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MASTR Asset Securitization Trust Series 2002-3
Whole Loan 30YR Fixed-Rate

Deal Slze
GWAC
WAM

Callfornla

Avg Loan Balance

WA LTY

Loan Purpose:

Property Typs:

Dcc Type;

Occupancy:

WA FICO

AAA Ratings

{All loans > 60% have M.1.)

Purchase

No Cash Refl
Cash-Out Refl
Construction Perm

SFIPUD
QOther

Full/Aft

Ful} Income/LImited Asset
NIV

Stated Inc / Full Asset

Primary
Secondary
Invastor

Estimated Subordination Lavel

Pricing Speed

Settlement Date

Depositer

Master Servicer/Bond Adminlstrator

$2650MM
7.030% +/+15bps

358 +/- 2months

49,6% spprox.
$443 approx.

10% approx.
39.8% approx.
36.0% approx.
23.7% approx.
0.8% approx.

86.1% approx.
3.9% approx,

85.0% approx,
8.8% approx.
5.8% approx.
0.6% approx,

$7.3% approx.
2.0% approx.
0.7% approx,

728 approx.

3.25% approx.
300% PSA

06/28/02

2 of 3 (S&P, Moodys. Fitch)

Mertgage Asset Sacuritization Transactlons, inc,

All numbers approximaute.
All tranches subject to 10% size varlance.

Wells Fargo Bank Minnesota, NA

Tho Information hetain hag bean provided solaly by UBS Warburg LLGC. Nellher (ha i82uer of cenilicales bor ahy of ({s e#ilslss makas Ary represeniation as
tp Lha acturgcy or complzianass of (ha (nlormelion harain. The tnformalion Nerein Is pratiminary. and will be supsreaded by (ho appilcable progpecius
supplenani and Ly any ciher Information subsequently filad with (he Sacunties dnd Eschange Commission. The iomieilan r.onuunqd harain wiil 5s
supsregded by tha gegcripilon of ths merigege loana conlained andfer iIncorporaiad by reference In the Prospscius Suppk l
and superasdoa af) Informalion eonlatned In any colialeral tarrn shasle relating io the monpage pool praviovaly pruvldad by UBS Warburg LLC.

crra 1z7¢ 717:071

t7ee

aling to the Corlficalen

h/iC 717 f1on IVt en ne

nnn



MASTR Asset Securitization Trust Series 2002-3
Whole Loan 15YR Fixed-Rate

Dea! Size

awaAc

wam

Callfornia

Avg Loan Balance

WALTV {All loans > 80% have M.1.)

Loan Purpose: Purchase
Rate-Term Refl
Cash-Qut Retl

Property Type: SFD/PUD
Other

Doc Typs: Full/alt
Stated
Streamilned/Quick
NIV

Occupaney: Primary
Sacondary
Investmeant

WA FICO

AAA Ratings

Estimated Subordination Level
Pricing Speed
Settlement Date

Deposltor
fMaster Servicer/Bond Administrator

$210MM
6.552% +/-15bps
178 +/- 2 months
26.3% approx.
$454K approx,
81% apptox.
18.3% approx.
£8,1% approx.
25.8% approx.

87.0% approx.
3.0% approx,

82.0% approx.
9.2% approx.
7.1% approx.
1.7% approx.

95.6% approx.
4.4% approx,
0.0% approx.

738 approx.
2 of 3 (S&P, Moodys. Fitch)

1.26% approx.
276% PSA

0e/28/02

Mortgage Asset Securltization Transactions, Inc.
Wells Fargo Bank Minnesots, NA

Al numbers approxdmate.
All tranthes subject to 10% size varionce,

& UBS Warburg

Tha Infomalion hateln has been provided oofely by UBS Warburg LLC. Nalther the mauer of certflizales nor any of lls alfilalas makas any ropraseniation as lo
|ha accuracy of complotaneas of tha infomation herain. The Inlomailon haram Is prafiminaty, and will be siipersedad by the appieabla prospecius supplement

ang Ly any olHer Informaton aubaaguently fled with the Securilea and Exchango Commissior, The [nfomrmaiion conlained hersin will be superseded by ihe
descetblion of e morgaga leane conlained and/or incarporaiad by releronce In the Proapecius Supplamsnt relgling 10 (he Cenificalas ano supersadss ail
Information esnighed In any colinteral tann chasts relating (o the morgage poo! pravioualy srovided by UBS Warburg LLC.
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ixed lncome Researc
moprol.528

GIBS Warbur% LLC

MAST0203A 30 year 7.4

Cmopro}

1:42:32 pmt June 26, 2002
Margariat Genls nigenis@rhinn
Page 1

Bond

Bulunce

Coupon Dulay Fuctor

index Value  Reset

Mullipller Cop

JA  268,051,000.00 6.00000 24 1.000000 -1.0000
Floor Current Seitle Dcal WAC WAM Pridng Duratlon
Coupon Dale Spued @ Px
- 60000 06/28/02 30ycar 654 177.56 300.0PSA  100:26
15YR Pass-Thru

Price PSA PSA PSA PSA PSA PSA PSA
50 100 160 210 300 400 500
100:10 5.949 5.936 5920 5.906 5.880 5.852 5.823
100:1] 5.544 5.930 5.913 5.898 5.872 5.842 5.812
{00:12 5.938 5924 5.906 5.891 5.863 5.832 5.801
100:13 5.933 5.018 5.899 5.8B4 5.855 5.822 5.790
100:14 5.927 5.912 5.893 5.876 5.846 5.813 5.179
100:45 5.922 5,906 5.886 5.469 S.838 5.803 5.768
100:16 5916 5.899 5.879 5.861 5.829 5.793 5.757
100:17 5911 5.893 5.872 5.854 5.821 5.783 5.746
100:18 5.905 5.887 5.865 5.447 5.8(2 5.774 5.735
100:49 5.900 5.881 5.859 5.839 5.804 5.764 5724
- 100:20 5.894 5.875 5.852 5.832 5.795 3754 5.713
100:21 5.889 5.86% 5.845 5.825 5.787 5.744 5702
100:22 5.883 5.863 5.838 5.817 5.778 5.73s 3.691
100:23 5.878 5.857 5.832 5.810 5.770 5.725 5.680
100:24 5.872 5.851 5.825 5.803 5.761 5715 5.669
100:25 5.867 5.845 5.818 5.795 5.753 5.706 5.658
100:26 5.861 5.839 5.811 5.788 5.745 5.696 5.648
100:27 5.8560 5.823 5.805 5.780 5.736 5.686 5.637
100:28 5.850 5.827 5.798 5.773 5.728 5.677 5,626
100:29 5.845 5.821 5751 5.766 5719 5.667 5.615
100:30 5.83% 5.B{3 5.784 5.759 5711 5.657 5.604
100:31 5.834 5.809 5.7718 5751 5702 5.648 5.593
101:00 5.828 5.803 5771 5.744 5.694 5.638 5.582
101:0L 5.823 5.797 5.764 5.737 5.686 5.628 5.571
101:02 5818 5.791 5.758 5.229 5.677 5.619 5.560
101:03 5.812 5.785 5.751 5722 5.669 5.609 5.550
101:04 5.807 5.779 5.744 5.715 §.660 5.599 5539
101:05 5.801 5.773 5.737 5.707 5.652 5.590 5.528
101:06 5.796 5.767 5.731 5.200 5.644 5.580 5517
101:07 5.790 5.761 5724 5.693 5.635 5571 5.506
101:08 5.785 5.755 5.7 5.685 5.627 5.564 5.495
104:09 5.779 5,749 5711 5.678 5.618 5.55¢ 5.484
Avp Life 7.585 6,735 5.897 5.319 4.495 817 3313
Duration 5.641 5112 4.879 4.205 1,656 3.188 2.827
First Puy 7/02 7102 7102 702 7102 7/02 7102
Last Poy 5/17 5/17 5/17 5/17 §/17 5/17 5/17

The informatlun heretn hus heen provided solely by UD
the accurury ur covpieienesy of e lufivmudton heveln. The informudifun

'y Warburg LLC. Nelther the Juuer vf ke vers

horein iv prelminury und wi

Informetinn subesgnenty Med WA the soeurtries oud sxchunge comminilon
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#

