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2003-8 : T2 A .o 0
570 y
PPY: 325.000 PSA William J. Mayer Securities, LLC 0872
Deal: 2003-8 aprr
Price/Yield Table: Tranche 1, Class A1 <SEQ>
" Pricing Speed: Run. “Settlcs Rules from: - “‘Coliateral. . Term . |- Coupon:
325.000 PSA at [ssuance 09/29/03 Seript 222 5.1510
Class’ Al QOviginal'Par. - Type Coupon-.
Tranche | $30,000,000 SEQ 4.9460 (WCOUP)
T DrepaymentRate  100FSA  1S0PSA S00PSAT GUOPSA
’ DefaultRate - 0'PSA “0°PSA. . . _OPSA" .. 0.PSA. .
Price in 2500/10000ths; Steps:” - +0BP.  #0BP... +0BP__~ +0BP
96.5567 5.68 5.78 6.40 6.55
96.8067 5.03 5.72 6.28 6.42
97.0567 5.57 5.65 6.17 6.29
97.3067 552 5.59 6.06 6.17
97.5567 546 5.53 5.94 6.04
97.8067 5.41 5.46 5.83 592
98.0567 5.35 5.40 572 5.79
98.3067 530 5.34 5.60 5.67
98.5567 5.24 5.28 5.49 5.54
98.8067 5.19 5.22 5.38 5.42
99.0567 5.14 5.15 5.27 5.30
99.3067 5.08 5.09 5.16 5.18
99.5567 5.03 5.03 5.05 5.05
99.8067 4.98 4.97 4.94 4.93
100.0567 4.92 4.91 4.83 4.81
100.3067 4.87 4.85 . . . 4.72 4.69
100.5567 4,82 4.79 . . 5 4,61 4.57
100.8067 4.77 4.73 . . . 4.50 4.45
101.0567 4.72 4.67 . . . 4.40 433
101.3067 4.66 4.61 4.56 4.46 4. 44 4.37 4.29 4.21
101.5567 4.61 4.55 4.49 4:38 4.35 4.28 4.18 4.09
101.8067 4.56 4.49 4.43 4.30 4.27 4.18 4.08 3.98
102.0567 451 4.44 4.36 422 4.19 4.09 3.97 3.86
102.3067 4.46 4.38 4.30 4.14 4.10 4.00 3.86 3.74
102.5567 4.4] 4.32 423 4.06 4.02 3.90 3.76 3.63
Average Life: 5.79 4.93 4.29 342 3.26 2.88 2.51 2.25
Mod Duration: 4.71 4.12 3.65 3.00 2.87 2.57 2.27 2.06
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 04/25/16 11/25/14 07/25/13 05/25/11 12/25/10 11/25/09 11/25/08 03/25/08
5 Treasury Curve '
TSY Yield ISY Yield
[ YR 410
2YR 1.940 7YR 3.230
3YR 2,590
SYR 3.530 10 YR 4.530
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2003-8 erye o0
>
PPY: 325.000 PSA William J. Mayer Securities, LLC 02
Deal: 2003-8
Price/Yield Table: Tranche 2, Class A2 <SEQ> 7 v
' Priciiig,Speed:” - Run- Scttles « * " Rileésifrom ' Collateral . 7| Term. |. Coupon
325.000 PSA at Issuance 09/29/03 Script 222 5.1510
Class A2 “Otiginal Par T Type | “Coupon ]
Tranche 2 $25,000,000 SEQ 4.9460 (WCOUP) J
T PrepaymentRatc - 100PSA. 150 PSA. 200 PSA 325PSA. - 400PSA . S00.PSA. 600 PSA -
© .. DéfaultRate  0PSA . OPSA 'PSA."  :0PSA. -~ OPSA. . OPSA- - OPSA ..
- Price in'2500/10000ths Steps +0-BP .+0:BP. ‘BP* “+0BP.. o +0BP ' +0BP - "+0BP - . 4#0BP. -
96.7004 5.65 5.74 5.83 6.01 6.06 6.18 6.33 6.47
96.9504 5.60 5.68 5.76 5.93 5.97 6.08 6.22 6.35
97.2004 5.54 5.62 5.69 5.84 5.88 5.98 6.10 6.22
97.4504 5.49 5.55 5.62 5.75 5.79 5.88 5.99 6.09
97.7004 5.43 5.49 5.55 5.67 5.70 5.78 5.88 5.97
97.9504 5.38 5.43 5.48 5.58 5.61 5.68 5.76 5.84
98.2004 5.32 5.37 5.41 5.50 5.52 5.58 5.65 5.72
98.4504 527 5.30 5.34 5.41 5.43 5.48 5.54 5.60
98.7004 5.21 5.24 5.27 5:33 5.34 5.38 543 5.47
98.9504 5.16 5.18 5.20 5.24 5.25 5.28 5.32 5.35
99.2004 5.11 5.12 5.13 5.16 5.16 5.18 5.21 5.23
99.4504 5.05 5.06 5.06 507 5.08 5.09 5.10 510
99.7004 5.00 5.00 4.99 4.99 4,99 4,99 4.99 4.98
99.9504 4.95 4.94 4.93 491 4.90 4.89 4.88 4.86
100.2004 4.89 4.8 4.86 4.82 4.82 4.79 477 4.74
100.4504 4.84 4.82 4.79 4.74 4.73 4.70 4.66 4.62
100.7004 4.79 4.76 4.72 4.66 4.65 4.60 4.55 4.50
100.9504 4.74 4,70 4.66 4.58 4.56 4.51 4,44 4.38
101.2004 4,69 4.64 4.59 4.50 4.47 4.4) 4.33 4.26
101.4504 4.63 4.58 4.52 4.42 4.39 4.32 4,23 4.15
[01.7004 4.58 4.52 4.46 4.33 4.31 4,22 4,12 4.03
101.9504 4.53 446 4.39 4.25 4.22 4.13 4.01 3.91
102.2004 4.48 4.40 432 4.17 4.14 4.03 3.91 3.79
102.4504 4.43 4.34 4,26 4.09 4.05 3.94 3.80 3.68
102.7004 4.38 4,29 4.19 4.0] 3.97 3.85 3.70 3.56
Average Life: 5.79 4.93 4.29 3.42 3.26 2.88 2.51 2.25
Mod Duration: 4.72 4.12 3.66 3.00 2.88 2.57 2.28 2.06
Exp. IstPay:  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03 1072503  10/25/03
Exp. Maturity: 04/25/16 11/25/14 07/25/13 05/25/11 12/25/10 11/25/09 11/25/08 03/25/08
DR Treasury-Curve © . '
TSY Yield TSY Yield
1 YR 1410
2YR 1.940 7YR 3.230
3IYR 2,590
SYR 3.530 10 YR 4.530
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2003-8 ayye *_ e
PPY: 325.000 PSA William J. Mayer Securities, LLC 0812
Deal: 2003-8
Price/Yield Table: Tranche 3, Class A3 <SEQ>
Pricing Speed: R ~Settles”. | Rulésfromi - | - -Collateral . | Term. | " Coupon
325.000 PSA at Issuance 09/29/03 Script 222 5.1510
|07 ClassA3 OriginaliPar . - [" “Typei~ } . - ..Coupon : -
r Tranche 3 $20,000,000 SEQ 4.9460 (WCOUP)
; .. _PrepaymentRate 100 PSA." = 150 PSA ) . 400 PSA~ . 500 PSA~ '600 PSA '
. U DefaultRate - 0.PSA- - OPSA - .~ OPSA. . 0PS OPSA T OPSA - OPSA.
. Price in3500/10000¢his Steps___ *0BP "~ 40'BP: . +0'BP- . 40,  #0BP " #0BP  +QBP
96.6141 5.67 5.76 5.86 6.22 6.37 6.52
96.8641 5.61 5.70 5.79 6.11 6.26 6.39
97.1141 5.56 5.64 5.72 6.01 6.14 6.26
97.3641 5.50 5.57 5.65 591 6.03 6.14
97.6141 5.45 5.51 5.57 5.81 5.92 6.01
97.8641 5.39 5.45 5.50 5.61 5.64 571 5.80 5.89
98.1141 5.34 5.39 5.43 5.53 5.55 5.61 5.69 5.76
98.3641 5.29 532 5.36 5.44 5.46 5.51 5.58 5.64
98.6141 5.23 5.26 5.29 5.36 5.37 5.41 5.47 5.52
98.8041 5.18 5.20 522 5.27 5.28 5.31 5.36 5.39
99.114] 5.13 5.14 5.16 5.19 5.19 5.22 5.24 5.27
99.3641 5.07 5.08 5.09 5;10 5.11 5.12 5.13 5.15
99.6141 5.02 5.02 5.02 5i02 5.02 5.02 5.02 5.03
99.8641 4.97 4.96 4.95 4.94 4.93 4.92 4.91 4.90
100.114} 4.91 4.90 4.88 4.85 4.85 4.83 4.80 4.78
100.3641 4.86 4.84 4.81 4.77 4.76 4.73 4.70 4.66
100.6141 4.81 4.78 4.75 4.69 4.67 4.64 4.59 4.54
100.8641 4.76 4.72 4.68 4.61 4.59 4.54 4.48 4.42
101.1141 4.70 4.66 4.61 4.52 4.50 4.44 4.37 4.30
101.3641 4.65 4.60 4.55 4.44 4.42 435 4.26 4.19
101.6141 4.60 4.54 4.48 436 4.33 4.26 4.16 4.07
101.8641 4.55 448 441 4.28 4.25 4.16 4.05 3.95
102.1141 4.50 4.42 4.35 4.20 4.17 4.07 3.94 3.83
102.3641 445 4.36 4.28 4.12 4.08 3.97 3.84 3.72
102.6141 4.40 4.31 4.22 4.04 4.00 3.88 3.73 3.60
Average Life: 5.79 4.93 4.29 342 3.26 2.88 2.51 2.25
Mod Duration: 4.71 4.12 3.65 3.00 2.87 2.57 2.27 2.06
Exp. Ist Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 04/25/16 11/25/14 07/25/13 05/25/11 12/25/10 11/25/09 11/25/08 03/25/08
" - Treasury Curve: - =~ . .- -
T8 Yield TSY Yield
1 YR 1.4]0
2YR 1.940 7YR 3.230
3YR 2.590
5YR 3.530 10 YR 4.530




14:51

2003-8 [ [ e, &
. 27
PPY: 325000 PSA William J. Mayer Securities, LLC 08727
Deal: 2003-8
Price/Yield Table: Tranche 8, Class LONG_SEQ <SEQ>
_Pricing Speed: “Run_____ | Settles “Rulesfrom ] . ‘Collateral - | Term | Coupon
L 325.000 PSA at [ssuance 09/29/03 Script 222 5.1510
Class.LONG_SEQ ‘Original Par. —  #l " Type - [ - Coupon.
Tranche 8 §15,176,504 SEQ 4.9460 (WCOUP)
100 PSA 150:PSA_ 200 PSA PSA: - 400PSA.  -500.PSA 600.PSA
- 0:PSA - PSA i OPSAT )PSA.-~ ' 0:-PSA. - . 0PSA 7. 0PSA
Steps: - +0BP  +0BP. - +OBP. . . +0; . i *OBP. T +0BP . - +0BP .
89.5661 6.03 6.10 6.18 6.59 6.84 7.12
89.8161 6.01 6.08 6.15 6.54 6.79 7.06
90.0661 5.98 6.05 6.12 6.50 6.74 7.01
90.3161 5.95 6.02 6.09 6.46 6.69 6.95
90.5661 5.93 5.99 6.06 6.42 6.65 6.89
90.8161 5.90 5.96 0.03 . 6.38 6.60 6.84
91.0661 5.88 5.93 6.00 . 6.34 6.55 6.78
91.3161 5.85 591 597 . 6.30 6.50 6.73
91.5661 5.83 5.88 5.94 . . 6.26 6.46 6.68
91.8161 5.80 5.85 5.91 6.05 6.09 6.22 6.41 6.62
92.0661 5.77 5.82 5.88 6.01 6.05 6.18 6.36 6.57
92.3161 5.75 5.80 5.85 5.98 6.02 6.14 6.31 6.51
92.5661 572 5.77 5.82 5.94 5.98 6.10 6.27 6.46
92.8161 570 5.74 5.79 5.91 5.94 6.06 6.22 6.41
93.0661 5.67 572 5.76 5.88 5.91 6.02 6.17 6.35
93.3161 5.65 5.69 5.73 5.84 5.87 5.98 6.13 6.30
93.566! 5.62 5.66 5.70 5.81 5.84 5.94 6.08 6.25
93.8161 5.60 5.63 5.67 5.77 5.80 5.90 6.04 6.19
94.0661 5.57 5.61 5.65 5.74 5.77 5.86 5.99 6.14
94.3161 5.55 5.58 5.62 571 5.73 5.82 5.95 6.09
94.5661 5.52 5.55 5.59 5.67 5.70 5.78 5.90 6.03
94.8161 5.50 5.53 5.56 5.64 5.66 5.74 5.85 5.98
95.0661 5.48 5.50 5.53 5.61 5.63 5.70 5.81 5.93
95.3161 5.45 5.48 5.50 5.57 5.59 5.66 5.76 5.88
95.5661 5.43 5.45 5.48 5.54 5.56 5.62 5.72 5.83
Average Life: 16.81 14.85 13.25 10.68 10.15 8.74 7.25 6.10
Mod Duration: 10.65 9.86 9.14 7.83 7.54 6.71 577 5.01
Exp. 1st Pay: 04/25/16 11/25/14 07/25/13 05/25/11 12/25/10 11/25/09 11/25/08 63/25/08
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33
B ' ‘Treasury Curve - - . . a
ISY Yield TSY Yield
| YR 1.410
2YR 1.940 7YR 3.230
3YR 2.590
5YR 3.530 10 YR 4,530




14:5]

2003-8 . . ", e
PPY: 325.000 PSA William J. Mayer Securities, LLC 09727
Deal: 2003-8
Price/Yield Table: Tranche 11, Class B1 <SUB>
. Priting Speed: Riin " Settles . : | Rulesifromy’ ] Collateral * . Term | Coupon
325.000 PSA at Issuance 09/29/03 Script 222 5.1510 J
o Class'Bl o QwginalPar o e Type o ___Coupon .
Tranche 11 53,146,784 SM-10 4.9460 (WCOUP)

- “Prepayment Rate . - 100°PSA”. 150 PSA: A 7 -400PSA ~ 500:PSA T “600-PSA
e * DefaultRate. - - <0'PSA. - 1.0 A 0'PSA. _:0°PSA. - 0PSA
- - 'Price'ini2500/10000ths Steps. ~ * +0-BP P +0BP: " +0:BP -

89.5962 6.59 . : : 6.84 6.90

89.8462 6.55 . . . . 6.79 6.85

90.0962 6.51 6.56 6.60 668 6.69 6.74 6.80

90.3462 6.47 6.51 6.56 6:63 6.65 6.69 6.75

90.5962 6.43 6.47 6.51 6.58 6.60 6.64 6.70

90.8462 6.38 6.43 6.47 6.54 6.55 6.60 6.65

91.0962 6.34 6.39 6.42 6.49 6.51 6.55 6.60

91.3462 6.30 6.34 6.38 6.45 6.46 6.50 6.55

91.5962 6.26 6.30 6.34 6.40 6.41 6.45 6.50

91.8462 6.22 6.26 6.29 6.35 6.37 6.41 6.45

92.0962 6.18 6.22 6.25 6.31 6.32 6.36 6.40 .

