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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

$324,822,000 (Approximate)

STRUCTURED ASSET SECURITIES

CORPORATION, SERIES 2004-11X8
SENIOR/SUBORDINATE CERTIFICATES

To 10% Call
Cst. Payment E)I(E;ic;led Legal Expected
Approx war "' Window @ | ¢cE@ Final Ratings
Class Size (5) " Coupon / Margin 'P'{ (vrs.) {mos.) (%) Maturity (Moody’s/S&P) )
ATATT 62,819,000 | [LIBOR +0.12%]| 100 1-24 | 585% April 25, 2034 [Aaa/AAA]
AIB7 | 62,819,000 [2.68%] 100 | 1-24 | 385% | April 25,2034 [Aaa/AAA]
a2 30,825,000 (4.08%] 225 | 24-31 | 585% | April 25,2034 [Aaa/AAA]
A3 39,194,000 [4.71%] 305 | 31-44 | 585% | April 25,2034 [Aaa/AAA]
aa” 53,151,000 [5.81%] 500 | 44-88 | 585% April 25,2034 [Aaa/AAA]
As” 27,453,000 [6.25%) 835 | 88101 | 585% | April 25,2034 [Aa/AAA]
Ag 30,696,000 (5.63%] 643 | 37-101 | 585% April 25,2034 (Aaa/AAA]
M1 8,120,000 [5.80%)] - 555 | 37-101 | 3.35% | April 25,2034 (TBD)
M2 6,497,000 [6.00%] 553 | 37-101{ 1.35% | April 25,2034 [TBD]
M3'" 3,248,000 [6.00%] 459 | 37-90 { 035% April 25, 2034 [TBD]

* The above coupons are the expected values; however they will change and be finalized at pricing.

** The Class M1, M2, and M3 Certificates are not being offered herein.

(1) Bond sizes are based on the April 1, 2004 collateral balance (as shown on pages 21-29) The actual bond sizes will be based onthe May
1.2004 collateral balance. Subject to a permitted variance of + 3% in aggregate.

(2)  If the optional redemption is not exercised on the first optional redemption date, beginning withthe following Distribution Date, the
interest rate for cach Class A Certificate (other than the Class A1 A and A1B Certificates) will increase by 0.50% and the interest rate
for each Class of Subordinate Certificates will increase by 0.75%, subject to the Net Funds Cap.

(3)  The Certificates will be priced assuming 120% of the Prepayment Assumption (“PPC”). 100% of the Prepayment Assumption assumes
that, based on the life of the loan, prepayments start at 6% CPR in month one, increase by approximately 1.27% each month to 20%
CPR in month 12 and remain at 20% CPR thereafter.

(4)  The expected initial credit enhancement percentage includes the target overcollateralization, and will be supplemented by initial excess
spread of approximately 2.63% which will provide additional credit enhancement. As of the Closing Date, the aggregate balance of the
Centificates is expected to approximately equal the Cut -OfT Date loan principal balance.

{5) Al Classes of Senior Certificates are expected to be rated by S&P and Moody’s.

(6)  Accrued interest will not be applied to the Class A1A and A1 B Certificates (i.e., the Class A1 A and A1B Certificates will settle flat).

(6 The Class ATA. AIB, A2, A3, A4, A5, and A6 Certificates are the Senior Certificates; Classes M1, M2, and M3 are the Subordinate
Certificates.

(8)  The Class A6 Certificates are non-accelerating Senior Certificates.

This information does not constitute either an offer to sell vr a solicitation of an offer to buy any of the securities referred 1o herein. Offers to sell and
solicitations of offers 10 buy the securities are made only bv. and this information must be read in conjunction with, the fina! Prospecius Supplement and the
related Prospectus or. if not registered under the securities luws. the final Offering Memorandum (the "Offering Documeni”). Information contained herein
does not purport 1o be complete and is subject to the same qualificarions and assumptions, and should be considered by investors only in the light of the same
warnings, luck of assurances and representations and other precautionarv matters, as disclosed in the Offering Documeni. Information regarding the
underlving assers has been provided by the issuer of the securitics or an affiliate thereof and has not been independentlv verified by Lehman Brothers Inc. or
anv affiliate. The analvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by the
recipient hereof} regarding payments, interest rates, losses und other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc.. and any of its affiliates, make nu representation or warranty as to the actual rate or timing of pavmenis on any of the
underlving ussels or the pavments or vield on the securities. This information supersedes any prior versions hereof and will be deemed to be superseded by any
subsequent versions (including. with respect to any description uf the securities or underiving assets, the information conained in the Offering Document).