UBS Warburg LLC 113t o e apro)
Fixed Income Rcscarcﬁ MAST0203 30 year 7.9 ,,,‘,,sJ,‘,’,j'?;i,{’,-f,”,,’,’é?,’,,‘,"%,’,ﬁﬁf,
emopro).528 Puge 7
Bound Balonce Coupon Deluy Yaclor Index Value Reset Mullipller Cap
Q-il 14,418,800.00 4.75000 24 1.000000 -1.0000 - - .
Fluor Current Setlle Deal WAC WAM Priclog  Duration
Coupon Date Spced @ Px
- 47500 0&28/02 XMyear 7.03 357.53 IJ00.0PSA 08:24
Price PSA PSA PSA PSA PSA PSA PSA
50 100 160 210 300 400 500
98:08 4,963 5.036 5.204 5,204 5.372 5.534 5.66!
98:09 4.960 5.031 5.195 5.195 5.360 5518 5.642
98:10 4,956 5.025 5,186 5.186 5.347 5.502 5.623
98:11 4,952 5.020 5.177 5.177 5334 5.486 5.604
98:12 4,949 5.015 5.168 5.168 5.322 5470 5.585
08:13 4,945 5.010 5.159 5.159 5.309 5.453 5.566
08:14 4942 5.004 5.150 5.150 5.296 5.437 5.547
98:15 4,938 4.999 5.14} 5.141 © 5.284 5421 5.528
D8:16 4934 4,994 5.132 5132 5.271 5.405 5.509
98:17 4931 4,989 5.123 5.123 5.259 5.389 5.490
98:18 4,927 4983 5114 5.114 5.246 5372 5471
98:19 4.923 4.978 5.105 5105 5.233 5.3156 5452
98:20 4.920 4973 5.097 5.057 5.221 5.340 5433
08:21 4816 "4.968 5.088 5.088 5.208 5.324 5.4t4
98:22 4902 4.963 5.079 5.079 5.196 5.308 5396
98:23 4,909 4957 5.070 5.070 5.183 5292 5.377
98:24 4.905 4952 5.061 5.061 5.170 5.276 5.358
98:25 4.90] 4.947 5.052 5,052 5.158 5,260 5.339
98:26 4.898 4,942 5.043 5.043 5.145 5.243 5.320
98:27 4.894 4,936 5.034 5.034 5.133 5.227 5.301
98:28 4.891 4.93] 5.025 5.025 5.120 5.211 5.282
98.29 4.887 4926 5017 5017 5.108 5.195 5.263
98.30 4,883 4921 5.008 5.008 5.095 5.179 5.245
98:314 4.880 4.916 4.999 4.999 5.083 5.163 5.226
99:00 4.876 4910 .4.990 4990 5.070 5.147 5.207
99:0{ 4.872 4.905 4981 4.98) 5.057 5.131 5.188
99:02 4,369 4.900 4972 4.972 5.045 5.115 5.169
99:03 4.865 4,895 4.963 4.963 5.032 5.09% 5.150
99:04 4.862 4,890 4955 4.955 5.020 5.083 5.132
9%.05 4,858 4.884 4,940 4,946 5.007 5.067 5.113
99:06 4854 -~ 4,879 4917 4937 4995 5.051 5.094
99:07 4,851 4874 4928 4928 4,982 5.035 5.075
Avg Life 11.632 1.370 4.07y 4.079 2.762 2.115 1.790
Duration 8.680 6.047 3.548 3.548 2.507 1.956 1.669
First Poy 1210 7/02 7102 7102 7102 7102 7102
Last Pay 4/17 2/12 1/09 1/09 9/06 5/058 11/04

The tnfornvision hereln 1ay bren nrovided piely by UDS Warliuty LLC. mﬂl‘:{'m et

site thxyrey oF comdeleness of the Infnrmolion Aerein.
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UBS Warburg LLC

Rixed Income Reseurch
emapro) 528

MAST0203 30 year 7.9

Cmopro}
1:11:33 pm June 26, 2002
Margaria Genis nigenis@rhino

Page 8

Bond Balance

Coupan

Deluy Faclur

Index Value

Resel  Multiplier Cap

2. AZ  25000,000.00 5.75000

y7 3 1.000000

-1.0000

Flovr Current Settle Dedd WAC WAM Pricing Duratlon
Coupon Date ’ Speed @ Px
- 5.7500 06/28/02 30year 7.03 357.53 300.0PSA 99:09
Price pPsa PSA PSA PSA PSA PSA PSA
50 100 160 210 300 400 500
98:25 3.397 5915 5.942 5.993 6.067 06.167 6.257
98:26 5.894 5911 5.938 5.986 6.057 6.154 6.241
9§:27 5.891 3.907 5.933 5.980 6.048 6.141 6.224
94:28 5.388 5.904 5.928 5.973 6.039 6.128 6.208
98:29 5,886 5.900 5924 5967 6.029 6.115 6.191
98:30 5.683 5.897 5919 5.960 6.020 6.102 6.175
98:31 5.880 5.893 3915 5.954 6.011 6.089 6.158
99:00 5.877 5.8%0 5.910 5.947° 6.001 6.076 6.142
99:0{ 5.874 5.886 5.905 5.941 5.992 6.063 6.126
99:02 5.871 5.882 3.901 5.934 5.983 6.050 6.109
99:03 5.868 5.87% 5.896 5.928 5974 6.037 6.093 .
99:04 5.8065 5.875 5.892 5921 5964 - 6.024 6.070
99:05 5.862 5.872 5.887 5.915 5955 6.011 6.060
99:06 5.859 5.868 5.882 5.908 5.940 5.998 6.044
99:07 5.856 5.865 5.878 5.902 5937 5.985 6.027
99:08 5.853 5.861 5.873 5.885 5.927 5972 6.0t .
09:09 5.850 5.857 5.869 5.889 5.918 5.959 5.994
99:10 5.848 5.854 5.864 5.882 5.909 5.946 5.978
99:1t 5.845 5.850 5.859 5.876 5.900 5933 5.962
99:12 5.842 5.847 5.855 5.869 5.890 5.920 5.945
99:13 5.839 5.843 5.850 5.863 5.88! 5.907 5.929
99:14 5.836 5.840 5.846 5.856 5.872 5.894 5.913
99:15 5.833 5.836 5.84) 5.850 5.863 5.881 5.896
99:16 5.830 5.833 5.836 5.843 5.854 5.868 5.880
99:17 5.327 5.829 5.832 5.837 5.844 5.855 5.864
99:18 5.824 5.825 5.827 5.830 5.835 5.842 5.847
99:19 5.821 5.822 5.823 5.824 5.826 5.829 5.831
99:20 5.819 5.818 5.818 5.818 5.817 5816 5815
59:21 5.816 5.815 5.814 5.811 5.808 5.803 5.799
99:22 5.813 5.811 5.809 5.805 5.798 5.790 5.782
99:23 S.810 5.808 5.804 5,798 5.78% 5.777 5.766
99:24 5.807 5.804 5.800 5.792 5.780 5.7¢4 5.750
Avg Life 17.953 12.968 9.075 6.088 4.037 2,735 2.124
Duratlon 10,767 8.798 6.819 4.834 3,393 2.409 1.915
First Pay 7/02 7102 2 7102 7102 702 7102
Last Pay 10/24 10/19 1/15 712 5/09 6/07 1/06

ihe Wamtdan hereln hay bm ]')'hawdtd .rvlth b; UBS %wbm LC,
I
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UBS Warburg LL.C - Cmopro)
Facd Incoms Rexarch MAST0203 30 year 7.9 Marz oo e 20, 4002
£moprol.526 Page
Bond Bulance Coupon Deluy Factor Index VYalue Reset Multiplier Cap
IS TER 7166631000 575000 24 1006000 ~1.0000 :
Floor Current Seltle Deal WAC WAM Pricing  Duration
Coupon Dale Speet @ Ix
- 5.7500 06/28/02 30year 7.03 357.53 30D.0PSA  [00:28
Price PSA PSA PsA PSA PSA PSA PSA
50 100 160 210 300 400 500
100:08 3.735 5.709 5.675 5.0647 5.601 5.557 5.519
100:09 5.731 5.704 5.668 5.639 5.591 5.544 5.504
100:10 5.727 5.698 5.661 5.631 5.580 5.531 5.489
100:11 5723 5.693 5.654 5.622 5.569 5518 5.474
100:12 5719 5.687 5.647 5.614 5.558 5.506 5.460
100:13 5714 5.682 5.640 5.605 5.548 5.493 5.445
100:14 5.710 5.677 5.633 5.597 5.537 5.480 5.430
100:15 5.706 5.671 5.626 5.588 5.526 5.467 5415
100:16 5.702 5.666 5.619 5.580 5516 5.454 5401
100:17 5.698 5.660 5012 5.572 5.505 5.441 5.386
100:18 5.694 5.655 5.605 5.563 5.494 5.429 53711 .
100:19 5.690 5.650 5.598 5.555 5.484 5.416 5.357 -
100:20 5.686 5.644 5.591 5.546 5413 5.403 5.342
100:21 5.682 5.639 5.584 5.538 5.463 5,390 5.327
100:22 5.677 5.633 5.577 5.530 5.452 5.377 5.313
100:23 5.673 5.628 5.570 5.52} 5.44 5.365 5.298
100:24 5.669 5.623 5.563 5.513 5.431 5.352 5.283
100:25 5.0665 5.617 5.556 5.505 5.420 533y 5.269
100:26 5.661 5.612 5.549 5.496 5.409 5.326 5.254
100:27 5,657 5.607 5.542 5.488 5.399 5313 5.239
100:28 5.653 5.601 5.535 5.479 5.388 5.301 5225
100:29 5.649 5.596 5.528 5.471 5.378 5.288 5210
100:30 5.645 5.59) 5.521 5.463 5.367 5.27s 5.195
100:31 5.641 5.585 5514 5.454 5.356 5.262 5.181
101:00 5.637 5.580 5.507 5.446 5.3d¢ 5.250 5.166
1o0{:01 5.632 5.575 5.500 5.438 5.335 5237 5.152
101:02 5.628 5.569 5.493 5.429 5.325 5.224 5.137
101:03 5.624 5.564 5486 5.421 5.314 s.211 5.122
10]:04 5.620 5.558 5.479 5.413 5.303 5.199 5.108
101:05 5.616 5.553 5.472 5.404 5.293 5.186 5.093
101:06 5.612 5.548 5.465 5.396 5.282 5.473 5.079
101;07 5.608 5.542 5.458 5.388 5.272 5.161 5.064
Avg Llfe 11392 7.829 5517 4,424 3.340 2,710 2330
Duration 7534 5751 4.405 3.688 2.906 2.416 2107
First Pay T2 7/02 702 7102 7/02 1102 7/02
Last Pay 3726 2/21 12/15 12/12 8/09 11417 11/06

