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Lehman Brothers Mon, 26 Aug 2002, 23:05:30 EDT
jelevine:FHASI02-5
Yield Table - Bond Al

Settle as of 08/29/0

Bond Summary - Bond Al
Fixed Coupon:  5.500
Orig Bal: 186,234,000

Factor:  1.0000000

Factor Date:  08/25/02 Next Pmt:  09/25/02
Delay: 24 Cusip: TI
125.00 PSA 225.00 PSA 275.00 PSA 325.00 PSA 400.00 PSA 500.00 PSA 600.00 PSA
Price Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
100-03 5.48 526 5.44 3.67 5.42 3.22 5.40 2.90 5.38 2.55 536 2.24 534 2.02
100-07 5.45 5.40 538 5.36 5.33 5.30 5.27
100-11 5.43 5.37 5.34 532 5.29 5.25 521
100-15 5.41 5.34 5.31 5.28 5.24 5.19 5.15
100-19 5.38 5.30 527 523 5.19 5.14 5.09
100-23 5.36 5.28 527 3.68 5.23 3.23 5.19 29 5.14 2.56 5.08 2.25 5.03 2.03
100-27 533 5.24 5.19 5.15 5.09 5.03 497
100-31 531 520 5.15 5.11 5.04 497 491
101-03 529 5.17 5.11 5.06 5.00 4.92 4.85
101-07 5.27 5.14 5.08 5.02 4.95 4.86 4.79
101-11 5.24 5.30 5.10 3.70 5.04 3.24 498 2.92 4.90 2.57 4.81 2.26 4.73 2.03
Average Life 6.9 44 3.7 33 29 2.5 2.2
First Pay 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02
Last Pay 03/25/19 10/25/12 10/25/10 07/25/09 04/25/08 04/25/07 08/25/06

Treasury Benchmarks 6Mo 2YR _ 3YR* 4YR* SYR 7YR* 10YR 30YR

Yield 1.6660 2.1465 25597 29504 3.3348 3.7048 42524 5.0355
Coupon 2.2500 3.2500 43750 _5.3750

The above indicative value{s] are as of the date indicated and do not represent actual bids or offers by Lehman Brothers. There can be no assurance that actual trades could be completed at such value[s}. Discussions of the trade values in general, and firm price quotations and actual trade prices in particular, may
vary significantly from these written estimated values as a result of various factors, which may include (but are not limited to) prevailing credit spreads, market liquidity, position size, transaction and financing costs, hedging costs and risks and use of capitai and profit. These esti may not be rep ive o
any theoretical or actual intemal valuations employed by us for our own purposes, may vary during the course of any particular day and may vary signi ly from the esty or g ions that would be given by another dealer. You should consult with your own ing or other advi as to the ad
of 1his inf ion for your purposes. As a condition for providing these estimates, you agree that Lehman Brothers makes no representation and shall have no liability in any way arising therefrom to you or any other entity for any loss or damage, direct or indirect, arising from the use of this information.
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Lehman Brothers Mon, 26 Aug 2002, 23:07:04 EDT
jelevine:FHAS102-5
Yield Table - Bond Al

Settle as of 08/29/02

Bond Summary - Bond Al
Fixed Coupon:  5.500
Orig Bal: 186,234,000

Factor:  1.0000000

Factor Date:  08/25/02 Next Pmt:  09/25/02
Delay: 24 Cusip: Tl
125.00 PSA 225.00 PSA 275.00 PSA 325.00 PSA 400.00 PSA 500.00 PSA 600.00 PSA
Price Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
100-05 5.46 5.26 542 3.67 5.40 323 5.38 2.90 536 2.56 533 224 531 2.02
100-09 544 5.39 5.36 5.34 531 528 524
100-13 542 535 532 530 526 522 5.18
100-17 539 532 5.29 5.26 521 5.16 5.12
100-21 5.37 5.29 525 521 5.17 5.1 5.06
100-25 535 528 5.25 3.69 521 3.24 5.17 291 5.12 2.56 5.05 225 5.00 203
100-29 532 522 5.17 5.13 5.07 5.00 494
101-01 5.30 5.19 5.13 5.09 5.02 4.95 4.88
101-05 5.28 5.15 5.10 5.04 4.97 4.89 4.82
101-09 525 5.12 5.06 5.00 4.92 4.84 4.76
101-13 523 5.30 5.09 3.70 5.02 3.25 4.96 2.92 4.88 2.57 4.78 2.26 4.70 2.03
Average Life 6.9 44 3.7 33 29 2.5 22
First Pay 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02
Last Pay 03/25/19 10/25/12 10/25/10 07/25/09 04/25/08 04/25/07 08/25/06