]
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

To Maturity
Est. Payment | Initial Legal
Approx. waL | Window | cE® Final Ratings
Class Size ($)" h Coupon / Margin '*'| (yrs.) (mos.) (%) Maturity {Moody’s/S&P) (3

ALAC 62.819,000 | [LIBOR +0.12%] | 100 1—24 | 585% | April25, 2034 [Aaa/AAA]
A" 62,819,000 [2.68%] 1 00 1—24 | 58% April 25, 2034 [Aaa/AAA]
A2'" 30,825,000 [4.08%] 225 | 24-31 | 585% | Aprit25.2034 |  [AawAAA]
a3'’” 39,194,000 [4.71%] 305 | 31-44 | 58% April 25,2034 [Aaa/AAA]
Aq'” 53.151,000 [5.81%] 500 | 44-88 | 585% | April25.2034 [Aaa/AAA)
As'" 27.453,000 [6.25%)] 1133 | 88-229 | 5.85% | April 25.2034 [Aag/AAA)
Ag Y 30,696,000 [5.63%) 6.58 | 37-226 | 585% | April 252034 (Asa/AAA]

MY 8120000 |  [580%] 596 | 37-149 | 3.35% | April 25,2034 [TBD)

M2 6,497,000 - (6.00%] 560 | 37-127 | 135% | April25,2034 | [TBD]

M3t 3,248,000 [6.00%] 450 | 37-90 | 035%| April 25,2034 [TBD]

* The above coupons are the expected values; however they will change and be finalized at pricing.

** The Class M1, M2, and M3 Certificates are not being offered herein.

M

(2)
&)
*®

(&)
6
(7)
(8

Bond sizes are based on the April 1, 2004 collateral balance (as shown on pages 21-29) The actual bond sizes will be based onthe May 1, 2004 collateral
balance. Subject to a permitted variance of + 5% in aggregate.

If the optional redemption is not exercised on the first optional redemption date, beginning with the following Distribution Date, the interest rate for each

Class A Certificate (other than the Class A1A and A 1B Centificates) will increase by 0.50% and the interest rate for each Class of Subordinate Certificates
will increase by 0.75%, subject to the Net Funds Cap.

The Certificates will be priced assuming 120% of the Prepayment Assumption (“PPC”). 100% of the Prepayment Assumption assumes that, based on the
life of the loan, prepayments start at 6% CPR in month one, increase by approximately 1.27% each month to 20% CPR in month 12 and remain at 20%
CPR thereafter.

The expected initial credit enhancement percentage includes the target overcollateralization, and will be supplemented by initial excess spread of
approximately 2.63% which will provide additional credit enhancement, As of the Closing Date, the aggregate balance of the Certificates is expected to
approximately equal the Cut -Off Date loan principal balance.

All Classes of Senior Certificates are expected to be rated by S& P and Moody’s.
Accrued interest will not be applied to the Class A1A and A 1B Centificates (i.e,, the Class A1A and A1B Certificates will settle flat).
The Class ATA, AIB, A2, A3, A4, A5, and A6 Centificates are the Senior Certificates; Classes M1, M2, and M3 are the Subordinate Certificates.

The Class A6 Centificates are non-accelerating Senior Cenificates.

This information does not constitute either an offer to sell or a solicitation of an ojfer to buy any of the securities referred to herein. Offers to setl and solicitations of offers 10 huy
the securities are made onfy by, and this information must be read in conjunciion with, the final Prospectus Supplement and the refated Prospectus or, if not registered under the
securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport 10 be complete and is subject to the same qualifications
and assumptions, and should be considered by investors only in the light of the sume warnings, lack of assurances and represeniations and other precautionary matters, as disclosed
in the Offering Document. Information regarding the underlving ussets has been provided by the issuer of the securities or an affiliate thereof and has not been independent!y
verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared on the basis of certuin assumpiions (including, in certain cases, assumptions
specified by the recipient hereof) regarding payments, interest rates. losses and other matters, including, but not limited to, the assumptions described in the Offering Document.
Lehman Brothers Inc.. and any of its affiliates, make no represeniation or warranty as to the actual rate or timing of pavments on any of the underlyving assets or the payments or
vield on the securities. This information supersedes any prior versions hercof and will be deemed 1o be superseded by any subsequent versions (including, with respect 10 anv
description of the securities or underlying assets, the information contained in the Qffering Document).