Imar ) slenl solely by UBS Warbiery LUC, Nestlipr che |
Efﬂmy&ﬂﬂr:;'nm:'!‘:fm'iu;:ﬁ /A:rtln. rn: {rfrrmution hereln is prikntiiry amd wlll br supeesnitend hy vhe wppiivable prosyectus npilement and by uny viber
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UBS Warburg LLC oy, Cmopro]

Fixed Income Reserch MASTO0203 30 year 7.9 Ma,g,,';;),,l,'é’,,ﬁ{: ,ﬁ;ﬁﬂj%f,ﬁ%

cmopro). 520 Page 4

fiond Bulance Coupou Deluy Faclur Index Value  Reset Multiplier Cap
2Aq PA  23.,732.500.00 5.00000 24 1.000000 -1.0000 - .
Flvor Current Seltle Dl WAC WAM Pricng  Duration
Coupon Date Speed @ Px
5.0000 D6/28/02 30year 7.03 35753 300.0PSA  101:]7
Price PSA PSA PSA PSA PSA PSA - PSA
§0 100 160 210 Jo0 400 500
10i:01 4,696 4,547 4.547 4.547 4547 4.547 4.520 .

101:02 4.688 4.536 4.536 4,536 4.536 4.536 4,508
104:03 4.680 4.524 4.524 4.524 4524 4.524 4.496
101:04 4.672 4,513 4,513 4.5]3 4513 4513 4.484
101:05 4.664 4.50] 4.50] 4.50] 4,501 4,501 4472
101:06 4,656 4,490 4,490 4.490 4.490 4,490 4.460
10J:07 4.648 4.478 4478 4,478 4,478 4.478 4.448
10):08 4.640 4.467 4,467 4.467 4,467 4.467 4.43G
104:09 4.0632 4.455 4.455 4,455 4.455 4455 4,424
101:10 4,624 4,444 4,444 4.444 4,444 4.444 4412
101:11 4616 4.433 4433 4433 4.433 4,433 4.400
101:42 4.608 4.421 4.42] 4421 4,421 4421 4.388
101:13 4,600 4,410 4,410 44]0 4410 4410 4.376
101:14 4.592 4.398 4,398 4.398 4,398 4,398 4,364
101:15 4.584 4.387 4,387 4387 4,387 4.387 4.352
101:16 4576 4,376 4.376 4,376 4,376 4,376 4,340
101:17 4,568 4,364 4.364 4.364 4,364 4.364 4,328
101:18 4,560 4.353 4.353 4,153 4,353 4.353 4316
104:19 4.552 4,341 4,341 4.34] 4.34] 4.341 4.304
101:20 4.544 4.330 4,330 4,330 4.330 4.330 4,292
101:21 4536 4.319 4.319 4319 4319 4,319 4.280
101:22 4,528 4.307 4.307 4,307 4.307 4,307 4.268
101:23 4.520 4.296 4.296 4296 4.296 4,296 4256
101:24 4512 4.285 4,283 4285 4,285 4.285 4,244
101:25 4.504 4.273 4273 4273 4,273 4.273 4,232
101:26 4.496 4.262 4,262 4,262 4.262 4.262 4.220
101:27 4438 4,251 4,251 4251 4,251 4,251 4.208
101:28 4,480 4239 4.239 4,239 4.239 4.239 4,196
10):29 4472 4,228 4,228 4,228 4.228 4.228 4.184
101:30 4.464 4,217 4217 4217 4217 4247 4172
101:3! 4.456 4.205 4,205 4,205 4,205 4.205 4.]60
102:00 4,443 4.194 4.194 4,194 4.194 4.194 4.143
Avg Life 4.446 2.98Y 2.989 2.989 2,989 2.989 2.517
Duration 3,818 2.648 2695 2.695 2.695 2.695 2.558
First Pay 702 7/02 7102 7/02 7102 7102 7/02
Last Pay 12/10 1107 13/07 1107 11/ 11/07 11/06

The infarmminn Aeretn bas Deen praviided solely ip UDS Wurburg LLC. Nelther the |
the u:!nwr_v ur vompleteacis of the infurmadion Acrein, The informalon hervia b prel

taformadton subsrrumily flied whil the seturinies und exchumre cumumisiion,

ritn 170 717071
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UBS Warbur

Fixed Income Researt
omopIc)528

ELLC

MAST0203 30 year 7.9

Baolonce

Cuupon

Delay Factor

Index

Yajue

Resel  Multdplier Cap

2.538 - .

36,625,090.00 2.40000 0 1.000000 1.8500 ©.55000 1.00000  3,50000
Current Settle Deal WAC WAM Pricing Duralion
Coupon Date Speed @ Px
0.00000 24000 06/28/02 [IML30ycar 703 35753 300.0P5A 100:00
1ML + 0.550000 cap: 8.500000
Price PSA PSA PSA PSA PSA PSA PSA
50 100 160 210 300 400 500
99:16 2.465 2480 2513 2.535 2,572 2.607 2.637
99:17 2.462 2.481 2.506 2.527 2.562 2.595 2.623
99:18 2.458 2.476 2.500 2.520 2.552 2.582 2.609
99:19 2458 2.472 2.494 2.512 2.542 2.570 2.595
99:20 2.452 2.467 2.487 2.504 2.532 2.558 2.581
99:21 " 2.448 2.463 2.481 2.496 2.522 2.546 2.567
99:22 2.445 2.458 2.475 2.489 2.512 2.534 2.553
99:23 2.442 2.453 2.468 2.48) 2.502 2.521
99:24 2.439 2.449 2.462 2.473 2.492 2.509 2.524
99:25 2.435 2.444 2.456 2.466 2.482 2.497 2.510
99:26 2.432 2.440 2.450 2.458 2.472 2.485 2.490 -
99:27 2.429 2.435 2.443 2.450 2.462 2.473 2.482
99:28 2.425 2.430 2437 2.443 2.452 2.46] 2,468
99:29 2422 2.426 2,431 2.435 2.442 2.448 2454 .
99:30 2419 2,421 2.425 2,427 2.432 2.436 2.440
99:31 2415 2.417 2418 2.420 2.422 2.424 2.426
100:Q0 2412 2.412 2412 2412 2.412 2.412 2412
100:01 2.409 2.407 2.406 2.404 2.402 2.400 2.398
100:02 2.405 2.403 2400 2.397 2.392 2.388 2,384
100:03 2.402 2.398 2.393 2.389 2.382 2.376 2.370
100:04 2.399 2.394 2387 2.38] 2.372 2.364 2.356
100:05 2.396 2.389 2.381 2.374 2.362 2.351 2.342
100:06 2.392 2.385 2.375 2.366 2.352 2339 2.328
100:07 2.389 2.380 2.368 2.359 2.343 2.327 2.314
100:08 2.386 2.375 2.362 2351 2.333 2.315 2.300
100:09 2.382 2.371 2.356 2.343 2323 2.303 2.286
100:10 2.379 2,366 2.350 2.336 2313 2291 2.272
10C:11 2,376 2.362 2.343 2.328 2.303 2.279 2.258
100:12 2.372 2.357 2.337 2,320 2.293 2267 2.244
100:(3 2.369 2.353 2331 2313 2.283 2255 2.230
100:14 2.366 2.348 2.325 2,305 2.273 2.243 2,216
100:15 2.363 2.344 2318 2.298 2.263 2231 2.202
Avg Lile 11.392 7.829 5.517 4.424 3.340 2,710 2330
Duration 9.44Y 6.918 4,991 4.082 3141 2,576 2.228
First Pay 7/02 7/02 7/02 7/02 7/02 1102 7/02
_Lust Poy 3/26 2/21 12715 12/12 §/09 11/07 11/06

The iafurnalion herd
the aceAniLy o cum))
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UBS Warburg LLC Wgs
: 2113
Fixed Icome Roseareh MAST0203 30 year 7.9 Margaria Gty myent: o
emoprok528 Page2
Bond Duslince Coupun Delay Fuctor Index Value Reset Multlpller Cap