92.3462 6.14 6.17 6.21 - 6.26 6.28 6.31 6.35 .

92.5962 6.10 6.13 6.16 6.22 6.23 6.26 6.31 .

92.8462 6.06 6.09 6.12 6.17 6.18 6.22 6.26 6.29

93.0962 6.02 6.05 6.08 6.13 6.14 6.17 6.21 6.24

93.3462 5.98 6.01 0.04 6.08 6.09 6.12 6.16 6.19

93.5962 5.94 5.97 5.99 6.04 6.05 6.08 6.11 6.14

93.8462 5.90 5.93 5.95 5.99 6.00 6.03 6.07 6.10

94.0962 5.86 5.89 5.91 5.95 5.96 5.99 6.02 6.05

94.3462 5.82 5.84 5.87 5.91 5.92 5.94 5.97 6.00

94.5962 5.78 5.80 5.83 5.86 5.87 5.90 5.92 5.95

94.8462 5.74 5.76 5.78 5.82 5.83 5.85 5.88 5.90

95.0962 5.70 5.72 5.74 5.78 5.78 5.81 5.83 5.85

95.3462 5.66 5.68 5.70 5.73 5.74 5.76 5.78 5.81

95.5962 5.63 5.64 5.66 5.69 5.70 5.72 5.74 5.76

Average Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 6.67 6.45 6.27 5.97 591 5.75 5.56 5.40
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03

Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33

TSY Yield TSY Yield

| YR 1.410

2YR 1.940 7YR 3.230

IYR 2.590

SYR 3.530 10 YR 4.530




2003-8
PPY: 325.00C PSA

William J. Mayer Securities, LLC

Deal: 2003-8
Price/Yield Table: Tranche 12, Class B2 <SUB>

[4:51
08727,

-Pricing Speed:  Run: " Settlés. . | . Rulesifromi | -Collateral. [ Term .- Coupon
325.000 PSA at [ssuance 09/29/03 Script 222 5.1510
. "'Class B2 -Original.Par ~ Type. - . Coupon

Tranche 12 $187,808 SM-10 4.9460 (WCOUP)

" PrepaymentRate- ~ 100 PSA - 150PSA* 200PSA" 300-PSA:+ SA . " 400PSA~ 500PSA  600.PSA
o ..o DefaultRate OPSA .. 0PSA - .OPSA. < “OPSA ., OPSA. - OPSA
. Price:in'2500/10000ths Steps 0:BP" - +0BP - i . #0BP . #0 +0BP " 4+0BP.-  +(0'BP

86.6434 7.11 7.18 7.24 7.43 7.51 7.58
86.8934 7.06 7.13 7.19 7.38 7.46 7.53
87.1434 7.02 7.08 7.14 7.33 7.41 7.47
87.3934 6.98 7.04 7.10 7.28 7.35 7.42
87.6434 6.93 6.99 7.05 7.23 7.30 7.37
87.8934 6.89 6.95 7.00 7.18 7.25 7.31
88.1434 6.84 6.90 6.96 7.13 7.20 7.26
88.3934 6.80 6.86 6.91 7.08 7.15 7.21
88.6434 6.76 6.81 6.86 7.03 7.09 7.15
88.8934 6.71 6.77 6.82 6.98 7.04 7.10
89.1434 6.67 6.72 6.77 6.93 6.99 7.05
89.3934 6.63 6.68 6.73 6.88 6.94 7.00
89.6434 6.59 6.64 6.68 6.83 6.89 6.94
80.8934 6.54 6.59 6.64 6.78 6.84 6.89
90.1434 6.50 6.55 6.59 6.73 6.79 6.84
90.3934 6.46 6.51 6.55 6.68 6.74 6.79
90.6434 6.42 6.46 6.50 6.64 6.69 6.74
90.8934 6.38 6.42 6.46 6.59 6.64 6.69
01.1434 6.34 6.38 6.42 6.54 6.59 6.63
91.3934 6.29 6.33 6.37 6.49 6.54 6.58
91.6434 6.25 6.29 6.33 6.44 6.49 6.53
91.8934 6.21 6.25 6.28 6.40 6.44 6.48
92.1434 6.17 6.21 6.24 6.35 6.39 6.43
92.3934 6.13 6.17 6.20 6.30 6.34 6.38
92.6434 6.09 6.12 6.16 6.26 6.30 6.33
Average Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 6.55 6.34 6.16 5.88 5.82 5.66 5.48 5.33
Exp. st Pay: 1072503  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03
Exp. Maturity:  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33
TS Yield TSY Yield
1 YR 1.410
2YR 1.940 7YR 3.230
3YR 2.590
5YR 3.530 10 YR 4.530




14:52:C

2003‘8 '] ] L ] L]

s . 2
PPY: 325.000 ?SA William J. Mayer Securities, LLC 08127/
Deal: 2003-8
Price/Yield Table: Tranche 16, Class B6 <SUB>

Pricing Speed: Run Settles Rulesfrom Collateral Term Coupon
325.000 PSA at [ssuance 09/29/03 Script 222 5.1510
. Class B6 Original Par Type. Coupon
Tranche 16 $93,934 SM-10 4.9460 (WCOUP)
:Prepayment Rate 100 PSA 150 PSA 200 PSA - 300PSA 325 PSA 400 PSA 500 PSA 600 PSA
o Default Rate 0 PSA 0-PSA 0 PSA O0PSA - OPSA "0 PSA 0 PSA 0 PSA
Pricein 2500/10000ths Steps +0 BP +0 BP +0-BP +0 BP +0:BP +0-BP +0 BP +0.BP
14.5000 67.15 67.47 67.76 08.32 68.46 68.85 69.34 69.81
14.7500 65.93 066.25 66.55 67.12 67.26 67.65 68.15 68.63
15.0000 64.75 65.08 65.39 65.97 66.10 66.50 67.01 67.49
15.2500 63.62 063.95 64.26 64.85 64.99 65.40 65.91 66.40
15.5000 62.52 62.86 63.18 63.77 63.92 64.33 64.85 65.34
15.7500 61.46 61.80 62.13 62.73 62.88 63.29 63.82 64.32
16.0000 60.44 60.79 61.11 61.73 61.87 62.30 62.83 63.33
16.2500 59.45 59.80 60.13 60.76 60.90 61.33 61.86 62.37
16.5000 58.49 58.85 59.19 59.82 59.97 60.39 60.93 61.44
16,7500 57.57 57.93 58.27 58.91 59.06 59.49 60.03 60.55
17.0000 56.67 57.03 57.28 58.02 58.18 58.61 59.16 59.68
17.2500 55.80 56.17 56.52 57.17 57.32 57.76 58.31 58.83
17.5000 54.96 55.33 55.68 56.34 56.49 56.94 57.49 58.02
17.7500 54.14 54.52 54.87 55.53 55.69 56.14 56.70 57.22
18.0000 53.35 53.73 54.09 54.75 5491 55.36 55.92 56.45
18.2500 52.57 52.96 53.32 53.99 54.15 54.60 55.17 55.70
18.5000 51.83 52.22 52.58 33.20 5342 53.87 54.44 54.97
18.7500 51.10 51.49 51.86 52.54 52.70 53.16 53.73 54.26
19.0000 50.39 50.79 5116 51.84 52.00 52.46 53.03 53.57
19.2500 49.70 50.10 50.48 51.16 51.32 51.79 52.36 52.89
19.5000 49.03 49.44 49.81 50.50 50.66 51.13 5170 52.24
19.7500 48.38 48.79 49.16 49.86 50.02 50.49 51.06 51.60
20.0000 47.75 48.15 48.53 49.23 49.39 49.86 50.44 50.98
20.2500 47.13 47.54 47.92 48.62 48.78 49.25 49.83 50.37
20.5000 46.53 46.94 47.32 48.02 48.19 48.66 49.24 49.77
Average Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 1.68 1.69 1.70 1.71 1.71 1.72 1.73 1.73
Exp. Ist Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/63 10/25/03
Exp. Maturity: 09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33 09/25/33 09/25/33
B Treasury Curve
ISY Yield TSY Yield
1 YR 1.410
2YR 1.040 7YR 3.230
3JYR 2.590
5YR 3.530 10 YR 4.530




2003-8
PPY: 325.000 PSA

William J. Mayer Securities, LLC

Deal: 2003-8
Price/Yield Table: Tranche 13, Class B3 <SUB>

14.5
0872

Tranche 13

$140,901

“Pricing Speed: - - “Run - ] Settles. | Rulesfrom .. .| . -Collateral . | Term |...Coupon -
325.000 PSA at Issuance 09/29/03 Seript 222 5.1510
" -ClassB3.. . .| ... “Original P: S COUpONTT L
SM-10 4.9460 (WCOUP)

..~ Price’in:2500/10000ths Steps:. .~ =" 0
85.3467 . 7.49
85.5967 7.30 . 7.44
85.8467 7.25 7.32 7.39
86.0967 7.21 7.28 7.34
86.3467 7.16 7.23 7.29
86.5967 7.12 7.19 7.25
86.8467 7.07 7.14 7.20
87.0967 7.03 7.09 7.15 7.25
87.3467 6.98 7.05 7.10 7.20
87.5967 6.94 7.00 7.06 7.16
87.8467 6.90 6.96 7.01 7.11
88.0967 6.85 6.91 6.96 7.06
88.3467 6.81 6.87 6.92 7.01
88.5967 6.77 06.82 6.87 6.96
88.8467 6.72 6.78 6.83 6.91
89.0967 6.68 6.73 6.78 6.87 6.88 6.94 7.06
89.3467 6.64 6.69 6.74 6.82 6.84 6.89 7.00
89.5967 6.59 6.65 6.69 6.77 6.79 6.84 6.95
89.8467 6.55 6.60 6.65 6.72 6.74 6.79 6.90
90.0967 6.51 6.56 6.60 6.68 6.69 6.74 6.85
90.3467 6.47 6.51 6.56 6.63 6.65 6.69 6.80
90.5967 6.43 6.47 6.51 6.58 6.60 6.64 6.75
90.8467 6.38 6.43 6.47 6.54 6.55 6.60 6.69
91.0967 6.34 6.39 6.42 6.49 6.51 6.55 6.64
91.3467 6.30 6.34 6.38 6.44 6.46 6.50 6.59
Average Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 6.49 6.29 6.12 5.84 5.78 5.63 5.45 5.30
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03  -10/25/03 10/25/03
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 - 09/25/33 09/25/33
ISY Yield TSY Yicld
1 YR 1.410
2YR 1.940 7YR 3.230
3YR 2.590
5YR 3.530 10 YR 4.530




14:5

2003-8 oyye o, 0 }
PPY; 325.000 PSA William J. Mayer Securities, LLC 0812
Deal: 2003-8
Price/Yield Table: Tranche 14, Class B4 <SUB>
. Pricing Spéeds. s “odee R et il D USettles ‘Collateral - '|.". Term [ .Coupop-.
325.000 PSA at Issuance 09/29/03 222 5.1510
o e 22 Qriginal Parg
$93,934
71.7371 10.21 10.36 10.50 [0.75 10.80 10.96 [1.14
71.9871 10.15 10.30 10.44 10.68 10.74 10.89 11.07 11.24
72.2371 10.09 10.24 10.38 10.62 10.67 10.82 11.00 11.16
72.4871 10.03 10.18 10.3] 10.55 10.61 10.76 10.93 11.09
72.7371 9.97 10.12 10.25 10.49 10.54 10.69 10.86 11.02
72.9871 9.91 10.06 10.19 10.42 10.48 10.62 10.80 10.95
73.2371 9.85 10.00 10.13 10.36 10.41 10.56 10.73 10.88
73.4871 9.79 9.94 10.07 10.30 10.35 10.49 10.66 10.81
73.7371 9.73 9.88 10.01 10.23 10.28 10.42 10.59 10.74
73.9871 9.68 9.82 9.95 10.17 10.22 10.36 10.53 10.68
74.2371] 9.62 9.76 9.89 10.11 10.16 10.29 10.46 10.61
74.4871 9.56 9.70 9.83 10.04 10.09 10.23 10.39 10.54
74.7371 9.50 9.64 9.77 9.98 10.03 10.17 10.33 10.47
74.9871 9.45 9.58 9.71 9.92 9.97 10.10 10.26 10.40
75.2371 9.39 9.53 9.65 9.86 9.91 10.04 10.20 10.34
75.4871 9.34 9.47 9.59 9.80 9.84 9.98 10.13 10.27
75.7371 9.28 9.41] 9.53 9.74 9.78 9.91 10.07 10.20
75.9871 9.22 9.35 9.47 9.68 9.72 9.85 10.00 10.14
76.2371 9.17 9.30 9.4] 9.62 9.66 9.79 9.94 10.07
76.4871 9.12 9.24 9.36 9.56 9.60 9.73 9.87 10.01
76.7371 9.06 9.19 9.30 9.50 9.54 9.66 9.81 9.94
76.9871 9.01 9.13 9.24 9.44 9.48 9.60 9.75 9.88
77.2371 8.95 9.07 9.19 9.38 9.42 9.54 9.68 9.81
77.4871 8.90 9.02 9.13 9.32 9.36 9.48 9.62 9.75
77.7371 8.85 8.97 9.07 9.26 9.30 9.42 9.56 9.68
Avcrage Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 5.88 5.72 5.59 5.37 532 5.20 5.05 4.93
Exp. st Pay:  10/25/03  10/25/03 1072503  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33
TSY
1 YR
2YR
3YR
5YR 3.530 10 YR 4.530