Treasury Benchmarks 6Mo 2YR _ 3YR* 4YR* 5YR __7YR* 10YR 30YR

Yield 1.6660 2.1465 ~ 25597 29504 3.3348 37048 4.2524 5.03535
Coupon 2.2508 3.2500 43750 5.3750

The above indicative value[s} are as of the date indicated and do not represent actual bids or offers by Lehman Brothers. There can be no assurance that actual trades could be completed at such value[s]. Discussions of the trade values in general, and firm price quotations and actual trade prices in panticular, may
o

vary significantly from these writien estimated values as a result of various factors, which may include (but are not limited to) prevailing credit spreads, market liquidity, p size, and fi ing costs, hedping costs and risks and use of capital and profit. These may ot be f
any theoretical or actual internal valualions employed by us for our own purposes, may vary during the course of any particular day and may vary signifi ty from the esti or q ions that would be given by another dealer. You should consult with your own ing or other advisors as to the adequacy
of this infi for your purp As a condition for providing these estimates, you agree that Lehman Brothers makes no representation and shall have no liability in any way anising therefrom to you or any other entity for any loss or damage, direct or indirect, arising from the use of this information.
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Lehman Brothers Mon, 26 Aug 2002, 23:05:34 EDT
. jelevine:FHASI02-5
Yield Table - Bond A2

Settle as of 08/29/02

Bond Summary - Bond A2

Initial Coupon:  2.350 Type:  Floater
Orig Bal: 62,077,000
Formula:  (im LIBOR)}+55.00bp
Factor:  1.0000000  Cap/Floor/Margin:  8.50/0.55/0.55

Factor Date:  08/25/02 Next Pmt:  09/25/02
Delay: 0 Cusip: Tl
125.00 PSA 225.00 PSA 275.00 PSA 325.00 PSA 400.00 PSA 500.00 PSA 600.00 PSA
Liborlm 1.800 Libor1m 1.800 Liborlm 1.800 Liborlm 1.800 Liborlm 1.800 Liborlm 1.800 Liborlm 1.800
Price Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
99-12 246 6.07 2.52 4.03 2.54 3.50 2.56 3.12 2.59 2.72 2.63 237 2.66 2.13
99-16 244 2.49 2.50 252 2.55 2.57 2.60
99-20 2.42 245 247 248 2.50 252 2.54
99-24 2.40 242 2.43 2.44 245 247 2.48
99-28 2.38 2.39 2.40 2.40 2.41 241 2.42
100-00 2.36 6.09 2.36 4.05 2.36 3.5 236 3.13 2.36 2.73 236 2.38 2.36 2.13
100-04 2.34 233 233 232 2.32 231 2.30
100-08 2.32 230 2.29 2.28 227 226 2.24
100-12 230 227 225 2.24 222 220 2.19
100-16 2.28 224 222 220 2.18 2.15 2.13
100-20 2.26 6.11 2.21 4.06 2.18 3.52 2.16 3.14 2.13 2.74 2.10 238 2.07 2.14
Average Life 6.9 44 37 33 29 2.5 22
First Pay 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02
Last Pay 03/25/19 10/25/12 10/25/10 07/25/09 04/25/08 04/25/07 08/25/06

Treasury Benchmarks 6Mo 2YR  3YR* 4YR* SYR _7YR* 10YR__30YR

Yield 1.6660 2.1465 2.5597 29504 33348 37048 42524 5.0355
Coupon 2.2500 3.2500 43750 5.3750

The above indicative value[s) are as of the date indicated and do not represent actual bids or offers by Lehman Brothers. There can be no assurance that actual trades could be completed at such value[s]. Disgussions of the trade values in general, and firm price quotations and actual trade prices in particular, may
vary significantly from these written estimated values as a result of various factors, which may include (but are not limited to) prevailing credit spreads, market liquidity, position size, ion and ing costs, hedging costs and risks and use of capital and profit. These esti may not be rep ive of
any theoretical or actual intemal valuations employed by us for our own purposes, may vary during the course of any particular day and may vary significantly from the estimates or quotations that would be given by another dealer. You should consult with your own accounting or other advisors as to the adequacy
of this information for your purposes. As a condition for providing these estimates, you agree that Lehman Brothers makes no rep jon and shall have no liability in any way arising therefrom to you or any other entity for any loss or damage, direct or mdirect, anising from the use of this information. 2
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Lehman Brothers Mon, 26 Aug 2002, 23:11:19 EDT
Jjelevine:FHASIO02-5
Yield Table - Bond A3

