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! MABS2003_WMC2_TS2.CDI

MAX CF_VECTSIZE 550

! Created by Intex Deal Maker v3.5.191 ,
1 08/25/2003

which is copyright (c¢) 2003 by Intex Solutions,

9:13 AM

#CMOVER 3.0B ASSET_ BACKED HOMEEQUITY !

subroutines 3.0f2

Inc.

(WNYC0094700)

Intex shall not be held liable for the accuracy of this data

nor for the accuracy of information which is derived from this data.

COLLAT GROUPS 1 2

GROUP 1
GROUP 2
!
DEFINE
DEFINE
DEFINE
DEFINE

DEFINE
DEFINE
DEFINE

DEFINE
DEFINE
DEFINE

DEFINE
DEFINE
DEFINE
DEFINE
DEFINE
DEFINE
DEFINE
DEFINE
DEFINE

= IllFll " 1AI!

= "2FI' llell

PREPAY PPC GROUP "1F" RISE PERS 12 START_CPR 4
PREPAY PPC GROUP "1A" RISE_PERS 18 START CPR 4
PREPAY PPC GROUP "2F" RISE_PERS 12 START CPR 4
PREPAY PPC GROUP "2A" RISE_PERS 18 START_CPR 4
CONSTANT #0rigCollBal = 1064000000.00

CONSTANT #O0rigCollBall = 662972132.50

CONSTANT #0rigCollBal2 = 401027867.50

CONSTANT #OrigBondBal = 1045380000.00

CONSTANT #OrigBondBall = 662972132.50

CONSTANT #0rigBondBal2 = 401027867.50

CONSTANT #SpecSenEnhPct = 39%

CONSTANT #SNRTargPct = 61.000000000000%
CONSTANT #MEZ1lTargPct = 75.500000000000%
CONSTANT #MEZ2TargPct = 86.500000000000%
CONSTANT #MEZ3TargPct = 88.500000000000%
CONSTANT #MEZ4TargPct = 91.000000000000%
CONSTANT $#MEZ5TargPct = 93.500000000000%
CONSTANT #MEZ6TargPct = 96.500000000000%
#BondBal = 1045380000.00

!
!
!
!
! Modeled in the Intex CMO Modeling Language,
!
!
!
|

END_CPR 23
END_CPR 35
END _CPR 23
END_CPR 35

FULL_DEALNAME : MABS2003-WMC2_TS2
DEAL SIZE:
PRICING SPEED:
PRICING SPEED:
PRICING SPEED:
PRICING SPEED:

! ISSUE DATE:
SETTLEMENT DATE:

$ 1045380000.00
GROUP "1F" PPC
GROUP "1A" PPC
GROUP "2F" PPC
GROUP "2A" PPC
20030901

20030930

100%
100%
100%
100%

Record date delay: 24

!

DEFINE TR_INDEXDEPS ALL
!
DEAL_CLOCK_INFO _
ISSUE_CDU_DATE
DEAL_FIRSTPAY DATE

20030901
20031025

DEFINE #FloorCollat
DEFINE #TrigDelingFrac
DEFINE #CumLossShft
DEFINE #TrigCumLossFrac

0.50% * #0rigCollBal
=0

0

0



DEFINE #SpecOCTarg
ifndef #cmover_ 3.0d _
DEFINE #0C

1.75% * #0OrigCollBal

18620000.00
| ‘
ifdef #cmover_3.04 _

DEFINE STANDARDIZE OC_ACTUAL VAL #oc =
18620000.00

1

DEFINE STANDARDIZE OCT_ INITVAL CONSTANT #InitOCTarg = 1.75%
* #0rigCollBal '

DEFINE STANDARDIZE OCT_ STEPDOWN_MONTH CONSTANT #StepDownDate = 37

DEFINE STANDARDIZE OCT_STEPDOWN_ FRAC CONSTANT #StepOCFrac = 0.035

DEFINE STANDARDIZE EXCESS_INTEREST #XSSpread =0

DEFINE STANDARDIZE OCT_FLOOR CONSTANT #FloorOCTarg =
#FloorCollat

DEFINE STANDARDIZE OCT_VAL DYNAMIC #Octval =
#SpecOCTarg
!

DEFINE DYNAMIC STICKY #NetRate = ( COLL_I_MISC("COUPON") y /
COLL_PREV_BAL * 1200

DEFINE DYNAMIC STICKY #NetRatel = ( COLL_I_MISC("COUPON", 1) ) /
COLL_PREV_BAL(1) * 1200

DEFINE DYNAMIC STICKY #NetRate2 = ( COLL_I_MISC("COUPON", 2) ) /

COLL_PREV_BAL(2) * 1200
! _
DEFINE DYNAMIC #NetRateActual360

MONTHS_ADD (CURDATE, -1) )
!

#Netrate * 30 / DAYS DIFF (CURDATE ,

DEFINE COLLAT WT_BY PREVBAL #LifeCap = IF LOAN("LIFE_CAP") GT 0 _
THEN LOAN("LIFE_CAP") - (LOAN
("GROSSRATE") - LOAN("NETRATE"))
ELSE LOAN ("NETRATE")
DEFINE COLLAT WT_BY PREVBAL GROUP 1 #LifeCapl = IF LOAN("LIFE_CAP")
GT O
THEN LOAN("LIFE CAP") - (LOAN
("GROSSRATE") - LOAN{"NETRATE"))
ELSE LOAN ("NETRATE")
DEFINE COLLAT WT_BY PREVBAL GROUP 2 #LifeCap2 = IF LOAN("LIFE_CAP")
GT O
THEN LOAN ("LIFE_CAP") - (LOAN

{"GROSSRATE") - LOAN("NETRATE"))

ELSE LOAN ("NETRATE")
!

DEFINE TABLE "OC_CUMLOSS0" (6, 2) = "MONTH" "OC_CUMLOSS_FRACO"
36.1 0
48.1 0.0275
60.1 0.045
72.1 0.0575
84.1 0.065

360.1 0.0675

!

!

!

TOLERANCE WRITEDOWN OLOSS 1.00

1
DEFINE INDEX "_ FWDLIBOR_1MO"
DEFINE INDEX " FWDLIBOR_6MO"

INITIAL INDEX LIBOR_1MO 1.1100
INITIAL INDEX LIBOR_6MO 1.1°
INITIAL INDEX MISC_1 0.0000



!
!
Tranche "Al" SEN_FLT ! PAID DOWN WHEN (COLL_BAL LT 0.01);
Block 533692000.00 at 1.453 GROUP 1 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( COLL_I MISC("COUPON",1) / COLL_PREV_BAL

(1) * 1200 ); _
DAYCOUNT ACTUAL360 BUSINESS_ DAY NONE _

Delay 0 Dated 20030930 Next 20031025 .
( MIN((1 * LIBOR_1IMO + ( IF ({(COLL_BAL("LAGMON_1") / #0OrigCollBal)
< 10%) THEN 0.686 ELSE 0.343 )), #LifeCapl * 30 / NDAYS_ACCRUE_INT("Al#

1)) )
0 999
!
Tranche "A3A" SEN_FLT ! PAID DOWN_WHEN (COLL_BAL LT 0.01);
Block 170245000.00 at 1.29 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( COLL_I_MISC("COUPON",2) / COLL_PREV_BAL

(2) * 1200 ); _
DAYCOUNT ACTUAL360 BUSINESS DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN(1 * LIBOR_1MO + 0.18, #LifeCap2 * 30 / NDAYS_ACCRUE_INT ("A3A#

i) )
0 999
!
Tranche VYA3B" SEN FLT ! PAID DOWN WHEN (COLL BAL LT 0.01);
Block 152583000.00 at 1.56 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( COLL_I_MISC("COUPON",2) / COLL_PREV_BAL
(2) * 1200 ); _
DAYCOUNT ACTUAL360 BUSINESS DAY NONE _
Delay 0 Dated 20030930 Next 20031025
MIN{((1 * LIBOR 1MO + ( IF ((COLL_BAL("LAGMON 1") / #0OrigCollRal)

< 10%) THEN 0.9 ELSE 0.45 )), #LifeCap2 * 30 / NDAYS_ ACCRUE_INT ("A3B#

(

)

1)) )

0 999

!

Tranche "M1" MEZ FLT ! PAID_DOWN WHEN (COLL_BAL LT 0.01);
Block 77140000.00 at 1.86 FREQ M FLOAT RESET M

COUPONCAP 30360 NONE ( ((COLL_PREV BAL(1) - BBAL("Al")) *
(COLL_I_MISC("COUPON",1) / COLL_PREV_BAL(1l) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A3A","A3B")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) *
1200)) / ((COLL_PREV_BAL(1) - BBAL("Al")) + (COLL_PREV_BAL(2) - BBAL
("A3A","A3B")) ) );

DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN((1 * LIBOR_1IMO + ( IF ({(COLL_BAL("LAGMON_1") / #OrigCollBal)

< 10%) THEN 1.125 ELSE 0.75 )), #LifeCap * 30 / NDAYS ACCRUE_INT ("M1#

1my) )
0 999
!
Tranche "M2" MEZ_FLT ! PAID DOWN_WHEN (COLL_BAL LT 0.01);
Block 58520000.00 at 2.91 FREQ M FLOAT RESET M _

COUPONCAP 30360 NONE ( ((COLL_PREV_BAL (1) - BBAL("Al")) *
(COLL_I MISC("COUPON",1) / COLL_PREV_BAL (1) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A3A","A3B")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) *
1200)) / ((COLL_PREV_BAL{1) - BBAL("Al")) + (COLL_PREV_BAL(Z) - BBAL
("A3A", "A3B")) ) ) ;

DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN((1 * LIBOR_1MO + { IF ( (COLL_BAL("LAGMON_1") / #0rigCollBal)

< 10%) THEN 2.7 ELSE 1.8 })), #LifeCap * 30 / NDAYS_ACCRUE_INT("M2#1")) )

0 999
!



Tranche "M3" MEZ_FLT ! PAID_DOWN_ WHEN (COLL_BAL LT 0.01);
Block 10640000.00 at 3.31 FREQ M FLOAT RESET M _

COUPONCAP 30360 NONE ( ({COLL_PREV_BAL(1l) - BBAL("A1l")) *
(COLL_I_MISC("COUPON", 1) / COLL_PREV_BAL(1) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A3A","A3B")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) *
1200)) / ((COLL_PREV_BAL(1l) - BBAL("Al")) + (COLL_PREV_BAL(2) - BBAL
("A3A","A3B")) ) ); _

DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _

Delay 0 Dated 20030930 Next 20031025

( MIN((1 * LIBOR 1MO + ( IF ((COLL_BAL("LAGMON 1") / #OrigCollBal)
< 10%) THEN 3.3 ELSE 2.2 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M3#1")) )
0 999
]
Tranche "M4" JUN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 13300000.00 at 4.61 FREQ M FLOAT RESET M

COUPONCAP 30360 NONE ( ((COLL_PREV_BAL(l)_— BBAL ("Al1")) =
(COLL_I_MISC("COUPON",1) / COLL_PREV_BAL({1) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A3A","A3B")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) *

1200)) / ({COLL_PREV_BAL(1l) - BBAL("Al")) + (COLL_PREV_BAL(2) - BBAL
("a3a","A3B")) ) ); _ .
DAYCOUNT ACTUAL360 BUSINESS DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN((1 * LIBOR_1MC + ( IF ((COLL_BAL("LAGMON 1") / #0OrigCollBal)
< 10%) THEN 5.25 ELSE 3.5 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M4#1"))
)
0 999
!
Tranche "M5" MEZ_FLT ! PAID DOWN WHEN (COLL_BAL LT 0.01);
Block 13300000.00 at 5.11 FREQ M FLOAT RESET M

LN

COUPONCAP 30360 NONE ( ((COLL_PREV_BAL(1) - BBAL("Al")) *
(COLL_I_MISC("COUPON",1) / COLL_PREV_BAL(1l) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A3A","A3B")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) *
1200)) / ((COLL_PREV_BAL(1) - BBAL("Al")) + (COLL_PREV_BAL(2) - BBAL

(I|A3AH’IIA3B|I)) ) )’. _
DAYCOUNT ACTUAL360 BUSINESS DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN((1 * LIBOR_IMO + ( IF ((COLL_BAL{"LAGMON_1") / #0rigCollBal)
< 10%) THEN 6. ELSE 4 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M5#1")) )
0 999
]
Tranche "Mé" JUN_FLT ! PAID DOWN WHEN (COLL_BAL LT 0.01);
Block 15960000.00 at 5.11 FREQ M FLOAT RESET M _

COUPONCAP 30360 NONE ( ((COLL PREV_BAL(1l) - BBAL("Al")) *
(COLL_I_MISC ("COUPON", 1) / COLL_PREV BAL(1l) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A3A","A3B")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) *
1200)) / ((COLL_PREV_BAL(1) - BBAL("Al")) + (COLL_PREV_BAL(2) - BBAL
("A3A","A3B")) ) )'. _

DAYCOUNT ACTUAL360 BUSINESS DAY NONE _

Delay 0 Dated 20030930 Next 20031025

( MIN({(1 * LIBOR_IMO + ( IF ((COLL_BAL("LAGMON_1") / #0rigCollBal)
< 10%) THEN 6. ELSE 4 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M6#1")) )
0 999 ‘
!
Tranche "R" JUN_RES
Block 1064000000.00 at 0 NOTIONAL WITH GROUP 0 SURPLUS _
DAYCOUNT 30360 BUSINESS DAY NONE _
FREQ M Delay 24 Dated 20030901 ©Next 20031025
!
Tranche "OC" JUN_OC_RES
Block 18620000.00 at 0 _
DAYCOUNT 30360 BUSINESS DAY NONE _



FREQ M Delay 24 Dated 20030801 Next 20031025
!
Tranche "R_PP" JUN_PEN NO
Block 1064000000.00 at O NOTIONAL WITH GROUP O _
DAYCOUNT 30360 BUSINESS_ DAY NONE _
FREQ M Delay 24 Dated 20030901 ©Next 20031025

Tranche "#NetRate" SYMVAR
!

Tranche "#NetRateActual3éeo" SYMVAR
!

Tranche "#OC" SYMVAR

Tranche "#SpecOCTarg" SYMVAR

!

Tranche "DEAL PLUGIN" PSEUDO
Block USE PCT 100.0 100.0 OF "Al#i"
Block USE PCT 100.0 100.0 OF "A3A#1"
Block USE PCT 100.0 100.0 OF "A3B#1"
Block USE PCT 100.0 100.0 OF "M1#1"
Block USE PCT 100.0 100.0 OF "M2#1v

o oNeoNeoNeolNoNeoNoloNoRolo

Block USE PCT 100.0 100.0 OF "M3#1"
Block USE PCT 100.0 100.0 OF "M4#1"
Block USE PCT 100.0 100.0 OF "M5#1"
Block USE PCT 100.0 100.0 OF "Mé#1"
Block USE PCT 0.0 100.0 OF "R#1"
Block USE PCT 100.0 100.0 OF "OC#1"
Block USE BCT 0.0 100.0 OF "R_PP#1"

!

DEFINE PSEUDO_TRANCHE COLLAT _
Delay 24 Dated 20030901 Next 20031025 Settle 20030930
DEFINE PSEUDO_TRANCHE COLLAT GROUP 1 _
Delay 24 Dated 20030901 Next 20031025 Settle 20030930
DEFINE PSEUDO_TRANCHE COLLAT GROUP 2 _
Delay 24 Dated 20030801 Next 20031025 Settle 20030930
!
RESERVE_FUND "YmRsvFnd" FUNDING_FROM RULES
!
CLASS "SNR_1" NO_BUILD_ TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN INT COUPONCAP TRUE
= IlAl 1]
CLASS "A3A" NO_BUILD TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL EARN INT COUPONCAP TRUE
= I|A3All - -
CLASS "A3B" NO_BUILD TRANCHE _
SHORTFALL PAYBACK COUPONCAP TRUE
SHORTFALL EARN INT COUPONCAP TRUE
- IIA3 B " - -
CLASS "MEZ1" NO _BUILD_ TRANCHE _
SHORTFALL PAYBACK COUPONCAP TRUE
SHORTFALL_EARN INT COUPONCAP TRUE
= IlMl n
CLASS "MEZ2" NO_BUILD TRANCHE _
SHORTFALL PAYBACK COUPONCAP TRUE
SHORTFALL EARN INT COUPONCAP TRUE
. = I M2 n
CLASS "MEzZ3" NO_BUILD_TRANCHE _
SHORTFALL_ PAYBACK COUPONCAP TRUE
SHORTFALL_EARN INT COUPONCAP TRUE
= 1 M3 n



CLASS "MEZ4" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN INT COUPONCAP TRUE
= “M4 A

CLASS "MEZ5" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
- |IM5 "

CLASS "MEZ6" NO_BUILD TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN INT COUPONCAP TRUE

= "M6 "
CLASS "RESID"® = “"R#1" "OC#l1l" “R_PPH1"
CLASS "SNR_3" WRITEDOWN_ BAL PRORATA ALLOCATION
- = "A3A" "A3B" -

CLASS "SNR" DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA ALLOCATION _
= "SNR_1" "SNR_3"

CLASS "ROOT" _
WRITEDOWN BAL RULES _
DISTRIB_CLASS RULES _
SHORTFALL_PAYBACK PRINCIPAL LOSS TRUE _
SHORTFALL_EARN INT INTEREST TRUE _
= “SNR" "MEZ1" "MEZ2" "MEZ3" "MEZ4" "MEZ5" "MEZ6"

"RESID"
!

DEFINE PSEUDO_TRANCHE CLASS "SNR" Delay 0 Dated 20030930
Next 20031025 DAYCOUNT ACTUAL360 BUSINESS_ DAY NONE

DEFINE PSEUDO_TRANCHE CLASS "SNR 3" Delay 0 Dated 20030930

Next 20031025 DAYCOUNT ACTUAL360 BUSINESS_ DAY NONE
!

CROSSOVER When 0
]

TRIGGER "StepUp-DlgRatio" _

FULL_NAME "Step Up Delinquency Trigger" _
ORIG_TESTVAL 0.000% _

TESTVAL ( #TrigDelingFrac) ;
ORIG_TARGETVAL 16.50% _

TARGETVAL (16.50%) ;

TRIGVAL LODIFF

!
TRIGGER "StepUp-CumLoss"

FULL_NAME "Step Up Cumulative Loss Trigger" _
ORIG_TESTVAL 0.000% _

TESTVAL ( #TrigCumLossFrac) ;
ORIG_TARGETVAL 1.000% _

TARGETVAL (#CumLossShft) ;

TRIGVAL LODIFF

TRIGGER "STEPUP_TRIGGER" _

FULL_NAME "Step Up Trigger" _

DEFINITION "A Step Up Trigger exists, if
; (1) the quotient of (&) the aggregate principal balance of all_
mortgage loans 60 or more days delinguent and (B) the principal_
balance of the loans, exceeds 16.50%._
or; (2) a percentage calculated as the quotient of the amount of
cumulative_
realized losses divided by the original collateral balance exceeds the
target defined by a schedule;

Month <= %;



36 0%; _
48 2.75%; _
60 4.50%; _
72 5.75%; _
84 6.50%; _
360 6.75%; _
n
IMPACT "If a Step Up Trigger is in effect the OC target will
change to N

the last value before the trigger occurred if a stepdown has_
occurred. It has no effect if a stepdown has not occurred." _
TRIGVAL FORMULA ( min(TRIGGER("StepUp-DlgRatio", "TRIGVAL"),
TRIGGER ("StepUp-CumLoss”, "TRIGVAL"))) ;
1
CPTIONAL REDEMPTION: "CLEANUP" _
WHEN_EXPR (((COLL_BAL / #OrigCollBal) <

10%)); _
PRICE_P (COLL_BAL);
I
!
INTEREST SHORTFALL FULL_ PREPAY Compensate Pro_rata _
PARTIAL PREPAY Compensate Pro_rata _
LOSS Compensate Pro_rata
1
TRANCHE MISCINFO
Al RATING FT "AAA" MD "Aaa" SP "AAA"
A3A RATING FT "AAA"™ MD "Aaa" SP "AAA"
A3B RATING FT "AAA"™ WMD "Raa" SP "AAA"
M1 RATING FT "AA" MD "Aa2" SP "AA"
M2 RATING FT "A" MD "A2" Sp "an
M3 RATING FT "A-" MD "A3¥ Sp "A-"
M4 RATING FT "BBB+" MD "Baal" SP "BBB+"
M5 RATING FT "BBB" MD "Baal2'" SP "BBB"
Mé RATING FT "BBB-" MD "Baa3" SP "BBB-"
R RATING MD "“NA"
ocC RATING MD "NA"
R_PP RATING MD "NA"

!
DEFINE MACRO BLOCK #SNR Int =

{

from : CLASS ( "SNR" )
pay : CLASS INTEREST PRO_RATA ( "SNR_1"; "SNR_B" )

from : CLASS ( "SNR_3" )
pay : CLASS INTEREST PRO RATA ( "“A3A"; "A3B" )

from : CLASS ( "SNR" )
pay : CLASS INTSHORT PRO_RATA ( "SNR_1"; "SNR_3" )

from : CLASS ( "SNR_3" )
pay : CLASS INTSHORT PRO RATA ( "A3A"; "A3B" )

DEFINE MACRO BLOCK #SNR_Prn[l] =



when : IS_TRUE( {#1} )

calculate : #SeniorPrinc = #PrincPmt / #DistribAmt *
#ClassSNRPDA

calculate : #SeniorXtraP = #ClassSNRPDA - #SeniorPrinc
!

calculate : #SeniorPDal = MAX( 0, MIN( #ClassSNR_1PDA,

#SenDistribAmtl ) ) + _
MIN{ #ClassSNR_1PDADefic,
#ClassSNR_1PDADefic/#TotalSenPDADefic * #TotalExcessDistrib)
calculate : #SeniorPDA2 = MAX( 0, MIN( #ClassSNR_3PDA,
#SenDistribAmt2 ) ) + _
MIN( #ClassSNR_3PDADefic,
#ClassSNR_3PDADefic/#TotalSenPDADefic * #TotalExcessDistrib)
from : SUBACCOUNT ( #SeniorPDAl, CLASS "SNR" )
pay : CLASS BALANCE SEQUENTIAL ( "SNR_1" )
from : SUBACCOUNT ( #SeniorPDA2, CLASS "SNR" )
pay : CLASS BALANCE SEQUENTIAL ( "SNR_3" )
from : CLASS { "SNR" )
pay : CLASS BALANCE PRO RATA ( "SNR_1"; "SNR 3" )

from : CLASS ( "SNR 3" )
pay : CLASS BALANCE SEQUENTIAL ( "A3A", "A3B" )

from : CLASS ( "SNR 1" )

pay : SEQUENTIAL ( "A1#1" )
from : CLASS ( "A3A" )

pay : SEQUENTIAL ( "A3A#1" )
from : CLASS ( "A3B" )

pay : SEQUENTIAL ( "A3B#1" )

{
from : CLASS ( "MEZ1" )
pay : SEQUENTIAL ( "M1#1" )
DEFINE MACRO BLOCK #MEZ2 Prn =
{

from : CLASS ( “"MEZ2" )
pay : SEQUENTIAL ( "M2#1l" )

from : CLASS ( "MEZ3" )
pay : SEQUENTIAL ( "M3#1" )



DEFINE MACRO BLOCK #MEZ4 Prn =

from :

{
from CLASS ( "MEZ5" )
pay SEQUENTIAL ( "M5#1"
}
DEFINE MACRO BLOCK #MEZG_Prn =
{
from CLASS ( “"MEZ6" )
pay SEQUENTIAL ( "Mé#1"
}

from CASH _ACCOUNT (100)
subject to CEILING ( (COLL ("PREPAYPENALTY"))
pay CREDIT_ENHANCEMENT ("YmRsvFnd")

calculate #PrincFracl =

calculate #PrincFrac2 =
!

calculate #XtraPFracl =

calculate #XtraPFrac2 =
!

calculate #Princ =
!

calculate #Interest =
!

calculate #PrevSpecOC =
! .

calculate #CurrentOC =
"A3A#l", "A3B#1", "Ml#l", an#lul HM3#1",
#Princ))
!

calculate #XSSpread =
(100% - 0%)) - OPTIMAL_INTPMT ("ROOT")
COUPONCAP_SHORTFALL ("ROOT") )
!

calculate #FloorOCTotal =
!

calculate #StepOCTarg =
!

calculate #StepDownDatePass =
!
!

calculate #SenEnhancePct =
COLL_BAL
!

calculate #StepDownBal =

+ 1E-8 GE 0.00

CLASS ( "MEZ4" )
SEQUENTIAL ( "M4#1"

COLL_P(1)
COLL_P(2)

COLL_P(1)
COLL_P(2)

COLL_P

COLL_I

)
/ COLL_P
/ COLL_P

/ COLL_P
/ COLL P

#SpecOCTarg

MAX( 0, COLL_BAL -

"M4#1",

"MS#l" ,

MAX ( 0, #Interest

#FloorOCTarg

COLL_BAL" * ‘#StepOCFrac

CURMONTH GE #StepDownDate

(COLL_PREV_BAL - BBAL("SNR")

(BBAL ("Al%1",

( COLL_YM *
- INTSHORT_ACCUM ("ROOT") +

)

/

(#SenEnhancePct - #SpecSenEnhPct)



calculate

calculate
calculate
calculate
"OC_CUMLOSS
calculate
calculate
calculate

calculate

calculate

#StepOCTarg )

#StepOCTarg )

#FloorOCTotal

!