14:51

2003-8 erye .
. 2
PPY: 325,000 PSA William J. Mayer Securities, LLC 08727
Deal: 2003-8
Price/Yield Table: Tranche 15, Class B5 <SUB>
“PricingSpeed:” . . - CRun.. toelid Settles it ~'Collateral " | Term- [ -Coupon:: :
325.000 PSA at Issuance 09/29/03 222 5.1510
ClassBS - " OvigmalPar oy ~Coipon___
Tranche 15 $93,934 SM-10 4.9460 (WCOUP)
53.8601 15.67 15.94 16.19 16.63 16.72 17.60 17.33
54.1101 15.57 15.84 16.09 16.52 16.62 16.90 17.22 17.52
54.3601 15.47 15.75 15.99 16.42 16.52 16.79 17.12 1741
54.6101 15.38 15.65 15.89 16.32 16.42 16.69 17.01 17.30
54.8601 15.28 15.55 15.79 16.22 16.31 16.58 16.91 17.19
55.1101 15.19 15.46 15.70 16.12 16.21 16.48 16.80 17.09
55.3601 15.10 15.36 15.60 16.02 16.11 16.38 16.70 16.98
55.6101 15.00 15.27 15.51 15.92 16.02 16.28 16.59 16.88
55.8601 14.91 15.17 15.4] 15.82 15.92 16.18 16.49 16.77
56.1101 14.82 15.08 15.32 15.73 15.82 16.08 16.39 16.67
56.3601 14.73 14.99 15.22 15.63 15.72 15.98 16.29 16.57
56.6101 14.64 14.90 15.13 15.53 15.63 15.88 16.19 16.46
56.8601 14.55 14.81 15.04 15.44 15.53 15.78 16.09 16.36
57.1101 14.46 14.72 14.95 15.34 15.43 15.69 15.99 16.26
57.3601 14.38 14.63 14.85 15.25 15.34 15.59 15.89 16.16
57.6101 14.29 14.54 14.76 15.16 15.25 15.50 15.79 16.06
57.8601 14.20 14.45 14.67 15.07 15.15 15.40 15.70 15.96
58.1101 14.12 14.36 - 14.59 14.97 15.06 15.31 15.60 15.86
58.3601 14.03 14.28 14.50 14.88 14.97 15.21 15.50 15.77
58.6101 13.95 14.19 14.41 14.79 14.88 15.12 15.41 15.67
58.8601 13.86 14.10 14.32 14170 14.79 15.03 15.31 15.57
59.1101 13.78 14.02 14.23 14:61 14.70 14.94 15.22 15.48
59.3601 13.70 13.93 14.15 14.52 14.61 14.84 15.13 15.38
59.6101 13.62 13.85 14.06 14.44 14.52 14.75 15.03 15.29
59.8601 13.53 13.77 13.98 1435 14.43 14.66 14.94 15.19
Average Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 4.92 4.83 4.78 4.61 4.58 4.49 4.40 4.31
Exp. 1stPay: 1072503 102503  10/25/03 1072503 1072503  10/25/03  10/25/03  10/25/03
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33
TSY Yield TSY Yield
1YR 1.410
2YR 1.940 7 YR 3.230
3YR 2.590
5YR 3.530 10 YR 4.530




14:,

2003-8 [ [ ¢ & :
PPY: 325,000 PSA William J. Mayer Securities, LLC o8t
Deal: 2003-8 Ipel
Price/Yield Table: Tranche 1; Class A1 <SEQ>
""" ‘Pricing Speed: * - [+ i Runi o Settlesi i /.. “Coupon- .-,
325.000 PSA at Issuance 09/29/03 5.1510
T ClasyAT Original Par oupon’ o
Tranche | $30,000,000 SEQ 4.9460 (WCOUP)
rice:ini2500/10000ths Steps £0; AL 1 B ;
96.5567 5.68 5.78 5.88 6.06 6.11 6.24 6.40 6.55
96.8067 5.63 572 5.80 5.98 6.02 6.14 6.28 6.42
97.0567 5.57 5.65 5.73 5.89 593 6.04 6.17 6.29
97.3067 5.52 5.59 5.66 5.80 5.84 5.93 6.06 6.17
97.5567 5.46 5.53 5.59 572 5.75 5.83 5.94 6.04
97.8067 5.41 5.46 5.52 5.63 5.66 5.73 5.83 5.92
98.0567 5.35 5.40 545 5.55 5.57 5.63 5.72 5.79
98.3067 5.30 534 5.38 5.46 5.48 5.54 5.60 5.67
98.5567 5.24 5.28 5.31 5.38 5.39 5.44 5.49 5.54
98.8067 5.19 5.22 5.24 5.29 5.30 5.34 5.38 5.42
99.0567 5.14 5.15 517 5.21 5.21 5.24 5.27 5.30
99.3067 5.08 5.09 510 512 5.13 5.14 5.16 5.18
99.5567 5.03 5.03 5.03 5.:04 5.04 5.04 5.05 5.05
99.8067 4,98 4,97 4.97 4:96 4.95 4.95 4.94 4.93
100.0567 4.92 4.91 4.90 4.87 4.87 4.85 4.83 4.81
100.3067 4.87 4.85 4.83 4.79 4.78 4.75 4.72 4.69
100.5567 4.82 4.79 4.76 4.71 4.69 4.66 4.61 4.57
100.8067 4.77 4.73 4.69 4.63 4.61 4.56 4.50 4.45
101.0567 4.72 4.67 4.63 4.54 4.52 4.47 4.40 4.33
101.3067 4.66 4.61 4.56 4.46 4.44 4.37 4.29 4.21
101.5567 4.61 4.55 4.49 4.38 4.35 4.28 4.18 4.09
101.8067 4.56 4.49 443 4.30 4.27 418 4.08 3.98
102.0567 4.51 4.44 4.36 4,22 4.19 4.09 3.97 3.86
102.3067 4.46 4.38 4.30 4.14 4.10 4.00 3.86 3.74
102.5567 4.4] 4.32 4.23 4.06 4.02 3.90 3.76 3.63
Average Life: 5.79 4.93 4,29 342 3.26 2.88 2.51 2.25
Mod Duration: 4.71 4.12 3.65 3.00 2.87 2.57 2.27 2.06
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 04/25/16 11/25/14 07/25/13 05/25/11 12/25/10 11/25/09 11/25/08 03/25/08
TSY
I YR
2YR
3JYR
SYR




14::
08/:

s William J. Mayer Securities, LLC

PPY:325.000 PSA

Deal: 2003-8
Price/Yield Table: Tranche 2, Class A2 <SEQ>

T Pricing Speed: - [ Raw
325.000 PSA at Issuance
- Class A2 oLl Origin Type: Coupon:. i
Tranche 2 $25,000,000 SEQ 4.9460 (WCOUP)
96.7004 5.65 5.74 5.83 6.01 6.06 6.18 6.33 6.47
96.9504 5.60 5.68 5.76 5.93 5.97 6.08 6.22 6.35
97.2004 5.54 5.62 5.69 5.84 5.88 5.98 6.10 6.22
97.4504 549 5,55 5.62 5.75 5.79 5.88 5.99 6.09
97.7004 5.43 5.49 5.55 5.67 5.70 5.78 5.88 5.97
97.9504 5.38 5.43 5.48 5.58 5.61 5.68 5.76 5.84
98.2004 5.32 5.37 5.41 5.50 5.52 5.58 5.65 5.72
98.4504 5.27 5.30 5.34 5.41 543 548 5.54 5.60
98,7004 5.21 524 5.27 5.33 5.34 5.38 5.43 5.47
98.9504 5.16 5.18 5.20 5.24 5.25 5.28 5.32 5.35
99.2004 5.11 5.12 5.13 5.16 5.16 5.18 5.21 5.23
99.4504 5.05 5.06 5.06 5.07 5.08 5.09 5.10 5.11
99.7004 5.00 5.00 4.99 4.99 4,99 4.99 4.99 498
99,9504 4,95 4,94 4.93 4.91 4.90 4.89 4.88 4.86
100.2004 4.89 4.88 4.86 4:82 4.82 4.79 4.77 4.74
100.4504 4.84 4,82 4.79 4,74 4,73 4.70 4.66 4.62
100.7004 4.79 4.76 4.72 4.66 4.65 4,60 4.55 4.50
100.9504 4.74 4.70 4.66 4.58 4,56 4.51 4.44 4.38
101.2004 4.69 4,64 4.59 4,50 4.47 4.41 4.33 4.26
101.4504 4.63 4,58 4.52 4.42 439 4.32 4.23 4.15
101.7004 4.58 4,52 4.46 4.33 - 431 4.22 4,12 4.03
101.9504 4,53 4,46 4,39 4.25 4,22 4,13 4.01 3.91
102.2004 4.48 4.40 4.32 4,17 4,14 4.03 3.91 3.79
102.4504 4.43 4.34 4.26 4.09 4,05 3.94 3.80 3.68
102.7004 4.38 4,29 4.19 4.01 3.97 3.85 3.70 3.56
Average Life: 5.79 4.93 4.29 342 3.26 2.88 2.51 2.25
Mod Duration: 4.72 4.12 3.66 3.00 2.88 2.57 2.28 2.06
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 04/25/16 11/25/14 07/25/13 05/25/11 12/25/10 11/25/09 11/25/08 03/25/08
I8Y
I YR 1.410
2YR 1.940 7 YR 3.230
JYR 2.590
5YR 3,530 10 YR 4.530




Py 3 William J. Mayer Securities, LLC

PPY: 325.0G60 PSA

Deal: 2003-8
Price/Yield Table: Tranche 3, Class A3 <SEQ>

14::
08/

$20,000,000

“'Pricing Speed:." - Settli .
325.000 PSA at Issuance 09/29/03 Seript 222 5.1510
SEQ 4.9460 (WCOUP)

[ :

96.6141 5.67 5.76 5.86 6.04 6.09 6.22 6.37 6.52
96.864] 5.61 5.70 5.79 5.96 6.00 6.11 6.26 6.39
97.1141 5.56 5.64 572 5.87 5.91 6.01 6.14 6.26
97.3641 5.50 5.57 5.65 5.78 5.82 5.91 6.03 6.14
97.6141 545 551 557 5.70 5.73 5.81 5.92 6.01
97.8641 5.39 5.45 5.50 5.61 5.64 5.71 5.80 5.89
98.1141 5.34 5.39 5.43 5.53 5.55 5.61 5.69 5.76
98.3641 5.29 5.32 5.36 5.44 5.46 5.51 5.58 5.64
98.6141 5.23 5.26 5.29 5.36 5.37 5.41 5.47 5.52
98.8641 5.18 5.20 5.22 5.27 5.28 5.31 5.36 5.39
99.1141 5.13 5.14 5.16 5.19 5.19 5.22 5.24 5.27
99.3641 5.07 5.08 5.09 5.10 5.11 5.12 5.13 5.15
99.6141 5.02 5.02 5.02 5.02 5.02 5.02 5.02 5.03
99.8641 4.97 4.96 4.95 4.94 4.93 4,92 4.91 4.90
100.1141 4,91 4.90 4,88 4.85 4.85 4,83 4.80 4.78
100.3641 4.86 4.84 4.81 477 4.76 4.73 4.70 4.66
100.6141 4.81 4.78 4.75 4.69 4.67 4.64 4.59 4.54
100.8641 4.76 4.72 4.68 4.61 4.59 4.54 448 442
101.1141 4.70 4.66 4.61 452 4.50 4.44 4.37 4.30
101.3641 4.65 4.60 4.55 444 4.42 4.35 4.26 4.19
101.6141 4.60 4.54 4.48 4:36 4.33 4.26 4.16 4.07
101.8641 4.55 4.48 441 4.28 4.25 4.16 4.05 3.95
102.1141 4.50 4.42 4.35 4,20 4.17 4,07 3.94 3.83
102.3641 445 4,36 4.28 4.12 4.08 3.97 3.84 3.72
102.6141 4.40 431 4.22 4,04 4.00 3.88 3.73 3.60
Average Life: 5.79 4.93 4.29 342 3.26 2.88 2.51 2.25
Mod Duration: 4.71 4.12 3.65 3.00 2.87 2.57 2.27 2.06
Exp. Ist Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 04/25/16 11/25/14 07/25/13 05/25/11 12/25/10 11/25/09 11/25/08 03/25/08

TSY Yield TSY Yield

1 YR 1.410
2YR 1.940 7YR 3.230
3YR 2.590
5YR 3.530 10 YR 4,530




2003-8
PPY: 325.000 PSA

08/

William J. Mayer Securities, LLC

Deal: 2003-8
Price/Yield Table: Tranche 8, Class LONG_SEQ <SEQ>

Pricing.Speed: "= - R

" Séttles: “Terar:..
222 5.1510

325.000 PSA

at Issuance 09/29/03 Script

T - ClassLONG SEQ . -

Tranche 8
S
‘B B B B
89.5661 6.03 6.10 6.18 6.37 6.42 6.59 6.84 7.12
89.8161 6.01 6.08 6.15 6.33 6.38 6.54 6.79 7.06
90.0661 5.98 6.05 6.12 6.29 6.34 6.50 6.74 7.01
90.3161 5.95 6.02 6.09 6.26 6.31 6.46 6.69 6.95
90.5661 5.93 5.99 6.06 6.22 6.27 6.42 6.65 6.89
90.8161 5.90 5.96 6.03 6.19 6.23 6.38 6.60 6.84
91.0661 5.88 5.93 6.00 6.15 6.20 6.34 6.55 6.78
91.3161 5.85 5.91 5.97 6.12 6.16 6.30 6.50 6.73
91.5661 5.83 5.88 5.94 6.08 6.12 6.26 6.46 6.68
91.8161 5.80 5.85 5.91 6.05 6.09 6.22 6.41 6.62
92.0661 5.77 5.82 5.88 6.01 6.05 6.18 6.36 6.57
92.3161 575 5.80 5.85 5.98 6.02 6.14 6.31 6.51
92.5661 5.72 5.77 5.82 5.94 5.98 6.10 6.27 6.46
92.8161 5.70 5.74 5.79 5.91 5.94 6.06 6.22 6.41
93.0661 5.67 5.72 5.76 5.88 5.91 6.02 6.17 6.35
93.3161 5.65 5.69 573 5;.84 5.87 5.98 6.13 6.30
93.5661 5.62 5.66 5.70 5.81 5.84 5.94 6.08 6.25
93.8161 5.60 5.63 5.67 577 5.80 590 6.04 6.19
94,0661 5.57 5.61 5.65 5.74 5.77 5.86 5.99 6.14
94.3161 5.55 5.58 5.62 5.71 5.73 5.82 5.95 6.09
94,5661 5.52 5.55 5.59 5.67 5.70 5.78 5.90 6.03
94.8161 5.50 5.53 5.56 5.64 5.66 5.74 5.85 598
95.0661 5.48 5.50 5.53 5.61 5.63 5.70 5.81 5.93
95.3161 5.45 5.48 5.50 5.57 5.59 5.66 5.76 5.88
95.5661 5.43 5.45 5.48 5.54 5.56 5.62 5.72 5.83
Average Life: 16.81 14.85 13.25 10.68 10.15 8.74 7.25 6.10
Mod Duration: 10.65 9.86 9.14 7.83 7.54 6.71 597 5.01
Exp. 1st Pay: 04/25/16 11/25/14 07/25/13 05/25/11 12/25/10 11/25/09 11/25/08 03/25/08
09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33
ISY Yield ISY
I YR 1.410
2YR 1.940 7YR 3.230
3YR 2.590
5YR 3.530 10 YR 4.530




2003-8

PPY: 325.000 PSA

Deal: 2003-8

William J. Mayer Securities, LLC

Price/Yield Table: Tranche 11, Class B1 <SUB>

14:5
08/2

CL e R ]

T Seitles.

