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15:33:54

2004'3 Y Y » ° ° g
L. } i
PFY: 300,000 PSA William J. Mayer Securities, LLC 04120104
) - ' Gl
Deal: 2004-3 0
Price/Yield Table: Tranche 1, Class A1 <SEQ,AD>
"Pricing Speed: Run Settles Rules from Collateral Term Coupon
300.000 PSA " at Issuance 05/27/04 Seript 359 5.7177
Class Al Original Par Type “Coupon
Tranche 1 $13,525,000 SEQ 5.0052 (WCOUP)
Prepayment Rate 100 PSA 150 PSA 200 PSA 250 PSA 300 PSA ‘ 400 PSA - 500 PSA 600 PSA -
+  Default Rate 0 PSA 0 PSA 0 PSA 0 PSA 0PSA 0 PSA 0 PSA 0 PSA
- Price in'1000/10000ths Steps +0 BP +0 BP +0 BP +0BP . +0BP +0 BP +0 BP- +0 BP
99.0358 5.16 5.19 5.21 5.23 5.26 5.29 5.33 5.36
99,1358 5.15 5.17 5.19 520 5.22 5.26 5.29 5.31
99.2358 . 5.13 5.15 5.16 5.18 5.19 522 524 5.26
99.3358 5.11 5.13 5.14 5.15 5.16 5.18 5.20 521
99.4358 5.10 5.10 5.11 5.12 5.13 5.14 5.16 5.17
99,5358 5.08 5.08 5.09 5.09 5.10 5.11 5.11 5.12
99.6358 5.06 5.06 5.06 5.07 5.07 5.07- 5.07 5.07
99,7358 5.05 5.04 5.04 5.04 5.04 5.03 5.03 5.02
99.8358 5.03 5.02 5.02 5.01 5.00 4,99 4.98 4.98
99.9358 5.01 5.00 4.99 4.98 4.97 4,96 494 4.93
100.0358 5.00 4.98 4,97 4.96 4.94 4,92 490 4.88
100.1358 4.98 4.96 4.95 4.93 4.91 4.88 4.86 4.83
100.2358 4.96 4.94 4.92 4.90 4.88 4.84 4.81 4.79
100.3358 4.95 4.92 4.90 4.87 4.85° 4,81 4,77 4.74
100.4358 493 4.90 4.87 4.85 4.82 4.77 473 4.69
100.5358 491 4.88 4.85 4.82 4.79 4.73 4.69 4.65
100.6358 4.90 4,86 4.83 4.79 4.76 4.70 4.64 4.60
- 100.7358 4.88 4.84 4.80 4.76 4.73 4.66 4.60 4.55
100.8358 4.86 4.82 4.78 4.74 4.69 4,62 4.56 4,51
100.9358 4.85 4.80 4.76 4.71 4.66 4.58 4.52 4,46
101.0358 4.83 4,78 4.73 4.68 4.63 4.55 448 441
101.1358 4.82 . 4.76 4.71 4.66 4.60 4.51 . 443 4.37
101.2358 4.80 4.74 4.69 4.63 4.57 4.47 439 4,32
101.3358 4.78 4.72 4.66 4.60 4.54 4,44 4.35 4,27
101.4358 477 4.70 464 457 4.51 4.40 431 423
Average Life: 8.01 6.22 5.05 4.25 3.68 2.98 2.58 2.31
Mod Duration: 6.02 4.94 4.18 3.62 3.21 - 2,67 - 2.34 2.11
Exp. 1st Pay: 06/25/04 06/25/04 06/25/04 06/25/04  06/25/04 06/25/04 06/25/04 06/25/04
Exp. Maturity: 12/25/23 10/25/20 01/25/18 09/25/15 07/25/13 10/25/10 06/25/09 - 10/25/08
o ' . Treasury Curve
TSY Yield TSY Yield
1 YR 0.000
2YR 0.000 7YR 0.000
JYR 0.000
5SYR 0.000 10 YR 0.000

The information herein has been provided solely by William J. Mayer Securities, LLC. Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein. The information herein is preliminary, and will be superseded by the applicable

prospectus supplement and by any other information subsequently filed with the Securities and Exchange Commission.
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15:34:15