. calculate
calculate

calculate

calculate
#SpecOCTarg,
1

calculate
calculate

(100% - 0%))
#OCSurplus +
!

calculate

#StepDown

#TrigDelingFrac
#TrigDeling

#CumLossShft

0", "MONTH",

#TrigCumlossFrac
#TrigCumLoss
#TrigEvent
#TrigOCTargPost

#SpecOCTarg

, #TrigOCTargPost, #FloorOCTotal )

il

#StepDown OR ( BBAL("SNR") LT

.01 ) OR ( #StepDownDatePass AND #StepDownBal )

AVG_COLL ("RATE",-1,2,1)
TRIGGER ("StepUp-DlgRatio")

LOOKUP_TBL( "STEP", CURMONTH

"OC_CUMLOSS_FRACO" )

THEN IF #TrigEvent

, #FloorOCTotal )

)

#SpecOCTarg
#SpecOCTarg
#0CDheficiency

#OCSurplus

COLL_P)

#PrincPmt

#XSIntRem

- OPTIMAL_INTPMT ("ROOT")
COUPONCAP_SHORTFALL ( "ROOT

DELINQ LOSS_ACCUM / #OrigCollBal
TRIGGER ("StepUp-CumLoss")
TRIGGER (" STEPUP_TRIGGER")
#PrevSpecOC

IF #StepDown

THEN MAX( MIN( #InitOCTarg,

ELSE MAX( MIN( #InitOCTarg,

ELSE MAX ( #InitOCTarg,

H

1

#Subbefic =

"OC#1" ) - #Princ ) - COLL_BAL )
!

calculate #AddPrinc =

calculate #XSIntRem =
!

calculate #XtraPDA =

calculate #XSIntRem =
1

calculate #DistribAmt =
! ' ‘

calculate : #SenDistribAmtl =
(#DistribAmt - #PrincPmt) * #XtraPFracl

calculate #SenDistribAmt2 =
{(#DistribAmt - #PrincPmt) * #XtraPFrac2
!

calculate #FloorOCTotall =

#FloorOCTotal

MIN( #SpecOCTarg, COLL_BAL )
#O0ctval
MAX (0, #SpecOCTarg - #CurrentOC)

MINMAX (0, #CurrentOC -

MAX (0, COLL_P - #0OCSurplus)

MAX( 0, #Interest ( COLL_YM *
INTSHORT ACCUM("ROOT") +

)

MAX ( O,

( BBAL{"ROOT") - BBAL(

MIN ( #XSIntRem, #SubDefic )
MAX( 0, #XSIntRem - #AddPrinc )

MIN( #0CDeficiency,
MAX( O,

#XSIntRem )
#XSIntRem - #XtraPDA )

#PrincPmt + #AddPrinc + #XtraPDA
#PrincPmt * #PrincFracl +

#PrincPmt * #PrincFrac2 +

#0rigCollBall/#0rigCollBal *



calculate : #FlooxrOCTotal2 = #0rigCollBal2/#0rigCollBal *
#FloorOCTotal
!

calculate : #ClassSNR_1PDA = IF (#TrigEvent OR (#StepDown EQ
0.0))

THEN #SenDistribamtl _

ELSE BBAL("Al1") _

- MIN(COLL BAL(1) -
#FloorOCTotall, #SNRTargPct * COLL_BAL (1))

calculate : #ClassSNR_1PDA = MAX( 0.0, MIN(BBAL("Al"), *
#ClassSNR_1PDA ))

calculate : #ClassSNR_3PDA = IF (#TrigEvent OR (#StepDown EQ
0.0))

THEN #SenDistribAmt2 _
ELSE BBAL("A3A", "A3B")
- MIN(COLL BAL(2) -
#FloorOCTotal2, #SNRTargPct * COLL_BAL(2))
calculate : #ClassSNR_3PDA = MAX( 0.0, MIN(BBAL("A3A", "A3B"),
#ClassSNR_3PDA ))

calculate : #ClassSNR_1PDADefic = MAX( 0.0, #ClassSNR_I1PDA -
#SenDistribAmtl )

calculate : #ClassSNR 3PDADefic = MAX( 0.0, #ClassSNR_3PDA -
#SenDistribamt2 )

calculate : #TotalSenPDADefic = #ClassSNR_1PDADefic + #ClassSNR_
3PDADefic :
|

calculate : #ExcessDistribl = MAX( 0.0, #SenDistribAmtl -
#ClassSNR_1PDA )

calculate : #ExcessDistrib2 = MAX( 0.0, #SenDistribAmt2 -
#ClassSNR_3PDA )

calculate : #TotalExcessDistrib = #ExcessDistribl + #ExcessDistrib2
i

calculate : #ExcessBalancel = BBAL("SNR 1") - MIN(
#SenDistribAmtl, #ClassSNR_1PDA )

calculate : #ExcessBalance2 = BBAL("SNR_3") - MIN{
#SenDistribAmt2, #ClassSNR_3PDA )

calculate : #ExcessBalance = #ExcessBalancel + #ExcessBalance2
1

calculate : #ExcessDistrib = IF (#TrigEvent OR (#StepDown EQ
0.0}))

THEN MIN( #ExcessBalance,
#ExcessDistribl + #ExcessDistrib2 )

ELSE 0
!
calculate : #ClassSNRPDA = #ClassSNR_1PDA + #ClassSNR_3PDA +
#ExcessDistrib
calculate : #ClassSNRPDA = MIN( #ClassSNRPDA, #DistribAmt )
!
calculate : #ClassMEZ1PDA = IF (#TrigEvent OR (#StepDown EQ
0.0))
THEN #Distribamt - #ClassSNRPDA
h ELSE BBAL({"Al", "A3A", "A3B",
"M1") - #ClassSNRPDA _

- MIN(COLL BAL - #FloorOCTotal,
#MEZ1TargPct * COLL_BAL)
calculate : #ClassMEZ1PDA
#ClassMEZ1PDA ))
calculate : #ClassMEZ1PDA
#DistribAmt - #ClassSNRPDA )} )

MAX( 0.0, MIN(BBAL("M1"),

H

MAX( 0, MIN{( #ClassMEZ1PDA,



calculate : #ClassMEZ2PDA = IF (#TrigEvent OR (#StepDown EQ

0.0))
THEN #DistribAmt - #ClassSNRPDA

#ClassMEZ1PDA _
ELSE BBAL("Al", "A3a", "A3B",
"M1", "M2") - #ClassSNRPDA - #ClassMEZ1PDA _
- MIN(COLL_BAL - #FloorOCTotal,
#MEZ2TargPct * COLL_BAL)

calculate : #ClassMEZ2PDA = MAX( 0.0, MIN(BBAL{"M2"),
#ClassMEZ2PDA ))
calculate : #ClassMEZ2PDA = MAX( 0, MIN( #ClassMEZ2PDA,

#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA ) )
t
!
calculate : #ClassMEZ3PDA = IF (#TrigEvent OR (#StepDown EQ

0.0))

THEN #DistribAmt - #ClassSNRPDA
- #ClassMEZ1PDA - #ClassMEZ2PDA _

ELSE BBAL("Al", "A3A", “"A3B",
"M1", "M2", "M3") - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA _

- MIN{(COLL_BAL - #FloorOCTotal,
#MEZ3TargPct * COLL_BAL)

calculate : #ClassMEZ3PDA = MAX{ 0.0, MIN(BBAL("M3"),
#ClassMEZ3PDA ))
calculate : #ClassMEZ3PDA = MAX{ 0, MIN{ #ClassMEZ3PDA,

#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA ) )
i
!
calculate : #ClassMEZ4PDA = IF (#TrigEvent OR ({#StepDown EQ *

0.0))

THEN #Distrib2mt - #ClassSNRPDA
- #ClassMEZ1PDA - #ClassMEZ2PDA - #ClassMEZ3PDA _

ELSE BBAL("A1l", "A3A", "A3B",
"M1v, "M2", "M3"%, "M4") - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA -
#ClassMEZ3PDA _

- MIN(COLL_BAL - #Floor0OCTotal,
#MEZ4TargPct * COLL BAL)

calculate : #CIESSMEZ4PDA = MAX( 0.0, MIN(BBAL("M4"),
#ClassMEZ4PDA )) .
calculate : #ClagssMEZ4PDA = MAX( 0, MIN{( #ClassMEZ4PDA,

#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA -
#ClassMEZ3PDA ) )
!
!
calculate : #ClassMEZSPDA = IF (#TrigEvent OR (#StepDown EQ

0.0))

THEN #DistribAmt - #ClassSNRPDA
- #ClassMEZ1PDA - #ClassMEZ2PDA - #ClassMEZ3PDA - #ClassMEZ4PDA _

ELSE BBAL("A1l", "A3A", "A3B",
"M1", "M2", "M3"“, "M4", "M5") - H#ClassSNRPDA - #ClassMEZ1PDA -
#ClassMEZ2PDA - #ClassMEZ3PDA - #ClassMEZ4PDA _

- MIN(COLL_BAL - #FloorOCTotal,
#MEZ5TargPct * COLL BAL)

calculate : #CIESSMEZSPDA = MAX( 0.0, MIN(BBAL("M5"),
#ClassMEZ5PDA ) )
calculate : #ClassMEZ5PDA = MAX( 0, MIN( #ClassMEZSPDA,

#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA -
#ClassMEZ3PDA - #ClassMEZ4PDA ) )



calculate : #ClassMEZ6PDA = IF (#TrigEvent OR (#StepDown EQ

0.0))

THEN #Distriba&mt - #ClassSNRPDA
- #ClassMEZ1PDA - #ClassMEZ2PDA - #ClassMEZ3PDA - #ClassMEZ4PDA -
#ClassMEZ5PDA

- ELSE BBAL("A1", "A3A", "A3B",

"M1", "M2", "M3", "M4", "M5", "M6") - #ClassSNRPDA - #ClassMEZ1PDA -
#ClassMEZ2PDA - #ClassMEZ3PDA - #ClassMEZ4PDA - #ClassMEZ5PDA _

- MIN(COLL_BAL - #FloorOCTotal,
#MEZ6TargPct * COLL_BAL)

calculate : #ClassMEZ6PDA = MAX{( 0.0, MIN(BBAL("M&"),
#ClassMEZ6PDA ) )
calculate : #$#ClassMEZ6PDA = MAX{( 0, MIN{ #ClassMEZ6PDA,

#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA -
#ClassMEZ3PDA - #ClassMEZ4PDA - #ClassMEZS5PDA ) )

!

!

calculate : “SNR" _
NO_CHECK CUSTOM AMOUNT = #ClassSNRPDA
!
calculate : "MEZ1" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ1PDA
!
calculate : "MEZ2" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ2PDA
!
calculate : "MEZ3" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ3PDA
!
calculate : "MEZ4" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ4PDA
!
calculate : "MEZ5" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ5PDA
!
calculate : "MEZé" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ6PDA
!
calculate : V"RESID" _
NO_CHECK CUSTOM AMOUNT = MAX (0, #Princ - OPTIMAL_PRINCPMT
(u SNR" , UMEZ1I" , UMEZ2 Y , UMEZ3I" , UMEZ 4" , "MEZS " s UMEZG“) )
! .
pay : CLASS INTEREST PRO RATA ( "SNR" )
{#SNR_Int}
pay : CLASS INTSHORT PRO_RATA ( "SNR" )
{#SNR_1Insg}
pay : CLASS INTEREST PRO RATA ( "MEZ1" )
pay : CLASS INTEREST PRO_RATA ( "MEZ2" )
pay : CLASS INTEREST PRO_RATA ( "MEZ3" )
pay : CLASS INTEREST PRO_RATA ( "MEZ4" )
pay : CLASS INTEREST PRO_RATA ( "MEZS5" )
pay : CLASS INTEREST PRO_RATA ( "MEZ6" )

pay : CLASS PRINCIPAL SEQUENTIAL ( "SNR" )

{#SNR_Prn} {1}



pay : CLASS PRINCIPAL SEQUENTIAL ( "MEZ1" )

pay : CLASS PRINCIPAL SEQUENTIAL ( "MEZ2" )

pay : CLASS PRINCIPAL SEQUENTIAL ( “"MEZ3" )

pay : CLASS PRINCIPAL SEQUENTIAL ( "MEZ4" )

pay : CLASS PRINCIPAL SEQUENTIAL ( "MEZ5" )

pay : CLASS PRINCIPAL SEQUENTIAL ( "MEZé" )

pay : CLASS INTSHORT PRO _RATA ( "MEZ1" )

from : CLASS ( "ROOT" )

pay : CLASS PRINCSHORT LOSS SEQUENTIAL ( "MEZ1" )
pay : CLASS INTSHORT PRO_RATA ( "MEZ2" )

from : CLASS ( "ROOT" )

pay : CLASS PRINCSHORT LOSS SEQUENTIAL ( "MEZ2" )
pay : CLASS INTSHORT PRO RATA ( "MEZ3" )

from : CLASS { "ROOT" )

pay : CLASS PRINCSHORT LOSS SEQUENTIAL ( "MEZ3" )
pay : CLASS INTSHORT PRO_RATA ( "MEZ4" )

from : CLASS ( "ROOT" )

pay : CLASS PRINCSHORT LOSS SEQUENTIAL ( "MEZ4" )
pay : CLASS INTSHORT PRO_RATA ( “MEZS5" )

from : CLASS ( "ROOT" )

pay : CLASS PRINCSHORT LOSS SEQUENTIAL ( "MEZ5" )
pay : CLASS INTSHORT PRO_RATA ( "MEZé6" )

from : CLASS ( "ROOT" )

pay : CLASS PRINCSHORT LOSS SEQUENTIAL ( "MEZ&" )

from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "SNR_1"; VA3A"; "A3B" )

from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA {( "MEZ1" )

from : CLASS { "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MEZ2" )

from : CLASS ( "ROOT" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MEZ3" )



: CLASS ( "ROOT" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MEZ4" )
. CLASS ( "ROOT" )

pay : CLASS COUPONCAP SHORT PRO_RATA ( "MEZ5" )
: CLASS ( "ROOT" )
pay : CLASS COUPONCAP SHORT PRO_RATA ( "MEZ6" )

1 RN

from : CREDIT_ENHANCEMENT ("YmRsvFnd")
subject to : CEILING ( (COLL("PREPAYPENALTY") * 100%) )
pay : PREPAYPENALTY SEQUENTIAL ("R_PP#1")
1
1
from : CLASS ( "ROOT" )

pay : CLASS PRINCIPAL SEQUENTIAL
pay : AS_INTEREST ( "OC§1" )

pay : SEQUENTIAL ( "OCH#1" )

( "RESID" )

calculate #WriteDown = MAX (0.0, BBAL("Al#l”,"A3A#1","A38#1“,”M1#
1!! , "M2#l" s IIM3#1|I , "M4#1" . ”MS#I" , "M6#l" , noc#lu) — COLL_BAL)
from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN PRO RATA ( "OCH#1l" )
from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "M6#1" )
from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "M5#1" )
from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "M4#1i" )
from : SUBACCOUNT {( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "M3#1" )
from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "M2#1" )
from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "M1#1" )
calculate #BondBal = BBAL ("Al#1", "A3A#1", "A3IB#1", "M1#1", "M2#

1u , I1M3#1|l , "M4#1" , "MS#l" . "MG#I")
calculate : #0OC MAX( 0, COLL_BAL - #BondBal )
calculate #IncroC MAX{( 0, #0OC -~ BBAL( "OC#1" ) )

pay : INCREMENT ( BALANCE "OC#1"

o

BY #IncroC )

DEFINE DYNAMIC #YM HE6MOSOPCT = LOAN("SCHAM PREP_AMT") * B0% * LOAN
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! Factor --Delay--
| Type Date P/Y BV  Use BV for 0
WL 20030901 9999 9999 FALSE
1
! Pool# Type Gross Current Original --Fee--
Orig ARM Gross #mos #mos P#mos P#mos Life
Max Look
! Coupon Factor Balance P/Y BV
Term Index Margin ToRst RstPer ToRst RstPer Cap
Floor Negam Back
!t BEGINNING OF COLLATERAL
M 1 "1-1st-FXD 180 0_0-1"
WAC 7.6699 268886.40 / 268886.40
268886.40 .5200 .5200
178:2 180 NO_CHECK
GROUP "1F"
M 2 "1-1st-FXD 18012 0-1"
WAC 8.3750 89628.83 / 89628.83
89628.83 .5200 .5200
178:2 180 NO_CHECK
GROUP "1FV PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOSCPCT
M 3 "1-1st-FXD 18024 0-1"
WAC 8.3399 ( 405931.50 / 405831.50
405831.50 .5200 .5200
178:2 180 NO_CHECK
GROUP "1F" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOBOPCT
M 4 "1-1st-FXD 18024_24+"
WAC 7.0564 ( 511383.60 / ~ 511383.60
511383.60 .5200 .5200
176:4 180 NO_CHECK
GROUP "1F" PREPAY_FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT
M 5 "1-1st-FXD 18036_0-1"
WAC 7.4113 ( 1182057.16 / 1182057.16
1182057.16 .5200 .5200
178:2 180 NO_CHECK )
GROUP "1F"  PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOBOPCT
M 6 "1l-1st-FXD 18036_2+"
WAC 7.1437 { 1658289.04 / 1658289.04
1658289.04 .5200 .5200
177:3 180 NO_CHECK
GROUP "1F" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HEGMOSOPCT
M 7 "l-1st-FXD 24012 0-1"
WAC 6.8750 ( 145366.63 / 145366.63
145366.63 .5200 .5200
238:2 240 NO_CHECK
GROUP "1F" PREPAY_ FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOBOPCT
M 8 "1-1st-FXD 24012 24"
WAC 6.2500 ( 275694.06 / 275694.06
275694 .06 .5200 .5200
237:3 240 NO_CHECK
GROUP "1p" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT
M 2 "1-1st-FXD 30012 _2+"
wacC 6.9900 184778.17 / 184778.17
184778.17 .5200 .5200
297:3 300 NO_CHECK
GROUP "1F" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT
M 10 "1-1st-FXD 30036_0-1" '



WAC
230758.09
298:2

GROUP "1F"
M 11
WAC
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358:2

GROUP "1F™"
M 12
WAC
1051144.39
357:3

GROUP "1F"
M 13
WAC
820559.89
358:2

GROUP "1F"
M 14
WAC
2399261.80
357:3

GROUP "1F"
M 15
WAC
2198421.71
358:2

GROUP "1F"
M 16
WAC
2394101.68
357:3

GROUP "1F"
M 17
WAC
14575182.63
358:2

GROUP "1F®
M 18
WAC
20589474.27
357:3

GROUP "1F"
M 19
WAC
94540.40
368:2

BALLOON SCHED_ BOTH

M 20
WAC

6.8750 { 230758.09 /

.5200

230758.09 );
.5200 298:2
300 NO_CHECK
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA { #YM_HE6MOSOPCT );

"1-1st-FXD 360 0_0-1" WL 00
7.6399 ( 1765504 .44 / 1765504 .44 ) ;
.5200 .5200 358:2
360 NO_CHECK
"1-1st-FXD 360 0_2+" WL 00
7.9920 ( . 1051144.39 / 1051144.39 };
.5200 .5200 357:3
360 NO_CHECK
"1-1st-FXD 36012 _0-1" WL 00
7.6627 ( 820559.89 / 820559.89 );
.5200 .5200 358:2

360 NO_CHECK
PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;

"1-1st-FXD 36012_2+" WL 00
6.9753 2399261.80 / 2395261.80 );
.5200 .5200 357:3

360 NO_CHECK

PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;

"1-1st-FXD 36024_0-1" WL 00
7.2001 ( 2198421.71 / 2198421.71 ) ;
.5200 .5200 358:2

360 NO_CHECK
PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;

!

"1-1st-FXD 36024 2+" WL 00
7.2481 ( 2394101.68 / 23%94101.68 ) ;
.5200 .5200 357:3

360 NO_CHECK -
PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;

"1-1st-FXD 36036_0-1" WL 00
7.3292 14575182.63 / 14575182.63 ) ;
.5200 .5200 358:2

360 NO_CHECK
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MO8SOPCT ) ;
"1-1st-FXD 36036_2+" WL 00
7.3182 ( 20589474.27 / 20589474.27 ) ;
.5200 .5200 357:3
360 NO_CHECK

PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;

"1-1st-15YR BALLOON 18036 0-1" WL 00
7.5000 ( 94540.40 / 94540.40 ) ;

.5200 .5200 358:2

360 NO_CHECK
180 GROUP "1F"
PREPAY_FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;

"1-2nd-FXD 18036 2+" WL 00
7.7500 ¢ 44549.88 / 44549.88 ) ;

.5200 .5200 . 177:3 *

44549.88
177:3

GROUP "1F"
M 22
WAC
2518039.39
358:2

BALLOON SCHED BOTH

M 23

180 NO_CHECK
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;

"1-2nd-15YR BALLOON 180 0_0-17 WL 00
11.2463 ( 2518039.39 / 2518039.39 );
.5200 .5200 358:2
360 NO_CHECK
180 GROUP "1F"
"1-2nd-15YR BALLOON 180 0_2+" WL 00



WAC 11.5491 ( 2594559.38 / 2594559.38 );

25%94559.38 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "1F"
M 24 "1-2nd-15YR BALLOON 18012_0-1" WL 00
WAC 9.9900 ( 52162.07 / 52162.07 ) ;

52162.07 -5200 -5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;

M 25 "1-2nd-15YR BALLOON 18012 2+" WL 00
WAC 11.2905 ( 305292.43 / 305292.43 );
305292.43 .5200 .5200 357:3
357:3 360 NO_CHECK .

BALLOON SCHED BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;

M 26 "1-2nd-15YR BALLOON 18024 0-1" WL 00
WAC 10.5328 ( 3419698.35 / 3419698.35 ) ;
3419698.35 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOS8OPCT ) ;

M 27 "1-2nd-15YR BALLOON 18024 2+" WL 00
WAC 10.5231 ( 3926602.30 / 3926602.30 );
3926602.30 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;

M 28 "1-2nd-15YR BALLOON 18036_0-1" WL 00
WAC 10.5585 ( 2578527.50 / 2578527.50 );
2578527.50 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY_ FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MOBOPCT );

M 28 "1-2nd-FXD 180 0_2+" WL 00
WAC 13.0000 ( 28775.49 / 28775.49 );

28775.49 .5200 .5200 177:3
177:3 180 NO_CHECK

GROUP "1F"

M 29 "1-2nd-15YR BALLOON 18036 2+" WL 00
WAC 10.6486 ( 3561780.25 / 3561780.25 );
3561780.25 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "1F"
PREPAY_FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOS8OPCT ) ;

M 30 "l1-1st-6 MONTH LIBOR 360 0_0-1" WL 00
WAC 7.5000 ( 178133.96 / 178133.96 );
178133.96 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO ' 6.2500 5
6 SYNC_INT 14.0000 -1.0000 7.5000 0
0

GROUP "1A" TEASER

M 31 "1l-1st-6 MONTH LIBOR 36024_0-1" WL 00
WAC 7.0000 204688.88 / 204688.88 ) ;
204688.88 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO ' 5.5000 5
6 SYNC_INT 13.5000 1.0000 7.0000 0
0

GROUP "1A" PREPAY_FLAG YM FOR 24 NONE ; YM _FORMULA ( #YM_HE6MO8OPCT ) ;
TEASER

M 32 "1-1st-2/ 6 MONTH LIBOR 24024_0-1" WL 00



WAC 9.6250 ( 111883.97 / 111883.97 );

111883.97 .5200 .5200 238:2

238:2 240 NO_CHECK ARM LIBOR_ 6MO 6.5000 23

6 SYNC_INT 16.1250 1.0000 9.6250 0

0 INIT PERCAP 1.5000

GROUP "1A"  PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOSOPCT );
TEASER

M 33 "l-1st-2/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 7.4665 ( 22424145.33 / 22424145.33 ) ;
22424145.33 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_ 6MO . 6.1316 23
6 SYNC_INT 13.9727 1.0000 7.4665 0
0 INIT PERCAP 1.5000

GROUP "1A" TEASER

M 34 "l-1st-2/ 6 MONTH LIBOR 360 0 2+" WL 00
WAC 7.6213 ( 26423764.39 / 26423764.39 );
26423764.39 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.1943 22

6 SYNC_INT 14.1214 1.0000 7.6213 0
0 INIT PERCAP  1.5246

GROUP "1A" TEASER

M 35 "l-1st-2/ 6 MONTH LIBOR 36012 0-1" WL 00
WAC 7.1488 ( 5061568.25 / 5061568.25 ) ;

5061568.25 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_ 6MO 5.8189 23

6 SYNC_INT 13.6488 1.0000 7.1488 0

0 INIT PERCAP 1.5000

GROUP "1A"  PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 36 "l-1st-2/ 6 MONTH LIBOR 36012 2+" WL 00
WAC 7.3025 ( 8426489.70 / 8426489.70 ) ;

8426489.70 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_ 6MO 6.0979 22

6 SYNC_INT 13.7839 1.0000 7.3025 0
0 INIT PERCAP 1.6552

GROUP "1A"  PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 37 "1-1st-2/ 6 MONTH LIBOR 36024 0-1" WL 00
WAC 7.0812 ( 113539964.41 / 113539964.41 ) ;
113539964.41 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.0579 23

6 SYNC_INT 13.5771 1.0000 7.0812 0

0 INIT PERCAP 1.5193

GROUP "1A"  PREPAY FLAG YM FOR 24 NONE ; YM _FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 38 "l-1st-2/ 6 MONTH LIBOR 36024 2+" WL 00
WAC 7.1670 { 174830852.51 / 174830852.51 ) ;
174830852.51 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.0982 22

6 SYNC_INT 13.6670 1.0007 7.1670 0

0 INIT PERCAP 1.5782

GROUP "1A"  PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HEGMOSOPCT ) ;
TEASER '

M 39 "1-1st-2/ 6 MONTH LIBOR 36036_0-1" WL 00
WAC 7.4942 ( 840702.43 / 840702.43 );

840702.43 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 6.5978 23

6 SYNC_INT 13.9942 1.0000 7.4942 0

0 INIT PERCAP 1.5000

GROUP "1A"  PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( ¥YM HE6MOSOPCT ) ;

TEASER

~



M 40 "l-1st-2/ 6 MONTH LIBOR 36036 _2+" WL 00

WAC 7.2539 ( 1814218.09 / 1814218.09 );

1814218.09 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.8778 22

6 SYNC_INT 13.7539 1.0000 7.2539 0

0 INIT PERCAP 1.5000

GROUP "1A"  PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 41 "1-1st-2/ 6 MONTH LIBOR I0360 0_0-1" WL 00

WAC 6.9900 ( 211051.31 / 211051.31 );

211051.31 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 4.8750 23

6 SYNC_INT 13.4900 1.0000 6.9900 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "1A" TEASER

M 42 "1-1st-2/ 6 MONTH LIBOR IO360 0 _2+" WL 00

WAC 6.2500 ( 301160.41 / 301160.41 ) ;