U Pricing:Spéedi

325.000 PSA at Issuance 09/29/03
ClassBL . - ~ Original Par. Type CGoupont o
Tranche 11 $3,146,784 SM-10 4.9460 (WCOUP)
S; Sz S; S,
500/10000ths Steps +0;BP: B B BE _ ) B
89.5962 6.59 6.65 6.69 6.77 6.79 6.84 6.90 6.95
89.8462 6.55 6.60 6.65 6.72 6.74 6.79 6.85 6.90
90.0962 6.51 6.56 6.60 6.68 6.69 6.74 6.80 6.85
90.3462 6.47 6.51 6.56 6.63 6.65 6.69 6.75 6.80
90.5962 6.43 6.47 6.51 6.58 6.60 6.64 6.70 6.75
90.8462 6.38 6.43 6.47 6.54 6.55 6.60 6.65 6.69
91.0962 6.34 6.39 6.42 6.49 6.51 6.55 6.60 6.64
91.3462 6.30 6.34 6.38 6.45 6.46 6.50 6.55 6.59
91.5962 6.26 6.30 6.34 6.40 6.41 6.45 6.50 6.54
91.8462 6.22 6.26 6.29 6:35 6.37 6.41 6.45 6.49
92.0962 6.18 6.22 6.25 6:31 6.32 6.36 6.40 6.44
92.3462 6.14 6.17 6.21 6.26 6.28 6.31 6.35 6.39
92.5962 6.10 6.13 6.16 6.22 6.23 6.26 6.31 6.34
92.8462 6.06 6.09 6.12 6.17 6.18 6.22 6.26 6.29
93.0962 6.02 6.05 6.08 6.13 6.14 6.17 6.21 6.24
93.3462 5.98 6.01 6.04 6.08 6.09 6.12 6.16 6.19
93.5962 5.94 5.97 5.99 6.04 6.05 6.08 6.11 6.14
93.8462 5.90 5.93 5.95 5.99 6.00 6.03 6.07 6.10
94.0962 5.86 5.89 5.91 5.95 5.96 5.99 6.02 6.05
94.3462 5.82 5.84 5.87 5.91 5.92 5.94 5.97 6.00
94.5962 5.78 5.80 5.83 5.86 5.87 5.90 5.92 5.95
94.8462 5.74 5.76 5.78 5.82 5.83 5.85 5.88 5.90
95.0962 5.70 5.72 5.74 5.78 5.78 5.81 5.83 5.85
95.3462 5.66 5.68 5.70 5.73 5.74 5.76 5.78 5.81
95.5962 5.63 5.64 5.66 5.69 5.70 5.72 5.74 5.76
Average Lifc: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 6.67 6.45 6.27 5.97 5.91 5.75 5.56 5.40
Exp. IstPay:  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03
Exp. Maturity:  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33
TSY Yield TSY Yield
1 YR 1.410
2YR 1.940 7YR 3.230
3YR 2.590
5YR 3.530 10 YR 4,530




PPy 5 William J. Mayer Securities, LLC

PPY: 325.00C PSA

Deal: 2003-8
Price/Yield Table: Tranche 12, Class B2 <SUB>

14:.
08/,

Setil

325.000 PSA

T PricingSpeed: . ] Ru

at Issuance

09/29/03

T OviginalPar

4.9460 (WCOUP)

Tranche 12

T ClassB2 . ]

$187,868

86.6434 7.11 7.18 7.37 7.43 7.51 7.58
86,8934 7.06 7.13 7.19 7.29 7.32 7.38 7.46 7.53
87.1434 7.02 7.08 7.14 7.24 7.27 7.33 7.41 7.47
87.3934 6.98 7.04 710 7.19 7.22 7.28 7.35 7.42
87.6434 6.93 6.99 7.05 7.15 7.17 7.23 7.30 7.37
87.8934 6.89 6.95 7.00 7.10 7.12 7.18 7.25 7.31
88.1434 6.84 6.90 6.96 7.05 7.07 7.13 7.20 7.26
88.3934 6.80 6.86 6.91 7.00 7.02 7.08 7.15 7.21
88.6434 6.76 6.81 6.86 6.95 6.97 7.03 7.09 7.15
88.8934 6.71 6.77 6.82 6.90 6.92 6.98 7.04 7.10
89.1434 6.67 6.72 6.77 6:86 6.88 6.93 6.99 7.05
89.3934 6.63 6.68 6.73 6.81 6.83 6.88 6.94 7.00
89.6434 6.59 6.64 6.68 6.76 6.78 6.83 6.89 6.94
89.8934 6.54 6.59 6.64 6.71 6.73 6.78 6.84 6.89
90.1434 6.50 6.55 6.59 6.67 06.69 6.73 6.79 6.84
90.3934 6.46 6.51 6.55 6.62 6.64 6.68 6.74 6.79
90.6434 6.42 6.46 6.50 6.57 6.59 6.64 6.69 6.74
90.8934 6.38 6.42 6.46 6.53 6.54 6.59 6.64 6.69
91.1434 6.34 6.38 6.42 6.48 6.50 6.54 6.59 6.63
91.3934 6.29 6.33 6.37 6.44 6.45 6.49 6.54 6.58
91.6434 6.25 6.29 6.33 6.39 6.40 6.44 6.49 6.53
91.8934 6.21 T 0.25 6.28 6.34 6.36 6.40 6.44 6.48
92.1434 6.17 6.21 6.24 6.30 6.31 6.35 6.39 6.43
92.3934 6.13 6.17 6.20 6.25 6.27 6.30 6.34 6.38
92.6434 6.09 6.12 6.16 6.21 6.22 6.26 6.30 6.33
Average Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 6.55 6.34 6.16 5.88 5.82 5.66 5.48 5.33
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33
ISY Yield IS8Y Yield
I'YR 1.410
2YR 1.940 7YR 3.230
3JYR 2.590
5YR 3.530 10 YR 4.530




14:52

2003-8 e o 0
PPY: 325,000 PSA William J. Mayer Securities, LLC 08727
Deal: 2003-8
Price/Yield Table: Tranche 16, Class B6 <SUB>

“PricingSpeed: . |- Run__ .. [ Settles -] - .‘Rulesfrom  ‘|. . Collateral .| Term: |- Coupon .
325.000 PSA at Issuance 09/29/03 222 5.1510
1 :Class’B6. - OriginalPar . -7 " " Type G n . Coupon: .
Tranche 16 $93,934 SM-10 4.9460 (WCOUP)

Prepayment Rate. 100PSA . I50PSA:. A 400:PSAC . S000PSA . 600.PSA
w00 DefaultRate . 0PSA . 0OPSA. A ‘OPSA" . OPSA  OPSA
- Price'in 2500/10000ths Steps . +0.BP . ‘* +0BP" = L #0BP +0BP __+0BP

14.5000 67.15 67.47 68.85 69.34 69.81
14.7500 65.93 66.25 67.65 68.15 68.63
15.0000 64.75 65.08 66.50 67.01 67.49
15.2500 63.62 63.95 65.40 65.91 66.40
15.5000 62.52 62.86 64.33 64.85 65.34
15.7500 61.46 61.80 63.29 63.82 64.32
16.0000 60.44 60.79 62.30 62.83 63.33
16.2500 59.45 59.80 61.33 61.86 62.37
16.5000 58.49 58.85 60.39 60.93 61.44
16.7500 57.57 57.93 59.49 60.03 60.55
17.0000 56.67 57.03 58.61 59.16 59.68
17.2500 55.80 56.17 57.76 58.31 58.83
17.5000 54.96 $5.33 56.94 57.49 58.02
17.7500 54.14 54.52 56.14 56.70 57.22
18.0000 53.35 53.73 55.36 55.92 56.45
18.2500 52.57 52.96 54.60 55.17 55.70
18.5000 51.83 52.22 53.87 54.44 54.97
18.7500 51.10 51.49 53.16 53.73 54.26
19.0000 50.39 50.79 52.46 53.03 53.57
19.2500 49.70 50.10 51.79 52.36 52.89
19.5000 49.03 49.44 51.13 51.70 52.24
19.7500 48.38 48.79 50.49 51.06 51.60
20.0000 4775 48.15 49.86 50.44 50.98
20.2500 47.13 47.54 49.25 49.83 50.37
20.5000 46.53 46.94 48.66 49.24 49.77
Average Life: 9.47 8.98 : : 7.53 7.19 6.91
Mod Duration: 1.68 1.69 1.70 1.71 1.71 1.72 1.73 1.73
Exp. IstPay:  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03
Exp. Maturity: ~ 09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33
TSY Yield I8Y Yield
1 YR 1.410
2YR 1.940 7 YR 3.230
3 YR 2.590
5 YR 3.530 . 10YR 4.530




PRV, 325000 S William J. Mayer Securities, LLC

Deal: 2003-8
Price/Yield Table: Tranche 13, Class B3 <SUB>

14,
08

Script

222

5.1510

325.000 PSA at Issuance
Tranche 13 SM-10 4.9460 (WCOUP)

aten > : P P. ¢
85.3467 7.34 7.42 7.49 " 7.60 7.63 7.70 7.79 7.87
85.5967 7.30 7.37 7.44 7.55 7.58 7.65 7.74 7.81
85.8467 7.25 7.32 7.39 . 7.50 7.53 7.60 7.68 7.76
86.0967 7.21 7.28 7.34 +7.45 7.48 7.55 7.63 7.70
86.3467 7.16 7.23 7.29 7.40 7.43 7.49 7.58 7.65
86.5967 7.12 7.19 7.25 "7.35 7.38 744 7.52 7.59
86.8467 7.07 7.14 7.20 7.30 7.33 7.39 7.47 7.54
87.0967 7.03 7.09 7.15 7.25 7.28 7.34 7.42 7.48
87.3467 6.98 7.05 7.10 7.20 7.23 7.29 7.36 7.43
87.5967 6.94 7.00 7.06 7.16 7.18 7.24 7.31 7.38
87.8467 6.90 6.96 7.01 711 7.13 7.19 7.26 7.32
88.0967 6.85 6.91 6.96 7.06 7.08 7.14 7.21 7.27
88.3467 6.81 6.87 6.92 7.01 7.03 7.09 7.16 7.22
88.5967 6.77 6.82 6.87 6.96 6.98 7.04 7.10 7.16
88.8467 6.72 6.78 6.83 6.91 6.93 6.99 7.05 7.11
89.0967 6.08 6.73 6.78 6.87 6.88 6.94 7.00 7.06
89.3467 6.64 6.69 6.74 6.82 6.84 6.89 6.95 7.00
89.5967 6.59 6.65 6.69 6.77 6.79 6.84 6.90 6.95
89.8467 6.55 6.60 6.65 6.72 6.74 6.79 6.85 6.90
90.0967 6.51 6.56 6.60 6.68 6.69 6.74 6.80 6.85
90.3467 6.47 6.51 6.56 6.63 6.65 6.69 6.75 6.80
90.5967 6.43 6.47 6.51 6.58 6.60 6.64 6.70 6.75
90.8467 6.38 6.43 6.47 6.54 6.55 6.60 6.65 6.69
91.0967 6.34 6.39 6.42 6.49 6.51 6.55 6.60 6.64
91.3467 6.30 6.34 6.38 6.44 6.46 6.50 6.55 6.59
Average Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 6.49 6.29 6.12 5.84 5.78 5.63 5.45 5.30
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 -10/25/03 10/25/03
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 - 09/25/33 09/25/33

TSY Yield TSY Yield

1YR 1.410
2YR 1.940 7YR 3.230
3JYR 2.590
5YR 3,530 10 YR 4.530




2003-8
PPY: 325.000 PSA

Deal: 2003-8
Price/Yield Table: Tranche 14, Class B4 <SUB>

William J. Mayer Securities, LLC

14:
08/

325.000 PSA I at Issuance 09/29/03 222 5.1510
5 iginal Pa up
Tranche 14 $93,934 4.9460 (WCOUP)
ths Steps: -0 BP. -0 BP. 0BP | ) BP. +0BP +0 BP ‘BE,
71.7371 10.21 10.36 10.50 10.75 10.80 10.96 11.14 11.31
71.9871 10.15 10.30 10.44 10.68 10.74 10.89 11.07 11.24
72.2371 10.09 10.24 10.38 10.62 10.67 10.82 11.00 11.16
72.4871 10.03 10.18 10.31 10.55 10.61 10.76 10.93 11.09
72.7371 9.97 10.12 10.25 10.49 10.54 10.69 10.86 11.02
72.9871 9.91 10.06 10.19 10.42 10.48 10.62 10.80 10.95
"73.2371 9.85 10.00 10.13 10.36 10.41 10.56 10.73 10.88
73.4871 9.79 9.94 10.07 10.30 10.35 10.49 10.66 10.81
73.7371 9.73 9.88 10.01 10.23 10.28 10.42 10.59 10.74
73.9871 9.68 9.82 9.95 10.17 10.22 10.36 10.53 10.68
74.2371 9.62 9.76 9.89 10.11 10.16 10.29 10.46 10.61
74.4871 9.56 9.70 9.83 10.04 10.09 10.23 10.39 10.54
74.7371 9.50 9.64 9.77 9.98 10.03 10.17 10.33 10.47
74.9871 9.45 9.58 9.71 9.92 9.97 10.10 10.26 10.40
75.2371 9.39 9.53 9.65 9.86 9.91 10.04 10.20 10.34
75.4871 9.34 9.47 9.59 9.80 9.84 9.98 10.13 10.27
75.7371 9.28 9.41 9.53 9.74 9.78 9.91 10.07 10.20
75.9871 9.22 9.35 9.47 9.68 9.72 9.85 10.00 10.14
76.2371 9.17 9.30 9.4] 9.62 9.66 9.79 9.94 10.07
76.4871 9.12 9.24 9.36 9.56 9.60 9.73 9.87 10.01
76.7371 9.06 9.19 9.30 9.50 9.54 9.66 9.81 9.94
76.9871 9.0 9.13 9.24 0.44 9.48 9.60 9.75 9.88 .
77.2371 8.95 9.07 9.19 9.38 9.42 9.54 9.68 9.81
77.4871 8.90 9.02 9.13 9.32 9.36 9.48 9.62 9.75
77.7371 8.85 8.97 9.07 9.26 9.30 9.42 9.56 9.68
Average Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 5.88 5.72 5.59 537 532 5.20 5.05 4.93
Exp. Ist Pay:  10/25/03  10/25/03  10/2503  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03.
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33
TSY Yield TSY. Yield
1 YR 1.410
2 YR 1.940 7YR 3,230
3 YR 2590
5YR 3.530 10 YR 4.530