2004-3
PPY: 300,000 PSA Wlllmm J. Mayer Securities, LLC 03120104

’ Deal: 2004-3 | | ?{5 X7
Price/Yield Table: Tranche 10, Class SHORT SEQ <SEQ,AD> |
Pricing Speed: Run’ Settles Rules from Collateral Term Coupon
300.000 PSA at Issuance 05/27/04 Script 359 5.7177
Class SHORT SEQ _Original Par Type Coupon
Tranche 10 $23,619,048 SEQ 5.5052 (WCOUP)
Prepaymerit Rate 100PSA _ 150PSA 200PSA ~ 250PSA"  "300PSA  400PSA  S00PSA 600 PSA -
Defauit Rate 0 PSA 0 PSA _0PSA O0PSA 0 PSA 0PSA -0 PSA 0 PSA
Prlce in 1000/10000ths Steps +0 BP +0 BP +0BP +0 BP.. +0 BP +0 BP +0 BP +0 BP-
100.2341 5.46 5.43 5.41 5.38 - 536 5.33 5.29 527
100.3341 5.44 5.41 5.38 5.35 5.33 5.29 525 522
100.4341 542 5.39 5.35 5.32 5.30 5.25 5.20 517
100.5341 5.40 5.36 5.33 529 5.26 521 - 5.16. 5.12
100.6341 5.38 5.34 5.30 526 5.23 517 5.11 5.07
100.7341 536 5.32 5.27 5.23 5.19 5.13 5.07 5.02
100.8341 5.34 5.30 5.25 5.20 5.16 5.09 5.02 4,97
100.9341 5.32 5.27 522 5.17 5.13 5.05 498 4.92
101.0341 5.31 5.25 520 5.14 5.09 5.01 - 4.93 4.87
101.1341 5.29 5.23 5.17 5.1 5.06 4.97 4.89 4.82
101.2341 5.27 5.21 5.14 5.08 5.03 4.93 4.85 477
101.3341 5.25 5.18 5.12 5.05 4.99 4.89 4.80 4.72
101.4341 5.23 5.16 5.09 5.02 4.96 4.85 4.76 4.67
101.5341 5.21 5.14 5.06 4.99 4.93 4.81 4.71 4.62
101.6341 5.20 512 5.04 4.96 4.89 4.77 4.67 4.57 .
101.7341 5.18 5.09 5.01 4.93 4.86 4,73 4.62 4,53
101.8341 5.16 . 5.07 4.99 4.90 4.83 4.69 . 4.58 4.48
101.9341 5.14 5.05 4.96 4.87 4.79 4.65 4.54 443
102.0341 5.12 5.03 4.93 4.84 4.76 4.62 4.49 4.38
102.1341 5.10 5.0t 4.91 4.81 4.73 4.58 445 433 .
102.2341 5.09 498 4.88 478 4.69 4.54 . 4.40 428
102.3341 5.07 4.96 4.86 . 4.76 4.66 4.50 - 436 4.23"
102.4341 5.05 4.94 4.83 473 4.63 4.46 432 4.19
102.5341 5.03 4.92 4.80 470 4.60 4.42 427 4.14
102.6341 5.01 4.90 4.78 4.67 4.56 438 4.23 4.09
Average Life: 6.92 5.42 4.45 3.81 3.36 2.78 2.43 2.19
Mod Duration: 5.33 4.40 3.75 3.28 295 2.50 2.21 2.00
Exp. 1st Pay: © 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04
Exp. Maturity: 04/25/20 05/25/17 01/25/15 01/25/13 08/25/11 11/25/09 12/25/08 05/25/08
Treasury Curve ’
TSY Yield TISY Yield
I YR 0.000
2YR 0.000 7YR 0.000
3YR 0.000
5YR 0.000 10 YR 0.000

The information herein has been provided solely by William J. Mayer Secunities, LLC. Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein. The information herein is preliminary, and will be superseded by the applicable
prospectus supplement and by any other information subsequently filed with the Securities and Exchange Commission.

APV O Businen Maneioht @ 102Q.2007 hy WallStreet Analvtics Inc. Tel: 650-266-9660. Page 1 of 1

Neither WSA nor WIM represents that the above informatian is accurate or complete