301160.41 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.3750 22

6 SYNC_INT 12.7500 1.0000 6.2500 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "1A" TEASER

M 43 "1-1st-2/ 6 MONTH LIBOR I036012 2+" WL 00

WAC 6.2500 ( 196790.01 / 196790.01 ) ;

196790.01 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 4.7500 22

6 SYNC_INT 12.7500 1.0000 6.2500 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "1A"  PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MO8OPCT
); TEASER

M 44 "l1-1st-2/ 6 MONTH LIBOR 1036024 0-1" WL 00

WAC 6.0607 ( 2120879.20 / .2120879.20 ); .
2120879.20 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.2702 23

6 SYNC_INT 12.5607 1.0000 6.0607 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "1A"  PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MO80PCT
) ; TEASER

M 45 "l-1st-2/ 6 MONTH LIBOR I036024_ 2+" WL 00

WAC 6.0515 ( 1625179.54 / 1625179.54 ) ;

1625179.54 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.7135 22

6 SYNC INT 12.5515 1.0000 6.0515 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "1A"  PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT
) ; TEASER - -

M. 46 "l-1st-3/ 6 MONTH LIBOR 360 0 _0-1" WL 00

WAC 7.1748 ( 1542867.35 / 1542867.35 );

1542867.35 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR 6MO 5.8183 35

6 SYNC_INT 13.6748 1.0000 7.1748 0

0 INIT PERCAP 3.0000

GROUP "1A™" TEASER

M 47 "l-1st-3/ 6 MONTH LIBOR 360 0 2+ WL 00

WAC 7.6289 ( 3373152.56 / 3373152.56 ) ;

3373152.56 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_ 6MO 6.4805 34

6 SYNC_INT 14.1289 1.0000 7.6289 0

0 INIT PERCAP 3.0000

GROUP "1A" TEASER

M 48 "1-1st-3/ 6 MONTH LIBOR 36012 0-1" WL 00



WAC 6.5000 ( 187060.09 / 187060.09 );

187060.09 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 6.2500 35

6 SYNC_INT 13.0000 1.0000 6.5000 0

0 INIT_ PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM_HE6MO8OPCT ) ;
TEASER

M 49 "1-1st-3/ 6 MONTH LIBOR 36012 2+" WL 00
WAC 7.5000 ¢ 235677.07 / 235677.07 );

235677.07 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.5000 34

6 SYNC_INT 14.0000 1.0000 7.5000 0

0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;
TEASER

M 50 "1-1st-3/ 6 MONTH LIBOR 36024 _0-1" WL 00
WAC 6.7356 1010631.60 / 1010631.60 );

1010631.60 _ .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.6954 35

6 SYNC_INT 12.9149 1.0000 6.7356 0

0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY_FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MO8OPCT ) ;
TEASER

M 51 "1-1st-3/ 6 MONTH LIBOR 36024 2+" WL 00
WAC 6.8118 ( 799830.19 / 799830.19 ) ;

799830.19 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.8799 34

6 SYNC INT 13.0880 1.0000 6.8118 0

0 INIT_PERCAP 3.0000

GROUP "1A™" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 52 "l-1st-3/ 6 MONTH LIBOR 36036 _0-1" WL 00
WAC 6.6391 ( 4455668.77 / 4455668.77 );

4455668.77 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.3661 35

6 SYNC_INT 13.1301 1.0000 6.6391 0

0 INIT_ PERCAP 3.0000

GROUP "1A" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MO8OPCT ) ;
TEASER

M 53 "1-1lst-3/ 6 MONTH LIBOR 36036 _2+" WL 00
WAC 7.2131 ( 5504146.50 / 5504146.50 ) ;

5504146.50 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.1090 34

6 SYNC_INT 13.7131 1.0000 7.2131 0

0 INIT_ PERCAP 3.0000

GROUP "1AY PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 54 "1-1st-5/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 8.4944 ( 188458.30 / 188458.30 ) ;

188458.30 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 7.1303 59

6 SYNC INT 14.9944 1.0000 8.4944 0

0 INIT PERCAP 3.0000 R
GROUP "1A" TEASER h

M 55 "1-1st-5/ 6 MONTH LIBOR 360 0_2+" WL 00
WAC 6.7426 ( 812808.64 / 812808.64 );

812808.64 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.4542 58

6 SYNC_INT 13.2426 1.0000 6.7426 0

0 INIT_PERCAP 3.0000

GROUP "1A" TEASER



M 56 "1-1st-5/ 6 MONTH LIBOR 36012 2+" WL 00

WAC 7.0639 ( 523190.33 / 523190.33 );
523190.33 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.9468 58
6 SYNC_INT 13.5639 1.0000 7.0639 0
0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT );
TEASER

M 57 "1-1gt-5/ 6 MONTH LIBOR 36024_0-1" WL 00
WAC 7.3875 ( 1000111.23 / 1000111.23 );
1000111.23 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.5428 59
6 SYNC_INT 13.8875 1.0000 7.3875 0
0 INIT_PERCAP 3.0000

GROUP "1AM PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;
TEASER

M 58 "1-1st-5/ 6 MONTH LIBOR 36024 2+" WL 00
WAC 6.3335 ( 1241684.42 / 1241684.42 );

1241684 .42 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.2802 58

6 SYNC_INT 12.8335 1.0000 6.3335 0

0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT );
TEASER

M 59 ¥1-1st-5/ 6 MONTH LIBOR 36036_0-1" WL 00
WAC 6.7591 ( 6667688.40 / 6667688.40 );

6667688.40 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6&MO 5.9648 59

6 SYNC_INT 13.2591 1.0000 6.7591 0

0 INIT_PERCAP 3.0000

GROUP "1AM PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA { #YM_HE6MOBOPCT );
TEASER

M 60 "1-1st-5/ 6 MONTH LIBOR 36036 _2+" WL 00
WAC 6.7370 7772827.73 / 7772827.73 };

7772827.73 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.9367 58

6 SYNC_INT 13.2370 1.0000 6.7370 0

0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MO8BOPCT ) ;
TEASER

M 61 "1-1st-5/ 6 MONTH LIBOR 1036024 0-1" WL 00
WAC 6.2495 ( 1197195.31 / 1197195.31 ) ;

1197195.31 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.3435 59

6 SYNC_INT 12.7495 1.0000 6.2495 0

0 INIT PERCAP 5.0000 AMORT NONE FOR

60 GROUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MOBOPCT
) ; TEASER

M 62 "l-1st-5/ 6 MONTH LIBOR I1036024_2+" WL 00

WAC 6.1464 ( 946205.39 / 946205.39 );

946205.39 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 4.9849 58

6 SYNC_INT 12.6464 1.0000 6.1464 0

0 INIT_PERCAP 5.0000 AMORT NONE FOR

60 GROUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MO8OPCT
) ; TEASER

M 63 "1-1st-5/ 6 MONTH LIBOR I036036_0-1" WL 00
WAC 6.4404 ( 578419.21 / 578419.21 ) ;
578419.21 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.9065 - 59

6 SYNC_INT 12.5404 1.0000 6.4404 0



0 INIT_PERCAP

5.0000 AMORT NONE FOR

60 GROUP "1A" PREPAY_FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MO8OPCT
); TEASER ’

M 64 "1-1st-5/ 6 MONTH LIBOR I036036 2+" WL 00
WAC 6.2917 ( 440188.19 / 440188.19 );

440188.19 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_ 6MO 5.3971 58

6 SYNC_INT 12.7917 1.0000 6.2917 0

0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "1A" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT
}; TEASER .
M 65 "2-1st-FXD 180 0_0-1" R WL 00
WAC 7.2014 ( 145943.43 / 145943.43 );

145943 .43 .5200 .5200 178:2 °
178:2 180 NO_CHECK

GROUP "1Fn

M 66 "2-1st-FXD 18012 _0-1" WL 00
WAC 6.7500 { 212187.48 / 212187.48 );

212187.48 .5200 .5200 178:2

178:2 180 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
M 67 "2-1st-FXD 18024 2+ WL 00
WAC 8.8750 ( 62306.10 / 62306.10 );

62306.10 .5200 .5200 177:3

177:3 180 NO_CHECK

GROUP "1F™" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
M 68 "2-1st-FXD 18036 _0-1" WL 00
WAC 7.2500 ( 140484.96 / 140484.96 ) ;

140484.96 .5200 .5200 178:2

178:2 180 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
M 69 "2-1st-FXD 18036 _2+" WL 00
WAC 7.8019 ¢ 343581.07 / 343581.07 );

343581.07 .5200 .5200 177:3

177:3 180 NO_CHECK

CROUP "1F™" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
M 70 "2-1st-FXD 24036 2+" WL 00
WAC 6.5000 ( 114813.95 / 114813.95 );

114813.95 .5200 .5200 236:4

236:4 240 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
M 71 "2-1st-FXD 360 0_0-1" WL 00
WAC : 7.7757 ( 1720177.47 / 1720177.47 );

1720177.47 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "1F™"

M 72 "2-1st-FXD 360 0_2+" WL 00
WAC 7.3126 { 963423.32 / 963423.32 );

963423 .32 .5200 .5200 357:3

357:3 360 NO_CHECK

GROUP "1F"

M 73 "2-1st-FXD 36012 0-1" WL - 00
WAC 7.6705 ( 1720645.77 / 1720645.77 );

1720645.77 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
M 74 "2-1st-FXD 36012 2+" WL 00
WAC 7.1158 ( 2381431.75 / 2381431.75 ) ;

2381431.75 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "1F"

PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOS8OPCT ) ;



M 75 "2-1st-FXD 36024 0-1" WL 00
WAC 7.1459 { 514179.55 / 514179.55 ) ;
514179.55 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "1F"  DPREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT );
M 76 "2-15t-FXD 36024 2+" WL 00
WAC 7.4499 ( 1199377.29 / 1199377.29 );
1199377.29 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "1F"  PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOBOPCT );
M 77 "2-1st-FXD 36036_0-1" WL 00
WAC 7.3646 ( 6651823.46 / 6651823.46 ) ;

6651823 .46 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "1F"  PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6EMOSOPCT ) ;
M 78 "2-15t-FXD 36036_2+" WL 00
WAC 7.2851 ( 12215201.44 / 12415201.44 ) ;
12415201.44 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MOS8OPCT ) ;
M 79 "2-2nd-FXD 180 0_0-1" WL 00
WAC 9.9900 ( 29010.07-/ 29010.07 );

29010.07 .5200 .5200 178:2
178:2 180 NO_CHECK

GROUP "1F™"

M 80 "2-2nd-15YR BALLOON 180 0_0-1" WL 00
WAC 11.5490 ( 1349977.64 / 1349977.64 ) ;
1349977.64 .5200 .5200 358:2
358:2 360 NO_CHECK :
BALLOON SCHED_BOTH 180 GROUP "1F"
M 81 "2-2nd-15YR BALLOON 180 0_2+" WL 00
WAC 11.0477 ( 1596599.99 / 1596599.99 ) ;
1596599.99 .5200 .5200 357:3 p
357:3 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "1F"
M 82 "2-2nd-15YR BALLOON 18012_0-1" WL 00
WAC 9.8573 ( 157949.26 / 157949.26 ) ;
157949.26 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;

M 83 "2-2nd-15YR BALLOON 18012 2+" WL 00
WAC 10.2906 ( 82578.21 / 82578.21 ) ;

82578.21 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;

M 84 "2-2nd-15YR BALLOON 18024 0-1" WL 00
WAC 10.4570 1827619.42 / 1827619.42 ) ;
1827619.42 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;

M 85 "2-2nd-15YR BALLOON 18024 2+" WL 00
WAC 10.6899 2214883.71 / 2214883.71 );
2214883.71 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;

M 86 "2-2nd-15YR BALLOON 18036 0-1" - WL 00
WAC 10.7151 ( 1060678.10 / 1060678.10 ) ;



1060678.10 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT );

M 87 "2-2nd-15YR BALLOON 18036_2+" WL 00
WAC 10.5079 2392538.07 / 2392538.07 ) ;
2392538.07 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "1F"
PREPAY_ FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HEEMOSOPCT ) ;

M 88 "2-1st-6 MONTH LIBOR 36024 _2+" WL 00
WAC 6.6260 ( 206184.43 / 206184 .43 );
206184.43 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 1.0000 4
6 SYNC_INT 13.1260 1.0000 6.6260 0
0

GROUP "1A" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT );
TEASER

M 89 "2-1st-2/ 6 MONTH LIBOR 24024 2+" WL 00
WAC 6.9900 ( 224164.30 / 224164.30 );

224164 .30 .5200 .5200 236:4
236:4 240 NO_CHECK ARM LIBOR_6MO 5.3750 21
6 SYNC_ INT 13.4900 1.0000 6.9900 0
0 INIT_ PERCAP 1.5000

GROUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 90 "2-1st-2/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 7.5727 | 9827902.21 / 9827902.21 );
9827902.21 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.1668 23
6 SYNC INT 14.0584 1.0000 7.5727 0
0 INIT_PERCAP 1.5231

GROUP "1A" TEASER

M 91 "2-1st-2/ 6 MONTH LIBOR 360 0_2+" WL 00
WAC 7.4815 ( 10343383.12 / 10343383.12 );
10343383.12 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.1661 22
6 SYNC_INT 13.964¢6 1.0000 7.4815 v
0 INIT_PERCAP 1.5761

GROUP "1A" TEASER

M g2 "2-1st-2/ 6 MONTH LIBOR 36012 0-1" WL 00
WAC 6.9779 ( 2110553.85 / 2110553.85 );
2110553.85 B .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_ 6MO 6.1695 23
6 SYNC_ INT 13.4779 1.0000 6.9779 0
0 INIT_PERCAP 1.5000

GROUP "1A" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 93 "2-1st-2/ 6 MONTH LIBOR 36012 2+" WL 0o
WAC 7.8606 ( 1420987.09 / 1420987.09 );
1420987.09 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR 6MO 6.3318 22
6 SYNC_INT 14 .3606 1.0000 7.8606 0
0 INIT_PERCAP 1.7603 N N
GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMﬁLA ( #YM_HE6MOBOPCT ) ;
TEASER

M 94 "2-1st-2/ 6 MONTH LIBOR 36024 0-1" WL 00
WAC 7.0671 ( 50184993.83 / 50184993.83 ) ;
50184993.83 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR _6MO 6.0852 23
6 SYNC_INT 13.5652 1.0000 7.0671 0

~



0 INIT_PERCAP 1.5420

GROUP "1A" PREPAY_FLAG YM FOR 24 NONE ; YM_
TEASER

M 95 "2-1st-2/ 6 MONTH LIBOR 36024_
WAC 7.1539 ( 65872003.01 /
65872003.01 .5200

357:3 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 13.6513 1.0000
0 INIT_PERCAP 1.5906

GROUP "1Aa" PREPAY_FLAG YM FOR 24 NONE ; YM
TEASER

M S6 "2-1st-2/ 6 MONTH LIBOR 36036_
WAC 7.8890 ( 511561.61 /
511561.61 .5200 .
358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 14.3890 1.0000
0 INIT_PERCAP 1.5000

GROUP "1AM PREPARY_FLAG YM FOR 36 NONE ; YM_
TEASER

M 97 "2-1st-2/ 6 MONTH LIBOR 36036_
WAC 6.5101 ( 953155.64 /
953155.¢64 : .5200 .
357:3 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_ INT 13.0101 1.0000
0 INIT_ PERCAP 1.5000

GROUP "1A" PREPAY FLAG YM FOR 36 NONE ; YM
TEASER

M 98 "2-1st-2/ 6 MONTH LIBOR I0360
WAC 7.5000 ( 294786.65 /
294786.65 .5200 .
357:3 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 14.0000 1.0000
0 INIT_PERCAP 3.0000

24 GROUP "ian TEASER

M 9% v2-1st-2/ 6 MONTH LIBOR I03602
WAC 7.0463 544956.94 /
544956.94 .5200 .
357:3 360 NO_CHECK ARM LIBOR 6MO

6 SYNC_INT 13.5463 1.0000
0 INIT_PERCAP 3.0000

24 GROUP "1A" PREPAY FLAG YM FOR 24 NONE ;
) ; TEASER

M 100 "2-1st-2/ 6 MONTH LIBOR 103603
WAC 5.8750 ( 155360.53 /
155360.53 .5200 .
357:3 360 NO_CHECK ARM LIBOR 6MO

6 SYNC INT 12.3750 1.0000
0 INIT_PERCAP 3.0000

24 GROUP "1AY PREPAY FLAG YM FOR 36 NONE ;
) ; TEASER

M 101 "2-1st-3/ 6 MONTH LIBOR 360 0_
WAC 8.2500 ( 207537.80 /
207537.80 .5200 .
358:2 360 NO_CHECK ARM LIBOR 6MO

6 SYNC INT 14.7500 1.0000
0 INIT_PERCAP 3.0000

GROUP "1a" TEASER

M 102 "2-1st-3/ 6 MONTH LIBOR 360 0_
WAC €.5786 287493.79 /
287493.79 .5200 .
357:3 360 NO_CHECK ARM LIBOR_6MO

FORMULA ( #YM_HE6MOSOPCT ) ;

24" WL 00
65872003.01 ) ;
.5200 357:3
6.0757 22
7.1539 0
FORMULA ( #YM _HE6MOSOPCT ) ;
o-1» WL 00
511561.61 );
5200 358:2
6.5635 23
7.8890 0

FORMULA ( #YM HE6MOSOPCT );

2+" WL 00
953155.64 ) ;
5200 357:3
5.4941 22
6.5101 0

FORMULA ( #YM_HE6MO8SOPCT ) ;

0 24" WL 00
294786.65 ) ;
5200 357:3
5.3750 22
7.5000 0
AMORT NONE FOR
4 24" WL 00
544956.94 );
5200 357:3
5.5521 22
7.0463 0

AMORT NONE FOR

YM_FORMULA ( #YM HE6MOS8OPCT

6 24" WL 00
155360.53 );
5200 357:3
1.0000 22
5.8750 0
AMORT NONE FOR
YM_FORMULA ( #YM_HE6MOSOPCT
0-1" WL 00
207537.80 );
5200 358:2
7.6250 35
8.2500 0
24" WL 00
287493.79 );
5200 357:3
5.6456 34



6 SYNC INT 13.0786 1.0000 6.5786 0
0 INIT_PERCAP 3.0000

GROUP "1A" TEASER .

M 103 "2-1st-3/ 6 MONTH LIBOR 36012 0-1" WL 00
WAC 6.5000 ( 303475.16 / 303475.16 );
303475.16 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.1250 35
6 SYNC INT 13.0000 1.0000 6.5000 0
0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_ HE6MO8OPCT );
TEASER

M 104 "2-1st-3/ 6 MONTH LIBOR 36024 2+" WL 00
WAC 6.7131 | 354241.43 / S 354241.43 ) ;
354241.43 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.4488 34
6 SYNC_INT 13.2131 1.0000 6.7131 0
0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HEEMOSOPCT ) ;
TEASER

M 105 "2-1st-3/ 6 MONTH LIBOR 36036_0-1" WL 00
WAC 6.4597 ( 802556.55 / 802556.55 ) ;
802556.55 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.1763 35
6 SYNC_INT 12.8597 1.0000 6.4597 0
0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT );
TEASER

M ’ 106 "2-1st-3/ 6 MONTH LIBOR 36036_2+" WL 00
WAC 7.0138 ( 2201417.60 / 2201417.60 ) ;
2201417.60 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR 6MO 5.7815 34
6 SYNC_INT 13.5138 1.0000 7.0138 0
0 INIT_PERCAP 2.8956

GROUP "1A" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MO8OPCT ) ;
TEASER

M 107 "2-1st-5/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 7.2872 | 692291.14 / 692291.14 );
692291.14 .5200 .5200 » 358:2
358:2 360 NO_CHECK ARM LIBOR_6EMO 6.7248 59
6 SYNC INT 13.7872 1.0000 7.2872 0
0 INIT_PERCAP 3.0000

GROUP "1A" TEASER

M 108 "2-1st-5/ 6 MONTH LIBOR 360 0 _2+" WL 00
WAC 7.3339 | 557136.55 / 557136.55 );
557136.55 .5200 .5200 356:4
356:4 360 NO_CHECK ARM LIBOR_ 6MO 5.8003 57
6 SYNC_INT 13.8339 1.0000 7.3339 0
0 INIT_PERCAP 3.0000

GROUP "1AM TEASER

M 109 "2-1st-5/ 6 MONTH LIBOR 36012 _0-1" WL 00
WAC 5.7500 ¢ 278561.10 / 278561.10 );
278561.10 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 4.6250 59
6 SYNC_INT 12.2500 1.0000 5.7500 0
0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;
TEASER

M 110 "2-1st-5/ 6 MONTH LIBOR 36012 2+" WL 00
WAC 6.5000 ( 254985.46 / 254985.46 ) ;
254985.46 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.0000 58



6 SYNC_INT 13.0000 1.0000 6.5000 0

0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT Y
TEASER

M 111 "2-1st-5/ 6 MONTH LIBOR 36024_0-1" WL 00
WAC 7.9900 ( 101215.02 / 101215.02 );
101215.02 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_ 6MO 6.1250 59
6 SYNC INT . 14.4900 1.0000 7.9900 0

0 INIT_PERCAP 3.0000
GROUP "1AM PREPAY _FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT )i
TEASER

M 112 "2-1st-5/ 6 MONTH LIBOR 36024 _2+" WL 00
WAC 6.3760 ¢ 250500.97 / 250500.97 ) ;
250500.97 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 4.7500 58
6 SYNC_INT 12.8760 1.0000 6.3760 0

0 INIT_PERCAP 3.0000
GROUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MOSOPCT );
TEASER

M 113 "2-1st-5/ 6 MONTH LIBOR 36036 _0-1" WL 00
WAC 6.9742 | 3138530.79 / 3138530.79 ) ;
3138530.79 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.0569 59
6 SYNC_INT 13.4742 1.0000 6.9742 0

0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOS8OPCT ) ;
TEASER

M 114 "2-1st-5/ 6 MONTH LIBOR 36036 2+" WL 00

WAC 6.5644 ( 3559956.88 / 3559956.88 );

3559956.88 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.7895 58

6 SYNC_INT 13.0666 1.0000 6.5644 0 _
0 INIT_PERCAP 3.0000 S

GROUP "1A" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HEG6MOSOPCT );
TEASER

M 115 "2-1st-5/ 6 MONTH LIBOR I036012 2+" WL 00

WAC 5.9900 ( 139426.12 / 139426.12 ) ;

139426.12 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.3750 58

6 SYNC_INT 12.4900 1.0000 5.9900 0

0 INIT_PERCAP 5.0000 AMORT NONE FOR

60 GROUP "1A" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8QPCT
) ; TEASER

M 116 "2-1st-5/ 6 MONTH LIBOR I036024_0-1" WL 00

WAC 7.1046 ( 586336.62 / 586336.62 };

586336.62 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 5.5082 59

6 SYNC_INT 13.6046 1.0000 7.1046 0

0 INIT_PERCAP 5.0000 AMORT NONE FOR

60 GROUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MO88OPCT
}; TEASER

M 117 "2-1st-5/ 6 MONTH LIBOR 1036024 24" WL 00

WAC 5.8750 ( 290803.05 / 290803.05 );

250803.05 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.1250 58

6 SYNC_INT 12.3750 1.0000 5.8750 0

0 INIT_PERCAP 5.0000 AMORT NONE FOR

60 GROUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT
) ; TEASER
M

118 "2-1st-5/ 6 MONTH LIBOR I036036_0-1" WL 00



WAC 6.0690 ( 358026.35 / 358026.35 );

358026.35 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 5.2425 59

6 SYNC_INT 12.5690 1.0000 6.0690 0

0 INIT_PERCAP 5.0000 AMORT NONE FOR

60 GROUP "1An" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MO8CPCT
) ; TEASER

M 119  "3-1st-FXD 12012 2+" , WL 00
WAC 7.6250 ( 92960.27 / 92960.27 ) ;

92960.27 .5200 .5200 117:3

117:3 120 NO_CHECK

GROUP "2F"  PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
M 120  "3-1st-FXD 180 0_2+" WL 00
WAC 9.4900 ( 43237.63 / 43237.63 );

43237.63 .5200 .5200 176:4

176:4 180 NO_CHECK

GROUP "2F"

M 121 "3-1st-FXD 18024 2+" WL 00
WAC 7.9900 ( 173774.89 / 173774.89 );

173774.89 .5200 .5200 176:4

176:4 180 NO_CHECK

GROUP "2F"  PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
M 122 "3-1st-FXD 18036 0-1" WL 00
WAC 7.2561 ( 735932.45 / 735932.45 );

735932.45 .5200 .5200 178:2

178:2 180 NO_CHECK

GROUP "2F"  PREPAY FLAG YM FOR 36 NONE ; YM _FORMULA ( #YM_HEEMOSOPCT ) ;
M 123 "3-1st-FXD 18036 _2+" WL 00
WAC 7.2036 ( 3154849.85 / 3154849.85 );

3154849.85 .5200 .5200 177:3
177:3 180 NO_CHECK

GROUP "2F"  PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
M 124  "3-1st-FXD 240 0_2+" WL 00
WAC 8.1250 ( 52159.03 / 52159.03 );

52159.03 .5200 .5200 : 237:3

237:3 240 NO_CHECK

GROUP "2F"

M 125  "3-1st-FXD 24012 0-1" WL 00
WAC 6.7500 { 290227.65 / 290227.65 ) ;

290227.65 .5200 .5200 ' 238:2

238:2 240 NO_CHECK

GROUP "2F"  PREPAY_FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOBOBCT ) ;
M 126  "3-1st-FXD 24036 0-1" WL 00
WAC 6.8750 ( 114305.38 / 114305.38 );

114305.38 .5200 .5200 238:2

238:2 240 NO_CHECK

GROUP "2F"  PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
M 127  "3-1st-FXD 24036_2+" WL 00
WAC 7.2275 ( 179794.37 / 179794.37 ) ;

179794.37 .5200 .5200 324:3

324:3 327 NO_CHECK

BALLOON SCHED_ BOTH 240 GROUP "2F"
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MO8BOPCT ) ;

M 128  "3-1st-FXD 300 0 _0-1" WL 00
WAC 5.9900 ( 556898.45 / \ 556898.45 ); .
556898.45 .5200 .5200 298:2

298:2 300 NO_CHECK

GROUP "2F"