&% SC  136,625,090.00 6.10000 0 1.000000 IML 1.8500 7.95000 -1.00000  7.95000

Floor  Current Settle Denl WAC WAM Pricing  Duratlon
Coupon Date Speed @ Px

0.00000 6.1000 06/28/02 1ML30year 7.03 35753 300.0PSA 7:.02

7.950 + -1.000 * 1ML cap: 7.950

Price PSA PSA PSA PSA PSA PSA PSA

50 100 160 210 300 400 500
GI8 107710 (04659 100887 97639 91342 4490 77341
619 107071 104017 100239 9698 90877  B3BLL  76.650
620 106439 103.38 99509 96340 90220  83.140 75967
621 105815 102753 98965 95701 89569 2475 75290
622 105197 102131 98338 95068 88925 81818 74620
623 © 104585  10LSI6 - 97718 94443 88288  §LI66  73.957
624 103981 100908  97.104 93824  87.657 0522 73300
625 103383 100306 96497  9321f  B87.033 7988 72650
626  102.791 99.711 95896 92605 36415 79252 72.007
627 102205 9922 95302 92005  B5.E03 78627 71370
G28 101626  98.539 94714 91412  BS.S8 73008  70.738
629 101053  97.962 94132 90824 84599 77395  70.113
630 100486  97.392 93556 90243 84005 76738 G495
6:31 99.924 96827 92986 89667 83418 76187  6B.882
7:00 99369 96268 92421  89.098 8283 75592 (8274
7.0l 08819 95715 91863  88.533 82260 75002  67.673
702 98275 95167 9310 87975  8LGYD 74418 67077
7:03 97737 94635 90763 87422  8Li25 71840 (G487
7:04 97204 94088 90221 86875  80.566 73267 65902
7:05 96676 93557 80.68¢ 86333  B0OI2 72699 65323
7:06 96.154 9303l 8913 85706 79464 72137 64749
7:07 95637 92511 88627 85265 7492 70580  64.18
7:08 95125 91995 88.106 84739 78382 7L 63617
7:09 94618 91485 87591 84217  77.349 70482 63059
7:10 94116 90980 87080 85701 7732l 69.940 62506
7:Al 93619 90479 86574  BI0 76798 69403 61957
7:12 93.127 89084 86072  B82.684 76280 6837 61414
719 92640  89.493 BS.577  B2182 75766  68.344  60.87S
7:1a 92.157 89.007 85086  8L68S 75257 6782  60.34]
7:15 o[.680 88525 84599  8L193 74753  G67.304 59812
7:16 91206  88.048 84117 80705 74254 66791 59288
717 90737 87576 83640 80222 _ 71759 66283 58768
Avglife 11392 7829 5517 4424 330 2710 2330
Duration 0.812 0.806 0799 0791 0774 0756 0741
First Pay 7/02 7102 7/02 7/02 7102 102 7/02
Lost Pay 3126 221 1215 12112 g0y 1407 1106

ton it has e prmied miely v UNS Warburg LLC. Netther the jaser of ihe ¢ estiflsatex nor ua af'in «wmm;a u‘nm auy represeatnlion es i
H','L"f'.'?«"y or cunppletenrny ull’;tc uwmm.'uay herein, The yfrmiston herein (2 preluninary wnd witl be super. ed by the apy Ic prospectit supp und by uny vitier
informaiton sebseyuently flled with the securittes ot rxzhaiige camntistina,
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UBS WarburF LLC

Fixed Income Researc
emopra}.520

MAST0203 30 year 7.9

Cmopro)

1:81.31 pm June 26, 2002
Margaritn Genis mgenis@ riino
Poge S

Bond Balonce Coupon Delay [Factor

Index  Value

Reset Multlpller Cup

BB 11,715700.00 2.35000

0 1.000000

ML 18500 0.50000

1.00000  ¥4.50000

Floor Current Seitle Dual WAC WAM Pricing Duration
Coupon Date Speed @ Px
0.00000 2.3500 06/28/02 IML30yeuwr 7.0 357.53 300.0PSA 100:00
1ML + 0.500000 cap: 8.500000
Price PSA PSA PSA PSA PSA PSA PSA
50 100 160 210 300 400 500
99:16 2.436 2.472 2.515 2.51% 2.544 2.564 2.584
99:17 2431 2.465 2.505 2.505 2.533 2.551 2.570
99:18 2.426 2.458 24986 2.496 2.521 2.539 2.556
99:19 2.422 2.451 2.486 2.486 2.510 2.526 2.542
99:20 2417 2.444 2476 2476 2.498 2.513 2.528
99:21 2.412 2437 2467 2467 2.487 2.501 2514
99:22 2.408 2430 2457 2.457 2476 2.488 2.500
99:23 2.403 2423 2.4438 2.448 2.464 2.475 2.486
99:24 2.399 2417 2439 2.438 2.453 2.463 2473
99:25 2,394 2410 2.428 2.428 2.441 2.450 2.459
99:26 2.389 2.403 2.419 2.419 2.430 2.437 2.445
99:27 2.385 2.396 2.409 2.409 2.418 2.425 2.431
99:28 2.380 2.389 2.400 2.400 2.407 2.412 2.417
06:29 2375 2.382 2.190 2.360 2.396 2.399 2.403
09:30 2.371 2.375 2,381 2.38] 2.384 2.387 2.389
99:31 2.360 2.368 2,371 2.371 2.373 2.374 2.375
100:00 2.362 2.362 2.362 2.362 2.362 2.362 2.362
100:01 2.357 2.355 2.352 2.352 2.350 2.349 2.348
100:02 2,332 2.348 2,342 2.342 2339 2.336 2.334
100:03 2.348 2341 2.333 2.323 2.327 2.324 2.320
100:04 2.343 2.334 2.323 2.323 2316 2.311 2.306
100:05 2.338 2.327 2314 2314 2.305 2,299 2.292
100:06 2.334 2.320 2.304 2.304 2.293 2.286 2279
100:07 2.329 2.314 2.295 2.295 2282 2.273 2.265
100:08 2.325 2307 2285 2.285 2.27) 2.261 2251
100:09 2.320 2.300 2.276 2276 2.259 2.248 2237
100:10 2318 2.293 2.266 2.266 2.248 2236 2223
100:11 2.311 2,286 2257 2.257 2.237 2.223 2210
100:12 2.306 2.279 2.247 2.247 2.225 221 2.196
100:13 2.302 2,273 2.238 2.238 2214 2.198 2.182
100:14 2.297 2.266 2.228 2.228 2203 2.186 2.168
{00:15 2.293 2.259 2.219 2.219 2.191 2.173 2.155
Avg Life 7.662 4,950 3477 3.477 2.887 2.598 23587
Duratlon 6.770 4.555 an 3271 2.746 2.478 2.256
Flrst Pay 7/02 7/02 7702 7/02 7/02 7/02 7/02
Last Pay 4/17 2/12 1/09 1/09 11/07 11/07 11/06

The infivmalion herein hos teen firosided solely
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UBS Warburg LLC

Piacd Income Rescarch

MASTO0203 30 year 7.9

Cmopro)
1:11:31 pm June 26, 2002
Margarite Gealy ingenis@®rhino

cmopre).828 Puge 6
Bond Bnlance Coupon Delay Yactor Index Value Reset  Multipller Cap
ZA% TS 1171570000 G.5000 O 1000000 IML L8500 8UQ000 100000 800000
Floor  Curremt Seille Deul WAC WAM Pricing  Duration
Coupon Date _ Speed @ Px
0.00000 6.1500 06/28/02 IMLI0ycar 7.03 15753 300.0PSA  6:08
8.000 + -1.000 * 1ML cap: 8.000
Price PSA PSA PSA PSA PSA PsA PSA
50 100 160 210 300 400 500

5:24 126.426 122.109 115.267 115.267 112.550 107.72% 102.765
5:25 125.552 121.218 114.361 114,361 111.018 106.778 101.¥05
5:26 124.680 120.338 113.467 113.467 110.698 105.840 100.857
5:27 123.819 119.469 112.583 112.583 109.789 104.9)3 99.920
5:28 122.969 118.6L1 111711 1117101 108.891 103.997 98.994
5:29 122,129 117.764 110.849 110.849 108.003 103.092 98.080
5:30 121.300 116.927 109.998 109.998 107.126 102.198 97.176
5:31 120.482 116.101 109.156 109.156 106.259 101.314 66.282
6:00 119.673 115.284 108.325 108.325 105.403 100.440 95.399
6:01 118.875 114478 107.504 107.504 104.556 99.577 94.526
6:02 118.086 113.681 106.692 106.692 103.719 98.723 93.663
6:03 L17.307 112.894 105.890 105.890 102.891 97.879 92.810
6.04 116.537 H2.116 105.098 105.098 102.073 97.045 91.967
6:05 115.776 111.348 104314 104.314 101.264 96.220 91.133
6:06 115.025 110.588 103,540 103.540 100.465 95.404 90.308
6:07 114282 109.837 {02.774 102,774 99.674 34.598 §9.493
6:08 113.548 109.095 102.017 102.017 98.891 53.800 88.686
6:09 112.823 108.362 101.269 101.269 98.118 93.011 87.889
6:10 112.106 107.637 100.529 100529 97.353 92.231 87.100
6:11 111,397 106.920 99.797 99.797 96.596 91.459 86.320
6:12 110.697 106.212 99.074 99.074 95.847 90.695 85.543
6:13 110,004 105.541 98.358 98.358 95.107 §9.940 84,784
6:14 109,320 104.8319 97.650 97.650 94.374 £9.193 84.028
6:15 108.643 104.134 96.950 96.950 93.649 88.453 83281
6:16 107.974 103.456 96.258 96.258 92.932 87.722 82.541
6:17 107.312 102.786 95.573 95.573 92.222 86.998 81.809
6:18 106.658 102.124 94.895 94.895 91.519 86.281 81.085
6:19 106,011 101.469 94.224 94.224 90.824 85.572 80.368
6:20 105.371 100.820 93.561 93.561 90.136 84.871 79.658
6:21 104.738 100,179 92.905 92.905 £9.435 84.176 78.956
6:22 104.112 99.545 92255 92.255 B8.781 83.489 78.261
6:23 103.493 98.917 91.612 91,612 88.114 82.808 77.573
Avg Lifc 7.662 4.950 3477 3477 2,887 2,598 2.357
Duration 0.680 0.672 0.659 .659 0.638 0.625 0.618
Flrst Pay 7102 702 7/02 7/02 7/02 7/02 7/02
Last Pay 4/17 2/12 1/09 1/09 11/07 11/07 11/06

rmuatlon Juprein but been providesd snldy hy VIS War LLC. Nelther the Lesuer af the eeth
The infr i rmmitan heerin. 1he ﬂ%’nmwn Twrrin iv prefimiiary nmd Wi
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UBS Warburg LLC . Cmopro|
Fixed Income Resen.rcg MAST0203 30 year 7.9 A Mnrgalrllttlléfvfl’:'ﬁzszgflggi
emopro].52D Page s