15:34:51

2004-3
PPY: 300,000 PSA William J. Mayer Securities, LL 0420104
)‘ e
' Deal 2004-3
Price/Yield Table: Tranche 11, Class SHORT SEQ <SEQ,AD>
Pricing Speed: Run Settles . Rules from Collateral .~ Term_. |. Coupon
300.000 PSA at Issuance 05/27/04 Script ' 359 5.7177
Class SHORT SEQ Original Par Type Coupon
Tranche 11 $25,000,000 SEQ 5.5052 (WCOUP)
Prepayment Rate - 100 PSA 150 PSA 200 PSA 250 PSA . 300PSA . 400PSA - SOO PSA 600 PSA
- Default Rate 0 PSA 0PSA . 0OPSA - OPSA- 0 PSA 0 PSA 0 PSA - 0 PSA
. Price in 1000/10000ths Steps +0 BP +0 BP +0BP . . +0BP .+0 BP "+0 BP - +0 BP . +0 BP
100.8437 5.29 523 5.18 5.13 5.09 5.01 . 4.95 4.89
100.9437 5.26 5.20 5.15 5.09 5.05 4.97 4.90 4.83
101.0437 5.24 5.17 5.11 5.06° 5.01 4.92 4.85 4.78
101.1437 5.22 5.15 5.08 5.02 4.97 4.88 4.80 4.72
101.2437 5.19 5.12 5.05 4.99 4.93 4.83 4.75 4.67
101.3437 5.17 5.09 5.02 4.95 4.89 4.79 470 4.61
101.4437 5.15 5.06 4.99 4.92 4.85 4,74 4.65 4.56
101.5437 5.12 5.04 495 - 4.88 4.81 470 4.59 4.50
101.6437 5.10 5.01 492 4.84 4.78 4.65 © 454 4.45
101.7437 5.08 498 4.89 4.81 4.74 4.61 4.49 4.39
101.8437 5.05 495 4.86 4.77 4.70 4.56 . 444 4.34
101.9437 5.03 4,93 4.83 4.74 4.66 452 . 4.39 428
102.0437 501 - 4.90 4.80 4.70 4.62 4.47 434 423
102.1437 4.99 4.87 4.76 4.67 4,58 4.43 429 4.17
102.2437 4.96 4.84 4.73 4.63 4.54 438 425 . 4,12
102.3437 4.94 4,82 4.70 4.60 4.50 434 4.20 4.07
102.4437 4.92 4,79 4.67 4.56 4.47 430 4.15 4.01
102.5437 4.90 4.76 4.64 4.53 4.43 4.25 4.10 3.96
102.6437 4.87 4.73 4.61 4.49 4.39 421 4.05 3.90
102.7437 4.85 4.71 4.58 4.46 435 4.16 4.00. - 3.85
102.8437 4.83 4,68 4.55 4.42 431 4.12 3.95 3.79 .
102.9437 4.8] 4.65 4.51 4.39 4.27 4.07 - 3.90 3.74
103.0437 4.78 4.63 4.48 435 424 4.03 3.85 3.69
103.1437 4,76 4,60 4.45 4.32 4.20 399 . 3.80 3.63
103.2437 4.74 4.57 442 4.28 4.16 3.94 3.75 3.58
Average Life: 5.19 4.17 3.54 3.11 2.81 2.40 213 1.93
Mod Duration: 4.28 3.57 3.10 2.77 2.53 2.19 1.96 1.79
Exp. 1st Pay: 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04
Exp. Maturity: 05/25/15 02/25/13 07/25/11 06/25/10 09/25/09 09/25/08 02/25/08  09/25/07
' Treasury Curve: ,
TSY Yield TS Yield
1 YR 0.000
2YR 0.000 TYR 0.000
3YR 0.000 :
5YR 0.000 10 YR 0.000

The information herein has been provided solely by William J. Mayer Securities, LLC. Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein. The information herein is preliminary, and will be superseded by the applicable
prospectus supplement and by any other information subsequently filed with the Securities and Exchange Comsmission.
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15:35.02

o - ) |
2004'3 . * LJ ! [ ] LJ
PPY: 300,000 PSA William J. Mayer Securities, LLC 0420104

v : | | Deal: 2004-3 CQ -
Price/Yield Table: Tranche 12, Class SHORT SEQ <SEQ,AD> -~

- Pricing Speed:- . Run Settles " Rules from Collateral .Term | Coupon
300.000 PSA at Issuance 05/27/04 Seript 359 5.7177
_Class SHORT_SEQ Original Par Type : Coupon
Tranche 12 $40,000,000 -SEQ 5.5052 (WCOUP)

" Prepayment Rate 100 PSA 150 PSA 200 PSA 250 PSA - 300 PSA 400 PSA - 500 PSA 600 PSA