2
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Principal Payment Priority

Prior to the Stepdown Date or whenever a Trigger Event is in effect, all principal will be paid sequentially to
the Certificates until the aggregate Certificate Principal Amount equals the Pool Balance for such Distribution
Date as follows:

(I) Concurrently as follows:
.. To the Class A6 Certificates, the Class A6 Priority Amount; and
ii. Sequentially, as follows:
1. Tothe Class A1A and A1B Certificates pro-rata, until reduced to zero; and
2. Sequentiaily to the Class A2, A3, A4, and AS Certificates, until reduced to zero;
(II) Sequentially, to the Class M1, Class M2, and Class M3 Certificates.

On or after the Stepdown Date and as long as a Trigger Event is not in effect, principal will be first allocated to
the Class A Certificates as described in (I) above, so that the Senior Enhancement Percentage equals two times
the original Senior Enhancement Percentage. Principal will then be allocated as described in (If) so that the
credit enhancement behind each class equals two times the respective initial credit enhancement percentage for
each class, as a product of the current loan balance, subject to a floor equal to approximately 0.35% of the Cut-
Off Date loan principal balance.

The “Class A6 Priority Amount” for determining distributions of principal to the Class A6 Certificates for any
Distribution Date will be equal to the lesser of (1) the Class Principal Amount of the Class A6 Certificates
immediately prior to such Distribution Date and (ii) the product of (x) the Senior Principal Distribution
Amount, (y) the Class A6 Percentage and (z) the Class A6 Shift Percentage; provided, however, if prior to such
Distribution Date the aggregate Class Principal Amounts of the Class A1A, ALB, A2, A3, A4, and A5
Certificates have been reduced to zero, the Class A6 Priority Amount will equal 100% of the Senior Principal
Distribution Amount.

The “Class A6 Percentage” for any Distribution Date will be equal to the lesser of (1) 100% and (i1) the
percentage obtained by dividing (x) the Class Principal Amount of the Class A6 Certificates immediately prior
to such date by (y) the aggregate Class Principal Amount of the Class A Certificates immediately prior to such
date.

The “Class A6 Shift Percentage” for any Distribution Date occurring prior to the 37th Distribution Date (i.e.,
June 2007) will be 0%; for the 37th through 60th Distribution Dates, 45%; for the 61st through 72nd
Distribution Dates, 80%; for the 73rd through 84th Distribution Dates, 100%; and thereafter, 300%.

This information does not constitute either an offer 1o sell or a solicitation of an offer to buy any of the securities referred to herein. Offers to sell and solicitations of offers to buy
the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or. if not registered under the
securiiies laws, the final Offering Memorandun tthe "Offering Document”). Information contained herein does not purport to be complete and is subject 10 the same qualifications
and assumptions, and should be considered by investors only in the light of the same warnings, lack of ussurances and representations and other precautionary matiers, as disclosed
in the Offering Document. Information regarding the underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently
verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared on the basis of certain assumptions (including, in ceriain cases, assumptions
specified by the recipient hereof) regarding pavmenis, inierest rates, losses and other matters. including. but not limited to, the assumptions described in the Offering Document.
Lehman Brothers Inc., and any of its affilivtes. muke no representation or warranty as to the actual rate or timing of pavments on any of the underlyving asseis or the paymenis or
vield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by any subsequent versions (including. with respect to any
description of the securities or underiving assets. the information contained in the Offering Document)

3
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

The ‘‘Principal Remittance Amount’ for any Distribution Date will be equal to (a) the sum of (1) all principal
collected (other than in connection with Payaheads) or advanced in respect of Scheduled Payments on the
Mortgage Loans during the related Collection Period by the related Servicer or the Master Servicer (less
related unreimbursed Advances due to the Master Servicer, any Servicer or the Trustee with respect to such
Mortgage Loans, to the extent allocable to principal), (2) the principal portion of all prepayments in full or in
part received on the Mortgage Loans during the related Prepayment Period, (3) the outstanding principal
balance of each Mortgage Loan that was repurchased by the Seller during the related Prepayment Period (less
unrelated unreimbursed Advances due to the Master Servicer, any Servicer or the Trustee (solely in its capacity
as successor Master Servicer) with respect to such Mortgage Loans, to the extent allocable to principal), (4) the
principal portion of any Substitution Amount paid with respect to any replaced Mortgage Loans during the
related Prepayment Period allocable to principal, and (5) all Net Liquidation Proceeds, Insurance Proceeds and
any other recoveries collected with respect to the Mortgage Loans during the related Prepayment Period, to the
extent allocable to principal, minus (b) the percentage of any other costs, expenses or liabilities reimbursable to
the Master Servicer, a Servicer or the Trustee from the Interest Remittance Amount and not reimbursed
therefrom or otherwise.