Bond Balanee Coupon Deluy Foctor Index Value Reget Mulllpller Cap
ZAB ZA  750,000.00 575000 24 1.000000 L0000 -

Flvor Curreni Settle Deal WAC WAM Pricing  Duration
Coupon Date Speed @ Px

- 0.0000 06/28/02 30year 7.03 357.53 300.0PSA 90:00

Price PSA PSA PSA PSA PSA PSA PSA
50 100 160 210 300 400 500
89:16 6.302 0438 6.673 6.89]1 7.383 7.950 8.901
89:17 6.301 6.436 6.670 6.887 7.378 7.943 8.891 .-
89:18 6.299 6.434 6.667 6.884 7.373 7.936 8.881
§9:19 6.297 6.432 6.664 6.880 7.368 7.929 8.870.
89:20 6.296 6.430 6.661 6.877 7.363 7.922 8.860 .
89:21 6.294 6.423 6,659 6.873 7.358 7.915 8.850
89:22 6.293 6.426 6.656 6.870 7.352 7.908 8.840"
89:23 6.291 6.424 6.653 (0.866 7.347 7.501 © 8830
89:24 6.289 6.422 6.650 6.863 7.342 7.494 8.820:
89:25 6.288 6.420 6.648 6.859 7.337 7.887 8.810
§9:26 6.286 6418 6.645 6.856 7332 7.881 8.800
89:27 6.285 6.416 6.642 6.852 7.327 7.874 8.790
89:28 6.283 6414 6.639 £.849 7.322 7.867 8.780:
89:29 6.282 6.412 6.636 6.845 7.317 7.860 8.7707"
89:30 6.280 6.410 6.634 6.842 7.312 7.853 8.759
89:31 6.279 6.408 6.631 6.838 7.307 7.846 8.749 .
90:00 6.277 6.4006 6.628 6.835 7.302 7.839 B.739
90:01 6.275 6.404 6.625 6.832 7.296 7.832 8.729
90:02 6.274 6.402 6.623 6.828 7.291 7.825 8.719
90:03 6.272 6.400 6.620 6.825 7.286 7.818 8.70%
90:04 6.271 6.398 6.617 6.821 7.281 7.811 8.699
90:05 6.269 6.356 6.614 6.818 7.276 7.804 8.6B9
90:06 6.268 6.394 6.612 6.814 7271 1.197 8.679
50:07 6.266 6.392 6.609 6.811 7.266 7.790 8.669
90:08 6.264 6.350 6.606 6.807 7.261 7.783 3.659
90:09 6.263 6.)88 6.603 6.804 7.256 7.776 8.649
90:10 6.261 6.386 6.600 6.800 7.251 7.770 3.639
90:11 6.260 6.384 6.598 6.797 7.246 7.763 8.629
90:12 6.258 6.382 6,393 6.793 7.244 7.756 8.619
90:13 6.257 6.380 6.592 6.790 7.236 7.749 B.609
90:14 6.255 6.378 6.589 6.786 7230 7.742 8.599
90:15 0.254 6.376 6.587 6.783 7.225 7.735 8.589
Avg Llife 22,760 17.772 12.888 10.267 7.043 51417 3.587
Duratlon 22,059 17.212 12470 9.925 6.794 4.980 3.437
Flrst Pay 10724 1019 1/15 ma2 5/09 6/07 1166
Last Pay 9125 9/20 8715 12712 819 10117 2/06

™ malion hercin hut been provtded wlely by UBS Wurlrg WL Nebther dip lstarr of the eerilfleates nor aav of I oflliaics mokes Ay npresentuilvn Ul 10
Ih;not‘fm or cv'mrrlmru of the Iaformulvn hertin, The byormurion hevetn 1y prefimiiry and will he supersadecd by e opy ¢ proy upp and by uny olrr
tnfhrmatlan 1ubrrquenily Alrd srith the :enititlel ond earhaipe cunmirsion.
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{UBS Warburg LLC . Cmopto
Fiscd Income Rescarch . MASTO0203 30 year 7.9 ~ arg G s
cmopre).528 Poyed

Bond Dalance Coupon BPelsy Foctor  Index Value  Resel Multiplier Cup
2A\0 28 38300000 575000 24 [.000000 -1.0000 - -

Floor Current  Settle  Deal WAC WAM Priclng Durstion
Coupon Dute Specd @ Px

- 0.0000 06/28/02 30yewr 7.03 357.53 100.0PSA  %0:.00

Prlce PSA PSA pPsa PSA PSA PsA PSA
50 100 160 210 300 400 500
89:16 06.288 6.415 6.643 7.478 8.405 9.613 11.919
89:17 6.286 6.413 6.640 7.472 8.397 9.60! 11.899
§9:18 6.285 6.411 6.638 7.467 8.388 9.588 11.879
§9:]9 6.283 6.409 6.635 7.461 8.380 9.576 11.858.
89:20 6.281 6.407 6.632 7.456 8371 9.563 11.838
89:21 6.280 6.405 6.630 7.450 8.363 9.551 11,818
89:22 6.278 6.403 6.627 7.445 8.355 9.539 1{.798:;
89.23 6.277 6.401 6.624 7.440° 8.346 9.526 1777
89:24 6.215 6.400 6.622 7.434 8.338 9.514 11.757.
§9:25 6.274 6.398 6.619 7429 8,329 9.501 11,7372
89:26 6.272 6.396 6.616 7.423 8.321 0.489 1L.707%
89:27 6.271 6.394 '6.613 7.418 8.312 9.476 11.697>
8D:28 6.269 6.392 6.611 7.413 8.304 9.464 11.677"
89:29 6.268 6.35%0 6.608 7.407 B8.295 9.451 11.656"
89:30 6,266 G.388 6,605 7.402 8.287 9.439 11.636:
§9:31 6.265 6.386 6.603 7.396 8.278 9.427 11.616%
90:00 6.263 6.384 6.600 7.391 8.270 9.414 11,596«
90:01 6.262 6.382 6.597 7.386 8.262 9.402 11.376;
90:02 6.260 6.380 06.595 7.380 8.253 9.389 11.556:
90:03 6.259 6.378 6.592 7373 8.245 9.377 11.536.
90:04 6.257 6.376 6.589 7.369 8.236 9.365 11,516
90:05 6256  6.374 6.587 7.364 8.228 9.352 11.496
90:06 6.254 6.372 6.584 7.359 8.220 9.340 11.475
90:07 6.253 6370 6.581 7.353 821l 9.328 11.455
50:08 6.251 6.369 6.579 7.348 8.203 9.3(5 11.435
§0:09 6.250 6.367 6.576 7.342 8.194 9.303 11.415
90:10 6.248 6.365 6.573 7.337 B.186 9.291 11.395
90:11 6.247 6.363 0571 7.332 8.178 9.278 11.375
90:12 6.245 6.361 6.568 7.326 8.169 9.266 11,355
90:13 6.244 6.359 6.565 7.321 8.161 - 9.253 11335
90:14 6.242 6.357 6.563 7.316 8.152 9.24} 11315
90:15 6.240 6.335 6.560 7.310 B.144 9.229 11.295
Avg Life 23.456 18.444 13.347 6.043 4.269 2918 1.851
Duratlon 22742 17.872 12,919 6.406 4.09Y 2.187 1.718
Flrst Pay 9/25 9/20 8/15 109 9/06 5105 10/03
Last Pay 26 2/21 12/15 2/09 10106 6/05 11/04