.~ Default Rate OPSA - OPSA  OPSA OPSA - OPSA 0PSA O0PSA - 0PSA
Price in 1000/10000ths Steps -~ +0BP _  +0BP +0 BP +0 BP +0 BP +0 BP +0 BP +0 BP
100.8954 5.27 521 5.16 5.11 5.07 4.99 4.92 4.86
100.9954 5.25 5.19 - 513 5.08 5.03 4.94 4.87 4.81
101.0954 . 523 5.16 510 . 504 4.99 490 482 4.75
1011954 . 520 5.13 5.06 5.00 . 4.95 485 477 4.69
101.2954 5.18 5.10 5.03 4.97 4.91 4.81 4.72 4.64
101.3954 5.16 5.08 5.00 4.93 4.87 4.76 4.67 4.58
101.4954 5.13 5.05 4.97 4.90 4.83 4.72 4.62 4.53
101.5954 5.11 5.02 4.94 4.86 4.79 4.67 457 447
101.6954 5.09 4.99 491 4.83 4.75 4.63 4.52 4.42
101.7954 5.07 4.97 4.87 4.79 4.72 4.58 '4.47 436
101.8954 504 494 4.84 4.76 4.68 454 442 431
101.9954 5.02 491 4.81 472 464 4.50 4.37 4.25
102.0954 5.00 4.88 4.78 4.69 4.60 4.45 432 4.20
102.1954 4.97 4.86 4.75 4.65 4.56 4.41 4.27 4.15
102.2954 4.95 4.83 4.72 461 4.52 4.36 4.22 4.09
102.3954 - 4.93 4.80 4.69 4.58 4.48 4.32 4.17 4.04
102.4954 4.91 4.77 4.65 4.54 4.45 4.27 4.12 3.98
102.5954 4.88 475 4.62 451 4.41 423 4.07 3.93
102.6954 4.86 472 4.59 447 4.37 4.18 4.02 3.87
102.7934 4.84 1.69 4.56 4.44 433 4.14 3.97 3.82
102.8954 4.82 4.67 4.53 4.41 4.29 410 3.92 3.77
102.9954 4.79 4.64 4.50 437 4.25 4.05 3.87 3.71
103.0954 4.77 4.61 4.47 434 4.22 4.01 3.82 3.66
103.1954 - 4.75 4.59 444 4.30 4.18 3.96 3.78 3.61
103.2954 4.73 4.56 441 4.27 4.14 3.92 3.73 3.55
Average Life: 5.19 4.17 3.54 3.11 2.81 2.40 2.13 1.93
Mod Duration: 4.28 3.57 3.10 2.77 2.53 2.19 1.96 1.79

Exp. Ist Pay:  06/25/04 06/25/04 06/25/04 = 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04
Exp. Maturity: 05/25/15 02/25/13 07/25/11 06/25/10 09/25/09 09/25/08 02/25/08 09/25/07

Treasury Curve

TSY Yield TSY Yield
1 YR 0.000
2YR 0.000 7YR 0.000
3YR 0.000
5YR 0.000 10 YR 0.000

The information herein has been provided solely by William J. Mayer Securities, LLC. Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein. The information herein is preliminary, and will be superseded by the applicable
prospectus supplement and by any other information subsequently filed with the Secunities and Exchange Commission.

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



2004-3

4 15:35:12
PPY:300.000 PSA William J. M. ayer Securities, LLC 04720/04
Deal: 2004-3 _
Price/Yield Table: Tranche 13, Class ZBOND <SEQ,AD> /"_/]/Lw‘% In
/
Pricing Speed: Run: Settles Rules from Collateral. Term | Coupon.
300.000 PSA at Issuance © 05/27/04 Script ' 359 5.7177
Class ZBOND Original Par Type. . ~ Coupon
Tranche 13 $8,976,190 SEQ/Z 5.5052 (WCOUP)
Prepayment Rate 100 PSA~ 150 PSA - 200 PSA 250 PSA _ 300PSA  400PSA 500 PSA 600 PSA
‘ Default Rate 0PSA 0 PSA 0 PSA 0PSA” 0 PSA 0 PSA 0 PSA 0 PSA
Pnce in- 1000/10000ths Steps +0 BP +0 BP +0 BP _+0 BP +0 BP +0 BP . +0 BP " +0 BP
96.4673 5.82 5.88 5.95 6.03 6.11 6.25 6.37 6.47
96.5673 5.81 5.87 5.94 6.01 - 6.09 6.23 6.34 6.44
96.6673 5.80 5.86 593 6.00 6.07 6.21 6.31 6.42
96.7673 5.80 5.85 592 5.98 6.05 6.18 6.29 6.39
96.8673 5.79 5.84 5.90 597 6.04 6.16 6.26 6.36
96.9673 5.78 5.83 5.89 5.96 6.02 6.14 6.24 6.33
97.0673 577 5.82 5.88 5.94 6.00 6.12. 6.21 6.30
97.1673 5.76 5.81 5.87 5.93 5.99 6.10 6.19 6.27
97.2673 5.76 5.80 5.85 5.91 597 6.07 6.16 6.24
97.3673 5.75. 5.79 5.84 5.90 5.95 6.05 6.14 6.21
97.4673 5.74 5.78 5.83 5.88 5.93 6.03 6.11. 6.18
97.5673 5.73 577 5.82 5.87 5.92 6.01 6.09 6.15
97.6673 572 5.76 5.81 5.85 5.90 5.99 6.06 6.13
97.7673 5.72 5.75 579 5.84 5.88" 5.97 6.03 6.10
97.8673 5.71 5.74 5.78 5.82 5.87 5.95 6.01 6.07
97.9673 5.70 5.73 5.77 - 5.81 5.85 5.92 5.98 6.04
98.0673 5.69 572 5.76 5.79 5.83 5.90 5.96 6.01
98.1673 5.68 - 5:71 5.74 3.78 5.81 5.88 5.93 5.98
98.2673 5.68 5.70 5.73 5.717 5.80 5.86 . 5.91 5.95
98.3673 5.67 5.69 572 575 5.78 5.84 5.88 593
98.4673 5.66 5.68 5.71 5.74 576 5.82 5.86 5.90 .
98,5673 5.65 5.67 5.70 5.72 575 5.79 . 5.83 5.87
98.6673 5.64 5.66 5.68 571 5.73 5.77 5.81 5.84
98.7673 5.64 5.65 5.67 5.69 571 5.75 5.78 5.81
98.8673 5.63 5.64 5.66 5.68 5.70 5.73 5.76 578
Average Life: 13.40 10.76 8.73 7.24 6.18 4.87 4.16 3.66
Mod Duration: 12.83 10.31 8.39 6.98 5.98 4.72 - 4.03 3.55
Exp. Ist Pay: 05/25/15 02/25/13 07/25/11 06/25/10 09/25/09 09/25/08 02/25/08 09/25/07
Exp. Maturity:  04/25/20  05/25/17  0125/15  01/25/13  08/25/11 11/25/09  12/25/08 . 05/25/08
Treasury Curve
TS Yield - TSY Yield
1YR- 0.000
2YR 0.000 7YR 0.000
3YR 0.000
5YR 0.000 10 YR 0.000