The “Senior Principal Distribution Amount” for any Distribution Date will be equal to (a) prior to the
Stepdown Date or if a Trigger Event is in effect with respect to such Distribution Date, 100% of the Principal
Remittance Amount and (b) on or after the Stepdown Date and as long as a Trigger Event is not in effect, the
amount, if any, by which (x) the aggregate Class Principal Amount of the Senior Certificates immediately prior
to that Distribution Date exceeds (y) the Senior Target Amount (as defined herein).

The “Senior Target Amount” for any Distribution Date will be equal to the lesser of (a) the product of (i)
approximately [88.30%] and (ii) the Pool Balance for such Distribution Date and (b) the amount, if any, by
which (1) the Pool Balance for such Distribution Date exceeds (ii) approximately 0.35% of the Cut-Off Date
Balance.

The “Stepdown Date” is the later of (i) the Distribution Date upon which the Senior Enhancement Percentage
(as defined herein) doubles (i.e. meets the targeted Senior Enhancement Percentage), or (ii) the 37th
distribution date.

The “Senior Enhancement Percentage” for any Distribution Date will be the fraction, expressed as a
percentage, the numerator of which is the sum of the total Certificate Principal Amount of the Class M1, Class
M2, and Class M3 Certificates and the Overcollateralization Amount (which, for purposes of this definition
only, will not be less than zero) and the denominator of which is the aggregate loan balance after giving effect
to distributions on that Distribution Date.

This information does not consiituie either an offer to sell or & solicitation of un ofter 1o buv any of the securities referred to herein. Offers 10 sell and solicitations of offers to buy
the securities are made anly bv. and this information must be read in conjunciion with, the final Prospectus Supplement and the related Prospectus or. if not registered under the
securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be compleie and is subjeci to the same qualifications
and assumptions, and should he considered by investors only in the light of the same warnings, lack of assurances and representaiions and other precautionary matters, as disclosed
in the Offering Document. Information regarding the underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently
verified by Lefman Brothers inc. or any affifiate. The anafvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions
specified by the recipient hereof} regarding pavments, interest raies, losses and other manters, including, but not limited to, the assumptions described in the Offering Document.
Lehman Brothers Inc.. and any of iis affiliates, make no representation or warramy as 1o the aciual rate or timing of payments on any of the underlving assets or the payments or
vield on the securities. This information supersedes any prior versions hereof und will be deemed to be superseded by any subsequent versions (including, with respect to any

description of the securities or underlving assets, the information coniained in the Offering Document).
4
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Interest Payment Priority

The Interest Rates for Classes A1A, A1B, A2, A3, Ad, AS, A6, M1, M2, and M3 for any Accrual Period will
equal the lesser of (1) the rates stated or described on pages 1 and 2 and (ii) the Net Funds Cap (as defined
herein). Interest for the Class AIB, A2, A3, A4, AS, A6, M1, M2, and M3 Certificates will be calculated on a
30/360 basis. Interest for the Class A1A Certificates will be calculated on an actual/360 basis.

The “Accrual Period” for the Class A2, A3, A4, AS, A6, M1, M2, and M3 Certificates on each Distribution
Date will be the calendar month immediately preceding the month in which the related Distribution Date
occurs. The ““Accrual Period” for the Class A1A and Class A1B Certificates for each Distribution Date will be
the period beginning on the immediately preceding Distribution Date (or the closing date, in the case of the
first Accrual Period) and ending on the day immediately preceding the related Distribution Date.

