/02 4/02 4/02 4/02 4102 4/02 4/02 4/02
Last Pay 117 117 1/17 1/17 1/17 1/17 1/17 1/17 7(16

The infnmmhn hnmm i m»‘:
¢

rafk |

with the ucurhw #td exchunge Fommistia

WH xololy by UBS Warbar, ‘g 1.C. Nelther the issner of the eritRcates npr gy o
The infurmustinn Arerein

i gffitiores makes any represeniutdun 4 1o e tetriay or

preliminary and will be superssded by the applice mi]l' proapertur supplenicnt and by uny arher infarnirion subrequenly filed



MAR. -19'02(TUE) 17:12 212 §74 3323 TEL:212 821 6119 P. 004

_ Cmopro}

C 3:{8:19 pm March 19, 2002

UBS Warburg LL WFMO02006 6.0 aris S M 5 2202

tmopro] 611 Page 4
Bond Balance Coupon TDelay Factor  Index Value Reset Mulliplier Cap
A3 10,725,000.00 6.00000 24 1000000 -1,0000 - - -

Floor Current Settle Deal WAC WAM Pricing Duration
Conpon Date Speed @Px

- 6.0000 03/28/02 30vyear 647 178.00 275.0P5A 063

Price PSA PSA PSA PSA PSA PSA PSA PSA PSA

100 150 200 250 275 300 500 700 1000
96:15 6.525 6.534 6.5431 6.551 6.356 6.560 6.595 6.708 6.938
96:16 6.520 6.529 6.538 6.547 6.551 6.555 6.589 6.702 6.920
96:17 6.515 6.525 6.533 6.542 6.546 6.550 6.584 6.605 6.520
96:18 6.311 6.520 6.529 6.537 6.541 6.545 6.579 6.689 6.911
96:19 6.506 6.515 6.524 6.532 6.336 6.540 6.573 6.682 6.902
96:20 6.502 6.511 6519 6.527 6.531 6.535 6.568 6.676 6.894
96:21 6.497 6.506 6.514 6.522 6.526 6.530 6.563 6.670 6.883
96:22 6.493 6.501 6.510 6.518 6.521 6.525 6.558 6.663 6.876
96:23 £.488 6.497 6.505 6.513 6.517 6.520 6.532 6.657 6.867
96:24 6.484 6.402 6.500 6.508 6512 6516 6.547 6.650 6.859
D6:25 6.479 6.487 6.495 6.503 6.507 6.511 6.542 6.644 6,830
96:26 6.474 6.483 6.491 6.498 6.502 6.506 6.537 6.637 6.841
96:27 6.470 6.478 6.486 6.493 6.497 6.501 6.531 6.631 6.832
96:28 6.465 - 6473 6.431 6.489 6.492 6.496 6.526 6.625 6.824
06:29 6.461 6.469 6.476 £.484 6.487 6491 6.521 6.618 6.815
96:30 6456 - 6.464 6.472 6.479 6.483 6.486 6.515 6.6]12 6.806
96:11 6.452 0.459 6.467 6.474 6.478 6.481 6.210 6.605 6.798
97:00 6.447 6455 . 6462 6.469 6.4713 6.476 6.505 6.599 6.789
97:01 6.443 6.450 6.457 6.464 6.468 6.47] 6.500 6.593 6.780
97:.02 6.438 6.445 6.453 6.460 6.463 6.466 6.494 6.386 6.771
97:03 6.433 6.441 6448 " 6.435 6.438 6.462 6.4R9 6.580 6.763
97.04 6.429 6.436 6.443 6.430 6.453 6.457 £.484 6.573 6.754
97:05 6.424 6.432 6.438 6.445 6.449 6452 6.479 6.567 6.745
97.06 6.420 6.427 6.434 6.440 6.444 6.447 6473 6.561 6.737
97:07 6415 6.422 6.429 6.436 6.439 6.442 6.468 6.554 6.728
97:08 6.411 6.418 6.424 6.431 6.434 6,437 6.463 6.548 6.719
97:09 6.406 6413 6.420 6.426 6.420 6432 6458 6.542 6711
97:10 6.402 6.408 6.415 6.42] 6.424 6.427 6.453 6.535 6,702
87:11 6.397 6.404 6410 6.416 6.419 6.422 6.447 6.529 6.693
97:12 6.393 6.399 6.406 6.412 6.415 6418 6.442 6.522 6.685
97:13 6.388 6.395 6.401 6.407 6.410 6.413 6.437 6.516 6.676
97:14 6.384 6.390 6,396 6.402 6.405 6.408 6.432 6.510 6.667