The information herein has been provided solety by William J. Mayer Securities, LLC. Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein. The information herein is preliminary, and will be superseded by the applicable
prospectus supplement and by any other information subsequently filed with the Securities and Exchange Commission.

S caLe A1000 0T hat WallQtreat Analutice Ine Teb 650-266-9660

Page | of |

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



2004-3

15:35:22

' ‘ ' 7 }
[ ] L ] [ ] L]
PPY: 300,000 PSA William J. Mayer Securities, LLC 04120/04
Deal: 2004-3
Price/Yield Table: Tranche 14, Class ZBOND <SEQ,AD> /YWM‘Q’
- Pricing Speed: Run “Settles Rules from - Collateral Term Coupon
300.000 PSA at Issuance 05/27/04 Script 359 5.7177
Class ZBOND Original Par Type Coupon
Tranche 14 $4,879,762 SEQ/Z 5.5052 (WCOUP)
Prepayment Rate 100 PSA 150 PSA 200 PSA 250 PSA 300 PSA _ 400PSA  SO0PSA GO0 PSA
' Default Rate - 0 PSA 0 PSA OPSA  OPSA 0 PSA 0 PSA 0 PSA 0PSA
Price in.1000/10000ths Steps- +0 BP +0BP. - +0BP  +0BP +0BP .  +0BP +0 BP +0 BP
94.3477 5.89 5.95 6.03 6.14 6.26 6.51 6.73 6.90
94.4477 5.88 5.95 6.03 6.13 6.25 6.49 6.71 6.88
94.5477 5.87 5.94 6.02 6.1 6.23 6.47 6.69 6.85
94.6477 587 5:93 6.01 6.10 - 6.22 6.45 6.66 - 6.82
94.7477 5.86 5.92 6.00 6.09 6.21 6.44 6.64 6.80
94.8477 5.86 5.92 5.99 6.08 6.19 6.42 6.62 6.77
94.9477 5.85 5.91 5.98 6.07 6.18 6.40 6.60 6.75
95.0477 5.84 5.90 5.97 6.06 6.17 6.38 6.57 6.72
95.1477 5.84 5.89 5.96 6.05 6.15 6.36 6.55 6.69
95.2477 5.83 5.89 5.95 6.04 6.14 6.34 6.53 6.67
95.3477 5.83 5.88 5.94 6.03 6.13 6.33 6.51 6.64
95.4477 5.82 5.87 5.94 6.02 6.11 631 6.48 6.62
95.5477 5.81 5.86 5.93 6.00- 6.10 6.29 6.46 6.59
95.6477 5.81 5.86 592 599 6.09 627 6.44 6.57
95.7477 5.80 5.85 5.91 5.98 6.07 6.25 6.42 6.54
95.8477 5.79 5.84 5.90 5.97 6.06 6.24 6.39 6.51
95.9477 5.79 5.83 5.89 5.96 6.05 622 637 6.49
96.0477 5.78 5.83 5.88 '5.95 6.03 6.20 6.35 6.46
1 96:1477 5.78 5.82 5.87 5.94 6.02 6.18. 6.33 6.44
96.2477 577 5.81 5.86 5.93 6.01 6.16 6.31 6.41
96.3477 5.76 5.81 5.86 5.92 5.99 6.15 6.28 6.39
96.4477 5.76 5.80 5.85 591 5.98 6.13 6.26 6.36
96.5477 5.75 5.79 5.84 5.90 5.97 6.11 6.24 6.34
96.6477 5.75 5.78 5.83 5.89 5.95 6.09 6.22 6.31
96.7477 5.74 5.78 5.82 5.87 5.94 6.07 6.19 6.29
Average Life: 17.74 14.64 12.08 9.91 8.10 5.95 4.81 4.20
Mod Duration: 17.12 14.12 11.65 9.56 7.83 5.76 4.66 4.06
Exp. Ist Pay:  04/2520 052517 012515 - 0172513  08/25/11 112509  12/25/08  05/25/08
Exp. Maturity:  12/2523 1072520  01/25/18  09/25/15  07/25/13  10/25/10  06/25/09  10/25/08 |
Treasury Curve
TS Yield TSY Yield
1 YR 0.000
2 YR 0.000 7YR 0.000
3 YR 0.000
5 YR 0.000 10 YR 0.000