M 129  “3-1st-FXD 360 0 _0-1" WL 00
WAC 7.4449 ( 4151211.05 / 4151211.05 ) ;

4151211.05 .5200 .5200 358:2



358:2 360 NO_CHECK

GROUP "2F*"

M 130 "3-1st-FXD 360 0_2+" WL 00
WAC 7.2448 ( 5430989.86 / 5430989.86 ) ;

5430989.86 .5200 .5200 356:4
356:4 360 NO_CHECK

GROUP "2F"

M 131 "3-1st-FXD 36012_0-1" WL 00
WAC 7.0611 ( 6344498.35 / 6344498.35 );

6344498.35 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 12 NONE ; YM _FORMULA ( #YM_HE6MOBOPCT ) ;
M 132 "3-1st-FXD 36012 _2+" WL 0o
WAC 6.8531 ( 4335907.38 / 43355907.38 );

4335907.38 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;
M 133 "3-1st-FXD 36024 _0-1" WL 00
WAC 7.2802 ( 2473236.66 / 2473236.66 ) ;

2473236.66 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "2F™" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MO8OPCT ) ;
M 134 "3-1st-FXD 36024 24" WL 00
WAC 6.9060 ( 4808708.90 / 4808708.90 ) ;

4808708.90 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MOBOPCT ) ;
M 135 "3-1st-FXD 36036 0-1" WL 00
WAC 6.9323 ( 16995503.44 / 16995503.44 ) ;
16995503.44 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;
M 136 "3-1st-FXD 36036 2+" WL 00
WAC 7.1323 28835664 .22 / 28835664.22 );
28835664.22 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;
M 137 "3-1st-FXD 36060_0-1" WL 00
WAC 7.5000 ( 185896.22 / 185896.22 ) ;

185896.22 .5200 .5200 358:2

358:2 360 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM HEGMOBOPCT ) ;
M 138 "3-2nd-FXD 180 0_0-1" WL 00
WAC 10.9900 ( 74528.14 / 74528.14 ) ;

74528.14 .5200 -5200 178:2

178:2 180 NO_CHECK

GROUP "2F"

M 139 "3-2nd-FXD 180 0 _2+" WL 00
WAC 8.6165 ( 108064.16 / 108064.16 ) ;

108064.1¢6 .5200 .5200 177:3

177:3 180 NO_CHECK

GROUP "2F*"

M 140 ‘"3-2nd-FXD 1B8036_2+" WL 00
WAC 10.1503 ( 112791.74 / 112791.74 );

112791.74 .5200 .5200 177:3

177:3 180 NO_CHECK

GROUP "2F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT );
M 141 "3-2nd-FXD 360 0_2+" WL 00
WAC 8.5000 ¢ 248672.49 / 248672.49 ) ;

248672.49 .5200 .5200 357:3

357:3 360 NO_CHECK



-

GROUP "2F"

M 142 "3-2nd-FXD 36012 _2+" WL 00
WAC 11.2500 ( 78622.79 / 78622.79 ) ;

78622.79 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "2F" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;
M 143 "3-2nd-FXD 36036 _2+" WL (VY]
WAC 9.2500 ( 91527.52 / 91527.52 );

91527.52 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "2F" PREPAY_FLAG YM FOR 36 NONE ; YM_ FORMULA ( #YM_HE6MO8OPCT ) ;
M 144 "3-2nd-15YR BALLOON 180 0_0-1" WL 00
WAC 10.7594 ( 8882249.34 / .88822495.34 ) ;
8882249.34 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "2F"
M 145 "3-2nd-15YR BALLOON 180 0_2+" WL 00
WAC 10.9191 ( 8467946.25 / B467946.25 ) ;
8467946.25 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "2F"
M 146 "3-2nd-15YR BALLOON 18012_o-1" WL 00
WAC 9.8392 ( 869864.11 / 869864.11 ) ;
869864.11 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "2F"
PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HEEMOSOPCT );

M 147 "3-2nd-15YR BALLOON 18012 2+ WL 00
WAC 10.2708 ( 1032956.13 / 10329%56.13 ) ;
1032956.13 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "2F"
PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;

M 148 "3-2nd-15YR BALLOON 18024 _0-1" WL 00
WAC 10.1735 ( 11182556.37 / 11182556.37 ) ;
11182556.37 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "2F"
PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MO8S8OPCT ) ;

M 149 "3-2nd-15YR BALLOON 18024 2+" WL 00
WAC 10.0162 ( 13895626.03 / 13895626.03 );
13895626.03 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "2F"
PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HEG6MOBOPCT );

M 150 "3-2nd-15YR BALLOON 18036_0-1" WL 00
WAC 10.3656 ( 7310788.58 / 7310788.58 ) ;
7310788.58 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "2F"
PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;

M 151 "3-2nd-15YR BALLOON 18036 2+" WL 00
WAC 10.5257 { 11756377.74 / 11756377.74 ) ;
11756377.74 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED BOTH i80 GROUP "2F"
PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;

M 152 "3-1st-6 MONTH LIBOR 36012 _2+" WL 00
WAC 8.2500 ( 389944 .33 / 389944.33 );

389944 .33 .5200 .5200 356:4
356:4 360 NO_CHECK ARM LIBOR_6MO 8.0000 3



6 SYNC_INT 14 .7500 1.0000 8.2500 0

0

GROUP "2A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOSOPCT );
TEASER

M 153 "3-1st-2/ 6 MONTH LIBROR 360 0_0-1v WL 00
WAC 6.9980 ( 25779052.87 / 25779052.87 ) ;
25779052.87 .5200 .5200 358:2
358:2 . 360 NO_CHECK ARM LIBOR_6MO 5.5375 23
6 SYNC_ INT 13.4980 1.0000 6.9980 0
0 INIT_PERCAP 1.5000

GROUP "2A" TEASER

M 154 "3-1st-2/ 6 MONTH LIBOR 360 0_2+" WL 00
WAC 7.4661 ( 24853382.75 / 24853382.75 );
24853382.75 ‘ .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.0360 22
6 SYNC_INT 13.9661 1.0000 7.4661 0
0 INIT_PERCAP 1.5000

GROUP "2A" TEASER

M 155 "3-1st-2/ 6 MONTH LIBOR 36012_0-1" WL 00
WAC 6.8972 ( 4712358.60 / 4712358.60 );
4712358.60 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.0136 23
6 SYNC_ INT 13.3972 1.0000 6.8972 0
0 INIT_PERCAP 1.5000

GROUP "2Aan PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;
TEASER

M 156  "3-1st-2/ 6 MONTH LIBOR 36012 2+" WL 00
WAC 6.9543 ( 6837538.69 / 6837538.69 ) ;

6837538.69 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.7516 22

6 SYNC_INT 13.4543 1.0000 6.9543 0

0 INIT PERCAP 1.4620

GROUP "2A"  PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
TEASER . .
M 157  "3-1st-2/ 6 MONTH LIBOR 36024 0-1" WL 00
WAC 6.6671 ( 69426089.21 / 69426089.21 ) ;
69426089.21 : ~.5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.7454 23

6 SYNC_INT 13.1639 1.0000 6.6671 0

0 INIT PERCAP 1.5151

GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOSOPCT );
TEASER

M 158 "3-1st-2/ 6 MONTH LIBOR 36024 _2+" WL 00
WAC 6.8595 ( 81880778.93 / 81880778.93 );
81880778.93 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.9109 22
6 SYNC_INT 13.3441 1.0026 6.8595 0
0 INIT_PERCAP 1.5313

GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;
TEASER

M 159 "3-1st-2/ 6 MONTH LIBOR 36036_0-1" WL 00
WAC 7.3340 ( 1151838.96 / 1151838.96 };
1151838.96 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.2108 23
6 SYNC _INT 13.8340 1.0000 7.3340 0
0 INIT_PERCAP 1.5000 :

GROUP "2A" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HEEMOBOPCT ) ;
TEASER

M 160 "3-1st-2/ 6 MONTH LIBOR 36036_2+" WL 00
WAC 7.3238 ( 840235.03 / 840235.03 );

840235.03 .5200 .5200 357:3



357:3 360 NO_CHECK ARM LIBOR_6MO
6 SYNC_INT 13.8238 1.0000 7
0 INIT_PERCAP 2.3468

5.7339 22
.3238 0

GROUP "2A" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HEEMOSOPCT ) ;

TEASER

M 161 "3-1st-2/ 6 MONTH LIBOR I0O360 0_0-1"

WAC 6.2801 ( 1583482.34 / 1583482
1583482.34 .5200 .5200
358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.7801 1.0000 6
0 INIT PERCAP 3.0000

24 GROUP "2A" TEASER

M 162  "3-1st-2/ 6 MONTH LIBOR IO360 0_2+"

WAC 6.9900 ( 493170.10 / 493170.
493170.10 .5200 .5200

357:3 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 13.4900 1.0000 6
0 INIT_ PERCAP 3.0000

24 GROUP "2A" TEASER

M 163  "3-1st-2/ 6 MONTH LIBOR IO36012 0-1"

WAC 6.4905 ( 900294.36 / 900294
900294.36 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.9905 1.0000 6
0 INIT_PERCAP 3.0000

24 GROUP "2A"  PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA
) ; TEASER

M 164  "3-1st-2/ 6 MONTH LIBOR I036012 2+"

WAC 6.7500 ( 465441.67 / 465441.
465441.67 .5200 .5200

357:3 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 13.2500 1.0000 6
0 INIT_PERCAP 3.0000

24 GROUP "2A"  PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA
) ; TEASER

M 165  "3-1st-2/ 6 MONTH LIBOR I036024 0-1"

WAC 5.9183 ( 3080064.37 / 3080064
3080064.37 .5200 .5200
358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.4183 1.0000 5
0 INIT PERCAP 3.0000

24 GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA
) ; TEASER

M 166 "3-1st-2/ 6 MONTH LIBOR I036024 2+"

WAC 5.9872 ( 3806879.60 / 3806879
3806879.60 . .5200 .5200
357:3 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.4872 1.0000 5
0 INIT_PERCAP 3.0000

24 GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM_ FORMULA
) ; TEASER

M 167 "3-1st-3/ 6 MONTH LIBOR 360 0_0-1"

WAC 7.5000 ( 375275.49 / 375275
375275.49 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 14.0000 1.0000 toe 7
0 INIT_ PERCAP 3.0000

GROUP "2Aa" TEASER

M 168 "3-1st-3/ 6 MONTH LIBOR 360 0_2+"

WAC 6.2788 ( 716392.42 / 716392
716392.42 .5200 .5200

WL 00
.34 ) ;
358:2
5.2382 23
.2801 0

AMORT NONE FOR

WL 00
10 );
357:3
5.9500 22
.9900 0
AMORT NONE FOR
WL 00
.36 ) ;
358:2
5.4540 23
.4908% 0
AMORT NONE FOR
( #YM_HE6MO8OPCT
WL 00
67 );
357:3
5.0000 22
.7500 0
AMORT NONE FOR
( #YM_HE6MO8OPCT
WL 00
.37 ) ;
358:2
~5.6364 23
.9183 0

AMORT NONE FOR
( #YM_HE6MOBOPCT

WL 00
.60 );
357:3
5.7338 22
.9872 0

AMORT NONE FOR
( #YM_HE6MOBOPCT

WL 00
.49 );
358:2
6.1250 35
.5000 0
WL 00

.42 ) ;
357:3



357:3 360 NO_CHECK ARM LIBOR_6MO 5.7387 34
6 SYNC_INT 12.5514 1.0000 6.2788 0
0 INIT_PERCAP 3.0000

GROUP "2A" TEASER )

M 169 "3-1st-3/ 6 MONTH LIBCR 36012_0-1" WL 00
WAC 5.3567 ( 985628.82 / 985628.82 ) ;
985628.82 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 4.9100 35
6 SYNC_INT 11.8567 1.0000 5.3567 0
0 INIT_PERCAP 3.0000

GROUP "2A™ PREPAY_FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOSOPCT );
TEASER

M 170 "3-1st-3/ 6 MONTH LIBOR 36024 2+" WL 00
WAC 6.1250 ( 375450.49 / 375450.49 );
375450.49 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.0000 34
6 SYNC_INT 12.6250 1.0000 6.1250 0
0 INIT_PERCAP 3.0000

GROUP "2Av PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;
TEASER

M 171 "3-1st-3/ 6 MONTH LIBOR 36036_0-1" WL 00
WAC 6.4895 ( 663412.99 / 663412.99 );
663412.99 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.9997 35
6 SYNC_INT 12.9895 1.0000 6.4895 0
0 INIT_PERCAP 3.0000

GROUP "2A" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 172 "3-1st-3/ 6 MONTH LIBOR 36036_2+" WL 0o
WAC 6.8144 ( 3203473.10 / 3203473.10 );
3203473.10 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.8817 34
6 SYNC_INT 13.3144 1.0000 6.8144 0
0 INIT_PERCAP 3.0000

GROUP "2A" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOBODPCT ) ;
TEASER

M 173 "3-1st-5/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 6.13%4 ( 1455589.17 / 1455589.17 );
1455589.17 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 4.8829 59
6 SYNC_INT 12.6394 1.0000 6.13%54 0
0 INIT_ PERCAP 3.0000

GROUP "2A™" TEASER

M 174 "3-1st-5/ 6 MONTH LIBOR 360 0_2+" WL 00
WAC 5.9900 ( 690069.65 / 690065.65 );
690069.65 .5200 .5200 356:4
356:4 360 NO_CHECK ARM LIBOR_6MO 5.2500 57
6 SYNC INT 12.4900 1.0000 5.9900 0
0 INIT_PERCAP 3.0000

GROUP "2A" TEASER

M 175 "3-1st-5/ 6 MONTH LIBOR 36012 24" WL 00
WAC 6.0485 ( 788729.91 / 788729.91 );
788729.91 .5200 .5200 356:4
356:4 360 NO_CHECK ARM LIBOR_6MO 5.0498 57
6 SYNC INT 12.5485 1.0000 6.0485 0
0 INIT_PERCAP 3.0000

GROUP "2A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;
TEASER

M 176 "3-1st-5/ 6 MONTH LIBCR 36024_0-1" WL 00
WAC 6.4091 ( 727131.41 / 727131.41 );
727131.41 .5200 .5200 358:2



358:2 360 NO_CHECK ARM LIBOR_6MO 5.5935 59

6 SYNC INT 12.9091 1.0000 6.4091 0

0 INIT_PERCAP 3.0000

GROUP "2A" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MO8OPCT ) ;
TEASER ’

M 177 "3-1st-5/ 6 MONTH LIBOR 36024 2+" WL 00
WAC 6.0975 ( 1739347.15 / 1739347.15 ) ;

1739347.15 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.3532 58

6 SYNC_INT 12.5975 1.0000 6.0975 0

0 INIT_PERCAP 3.5668
GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 178 "3-1st-5/ 6 MONTH LIBOR 36036_0-1" . WL 00 *
WAC 6.1333 ( 5924867.36 / 5924867.36 ) ;

5924867.36 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.3643 59

6 SYNC_INT 12.5470 1.0000 6.1333 0

0 INIT_PERCAP 3.0000
GROUP "2A" PREPAY_FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MO8OPCT );
TEASER

M 179 "3-1st-5/ 6 MONTH LIBOR 36036 _2+" WL 00
WAC 6.5430 ( 6859576.51 / 6859576.51 );
6859576.51 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.6756 58
6 SYNC_INT 13.0430 1.0000 , 6.5430 0

0 INIT_PERCAP 3.0000

GROUP "2A" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOS8OPCT );
TEASER

M 180 "3-1st-5/ 6 MONTH LIBOR 36060 0-1" WL 00
WAC 6.4900 ( 200989.75 / 200989.75 ) ;
200989.75 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6EMO 6.0000 59
6 SYNC_INT 12.9900 1.0000 6.4900 0

0 INIT_PERCAP 3.0000

GROUP "2AM PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 181  "3-1st-5/ 6 MONTH LIBOR 36060 2+" WL 00

WAC 5.3750 ( 496268.96 / 496268.96 ) ;

496268.96 .5200 .5200 356:4

356:4 360 NO_CHECK ARM LIBOR_6MO 5.1250 57

6 SYNC_INT 11.8750 1.0000 5.3750 0

0 INIT PERCAP 3.0000

GROUP "2A"  PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM HE6MOBS8OPCT ) ;
TEASER

M 182  "3-1st-5/ 6 MONTH LIBOR I0360 0 0-1" WL 00

WAC 6.2500 ( ' 382425.92 / 382425.92 );

382425.92 .5200 .5200 358:2

- 358:2 360 NO_CHECK ARM LIBOR_6MO 5.2500 59

6 SYNC_INT 12.7500 1.0000 6.2500 0

0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "2A" TEASER

M 183  "3-1st-5/ 6 MONTH LIBOR 1036024 0-1" WL 00

WAC 5.9108 ( 1672814.64 / 1672814.64 );

1672814.64 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.0702 59

6 SYNC_INT 12.4108 1.0000 5.9108 0

0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "2A"  PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT
) ; TEASER - -

M 184  "3-1st-5/ 6 MONTH LIBOR 1036024 2+" WL 00



WAC 5.9806 ( 4014300.02 / 4014300.02 );

4014300.02 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBCR_6MO 4.9604 58

6 SYNC_INT 12.4806 1.0000 5.9806 0

0 INIT_ PERCAP 5.0000 AMORT NONE FOR

60 GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MO80OPCT
) ; TEASER

M 185 "3-1st-5/ 6 MONTH LIBOR IO36036 0-1" WL 00

WAC 6.9000 ( 487244.49 / 487244 .49 ) ;

487244 .49 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 6.8500 59

6 SYNC_INT 13.4000 1.0000 6.9000 0

0 INIT_PERCAP 5.0000 AMORT NONE FOR

60 GROUP "2A" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MO80PCT
) ; TEASER



! MABS2003 WMC2_TS.CDI #CMOVER_3.0B ASSET_ BACKED HOMEEQUITY !
MAX CF_VECTSIZE 550

! Created by Intex Deal Maker v3.5.045 , subroutines 3.0e_pl
! 08/20/2003 1:50 PM

!
1
1
'
! Modeled in the Intex CMO Modeling Language, (WNYC00954700)
! which is copyright (c) 2003 by Intex Solutions, Inc.

! Intex shall not be held liable for the accuracy of this data

! nor for the accuracy of information which is derived from this data.
i

COLLAT_GROUPS 1 2 3

GROUP 1 = "1F" "1A"

GROUP 2 = "2F" "2A"

GROUP 3 = "3F" "3A"

!
DEFINE PREPAY PPC GROUP "1F" RISE PERS 12 START CPR 4 END_CPR 23
DEFINE PREPAY PPC GROUP "1A" RISE_PERS 18 START CPR 4 END CPR 35
DEFINE PREPAY PPC GROUP "2F" RISE_PERS 12 START CPR 4 END_CPR 23
DEFINE PREPAY PPC GROUP "2A" RISE PERS 18 START_CPR 4 END CPR 35
DEFINE PREPAY PPC GROUP "3F" RISE_PERS 12 START CPR 4 END_CPR 23
DEFINE PREPAY PPC GROUP "3A" RISE_PERS 18 START CPR 4 END_CPR 35

DEFINE CONSTANT #OrigCollBal = 1064000000.00
DEFINE CONSTANT #O0rigCollBall = 466660235.40
DEFINE CONSTANT #0OrigCollBal2 = 196311897.10
DEFINE CONSTANT #0rigCollBal3 = 401027867.50

DEFINE CONSTANT #OrigBondBal = 1045380000.00
DEFINE CONSTANT #OrigBondBall = 466660235.40
DEFINE CONSTANT #0rigBondBal2 = 196311897.10
DEFINE CONSTANT #OrigBondBal3 = 401027867.50

DEFINE CONSTANT #SpecSenEnhPct = 39%

DEFINE CONSTANT #SNRTargPct = 61.000000000000%
DEFINE CONSTANT #MEZ1TargPct = 75.500000000000%
DEFINE CONSTANT $#iMEZ2TargPct = 86.500000000000%
DEFINE CONSTANT #MEZ3TargPct = 88.500000000000%
DEFINE CONSTANT #MEZ4TargPct 91.000000000000%
DEFINE CONSTANT #MEZS5TargPct = 93.500000000000%
DEFINE CONSTANT #MEZ&6TargPct = 96.500000000000%

DEFINE #BondBal = 1045380000.00

!
FULL_DEALNAME : MABS2003-WMC2_TS

!
DEAL SIZE: $ 1045380000.00
PRICING SPEED: GROUP "1F" PPC 100%
PRICING SPEED: GROUP "1A" PPC 100%
PRICING SPEED: GROUP "2F" PPC 100%
PRICING SPEED: GROUP "2A" PPC 100%
PRICING SPEED: GROUP "3F" PPC 100%
PRICING SPEED: GROUP "3A" PPC 100%

! ISSUE DATE: 20030901

SETTLEMENT DATE: 20030930

Record date delay: 24
1

DEFINE TR INDEXDEPS ALL
1
DEAL_CLOCK_INFO _
ISSUE_CDU_DATE 20030901 _



DEAL_FIRSTPAY_ DATE 20031025

DEFINE #FloorCollat = 0.50% * #OrigCollBal
DEFINE #TrigDelingFrac =0
DEFINE #CumLossShft =0
DEFINE #TrigCumLossFrac =0
DEFINE #SpecOCTarg = 1.

ifndef #cmover_3.04 _

DEFINE #0C = 18620000.00

75% * #0rigCollBal

ifdef #cmover 3.0d _
DEFINE STANDARDIZE OC_ACTUAL_VAL #0oC =

18620000.00
!

DEFINE STANDARDIZE OCT_INITVAL CONSTANT #InitOCTarg = 1.75%
* #0rigCollBal

DEFINE STANDARDIZE OCT_STEPDOWN MONTH CONSTANT #StepDownDate = 37

DEFINE STANDARDIZE OCT_STEPDOWN_FRAC CONSTANT #StepOCFrac = 0.035

DEFINE STANDARDIZE EXCESS_INTEREST #XSSpread =0

DEFINE STANDARDIZE OCT_FLOOR CONSTANT #FloorOCTarg =
#FloorCollat

DEFINE STANDARDIZE OCT_VAL DYNAMIC #Octval =
#SpecOCTarg
!

DEFINE COLLAT WT_BY_ PREVBAL #NetRate = LOAN ("OPTINT") / LOAN

("PREVBAL") * 1200

DEFINE COLLAT WT_BY PREVBAL GROUP 1 #NetRatel
("PREVBAL") * 1200

DEFINE COLLAT WT_BY PREVBAL GROUP 2 #NetRate2
("PREVBAL") * 1200

DEFINE COLLAT WT_BY PREVBAL GROUP 3 #NetRate3l

("PREVBAL") * 1200
!

LOAN (“OPTINT") / LOAN

LOAN ("OPTINT") / LOAN

LOAN ("OPTINT") / LOAN

DEFINE DYNAMIC #NetRateActual360 = #Netrate * 30 / DAYS DIFF (CURDATE ,

MONTHS_ADD (CURDATE, -1) )
{

DEFINE COLLAT WT_BY PREVBAL #LifeCap = IF LOAN("LIFE_CAP") GT 0 _
THEN LOAN("LIFE_CAP") - (LOAN
("GROSSRATE") - LOAN("NETRATE"))
ELSE LOAN ("NETRATE")
1
DEFINE TABLE "OC_CUMLOSS0" (6, 2) = "MONTH" "OC_CUMLOSS_FRACO"
36.1 0
48.1 0.0275
60.1 0.045
72.1 0.0575
84.1 0.065

360.1 0.0675
!
|
!
!

TOLERANCE INTEREST 99999999999.00

TOLERANCE WRITEDOWN_OLOSS 99999999995.00
!