Avg Life 9.851 9.579 9.328 9.095 8.985 8.879 8.077 6.270 4.334
Durailon 7.054 6.912 6.780 6.657 6.599 6.542 6.106 5.012 3.679
Fivst Puy 417 417 4/47 4/07 4/07 407 407 vo7 10105
Last Pay 1/17 1717 1/17 V17 1/17 1/17 1/17 1/17 9/08

The infurmarimt lierein has beent providedd solely by 1105 War!{urf LLE. Netrher the ser of the coetiflcares nor any of 4 qffilistes usakes any represeassiion of i the ycourary or
eamplrtrrvsr of the infarmation herein, The injorinutipn herein (s prollminary and will by suporseded by the applieable prospeena supplemear and by amy afliee Infaemution subiepuedily fiied
with the aernrities and cachuage commiSsion,



MAR. -19"02(TUE) 17:12 212 374 3323 TEL:212 821 6119 P. 005

- Cmoproj
LLC — 3:18:19 pr Mareh 19, 2002
Flﬁiltgdslngr’\?gggrcﬁ WFM02006 6.0 Murina Tuklmf ':Illll(lafrlr;l'@’ sleddog
cmaprol 611 Page 3
Bond Balance Coupen Delay Factor Index Value Reset Multiplier Cap
ALAE 1965300000 600000 24 1000000 10000 - - -
Floor Current Settle Deal WAC WAM Pricing Duration
Coupon Daie Speed @ Px
- 6.0000 03/28/02 30year 647 17800 273.0PSA 96:17

Price PSA PSA PSA PSA PSA PSA PSA PSA PsSA

100 150 200 2580 275 ano 500 700 1000
06:01 6,503 6.527 6.559 6.600 6.623 6.649 6.917 7.155 7456