been provided rolety s UBS Warlurg LLC. Nelther ttie eatter of the cyMiflidird mor any wf s niimre maked pay sepresentmion e ln
ﬁ'mmfffn';'ﬁffﬂiu :fﬂn I:v‘nmxlwl:il horsin The I:;rbrwmlmn herrin Le preilninury and will be wpersednd by e wppllruble prosyreni supplenient i by wiiy wibtes
Informaiton abseanenly Aled with the securtrles und exchunge cwnm|ston.
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UBS Warburg LLC . Cmopro)
Flzed Income Rescarch MAST0203 30 year 7.9 M,,,,,f;,-’,,’,‘f}ﬁ,’,’[? ”J,;:;Lf% 3/,‘,%
"\ emopro).528 Pupe 1
Bund Dalance Coupon Deldy Foctor  Index  Value Multipller  Cap
ZA’“ AB 2242300000 6.50000 24 1.000000 -1.0000 -
Floor Current Scttle WAC WwWAM Priclng Durntion
Coupon Date Speed @Px
- 6.5000 06/28/02 30ycar 7.03 35753 300.0PSA  100:00
Price PSA PSA PSA PSA PSA PSA PSA
50 100 160 210 300 400 500
99:16 6.394 6.595 6.595 6.596 6.599 6.602 6.605
99:17 6.592 6.592 6.592 6.593 6.594 6.596 6.597
99:18 6.589 6.589 6.589 6.589 6.589 £6.589 6.590
99:19 6.586 6.586 6.586 6.586 6.585 6.583 6.582
99:20 6.584 6.584 6.583 6.582 6.580 6.577 6.575
99:21 6.581 6.581 6.580 6.578 6.575 6.57! 6.567 .
99:22 6.579 6578 6.576 6.575 6.570 6.565 6.560 °
99:23 6.576 6.575 6573 6.57¢ 6.566 6.559 6.552:,
99:24 6.574 6.573 6.570 6.567 6.561 6.553 5.54S .
99:25 6.571 6.570 6.567 6.564 6.556 6.547 6.538
99:26 6.568 6.567 6.564 6.560 6.552 6.540 6.530.
99:27 6.566 6.564 6.561 6.557 6.547 6.534 - 6523
99:28 6.563 6.562 6.558 6.553 6.542 6.528 6.515~
99:29 6.561 6.559 6.554 6.549 6.538 06.522 6.508 .
99:30 6.558 6.556 6.551 6.546 6.533 6516 6.500 -
59:31 6.556 6.553 6.548 6.542 6.528 6.510 6.463 -
100:00 6.553 6.551 6.545 6.539 6.524 6.504 6.486
100:04 6.551 6.548 6.542 6.535 6.519 6.498 6.478
100:02 6.548 6.545 6.539 6.532 6.514 6.492 6.47|
100:03 6.546 6.542 6.536 6.528 6.510 6.485 6.463
100:04 6.543 6.540 €.532 6.524 6.505 6.479 6.456
100:05 6.540 6.537 6.529 6.521 6.500 6.473 6.449
100:06 6.538 6.534 6.526 6.517 6.495 6.467 6.44]
100:07 6.535 6.531 6.523 6514 6.491 6.461 6.434
100:08 6.533 6.529 6.520 6.510 6.486 6.455 6.427
100:09 6.530 6.526 6.517 6.506 6.48] 6.449 6.419
100:10 6.528 6.523 6514 6.503 6.477 6.443 6.412
100:11 6.525 0.521 6511 6.499 6.472 6.437 6.404
100:12 6.523 6.518 6.507 6.456 6.467 6.431 6.397
100:13 6.520 6.515 6.504 6.492 6.463 6.425 6.390
100:14 6.518 6.512 6.501 6.489 6.458 6.419 6.382
100:15 6.515 6.510 6.498 6.485 6.454 6.412 6.375
Avg Life 25.869 21.969 16.863 13.427 9,100 6.427 5.080
Duration 12.188 11.357 9.917 8.661 6,642 5.085 4.1499
Fles( Pay 3726 221 12/15 12/12 84y 11/07 /06
Last Poy 6130 3728 10/23 1/20 $/14 6/10 6/08

Iaformaliun heretn hos heen proveicded wolely by IS Wovhusy LLC. Nelther the insuer of the corifledtes hor an
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UBS Warburg LLC . Cmopro)
Fixed Income Resenrcg MAST0203 30 year 7.9 M,,,vgé,?};,’,'é{ﬂ;',}’,;:;g%gﬁ%
cmopro}.528 Poge |
Dond Bolance Coupun Delny Foctor Index  Vulue Rese! Muliiptier Cap
ZD\2 TFA 1562500000 245000 O  1.000000 1ML 18500 0.60000  1.UDODD  8.50000
Moor Current Sctite Deal WAC WwWAM Pricing Duratlon
Coupon Dute Specd @ Px
0.00000 2.4500 0v28/02 [ML30ycar 7.03 35753 300.0PSA 100:00
1ML + 0.600000 cap: 8.500000
Price PSA PSA PSA PSA PSA PSA PSA
50 100 160 210 v 400 500
99:16 2.508 2.521 2.53Y 2.555 2.585 2.619 2.649
99:17 2.505 2.517 2.534 2.549 2.577 2.609 2,637
99:18 2.5Q02 2514 2.529 2.943 2.569 2599 - 2625 .
99:19 2.499 2.510 2.524 2.537 2.562 2.589 2614 -
99:20 2.496 2.506 2,519 2.531 2.554 2.580 2.602 .7
95:21 2.494 2.503 2.5]§ 2.526 2.546 2.570 2.590 :;
99:22 2.491 2.499 2.510 2.520 2.539 2.560 2.579 . .
99:23 2.488 2.495 2.505 2514 2.511 2.550 2567 -
99:24 2.485 2.492 2.500 2.508 2523 2.540 2.555 -
99:25 2482 2.488 2,496 2.503 2516 2.531 2.544
99:26 2.479 2484 2.491 2.497 2.508 2.52] 2.532 <
99:27 2477 248l 2486 2,491 2.501 2.511 2521 .-
09:28 2.474 2477 2.48) 2.485 2.493 2.501 2.509 - -
09:29 2.471 2.473 2.477 2.480 2.485 2.492 2497 -
99:30 2.4G8 2470 2.472 2.474 2478 2.482 2.486
99:31 2.465 2.466 2.467 2.4G8 2.470 2472 2474
100:00 2.463 2.463 2.463 2.463 2.463 2.463 2.463
100:01 2.4060 2.459 2.458 2.457 2.455 2.453 2.451
100:02 2.457 2.455 2.453 2.45] 2.447 2.443 2.439
100:03 2.454 2.452 2.448 2.445 2.440 2.433 2.428
100:04 2.451 2.448 2.444 2.440 2.432 2.424 2416
100:05 2.448 2.444 2.439 2.434 2.425 2414 2.405
100:06 2.446 2.441 2.434 2.428 2417 2.404 2.393
100:07 2.443 2.437 2.429 2.423 2.409 2.395 2.382
100:08 2.440 2.434 2.425 2417 2402 2.385 2.370
100:09 2.437 2.430 2.420 2.4/) 2.394 2.375 2.358
100:10 2.434 2.426 2.415 2.405 2.187 2.366 2.347
100:11 2432 2423 2411} 2.400 2.379 2,356 2.335
100:12 2.429 2.419 2.406 2.394 2,372 2.346 2.324
100:13 2.426 2416 2.401 2.388 2,304 2.337 2.312
100:14 2.423 © 2412 2.397 2.1383 2.356 2327 2.301
100:(5 2.420 2.408 2.392 2.371 2.349 2.317 2.289
Avg Life 13,985 10.440 7,693 6.189 4.500 1439 2.849
Duration 11.106 8.614 6.606 5,459 4,108 3.214 2.695
First Pay 7102 7/02 7102 1102 1/02 7102 7/02
Last Pay 7131 6/30 9/27 5724 6/18 1212 3/09
Tt e B o S L loe e oren b an e
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UBS Warburg LLC

Fixed Income Rese

wreh -

MAST0203 30 year 7.9

Cmopro)
1:41:31 pin June 26, 2002

Margarita Genis mgenls @ riing

tmopro}.828 Page
Bond Dalance Coupon Delay Foctor  Index Volue Reset Multipler Cup
ZA\Z 7 SAT 1562500000 605000 0 1000000 IML 18500 7.90000 -1.00000  7.90000

Floor Current Settle Desl WAC WAM Pricing Duratlon
Coupon Date , Speed @ Px
0.00000 6.0500 O®28/02 IML30ycar 7.03 357.53 300.0PSA B:16