DEFINE COLLAT WT_BY PREVBAL GROUP 1 #LifeCapl = IF LOAN("LIFE CAP")
GT 0
THEN LOAN("LIFE_CAP") - (LOAN
("GROSSRATE") - LOAN ("NETRATE"))

ELSE LOAN ("NETRATE")



DEFINE COLLAT WT_BY PREVBAL GROUP 2 #LifeCap2 = IF LOAN("LIFE_CAP")
GT 0

THEN LOAN ("LIFE_CAP") - (LOAN
("GROSSRATE") - LOAN ("NETRATE"))
ELSE LOAN ("NETRATE")
DEFINE COLLAT WT_ BY PREVBAL GROUP 3 #LifeCap3 = IF LOAN("LIFE_CAP")
GT 0
- THEN LOAN("LIFE_CAP") - (LOAN
("GROSSRATE") - LOAN ("NETRATE"))

ELSE LOAN ("NETRATE")
!
DEFINE INDEX "_ FWDLIBOR_1MO"
DEFINE INDEX "_FWDLIBOR_6MO"

INITIAL INDEX LIBOR_1MO 1.1100
INITIAL INDEX LIBOR_6MO 1.1900
INITIAL INDEX MISC 1 0.0000

!
!
Tranche "Al" SEN _FLT ! PAID DOWN WHEN (COLL_BAL LT 0.01);
Block 375661000.00 at 1.45 GROUP 1 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( COLL_I MISC("COUPON", 1) / COLL_PREV_ BAL
(1) * 1200 ); _
DAYCOUNT ACTUAL360 BUSINESS_ DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN((1 * LIBOR_1IMO + ( IF ({(COLL_BAL("LAGMON_ 1") / #OrigCollBal)
< 10%) THEN 0.68 ELSE 0.34 )), #LifeCapl * 30 / NDAYS ACCRUE_INT("Al#
1m)) )
0 999
!
Tranche "A2" SEN FLT ! PAID_DOWN WHEN (COLL BAL LT 0.01);
Block 158031000.00 at 1.45 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( COLL_I MISC("COUPON",2) / COLL_PREV_BAL
(2) * 1200 ); _
DAYCOUNT ACTUAL360 BUSINESS DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN((L * LIBOR_1MO + ( IF ((COLL_BAL("LAGMON_1") / #OrigCollBal)
< 10%) THEN 0.68 ELSE 0.34 )), #LifeCap2 * 30 / NDAYS_ACCRUE_INT ("A2#
1)) )
0 299
1
Tranche "A3A" SEN_FLT ! PAID DOWN WHEN (COLL_BAL LT 0.01);
Block 170245000.00 at 1.29 GROUP 3 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( COLL_I MISC("COUPON",3) / COLL PREV BAL
(3) * 1200 ); _ B B
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN(1 * LIBOR_1MO + 0.18, #LifeCap3 * 30 / NDAYS_ACCRUE_INT ("A3A#
1)) )
0 999
!
.Tranche "A3B" SEN_FLT ! PAID DOWN_WHEN (COLL BAL LT 0.01);
Block 152583000.00 at 1.56 GROUP 3 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( COLL_TI MISC("COUPON",3) / COLL PREV BAL
(3) * 1200 ); _ - -
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN((1 * LIBOR_1MO + ( IF ((COLL_BAL("LAGMON 1") / #OrigCollBal)
< 10%) THEN 0.9 ELSE 0.45 )), #LifeCap3 * 30 / NDAYS_ACCRUE INT ("A3B#
1)) )
0 999



!
Tranche "M1" MEZ_FLT ! PAID DOWN_WHEN (COLL_BAL LT 0.01);
Block 77140000.00 at 1.86 FREQ M FLOAT RESET M _

COUPONCAP 30360 NONE ( ((COLL_PREV_BAL(1l) - BBAL("Al")) *
(COLL_I_MISC("COUPON",1) / COLL_PREV_BAL(1) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A2")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) * 1200) +
(COLL_PREV_BAL{3) - BBAL("A3A", "A3B")) * (COLL_I_MISC("COUPON",3) /
COLL_PREV_BAL(3) * 1200)) / ((COLL_PREV_BAL(1) - BBAL("Al1")) +
(COLL_PREV_BAL(2) - BBAL("A2")) + (COLL_PREV_BAL(3) - BBAL("A3A","A3B"))

Y Y _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE __
Delay 0 Dated 20030930 Next 20031025
{ MIN((1 * LIBOR_1MO + { IF ((COLL_BAL("LAGMON_1") / #OrigCollBal)
< 10%) THEN 1.125 ELSE 0.75 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M1#
1)) )
0 999
!
Tranche "M2" MEZ_FLT ! PAID_DOWN WHEN (COLL_BAL LT 0.01);
Block 58520000.00 at 2.91 FREQ M FLOAT RESET M _

COUPONCAP 30360 NONE ( ((COLL_PREV_BAL(1) - BBAL("Al")) *
(COLL_I_MISC("COUPON",1) / COLL_PREV_BAL(1) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A2")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) * 1200) +
(COLL_PREV_BAL(3) - BBAL("A3A","A3B")) * (COLL_I_MISC("COUPON",3) /
COLL_PREV_BAL(3) * 1200)) / ((COLL_PREV_BAL(1) - BBAL("Al")) +
(COLL_PREV_BAL(2) - BBAL("A2")) + (COLL_PREV_BAL(3) - BBAL("A3A","A3B"))

y ) :
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030930 Next 20031025

( MIN((1 * LIBOR_1MO + ( IF ((COLL_BAL("LAGMON_1") / #0rigCollBal)
< 10%) THEN 2.7 ELSE 1.8 )), #LifeCap * 30 / NDAYS ACCRUE_INT ("M2#1")) )

0 999
1
Tranche "M3" MEZ_FLT ! PAID DOWN_WHEN (COLL_BAL LT 0.01);

Block 10640000.00 at 3.31 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( ((COLL_PREV_BAL(1l) - BBAL("Al")) * <

(COLL_I MISC("COUPON",1) / COLL_PREV BAL(1) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A2")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) * 1200) +
(COLL_PREV_BAL(3) - BBAL("A3A","A3B")) * (COLL_I MISC("COUPON",b3) /
COLL_PREV_BAL(3) * 1200)) / ((COLL_PREV_BAL(1) - BBAL{"Al")) +
(COLL_PREV_BAL(2) - BBAL("A2")) + (COLL PREV_BAL(3) - BBAL ("A3A", "A3B"))
) ) ‘

- DAYCOUNT ACTUAL360 BUSINESS_ DAY NONE _

Delay 0 Dated 20030930 Next 20031025

( MIN((1 * LIBOR_1MO + ( IF ((COLL_BAL("LAGMON_1") / #OrigCollBal)
< 10%) THEN 3.3 ELSE 2.2 )), #LifeCap * 30 / NDAYS_ACCRUE_INT("M3#1")) )

0 999
1
Tranche "M4" JUN_FLT ! PAID DOWN_WHEN (COLL BAL LT 0.01);

Block 13300000.00 at 4.61 FREQ M FLOAT RESET M

COUPONCAP 30360 NONE ( ((COLL_PREV_BAL(1) - BBAL("Al")) *
(COLL_I_MISC("COUPON",1) / COLL_PREV_BAL(1) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A2")) * (COLL_I_MISC("COUPON",2) / COLL_PREV_BAL(2) * 1200) +
(COLL_PREV_BAL(3) - BBAL("A3A","A3B")) * (COLL_I_MISC ("COUPON",3) /
COLL_PREV_BAL(3) * 1200)) / ((COLL_PREV_BAL(1) - BBAL("Al")) +
(COLL_PREV_BAL(2) - BBAL("A2")) + (COLL PREV_BAL(3) - BBAL{"A3A","A3B"))

Y )
DAYCOUNT ACTUAL360 BUSINESS DAY NONE _
Delay 0 Dated 20030930 Next 20031025
{ MIN{(1 * LIBOR_1MO + ( IF ((COLL_BAL("LAGMON 1") / #0OrigCollBal)
< 10%) THEN 5.25 ELSE 3.5 )), #LifeCap * 30 / NDAYS_ACCRUE_INT ("M4#1"))

)



0 999
|
Tranche "M5" MEZ FLT ! PAID DOWN_WHEN (COLL_BAL LT 0.01);
Block 13300000.00 at 5.11 FREQ M FLOAT RESET M _

COUPONCAP 30360 NONE ( ((COLL_PREV_BAL(1l) - BBAL("Al")) *
(COLL_I_MISC("COUPON",1) / COLL PREV_BAL(1l) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A2")) * (COLL_I MISC("COUPON",2) / COLL_PREV_BAL(2) * 1200) +
(COLL_PREV_BAL(3) - BBAL("A3A","A3B")) * (COLL_I_MISC("COUPON",3) /
COLL_PREV_BAL(3) * 1200)) / ((COLL_PREV_BAL(1l) - BBAL("Al")) +
(COLL_PREV_BAL(2) - BBAL("A2")) + (COLL_PREV BAL(3) - BBAL("A3A","A3B"))
) )

- DAYCOUNT ACTUAL360 BUSINESS DAY NONE

Delay 0 Dated 20030930 Next 20031025

( MIN((1 * LIBOR_1MO + ( IF ({(COLL_BAL("LAGMON 1") / #OrigCollBal)
< 10%) THEN 6. ELSE 4 )), #LifeCap * 30 / NDAYS ACCRUE_INT ("M5#1")) )

0 999
1
Tranche "Mé" JUN_FLT ! PAID_DOWN_ WHEN (COLL BAL LT 0.01);

Block 15960000 00 at 5. 11 FREQ M FLOAT RESET M

COUPONCAP 30360 NONE ( ((COLL_PREV_BAL{1) - BBAL("Al")) *
(COLL_I_MISC("COUPON",1) / COLL_PREV_BAL(1l) * 1200) + (COLL_PREV_BAL(2)
- BBAL("A2")) * (COLL I MISC("COUPON",2) / COLL_PREV BAL(2) * 1200) +
(COLL_PREV_BAL(3) - BBAL("A3A","A3B")) * (COLL_I_MISC("COUPON",3) /
COLL_PREV_BAL(3) * 1200)) / ((COLL_PREV_BAL(1) - BBAL("A1l"}) +
(COLL_PREV_BAL(2) - BBAL("A2")) + (COLL_PREV_BAL(3) - BBAL("A3A","A3B"))

) )
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20030930 Next 20031025
( MIN((1 * LIBOR_IMO + ( IF ((COLL_BAL("LAGMON_1") / #0rigCollBal)
< 10%) THEN 6. ELSE 4 )), #LifeCap * 30 / NDAYS ACCRUE_INT ("M6#1")) )
0 999
!
Tranche "R" JUN_RES
Block 1064000000.00 at 0 NOTIONAL WITH GROUP 0 SURPLUS _
DAYCOUNT 30360 BUSINESS DAY NONE
FREQ M Delay 24 Dated 20030901 Next 20031025
! .
Tranche "CC" JUN OC RES
Block 18620000.00 at ©
DAYCOUNT 30360 BUSINESS _DAY NONE
FREQ M Delay 24 Dated 20030901 Next 20031025
I
Tranche "R_PP" JUN_PEN_NO
Block 1064000000.00 at 0 NOTIONAL WITH GROUP O _
DAYCOUNT 30360 BUSINESS DAY NONE _
FREQ M Delay 24 Dated 20030901 Next 20031025

Tranche "#NetRate" ’ SYMVAR
!

Tranche "#NetRateActual3éo” SYMVAR
I

Tranche "#0OC" SYMVAR

Tranche "#SpecOCTarg" - SYMVAR

Tranche "DEAL PLUGIN" PSEUDO

Block USE PCT 100.0 100.0 OF "Ai#1n

Block USE PCT 100.0 100.0 OF "A2#1" N
Block USE PCT 100.0 100.0 OF "A3A#1"

Block USE PCT 100.0 100.0 OF "A3BH#1"

Block USE PCT 100.0 100.0 OF "Mi#1"

Block USE PCT 100.0 100.0 OF "M2#1"



Block USE PCT 100.0 100.0 OF "M3#1"
Block USE PCT 100.0 100.0 OF "M4#1"
Block USE PCT 100.0 100.0 OF "MS#1"
Block USE PCT 100.0 100.0 OF "Mé#1"
Block USE PCT 0.0 100.0 OF "R#1"
Block USE PCT 100.0 100.0 OF "OCH1"
Block USE PCT 0.0 100.0 OF "R _PP#1"

|
DEFINE PSEUDO_TRANCHE COLLAT _

Delay 24 Dated 20030901 Next 20031025 Settle 20030930
DEFINE PSEUDO_TRANCHE COLLAT GROUP 1 _

Delay 24 Dated 20030901 Next 20031025 Settle 20030930
DEFINE PSEUDO_TRANCHE COLLAT GROUP 2 _

Delay 24 Dated 20030901 Next 20031025 Settle 20030930
DEFINE PSEUDO_TRANCHE COLLAT GROUP 3 _

Delay 24 Dated 20030901 Next 20031025 Settle 20030930

!
RESERVE_FUND "YmRsvFnd"

CLASS "SNR_1" NO_BUILD_TRANCHE

FUNDING_FROM RULES

SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN_INT COUPONCAP
= WAQ" - -

CLASS "SNR_2" NO_BUILD_TRANCHE _

' SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN_INT COUPONCAP
= IIAZH - -

CLASS "A3A" NO_BUILD_TRANCHE
SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN INT COUPONCAP
= I|A3A|l - -

CLASS "A3B" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN_INT COUPONCAP
= IIA3BII - -

CLASS "MEZ1" NO_BUILD_TRANCHE
SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN INT COUPONCAP
= IIMlU - -

CLASS "MEZ2" NO_BUILD_ TRANCHE _
SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN INT COUPONCAP
= WM2" - -

CLASS "MEZ3" NO_BUILD_TRANCHE ,
SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN_INT COUPONCAP
= |IM3II

CLASS "MEZ4" NO_BUILD_TRANCHE
SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN_INT COUPONCAP
= IlM4"

CLASS "MEZ5" NO_BUILD_TRANCHE
SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN INT COUPONCAP
= IIMSVI

CLASS "MEZ6" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP
SHORTFALL_EARN INT COUPONCAP
- IIM6" - -

CLASS "RESID" = "R#1" "OCHL" "R_PPH#1"

TRUE
TRUE

TRUE
TRUE

TRUE
TRUE

TRUE
TRUE

TRUE
TRUE

TRUE
TRUE

TRUE
TRUE

TRUE
TRUE

TRUE
TRUE

TRUE
TRUE

CLASS "SNR_3" WRITEDOWN_BAL PRORATA ALLOCATION __



= "ABAH IIA3B "
CLASS "SNR" DISTRIB CLASS PRORATA WRITEDOWN_BAL PRORATA ALLOCATION _
=—l\ SNR 1 n n SNR 2 n n SNR 3 n

CLASS "ROOT" _
WRITEDOWN_BAL RULES _
DISTRIB_CLASS RULES _
SHORTFALL_PAYBACK PRINCIPAL_LOSS TRUE _
SHORTFALL_EARN_INT INTEREST TRUE _
= SNR'I_“MEZI" "MEZZ" |IMEZ3|I "MEZ4I' "MEZS 1 IIMEZGH

"RESID"
!
DEFINE PSEUDO_TRANCHE CLASS "SNR" Delay 0 Dated 20030930
Next 20031025 DAYCOUNT ACTUAL360 BUSINESS DAY NONE ~
DEFINE PSEUDO_TRANCHE CLASS "SNR_3" Delay 0 Dated 20030930

Next 20031025 DAYCOUNT ACTUAL360 BUSINESS DAY NONE

1 .
CROSSOVER When 0
!
TRIGGER "StepUp-DlgRatio" _
FULL_NAME "Step Up Delinquency Trigger" _
ORIG_TESTVAL 0.000%

TESTVAL ( #TrigDelingFrac) ;
ORIG_TARGETVAL 16.50% _
TARGETVAL (16.50%) ;

TRIGVAL LODIFF

!
TRIGGER "StepUp-CumLoss”

FULL_NAME "Step Up Cumulative Loss Trigger" _
ORIG_TESTVAL 0.000% _

TESTVAL ( #TrigCumLossFrac) ;
ORIG_TARGETVAL 1.000% _

TARGETVAL {#CumLossShft) ;

TRIGVAL LODIFF

TRIGGER "STEPUP_TRIGGER" _

FULL NAME "Step Up Trigger" _

DEFINITION "A Step Up Trigger exists, if
; (1) the quotient of (A) the aggregate principal balance of all_
mortgage loans 60 or more days delinquent and (B) the principal_
balance of the loans, exceeds 16.50%.
or; (2) a percentage calculated as the quotient of the amount of
cumulative
realized losses divided by the original collateral balance exceeds the
target defined by a schedule;_

Month <= %;
36 0%; _
48 2.75%; _
60 4.50%; _
72 5.75%; _
84 6.50%;
360 6.75%; _
"
IMPACT "If a Step Up Trigger is in effect the OC target will

change to_

the last value before the trigger occurred if a stepdown has_

occurred. It has no effect if a stepdown has not occurred." _
TRIGVAL FORMULA ( min (TRIGGER ("StepUp-DlgRatio", "TRIGVAL"),

TRIGGER ("StepUp-CumLoss", "TRIGVAL"))) ;
!



OPTIONAL REDEMPTION: "CLEANUP"

WHEN_EXPR (((COLL_BAL / #OrigCollBal) <

10%)); _
PRICE_P (COLL_BAL);
! :
!
INTEREST_ SHORTFALL FULL_PREPAY Compensate Pro_rata _
PARTIAL PREPAY Compensate Pro_rata _
LOSS Compensate Pro_rata
!
TRANCHE MISCINFO
Al RATING FT "AAA" MD "Aaa" SP "AAA"
A2 . RATING FT "AAA" MD “"Aaa“ SP "AAA"
A3A RATING MD "NA"
A3B RATING MD "NA"
M1 RATING FT “AA" MD "Aa2" SP "RA"
M2 RATING FT "A" MD "A2" Sp "A"
M3 RATING FT "A-" MD "A3" sp "a-"
M4 RATING FT "BBB+" MD "Baal" SP "BBB+"
M5 RATING FT "BBB" MD "Baa2" SP "BBEB"
M6 RATING FT "BBB-" MD "Baa3" SP "BBB-"
R RATING MD "NA"
ocC RATING MD "NA"
R_PP RATING MD "NA"
!
DEFINE MACRO BLOCK #SNR_Int =
{
from : CLASS ( "SNR" )
pay : CLASS INTEREST PRO_RATA YSNR_1"; "SNR_2"; "SNR 3" )
from : CLASS ( "SNR_3" )
pay : CLASS INTEREST PRO_RATA “"A3A"; "A3B" )
AN
DEFINE MACRO BLOCK #SNR_InS =
{
from : CLASS ( "SNR" )
pay : CLASS INTSHORT PRO_RATA "SNR_1"; "SNR_2"; "SNR_3" )
from : CLASS ( "SNR_3" )
pay : CLASS INTSHORT PRO_RATA "A3A"; "A3B" )

DEFINE MACRO BLOCK #SNR_Prn

calculate : #SeniorPrinc =
#ClassSNRPDA

calculate : #SeniorXtraP =
!

calculate : #SeniorPDAl =

#SenDistribAmtl ) ) + _

#PrincPmt / #DistribAmt *
#ClassSNRPDA - #SeniorPrinc

MAX( 0, MIN( #ClassSNR_1PDA,

MIN( #ClassSNR_1PDADefic,
#ClassSNR_1PDADefic/#TotalSenPDADefic * #TotalExcessDistrib)
calculate : #SeniorPDA2 = MAX( 0, MIN( #ClassSNR_2PDA,

#SenDistribAmt2 ) ) + _

MIN( #ClassSNR_2PDADefic,



#ClassSNR_2PDADefic/#TotalSenPDADefic * #TotalExcessDistrib)
calculate : #SeniorPDA3 = MAX( 0, MIN( #ClassSNR_3PDA,
#SenDistribAmt3 ) ) + _
MIN ( #ClassSNR_BPDADEfic,
#ClassSNR_3PDADefic/#TotalSenPDADefic * #TotalExcessDistrib)
from : CLASS ( "SNR" )
subject to : CEILING ( #SeniorPDAl) .
pay : CLASS BALANCE SEQUENTIAL ( "SNR_1" )
from : CLASS ( "SNR" )
subject to : CEILING ( #SeniorPDA2)
pay : CLASS BALANCE SEQUENTIAL ( "SNR_2" )
from : CLASS ( "SNR" )
subject to : CEILING ( #SeniorPDA3)
pay : CLASS BALANCE SEQUENTIAL ( "SNR_3" )

from : CLASS ( "SNR" )
pay : CLASS BALANCE PRO_RATA ( "SNR_1"; "SNR_2"; "SNR_3" )

from : CLASS ( "SNR 3" )
pay : CLASS BALANCE SEQUENTIAL ( "A3A", "A3B" )

from : CLASS ( "SNR 1" )
pay : SEQUENTIAL ( "Al#1" )
from : CLASS ( "SNR 2" )
pay : SEQUENTIAL ( "A2#1" )

from : CLASS ( "A3a" )

pay : SEQUENTIAL ( "A3A#1" )
from : CLASS ( "A3B" )
pay : SEQUENTIAL ( “A3B#1" )
}
DEFINE MACRC BLOCK #MEZ1_Prn =
{

from : CLASS ( "MEzZ1" )
pay : SEQUENTIAL ( "M1#1l" )

from : CLASS ( "MEZ2" )
pay : SEQUENTIAL ( "M2#1" )
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from : CLASS ( "MEzZ3" ) )
pay : SEQUENTIAL ( "M3#1i" )



DEFINE MACRO BLOCK #MEZ4 Prn

from CLASS ( "MEZz4" )

pay SEQUENTIAL ( “"M4#1" )
DEFINE MACRO BLOCK #MEZS_Prn =
{

from CLASS ( "MEZS" )

pay SEQUENTIAL { "M5#1" )
}
DEFINE MACRO BLOCK #MEZG_Prn =
{

from CLASS ( "MEZ6" )

pay SEQUENTIAL ( "M6&#1" )

CASH_ACCOUNT (100)

from
subject to

pay

calculate
calculate
calculate

calculate
calculate
calculate

calculate

calculate

calculate

calculate
"A2", "A3A",
| v

calculate
(100% - 0%))

1
calculate

calculate
calculate

calculate

COLL_BAL
!

calculate

I'l A3

CEILING ( (COLL("PREPAYPENALTY")) )

. CREDIT ENHANCEMENT ("YmRsvFnd")
#PrincFracl = COLL_P(1) / COLL_P
#PrincFrac2 = COLL_P(2) / COLL_P
#PrincFrac3 = COLL_P(3) / COLL_P
#XtraPFracl = COLL_P(1) / COLL_P
#XtraPFrac2 = COLL_P(2) / COLL_P
#XtraPFrac3 = COLL_P(3) / COLL_P
#Princ = COLL_P
#Interest = COLL_T
#PrevSpecOC = #SpecOCTarg
#CurrentOC = MAX( 0, COLL BAL -
BH, llMlI!, IIM2 H’ "MB", |1M4 "l 'IMS "I Ilﬁell)
#XSSpread = MAX( 0, #Interest -

- OPTIMAL_INTPMT ("ROOT")
COUPONCAP_SHORTFALL ("ROOT" )}

+ 1E-8 GE 0.00

#FloorOCTotal

#StepOCTarg

#StepDownDatePass

#SenEnhancePct

#StepDownBal

1

#FloorOCTarg

(BBAL ("A1™,

- #Princ))

( COLL_YM *

- INTSHORT_ACCUM{"ROOT") +

COLL_BAL * #StepOCFrac

CURMONTH GE #StepDownDate

(COLL_PREV_BAL - BBAL("SNR") )

/

(#SenEnhancePct - #SpecSenEnhPct)



calculate : #StepDown = #StepDown OR ( BBAL("SNR") LT
0.01 ) OR ( #StepDownDatePass AND #StepDownBal )

calculate : #TrigDelingFrac = AVG COLL("RATE",-1,2,1)
1
' calculate : #TrigDeling = TRIGGER ("StepUp-DlgRatio")
1
' calculate : #CumLossShft = LOOKUP_ TBL( "STEP", CURMONTH
, "OC_CUMLOSS0", "MONTH", "OC_CUMLOSS_FRACO" )
calculate : #TrigCumlossFrac = DELINQ LOSS_ACCUM / #0OrigCollBal
1
. calculate : #TrigCumLoss = TRIGGER ("StepUp-CumLoss")
!
' calculate : #TrigEvent = TRIGGER(SSTEPUP_TRIGGER")
| N
- calculaté :  #TrigOCTargPost = #PrevSpecOC
1
‘ calculate : #SpecOCTarg = IF #StepDown

THEN IF #TrigEvent _
THEN MAX( MIN( #InitOCTarg,
#StepOCTarg ) , #TrigOCTargPost, #FloorOCTotal )} _
ELSE MAX( MIN( #InitOCTarg,
#StepOCTarg ) , #FloorOCTotal )

ELSE MAX ( #InitOCTaryg,

#FloorOCTotal )
]

calculate : #SpecOCTarg - = MIN( #SpecOCTarg, COLL_BAL )
!

calculate : #$#SpecOCTarg = #Octval
!

calculate : #0CDeficiency = MAX (0, #SpecOCTarg - #CurrentOC)
!

calculate : #0CSurplus = MINMAX (0, #CurrentOC -
#SpecOCTarg, COLL_P)
!

calculate : #PrincPmt = MAX (0, COLL_P - #0OCSurplus)
!
1

calculate : #XSIntRem = MAX( 0, #Interest - ( COLL_YM *
(100% - 0%)) - OPTIMAL_INTPMT(”ROOT”) - INTSHORT_ACCUM("ROOT") +
#OCSurpluS + COUPONCAP_SHORTFALL("ROOT"))
!

calculate : #SubDefic = MAX ( 0, ( BBAL("ROOT") - BBAL(
"OC#1" ) - #Princ ) - COLL_BAL )
!

calculate : #AddPrinc = MIN( #XSIntRem, #SubDefic )

calculate : #XSIntRem = MAX( 0, #XSIntRem - #AddPrinc )
!

calculate : #XtraPDA = MIN( #0OCDeficiency, #XSIntRem )

calculate : #XSIntRem = MAX( 0, #XSIntRem - #XtraPDA )
! .

calculate : #DistribAmt = #PrincPmt + #AddPrinc + #XtraPDA
!

calculate : #SenDistribaAmtl = #PrincPmt * #PrincFracl +
(#DistribAmt - #PrincPmt) * #XtraPFracl

calculate : #SenDistribAmt2 = #PrincPmt * #PrincFrac2 +
(#DistribAmt - #PrincPmt) * #XtraPFrac2

calculate : #SenDistribAmt3 = #PrincPmt * #PrincFrac3 +

(#DistribAmt - #PrincPmt) * #XtraPFrac3
!



calculate #FloorOCTotall
#FloorOCTotal

calculate #FloorOCTotal2
#Flooxr0OCTotal

calculate #FloorOCTotal3l
#Floor0OCTotal
1

calculate #ClassSNR_1PDA
0.0))

#0rigCollBall/#0rigCollBal *

#OrigCollBal2/#0rigCollBal *

#0rigCollBall3/#0rigCollBal *

IF (#TrigEvent OR (#StepDown EQ

THEN #SenDistribAmtl _
ELSE BBAL("Al") _
- MIN(COLL_BAL(1l) -

#FloorOCTotall, #SNRTargPct * COLL BAL(1))

calculate #ClassSNR_1PDA
#ClassSNR_1PDA ))

calculate #ClassSNR_2PDA
0.0))

= MAX( 0.0, MIN(BBAL("Al"),

= IF (#TrigEvent OR (#StepDown EQ
THEN #SenDistribAmt2 _

ELSE BBAL ("A2"%) _

- MIN(COLL_BAL(2) -~

#FloorOCTotal2, #SNRTarcht * COLL_BAL(2))

calculate #ClassSNR_2PDA
#ClassSNR_2PDA ))

calculate #ClassSNR_3PDA
0.0))

= MAX( 0.0, MIN(BBAL("A2"},

= IF (#TrigEvent OR (#StepDown EQ
THEN #SenDistribAmt3 _
ELSE BBAL ("A3A", "A3B")

- MIN(COLL_BAL(3) -

#FloorOCTotal3, #SNRTargPct * COLL_BAL(3))

calculate #ClassSNR_3PDA

#ClassSNR_3PDA })
t

calculate #ClassSNR_1PDADefic
#SenDistribAmtl )

calculate #ClassSNR_2PDADefic
#SenDistribAmt2 )

calculate #ClassSNR_3PDADefic
#SenDistribAmt3 )

calculate #TotalSenPDADefic

2PDADefic + #ClassSNR 3PDADefic
!

calculate #ExcessDistribl
#ClassSNR.1PDA )

calculate #ExcessDistrib2
#ClassSNR_2PDA )

calculate #ExcessDistrib3l
#ClassSNR_3PDA )

calculate #TotalExcessDistrib

+ #ExcessDistrib3
!

calculate #ExcessBalancel
#SenDistribAmtl, #ClassSNR _1PDA )
calculate #ExcessBalance?2
#SenDistribAmt2, #ClassSNR_2PDA )
calculate #ExcessBalance3
#SenDistribAmt3, #ClassSNR_3PDA )
calculate #ExcessBalance

+ #ExcessBalance3l
1 .
calculate #ExcessDistrib

0.0))

= MAX( 0.0, MIN(BBAL("A3A", "A3B"),
= MAX( 0.0, #ClassSNR_1PDA -
= MAX( 0.0, #ClassSNR_2PDA -
= MAX( 0.0y #ClassSNR_3PDA - .