96:02 6.4900 6.523 6.555 6.505 6.618 6.644 6.900 7.145 7.444

96:03 6.495 6.519 6.550 6.590 6.613 6.638 6.002 7.136 7.432

96:04 6.492 6.515 6.546 6.586 6.609 6.633 6.894 7.126 7.419

96:05 6.488 6.511 6.542 6.38] 6.604 6.628 6.887 7.116 7.407

D6:06 6.484 6.507 6.537 6.576 6.599 6.623 6.879 7.107 7.385

06:07 6.480 6.503 6.533 6.572 6.594 6.618 6.872 7.097 7.382

96:08 6476 6.499 6.529 6.567 6.589 6.613 6.804 7.087 7.370

06:09 6.473 6.405 6.524 6.562 6.584 6.608 6.857 7.078 7.358

96:10 . 6469 6.491 6.520 6.358 6.579 6.603 6.849 7.068 7.345

96:11 6.465 6.487 6.516 6.553 6.574 6.597 6.842 7.058 7.333

96:12 6.461 6.483 6.512 6.548 6.569 6.992 6.834 7.049 7.321

96:13 6.457 6.479 6.507 6.544 6.564 6.587 6.827 7.039 7.308

96:14 6.453 6.474 6.503 6.339 6.560 6.582 6.819 7.030 7.206

96:15 6.450 6.470 6.499 6.534 6.555 6.577 6.812 7.020 1.284

96:16 6.446 6.466 6.494 6.530 6.550 6,572 6.804 7.010 7.271

96:17 6.442 6.462 6.400 6.525 6.545 6.567 6.797 7.001 7.259

96:18 6.438 6.458 6.486 6.520 6.340 6.562 6.789 6.991 7.247

06:19 6.434 6.454 6.48] 6.516 6.535 6.557 6.782 6.982 7.234

96:20 6.431 6.450 6.477 6511 6.530 6.551 6.774 6.972 7.222

96:21 6.427 6.446 6.473 6.306 6.528 6.546 6.767 6.962 7.210

96:22 65.423 6.442 6.468 6.502 6.521 6.534} 6.759 6.953 7.198

96:23 6.419 6.438 6.464 6.497 6.516 6.536 6.752 6.943 7.185

96:24 6415 6.434 6.460 6.492 6.511 6.531 6.744 6.934 7.173

0625 6.412 6.430 6.456 65.488 6.506 6.526 6.737 6.924 7.161]

96:26 6.408 6.424 6.451 6.483 6.501 6.521 6.729 6.914 7.149

96:27 6.404 6.422 0.447 6.478 6.496 6.5316 6.722 6.905 7.136

06:28 6,400 6.418 6.443 6.474 6.49) 6.511 6.7135 6.893 7.124

96:20 6.396 6.414 6.438 6.460 6.487 6.506 6.707 6.886 7.112

96:30 6.393 6.410 6.434 6.464 6.482 6.501 6.700 6.876 7.100

96:3] 6.380 6.406 6.430 6.460 6.477 6.493 6.692 6.867 7.087

97:00 6.185 6.402 6.426 6.455 6472 6,490 6.685 6.857 7.075

Avg Life 12,512 11.598 10.560 9.491 8.966 8.456 5210 3.902 2968
Duration 8.458 8.013 7.481 6.900 6.608 6.311 4,303 3.355 2.622

First Pay M2 m 12/09 11108 6/08 2/08 4/06 6/05 10/04

Last Pay mn7 1717 117 1/17 117 1/17 2/10 1/07 1)/05

The hpnnlwluu Imdn has heou ‘ ovided salzfy by m-u' Warbur; LI(' Neltker the issuer af the cerilficanes por q, ub’;! its qffliknrs aiakes any tepresentaiin g to the peourdry py
herein {2 prolfatuey soed will bo sipurseded by the anplicable prospersiy sipphement and by any uther informarien sidsequendy filed

of the
wuh he murlue: and exrhuinge mmm!uim




MAR. -19"02(TUE) 17:13 212 §74 3323 TEL:212 821 6119 P. 006

Cmopro]

I 3:18:19 pm Murch 19, 2002

gg(?dslngngggcuaﬁhg LLC WFM02006 6.0 Marina Tuklriﬁrr?umfjuru“nl@.\'lcddug

cmopre).s11 Page 2

Bond Balance Coupon Delsy Factor  Index Value Reset Multlplier Cap
A} 75,000,000.00 6.00000 14 1.000000 -1.0000 « - R
Floor Current Settle Deal WAC WAM Pricing Duraton
Coupon Date Speed @ Px
- 6.0000 03/28/02 30ycar 647 17800 275.0PSA  101:06

Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
100 150 200 250 278 300 500 700 1000
100:22 5.758 5.758 5718 5.680 5.66] 5.644 5.520 5418 5.289
100:23 5.790 5,749 3,708 5.668 5.650 5.631 5.504 5.399 5.267
100:24 5.782 5.740 5.69R 5.657 5.638 5619 5488 5.380 5.244
100:25 5774 5.731 A.687 5.646 5.626 5.607 5.472 5.362 3222
100:26 5.767 5.722 5.677 5.633 5.614 5594 5.457 5.343 5.199
100:27 4,759 5.713 5.667 5.623 5.602 5.582 5441 3.324 5.177
100:28 5751 5.704 5.657 5.612 5.591 5.570 5.425 5.306 5.155
100:29 5.743 5.695 5.647 5.601 5.579 5.558 5.400 5.287 5,132
100:30 5.735 5.686 5.637 5.590 5.567 5.545 5.394 5.26R 5.110
100:31 5.727 5.677 5.627 5.578 5.555 5533 5,378 3.250 5.0R8
101:00 5.719 5.668 5.616 5.567 5.544 5.521 5.362 5.231 5.065
101:01 571 5.659 5.606 5.556 5.532 5.508 5.346 5212 5.043
101:02 5.704 5.650 5.596 5.545 5.520 5.496 5.330 5.194 5.021
101:03 5.696 5.641 5.586 5.533 5.508 5.484 5.315 5.175 4,990
101:04 5.688 5.632 5.576 5.522 5.497 5472 5290 . 5.156 4.976
101:08 5.680 5.623 5.560 5.511 5485 5.460 5.283 3,138 4.954
101:06 5.672 5.614 5.556 5.500 5473 5.447 5.268 5.119 4932
101:07 5.664 5.605 5.546 5.489 5.461 5.435 5252 5.101 4910
101:08 5.656 5.596 5.535 5.478 5.430 5.423 5.236 5.082 4.887
101:09 5.649 5.587 5.525 5.466 5.438 5411 5.220 5.063 4.865
101:10 5.641 5.578 5518 5.455 §.420 5.308 5.205 5.045 4.843
101:1} 5.633 5.569 5.505 5.444 5415 5.386 5.189 5.026 4.R21
101:12 5.625 5.560 5.495 5.433 5.403 5.374 5.173 3.008 4.799
101:13 5.617 5.551 5.485 5.422 5.391 5.362 5158 4.989 4.776
101:14 5.609 5.542 5.475 5.410 5.380 5.350 5142 4.971 4.754
101:15 5.602 5.533 5.4635 5,399 5.368 5.338 5.126 4.952 4.732
101:16 5.504 53.524 5455 5.38R 5.356 5.325 3111 4.934 4,710
101:17 5.586 5.515 5.445 5.377 5.345 5313 5.095 4.915 4,688
101:18 5.578 5.506 5.435 5.366 5333 5.301 5.080 4,897 4.666
101:19 5.870 5.497 5.4235 5,355 5.321 5.289 5.064 4.878 4.644
101:20 5.563 5.488 5415 5.344 5.310 5.277 5.048 4.860 4.622
101:21 5.555 5479 5.405 5.333 5.298 5.265 5.033 4.841 4.600
Avg Life 4,794 4.075 3.544 3.149 2.990 2.851 2.156 1.796 1.485
Duratlon 3.920 3.424 3041 2.746 2,625 2.516 1.957 1.653 1.383
First Pay 4/02 4/02 4/02 4/02 4102 4/02 4/02 4/02 4/02
Last Pay 7/12 311 12/09 11/08 6/08 2/08 4/06 6/05 10/04

The Informarian her ¢ hiz been pravided solely by UBS Warburg 1.C. Nelther the {ssyer af the rertifcates nar any of 5 uifilutes makes any Cepreseutation s fo live Grrireey ve
cumpieteness of the informarton fmtu. The Information herein 13 pretiminury and will be s the gpplirah trury ’ et
bt et afurmarion mmmhakm;m preliminury shpers &y che qpplirable prospecius supplenpis and by any arher infannation ;Mugqumll,rﬁ!zd



MAR. -19' 02(TUE) 17:13 212 3§74 3323 TEL:212 821 6119 P. 007

- — Cmopro]
UB rg LLC 3:18:19 pm March 15, ooz
Ti x¢dslnc‘o‘|ln?§ggrc§ WFMOZOOﬁ 6.0 Marina Tuldun mle:in@.rleddog
cmapra).511
Bond Balance Coupon Delay Factor  Index Value  Reset Muitiplier Cap
Ay T 287,662,00000  6.00000 24 1.000000 -1.0000 - - -