The interest remittance amount for each Distribution Date will be allocated in the following Priority, to:

(1) To pay fees including the Servicing Fee and to reimburse the Servicer or Master Servicer for any
advances;

(2) To pay Current Interest and then to pay Carryforward Interest to the Class A1A, A1B, A2, A3, A4, AS,
and A6 Certificates; ‘

(3)  To pay the Class A1A, AIB, A2, A3, A4, AS, and A6 Certificates accrued and unpaid interest on any
Deferred Amounts previously allocated to such class, and then to pay any Deferred Amounts previously
allocated to such class;

(4)  To pay Current Interest and then to pay Carryforward Interest to Classes M1, M2, and M3 (the
“Subordinate Classes”), sequentially;

(5) To pay the Trustee and the Master Servicer, previously unreimbursed extraordinary costs, liabilities and
expenses, to the extent provided in the Trust Agreement;

(6)  Any interest remaining after the application of (1) through (5) above will be deemed excess interest for
such Distribution Date and will be distributed as principal, according to the Principal Payment Priorities
in effect for such Distribution Date, as needed to create or maintain the Overcollateralization Target;

(7)  To pay to the Class A1A, A1B, A2, A3, A4, AS, and A6 Certificates any Net Funds Cap Shortfall and
Unpaid Net Funds Cap Shortfall amounts;

(8)  To pay sequentially to the Class M1, M2, and M3 Certificates any Net Funds Cap Shortfall and Unpaid
Net Funds Cap Shortfall amounts;

(9)  Pro rata, to the Class A Certificates any unpaid interest on Deferred Amounts and any unpaid Deferred
Amounts;

(10) To pay the holders of the Class X Certificates; and
(11) All remaining amounts to the holder of the Class R Certificate.

This information does not constitute either an offer to sell or a soficiteiion of an ofier 10 buy any of the securities referred to herein. Offers to sell and solicitations of offers to buy
the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the
securities laws, the final Offering Memorandum (the "Offering Document”]. tnformation contained herein does not purport 1o be complete and is subject to the same qualificanons
and assumptions, and should be considered by investors onlv in the light of the sume warnings, lack of assurances and representutions and other precautionary matters, as disclosed
in the Offering Ducument. Information regarding the underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently
verified by Lehman Brothers Inc. or any affiliate. The analvses conwvined herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions
specified by the recipient hereof) regarding payments, interesi rates. losses and other matters, including, but not limited t0. the ussumptions described in the Offering Document.
Lehman Brothers Inc.. and any of its affiliates, make no represeniation or warranty 4s to the actual rate or timing of pavments on any of the underlving assets or the pavments or
vield on the securities. This information supersedes any prior versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any
description of the securities or underlving assets, the information contuined in the Offering Document).
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Current Interest

“Current Interest” for any Class of Offered Certificates for any Distribution Date will be the aggregate amount
of interest accrued at the applicable Interest Rate during the related Accrual Period on the Class Principal
Amount of that Class.

Carryforward Interest

“Carryforward Interest” for each Class of Offered Certificates for any Distribution Date will be the sum of (1)
the amount, if any, by which (x) the sum of (A) Current Interest for such Class for the immediately preceding

Distribution Date and (B) any unpaid Carryforward Interest from previous Distribution Dates exceeds (y) the

amount distributed in respect of interest on such Class on such immediately preceding Distribution Date, and

(2) interest on such amount for the related Accrual Period at the applicable Interest Rate.

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to herein. Offers to sell and solicitations of offers to buy
the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or. if not registered under the
securities laws, the final Offering Memorandum (the “Offering Document”). Information contained herein does not purport to be complete and is subject to the same qualifications
and assumptions, and should be considered by invesiors oniv in the light of the same warnings, lack of assurances and representations and other precautionary matters, as disclosed
in the Offering Document. Information regarding the underlving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently
verified by Lehman Brothers Inc. or any affiliaze. The unulvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions
specified by the recipient hereof) regarding payments. interest rates, losses and other matters, including. but not limited to, the assumptions described in the Offering Document.
Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing of payments on any of the underlying assets or the pavments or
vield on the securities. This information supersedes any prior versions hereof and will be deemed to be superseded bv any subsequent versions fincluding, with respect to any
description of the securities or underlving assets, the infurmation contained in the Offering Document).

6 Page _j_l_)_ot_?ﬁi



LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Interest Rate Cap

An Interest Rate Cap will be purchased by the Trust for the benefit of the Class A1A Certificates to (i)
protect against interest rate risk from upward movement in one-month LIBOR and (i1) diminish basis risk
associated with the fixed rate mortgage loans. The Interest Rate Cap is not subordinated to losses. The
twenty-four month Interest Rate Cap will have a strike rate of 3.00%. It will contribute cash in the event
one-month LIBOR rises above the strike rate.