OT €l

The information herein has been provided solely by William J. Mayer Securities, LLC. Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein. The information herein is preliminary, and will be superseded by the applicable

prospectus supplement and by any other information subsequently filed with the Securities and Exchange Commission.

nra Manmvriahs @ 1089-2007 hy WallStreet Analytics, Inc. Tel! 650-266-9660.
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Neither WSA nor WIM represents that the above information is accurate or complete.



2004-3
PPY: 300.000 PSA

William J. Mayer Securities, LLC

Price/Yield Table: T

Deal: 2004-3

15:35:42
04/20/04

 Wwmie
ranche 25, Class ZBOND <SEQ> V&ML

Pricing Speed: Run Settles Rules from Collateral _Term Coupon
300.000 PSA " at Issuance 05/27/04 Script ' 359 5.7177
"Class ZBOND. Original Par . Type ~ Coupon’
Tranche 25 $5,800,000 SEQ/Z 6.6711 (WCOUP)
. Prepayment Rate 100 PSA 150 PSA 200 PSA 250 PSA 300 PSA 400 PSA " 5060 PSA 600 PSA
Default Rate 0 PSA 0 PSA 0PSA 0 PSA 0 PSA 0 PSA 0 PSA 0 PSA
Price in 1000/10000ths Steps +0 BP +0'BP +0 BP +0 BP +0 BP +0 BP- - +0 BP +0 BP
' 90.9765 6.26 6.30 6.37 6.47 6.61 7.15 7.75 8.12
91.0765 6.25 6.29 6.36 6.46 . 6.60 7.14 7.73 8.10
91.1765 6.25 6.29 6.36 6.45 6.59 7.13 7.71 . 8.07
- 91,2765 6.24 6.28 - 6.35 6.44 6.58 7.11 7.69 8.05
91.3765 6.24 6.28 6.34 6.44 6.57 7.10 7.67 8.02
‘91.4765 6.24 6.27 6.34 6.43 6.56 7.08 7.65 8.00
91.5765 6.23 6.27 6.33 6.42 6.55 7.07 - 7.63 7.97
91.6765 6.23 6.26 6.32 6.41 6.54 7.05 7.61 7.95
91.7765 6.22 6.26 6.32 6.41 - 6.54 7.04 7.59 7.92
- 91.8765 6.22. 6.25 -6.31 6.40 6.53 7.03 7.57 . 7.90
91.9765 6.21 6.25 6.31 6.39 6.52 7.01 7.54 7.88
92.0765 6.21 6.24 6.30 6.38 6.51 7.00 7.52 7.85
92.1765 6.20 6.23 6.29 6.38 6.50 6.98 7.50 7.83
92.2765 6.20 6.23 6.29 6.37 6.49 6.97 7.48 7.80
92.3765 6.19 6.22 6.28 6.36 6.48 6.95 7.46 7.78
92.4765 6.19 6.22 6.27 636 6.47 6.94 7.44 7.75
92.5765 6.18 6.21 6.27 6.35 6.46 6.93 7.42 7.73
92.6765 6.18 6.21 6.26 6.34 6.46 6.91 7.40 7.71
92.7765 6.17 6.20 6.26 6.33 6.45 6.90 7.38 7.68
92.8765 6.17 6.20 6.25 6.33 6.44 6.88 7.36 7.66
92.9765 6.16 6.19 6.24 6.32 6.43 6.87 . 7.34 7.63 -
93.0765 6.16 6.19 6.24 6.31 6.42 6.85 7.32 7.61
93.1765 6.15 6.18 6.23 6.30 6.41 6.84 7.30 7.59
93.2765 6.15 6.18 6.22 6.30 6.40 6.83 7.28 7.56
93.3765 6.15 6.17 6.22 6.29 6.39 6.81 7.26 7.54
Average Life: 24.21 21.48 18.68 15.97 13.36 8.05 5.54 4.63
Mod Duration: 22.73 19.86 17.10 14.54 12.12 7.56 5.33 4.45
Exp. 1st Pay: 12/25/23 10/25/20 01/25/18 09/25/15 07/25/13 10/25/10 06/25/09 10/25/08
Exp. Maturity: 05/25/34 05/25/34 05/25/34 05/25/34 05/25/34 05/25/34 07/25/10 04/25/09
Treasury Curve
TSY Yield ' " TSY Yield
1 YR 0.000
2 YR 0.000 7YR 0.000
3YR 0.000
5 YR 0.000 10 YR 0.000