Tloor Current Settle Deal WAC WaAM Pricing Duratlon
Coupon Date Speed @Px

- 60000 Q32R/02 30Qyear 647 178.00 275.0PSA  100:26

Price PSA PSA PSA PSA PSA PSA PSA PSA PSA
100 150 200 250 275 300 500 700 1000

100:10 5936 5923 5000 5.895 5.888 3.881 2.824 3,769 5.692
100:11 5.930 5.916 5.002 5.887 5.880 5.872 5.813 5.756 5.675
100:12 5.924 5.900 5.804 5.879 5.872 5.864 5.802 5.742 5.658
100:13 5918 5.503 5.887 5.871 5.863 5.855 57914 5.729 5.641
100:14 5.912 5.806 5.880 5.863 5.855 5.847 5.780 5.716 5.6235
100:15 5,906 5.889 5.873 5.836 5.847 5.838 5.769 5,702 5.608
100:16 5.900 5.883 5.863 §.848 5.839 5.830 5.758 5.689 5.501
100:17 5.804 5.876 5.858 5.B40 5.83! 5.821 5.748 5.676 5.575
100:18 5.888 5.870 5.851 5.832 5.823 5.813 5.737 5.062 5.558
100:19 5.882 5.863 5.844 5.824 2.814 5.805 5.726 5.649 3.541
100:20 5.876 5.856 5.836 5.816 5.806 5,796 5715 5.636 5.525
100:21 5.870 5.850 5.829 5.809 5.798 5.788 5.704 5.622 3.508
100:22 5.863 5.843 5.822 5.801 5.790 5.779 5.693 5.609 5.491
100:23 5.857 5.836 5.815 5.793 5.782 2771 5.682 5.596 3475
100:24 5.851 5.830 5.808 5.785 3,774 5.762 5.671 5.583 5.458
100:25 5.845 5.823 5.800 57 5.766 5.754 5.660 5.569 5.442
100:26 . 5.839 5.817 5.793 3.770 5.758 5.746 5.650 5.556 5.425
100:27 5.833 5810 5.786 5.762 3.749 5.737 5.639 5.543 5.408
100:28 5.827 5.803 5.779 5.754 3.741 5719 5.628 5.530 5.392
100:29 5.82} 5797 5.772 5.746 5.733 5.720 5.617 5.516 5.375
100:30 5.815 5.790 5.764 5,738 5.725 5.712 5.606 5.503 5.359
100:31 5.800 5.784 5357 5.731 5717 5.704 5.595 5.490 5.342
101:00 5.803 5.777 5.750 5.723 5.700 5.695 5584 3.477 5,325
{01:01 5.797 5.770 3.743 5.7115 5.701 5.687 5.374 5.464 5.309
101:02 5,791 5.764 5.736 3.707 5.603 5.678 5.563 5.450 5.202
101:03 5.785 5.157 5,729 5.609 5.685 5.670 3552 5437 5.276
101:04 5.779 3.751 Lyl 5.692 5.677 5.662 5.541 5.424 5259
101:05 5.773 5.744 5.714 5.684 5.669 5.653 5530 5.411 5.243
101:06 5.767 5737 5.707 5.676 5.661 5.645 5.520 5.398 5.226
103:07 3.761 373 5.700 5.668 2.652 5.637 5.509 5.384 5210
101:08 5.755 5.724 5.693 5.66 5.644 5.628 5.498 5371 3,193
101:09 5,749 5748 5.686 5.653 2.636 5.620 5.487 5.358 5177

Avg Life 6.748 6.038 $.441 4.937 4.715 4.510 3328 2.644 2.051
Duration 5120 4.670 4,285 3.953 A.805 3,667 2,840 2,329 1.858
First Pay 4/02 4/02 4/02 4/02 4/02 4/02 402 4/02 4/02
Last Pay 1/17 1/17 1/17 1717 1/17 1/17 1/17 1/17 9/08

Th: tofarmurtoil lmm hus been /mwhlwl anlely by UBS Warburg LLC. Nelther the ixsuet of the certificaies nar allvh(!rfm affilutes makes any repredentulisn as ca rhe piebrnry or

of the ereln, The fun herapr fy prediminary one witl he superseded by the opplt )
VKIth Th swetriied and exhange commission. f ke o supersedzd by the oppliable prospecras supplencat und by any wher bnfomariun subsequendly fited
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MAR. -19' 02(TUE) 17:14 212 §74 3323 TEL:212 821 6119 P. 009