14::
08/

PPY: 325000 PSA William J. Mayer Securities, LLC

Deal: 2003-8
Price/Yield Table: Tranche 15, Class BS <SUB>

ricing Spee ]
325.000 PSA at Issuance 09/29/03

igina

Tranche 15 $93,934
4 i p d 2 A i ] i s VL
53.8601 15.67 15.94 16.19 16.63 16.72 17.00 17.33 17.63
54.1101 15.57 15.84 16.09 16.52 16.62 16.90 17.22 17.52
54.3601 15.47 15.75 15.99 16.42 16.52 16.79 17.12 17.41
54.6101 15.38 15.65 15.89 16.32 16.42 16.69 17.01 17.30
54.8601 15.28 15.55 15.79 16.22 16.31 16.58 16.91 17.19
55.1101 15.19 15.46 15.70 16.12 16.21 16.48 - 16.80 17.09
55.3601 15.10 15.36 15.60 16.02 16.11 16.38 16.70 16.98
55.6101 15.00 15.27 15.51 15.92 16.02 16.28 16.59 16.88
55.8601 14.91 15.17 15.41 15.82 15.92 16.18 16.49 16.77
56.1101 14.82 15.08 15.32 15.73 15.82 16.08 16.39 16.67
56.3601 14.73 14.99 15.22 15.63 15.72 15.98 16.29 16.57
56.6101 14.64 14.90 15.13 15.53 15.63 15.88 16.19 16.46
56.8601 14.55 14.81 15.04 15.44 15.53 15.78 16.09 16.36
57.1101 14.46 14,72 14.95 15.34 15.43 15.69 15.99 16.26
57.3601 14.38 14.63 14.85 15.25 15.34 15.59 15.89 16.16
57.6101 14.29 14.54 14.76 15.16 15.25 15.50 15.79 16.06
57.8601 14.20 14.45 14.67 15.07 15.15 15.40 15.70 15.96
58.1101 14.12 14.36 14.59 14.97 15.06 15.31 15.60 15.86
58.3601 14.03 14.28 14.50 14.88 14.97 15.21 15.50 15.77
58.6101 13.95 14.19 14.41 14.79 14.88 15.12 15.41 15.67
58.8601 13.86 14.10 14.32 14.70 14.79 15.03 15.31 15.57
59.1101 13.78 14.02 14.23 14.61 14.70 14.94 15.22 15.48
59.3601 13.70 13.93 14.15 14.52 14.61 14.84 15.13 15.38
59.6101 13.62 13.85 14.06 14.44 14.52 14.75 15.03 15.29
59.8601 13.53 13.77 13.98 14.35 14.43 14.66 14,94 15.19
Average Life: 9.47 8.98 8.58 7.97 7.85 7.53 7.19 6.91
Mod Duration: 4.92 4.83 4.75 4.61 4.58 4,49 4.40 4.31
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03

Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33
1YR 1.410
2YR 1.940 : 7YR 3.230
3YR 2.590 |
5YR 3.530 10 YR 4,530




2ZUU3-5D

PPY: 325.000 PSA

Deal: 2003-8p
Price/Yield Table: Tranche 1, Class Al <SEQ AD>

William J. Mayer Securities, LLC

18:03:3
08/21/0.

~ PricingSpeeds. |- Run T Rulestrom [ Collateral . | Term [..C
325.000 PSA at Issuance 09/29/03 Script 359 5.5927
.. " Original Par . Type . —Cowpon

Tranche | $20,000,000 SEQ 5.2500 (FIXED)

S Defa
* Pricein1250/10000ths: Steps: . .

97.1437
97.2687
97.3937
975187
97.6437
97.7687 5.62 5.68 5.74 5.81 5.91 6.01 6.11 6.20
97.8937 5.59 5.65 5.71 5:78 5.87 5.96 6.06 6.14
98.0187 5.57 5.63 5.68 5,74 5.83 5.91 6.00 6.08
98.1437 5.55 5.60 5.66 571 5.79 5.87 5.95 6.02
98.2687 5.53 5.58 5.63 568 5.75 5.82 5.90 5.96
98.3937 5.51 5.55 5.60 5:64 5.71 5.77 5.84 5.90
98.5187 5.49 553 5.57 5561 5.67 573 5.79 5.84
98.6437 5.47 5.50 5.54 5.58 5.63 5.68 5.73 5.78
98.7687 5.45 5.48 5.51 5.54 5.59 5.63 5.68 5.72
98.8937 5.43 5.46 5.48 5.51 5.55 5.59 5.63 5.66
99.0187 5.41 5.43 5.45 5.48 5.51 5.54 5.57. 5.60
99.1437 5.39 5.41 5.42 5.44 5.47 5.49 5.52 5.55
99.2687 5.37 5.38 5.39 5.41 5.43 5.45 5.47 5.49
99.3937 535 5.36 5.37 538 5.39 5.40 5.42 5.43
99.5187 533 533 5.34 5.34 5.35 5.36 5.36 537
99.6437 531 531 5.31 5.31 531 5.31 531 5.31
99.7687 5.29 5.28 5.28 5.28 5.27 5.26 5.26 525
99.8937 527 5.26 5.25 5.24 5.23 522 5.21 5.19
100.0187 5.25 5.24 5.22 5.21 5.19 5.17 5.15 5.14
100.1437 5.23 5.21 5.20 5.18 5.15 5.13 5.10 5.08
Average Life: 8.67 6.76 5.49 4.57 3.65 3.09 2.64 2.35
Mod Duration: 6.17 512 4.35 3.76 3.13 2.71 2.36 2.12
Exp. IstPay:  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03
09/25/26 06/25/20 01/25/14  12/25/10  02/25/09  04/25/08

06/25/23

10/25/17

Exp. Maturity:

H
>
3

3 55

Yield

1.410
1.940
2.550

3.490

IsY

7YR

10 YR

Falas s 2 T S
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18:03:5

20U3-% R, s 0
PPY: 355,000 PSA William J. Mayer Securities, LLC 052110
Deal: 2003-8p
Price/Yield Table: Tranche 3, Class LONG_SEQ <SEQ,AD>
.77 Pricing Speed: . . i i Settlesi: ‘Collateral; .|t Term. .| .Coupon® .

325.000 PSA at Issuance 09/29/03 359 5.5927
~ " ClassLONG SEQ " Origimal Par T Coupon -
516,666,667 5.2500 (FIXED)

Tranche 3

: ‘ B P P
91.5732 6.16 6.33 6.73 7.07 7.75
91.6982 6.15 6.31 6.49 6.71 7.04 7.71
91.8232 6.13 6.29 6.47 6.68 7.01 7.67
91.9482 6.12 6.28 6.46 6,66 6.99 7.63
92.0732 6.10 6.26 6.44 6.64 6.96 7.59
92.1982 6.09 6.24 6.42 661 6.93 7.22 7.55
92.3232 6.08 6.23 6.40 6:59 6.90 7.19 7.51
92.4482 6.06 6.21 6.38 657 6.87 7.15 7.47
92.5732 6.05 6.19 6.36 6i55 6.84 7.12 7.44
92.6982 6.04 6.18 6.34 652 6.81 7.09 7.40
92.8232 6.02 6.16 6.32 6.50 6.79 7.05 7.36 7.61
92.9482 6.01 6.15 6.30 6:48 6.76 7.02 7.32 7.57
93.0732 5.99 6.13 6.28 6.45 6.73 6.99 7.28 7.53
93.1982 5.98 6.11 6.26 6.43 6.70 6.95 7.24 7.48
93.3232 5.97 6.10 6.24 6.41 6.67 6.92 7.20 7.44
93.4482 5.95 6.08 6.22 6.39 6.65 6.89 7.16 7.39
93.5732 5.94 6.06 6.20 6.36 6.62 6.85 7.12 7.35
93.6982 5.93 6.05 6.18 6.34 6.59 6.82 7.08 7.31
93.8232 591 6.03 6.16 6.32 6.56 6.79 7.05 7.26
93.9482 5.90 6.02 6.15 6.30 6.53 6.76 7.01 7.22
94.0732 5.89 6.00 6.13 6.27 6.51 6.72 6.97 7.18
94.1982 5.87 5.98 6.11 6.25 6.48 6.69 6.93 7.13
94.3232 5.86 5.97 6.09 6.23 6.45 6.66 6.89 7.09
94.4482 5.85 5.95 6.07 6.21 6.42 6.62 6.85 7.05
94.5732 5.83 5.93 6.05 6.18 6.39 6.59 6.81 7.00
Average Life: 15.17 11.76 9.37 7.57 5.78 4.75 3.96 3.47
Mod Duration: 9.78 8.18 6.92 5.87 4,74 4.02 3.42 3.04
Exp. 1st Pay: 09/25/12 05/25/10 02/25/09 04/25/08 07/25/07 02/25/07 08/25/06 05/25/06
09/25/26 06/25/23 06/25/20 10/25/17 01/25/14 02/25/09 04/25/08

12/25/10

Exp. Maturity:

Yield

1.410
1.940
2.550

3.490

ISY

7YR

10 YR
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PPY: 325.0€0 PSA

William J. Mayer Securities, LLC

Price/Yield Table: Tranche 2, Class SHRT_SEQ <SEQ,AD>

Deal: 2003-8p

18:03:.
08/21/

Collateral; . Term

Pricing:Speeds Settles
325.000 PSA at Issuance 09/29/03 Script
Loro s ClassiSHRTISEQ: Original Par e T CCOUPOR . e
Tranche 2 $25,000,000 5.2500 (FIXED)
S 3 Sk
Step B B ‘ i ):BP. BP BP:

99.2487 542 5.44 5.46 5.48 5.51 5.53 5.55 5.58
99.3737 5.38 5.40 5.41 5.43 5.44 5.46 5.48 5.49
99.4987 5.35 5.36 5.37 5:37 5.38 5.39 5.40 5.41
99.6237 5.31 5.32 5.32 532 5.32 5.32 5:32 5.33
99.7487 5.28 5.27 5.27 5.27 5.26 5.25 5.25 5.24
99.8737 5.25 5.23 5.22 5121 5.20 5.19 5.17 5.16
99.9987 5.21 5.19 517 5.16 5.14 5.12 5.10 5.08
100.1237 5.18 5.15 5.13 5.10 5.07 5.05 5.02 4.99
100.2487 5.15 5.11 5.08 5.05 5.01 4.98 494 491
100.3737 5.11 5.07 5.03 5.00 495 4.91 4.87 4.83
100.4987 5.08 5.03 4.98 494 4.89 4.85 4.79 4.74
100.6237 5.05 4,99 4.93 4.89 4.83 4.78 4.72 4.66
100.7487 5.01 4,94 4.89 4.84 477 4.71 4.64 458
100.8737 4.98 4.90 4.84 478 4.71 4.64 4.57 4.50
100.9987 4.95 4.86 4.79 4.73 4.65 4.58 4.49 4.42
101.1237 4.91 4.82 4.75 4.68 4.59 4.51 442 4.33
101.2487 4.88 4,78 4.70 4.63 4.53 4.44 4.34 4,25
101.3737 4.85 4.74 4.65 4,57 4.47 4.38. 4.27 4.17
101.4987 4.81 4,70 4.60 4.52 4.41 4.31 4.19 4.09
101.6237 4.78 4.66 4.56 4.47 4.35 4.24 4.12 4.01
101.7487 4.75 4.62 4.51 4.41 4.29 4.18 4.05 3.93
101.8737 4.71 4.58 4.46 4.36 4.23 4.11 3.97 3.85
101.9987 4.68 4.54 4.42 4.31 4.17 4.04 3.90 3.77
102.1237 4.65 4.50 4.37 4.26 4.11 3.98 3.82 3.69
102.2487 4.62 4.46 4.32 4.21 4,05 391 3.75 3.61
Average Life: 4.34 3.43 2.91 2.57 2.22 1.99 1.77 1.61
Mod Duration: 3.70 3.02 2.60 2,33 2.04 1.84 1.64 1.50
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 09/25/12 05/25/10°  02/25/09  04/25/08 07/25/07 02/25/07 08/25/06  05/25/06

—_— e - ryCu ET T

TSY Yield TSY Yield

I YR 1.410
2YR 1.940 7 YR 3.230
3YR 2.550
5YR 3.490 10 YR 4.520

FW Software Copyright © 1989-2002 by WallStreet Analytics, Inc. Tel: 650-266-9660.
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PPY: 325,000 PSA William J. Mayer Securities, LLC 081211

Deal: 2003-8p
Price/Yield Table: Tranche 5, Class SHRT SEQ <SEQ,AD>

RERE Riiles from ‘Collateral>: ] 7 Term | Coupon-..-
325.000 PSA at Issuance 09/29/03 : Sdﬁpt 359 5.5927
o Classi SHRTESEQ: s U ACoupon LT
Tranche 5 $40,000,000 SEQ 5.2500 (FIXED)
SA~.  '600°PSA:
PSA v OPSA: -
‘BP. ... #0:BP
6.29