7.900 + -1.000 * 1ML cap: 7.900

Price PSA PSA PSA PSA PSA PSA PSA
50 100 160 210 oo 400 500
8:00 84,304 B1.728 78.578 754900 70.042 65.186 59.183
8:01 83.504 81.326 78.173 75.493 70.529 64.763 58.751
8:02 83.508 §0.927 77772 75.089 70,118 64.345 58.322
B:03 B3.115 80.532 77.374 74.688 09.712 63.929 57.897
8:04 82.726 80.141 76.979 74291 69.308 63.518 57.476
8:.05 82.340 79.753 76.588 73.897 68.909 63.109 57.057
8:06 81.958 79.368 76.201 73.506 68.512 62,704 56.642
8:07 81.578 78.987 75.816 73.11% 68.119 62.303 56.23¢
8:08 81.203 78.608 75.435 72.735 67.729 61.904 55.823
8:09 30.830 78.234 75.058 72.355 67.343 61.509 $55.418
B:10 80.460 77.862 74.683 71.977 66.960 61.117 55.016
gl 80.094 77.493 74.311 71.603 66.579 60.728 54.617
8:12 79.731 77.128 73.943 71.232 66.202 60.343 54,222
8:13 79.371 76.766 73.578 70.864 65.828 §9.960 53.829
§:14 79.013 76.406 73,216 70.459 65.458 59.581 53.440
3:15 78.659 76.050 72.856 70.137 65.090 59.204 53,054
8:16 78.308 75.697 72.500 G9.778 64.725 58.83) §2.670
8:17 77.960 75.346 72.147 69.422 064.363 58.460 52.290
8:18 77614 74.999 71.7%6 69.069 64.004 58.093 51912
8:19 77272 74,654 71.449 68.719 63.648 §7.728 51.538
8:20 76.932 74.312 71.104 68.37) 63.294 57.366 51.166
8:21 76.595 73.973 70.762 68.027 62.944 57.007 50.797
B:22 76.261 73.637 70.423 67.685 62.596 56.651 50431
8:23 75.929 73.303 70.087 67.346 62.251 56.297 50.068
8:24 75.600 72972 69.753 67.009 61.909 55.946 49,707
8:25 75.274 72.644 69.422 66.675 61.569 55.598 49.349
8:26 74.950 72.318 69.093 66.344 61.232 55.252 48.993
8:27 74,629 71.995 68.767 66.016 60.59% 54,909 43,641
8:28 74,311 71.675 68.444 65.690 60.566 54.569 48,290
§:29 73.995 71.357 68,123 65.366 60.237 54,231 47.943
8:30 73.682 71.041 67.805 65.045 59.910 51.896 47.598
8:31 73.371 70.728 67.489 64.727 59,586 53.563 47.255
Avg Life 13.985 10.440 7.693 6.189 4.500 .43y 2.84Y
Duration 1.045 1.039 1.030 1.022 1.006 0.952 0.957
First Pay 7102 7/02 7/02 7102 702 7/02 7/02
41_.ast Pay 7131 6/34 9727 524 6/18 12/12 /09
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UBS Warburg LLC

Fizxed Income Reseurch

eMoproj.528

MASTO0203 30 year 7.9

Cmopro}

{:41:31 pm June 26, 2002
Margarita Genit myenis @ riing
Paoge 1

Boud Balonee Coupon  Delay Factor

fndex Value

Reset  Mullplier Cuap

2A(Y DB 50,000.000.00 5.87500

24

1.000000

-1.0000

5.866 -

5.804

Floor Current Settle Deal WAC WAM Pridng Duration
Coupon Date , Speed @ Px
- 5.8750 06/28/02 30ycar 7.03 35753 300.0PSA  100:00
Price PSA PSA PsA PSA PSA PsA psa
50 100 160 210 o0 400 500
99:16 5.960 5.963 5,967 5.971 5.977 5984 5.991
99:17 5957 5.959 5.961 5.964 5.968 5.974 5.978
99:18 5.953 5.954 5.956 5.957 5.960 5.963 5.966
99:19 5.049 5.950 5.950 5.950 5951 5952 5.953
99:20 5.945 5.945 5.944 5.944 5.943 5942 5.941
99:21 5.947 . 5.940 5.939 5937 5934 5.931 5.928
99:22 5.938 5.936 5933 5.930 5.926 5.920 5.916
09:23 5.934 5931 5.927 5.924 5.917 5910 5.903
99:24 5934 5.827 5.921 5917 5909 5.899 5.891
99:25 5.927 5922 5916 5910 5.900 5.889 5.878
99:26 5.923 5917 5.910 5.904 5.891 5.878
99:27 5919 5913 5.904 5.897 5.883 5.867 5.853
99:28 5916 5.908 5.899 5.890 5874 5.857 5841 .
99:29 5912 5.904 5.893 5.884 5.866 5.846 5.828
99:30 5.908 5.899 5.887 5.877 5.857 5.836 5.816
99:31] 5.905 5.895 5.882 5.870 5.849 5.825 .
100:00 5.901 5.890 5.876 5.864 5.840 5814 5.791 - -
100:01 5.897 5.845 5.870 5.857 5832 5.804 5.779
100:02 5.893 5.881 5.865 5.850 5.823 3.793 5.766
100:03 5.890 5.876 5.859 5.844 5815 5.783 5.754
10Q0:04 5.886 5.872 5.853 5.837 5.806 5.772 5.74]
100:05 5.882 5.867 5.848 5.830 5.798 5.762 5.729
{00:00 5.879 5.863 5.842 5.824 5.789 5.751 5.717
100:07 5.875 5.858 5.836 5.817 5.781 5.740 5.704
100:08 5.87! 5.854 5.831 5.810 5.772 5.730 5.692
100:09 5.868 5.849 5.825 5.804 5.764 5719 5.679
100:10 5.864 5.845 5.819 5.797 5.755 5.709 5.667
100:11 5.860 5.840 5.814 5,790 5.747 5.698 5.655
100:12 5.857 5.836 5.808 5.784 5739 5.688 5.642
100:13 5.853 5.831 5.802 5777 5.730 5.677 5.630
100:14 5.849 5.826 5.797 5771 5,722 5.667 5.618
100:15 5.846 5.822 5.791 5.764 5.713 5.656 5.605
Avg Life 13.985 10.440 7.693 6.189 4,500 3.439 2.849
Duratlon 8.415 6.825 5478 4,667 3.655 24942 2.503
First Pay 7/02 102 7102 7102 2102 7102 702
Lasi Pay 7/31 6/30 9127 5/24 6/18 12/12 3/0%

The infarmgrion herein has heen provided antely by UDS Worburg LL
the vreuruty or complerenrss uf the Infurmutivh hereln. The it
Information scbsequently Sied with bz securirles und cerhunre ool

810 'd

6119 178 T17:13d

C Nrfther the Lrsver af the cortifeater twe any of e offtlinies wvakes ony srpreseniation as ta
T heeelnt I pratiaitngiey and WL loe igrepoeded by the qpticable rudiestr skpyreniearipul by any other