Cmopro]
UB - = 2:51:12 pm March ]9, 2002
Fixcdslnﬁgggggg LLC WFM02006 'ORIG . . ‘ 6.0 Marina Tukhin mtukhin@agdd:{
smopro).i1 ' W
Bond Balance Coupon Delay Factor  Index Value  Reset Mulliplier Cap
PT  303,040,000.00 6.00000 24 £.000000 -1.0000 - - -

Floor Current Settle Deal WAC WAM Pricing Duration
Coupon Date Speed @ Px

- 6.0000 03/28/02 30year 647 176.00 275.0PSA  90:00

o — - - - - [P J—

Price PSA PSA PSA PSA PSA
0 100 275 300 500

90:00 7.738 8.123 8,845 8.950 9.780

Avg Life 8.618 6.748 4,718 4.510 3.328
Duration 5.909 4,713 3,515 3.336 2.625

First Pay 4/02 4/02 4/02 4/02 4/02
Last Pay /17 Yk 117 1117 117
Rond Balance Coupon Delay Factor  Index Value  Reset Multiplier Cup
Bi  3,000,000.00 6.00000 24 1.000000 -1.00C0 - - -

Floor Current Settle Deal WAC WAM Pricing  Duration
Coupon Date Speed @ Px

- 6.0000 03/2B/02 30year 647 17800 2750PSA  90:00

Price psA PSA PsSaA PSA PSA
0 100 275 300 500
00:00 7.738 7.804 7.90R 7.922 B.023

Avg Life 8.615 8.149 7.495 7.416 6.877
Duration 5.909 5.686 5.370 333 5.063

First Pay 402 4/02 4/02 4/02 4/02
Last Pay 117 1/17 1/17 117 1/17

Rond Balunce Coupen Delay Factor  Index Valye  Reset Multiplier Cap
B2  1,000,000.00 6.00000 24 1.000000 -1.0000 - - -

Floor Current Settlo Deal WAC WaAM Pricing  Duration
Coupon Date Specd @ Px

- G.0000  03/28/02 30year 647 178.00 275.0PSA  90:00

Price PSA PSA PSA PSA PSA
0 1040 275 300 500
90:00 7.738 7.804 7.908 7.922 8.023

Avp Lile 8.615 8.149 7.495 7.416 6.877
Puration 5,909 5,686 5.370 5.331 5.063
First Pay 4102 4/02 4/02 4/02 4/02
Last an 117 mn7 W17 117 1717

1 f the accuracy or

The infurmatian herein has e en provided salely by USS Wurbu? LLE. Nether the issuer of the {:rg}"{‘ﬂh‘)‘ nar any br;/ irs aytltancs mukes uny rep. art 3
5 of the i [ s ¢ Rrspocies ripplement and by any ather infurmailon subieguently fifzd

oy erefn. The fornativa herein (s pretimdingy uesd will be sipeeseded by the applirg
with the seeuritles aued exchunge commivinn.
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Cmoproj