97.6159 5.73 5.82 ‘ 6.09 6.18 6.39
97.7409 5.70 5.78 5.86 5.94 6.04 6.13 6.23 6.33
97.8659 5.68 5.75 5.83 5.90 5.99 6.07 6.17 6.26
97.9909 5.65 5.72 5.79 5.85 5.94 6.02 6.11 6.19
98.1159 5.62 5.69 5.75 5.81 5.89 5.96 6.05 6.12
98.2409 5.60 5.66 5.72 5.77 5.84 5.91 5.99 6.06
98.3659 5.57 5.63 5.68 5.73 5.80 5.86 5.93 5.99
98.4909 5.55 5.60 5.64 5.69 5.75 5.80 5.86 5.92
98.6159 5.52 5.56 5.61 5:65 5.70 5.75 5.80 5.86
98.7409 5.49 5.53 5.57 561 5.65 5.69 5.74 5.79
98.8659 5.47 5.50 5.53 5.56 5.61 5.64 5.68 5.72
98.9909 5.44 5.47 5.50 552 5.56 5.59 5.62 5.66
99.1159 5.42 5.44 5.46 548 5.51 5.53 5.56 5.59
99.2409 5.39 5.41 5.43 5.44 5.46 5.48 5.50 5.52
99.3659 5.37 5.38 5.39 5.40 5.42 5.43 5.44 5.46
99.4909 5.34 5.35 5.35 5.36 5.37 5.38 5.38 5.39
99.6159 5.31 5.32 5.32 532 5.32 5.32 5.32 5.33
99.7409 5.29 5.29 5.28 5.28 5.27 5.27 5.26 5.26
99.8659 5.26 5.25 5.25 5.24 5.23 5.22 5.20 5.19
99.9909 5.24 5.22 5.21 5.20 5.18 5.16 5.15 5.13
100.1159 5.21 5.19 5.17 5.16 5.13 5.11 5.09 5.06
100.2409 5.19 5.16 5.14 5.2 5.09 5.06 5.03 5.00
100.3659 5.16 5.13 5.10 5.08 5.04 5.01 4.97 4.93
100.4909 5.14 5.10 5.07 5.04 4.99 4.95 4.91 4.87
100.6159 5.11 5.07 5.03 5.00 4.95 4.90 4.85 4.80
Average Life: 6.17 4.90 4.09 3.53 2.98 2.63 2.31 2.08
Mod Duration: 4.88 4.05 3.48 3.07 2.64 2.36 2.09 1.90

Exp. Ist Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25}03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 08/25/17 12/25/14 11/25/12 04/25/11 09/25/09 09/25/08 12/25/07 06/25/07

Yield

TSY Yield ISY

1 YR 1.410

2YR 1.940 7YR 3.230
3JYR 2.550

5SYR 3.490 10 YR 4.520

SFW Software Copyright © 1989-2002 by WallStreet Analytics, Inc. Tel: 650-266-9660. Page ! of ! Neither WSA nor WIM represents that the above information is accurate or complete



PPY: 325.000 PSA William J. Mayer decurities, LLU v3121103

Deal: 2003-8p
Price/Yield Table: Tranche 6, Class SHRT SEQ <SEQ,AD>

T Ruleifrom. -] Collateral . -] Term. | Coupon_ |
Script 359 5.5927

iPricing Speeds . viSettles
325.000 PSA at [ssuance 09/29/03

ClassSHRT.SEQ-~ . .~ . | - OriginalPar [ Type [ .. _-Coupon .. - -
Tranche 6 $20,000,000 SEQ 5.2500 (FIXED)

A
P
97.5896 5.74 5.82 5.91 5199 6.10 .
97.7146 5.71 5.79 5.87 595 6.05 .
97.8396 5.68 5.76 5.83 5190 6.00 .
97.9646 5.66 5.73 5.80 5.86 5.95 .
98.0896 5.63 5.70 5.76 582 5.90 6.
98.2146 5.60 5.67 5.72 5.78 5.86 5.92 6.00
98.3396 5.58 5.63 5.69 5.74 5.81 5.87 5.94
08.4646 5.55 5.60 5.65 570 5.76 5.81 5.88
08.5896 5.53 5.57 5.61 566 5.71 5.76 5.82
98.7146 5.50 5.54 5.58 5161 5.66 5.71 5.76
98.8396 5.47 5.51 5.54 5157 5.62 5.65 5.70
08.9646 5.45 5.48 5.51 5153 5.57 5.60 5.64
99.0896 5.42 545 547 5:49 5.52 5.55 5.58
99.2146 5.40 5.42 5.43 545 5.47 5.49 5.52
99.3396 5.37 5.38 5.40 541 543 5.44 5.46
99.4646 5.35 5.35 5.36 537 5.38 5.39 5.40 5.41
99.5896 532 5.32 5.33 533 5.33 5.33 5.34 5.34
99.7146 5.29 5.29 5.29 5:29 5.28 5.28 5.28 5.27
99.8396 5.27 5.26 5.25 5.25 5.24 5.23 5.22 5.21
99.9646 5.24 5.23 5.22 5.21 5.19 5.18 5.16 5.14
100.0896 5.22 5.20 5.18 517 5.14 5.12 5.10 5.08
100.2146 5.19 5.17 5.15 5112 5.10 5.07 5.04 5.01
100.3396 5.17 5.14 5.1 5.08 5.05 5.02 4.98 4.95
100.4646 5.14 5.11 5.08 5.04 5.00 4.97 4.92 4.88
100.5896 5.12 5.08 5.04 5.00 4.96 4.91 4.86 4.82
Average Life: 6.17 4.90 4.09 3.53 2.98 2.63 2.31 2.08
Mod Duration: 4.88 4.05 3.48 3.06 2.64 2.36 2.09 1.90

Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25}03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 08/25/17 12/25/14 11/25/12 04/25/11 09/25/09 09/25/08 12/25/07 06/25/07

TSY Yield I8Y Yield
1 YR 1.410

2YR 1.940 ‘ 7YR 3.230
3JYR 2.550 :

5YR 3.490 10 YR 4.520

SEW Qnfhware Convricht © 1989-2002 by WallStreet Analytics, Inc. Tel: 650-266-9660. Page 1 of 1 Neither WSA nor WIM represents that the above information is accurate or comple



PAVIVE o]

Deal: 2003-8p
Price/Yield Table: Tranche 7, Class SHRT SEQ <SEQ,AD>

PR 3550007 William J. Mayer decuriies, LLL

MU ar

. “ini-PricingiSpeéd:, s Rung :Settlesi iGollatéraly - 4] TFerm .. ‘Coupon, -
325.000 PSA at Issuance 09/29/03 Seript 359 5.5927
i U TClass SHRT: SEQE 5 Ori Type " “Cotipdn
Tranche 7 $25,000,000 SEQ 5.2500 (FIXED)

Exp. Maturity: 08/25/17

04/25/11 09/25/09 09/25/08

‘B

97.5633 5.74 5.83 5.91 6.00 6.11

97.6883 5.71 5.80 5.88 5.96 6.06

97.8133 5.69 577 5.84 591 6.01

97.9383 5.66 5.73 5.80 5.87 5.96

98.0633 5.64 5.70 5.77 5.83 5.91
98.1883 5.61 5.67 5.73 579 5.87 6.01 6.08
98.3133 5.58 5.64 5.69 5.75 5.82 5.95 6.02
98.4383 5.56 5.61 5.66 5.71 577 5.89 5.95
98.5633 5.53 5.58 5.62 5.66 5.72 5.83 588
98.6883 5.51 5.55 5.59 5.62 5.67 5.77 5.82
98.8133 5.48 5.52 5.55 5.58 5.63 5.71 5.75
98.9383 5.45 5.48 5.51 5.54 5.58 5.65 5.68
99.0633 5.43 5.45 5.48 5.50 5.53 5.59 5.62
99,1883 5.40 5.42 5.44 5.46 5.48 5.53 5.55
09.3133 5.38 5.39 5.40 5.42 5.44 5.47 5.49
99.4383 5.35 5.36 5.37 5.38 539 541 542
99.5633 5.33 5.33 5.33 5.34 5.34 5.35 5.35
99.6883 5.30 5.30 5.30 5.30 5.29 5.29 5.29
99.8133 5.27 5.27 5.26 5.25 5.25 5.23 5.22
99,9383 5.25 5.24 5.23 5.21 5.20 517 5.16
100.0633 5.22 5.21 5.19 5.17 5.15 5.1 5.09
100.1883 5.20 5.18 5.15 5.13 5.11 5.05 5.03
100.3133 5.17 5.15 5.12 5.09 5.06 4.99 4.96
100.4383 5.15 5.1 5.08 5.05 5.01 4.93 4.90
100.5633 5.12 5.08 5.05 5.01 497 4.88 4.83
Average Life: 6.17 4.90 4.09 3.53 2.98 2.63 2.31 2.08
Mod Duration: 4.88 4.05 3.48 3.06 2.64 2.36 2.09 1.90
Exp. Ist Pay: 10/25/63 10/25/03 10/25/03 10/25/03 16/25/03 10/25/03 10/25/03 10/25/63
12/25/14 11/25/12 12/25/07 06/25/G7

z

W W —
SRR

ISy

7YR

10 YR

CENS Cathwam Canvrioht © 198022002 by WallStreet Analytics, Inc. Tel: 650-266-9660.

Page 1 of |

Neither WSA nor WIM represents that the above infommation is accurate or comy



[EIVIVIVERV]

PPY: 325.000 PSA

Willtam J. Mayer decuries, L.LC

Deal: 2003-8p

LV IVPSP YRV

Price/Yield Table: Tranche 8, Class PAC <SEQ,AD>

, S “|: Termi*}s - Coupon: -
325.000 PSA at Issuance 09/29/03 Script 359 5.5927
L CIasEPAG. - R T Original Pa PACRang ‘- Coupem. - T
Tranche 8 $20,333,064 PAC 100 - 350 PSA 5.2500 (FIXED)

0

4.9]

4.91

100.7431 4.9]
100.8681 4.86 4.86 4.86
100.9931 4.82 4,82 4.82
101.1181 4.77 4.77 4.77
101.2431 4.73 4.73 4.73
101.3681 4.68 4.68 4.68
101.4931 4.64 4.64 4.64
101.6181 4.59 4.59 4.59
101.7431 4.55 4.55 4.55
101.8681 4.50 4.50 4.50
101.9931 4.46 4.46 4.46
102.1181 4.41 4.4] 4.41
102.2431 437 4.37 437
102.3681 4.33 4.33 433
102.4931 4.28 4.28 4.28
102.6181 4.24 4.24 4.24 4.24 4.24 4.2] 4.13
102.7431 4.19 4.19 4.19 4,19 4.19 4.17 4.08
102.8681 4.15 4.15 4.15 4.15 4.15 4.12 4.03
1029931 4.11 4.11 4.11 4.11 4.11 4.08 3.98
103.1181 4.06 4.06 4.06 4.06 4, 4.03 3.93
103.2431 4.02 4.02 4.02 4.02 4. 3.99 3.88
103.3681 3.97 3.97 3.97 3.97 3. 3.94 3.83 3.72
103.4931 3.93 3.93 3.93 3.93 3 3.90 3.79 3.66
103.6181 3.89 3.89 3.89 3.89 3. 3.85 3.74 3.61
103.7431 3.84 3.84 3.84 3.84 3.84 3.8] 3.69 3.56
Average Life: 3.06 3.06 3.06 3.06 3.06 2.98 2.73 2.51
Mod Duration: 2.74 2.74 2.74 2.74 2.74 2.68 2.48 2.30
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
05/25/09 05/25/09  05/25/09 05/25/09 05/25/09 09/25/08 12/25/07 06/25/07

Exp. Maturity:

3 [
N
<

ISY Yield Isy

1 YR 1.410

2YR 1.940 7YR 3.230
3YR 2.550

5YR 3.490 10YR 4.520

SFW Software Copvright © 1989-2002 by WallStreet Analytics, Inc. Tel: 650-266-9660.

Page | of 1

Neither WSA nor WJM represents that the above informatien is aceurate or comp



PEY; 325,000 PSA Wwilliam J. yvayer DeCUries, L

Deal: 2003-8p
Price/Yield Table: Tranche 9, Class PAC__SUPP <SEQ,AD>

- Pricing Speed: Collateral: erm:: |, Coupon..’
325.000 PSA at Issuance 09/29/03 Script 359 5.5927
Class PAC_SUPP . Original’Pa Syperollr e B iConpon s o e
Tranche 9 $19,999,676 ; SEQ 5.2500 (FIXED)

ZB g .
94.9628 5.99 6.20 6.44 6.72 7.19 7.65 8.50
95.0878 5.97 6.18 6.41 6.68 7.13 7.58 8.04 8.41
95.2128 5.95 6.15 6.38 6.64 7.08 7.52 7.96 8.32
95.3378 5.93 6.13 6.35 6.60 7.03 7.45 7.88 8.23
. 95.4628 5.91 6.10 6.32 6.56 6.98 7.39 7.80 8.15
95.5878 5.89 6.08 6.28 6.52 6.93 7.33 7.73 8.06
95.7128 5.88 6.05 6.25 6.49 6.88 7.26 7.65 7.97
05.8378 5.86 6.03 6.22 6.45 6.82 7.20 7.57 7.88
95.9628 5.84 6.00 6.19 641 6.77 7.13 7.50 7.80
96.0878 5.82 5.98 6.16 6.37 6.72 7.07 7.42 7.71
06.2128 5.80 5.96 6.13 6.33 6.67 7.01 7.35 7.62
96.3378 5.78 5.93 6.10 6.29 6.62 6.94 7.27 7.54
96.4628 5.77 59 6.07 6.26 6.57 6.88 7.19 7.45
96.5878 5.75 5.88 6.04 6.22 6.52 6.82 7.12 7.37
96.7128 5.73 5.86 6.01 6.18 6.47 6.75 7.04 7.28
96.8378 5.71 5.84 5.98 6.14 6.42 6.69 6.97 7.19
96.9628 5.69 5.81 5.95 6.10 6.37 6.63 6.89 7.11
97.0878 5.67 5.79 592 6.07 6.32 6.57 6.82 7.02
97.2128 5.66 5.76 5.89 6.03 6.27 6.50 6.74 6.94
97.3378 5.64 5.74 5.86 5.99 6.22 6.44 6.67 6.85
97.4628 5.62 5.72 5.83 5.95 6.17 6.38 6.59 6.77
97.5878 5.60 5.69 5.80 5.92 6.12 6.32 6.52 6.68
97.7128 5.58 5.67 577 5.88 6.07 6.25 6.44 6.60
97.8378 5.57 5.65 5.74 5.84 6.02 6.19 6.37 6.51
97.9628 5.55 5.62 571 5.80 5.97 6.13 6.29 6.43
Average Life: 9.33 6.77 5.15 4.01 2.91 2.28 1.88 1.64
Mod Duration: 7.04 5.36 4.22 3.39 2.54 2.04 1.70 1.50

Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 08/25/17 12/25/14 11/25/12 04/25/11 09/25/09 11/25/07 11/25/06 05/25/06

SFW Software Copyright © 1989-2002 by WallStreet Anaiytics, Inc. Tel: 650-266-9660. Page 1 of 1 Neither WSA nor WIM represents that the above information is accurate or com;



18:04:.