= #ClassSNR_1PDADefic + #ClassSNR_

= MAX( 0.0, #SenDistribAmtl -
= MAX( 0.0, #SenDistribAmt2 -
= MAX( 0.0, #SenDistribAmt3 -

= #ExcessDistribl + #ExcessDistrib2

= BBAL("SNR_1") - MIN(
= BBAL("SNR_2") - MIN(
= BBAL("SNR_3") - MIN(

= #ExcessBalancel + #ExcessBalance2

= IF (#TrigEvent OR (#StepDown EQ



THEN MIN( #ExcessBalance,
#ExcessDistribl + #ExcessDistrib2 + #ExcessDistrib3 )

ELSE 0
!
calculate : #ClassSNRPDA = #ClassSNR_1PDA + #ClassSNR_2PDA +
#ClassSNR_3PDA + #ExcessDistrib
calculate : #$#ClassSNRPDA = MIN( #ClassSNRPDA, #DistribAmt )
!
calculate : #ClassMEZ1PDA = IF (#TrigEvent OR (#StepDown EQ
0.0))
THEN #DistribAmt - #ClassSNRPDA
- ELSE BBAL ("Al", “A2",6 "“A3A",
"A3B", "M1") - #ClassSNRPDA _

- MIN(COLL_BAL - #FloorOCTotal,
#MEZ1TargPct * COLL BAL)

calculate : #ClassMEZ1PDA = MAX( 0.0, MIN(BBAL("M1"),
#ClassMEZ1PDA ))
calculate : $#ClassMEZ1PDA = MAX{ 0, MIN( #ClassMEZ1PDA,

#DistribAmt - #ClassSNRPDA ) )
!
!
calculate : #ClassMEZ2PDA = IF (#TrigEvent OR (#StepDown EQ

0.0))

THEN #DistribAmt - #ClassSNRPDA
- #ClassMEZ1PDA _

ELSE BBAL("Al1", "A2", "A3A",
"A3B", "M1", "M2") - #ClassSNRPDA - #ClassMEZ1PDA

- MIN(COLL_BAL - #FloorOCTotal,
#MEZ2TargPct * COLL BAL)

calculate : #ClassMEZ2PDA = MAX( 0.0, MIN(BBAL("M2"),
#ClassMEZ2PDA ))
calculate : #ClassMEZ2PDA . = MAX( 0, MIN( #ClassMEZ2PDA,

#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA ) )
!
!
calculate : #ClassMEZ3PDA = IF (#TrigEvent OR ({#StepDown EQ

0.0))

THEN #DistribAmt - #ClassSNRPDA
- #ClassMEZ1PDA - #ClassMEZ2PDA _

ELSE BBAL("Al1", "A2", "A3A",
"A3B", "M1", "M2", "M3") - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA

- MIN(COLL_BAL - #FloorOCTotal,
#MEZ3TargPct * COLL BAL)

calculate : #ClassMEZ3PDA = MAX( 0.0, MIN(BBAL{("M3"},
#ClassMEZ3PDA ))
calculate : #ClassMEZ3PDA = MAX( 0, MIN( #ClassMEZ3PDA,

#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA ) )
!

!
calculate : #ClassMEZ4PDA = IF {(#TrigEvent OR (#StepDown EQ
0.0))
THEN #DistribAmt - #ClassSNRPDA
- #ClassMEZ1PDA - #ClassMEZ2PDA - #ClassMEZ3PDA _
ELSE BBAL("Al", "A2", "A3A",
"A3B", "M1", "M2", “M3", "M4") - #ClassSNRPDA - #ClassMEZ1PDA - :
#ClassMEZ2PDA - #ClassMEZ3PDA _ NN -
- MIN(COLL_BAL - #FloorOCTotal,
#MEZ4TargPct * COLL_BAL)
calculate : #ClassMEZ4PDA = MAX( 0.0, MIN(BBAL("M4"),



#ClassMEZ4PDA ))
calculate : #ClassMEZ4PDA = MAX( 0, MIN( #ClassMEZ4PDA,
#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA -
#ClassMEZ3PDA ) )
!
|
calculate : #ClassMEZSPDA = IF (#TrigEvent OR (#StepDown EQ
0.0))
THEN #DistribAmt - #ClassSNRPDA
- #ClassMEZ1PDA - #ClassMEZ2PDA - #ClassMEZ3PDA - #ClassMEZ4PDA _
ELSE BBAL("Al", "A2", "A3A",
"A3B", "M1", "M2", "M3", "M4", "M5") - #ClassSNRPDA - #ClassMEZ1PDA -
#ClassMEZ2PDA - #ClassMEZ3PDA - #ClassMEZ4PDA _
- MIN(COLL_BAL - #FlcorOCTotal,
#MEZ5TargPct * COLL_BAL)

calculate : #ClassMEZ5PDA = MAX( 0.0, MIN(BBAL{"M5"),
#ClassMEZ5PDA ))
calculate : #ClassMEZSPDA = MAX( 0, MIN( #ClassMEZS5PDA,

#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA -
#ClassMEZ3PDA - #ClassMEZ4PDA ) )
!
|
calculate : #ClassMEZ6PDA = IF (#TrigEvent OR (#StepDown EQ

0.0))

THEN #Distribamt - #ClassSNRPDA
- #ClassMEZ1PDA - #ClassMEZ2PDA - #ClassMEZ3PDA -~ #ClassMEZ4PDA -
#ClassMEZ5PDA _

ELSE BBAL{"A1l", "A2", "A3A",
"A3B", "M1", nmzu' "M3", "M4"v, M5, "MG") — #ClassSNRPDA -
#ClassMEZ1PDA - #ClassMEZ2PDA - #ClassMEZ3PDA - #ClassMEZ4PDA -
#ClassMEZ5PDA _

- MIN(COLL_BAL - #FloorOCTotal,
#MEZ6TargPct * COLL_BAL)

calculate : $#ClassMEZ6PDA = MAX( 0.0, MIN(BBAL("Mé&"),
#ClassMEZ6PDA ))
calculate : #ClassMEZ6PDA = MAX( 0, MIN( #ClassMEZ6PDA,

#DistribAmt - #ClassSNRPDA - #ClassMEZ1PDA - #ClassMEZ2PDA -
#ClassMEZ3PDA - #ClassMEZ4PDA - #ClassMEZS5PDA ) )

!

!

calculate : "SNR" _
NO_CHECK CUSTOM AMOUNT = #ClassSNRPDA
L

calculate : "MEZ1" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ1PDA
| .

calculate : "MEZ2" _
NO_CHECK CUSTOM AMOUNT . = #ClassMEZ2PDA
!

calculate : "MEZ3" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ3PDA
!

calculate : "MEZ4" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ4PDA
!

calculate : "MEZ5" _
NO_CHECK CUSTOM AMOUNT = #ClassMEZ5PDA

!

calculate : "MEZ6" _

NO_CHECK CUSTOM AMOUNT
!

#ClassMEZ6PDA

i}



calculate

"RESID"

NO CHECK CUSTOM  AMOUNT = MAX (0, COLL_P - OPTIMAL_PRINCPMT
("SNR", "MEZI", "MEZZ", "MEZ3", "MEZ4", "MEZS", HMEZSII))
!
pay CLASS INTEREST PRO RATA ( "SNR" )
{#SNR_Int}
pay CLASS INTSHORT PRO_RATA ( "SNR" )
{#SNR_1InS}
pay CLASS INTEREST PRO_RATA ( "MEZ1" )
pay : CLASS INTEREST PRO_RATA ( "MEZ2" )
pay : CLASS INTEREST PRO_RATA ( "MEZ3" )
pay : CLASS INTEREST PRO_RATA ( "MEZ4" )
pay : CLASS INTEREST PRO_RATA ( "MEZ5" )
pay CLASS INTEREST PRO_RATA ( "MEZ6" )
pay CLASS PRINCIPAL SEQUENTIAL ( "SNR" )
{#SNR_Prn}
pay CLASS PRINCIPAL SEQUENTIAL ( "MEZ1l" )
{#MEZ1 Prn}
pay CLASS PRINCIPAL SEQUENTIAL ( "MEZ2" )
{#MEZ2_Prn} '
pay CLASS PRINCIPAL SEQUENTIAL ( "MEZ3" )
{#MEZ3_Prn}
pay CLASS PRINCIPAL SEQUENTIAL ( "MEZ4" )
{#MEZ4 Prn}
pay CLASS PRINCIPAL SEQUENTIAL ( "MEZ5" )
{#MEZ5_Prn}
pay CLASS PRINCIPAL SEQUENTIAL ( "MEZ6" )
{#MEZ6_Prn}
pay CLASS INTSHORT PRO_RATA ( "MEZ1" )
from CLASS { "ROOT" )
pay CLASS PRINCSHORT LOSS SEQUENTIAL ( "MEZ1" )
pay CLASS INTSHORT PRO_RATA ( "MEZ2" )
from CLASS ( "ROOT" )
pay CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MEZ2" )
pay CLASS INTSHORT PRO_RATA ( "MEZ3" )
from CLASS ( "ROOT" )
pay CLASS PRINCSHORT LOSS SEQUENTIAL ( "MEZ3" )
pay CLASS INTSHORT PRO_RATA ( "MEZ4" )



from CLASS ( "ROOT" )
pay CLASS PRINCSHORT_LOCSS SEQUENTIAL { "MEZ4" )
ray CLASS INTSHORT PRO_RATA ( "MEZ5" )
from CLASS { "ROOT" )
pay CLASS PRINCSHORT_LOSS SEQUENTIAL { "MEZ5" )
pay CLASS INTSHORT PRO_RATA ( "MEZ6" )
from CLASS (."ROOT" )
pay CLASS PRINCSHORT LOSS SEQUENTIAL ( "MEZé" )
from CLASS ( "ROOT" )
pay : CLASS COUPONCAP_ SHORT PRO_RATA { "SNR_1"; "SNR_2";

"A3A",’ "A3RBY )
from CLASS ( "ROOT" )
pay CLASS COUPONCAP SHORT PRO_RATA ( "MEZ1" )
from CLASS ( "ROOT" )
pay CLASS COUPONCAP_ SHORT PRO_RATA ( "MEZ2" )
from CLASS ( "ROOT" )
pay CLASS COUPONCAP SHORT PRO_RATA ( "MEZ3" )
from CLAaSS ( "ROOT" )
pay CLASS COUPONCAP_SHORT PRO_RATA ( "MEZ4" )
from CLASS ( "ROOT" )
pay CLASS COUPONCAP_SHORT PRO_RATA ( "MEZ5" )
from CLass ( "ROOT" )
pay CLASS COUPONCAP SHORT PRO_RATA ( "MEZ6" )

!

{1 Penalty Allocation

!
from CREDIT_ENHANCEMENT (“YmRstnd")\ ®

subject to CEILING ( (COLL ("PREPAYPENALTY") * 100%)

pray PREPAYPENALTY SEQUENTIAL ("R_PP#1")

!

!
from CLASS ( "ROOT" )
ray CLASS PRINCIPAL SEQUENTIAL ( "RESID" )
pay AS_INTEREST ( "OC#1i" )
pay SEQUENTIAL ( "OC#1i" )

calculate #WriteDown = MAX (0.0, BBAL{"A1#1","RA2#1","A3A#1", "A3B#

1" ; IlMl#llV , |IM2#1II , llM3#1ll

, "M4a#lv, "MSH#1", "M6#1", "OC#1") - COLL_BAL)

from SUBACCOUNT ( #Writedown )

pay WRITEDOWN PRO RATA ( "OCH#1" )
from SUBACCOUNT ( #Writedown )

pay WRITEDOWN SEQUENTIAL ( "M6#1" )
from SUBACCOUNT ( #Writedown )

pay WRITEDOWN SEQUENTIAL ( "M5#1" )



from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "Ma#1" )
from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "M3#1" )
from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "M2#1" )
from : SUBACCOUNT ( #Writedown )
pay : WRITEDOWN SEQUENTIAL ( "M1#1n" )

calculate : #BondBal = BBAL ("Al#1", "A2#1", "A3AH#1", "A3BH#1", "M1#
Ll , umz#ln , "MB#l" , "M‘l#l" ; "MS#l" , "MG#l")

calculate : #0C = MARX( 0, COLL_BAL - #BondBal )

calculate : #IncroC = MAX( 0, #0OC - BBAL( "OC#1" ) )

pay : INCREMENT ( BALANCE "OC#1" , BY #IncrOC )

DEFINE DYNAMIC #YM HE6MOBOPCT = LOAN ("SCHAM PREP_AMT") * 80% * LOAN
("GROSSRATE") / 1200 * 6
1

Collateral OVER

!

! Factor --Delay--
! Type Date p/Y BV  Use BV for 0

WL 20030501 9999 9899 FALSE
!
! Pool# Type Gross Current Original --Fee-- Maturity
Orig ARM Gross #mos #mos P#mos P#mos Life Reset Life
Max Look
! Coupon Factor Balance P/Y BV P/Y BV
Term Index Margin ToRst RstPer ToRst RstPer Cap Cap

Floor Negam Back
!l BEGINNING OF COLLATERAL

M 1 "1-1st-FXD 180 0_0-1" WL 00
WAC 7.6699 ( 268886.40 / 268886.40 );

268886.40 .5200 .5200 . 178:2

178:2 180 NO_CHECK

GROUP "1F"

M 2 "1l-1st-FXD 18012 _0-1" WL 00
WAC 8.3750 ( 85628.83 / 89628.83 )

89628.83 -5200 .5200 178:2

178:2 180 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
M 3 "l-1st-FXD 18024_0-1" WL .00
WAC 8.3399 ( 405931.50 / 405931.50 );

405931.50 .5200 .5200 178:2

178:2 180 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;
M 4 "1-1st-FXD 18024 2+" WL 00
WAC 7.0564 ( 511383.60 / 511383.60 );

511383.60 .5200 .5200 176:4

176:4 180 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HEEMOBOPCT )} -
M 5 "1-1st-FXD 18036_0-1" o WL (o]0]
WAC 7.4113 1182057.16 / 1182057.16 ) ;

1182057.16 ) .5200 .5200 178:2



178:2
GROUP "1iF"
M 6
WAC
1658289.04
177:3
GROUP "1F"
M 7
WAC
145366.63
238:2
GROUP "1F"
M 8
WAC
275694.06
237:3
GROUP "1F*
M 9
WAC
184778.17
297:3
GROUP
M

WAC
230758.09
298:2
GROUP
M
WAC
1765504 .44
358:2
GROUP
M

WAC
1051144.39
357:3
GROUP
M

WAC
820559.89
358:2
GROUP
M
WAC
2399261.80
357:3
GROUP
M
WAC
2198421.71
358:2
GROUP
M
WAC
2394101.68
357:3
GROUP
M
WAC
14575182.63
358:2

n 1FII
10

n 1F|l
11

" lFll
12

I lFll
13

lllFll
14

" 1Fll
15

" 1F"
16

VllFll
17

180 NO_CHECK

PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MO8SOPCT

"1-1st-FXD 18036 24"
7.1437 ( 1658289.04 /
.5200
180 NO_CHECK

1658289.04
.5200

WL
)
177:3

00

PREPAY_FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOBOPCT

"1l-1st-FXD 24012_0-1"
6.8750 ( 145366.63 /
.5200
240 NO_CHECK

145366.63
.5200

WL
);
238:2

00

PREPAY FLAG YM FOR 12 NONE ; YM _FORMULA ( #YM_HE6MOS8OPCT

"1-15t-FXD 24012 2+"
6.2500 ( 275694.06 /
.5200
240 NO_CHECK

275694 .06
.5200

WL
)
237:3

00

PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT

"1-1st~FXD 30012 _2+"
6.9900 ( 184778.17 /
.5200
300 NO_CHECK

184778.17
.5200

WL
)
297:3

00

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBSOPCT

"l-1st-FXD 30036_0-1"
6.8750 ( 230758.09 /
.5200
300 NO_CHECK

230758.09
.5200

PREPAY_FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOSOPCT

"1-1st-FXD 360 0_0-1"
7.6399 ( 1765504 .44 /
.5200
360 NO_CHECK

"1-1st-FXD 360 0_2+"
7.9920 1051144.39 /
.5200
360 NO_CHECK

"1-1st-FXD 36012_0-1"
7.6627 ( 820559.89 /

.5200
360 NO_CHECK

1765504 .44
.5200

1051144.39
.5200

820559.89
.5200

WL 00
)i

298:2
WL 00
)

358:2
WL 00
) ;

357:3
WL 00
) ;

358:2

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8SOPCT

"1-1st-FXD 36012_2+"
6.9753 ( 2399261.80 /
.5200
360 NO_CHECK

2399261.80
.5200

WL
) ;
357:3

00

PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT

"1-1st-FXD 36024 0-1"
7.2001 ( 2198421.71 /
.5200
360 NO_CHECK

2198421.71
.5200

WL
) ;
358:2

00

PREPAY_FLAG YM FCR 24 NONE ; YM_FORMULA ( #YM HE6MOBOPCT

"l-1st-FXD 36024 2+"
7.2481 ( 2394101.68 /
.5200
360 NO_CHECK

2394101.68
.5200

WL
);
357:3

00

PREPAY_FLAG YM FCOR 24 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT

"1-15t-FXD 36036_0-1"
7.3292 ( 14575182.63 /
.5200
360 NO_CHECK

14575182.63
.5200

WL
) ;

00

358:2



GROUP "1F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA { #YM_HE6MOSOPCT ) ;
M 18 "1-1st~FXD 36036_2+" WL 00
WAC 7.3182 ( 20589474.27 / 20589474.27 );

20589474 .27 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HEEMOBOPCT )
M 19 "l-1st-15YR BALLOON 18036_0-1" WL 00
WAC 7.5000 ¢ 94540.40 / 94540.40 ) ;

94540.40 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "1F"
PREPAY_FLAG YM FOR 36 NONE ; YM _FORMULA ( #YM_HEEMO88OPCT ) ;

M 20 "1-2nd-FXD 18036_2+" WL 00
WAC 7.7500 ( 44549.88 / 44549.88 );

44549.88 .5200 .5200 177:3
177:3 180 NO_CHECK

GROUP "1F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) >
M 22 "1-2nd-15YR BALLOON 180 0_0O-1" WL 00
WAC 11.2463 ¢ 2518039.39 / 2518039.39 ) ;
2518039.39 : .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
M 23 "1-2nd-15YR BALLOON 180 0_2+" WL 00
WAC 11.5491 ( 2594559.38 / 2594559.38 ) ;
2594559.38 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "1F"
M 24 "1-2nd-15YR BALLCON 18012 0-1" WL 00
WAC 9.9900 ( 52162.07 / 52162.07 );

52162.07 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT );

M 25 "1-2nd-15YR BALLOON 18012 2+" WL (Y]
WAC 11.2905 ( 305292.43 / 305292.43 ),
305292.43 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM_HE6MO8OPCT ) ;

M 26 "1-2nd-15YR BALLOON 18024 0-1" WL 00
WAC 10.5328 3419698.35 / 3419698.35 );
3415698.35 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MO8OPCT ) ;

M 27 "1-2nd-15YR BALLOON 18024 2+" WL 00
WAC 10.5231 3926602.30 / 3926602.30 );
3926602.30 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLCON SCHED_BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;

M 28 "1-2nd~15YR BALLOON 18036 0-1" WL 00
WAC 10.5585 2578527.50 / 2578527.50 );
2578527.50 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MO8OPCT ) ;

M 28 "1-2nd-FXD 180 0_2+" WL 00
WAC 13.0000 ( 28775.49 / 28775.49 ) ;

28775.49 .5200 .5200 177:3
177:3 180 NO_CHECK



GROUP "1F"

M 29 "1-2nd-15YR BALLOON 18036 2+" WL 00
WAC 10.6486 3561780.25 / 3561780.25 );
3561780.25 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "1F"
PREPAY_ FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MOBOPCT };

M 30 "l-lst-6 MONTH LIBOR 360 0_0-1" WL 00
WAC 7.5000 178133.96 / 178133.%96 );
178133.96 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.2500 5
6 SYNC_INT 14.0000 1.0000 7.5000 0
0

GROUP "1A™" TEASER

M 31 "l-1st-6 MONTH LIBOR 36024 0-1" WL 00
WAC 7.0000 ( 204688.88 / 204688.88 )
204688.88 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.5000 5
6 SYNC_INT 13.5000 1.0000 7.0000 0
0

GROUP "1A™ PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA { #YM_HE6MOSOPCT ) ;
TEASER

M 32 "1-1st-2/ 6 MONTH LIBOR 24024_0-1" WL 00
WAC 9.6250 ( 111883.97 / 111883.97 );
111883.97 , .5200 .5200 . 238:2
238:2 240 NO_CHECK ARM LIBOR_6MO 6.5000 23
6 SYNC_INT 16.1250 1.0000 9.6250 0
0 INIT PERCAP 1.5000

GROUP "1A™ PREPAY_FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MOBOPCT );
TEASER

M 33 "1-1st-2/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 7.4665 | 22424145.33 / 22424145.33 ) ;
22424145.33 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.1316 23
6 SYNC_INT 13.9727 1.0000 7.4665 0
0 INIT_PERCAP 1.5000

GROUP "1A" TEASER

M 34 "l-1st-2/ 6 MONTH LIBOR 360 0_2+! WL 00 .
WAC 7.6213 | 26423764.39 / 26423764.39 );
26423764.39 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_€EMO 6.1943 22
6 SYNC_INT 14.1214 1.0000 7.6213 0
0 INIT_PERCAP 1.5246

GROUP 1AM TEASER

M 35 "l-1st-2/ 6 MONTH LIBOR 36012 0-1" WL 00
WAC ‘ 7.1488 5061568.25 / 5061568.25 ) ;
5061568.25 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.8189 23
6 SYNC_INT 13.6488 1.0000 7.1488 0
0 INIT_PERCAP 1.5000

GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_ HE6MOBOPCT );
TEASER

M 36 "1-1st-2/ 6 MONTH LIBOR 36012 2+" WL 00
WAC ' 7.3025 ( 8426489.70 / 8426489.70 };

8426489.70 .5200 -5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.0979 22

6 SYNC_INT 13.7839 1.0000 7.3025 0

0 INIT_PERCAP 1.6552

GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM _FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 37 "1l-1st-2/ 6 MONTH LIBOR 36024_0-1" WL 00



WAC 7.0812 ( 113539964 .41 / 113539964.41 );

113539964 .41 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR 6MO 6.0579 23

6 SYNC_INT 13.5771 1.0000 7.0812 0

0 INIT_PERCAP 1.5193

GROUP "1A" PREPAY_FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HEEMO8OPCT );
TEASER

M 38 “1-1st-2/ 6 MONTH LIBOR 36024 _2+" WL 00

WAC 7.1670 174830852.51 / 174830852.51 ) ;
174830852.51 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.0982 22

6 SYNC_INT 13.6670 1.0007 7.1670 0

0 INIT_ PERCAP 1.5782

GROUP "1A" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 39 "l-1st-2/ 6 MONTH LIBOR 36036_0-1" WL 00

WAC 7.4942 ( 840702.43 / 840702.43 ) ;

840702.43 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 6.5978 23

6 SYNC_INT 13.9942 1.0000 7.4942 0

0 INIT_ PERCAP 1.5000

GROUP "1A" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOS8OPCT ) ;
TEASER '

M 40 "l-1st-2/ 6 MONTH LIBOR 36036 _2+" WL 00

WAC 7.2539 ( 1814218.09 / 1814218.09 );

1814218.09 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.8778 22

6 SYNC_INT 13.7539 1.0000 7.2539 0

0 INIT PERCAP 1.5000

GROUP "1A™ PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 41 "1-1st-2/ 6 MONTH LIBOR I0360 0 0-1" WL 00

WAC 6.9900 ( 211051.31 / 211051.31 ) ;

211051.31 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 4.8750 23

6 SYNC_INT 13.4900 1.0000 6.9900 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "1A" TEASER

M 42 "l-1st-2/ 6 MONTH LIBOR I0360 0_2+" WL 00

WAC 6.2500 ( 301160.41 / 301160.41 );

301160.41 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.3750 22

6 SYNC_INT 12.7500 1.0000 6.2500 0

0 INIT_ PERCAP 3.0000 AMORT NONE FOR
24 GROUP "1A" TEASER

M 43 "1-1st-2/ 6 MONTH LIBOR I036012 2+" WL 00

WAC 6.2500 ( 196790.01 / 196790.01 ) ;

196790.01 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 4.7500 22

6 SYNC_INT 12.7500 . 1.0000 6.2500 0

0 INIT_PERCAP 3.0000 AMORT NONE FOR
24 GROUP "1A™" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MO8OPCT
) ; TEASER - -

M 44 "1-1st-2/ 6 MONTH LIBOR I036024 0-1" WL 00

WAC 6.0607 ( 2120879.20 / 2120879.20 );

2120879.20 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.2702 23

6 SYNC_INT 12.5607 1.0000 6.0607 0

0 INIT PERCAD 3.0000 . AMORT NONE FOR
24 GROUP "1A" PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOSBOPCT

) ; TEASER



M 45 "l-1st-2/ 6 MONTH LIBOR IO036024 2+" WL 00
WAC 6.0515 ( 1625179.54 / 1625179.54 );

1625179.54 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.7135 22

6 SYNC_INT 12.5515 1.0000 6.0515 0

0 INIT_PERCAP 3.0000 AMORT NONE FOR
24 GRCOUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MO8OPCT
) ; TEASER

M 46 "1l-1st-3/ 6 MONTH LIBOR 360 0_0-1" WL 0o
WAC 7.1748 ( 1542867.35 / 1542867.35 );