Settle as of 08/29/02

Bond Summary - Bond A3
Initial Coupon:  6.150

Formula:  7.95%-(1m LIBOR)
Factor:  1.0000000 Cap/Floor/Margin:  7.95/0.00/7.95

Factor Date:  08/25/02 Next Pmt:  09/25/02
Delay: 0 Cusip: T1
8.00 CPR 10.00 CPR 15.00 CPR 20.00 CPR 25.00 CPR 30.00 CPR 40.00 CPR 50.00 CPR
Liborlm 1.800 Liborlm 1.800 Liborlm 1.800 Liborlm 1.800 Liborlm 1.800 Liborlm 1.800 Liborim 1.800 Liborlm 1.800
Price Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
5-28 109.64 0.65 104.70 0.66 91.48 0.67 76.73 0.68 60.41 0.68 42.58 0.69 3.24 0.72 -39.15 0.79
6-00 106.49 101.59 88.42 73.70 57.41 39.61 0.40 -41.74
6-04 103.50 ‘ 98.63 85.50 70.81 54.54 36.77 <231 -44.22
6-08 100.66 95.80 82.73 68.05 51.80 34.06 -491 -46.58
6-12 97.94 93.11 80.07 65.42 49.18 31.47 -7.39 -48.85
6-16 95.34 0.75 90.54 0.76 77.54 0.77 62.90 0.77 46.67 0.77 2898 0.78 -9.78 0.81 -51.02 0.89
6-20 92.86 88.08 7511 60.48 44217 26.59 -12.07 -53.11
6-24 90.49 85.73 72.78 58.16 41.96 24.30 -14.27 -55.11
6-28 88.22 83.47 70.55 55.94 39.74 22.09 -16.38 -57.04
7-00 86.04 81.31 68.42 53.80 37.60 19.97 -18.42 -58.89
7-04 83.95 0.85 79.24 0.86 66.36 0.86 51.75 0.86 35.55 0.86 17.93 0.87 -20.38 0.90 -60.67 0.99
Average Life 5.5 44 29 2.1 1.7 i4 1.0 0.7
First Pay 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02 09/25/02
Last Pay 06/25/17 09/25/14 02/25/10 12/25/07 10/25/06 01/25/06 01/25/05 06/25/04

Treasury Benchmarks 6Mo 2YR  3YR* 4YR* SYR 7YR* 10YR 30YR

Yield 1.6660 2.1465 25597 29504 3.3348 37048 4.2524 5.0355
Coupon 2.2500 3.2500 43750 5.3750

The above mdicative value[s] are as of the date indicated and do not represent actual bids or offers by Lehman Brothers. There can be no assurance that actual trades could be completed at such value[s). Discussions of the trade values in general, and firm price quotations and actual trade prices in particular, may
vary significantly from these writien estimated values as a result of various factors, which may include (but are not limited to) prevailing credit spreads, market liquidity, position size, ion and fi ing costs, hedging costs and risks and use of capital and profit. These estimates may not be representative of
any theoretical or actual internat valuations employed by us for our own purposes, may vary during the course of any particular day and may vary significantly from the estimates or quotations that would be given by another dealer. You should consult with your own accounting or other advisors as to the adequacy
of this information for your purposes. As a condition for providing these estimates, you agree that Lehman Brothers makes no representation and shall have no liability in any way anising therefrom to you or any other entity for any loss or damage, direct or indirect, arising from the use of this information.
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Lehman Brothers Mon, 26 Aug 2002, 23:05:38 EDT
jelevine: FHASI02-5
Yield Table - Bond AS

Settle as of 08/29/02

Bond Summary - Bend AS
Fixed Coupen:  6.250
Orig Bal: 20,760,000

Factor:  1.0000000
Factor Date:  08/25/02 Next Pmt:  09/25/02

Delay: 24 Cusip: Ti
125.00 PSA 225.00 PSA 275.00 PSA 325.00 PSA 400.00 PSA 500.00 PSA 600.00 PSA
Price Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
96-22 6.57 12.33 6.60 10.92 6.62 10.01 6.65 9.05 6.72 7.50 6.87 5.46 6.98 4.49
96-26 6.56 6.59 6.61 6.64 6.70 6.84 6.95
96-30 6.55 6.58 6.60 6.63 6.69 6.82 6.93
97-02 6.54 6.56 6.59 6.61 6.67 6.80 6.90
97-06 6.53 6.55 6.57 6.60 6.65 6.77 6.87
97-10 6.52 12.37 6.54 10.95 6.56 10.04 6.58 9.07 6.64 7.52 6.75 547 6.84 4.50
97-14 6.51 6.53 6.55 6.57 6.62 6.73 6.81
97-18 6.50 6.52 6.53 6.56 6.60 6.70 6.78
97-22 6.49 6.51 6.52 6.54 6.59 6.68 6.76
97-26 6.48 6.49 6.51 6.53 6.57 6.66 6.73
97-30 6.46 12.41 6.48 10.98 6.50 10.06 6.51 9.10 6.55 7.53 6.63 5.48 6.70 4.50
Average Life 262 202 17.2 14.6 11.0 7.0 5.5
First Pay 11/25/25 06/25/18 08/25/15 04/25/13 07/25/10 09/25/08 08/25/07
Last Pay 06/25/32 06/25/32 06/25/32 06/25/32 06/25/32 04/25/13 11/25/08