£1ee 918 1T

81:80 (144170 87-'NOP



UBS Warburg LLC 11t o e opro)
Fixed fncome Resc:u‘cﬁ MAST0203 30 year 7.9 M,,,,,’;,",ﬁ'éi,f’,’,”,,{‘,f’c‘,’,,f%f,ﬁﬁﬁ
emepinlele ) ) Pagel
Dond Bolance Coupon Deliy Factor  Index Value Reset Multipller Cup
2AlG DA 11,172,00000 650000 24  1.000000 -1.0000 - -
Floor Current Settle Denl WAC WaAM Pridng Duration
Coupon Date Speed @ Px
- 65000 06/28/02 30year 7.03 35753 300.0PSA  99:16
Price PSA PSA PSA PSA PSA PSA PSA
50 100 160 210 300 400 500
959:00 6.0634 6.634 6.636 6.039 6.047 06.663 6.695
99:01 6.631 6.632 6.633 6.636 6.644 6.659 6.089
99:02 6.629 6.629 6.631 6.632 6.640 6.635 6,683
95:03 6.626 6.627 6.628 6.630 6.637 6.651 6.678
99:04 6.624 6.624 6.626 6.628 6.634 6.647 6.672
99:05 6.621 6.622 6.623 0,625 6.631 6.642 6.666
99:06 6.619 6.019 6.620 0.622 6.627 6.038 6.660
99:07 6.616 6.617 6618 6.619 6.624 6.634 6.654
99:08 6.614 6.614 6.615 6.617 6.621 0.630 6.648
99:09 6.611 6.012 6.612 6.6l4 6.618 06.626 6.642
99:10 6.609 6.609 6.610 6611 0.615 6.622 0.636
90:11 6.606 6.607 6.607 6.608 6.611 6.618 6.630
99:12 6.604 6.604 6.605 6.606 6.608 6.614 6.625
99:13 6.601 6.601 6.602 6.603 6.605 6.610 6.619
99:14 6.599 6.599 6.599 6.600 6.602 6.606 6.613
99:15 6.596 6.596 6.597 6.597 6.599 6.601 6:607
99:16 6.594 6.594 6.594 6.595 6.595 6.597 6.601
99:17 6.591 6.591 6.592 6.592 6.592 6.593 6.595
99:18 £.589 6.589 6.589 6.589 6.589 6.589 6.589
99:19 6.587 6.586 6.586 6.586 6.580 6.585 6.384
99:20 §.584 6.584 6.584 6.584 6.583 6.581 6.578
99:21 6.582 6.581 6.581 6.581 6.579 6.577 6.572
99:22 6.579 6.579 6.579 6.578 06.576 6.573 6.566
99:23 6.577 6.577 6,576 6.575 6.573 6.569 6.560
89:24 6.574 6.574 6.573 6.573 6.570 6.565 6.554
99:25 6.572 6.572 6.571 6.570 6.567 6.56! 6.548
99:26 6.569 6.569 6.568 6.567 6.564 6.557 6.543
99:27 6.567 6.567 6.566 6.564 6.560 6.552 6.537
99:28 6.564 6.564 6.563 6.562 6.557 6.548 6.53)
99:29 6.562 6.562 6.560 6.559 6.554 6.544 6.523
99:30 6.560 6.559 6.558 6.556 6.551 6.540 6.519
99:3{ 6.557 6.557 6.555 6.553 6.548 6.536 6.513
Avg Life 29.003 27.86Y 25.214 22,223 16,758 11,328 6.803
Duration 12.677 12.497 12,007 11.342 9.778 7.638 5,330
First Pay 6/30 328 10/23 1/2u Y/14 6/10 6/08
_Last Pay 6/32 /32 6/32 6/32 6/32 5132 5710
xfymmﬁ: .',:1’:{:('}::}4: f;7 5;,1‘:]:” rm?kblg #:r’;’b?.s T‘;ﬂln‘;‘;ml:ﬁn:i‘:!:lgﬁ; :r‘?lun:l'n:ﬁ"w;:ﬁ‘xm:; ME: ﬁ"@f’éﬁ'nf&"ﬁ?ﬁﬁw«m ::Jmmrmfn by iy nther
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UBS Warburg LLC Tt g S0BYO]
Fixed Income Rescarch MAST0203 30 year 7.9 Mm,f};j,;'éﬁ,’,’ﬁ',‘,’,:’,':,f%,z;ﬂ%
emopro). 528 Puge 1
Bond Batance Coupen Delay Factor fndex  Volue  Reset Mullipller Cap
2 RlL "NAS 2695000000 650000 24 1.000000 -L0000 - .
Flovr Current Scille Deal WAC WAM Pricing Duration
Coupon Date Specd @ Ix
- 6.5000 06/28/02 30year 7.03 357.53 300.0PSA  101:30
Price ¥sa PSA PSA PSA PSA PSA PSA
50 100 160 210 300 400 500
{ol:i4 6.400 6.384 6.308 6.356 6.338 6321 6.303
101:15 6.396 6.181 6.364 6.352 6.334 6.316 6.299
10i:16 6.393 6.378 G.361 6.348 6325 6.312 6204
101:17 6.390 6.374 6.357 6.345 6.325 6.308 6.289
101:18 6.387 6.371 6.354 6.34( 6.321 6.303 6.285
101:19 6,384 G.368 6.350 6,337 6.317 6.299 6.280.
(01:20 6.381 6.364 6.346 6.333 6313 6.294 6.275
lat:2t 6.378 6.361 6.343 6.329 6.309 6.290 6.270
101:22 6375 5.357 6.339 6.326 6305 6.285 6.266
101:23 6.372 6.354 6.335 6.322 6.300 6.281 6.261
101:24 6.368 6.351 6.332 6.318 6.296 6.277 6.256.
10):25 6.205 6.347 6.328 €114 6.292 8272 6.252°
101:26 6.362 6.344 6.325 6.310 6.288 6.268 6.247:
101:27 6.359 6.34! 6.32] 6.306 6.284 6.263 6.242
101:28 6.356 6.337 6317 6.303 6.280 6.259 6.238.
101:29 6.353 6.334 6.314 6.299 6.276 6.255 6.233
10L:30 6.350 6.331 6.310 6.295 6.272 6.250 6.228
101:3! 6.347 6.327 6.307 6.291 06.268 6.246 6.224
102:00 6.344 6.324 6.303 6.287 €.263 6.242 6.219
102:01} 6.341 6.321 6.299 6.284 6.259 6.237 6.214.
102:02 6.338 6.317 6.296 6.280 6.255 6.233 6.210
102:03 6.334 6314 6.292 6.276 6.251 G.228 6.205
102:04 6331 G.311 6.289 6272 6.247 6.224 6.200
102:05 6.328 6.307 6.285 6.268 6.243 6.220 6.196
102:06 6.325 6.304 6.281 6.265 6.239 6.215 6.191
102:07 6.322 6.301 6.278 6.261 6.235 6211 6.186
102:08 6319 6.297 6.274 6.257 6.231 6.207 6.182
102:09 6.316 6.294 6.271 0.253 . 6227 6.202 6.177
102:10 6.313 6.29) 6.267 6.250 0.222 6.193 6.172
102:11 6.310 6.287 6.263 6.246 6.218 6.193 0.168
102:12 6.307 6.284 6.260 6.242 6.214 6.189 6.163
102:13 6.304 6.281 6.256 6.238 6.210 0.185 6.158
AvgLife 17.783 15.552 13.627 12.452 10.962 9.878 8.975
Duration 9.870 9.1 8.459 8.020 7.424 6.953 6.525
Flrst Pay 7107 7107 7/07 707 7107 TN 7107
Last Pay 6/32 6/32 6/32 6/32 6/32 6/32 5/32
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Scenario Report MAST0203B-FINAL WHOLE 30 year6.3's  Date:06/25/2002 16:16:15
UBS Warburg LLC (page: 1)

Settlement Date: 6/28/2002 wac:7.03 wam;357.94 Pricing speed: 300 PSA

PSA 0 100 300 400 500
NO-DEFAULTS

PA PAC1 Balance: 24,123,000 Coupon: 5.000 Price: 101.160 3YR+120,

YIELD 4.852 4.513 4.513 4.513 4.482
AVG LIFE 10.062 3.069 3.069 3.069 2.877
DURATION 7.423 2755 2.755 2.755 2.604
WINDOW 7/02 7102 7/02 7/02 - 7102
EXP MAT 719 1/08 1/08 1/08 1/07
CR SPREAD  -0580 117403 117.403 117403 121.982

FB F Balance: 11,815,000 Coupon: 2.350 Price: 100.000 2YR+-85, " 1ML +
0.500000 cap: 8.5

YIELD 2.362 2.362 2.362 2.362 2.362
AVG LIFE 14.441 5.094 2.941 2.648 2.395
DURATION 11.788 4677 2.794 2.523 2.291
WINDOW 7/02 7/02 7/02 7/02 7/02
EXP MAT 12/24 6/12 1/08 1/08 1/07
CRSPREAD -263.161 -176.758 -92603 -80.812 -70.654

SB IFN Balance: 11,815,000 Coupon: 6.150 Price: 6.000 2YR+10296, " 8.000 +
-1.000 * 1

YIELD 123911 115547 105871 100.953  95.941
AVG LIFE 14.441 5.0¢4 2.941 2.648 2.395
DURATION 0.647 0.637 0.608 0.596 0.590
WINDOW 7102 7/02 7102 7/02 7/02
EXP MAT 12/24 6/12 1/08 1/08 1/07
CR SPREAD 11891.750 11141.830 10258.294 §778.320 9287.268

A1 PAC2 Balance: 14,399,000 Coupon: 4.750 Price: 99.625 2YR+191,

YIELD 4.802 4.807 4.820 4.827 4.832
AVG LIFE 19.944 7.639 2.781 2119 1.790
DURATION 12,593 6.242 2.531 1.965 1.674
WINDOW 7/18 7/02 7/02 7102 7/02
EXP MAT 12/24 6/12 10/06 5/05 11/04
CRSPREAD -36.148  30.052 159.712 186.980 207.547

A2 PACO Balance: 24,430,000 Coupon: 5.750 Price: 98.500 4YR+243,

YIELD 5.911 5.945 6.144 6.283 6.403
AVG LIFE 23.227 13.302 4131 2.752 2.137




DURATION 12.240 8.924 3.441 2.411 1.917
WINDOW 7/02 7/02 7/02 7/02 7/02
EXP MAT 12/28 3120 8/09 8/07 1/06
CR SPREAD 64.586 98.696 237.856 307.161 343.857
The information herein has been provided solely by UBS Warburg LLC. Neither the issuer of the
certificates nor any of its affiliates makes any representation as to
the accuracy or completeness of the information herein. The information herein is preliminary and will be
superseded by the applicable prospectus supplement and by any other
information subsequently filed with the securities and exchange commission.



Scenario Report MASTO0203B-FINAL WHOLE 30 year 6.3's  Date:06/25/2002 16:16:15
UBS Warburg LLC (page: 2) '

Settlement Date: 6/28/2002 wac:7.03 wam:357.94 Pricing speed: 300 PSA

PSA 0 100 300 400 500
NO-DEFAULTS

ZA PACOZ Balance: 750,000 Coupon: 5.750 Price: 85.000 7YR+357,

YIELD 6.428 6.717 8.054 8.801 10.368
AVG LIFE  26.760 18.150 7.314 5.315 3.612
DURATION 25.924 17.552 7.030 5.086 3.434
WINDOW 12/28 3/20 8/09 8/07 - 1/06
EXP MAT 7129 1/21 11/09 12/07 2/08
CR SPREAD 105.346 160930 359.582 473960 681.133

ZB PACQZ Balance: 383,000 Coupon: 5.750 Price: 85.000 4YR+588,

YIELD 6.418 6.683 9.585 11.369 19.334
AVG LIFE  27.191 18.857 4.344 2.968 1.242
DURATION 26.345 18.244 4.145 2.808 1.132
WINDOW 7128 1/21 10/06 5/05 8/03
EXP MAT 10/29 7124 11/08 6/05 9/03
CRSPREAD 103.043 155346 574.378 807.018 ~ 1697.519
The information herein has been provided solely by UBS Warburg LLC. Neither the issuer of the
certificates nor any of its affiliates makes any representation as to
the accuracy or completeness of the information herein. The information herein is preliminary and will be
superseded by the applicable prospectus supplement and by any other
information subsequently filed with the securities and exchange commission.