1542867.35 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.8183 35

6 SYNC_INT 13.6748 1.0000 7.1748 0
0 INIT_PERCAP 3.0000

GROUP "1A™ TEASER

M 47 "1l-1st-3/ 6 MONTH LIBOR 360 0_2+" WL 00
WAC 7.6289 ( 3373152.56 / 3373152.56 );

3373152.56 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.4805 34

6 SYNC_INT 14.1289 1.0000 7.6289 0
0 INIT_PERCAP 3.0000

GROUP "1A" TEASER

M 48 "1-1st-3/ 6 MONTH LIBOR 36012 _0-1" WL 00
WAC 6.5000 ( 187060.09 / 187060.09 ) ;

187060.09 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 6.2500 35

6 SYNC_INT 13.0000 1.0000 6.5000 0
0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;
TEASER

M 49 "1l-1st-3/ 6 MONTH LIBOR 36012 2+" WL 00
WAC 7.5000 ( 235677.07 / 235677.07 );

235677.07 .5200 .5200 357:3

357:3 360 NC_CHECK ARM LIBOR_6MO 5.5000 34

6 SYNC_INT 14.0000 1.0000 7.5000 0
0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA { #YM HE6MO8OPCT );
TEASER

M 50 "1-1st-3/ 6 MONTH LIBOR 36024 0-1" WL 60
WAC 6.7356 ( 1010631.60 / 1010631.60 );

1010631.60 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.6954 35

6 SYNC_INT 12.9149 1.0000 6.7356 0

0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT );
TEASER

M 51 "1-1st-3/ 6 MONTH LIBOR 36024 2+" WL (¢
WAC 6.8118 ( 799830.19 / 799830.19 ) ;

799830.19 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.8799 34

6 SYNC_INT 13.08890 1.0000 6.8118 0

0 INIT_PERCAP 3.0000

GROUP "1A" PREPAY_ FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT );
TEASER

M 52 "l1-1st-3/ 6 MONTH LIBOR 36036 0-1" WL 00
WAC 6.6391 ( 4455668.77 / 4455668.77 ) ;

4455668.77 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_EMO 5.3661 35

6 SYNC_INT 13.1301 1.0000 6.6391 o

0 INIT_ PERCAP 3.0000 .

GROUP "1A" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MO8OPCT ) ;



TEASER

M 53 "1l-1st-3/ 6 MONTH LIBOR 36036 2+" WL 00
WAC 7.2131 5504146.50 / '5504146.50 ) ;
5504146.50 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.1090 34
6 SYNC_INT 13.7131 1.0000 7.2131 0
0 INIT_PERCAP 3.0000

GROUP "1A"  PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 54 "l-1st-5/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 8.4944 ( 188458.30 / 188458.30 );
188458.30 .5200 .5200 © 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 7.1303 59
6 SYNC_INT 14.9944 1.0000 8.4944 0
0 INIT PERCAP 3.0000 -

GROUP "1A" TEASER

M 55 "l-1st-5/ 6 MONTH LIBOR 360 0_2+" " WL 00
WAC 6.7426 ( 812808.64 / ~ 812808.64 );
812808.64 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.4542 58
6 SYNC_INT 13.2426 1.0000 6.7426 0
0 INIT PERCAP 3.0000

GROUP "1A" TEASER

M 56 "1-1st-5/ 6 MONTH LIBOR 36012 2+" WL 00
WAC 7.0639 ( 523190.33 / 523190.33 );
523190.33 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.9468 58
6 SYNC_INT 13.5639 1.0000 7.0639 0
0 INIT_PERCAP 3.0000 :

GROUP "1A"  PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOSOPCT );
TEASER

M 57 "1-1st-5/ 6 MONTH LIBOR 36024 _0-1" WL 00
WAC 7.3875 ( 1000111.23 / 1000111.23 );
1000111.23 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.5428 59
6 SYNC_INT 13.8875 1.0000 7.3875 0
0 INIT PERCAP 3.0000

GROUP "1a" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
TEASER ’

M 58 "l1-1st-5/ 6 MONTH LIBOR 36024 2+" WL 00
WAC 6.3335 ( 1241684.42 / 1241684.42 ) ;
1241684.42 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.2802 58
6 SYNC_INT 12.8335 1.0000 §.3335 0
0 INIT_PERCAP 3.0000

GROUP "1A"  PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
TEASER -

M 59 "l-1st-5/ 6 MONTH LIBOR 36036 0-1" WL 00
WAC 6.7591 ( 6667688.40 / 6667688.40 ) ;
6667688.40 .5200 . .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.5648 59
6 SYNC_INT 13.2591 1.0000 6.7591 0

0 INIT_PERCAP 3.0000

GROUP "1an PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HEEMOSOPCT ) ;
TEASER

M 60 "1-1st-5/ 6 MONTH LIBROR 36036_2+" WL 00
WAC 6.7370 { 7772827.73 / 7772827.73 ) ;
7772827.73 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR 6MO 5.9367 58
6 SYNC_INT 13.2370 1.0000 6.7370 0

0 INIT_PERCAP 3.0000



GROUP "1A" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MOBOPCT );
TEASER

M 61 "1-1st-5/ 6 MONTH LIBOR I036024 0-1" WL 00

WAC 6.2495 ( 1197195.31 / 1197195.31 };

1197195.31 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.3435 59

6 SYNC_INT 12.7495 1.0000 6.2495 0

0 INIT_PERCAP 5.0000 AMORT NONE FOR
60 GROUP "1A"  PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT
) ; TEASER

M 62 "1-1st-5/ 6 MONTH LIBOR I036024 2+" WL 00

WAC 6.1464 ( 946205.39 / 946205.39 ) ;

946205.39 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 4.9849 58

6 SYNC_INT 12.6464 1.0000 6.1464 0

0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "1A"  PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOSOPCT
) ; TEASER

M 63 "1-1st-5/ 6 MONTH LIBOR I036036 0-1" WL 00

WAC 6.4404 ( 578419.21 / 578419.21 ) ;

578419.21 _ .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 5.9065 59

6 SYNC_INT 12.9404 1.0000 6.4404 0

0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "1A"  PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MO8OPCT
) ; TEASER

M 64 "1-1st-5/ 6 MONTH LIBOR I036036 2+" WL 00

WAC 6.2917 ( 440188.19 / 440188.19 );

440188.19 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR 6MO 5.3971 58

6 SYNC_INT 12.7917 1.0000 6.2917 0

0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "1A"  PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MO80PCT
) ; TEASER

M 65 "2-1st-FXD 180 0 _0-1" WL 00

WAC 7.2014 ( 145943.43 / 145943.43 );

145943.43 .5200 .5200 178:2

178:2 180 NO_CHECK

GROUP "2F" N *
M 66 "2-1st-FXD 18012 0-1" WL 00

WAC 6.7500 212187.48 / 212187.48 );

212187.48 ' .5200 .5200 178:2

178:2 180 NO_CHECK

GROUP "2F"  PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MO8OPCT ) ;
M 67 "2-1st-FXD 18024 2+" WL 00

WAC 8.8750 ( 62306.10 / 62306.10 ) ;

62306.10 .5200 .5200 177:3

177:3 180 NO_CHECK

GROUP "2F"  PREPAY_FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
M 68 "2-1st-FXD 18036 _0-1" WL 00

WAC 7.2500 { 140484.96 / 140484.96 ) ;

140484.96 .5200 .5200 178:2

178:2 180 NO_CHECK

GROUP "2F"  PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM _HE6MOSOPCT ) ;
M 69 "2-1st-FXD 18036 _2+" - T WL 00

WAC 7.8019 ( 343581.07 / 343581.07 );

343581.07 .5200 .5200 177:3

177:3 180 NO_CHECK

GROUP "2F"  PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
M 70 "2-1st-FXD 24036 2+" B T WL 00

WAC 6.5000 ( 114813.95 / 114813.95 ) ;



114813.95 .5200 .5200

236:4 240 NO_CHECK
GROUP "2F"  PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT );
M 71 "2-1st-FXD 360 0_0-1" WL 00
WAC 7.7757 ( 1720177.47 / 1720177.47 );
1720177.47 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "2F"

M 72 "2-1st-FXD 360 0_2+" WL 00
WAC 7.3126 ( 963423.32 / 963423.32 ) ;
963423.32 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "2F"

M 73 "2-1st-FXD 36012_0-1" WL 00
WAC 7.6705 ( 1720645.77 / 1720645.77 );
1720645.77 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "2F"  PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOBOPCT );
M 74 "2-1st-FXD 36012 2+" WL 00
WAC 7.1158 ( 2381431.75 / 2381431.75 ) ;
2381431.75 .5200 .5200 357:3
357:3 360 NO_CHECK :

GROUP "2F"  PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;
M 75 "2-1st-FXD 36024_0-1" WL 00
WAC 7.1459 ( 514179.55 / 514179.55 ) ;
514179.55 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "2F"  PREPAY_FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOSOPCT
M 76 "2-1st-FXD 36024 2+" WL 00
WAC 7.4499 ( 1199377.29 / 1199377.29 );
1199377.29 .5200 .5200 357:3
357:3 360 NO_CHECK '

GROUP "2F"  PREPAY_FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MO8OPCT
M 77 "2-1st-FXD 36036 _0-1" WL 00
WAC 7.3646 ( 6651823.46 / 6651823.46 ) ;
6651823.46 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "2F"  PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MO8OPCT
M 78 "2-15t-FXD 36036_2+" WL 00
WAC 7.2851 ( 12415201.44 / 12415201.44 );
12415201.44 .5200 .5200 357:3
357:3 360 NO_CHECK :
GROUP "2F"  PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MO8OPCT
M 79 "2-2nd-FXD 180 0_0-1" WL 00
WAC 9.9900 ( 29010.07 / 29010.07 );

29010.07 .5200 .5200 178:2
178:2 180 NO_CHECK

GROUP "2F"

M 80 "2-2nd-15YR BALLOON 180 0_0-1" WL 00
WAC 11.5490 ( 1349977.64 / 1349977.64 );
1349977.64 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "2F"
M 81 "2-2nd-15YR BALLOON 180 0_2+" WL 00
WAC 11.0477 ( 1596599.99 / 1596599.99 );
1596599.99 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "2F"
M 82 "2-2nd-15YR BALLOON 18012 0-1" WL 00
WAC 9.8573 157949.26 / \ 157949.26 );
157949.26 .5200 .5200 358:2

236:4



358:2 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "2P"
PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT );

M 83 "2-2nd-15YR BALLOON 18012 2+" WL 00
WAC 10.2906 ( 82578.21 / 82578.21 );

82578.21 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "2F"
PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM_HE6MOBOPCT ) ;

M 84 "2-2nd-15YR BALLOON 18024 0-1" WL 00
WAC 10.4570 ¢ 1827619.42 / 1827619.42 );
1827619.42 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "2F"
PREPAY FLAG YM FOR 24 NONE ; YM _FORMULA ( #YM HE6MO8OPCT ) ;

M 85 "2-2nd-15YR BALLOON 18024 2+" WL 00
WAC 10.6899 ( 2214883.71 / 2214883.71 );
2214883.71 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "2F"
PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;

M 86 "2-2nd-15YR BALLOON 18036 0-1" WL 00
WAC 10.7151 ( 1060678.10 / 1060678.10 ) ;
1060678.10 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "2F®
PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MO8OPCT ) ;

M 87 "2-2nd-15YR BALLOON 18036 2+" WL 00
WAC 10.5079 ( 2392538.07 / 23952538.07 ) ;
2392538.07 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "2F"
PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;

M 88 "2-1st-6 MONTH LIBOR 36024 2+" WL 00
WAC 6.6260 | 206184.43 / 206184.43 );
206184.43 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6EMO 1.0000 4
6 SYNC_INT 13.1260 1.0000 6.6260 0
0

GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MO8OPCT ) ;
TEASER

M 89 "2-1st-2/ 6 MONTH LIBOR 24024_2+" WL 00
WAC 6.9900 { 224164.30 / 224164.30 );

224164 .30 .5200 .5200 236:4
236:4 240 NO_CHECK ARM LIBOR_6MO 5.3750 21
6 SYNC_INT 13.4900 1.0000 6.9900 0
0 INIT PERCAP 1.5000

GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
TEASER - -

M 90 “2-1st-2/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 7.5727 | 9827902.21 / 9827902.21 );
9827902.21 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6EMO 6.1668 23
6 SYNC_INT 14.0584 1.0000 7.5727 0
0 INIT PERCAP 1.5231

GROUP "2A" TEASER

M 91 "2-1st-2/ 6 MONTH LIBOR 360 0_2+" WL 00
WAC 7.4815 ( 10343383.12 / 10343383.12 );
10343383.12 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.1661 22
6 SYNC_INT 13.9646 1.0000 7.4815 0



0 INIT_PERCAP 1.5761

GROUP "2aA" TEASER

M 92 "2-1st-2/ 6 MONTH LIBOR 36012_0-1" WL 00
WAC 6.9779 ( 2110553.85 / 2110553.85 );
2110553.85 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6EMO 6.16595 23
6 SYNC_INT 13.4779 1.0000 6.9779 0

0 INIT_PERCAP 1.5000

GROUP "2A" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM_HE6MO8OPCT );
TEASER

M 93 "2-1st-2/ 6 MONTH LIBOR 36012 _2+" WL 00
WAC 7.8606 ( 1420987.09 / 1420987.09 );
1420987.09 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.3318 22

6 SYNC_INT 14.3606 1.0000 7.8606 0
0 INIT_PERCAP 1.7603 ‘

GROUP "2A" PREPAY_ FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT );
TEASER

[N

M 94 v2-1st-2/ 6 MONTH LIBOR 36024_0—i“ h WL 00
WAC 7.0671 50184993.83 / 50184993.83 );
50184993.83 i .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.0852 23
6 SYNC_INT 13.5652 1.0000 7.0671 0
0 INIT_PERCAP 1.5420

GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MO8SOPCT ) ;
TEASER

M 95 "2-1st-2/ 6 MONTH LIBOR 36024 _2+" WL 00
WAC 7.1539 ( 65872003.01 / 65872003.01 ) ;
65872003.01 .5200 .5200 . 357:3
357:3 360 NO_CHECK ARM LIBOR_6&MO 6.0757 22
6 SYNC_INT 13.6513 1.0000 7.1539 0
0 INIT_PERCAP 1.5906

GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MO8OPCT );
TEASER

M 96 "2-1st-2/ 6 MONTH LIBOR 36036 0-1" WL 00
WAC 7.8890 ( 511561.61 / 511561.61 );
511561.61 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.5635 23
6 SYNC_INT 14.3890 1.0000 7.8890 0
0 INIT_PERCAP 1.5000

GROUP "2a™" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 97 "2-1st-2/ 6 MONTH LIBOR 36036 _2+" WL 00
WAC 6.5101 ¢ 953155.64 / 953155.64 )
953155.64 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.4941 22
6 SYNC_INT 13.0101 1.0000 6.5101 0
0 INIT_PERCAP 1.5000

GROUP "2A" PREPAY FLAG YM FCR 36 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M o8 "2-1st-2/ 6 MONTH LIBOR IO360 0 2+" WL 00

WAC 7.5000 ¢ 294786.65 / 294786.65 ) ;

294786.65 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.3750 22

6 SYNC_INT 14.0000 1.0000 7.5000 0

0 INIT_PERCAP 3.0000 AMORT NONE FOR
24 GROUP "2Aa" TEASER .

M S99 "2-1st-2/ 6 MONTH LIBOR I036024_2+" WL 00

WAC 7.0463 ( 544956.94 / 544956.94 ) ;

544956.94 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6EMO 5.5521 22



6 SYNC_INT 13.5463 1.0000 7.0463 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOSOPCT
) ; TEASER

M 100 "2-1st-2/ 6 MONTH LIBOR 1036036 2+" WL 00
WAC 5.8750 ( 155360.53 / 155360.53 );

155360.53 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR 6MO 1.0000 22

6 SYNC_INT 12.3750 1.0000 5.8750 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "2A"  PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MO8OPCT
) ; TEASER

M 101 "2-1st-3/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 8.2500 ( 207537.80 / 207537.80 );

207537.80 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 7.6250 35

6 SYNC_INT 14.7500 1.0000 8.2500 0

0 INIT PERCAP 3.0000

GROUP "2A™ TEASER

M 102 "2-1st-3/ 6 MONTH LIBOR 360 0_2+" WL 00
WAC 6.5786 | 287493.79 / 287493.79 );

287493.79 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR 6MO 5.6456 34

6 SYNC_INT 13.0786 1.0000 6.5786 0

0 INIT PERCAP 3.0000 '

GROUP "2A" TEASER

M 103 "2-1st-3/ 6 MONTH LIBOR 36012 0-1" WL 00
WAC 6.5000 ( 303475.16 / 303475.16 ) ;

303475.16 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR 6MO 5.1250 35

6 SYNC_INT 13.0000 1.0000 6.5000 0

0 INIT PERCAP 3.0000

GROUP "2A"  PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 104 "2-1st-3/ 6 MONTH LIBOR 36024 2+" WL 00
WAC 6.7131 ( 354241.43 / 354241.43 );

354241.43 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR 6MO 6.4488 34

6 SYNC_INT 13.2131 1.0000 6.7131 0 «
0 INIT PERCAP 3.0000 :

GROUP "2A"  PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
TEASER ,

M 105 "2-1st-3/ 6 MONTH LIBOR 36036 0-1" WL 00
WAC 6.4597 ( 802556.55 / 802556.55 ) ;

802556.55 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 5.1763 35

6 SYNC_INT 12.9597 1.0000 6.4597 0

0 INIT PERCAP 3.0000

GROUP "2A" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
TEASER - -

M 106 "2-1st-3/ 6 MONTH LIBOR 36036_2+" WL 00
WAC 7.0138 { 2201417.60 / 2201417.60 ) ; .
2201417.60 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR 6MO 5.7819 34

6 SYNC_INT 13.5138 1.0000 7.0138 0

0 INIT PERCAP 2.8956

GROUP "2A"  PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
TEASER - -

M 107 "2-1st-5/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 7.2872 ( 692291.14 / 692291.14 );

692291.14 .5200 .5200 358:2



358:2 360 NO_CHECK ARM LIBOR_6MO 6.7248 59

6 SYNC_INT 13.7872 1.0000 7.2872 0

0 INIT_ PERCAP 3.0000

GROUP "2A" TEASER

M 108 "2-1st-5/ 6 MONTH LIBOR 360 0_2+" WL 00
WAC 7.3339 ( 557136.55 / 557136.55 );

557136.55 .5200 .5200 356:4

356:4 360 NO_CHECK ARM LIBOR_6MO 5.8003 57

6 SYNC_INT 13.8339 1.0000 7.3339 0

0 INIT PERCAP 3.0000

GROUP "2aM TEASER

M 109 "2-1st-5/ 6 MONTH LIBOR 36012 0-1" WL 00
WAC 5.7500 278561.10 / 278561.10 );

278561.10 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 4.6250 59

6 SYNC_INT 12.2500 1.0000 5.7500 0

0 INIT PERCAP 3.0000

GROUP "2A" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOBOPCT );
TEASER

M 110 "2-1st-5/ 6 MONTH LIBOR 36012 2+" WL 00
WAC 6.5000 ( 254985.46 / 254985.46 ) ;

254985.46 . .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 6.0000 58

6 SYNC_INT 13.0000 1.0000 6.5000 0

0 INIT_PERCAP 3.0000

GROUP "2A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA { #YM_HE6MOBOPCT );
TEASER ‘

M 111 "2-1st-5/ 6 MONTH LIBOR 36024 0-1" WL 00
WAC 7.9900 ( 101215.02 / 101215.02 );

101215.02 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR 6MO 6.1250 59

6 SYNC INT 14.4900 1.0000 7.9900 0

0 INIT PERCAP 3.0000

GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MO8OPCT );
TEASER

M 112 "2-1st-5/ 6 MONTH LIBOR 36024 _2+" WL 00
WAC 6.3760 250500.97 / 250500.97 );

250500.97 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR 6MO 4.7500 58

6 SYNC_INT 12.8760 1.0000 6.3760 0

0 INIT_ PERCAP 3.0000

GROUP "2A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT );
TEASER

M 113 "2-1st-5/ 6 MONTH LIBOR 36036 0-1" WL 00
WAC 6.9742 ( 3138530.79 / 3138530.79 );

3138530.79 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR 6MO 6.0569 59

6 SYNC_INT 13.4742 1.0000 6.9742 0

0 INIT_ PERCAP 3.0000

GROUP "2AY PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MO8OPCT );
TEASER )

M 114 "2-1st-5/ 6 MONTH LIBOR 36036 _2+" WL 00
WAC 6.5644 ( 3559956.88 / 3559556.88 );

3559956.88 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.7895 58

6 SYNC INT 13.0666 1.0000 6.5644 0

0 INIT_ PERCAP 3.0000

GROUP "2A" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 115 "2-1st-5/ 6 MONTH LIBOR 1036012 2+" WL 00 .
WAC 5.9900 ( 139426.12 / S 139426.12 ) ;



139426.12 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR 6MO 5.3750 58
6 SYNC_ INT 12.4900 1.0000 5.9900 0
0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "2A"  PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MO8OPCT
) ; TEASER
M 116 "2-1st-5/ 6 MONTH LIBOR 1036024 0-1" WL 00
WAC 7.1046 ( 586336.62 / 586336.62 );
586336.62 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.5082 59
6 SYNC_INT 13.6046 1.0000 7.1046 0
0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "2A"  PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MO8OPCT
) ; TEASER
M 117  "2-1st-5/ 6 MONTH LIBOR I036024 2+" WL 00
WAC 5.8750 ( 290803.05 / 290803.05 );
290803.05 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR 6MO 5.1250 58
6 SYNC_ INT 12.3750 1.0000 5.8750 0
0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "2A"  PREPAY FLAC YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT
) ; TEASER
M 118  "2-1st-5/ 6 MONTH LIBOR I036036 0-1" WL 00
WAC 6.0690 ( 358026.35 / 358026.35 ) ;
358026.35 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR 6MO 5.2425 59
6 SYNC_INT 12.5690 1.0000 6.0690 0
0 INIT PERCAP 5.0000 AMORT NONE FOR
60 GROUP "2A"  PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOSOPCT
) ; TEASER
M 119  "3-1st-FXD 12012 2+" WL 00
WAC 7.6250 ( 92960.27 / 92960.27 );
92960.27 .5200 .5200 117:3
117:3 120 NO_CHECK
GROUP "3F"  PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
M 120  "3-18t-FXD 180 0 2+" WL 00
WAC 9.4900 ( 43237.63 / 43237.63 );
43237.63 .5200 .5200 176:4
176:4 180 NO_CHECK
GROUP "3F"
M 121  "3-1st-FXD 18024 2+" WL 00
WAC 7.9900 ( 173774.89 / 173774.89 ) ;
173774 .89 .5200 .5200 176:4
176:4 180 NO_CHECK
GROUP "3F"  PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;
M 122  "3-1st-FXD 18036 _0-1" WL 00
WAC 7.2561 ( 735932.45 / 735932.45 ) ;
735932.45 .5200 .5200 178:2
178:2 180 NO_CHECK
GROUP "3F"  PREPAY_FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOSOBCT ) ;
M 123 "3-1st-FXD 18036 2+" WL 00
WAC 7.2036 ( 3154849.85 / 3154849.85 );
3154849.85 .5200 .5200 177:3
177:3 180 NO_CHECK
. GROUP "3F"  PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOS8OPCT ) ;
M 124  "3-1st-FXD 240 0_2+" WL 00
- WAC 8.1250 52159.03 / 52159.03 );
52159.03 .5200 .5200 237:3
237:3 240 NO_CHECK
GROUP "3F"
M 125  "3-1st-FXD 24012 0-1" WL 00



WAC 6.7500 ( 290227.65 / 290227.65 );

290227.65 .5200 .5200 238:2

238:2 240 NO_CHECK

GROUP "3F" PREPAY_FLAG YM FOR 12 NONE ; YM _FORMULA ( #YM_HE6MOS8OPCT );
M 126 "3-1st-FXD 24036_0-1" WL 00
WAC 6.8750 ( 114305.38 / 114305.38 );

114305.38 .5200 .5200 238:2

238:2 240 NO_CHECK

GROUP "3F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MO8OPCT ) ;
M 127 "3-1st-FXD 24036_2+" WL 00
WAC 7.2275 | 179794.37 / 179794.37 );

179794 .37 .5200 .5200 324:3

324:3 327 NO_CHECK

BALLOON SCHED_BOTH 240 GROUP "3F"
PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA { #YM HE6MO8OPCT ) ;

M 128 "3-1st-FXD 300 0_0-1" WL 00
WAC 5.9900 ( 556898.45 / 556898.45 );

556898.45 .5200 .5200 298:2

298:2 300 NO_CHECK AN ~
GROUP "3F"

M 129 ‘"3-1gt-FXD 360 0_0-1v WL 00
WAC 7.4449 ( 4151211.05 / 4151211.05 ) ;

4151211.05 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "3F"

M 130 "3-1st-FXD 360 0_2+" WL 00
WAC 7.2448 ( 5430989.86 / 5430989.86 );

5430989.86 .5200 .5200 356:4
356:4 360 NO_CHECK

GROUP "3F"

M 131 "3-1st-FXD 36012_0-1" WL 00
WAC 7.0611 6344498.35 / 6344498.35 );

6344498.35 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "3F" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MO8OPCT ) ;
M 132 "3-1st-FXD 36012_2+" WL 00
WAC 6.8531 { 4335907.38 / 4335907.38 );

4335907.38 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "3F" PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;
M 133 "3-1st-FXD 36024_0-1" WL 00
WAC 7.2802 2473236.66 / 2473236.66 ) ;

2473236.66 .5200 - .5200 358:2
358:2 360 NO_CHECK

GROUP "3F" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;
M 134 "3-1st-FXD 36024 _2+" WL 00 :
WAC 6.9060 ( 4808708.90 / 4808708.90 );

4808708.50 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "3F" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
M 135 "3-1st-FXD 36036_0-1" WL 00
WAC 6.9323 ( 16995503.44 / 16995503.44 );
16995503.44 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "3F" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;
M 136 "3-1st-FXD 36036_2+" WL 00
WAC 7.1323 ( 28835664.22 / 28835664.22 );