PPY: 325.000 PSA William J. Mayer Securities, LLC 08721
Deal: 2003-8p
Price/Yield Table: Tranche 10, Class ZBOND <SEQ,AD>
T Pricing Speed:. . " Riiles from “Collateral _Colipon’_-
325.000 PSA at Issuance 09/29/03 Script 359 5.5927
. ChsZBOND . - . " Original Pa .. Coupon
Tranche 10 $15,227,341 SEQ/Z 5.2500 (FIXED)

A

. , P

5.90 6.18 7.09

90.1251 5.89 6.02 6.16 635 6.70 7.07

$0.2501 5.89 6.01 6.15 6.34 6.68 7.04

90.3751 5.88 6.00 6.14 6.32 6.66 7.02

90.5001 5.87 5.99 6.13 6:31 6.64 .6.99

90.6251 5.86 5.98 6.12 6.29 6.62 6.97

90.7501 5.85 5.97 6.10 6.28 6.60 6.94

90.8751 5.85 5.96 6.09 6.26 6.59 6.92

91.0001 5.84 5.95 6.08 6.25 6.57 6.90

91.1251 5.83 5.94 6.07 6.24 6.55 6.87
91.2501 5.82 5.93 6.06 6.22 6.53 6.85 7.21 7.50
91.3751 5.81 5.92 6.05 6.21 6.51 6.82 7.18 7.46
91.5001 5.81 591 6.03 6.19 6.49 6.80 7.15 7.43
91.6251 5.80 5.90 6.02 6.18 6.47 6.78 7.12 7.39
91.7501 5.79 5.89 6.01 6.16 6.45 6.75 7.09 7.36
91.8751 5.78 5.88 6.00 6.15 6.43 6.73 7.06 7.33
92.0001 3.77 5.87 5.99 6.14 6.41 6.70 7.03 7.29
92.1251] 577 5.86 5.98 0.12 6.40 6.68 7.00 7.26
92.2501 5.76 5.85 5.96 6.11 6.38 6.66 6.97 7.22
92.3751 5.75 5.84 5.95 6.09 6.36 6.63 6.94 7.19
92.5001 5.74 5.83 5.94 6.08 6.34 6.61 6.91 7.16
92.6251 5.73 5.82 5.93 6.07 6.32 6.58 6.89 7.12
92.7501 5.73 5.81 592 6.05 6.30 6.56 6.86 7.09
92.8751 5.72 5.80 5.91 6.04 6.28 6.54 6.83 7.06
93.0001 5.71 5.80 5.90 6.02 6.26 6.51 6.80 7.02
Average Life: 18.14 14.99 12.41 10.13 7.50 5.90 4.77 4.14
Mod Duration: 17.04 14.07 11.66 9.56 7.16 5.67 4.59 3.99
Exp. 1st Pay: 08/25/17 12/25/14 11/25/12 04/25/11 09/25/09 09/25/08 12/25/07 06/25/07
09/25/26 06/25/23 06/25/20 10725117 01/25/14 12/25/10 02/25/09 04/25/08

Exp. Maturity:

TSY Yicld TSY

1 YR 1.410

2YR 1.940 7YR 3.230
3YR 2.550

5YR 3.490 10 YR 4.520

FW Software Copyright © 1989.2002 by WallStreet Analvtics. Inc. Tel: 650-266-9660
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PRACVELIIY . ] '3 - - ’ .
PPY:325.000 PSA William J. Mayer Securities, LLC 08121/0:
Deal: 2003-8p
Price/Yield Table: Tranche 23, Class ZBOND <SEQ>
.7 Pricing'Speeds . iSettles : - :Rulesifrom "7 A Termi | Coupon: =
325.000 PSA at Jssuance 09/29/03 Script 359 5.5927
- Origina otpon, ..l
$5,259,640 SEQ/Z 5.2500 (FIXED)

80.8657 6.14 6.23 6.36 6.53 6.90 7.78 9.06 9.88
80.9907 6.13 6.22 6.35 6.52 6.89 7.76 9.03 9.85
81.1157 6.12 6.22 6.34 6.51 6.88 7.74 9.00 9.81
81.2407 6.12 6.21 6.33 6.50 6.87 7.73 8.97 9.78
81.3657 6.1 6.20 6.33 6.49 6.85 7.7 8.95 9.74
81.4907 6.11 6.20 6.32 6.48 6.84 7.69 8.92 9.71
81.6157 6.10 6.19 6.31 6.47 6.83 7.67 8.89 9.68
81.7407 6.09 6.18 6.30 6.46 6.82 7.65 8.86 9.64
81.8657 6.09 6.18 6.29 6,45 6.81 7.63 8.84 9.61
81.9907 6.08 6.17 6.29 6.44 6.80 7.62 8.81 9.57
82.1157 6.07 6.16 6.28 6.44 6.78 7.60 8.78 9.54
82.2407 6.07 6.15 6.27 6.43 6.77 7.58 8.75 9.51
82.3657 6.06 6.15 6.26 6.42 6.76 7.56 8.73 9.47
82.4907 6.06 6.14 6.26 6.41 6.75 7.54 8.70 9.44
82.6157 6.05 6.13 6.25 6.40 6.74 7.52 8.67 9.41
82.7407 6.04 6.13 6.24 6.39 6.73 7.51 8.64 9.37
82.8657 6.04 6.12 6.23 6.38 6.71 7.49 8.62 9.34
82.9907 6.03 6.11 6.23 6.37 6.70 7.47 8.59 9.31
83.1157 6.03 6.11 6.22 6.36 6.69 7.45 8.56 9.27
83.2407 6.02 6.10 6.21 6136 6.68 7.43 8.53 9.24
83.3657 6.01 6.09 6.20 6.35 6.67 7.42 8.51 9.21
83.4907 6.01 6.09 6.20 6.34 6.66 7.40 8.48 9.17
83.6157 6.00 6.08 6.19 6i33 6.64 7.38 8.45 9.14
83.7407 6.00 6.07 6.18 632 6.63 7.36 8.43 9.11
83.8657 5.9 6.07 6.17 6.31 6.62 7.35 8.40 9.08
Average Life: 26.20 23.82 21.17 18136 14.13 8.94 5.75 4.72
Mod Duration: 25.06 22.49 19.75 16199 12.95 8.33 5.50 4.51
Exp. 1stPay:  09/25/26  06/25/23  06/25/20  10/2517  01/25/14  12/25/10  02/25/09  04/25/08
Exp. Maturity: ~ 09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  10/25/09  07/25/08

TSY Yield TSY Yield

1 YR 1.410
2YR 1.940 7YR 3.230
3YR 2.550
5YR 3.490 10 YR 4.520

SN L Binmn Paniadnht M 1090900 hy WallQtreet Analvtics. Tne. Tel: 650-266-9660.

Page 1 of 1

Neither WSA nor WJM represents that the above information is accurate or complet



PPY: 325.000 PSA william J. Mayer decuriies, LLLU

Deal: 2003-8p
Price/Yield Table: Tranche 24, Class NAS-Z <SEQ>

- Pricing Speeds ol o Runi e s o Séttles ol - iCollateral s 1% - Coupon™
325.000 PSA at Issuance 09/29/03 5.5927
o IClass NASSZ: T riginal ’Pal -ype:, S e
Tranche 24 $25,045,905 SEQ/Z 5.2500 (FIXED)

91.0810 6.02 6.10 6.17
91.2060 6.01 6.09 6.16 6:21 6.27 6.33
91.3310 6.00 6.07 6.15 6.20 6.26 6.32
91.4560 5.99 6.06 6.13 6:18 6.24 6.30
91.5810 5.98 6.05 6.12 6117 6.23 6.29
91.7060 5.97 6.04 6.11 6!15 6.21 6.27
91.8310 5.96 6.03 6.09 614 6.20 6.25
91.9560 5.94 6.01 6.08 6:13 6.18 6.24
92.0810 5.93 6.00 6.07 6i11 6.17 6.22
92.2060 5.92 5.99 6.06 6:10 6.15 6.21
92.3310 5.91 5.98 6.04 6.08 6.14 6.19
92.4560 5.90 5.97 6.03 6:07 6.12 6.18
92.5810 5.89 5.95 6.02 6.06 6.11 6.16
92.7060 5.88 5.94 6.00 604 6.10 6.14
92.8310 5.87 5.93 5.99 6:03 6.08 6.13
92.9560 5.86 5.92 5.98 6:01 6.07 6.11
93.0810 5.85 5.91 5.96 6.00 6.05 6.10 6.43
93.2060 5.84 5.89 5.95 599 6.04 6.08 6.41
93.3310 5.83 5.88 5.94 597 6.02 6.07 6.39
93.4560 5.82 5.87 5.92 5.96 6.01 6.05 6.37
93.5810 5.80 5.86 5.91 5.95 5.99 6.03 6.34
93.7060 5.79 5.85 5.90 5.93 5.98 6.02 6.32
93.8310 5.78 5.84 5.89 5.92 5.96 6.00 6.30
93.9560 5.77 5.82 5.87 5.90 5.95 5.99 6.28
94.0810 5.76 5.81 5.86 5.89 5.93 5.97 6.26
Average Life: 16.06 14.06 12.44 11.50 10.43 9.62 6.33
Mod Duration: 12.47 11.25 10.27 9.72 9.07 8.55 6.01

Exp. 1st Pay: 10/25/08 10/25/08 10/25/08 10/25/08 10/25/08 10/25/08 10/25/08 07/25/08
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33

TSY Yield TSY Yield
1 YR 1.410

2YR 1.940 7YR 3.230
3YR 2.550 ‘

5YR 3.490 ; 10 YR 4.520

SFW Software Copyright © 1989-2002 by WaliStreet Analytics, Inc. Tel: 650-266-9660. Page 1 of 1 Neither WSA nor WIM represents that the above information is accurate or comple



PRVAVIVELY)

PPY: 225.000 PSA

William J. Mayer Securities, LLC

Deal: 2003-8p
Price/Yield Table: Tranche 26, Class B1 <SUB>

Us/217us

. Pricing Speeds. |-

Lo R

- iSettlesi:

Collateral”

5. Terin

[ Coupon- .

325.000 PSA

at Issuance

09/29/03

359

5.5927

Class B1:

OriginalPa

oupon -

Tranche 26

311,521,116

SM-25 5.2500 (FIXED)

91.7316 6.22 6.29 6.34 6.39 6.46 6.51 6.58
91.8566 6.21 6.27 6.33 6.37 6.44 6.49 6.56 6.61
91.9816 6.19 6.25 6.31 6.36 6.42 6.47 6.54 6.59
92.1066 6.18 6.24 6.29 6.34 6.40 6.45 6.52 6.57
92.2316 6.16 6.22 6.27 6.32 6.38 6.43 6.49 6.54
92.3566 6.15 6.20 6.26 6.30 6.36 6.41 6.47 6.52
92.4816 6.13 6.19 6.24 6.28 6.34 6.39 6.45 6.50
92.6066 6.12 6.17 6.22 6.27 6.32 6.37 6.43 6.48
92.7316 6.10 - 6.16 6.20 6.25 6.31 6.35 641 6.46
92.8566 6.09 6.14 6.19 6.23 6.29 6.33 6.39 6.44
92.9816 6.07 6.12 6.17 6.21 6.27 6.31 6.37 6.41
93.1066 6.05 6.11 6.15 6.19 6.25 6.30 6.35 6.39
93.2316 6.04 6.09 6.14 6.18 6.23 6.28 6.33 6.37
93.3566 6.02 6.07 6.12 6.16 6.21 6.26 6.31 6.35
93.4816 6.01 6.06 6.10 6.14 6.19 6.24 6.29 6.33
93.6066 6.00 6.04 6.09 6.12 6.17 6.22 6.26 6.31
93.7316 5.98 6.03 6.07 6.11 6.15 6.20 6.24 6.28
93.8566 597 6.01 6.05 6.09 6.14 6.18 6.22 6.26
93.9816 5.95 6.00 6.04 6.07 6.12 6.16 6.20 6.24
94.1066 5.94 5.98 6.02 6.05 6.10 6.14 6.18 6.22
94.2316 5.92 5.96 6.00 6.04 6.08 6.12 6.16 6.20
94.3566 5.91 5.95 5.99 6.02 6.06 6.10 6.14 6.18
94.4816 5.89 5.93 5.97 6.00 6.04 6.08 6.12 6.16
94.6066 5.88 5.92 595 5.98 6.02 6.00 6.10 6.13
94.7316 5.86 5.90 5.94 5.97 6.01 6.04 6.08 6.11
Average Life: 14,30 12.85 11.75 10.90 9.96 9.27 8.60 8.11
Mod Duration: 8.89 8.32 7.87 7.51 7.09 6.76 6.43 6.17
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33

w

Y
YR

10YR 4.520

QFW Qafhurare Canvricht @ 1989.2002 by WallStreet Analvtics, Inc. Tel: 650-266-9660.

Page 1 of 1

Neither WSA nor WIM represents that the above information is accurate or comple



PRY: 155000 PSA William J. Mayer decuriues, LLC

Deal: 2003-8p
Price/Yield Table: Tranche 27, Class B2 <SUB>

g Ru . “Settles . Coupon
325.000 PSA at Issuance 09/29/03 5.5927
o o Class B2 2 AR ype-:: T e Coupon
Tranche 27 $1,502,754 SM-25 5.2500 (FIXED)
. 600PSA-

. "OPS

#0BP .

; B BP P ; +0.BP."
90.0930 6.43 6.50 6.57 6.63 6.71 6.78 6.86 6.93
90.2180 6.41 6.49 6.56 6.62 6.69 6.76 6.84 6.90
90.3430 6.40 6.47 6.54 6.60 6.68 6.74 6.82 6.88
90.4680 6.38 6.45 6.52 6.58 6.66 6.72 6.80 6.86
90.5930 6.36 6.44 6.50 6.56 6.64 6.70 6.77 6.84
90.7180 6.35 6.42 6.48 6.54 6.62 6.68 6.75 6.81
90.8430 6.33 6.40 6.47 6.52 6.60 6.66 6.73 6.79
90.9680 6.32 6.39 6.45 6.50 6.58 6.64 6.71 6.77
91.0930 6.30 637 6.43 6.49 6.56 6.62 6.69 6.75
91.2180 6.29 6.35 6.41 6.47 6.54 6.60 6.67 6.72
91.3430 6.27 6.34 6.40 645  6.52 6.58 6.64 6.70
91.4680 6.25 6.32 6.38 6.43 6.50 6.56 6.62 6.68
91.5930 6.24 6.30 6.36 6.41 6.48 6.54 6.60 6.66
91.7180 6.22 6.29 6.34 6.39 6.46 6.52 6.58 6.64
91,8430 6.21 6.27 6.33 6.38 6.44 6.50 6.56 6.61
91.9680 6.19 6.25 6.31 6.36 6.42 6.48 6.54 6.59
92.0930 6.18 6.24 6.29 6.34 6.40 6.46 6.52 6.57
92.2180 6.16 6.22 6.28 6.32 6.38 6.44 6.50 6.55
92.3430 6.15 6.21 6.26 6.30 6.36 6.42 6.48 6.53
92.4680 6.13 6.19 6.24 6.29 6.35 6.40 6.45 6.50
92.5930 6.12 6.17 6.22 6.27 6.33 6.38 6.43 6.48
92.7180 6.10 6.16 6.21 6.25 6.31 6.36 6.41 6.46
92.8430 6.09 6.14 6.19 6.23 6.29 6.34 6.39 6.44
92.9680 6.07 6.12 6.17 6.21 6.27 6.32 6.37 6.42
93.0930 6.06 6.11 6.16 6.20 6.25 6.30 6.35 6.39

Average Life: 14.30 12.85 11.75 10.90 9.96 9.27 8.60 8.11
Mod Duration: 8.81 8.25 7.80 7.45 7.03 6.72 6.39 6.13

Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33

Sy Yield ' ‘ TSY Yield

1 YR 1.410

2YR 1.940 7YR 3.230
3YR 2.550 !