The information herein has been provided solely by William J. Mayer Securities, LLC. Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein. The information herein is preliminary, and will be superseded by the applicable

prospectus supplement and by any other information subsequently filed with the Securities and Exchange Commission.

QFW Snfiware Canvricht © 1989-2002 by WallStreet Analytics, Inc, Tel: 650-266-9660.
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Neither WSA nor WJM represents that the above information is accurate or complete.



70043 :
PPY: 300.000 PSA

William J. Mayer Securities, LL

Price/Yield Table: Tranche 26, Class NAS-Z <SEQ>"

Deal: 2004-3

15:35:55
-04/20/04

Pricing Speed: Run’ Settles Rules from __Collateral Term Coupon
300.000 PSA at Issuance 05/27/04 Script ' 359 5.7177
Class NAS-Z Original Par Type Coupon.
. Tranche 26 $14,500,000 SEQ/Z 5.5052 (WCOUP)

- Prepayment Rate 100 PSA 150 PSA - 200PSA 250PSA - 300PSA  400PSA ~ 500PSA  600PSA
o+ - Default Rate 0 PSA 0PSA 0 PSA 0 PSA 0PSA 0 PSA OPSA .~ OPSA
Price in 1000/10000ths Steps +0BP -~ +0BP +0BP - - +0BP +0 BP +0 BP +0 BP +0 BP

' 95.8416 5.90 5.92 594 5.96 5.98 6.02 6.09 6.20
95.9416 5.89 5.91 5.93 5.95 5.97 6.01 6.08 6.19
96.0416 5.88 5.90 5.92 5.94 5.96 5.99 6.06 6.17
96.1416 - 3.87 5.89 591 5.93 5.95 5.98 6.05 - 6.15
96.2416 5.86 5.88 5.90 5.92 5.94 597 6.03 6.13
96.3416 585 5.87 5.89 591 5.93 5.96 6.02 6.12
96.4416 5.84 5.86 5.88 5.90 5.92 5.95 6.01 6.10 -
96.5416 5.83 5.85 5.87 5.89 591 5.93 5.99 6.08"
96.6416 5.83 5.85 - 5.86 5.88 5.89 5.92 .5.98 6.07
96.7416 5.82 5.84 5.85 5.87 5.88 5.91 5.96 6.05
96.8416 5.81 5.83 5.84 5.86 5.87 5.90 5.95 6.03
96.9416 5.80 5.82 5.83 5.85 5.86 5.89 5.94 6.02
97.0416 5.79 5.81 5.82 5.84 5.85 587 5.92 6.00
97.1416 5.78 5.80 5.81 5.83 5.84 5.86 591 5.98
97.2416 5.7 579 5.80 '5.82 5.83 5.85 5.90 .5.97
97.3416 5.76 5.78 5.79 5.81 5.82 5.84 5.88 5.95
97.4416 5.76 5.77 5.78 5.80 5.81 5.83 . 5.87 5.93

- 97.5416 5.75 5.76 5.77 5.78 5.80 5.81 5.85 5.91
97.6416 5.74 5.75 5.76 577 5.78 5.80 5.84 5.90
97.7416 5.73 5.74 575 5.76 5.77 5.79 5.83 5.88
97.8416 5.72 5.73 5.74 5.75 5.76 5.78 5.81 5.86
97.9416 5.71 5.72 5.73 -+ 574 5.75 5717 5.80 5.85
98.0416 5.70 5.71 5.72 5.73 5.74 575 5.78 5.83
- 98.1416 570 5.71 5.71 572 573 5.74 5.71 5.81
98.2416 5.69 5.70 5.70 5.71 5.72 5.73 5.76 5.80
Average Life: 15.28 13.67 12.45 11.51 10.75 9.62 7.96 6.38
Mod Duration: 11.81 10.97 10.30 9.75 9.30 8.58 7.37 6.07
Exp. 1stPay:  06/25/09  06/25/09 06/25/09 - 06/25/09  06/25/09  06/25/09  06/25/09  04/25/09
Exp. Maturity:  05/25/34 . 05/25/34  05/25/34  05/25/34  05/25/34  05/25/34  05/25/34  05/25/34
‘Treasury Curve
ISY Yield TSY Yield
1 YR 0.000
2YR 0.000 7YR 0.000
3YR 0.000
5YR 0.000 10 YR 0.000

The information herein has been provided solely by William J. Mayer Securities, LLC. Neither the issuer of the certificates nor any cf its affiliates makes any
representation as to the accuracy or completeness of the information herein. The information herein is preliminary, and will be superseded by the applicable

prospectus supplement and by any other information subsequently filed with the Securities and Exchange Commission.

e AL A 1800 00T ke Wallirest Analutics Ine Tel: 650-266-9660.