UB arbur LLC - 0 3:51:42 pin March 18, 2002
FixcdSIncvo‘r’nc R(:SCHI'C% WFM02006-ORIG 6.0 Marina Takhin mrukhin@leddog
£mOpra}41 Puge 2
Band Balance Coupon Delay Factor  Index Value  Reset Multiplier Cap
B3  400,000.00 6.00000 24 1.000000 -1.0000 - - -
Flaor Current Settle Deal WAC WAM Pricing Duration
Conpon Date Speed @ Px
- 6.0000 03/28/02 30year 647 178.00 275.0PSA 90:00
Price PSA PSA PSA PSA PSA
0 100 275 300 500
90:00 7.738 7.804 7.908 7.922 £.023
Avp Lie R.615 8.149 7.495 7.416 6.877
Duration 5909 5.686 5,370 5331 5.063
First Pay 4/02 4/02 4/02 4/02 4/02
Last Pay 1/17 117 1/17 117 1/17
Bnnd Balance Coupon Delay Factor Index Value  Reset Multiplier Cap
B4 400,000.00 6.00000 24 1.000000 -1.0000 - - .
Floor Current Settle Deal WAC WAM Pricing Duration
Coupon Date Speed @Px
- 6.0000 03/28/02 230year 647 176.00 275.0PSA 90:00
Price PSA PSA PSA PSA PSA
0 100 278 300 500
90:00 7.738 7.804 7.908 7.922 B8.023
Avg Life R.615 8.149 7.495 7.416 6,877
Duration 5.909 5.686 5.370 5331 5.063
Flrst Pay 4/02 4/02 4/02 4/02 4/02
Last Pay 1/17 1/17 1/17 117 1/17
Bond Balance Coupon [ielay Factor Index Value  Resec Multiplier Cap
Bs 200,000.00 6.00000 24 1.000000 -1.0000 - - -
Floor Current Settle Deal WAC WAM Pricing Durntion
Coupon Date Speed @ Px
- 6.0000 03/28/02 30year 647 178.00 275.0PSA 90:00
Price PSA PSA PSA PSA PSA
0 100 275 300 500
90:00 7.738 7.804 7.908 7.922 8.023
Avg Life 8.615 8.149 7.495 7.416 6877
Duration 5.905 5.686 5.370 5.321 5.063
First Pay 4/02 4/02 4/02 4/02 4/02
Last Pay 1/17 1/17 1/17 1/17 1/17

The In}{nrmadan Jlrmn fs been :mwdm

3 0
wuh the seguriise und urhmur rantmbrviun.

gerely by UBS Worbnrg LLC, Neihier the irvurcr of the certificqres nor un
The Informarion herein 1y prefimlaary and wil) be superseded by the mmlu e praspearus fuphlement anid by uny erier information subsequencdy Mied
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.- Cmopro|
UBS Warbureg LLL.C ! 3:51:12 pm Mareh 19, 2002
Fiin e Rt WFM02006-ORIG | 6.0 Marina Tukin misbhin@sleddog
chopral.511 ' Fage 3

Rond Dalance Coupon Delay TFactor Index Value Reset Multiplier Cap
B6  400,000.00 6.00000 24 1.000000 -1.0000 . - .

Fioor Current Settle Deal WAC WAM Pricing Duration
Coupon Date Speed @ M

- 60000 03/28/02 30yeur 6.47 178.00 2750PSA  90:00

Price PSA PSA PSA PSA PSA
0 100 275 o 500
50:00 7738 7.804 7.908 7922 8.023

Avg Life 8.615 8.149 7.495 7.416 6.877
Duration 5.909 5.686 5.370 5331 5,063
First Pay 402 4/02 4/02 4/02 4/02

Last Pay 1/17 1117 1117 1/17 1/17
Bond Balance Coupon Delny Factor  Index Value  Reset Multipler Cap
PO 1.260,000.00 0.00000 24 1.000000 -1.0000 - - -

KFloor Current Settle Deal WAC WAM Pricing  Duration
Coupon Date Speed @ Px

- 0.0000 03/28/02 3I0yerr 647 17800 2750P5A  90:00

Price PSA PSA PSA PSA PSA
0 100 275 300 500
90:00 1.242 1.594 2,286 2,390 3225

Avg Life 8.615 6.767 4,754 4.551 3.378
Duration 8.345 6.457 4.466 4.271 1160
First Pay 4/02 4/02 4/02 4/02 4/02
L.ost Pay 117 117 1/17 1117 1/17

The bylunmi:nf ,Jf’r,"l i been {:mvided sajriv by UBS Wnrburf LLE. Nedihet the txsmer of the eertificates nar any of i dlftiiutes mpkes any repleientailon as 1a e Reckrary ur
1 ¥ anil i 4 ¥

umple} the 1 7 rell . )
with the sequriies i rechange ;’:ﬁ.;}’li‘l Wsrmntlun hetein 14 y and il be by the applientde prospeetur auppleient amd by ony ather informarton subsegnently filed
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