Treasury Benchmarks 6Mo 2YR  3YR* 4YR* 5YR___7YR* 10YR 30YR

Yield 1.6660 2.1465 2.5597 29504 33348 3.7048 4.2524  5.0355
Coupon 2.2500 3.2500 43750  5.3750

The above indicative value[s] are as of the date indicated and do not represent actual bids or offers by Lehman Brothers. There can be no assurance that actual trades could be completed at such valuefs]. Discussions of the trade values in general, and firm price quotations and actual trade prices in particular, may
vary significantly from these written estimated values as a result of various factors, which may include (but are not limited to) prevailing credit spreads, market liquidity, position size, action and ing costs, hedging costs and risks and use of capital and profit. These esti may not be rep ive of
any theoretical or actual internal valuations employed by us for our own purposes, may vary during the course of any particular day and may vary signilicantly from the estimates or quotations that wou!d be given by another dealer. You should consult with your own accounting or other advisors as to the adequacy
of this information for your purposcs. As a condition for providing these estimates, you agree that Lehman Brothers makes no representation and shall have no liability in any way ansing therefrom to you or any other entity for any loss or damage, direct or indirect, arising from the use of’ this i?.ﬂﬁug. 3
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Lehman Brothers Mon, 26 Aug 2002, 23:07:48 EDT
jelevine:FHASI02-5
Yield Table - Bond A6

Settle as of 08/29/02

Bond Summary - Bond A6 .
Fixed Coupon:  6.250
Orig Bal: 35,000,000

Factor:  1.0000000
Factor Date:  08/25/02 Next Pmt:  09/25/02

Delay: 24 Cusip:  C30
125.00 PSA 225.00 PSA 275.00 PSA 350.00 PSA 400.00 PSA 500.00 PSA 600.00 PSA
Price Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
100-24 6.20 8.92 6.19 7.97 6.18 7.63 6.17 7.22 6.17 7.00 6.16 6.65 6.14 5.90
100-28 6.19 6.17 6.16 6.15 6.15 6.14 6.11
101-00 6.17 6.16 6.15 6.14 6.13 6.12 6.09
101-04 6.10 6.14 6.13 6.12 6.11 6.10 6.07
101-08 6.15 6.12 6.12 6.10 6.10 6.08 6.05
101-12 6.13 894 6.11 7.99 6.10 7.65 6.09 724 6.08 7.02 6.06 6.67 6.03 5.91
101-16 6.12 6.09 6.08 6.07 6.06 6.05 6.01
101-20 6.11 6.08 6.07 6.05 6.04 6.03 599
101-24 6.09 6.06 6.05 6.04 6.03 6.01 5.97
101-28 6.08 6.05 6.04 6.02 6.01 599 595
102-00 6.06 897 6.03 8.02 6.02 7.67 6.00 7.26 5.99 7.03 5.97 6.68 593 592
Average Life 14.6 12.1 113 104 99 9.1 7.7
First Pay 09/25/07 09/25/07 09/25/07 09/25/07 09/25/07 09/25/07 09/25/07
Last Pay 06/25/32 06/25/32 06/25/32 06/25/32 06/25/32 06/25/32 05/25/32

Treasury Benchmarks 6Mo 2YR 3YR* 4YR* SYR 7YR* 10YR_ 30YR
Yield 16660 2.1465 25597 29504 3.3348 37048 4.2524 5.0355
Coupon 2.2500 3.2500 4.3750 53750

The above indicative value[s) are as of the date indicated and do not represent actual bids or offers by Lehman Brothers. There can be no assurance that actual trades could be completed at such valuefs). Discussions of the trade values in general, and firm price quotations and actual trade prices in particular, may
vary significantly from these writlen estimated values as a result of vanious factors, which may include (but are not limited 10) prevailing credit spreads, market liquidity, position size, transaction and financing costs, hedging costs and risks and use of capilal and profit. These estimates may not be representative of
any theoretical or actual internal valuations employed by us for our own purposcs, may vary during the course of any particular day and may vary significantly fiom the estimates or quotations that would be given by another dealer. You should consult with your own accounting or other advisors as 1o the adequacy
of this information for your purposes. As a condition for providing these esti you agree that Lehman Brothers makes no representation and shall have no liability in any way ansing therefrom to you or any other entity for any loss or damage, direct or indirect, arising from the use of this information.
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