5YR 3.4%0 - 4 10 YR 4.520

SFW Software Copyright © 1989-2002 by WallStreet Analytics, Inc. Tel: 650-266-9660. Page 1 of | Neither WSA nor WIM represents that the above information is aceurate or compl



20U3+8p

PPY: 325.000 PSA

William J. Mayer Securies, LLU

Deal: 2003-8p
Price/Yield Table: Tranche 28, Class B3 <SUB>

|

UOl&livw

*_Pricing Speed:’ , , iSettlés ‘Rules:from: :Collatéral:- m! | Coupod:
325.000 PSA at Issuance 09/29/03 Script 5.5927
- ClhsB3 Oviginal Pat_
Tranche 28 $751,377

85.5968 7.02 7.14 7.24 7.45 7.55 7.67 777
85.7218 7.00 7.12 7.22 7:31 7.43 7.53 7.65 1.75
85.8468 6:99 7.10 7.20 7.29 7.41 7.51 7.62 7.72
85.9718 6.97 7.08 7.18 7.27 7.39 7.49 7.60 7.70
86.0968 6.95 7.06 7.16 7.25 7.37 7.47 7.58 1.67
86.2218 6.93 7.05 7.14 7.23 7.35 7.44 7.55 7.65
86.3468 6.92 7.03 7.13 7:21 7.33 7.42 7.53 7.63
86.4718 6.90 7.01 7.11 7.19 7.30 7.40 7.51 7.60
86.5968 6.88 6.99 7.09 7.17 7.28 7.38 7.49 7.58
86.7218 6.87 6.97 7.07 7.15 7.26 7.36 7.46 7.55
86.8468 6.85 6.96 7.05 7.13 7.24 7.33 7.44 7.53
86.9718 6.83 6.94 7.03 7.11 7.22 7.31 7.42 7.51
87.0968 6.82 6.92 7.01 7.09 7.20 7.29 7.39 7.48
87.2218 6.80 6.90 6.99 7.07 7.18 7.27 7.37 7.46
87.3468 6.78 6.88 6.97 7.05 7.16 7.25 7.35 7.43
87.4718 6.77 6.87 6.96 7.03 7.14 7.23 7.33 741
87.5968 6.75 6.85 6.94 7.02 7.12 7.20 7.30 7.39
87.7218 6.73 6.83 6.92 7.00 7.10 7.18 7.28 736
87.8468 6.72 6.81 6.90 6.98 7.08 7.16 7.26 7.34
87.9718 6.70 6.80 6.88 6.96 7.06 7.14 7.24 7.32
88.0968 6.68 6.78 6.86 6.94 7.04 7.12 7.21 7.29
88.2218 6.67 6.76 6.84 6.92 7.01 7.10 7.18 7.27
88.3468 6.65 6.74 6.83 6.90 6.99 7.08 1.17 7.25
88.4718 6.64 6.73 6.81 0.88 6.97 7.05 7.15 7.22
88.5968 6.62 6.91 6.79 6.86 6.95 7.03 7.12 7.20
Average Life: 14.30 12.85 11.75 10.90 9.96 9.27 8.60 8.11
Mod Duration: 8.56 8.03 7.61 7.28 6.88 6.58 6.27 6.02
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33

TSY Yield I8Y Yield
1YR 1.410
2YR 1.940 7YR 3.230
3YR 2.550
5YR 3.490 10 YR 4.520

~

e MO0 AANA ky WallQirest Analviics, Tne, Tel: 650-266-9660,

Page 1 of |

Neither WSA nor WJM represents that the above information is accurate or comp



PPY: 325.000 PSA William J. Mayer Securities, LLC 0872110

Deal: 2003-8p
Price/Yield Table: Tranche 29, Class B4 <SUB>

“.oooPricing/Speed:. ; Settles ‘Collateral:
325.000 PSA at Issuance 09/29/03 Scﬁpt
— cumBe " Origimal Par T ype " Coupon.
Tranche 29 $500,918 SM-25 . 5.2500 (FIXED)

73.1834 8.94 9.18 9.39 9.58 9.82 10.02 10.25 10.45
73.3084 8.92 9.16 9.37 9.55 9.79 9.99 10.22 10.42
73.4334 8.90 9.14 9.34 9.52 9.76 9.96 10.19 10.39
73.5584 8.88 9.11 9.32 9:50 9.74 9.94 10.17 10.36
73.6834 8.86 9.09 9.29 9.47 9.71 9.91] 10.14 10.33
73.8084 8.83 9.07 9.27 6145 9.68 9.88 10.11 10.30
73.9334 8.81 9.04 9.25 9:42 9.66 9.85 10.08 10.27
74.0584 8.79 9.02 9.22 9:40 9.63 9.83 10.05 10.24
74.1834 8.77 9.00 9.20 9.37 9.60 9.80 10.02 10.21
74.3084 8.75 8.97 9.17 9.35 9.58 9.77 9.99 10.18
74.4334 8.73 8.95 9.15 9.32 9.55 9.75 9.97 10.15
74.5584 8.71 8.93 9.13 9.30 9.53 9.72 9.94 10.12
74.6834 8.68 8.91 9.10 9.28 9.50 9.69 9.91 10.09
74.8084 8.66 8.88 9.08 9.25 9.47 9.66 9.88 10.07
74,9334 8.64 8.86 9.06 9.23 9.45 9.64 9.85 10.04
75.0584 8.62 8.84 9.03 9.20 9.42 9.61 9.82 10.01
75.1834 8.60 8.82 9.01 9.18 9.40 9.58 9.80 9.98
75.3084 8.58 8.79 8.98 9.15 9.37 9.56 9.77 9.95
75.4334 8.56 8.77 8.96 9.13 9.35 9.53 9.74 92.92
75.5584 8.54 8.75 8.94 9.10 9.32 9.50 9.71 9.89
75.6834 8.52 8.73 8.91 9.08 9.29 9.48 9.69 9.86
75.8084 8.50 8.71 8.89 9.06 9.27 9.45 9.66 9.83
75.9334 8.47 8.68 8.87 9.03 9.24 9.43 9.63 9.81
76.0584 8.45 8.66 8.85 9.01 9.22 9.40 9.60 9.78
76.1834 8.43 8.64 8.82 8.98 9.19 9.37 9.58 9.75
Average Life: 14.30 12.85 11.75 10.90 9.96 9.27 8.60 8.11
Mod Duration: 7.83 7.38 7.03 6.75 6.43 6.17 5.90 5.69

Exp. Ist Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25}03 10/25/03
Exp. Maturity: 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 09/25/33 05/25/33 09/25/33

TSY Yield TSY Yield
1YR 1410

2YR 1.940 - 7YR 3.230
3YR 2.550 :

5YR 3.490 : 10 YR 4.520

SFW Software Copyright © 1989-2002 by WallStreet Analytics, Inc. Tel: 650-266-9660. Page 1 0f 1 Neither WSA nor WJM represents that the above information is accurate or complete



PPY: 325.000 PSA

Deal: 2003-8p
Price/Yield Table: Tranche 30, Class B5 <SUB>

wiuliam J. Miayer decurteys, Lic

VOrLlive

ricing Speed:it. - “Settle: “Collateral . .| "Térni. [~ -Coupon... -
325.000 PSA at Issuance 09/29/03 359 5.5927
Pk Class BSH Original Par: ‘Coupon ™ - = o

Tranche 30

$375,689

5.2500 (FIXED)

52.2837 13.76 14.25 14.67 15.04 16.79
52.4087 13.72 14.21 14.63 15.00 15.47 15.88 16.34 16.74
52.5337 13.68 14.17 14.59 14.95 15.43 15.84 16.30 16.69
52.6587 13.65 14.13 14.55 14.91 15.39 15.79 16.25 16.65
527837 13.61 14.09 14.51 14.87 15.34 15.75 16.20 16.60
52.9087 13.57 14.05 14.46 14.83 15.30 15.70 16.16 16.55
53.0337 13.53 14.0] 14.42 14.79 15.26 15.66 16.11 16.50
53.1587 13.50 13.97 14.38 14.75 15.21 15.61 16.07 16.46
53.2837 13.46 13.93 14.34 14.70 15.17 15.57 16.02 16.41
53.4087 13.42 13.89 14.30 14.66 15.13 15.52 15.97 16.36
53.5337 13.39 13.86 14.26 14.62 15.08 15.48 15.93 16.31
53.6587 13.35 13.82 14.22 14.58 15.04 15.44 15.88 16.27
537837 13.31 13.78 14.18 14.54 15.00 15.39 15.84 16.22
53.9087 13.28 13.74 14.15 14.50 14.96 15.35 15.79 16.18
54.0337 13.24 13.70 14.11 14.46 14.92 15.31 15.75 16.13
54.1587 13.20 13.67 14.07 14.42 14.87 15.26 15.70 16.08
54.2837 13.17 13.63 14.03 1438 14.83 15.22 15.66 16.04
54.4087 13.13 13.59 13.99 14.34 14.79 15.18 15.61 15.99
54.5337 13.10 13.55 13.95 1430 14.75 15.13 15.57 15.95
54.6587 13.06 13.52 13.91 14.26 14.71 15.09 15.53 15.90
54.7837 13.03 13.48 13.87 1422 14.67 15.05 15.48 15.86
54.9087 12.99 13.44 13.84 1418 14.63 15.01 15.44 15.81
55.0337 12.96 13.41 13.80 14.14 14.59 14.96 15.40 15.77
55.1587 12.92 13.37 13.76 14.10 14.54 14.92 15.35 15.72
55.2837 12.89 13.33 13.72 14.06 14.50 14.88 1531 15.68
Average Life: 14.30 12.85 11.75 10.90 9.96 9.27 8.60 8.11
Mod Duration: 6.34 6.06 5.85 5.67 5.46 5.30 5.12 4.97
Exp. 1st Pay:  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03  10/25/03
09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33

Exp. Maturity:

[~
)
<

W W —
5 555 |

ISY

7YR

10 YR

SFW Software Copyright © 1989-2002 by WallStreet Analytics, Inc. Tel: 650-266-9660. Page 1 of 1

Neither WSA nor WJIM represents that the above information is accurate or comple



2003-8 gy \ - .
PPY: 325000 P54 William J. Mayer Securities, LLC
Deal: 2003-8p
Price/Yield Table: Tranche 31, Class B6 <SUB>
.. iPricing:Speed:’. . Settle rm ). Coupon. ;.

325.000 PSA at Issuance 09/29/03 5.5927

T Class 6.

-:Qriginal’Pa

Tranche 31 F ot sases SM-25 5.2500 (FIXED)
1250/10000ths'S BP . 40B 0 BP . Y0BP. .. 40BP .
18.5000 39.62 40.46 41.21 4187 42.75 43.53 44.45 45.27
18.6250 39.36 40.21 40.95 4161 42.49 43.27 44.19 45.01
18.7500 3911 39.95 40.69 41:36 42.24 43.02 43.94 44.76
18.8750 38.86 39.70 40.44 41{11 41.99 42.77 43.69 44.50
19.0000 38.61 39.45 40.20 40,86 41.74 42.52 43.44 44.25
19.1250 38.36 39.21 39.95 40i62 41.50 42.28 43.19 44.01
19.2500 38.12 38.97 39.71 40.38 41.26 42.04 4295 43.77
19.3750 37.88 38.73 39.47 40.14 41.02 41.80 4271 43.53
19.5000 37.64 38.49 39.24 39.91 40.79 41.56 42.48 43.29
19.6250 37.41 38.26 39.01 39.67 40.56 41.33 42.24 43.05
19.7500 37.18 38.03 38.78 39.44 40.33 41.10 4201 42.82
19.8750 36.95 37.81 38.55 39.22 40.10 40.87 41.78 42.59
20.0000 36.73 37.58 38.33 39.00 39.88 40.65 41.56 4237
20.1250 36.51 37.36 38.11 38.77 39.65 40.43 41.34 42.14
20.2500 36.29 37.14 37.89 38.56 39.44 40.21 41.]12 41.92
20.3750 36.07 36.93 37.68 38.34 39.22 39.99 40.90 41.70
20.5000 35.86 36.72 37.46 38.13 39.01 39.78 40.68 41.48
20.6250 35.65 36.50 37.25 37.92 38.80 39.57 40.47 41.27
20.7500 35.44 36.30 37.04 37.71 38.59 39.36 40.26 41.06
20.8750 35.24 36.09 36.84 37.50 38.38 39.15 40.05 40.85
21.0000 35.03 35.89 36.64 37.30 38.18 38.94 39.84 40.64
21.1250 34.83 35:69 36.43 37.10 37.97 3874 39.64 40.44
21.2500 34.63 35:49 36.24 36.90 37.77 38.54 39.44 40.23
21.3750 34.44 35.29 36.04 36.70 37.58 38.34 39.24 40.03
21.5000 34.24 35.10 35.85 36.51 37.38 38.15 39.04 39.83
Average Life: 14.30 12:85 11.75 16.90 9.96 9.27 8.60 8.11
Mod Duration: 2.75 2.76 2.76 2.76 2.75 2.75 2.73 2.72
Exp. 1st Pay: 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03 10/25/03
Exp. Maturity: 09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33  09/25/33
3YR 2.550
5YR 3.490 ' 10 YR 4.520

,,,,, - Cv L Tee ). 2R ARAQRAD Pare 1 of 1

Neither WSA nor WJM represents that the above information is accurate or comp