28835664 .22 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "3F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MO8SOPCT ) ;

M 137 "“3-18t-FXD 36060_0-1" WL 00



WAC 7.5000 ( 185896.22 / 185896.22 ) ;
185896.22 .5200 .5200 358:2
358:2 360 NO_CHECK

GROUP "3F" PREPAY FLAG YM FOR 60 NONE ; YM FORMULA ( #YM_HE6MOBOPCT );
M 138 "3-2nd-FXD 180 0_0-1" WL 00
WAC 10.9900 ( 74528.14 / 74528.14 ) ;

74528.14 .5200 .5200 178:2
178:2 180 NO_CHECK

GROUP "3F"

M 132 "3-2nd-FXD 180 0_2+" WL 00
WAC 8.6165 ( 108064.16 / 108064.16 );
108064.16 .5200 .5200 177:3
177:3 180 NO_CHECK

GROUP "3F"

M 140 "3-2nd-FXD 18036_2+" WL 00
WAC 10.1503 ( 112791.74 / 112791.74 ) ;
112791.74 .5200 .5200 177:3
177:3 180 NO_CHECK

GROUP "3F" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA { #YM_HE6MO8OPCT ) ;
M 141 "3-2nd-FXD 360 0_2+" WL 00
WAC 8.5000 ( 248672.49 / 248672.49 ) ;
248672.49 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "3F"

M 142 "3-2nd-FXD 36012_2+" WL 00
WAC 11.2500 ¢ 78622.79 / 78622.79 ) ;

78622.79 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "3F" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM HE6MOS8OPCT ) ;
M 143 "3-2nd-FXD 36036_2+" WL - 00
WAC 9.2500 i 91527.52 / 91527.52 ) ;

91527.52 .5200 .5200 357:3
357:3 360 NO_CHECK

GROUP "3F" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
M 144 "3-2nd-15YR BALLOON 180 0_0-1" WL 00
WAC 10.7594 ( 8882249.34 / 8882249.34 );
8882245.34 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "3F"
M 145 "3-2nd-15YR BALLOON 180 0_2+" NN WL 00 ~
WAC 10.9191 ( 8467946.25 / 8467946.25 );
8467946.25 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "3F"
M 146 "3-2nd-15YR BALLOON 18012_0-~-1" WL 00
WAC 9.8392 ( 869864.11 / 869864.11 ) ;

869864 .11 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED_ BOTH 180 GROUP "3F"
PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ) ;

M 147 "3-2nd-15YR BALLOON 18012 2+" WL 00
WAC 10.2708 ( 1032956.13 / 1032956.13 ) ;
1032856.13 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "3F"
PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT ) ;

M 148 "3-2nd-15YR BALLOON 18024 0-1" WL 00
WAC 10.1735 ( 11182556.37 / 11182556.37 ) ;
11182556.37 .5200 .5200 358:2

358:2

360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "3F"



PREPAY FLAG YM FOR 24 NONE

M 149 n3-2nd-15YR BALLOON 18024 2+" WL 00
WAC 10.0162 ( 13895626.03 / 13895626.03 ) ;
13895626.03 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "3F"
PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MOSOPCT ) ;

M 150 "3-2nd-15YR BALLOON 18036 0-1" WL 00
WAC 10.3656 ( 7310788.58 / 7310788.58 ) ;
7310788.58 .5200 .5200 358:2
358:2 360 NO_CHECK

BALLOON SCHED BOTH 180 GROUP "3F"
PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MOSOPCT );

M 151 "3-2nd-15YR BALLOON 18036 _2+" WL 00
WAC 10.5257 ( 11756377.74 / 11756377.74 ) ;
11756377.74 .5200 .5200 357:3
357:3 360 NO_CHECK

BALLOON SCHED_BOTH 180 GROUP "3F"
PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM_HE6MOBOPCT );

M 152 "3-1st-6 MONTH LIBOR 36012 2+" WL 00
WAC 8.2500 ( 389944.33 / 389944.33 );

389944 .33 .5200 .5200 356:4
356:4 360 NO_CHECK ARM LIBOR_6MO 8.0000 3
6 SYNC_INT 14.7500 1.0000 8.2500 0
0

GROUP "3A" PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT );
TEASER

M 153 "3-1st-2/ 6 MONTH LIBOR 360 0 _0-1" WL 00
WAC 6.9980 ( 25779052.87 / 25779052.87 ) ;

25779052 .87 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 5.5375 23
6 SYNC_INT 13.4980 1.0000 6.9980 0
0 INIT PERCAP 1.5000

GROUP "3A" TEASER

M 154 "3-1st-2/ 6 MONTH LIBOR 360 0 2+" WL 00
WAC 7.4661 ( 24853382.75 / 24853382.75 );
24853382.75 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 6.0360 22
6 SYNC_INT 13.9661 1.0000 7.4661 0
0 INIT PERCAP 1.5000

GROUP "3A" TEASER

M 155 "3-1st-2/ 6 MONTH LIBOR 36012 0-1" WL 00
WAC 6.8972 ( 4712358.60 / 4712358.60 ) ;
4712358.60 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_6MO 6.0136 23
6 SYNC_INT 13.3972 1.0000 6.8972 0
0 INIT PERCAP 1.5000

GROUP "3A" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HEEMOBOPCT ) ;
TEASER - -

M 156 "3-1st-2/ 6 MONTH LIBOR 36012 2+" WL 00
WAC 6.9543 { 6837538.69 / 6837538.69 ) ;
6837538.69 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.7516 22
6 SYNC_INT 13.4543 1.0000 6.9543 0
0 INIT PERCAP 1.4620

GROUP "3A" PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
TEASER - -

M 157 "3-1st-2/ 6 MONTH LIBOR 36024 0-1" WL 00
WAC 6.6671 ( 69426089.21 / 694260895.21 ) ;
69426089.21 .5200 .5200 358:2
358:2 360 NO_CHECK ARM LIBOR_ 6MO N 5.7454 23

; YM_FORMULA ( #YM_HE6MOSOPCT ) ;

~



6671 0

WL 00
93 );;
357:3
5.9109 22
8595 0

WL 00
96 };
358:2
6.2108 23
3340 0

WL 00
03 );
357:3
5.7339 22
3238 0

WL 00
34 );
358:2
5.2382 23
.2801 0
AMORT NONE FOR
WL 00
10 );
357:3
5.9500 22
.9900 0
AMORT NONE FOR
. WL. 00
36 );

358:2
5.4540 23
4905 0
AMORT NONE FOR
( #YM_HE6MOBOPCT

WL 00
67 );
357:3
5.0000 22
7500 0

AMORT NONE FOR
( #YM_HE6MOBOPCT

WL
) ;

00
37

6 SYNC_INT 13.1639 1.0000 6.
0 INIT_PERCAP 1.5151

GROUP "3A"  PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 158  "3-1st-2/ 6 MONTH LIBOR 36024 2+"

WAC 6.8595 ( 81880778.93 / 81880778.
81880778.93 .5200 .5200
357:3 360 NO_CHECK ARM LIBOR 6MO

6 SYNC_INT 13.3441 1.0026 6.
0 INIT_PERCAP 1.5313

GROUP "3A"  PREPAY _FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
TEASER

M 159  "3-1st-2/ 6 MONTH LIBOR 36036 0-1"

WAC 7.3340 ( 1151838.96 / 1151838.
1151838.96 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 13.8340 1.0000 7.
0 INIT_ PERCAP 1.5000

GROUP "3A"  PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 160  "3-1st-2/ 6 MONTH LIBOR 36036_2+"

WAC 7.3238 ( 840235.03 / 840235.
840235.03 .5200 .5200

357:3 360 NO_CHECK ARM LIBOR 6MO

6 SYNC_INT 13.8238 1.0000 7.
0 INIT PERCAP 2.3468

GROUP "3A"  PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM HE6MOSBOBCT ) ;
TEASER

M 161  "3-1st-2/ 6 MONTH LIBOR I0O360 0 0-1"

WAC 6.2801 ( 1583482.34 / 1583482.
1583482.34 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR_ 6MO

6 SYNC_INT 12.7801 1.0000 6
0 INIT PERCAP 3.0000

24 GROUP "3A" TEASER

M 162  "3-1st-2/ 6 MONTH LIBOR I0360 0 2+"

WAC 6.9900 ( 493170.10 / 493170.
493170.10 .5200 .5200

357:3 360 NO_CHECK ARM LIBOR 6MO

6 SYNC_ INT 13.4900 1.0000 6
0 INIT PERCAP 3.0000

24 GROUP "3A" TEASER

M 163  "3-1st-2/ 6 MONTH LIBOR I036012 0-1"

WAC 6.4905 ( 900294.36 / 900294 .
900294.36 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR 6MO

6 SYNC_INT 12.9905 1.0000 6.
0 INIT_ PERCAP 3..0000

24 GROUP "3A"  PREPAY FLAG YM FOR 12 NONE ; YM FORMULA
) ; TEASER

M 164  "3-1st-2/ 6 MONTH LIBOR IO36012 2+"

WAC 6.7500 ( 465441.67 / 465441.
465441.67" .5200 .5200

357:3 360 NO_CHECK ARM LIBOR 6MO

6 SYNC_INT 13.2500 1.0000 6.
0 INIT PERCAP 3.0000

24 GROUP "3A"  PREPAY_FLAG YM FOR 12 NONE ; YM FORMULA
) ; TEASER

M 165  "3-1st-2/ 6 MONTH LIBOR I036024 0-1"

WAC 5.9183 ( 3080064.37 / 3080064.
3080064 .37 .5200 .5200

358:2



358:2 360 NO_CHECK ARM LIBOR_6MO 5.6364 23

6 SYNC_INT 12.4183 1.0000 5.9183 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "3A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT
) ; TEASER

M 166 "3-1st-2/ 6 MONTH LIBOR 1036024 2+" WL 00
WAC 5.9872 ( 3806879.60 / 3806879.60 );

3806879.60 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.7338 22

6 SYNC_INT 12.4872 . 1.0000 5.9872 0

0 INIT PERCAP 3.0000 AMORT NONE FOR
24 GROUP "3A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM_HE6MO8OPCT
) ; TEASER

M 167 "3-1st-3/ 6 MONTH LIBOR 360 0 0-1" WL 00
WAC 7.5000 ( 375275.49 / 375275.49 );

375275.49 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 6.1250 35

6 SYNC_INT 14.0000 1.0000 7.5000 0

0 INIT PERCAP 3.0000 . «
GROUP "3A" TEASER >

M 168 "3-1st-3/ 6 MONTH LIBOR 360 0 2+" WL 00
WAC 6.2788 ( 716392.42 / 716392.42 );

716392.42 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.7387 34

6 SYNC_INT 12.5514 1.0000 6.2788 0

0 INIT PERCAP 3.0000

GROUP "3A™" TEASER

M 169 "3-1st-3/ 6 MONTH LIBCR 36012 0-1" WL 00
WAC 5.3567 { 985628.82 / 985628.82 );

985628.82 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 4.9100 35

6 SYNC_INT 11.8567 1.0000 5.3567 0

0 INIT PERCAP 3.0000

GROUP "3A™ PREPAY FLAG YM FOR 12 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
TEASER

M 170 "3-1st-3/ 6 MONTH LIBOR 36024 2+" WL 00
WAC 6.1250 ( 375450.49 / 375450.49 );

375450.49 .5200 .5200 357:3

357:3 360 NO_CHECK ARM LIBOR_6MO 5.0000 34

6 SYNC_INT 12.6250 1.0000 6.1250 0

0 INIT PERCAP 3.0000

GROUP "3A"  PREPAY FLAG YM FOR 24 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
TEASER -

M 171 "3-1st-3/ 6 MONTH LIBOR 36036 0-1" WL 00
WAC 6.4895 { 663412.99 / 663412.99 );

663412.99 .5200 .5200 358:2

358:2 360 NO_CHECK ARM LIBOR_6MO 5.9997 35

6 SYNC_INT 12.9895 1.0000 6.4895 0

0 INIT PERCAP 3.0000

GROUP "3A" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOSOPCT ) ;
TEASER - -

M 172 "3-1st-3/ 6 MONTH LIBOR 36036 2+" WL 00
WAC 6.8144 ( 3203473.10 / 3203473.10 );

3203473.10 .5200 .5200 357:3
357:3 360 NO_CHECK ARM LIBOR_6MO 5.8817 34

6 SYNC_INT 13.3144 1.0000 6.8144 0

0 INIT_PERCAP 3.0000

GROUP "3A™" PREPAY FLAG YM FOR 36 NONE ; YM FORMULA ( #YM HE6MOBOPCT ) ;
TEASER - -

M 173 "3-1st-5/ 6 MONTH LIBOR 360 0_0-1" WL 00
WAC 6.1394 ( 1455589.17 / 1455589.17 ) ;



0
4.8
6.1394

690069.65 )

5.2
5.9900

788729.91 );

5.0
6.0485

727131.41 )

5.5

358:
829

WL

356:4
500

’

356:4
499

WL
358:2
935

2
59

00

57

00

57

00

59

0

1455589.17 .5200 .520
358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.6394 1.0000

0 INIT_PERCAP 3.0000

GROUP "3A" TEASER

M 174  "3-1st-5/ 6 MONTH LIBOR 360 0_2+"
WAC 5.9900 ( 690069.65 /
690069.65 .5200 .5200
356:4 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.4900 1.0000

0 INIT_PERCAP 3.0000

GROUP "3A" TEASER

M 175 "3-1st-5/ 6 MONTH LIBOR 36012 _2+"
WAC 6.0485 ( 788729.91 /
788729.91 .5200 .5200
356:4 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.5485 1.0000

0 INIT_PERCAP 3.0000

GROUP "3A"  PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOBOPCT );
TEASER

M 176  "3-1st-5/ 6 MONTH LIBOR 36024_0-1"
WAC 6.4091 ( 727131.41 /
727131.41 .5200 .5200
358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.9091 1.0000

0 INIT_PERCAP 3.0000

6.4091

0

GROUP "3a" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM HE6MOBOPCT );

WL

357:
532

TEASER

M 177 "3-1st-5/ 6 MONTH LIBOR 36024 2+"

WAC 6.0975 1739347.15 / 1739347.15 };
1739347.15 . .5200 .5200

357:3 360 NO_CHECK ARM LIBOR_6MO 5.3
6 SYNC_INT 12.5975 1.0000 6.0975

0 INIT_PERCAP 3.5668

00

3
58

0

GROUP "3A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT ) ;

WL

12

358:
643

WL

357:
756

WL
358:2
000

00

2
59

00

3
58

00

59

0

0

0

-

TEASER

M 178 "3-1st-5/ 6 MONTH LIBOR 36036 0-1"

WAC 6.1333 ( 5924867.36 / 5924867.36 ) ;
5924867.36 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR 6MO 5.3
6 SYNC_INT 12.5470 1.0000 S 6.1333
0 INIT_PERCAP 3.0000

GROUP "3A" PREPAY FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM _HE6MOSOPCT );
TEASER

M 179 "3-1st-5/ 6 MONTH LIBOR 36036 2+"

WAC 6.5430 ( 6859576.51 / 6859576.51 ) ;
6859576.51 .5200 .5200

357:3 360 NO_CHECK ARM LIBOR_6MO 5.6
6 SYNC INT 13.0430 1.0000 6.5430
0 INIT PERCAP 3.0000

GROUP "3A" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HEGEMOSOPCT );
TEASER

M 180 "3-1st-5/ 6 MONTH LIBOR 36060_0-1"

WAC 6.4900 ( 200989.75 / 200989.75 )
200989.75 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR_6MO 6.0
6 SYNC_ INT 12.9900 1.0000 6.4900
0 INIT_PERCAP 3.0000

GROUP "3A" PREPAY FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM_HE6MOS8OPCT ) ;

TEASER

M 181 "3-1st-5/ 6 MONTH LIBOR 36060_2+"

WL

00



96 );

356:4
5.1250 57
3750 0

WL 00
92 );
358:2
5.2500 59

.2500 0

AMORT NONE FOR

WL 00
64 );
358:2
5.0702 59
9108 0
AMORT NONE FOR
( #YM_HE6MOSBOPCT

WL 00
02 );
357:3
4.9604 58

.9806 0

AMORT NONE FOR
( #YM_HE6MO8OPCT

WL 00
49 ) ;
358:2
6.8900 59
9000 0
AMORT NONE FOR

WAC 5.3750 ( 496268.96 / 496268.
456268.96 .5200 .5200

356:4 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 11.8750 1.0000 5.
0 INIT_PERCAP 3.0000

GROUP "3A" PREPAY FLAG YM FOR 60 NONE ; YM FORMULA ( #YM_HE6MO8OPCT )
TEASER

M 182 "3-1st-5/ 6 MONTH LIBOR I0360 0_0-1"

WAC 6.2500 382425.92 / 382425,
382425.92 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.7500 1.0000 6
0 INIT_PERCAP 5.0000

60 GROUP "3A" TEASER

M 183 "3-1st-5/ 6 MONTH LIBOR 1036024 _0-1"

WAC 5.9108 ( 1672814.64 / 1672814.
1672814.64 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.4108 1.0000 5.
0 INIT_PERCAP 5.0000

60 GROUP "3A" PREPAY FLAG YM FOR 24 NONE ; YM FORMULA
) ; TEASER :

M 184 *3-1st-5/ 6 MONTH LIBOR I036024 2+"

WAC 5.9806 4014300.02 / 4014300.
4014300.02 .5200 .5200

357:3 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_INT 12.4806 1.0000 5
0 INIT_PERCAP 5.0000

60 GROUP "3A" PREPAY FLAG YM FOR 24 NONE ; YM_FORMULA
) ; TEASER

M 185 "3-1st-5/ 6 MONTH LIBOR I036036 0-1"

WAC 6.9000 ( 487244 .49 / 487244.
487244 .49 .5200 .5200

358:2 360 NO_CHECK ARM LIBOR_6MO

6 SYNC_TINT 13.4000 1.0000 6.
0 INIT_PERCAP 5.0000

60 GROUP "3A" PREPAY FLAG YM FOR 36 NONE ; YM_ FORMULA

)i

TEASER

( #YM_HE6MOBOPCT
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MABS2003-WMC2_Px - Bond CF - A3B

Period Date Principal Interest Cash Flow  Balance Princ Writedown  Accrued interest  Coupon
Total 152,583,000.00 9,376,405.11 161,959,405.11 0 9,376,405.11
0 30-Sep-03 0 0 0 152,583,000.00 0 0
1 25-0ct-03 0 164,238.65 164,238.65 152,583,000.00 164,238.65 1.55
2 25-Nov-03 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.55
3 25-Dec-03 0 197,086.38 197,086.38 152,583,000.00 197,086.38 1.55
4 25-Jan-04 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.5
5 25-Feb-04 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.85
6 25-Mar-04 0 190,516.83 190,516.83 152,583,000.00 190,516.83 1.55
7 25-Apr04 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.55
8 25-May-04 0 197,086.38 197,086.38 152,583,000.00 197,086.38 1.55
9 25-Jun-04 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.55
10 254Jul-04 0 197,086.37 197,086.37 152,583,000.00 197,086.38 1.55
11 25-Aug-04 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.55
12 25-Sep-04 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.55
13 25-Oct-04 0 197,086.37 197,086.37 152,583,000.00 197,086.38 1.55
14 25-Nov-04 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.55
15 25-Dec-04 0 197,086.38 197,086.38 152,583,000.00 197,086.38 1.55
16 25-Jan-05 0 20365592 203,655.92 152,583,000.00 203,655.92 1.55
17 25Feb-05 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.55
18 25-Mar-05 0 183,947.28 183,947.28 152,583,000.00 183,947.28 1.55
19 25-Apr05 0 20365592  203,655.92 152,583,000.00 203,655.92 1.55
20 25-May-05 0 197,086.37 197,086.37 152,583,000.00 197,086.38 1.55
21 25-Jun-05 0 203,655.92 203,655.92 152,583,000.00 203,655.92 1.55
22 254ul-05 0 197,086.37 197,086.37 152,583,000.00 197,086.38 1.55

23 25-Aug-05 159.12  203,655.82 203,815.05 152,582,840.88
24 25-8ep05 7,090,32230 203,655.71  7,293,978.01 145,492,518.58
25 25-0ct05 6,863381.04 187927.84 7,051,308.88 138,629,137.54
26 25-Nov-05 664395263 18503139 6,828,984.02 131,985,184.90
27 25-Dec05 643178215 17048086 6,602,263.01 125,563,402.75
28 25-Jan06 6,22662344 167578.92 6,394,202.36 119,326,779.31
29 25-Feb-06  6,028,238.86 159,268.10  6,187,506.97 113,298,540.45
30 25-Mar06 58356,398.96 136587.68 5972,986.64 107,462,141.49
31 25-Apr06  5,650,882.18 14343211  5794,314.28 101,811,250.32
32 25-May06 547147460 13150621 5602980.81 96,339,784.71
33 25-Jun06  5,297,969.68 128,586.85 5426,556.54 91,041,815.02
34 25-0ul-06  5,130,080.97 117,595.68  5247,676.65 85911,734.06
35 25-Aug06 4,967,710.10 114,668.30  5,082,378.40 80,944,023.95
36 25-Sep-06 4,810,755.53 108,037.79  4,918,793.32 76,133,268.43

203,655.92 1.55
203,655.71 1.55
187,927.84 1.55
185,031.38 1.55
170,480.86 1.55
167,578.92 185
159,268.10 1.55
136,687.68 1.55
143,432.11 1.55
131,506.21 1.55
128,586.85 1.55
117,595.68 1.55
114,668.30 1.5
108,037.78 1.55

37 25-0ct06 0 9833881 98,338.81 76,133,268.43 98,338.81 1.55
38 25-Nov-06 0 101,616.77 101,616.77 76,133,268.43 101,616.77 1.55
39 25-Dec06 0 9833881 98,338.81 76,133,268.43 98,338.81 1.65
40 25-Jan-07 0 101,616.77 101,616.77  76,133,268.43 101,616.77 1.55
41 25-Feb-07 0 101,616.77 101,616.77 76,133,268.43 101,616.77 1.55
42 25-Mar07 0 91,782.88 91,782.88 76,133,268.43 91,782.88 1.55

43 25-Apr07 101,92499  101,616.77 203,541.76  76,031,343.43
44 25-May07  2,273,15512  98,207.15 2371,362.27 73,758,188.31
45 25-Jun7  2,202,138.93  98,446.69 2,300,585.62 71,556,049.39
46 25-Jul07  2,133429.82 92426.56 2,225856.39 69,422,619.57
47 25-Aug-07  2,066,950.55  92,659.91 2,159,610.47 67,355,669.01
48 25-Sep07 200262651 8980111 209252762 65,353,042.51
49 25-0ct-07  1940,385.63 8441435 2,024,793.97 63,412,656.88
50 25-Nov-07  1,880,158.31  84,638.28  1,964,796.60 61,532,498.56

101,616.77 1.55
98,207.15 1.55
98,446.69 1.56
92,426.56 1.55
92,659.91 1.55
89,901.11 1.55
84,414.35 1.55
84,638.28 1.55
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51
52
53
54
85
56
57
58
59
60
61
62
63

65
66
67
68
69
70
i
72
73
74
75
76
77

25-Dec-07
25-Jan-08
25-Feb-08
25-Mar-08
25-Apr08
25-May-08
25-Jun-08

25-Jul-08
25-Aug-08
25-Sep-08
25-0ct-08
25-Nov-08
25-Dec-08
25-Jan-08
25-Feb-03
25-Mar-09
25-Apr-03
25-May-09
25-Jun-08

25-Jul-09
25-Aug-09
25-Sep-09
25-0ct-09
25-Nov-09
25-Dec08
25-Jan-10
25-Feb-10

1,821,877.34
1,765,477.79
1,710,896.95
1,658,074.24
1,606,851.15
1,557,471.18
1,509,561.47
1,463,687.66
1,419,046.54
1,375,566.13
1,333,476.01
1,292,730.17
1,253,284.16
1,215,095.02
1,178,121.26
1,142,322.79
1,107,660.89
1,074,008.13
1,041,598.36
1,010,126.64
979,649.23
950,133.51
921,547.97
893,862.15
867,046.63
841,072.98
28,542,062.22

79,479.48
79,697.09
71,340.67
70,214.70
72,844.03
68,418.58
68,620.41
64,456.99
64,651.94
62,757.91
58,956.69
59,142.09
55,564.51
55,743.87
54,122.06
47,464.15
51,024.91
4794821
48,112.87
45,215.44
45,374.38
44,066.82
41,418.06
41,568.65
39,073.15
39,218.32
38,095.72

1,801,356.82
1,845,174.89
1,788,237.62
1,728,288.94
1,679,795.18
1,625,889.76
1,578,181.88
1,528,144.65
1,483,698.49
1,438,324.04
1,392,432.70
1,351,872.26
1,308,848.66
1,270,838.89
1,232,243.31
1,189,786.94
1,158,685.80
1,122,045.34
1,088,711.22
1,055,342.08
1,025,023 .61
994,200.33
962,966.02
935,430.80
906,119.78
880,291.30
28,580,157.95

59,710,621.22
57,945,143.43
56,234,246.48
54,576,172.24
52,969,221.09
51,411,749.91
49,902,188.44
48,438,500.78
47,019,454.23
45,643,888.11
44,310,412.10
43,017,681.93
41,764,397.77
40,549,302.76
39,371,181.50
38,228,858.71
37,121,197.82
36,047,099.69
35,005,501.34
33,995,374.69
33,015,725.46
32,065,591.95
31,144,043.98
30,250,181.83
29,383,135.20
28,542,062.22

0
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79,479.48
79,697.09
77,340.67
70,214.70
72,844.03
68,418.58
68,620.41
64,455.99
64,651.94
62,757.91
58,956.69
59,142.09
55,564.51
55,743.87
54,122.06
47,464.15
51,024.91
47,948.21
48,112.87
45,215.44
45,374.38
44,066.82
41,418.06
41,568.65
39,073.15
39,218.32
38,005.72

1.55
1.55
1.55
155
155
1.55
1.56
1.55
1.5
1.55
1.55
1.56
1.55
1.55
1.55
1.55
1.55
1.55
1.55
1.55
1.55
1.55
1.55
1.55
1.55
1.55
1.55
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