Page 1 of 1

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



15:36:04

2Q04-3 eyye ' : e e
PY: 300000 PsA William J. Mayer Securities, LLC 04120/04
]
Deal: 2004-3 .
Price/Yield Table: Tranche 28, Class B1 <SUB> /y
Pricing Speed: Run . Settles Rules from Collatera’i Term - Coupon
300.000 PSA " at Issuance ©05/27/04 Script ' 359 5:.7177
Class Bl Original Par Type - Coupon
Tranche 28 $6,742,500 SM-27 5.5052 (WCoup) -
Prepayment Rate = 100 PSA 150 PSA 200 PSA 250 PSA . 300 PSA 400 PSA . - 500 PSA 600 PSA .
E - - Default Rate 0 PSA 0 PSA - 0PSA 0PSA 0 PSA 0PSA- . 0 PSA 0 PSA
Price in'1000/10000ths Steps: +0 BP +0 BP +0 BP . +0'BP. +0 BP +0 BP .. +0 BP +0 BP
96.2508 5.95 5.98 6.00 6.02 6.04 6.07 6.10 6.12
96.3508 5.94 5.96 5.99 6.01 6.03 6.06 6.08 6.10
96.4508 . 5.93 5.95 5.97 5.99 6.01 6.04 6.07 6.09
96.5508 5.92 5.94 5.96 5.98 6.00 6.03 6.05 6.07"
96.6508 5.90 ‘ 5.93 5.95 5.97 5.98 6.01 6.03 6.05
96.7508 5.89 5.92 5.94 5.95 597 6.00 6.02 6.04
96.8508 5.88 5.90 5.92 5.94 5.95 - 5.98. 6.00 6.02
96.9508 5.87 5.89 591 5.93 5.94 5.97 5.99 6.00
97.0508 5.86 5.88 5.90 5.91 5.93 5.95 5.97 5.99
97.1508 5.85 5.87 5.88 5.90 5.91 5.94 595 5.97
97.2508 5.84 5.85 5.87 5.89 5.90 ©5.92 5.94. 5.95
97.3508 5.82 5.84 5.86 5.87 5.88 5.91 5.92 5.94
97.4508 5.81 5.83 5.84 5.86 5.87 5.89 5.91 5.92
97.5508 5.80 5.82 5.83 5.84 5.86 5.88 5.89 5.90
97.6508 5.79 5.81 5.82 5.83 5.84 5.86 5.88 - 5.89
97.7508 5.78 5.79 5.81 5.82 5.83 5.85 5.86 5.87
97.8508 5.77 5.78 5.79 5.80 5.81 5.83 5.84 5.86
97.9508 5.76 5.77 5.78 5.79 5.80 5.82 5.83 5.84
98.0508 5.75 5.76 5.77 5.78 5.79 5.80 5.81 5.82
98.1508 5.73 5.75 5.76 5.76 5.77 5.79 5.80 5.81
98.2508 5.72 5.73 5.74 5.75 5.76 5.77. 5.78 5.79
98.3508 571 5.72 5.73 5.74 5.74 5.76 . 577 5.77
98.4508 5.70 5.71 5.72 5.72 5.73 5.74 5.75 5.76
98.5508 5.69 5.70 5.70 5.71 5.72 5.73 5.73 5.74
98.6508 5.68 5.69 5.69 5.70 5.70 5.7 5.72 5.73
Average Life: 14.40 12.93 11.82 10.96 10.29 9.31 8.63 8.14
Mod Duration: 8.99 8.41 7.95 7.58 7.28 6.82 . 6.48 6.21
Exp. 1st Pay: 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04 06/25/04
Exp. Maturity: 05/25/34 05/25/34 05/25/34 05/25/34 05/25/34 05/25/34 05/25/34 05/25/34
' Treasury Curve
TSY Yield ' TSY Yield
1 YR 0.000
2YR 0.000 7YR 0.000
3YR 0.000 ‘
5YR 0.000 10 YR 0.000

The information herein has been provided solely by William J. Mayer Securities, LLC. Neither the issuer of the certificates nor any of its affiliates makes any
representation as to the accuracy or completeness of the information herein. The information herein is preliminary, and will be superseded by the applicable

prospectus supplement and by any other information subsequently filed with the Securities and Exchange Commission.
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