The Notional Balance of the Interest Rate Cap will be equal to the following schedule:

Distribution Dates (Months) Notional Balance for Interest
Rate Cap
1 $62.819,000.00
2 60,930,436.66
3 59,295 45592
4 57,597,564 .93
5 55,756,560.88
6 53,775,718.91
7 51,658,757.25
8 49 409,827.94
9 47.131,590.69
10 44 824,979.33
11 42.491,109.39
12 40,132,052.83
13 37,752,689.76
14 35413,172.91
15 33,112,840.15
16 30.851,040.27
17 28,627,132.87
18 26,440,488.10
19 24,290,486.56
20 22,176,519.07
21 20,097,986.55
22 18,054,299 81
23 16,044,879.43
24 14,069,155.55

On each Payment Date, the cap provider will make payments equal to the product of (a) the excess, if any, of
one-month LIBOR for such determination date over the strike rate, (b) the actual number of days in the
corresponding accrual period for the transaction divided by 360, and (c) the lesser of the notional balance set
forth above and the class principal amount of the Class A1 A Certificates. Payments received under the Interest
Rate Cap will only be available to benefit the Class A1A Certificates or, in certain cases, the Class X
Certificates.

This information does not constitute either an vffer to sell or a solicitation of an offer 1o buy uny of the securities referred to herein. Offers to sell and solicitations of offers to buy
the securities are made onlv by, and this information must be read in conjunction with. the fina! Prospectus Supplement and the related Prospectus or, if not registered under the
securities laws, the final Offering Memorandum (the "Qffering Document”). Information contained herein does not purpart to be complete and is subject to the same qualifications
and assumptions, and should be considered by investors only in the light of the same warnings, lack uf assurances and representations and other precautionary matters, as disclosed
in the Offering Document. Information regurding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has not been independently
verified by Lehman Brothers inc. or any affiliaie. The analyses contained herein have been prepared on the basis of certain assumptions (inchuding, in certain cases, assumptions
specified by the recipient hereof) regarding payments, interest rates, losses and other matters, including. but not limited to, the assumptions described in the Offering Document.
Lehman Brothers Inc.. and any of its affiliutes. make no representation or warranty as to the acival rate or timing of pavments on any of the underiving assets or the payments or
vield on the securities. This informaiion supersedes any prior versions hereof and will be deemed 10 be superseded by any subsequent versions tincluding. with respect to any
description of the securities or underlving assets. the information comained in the Offering Document).
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LEHMAN BROTHERS RESIDENTIAL M ORTGAGE FINANCE

Net Funds Cap

The “Net Funds Cap” for each Distribution Date will be the annual rate equal to the product of (x) the
weighted average Net Mortgage Rate and (y) with respect to the Class ALA Certificates, a fraction, the
numerator of which is 30 and the denominator of which is the actual number of days in the accrual period,
provided that with respect to the other classes of Certificates clause (y) will be equal to 1.

The “Net Mortgage Rate” with respect to any Mortgage Loan will be the Mortgage Rate thereof reduced by the
Servicing Fee Rate.

Net Funds Cap Shortfall

With respect to each Distribution Date, to the extent that (a) the amount of interest payable to a Class
calculated using the rate stated or described on pages 1 and 2 exceeds (b) the amount of interest paid on such
class calculated using the Net Funds Cap (such excess, a “Net Funds Cap Shortfall”), that Class will be entitled
to the amount of such Net Funds Cap Shortfall and any Unpaid Net Funds Cap Shortfall, plus interest thereon
at the applicable Interest Rate, before the Class X and Class R Certificates are entitled to any distributions.
The “Unpaid Net Funds Cap Shortfall” for any Class of Certificates on any Distribution Date will be the
aggregate of all Net Funds Cap Shortfalls for such Class for all previous Distribution Dates, together with
interest thereon at the applicable Interest Rate, less all payments made with respect to such Class in respect of
such Net Funds Cap Shortfalls on or prior to such Distribution Date.

Losses

Losses that are not covered by mortgage insurance are allocated in the following order: excess spread,
overcollateralization, the Class M3 Certificates, the Class M2 Certificates, the Class M1 Certificates, and then
the Class A Certificates (pro-rata). Any Applied Loss Amounts allocated to the Certificates will become
Deferred Amounts (as defined herein). The allocation of losses to a class will result in a write-down of its
principal amount and is referred to as an “Applied Loss Amount.”

Deferred Amount

With respect to each Distribution Date, the “Deferred Amount” for each Class of Certificates will be equal to
the amount by which (x) the aggregate of Applied Loss Amounts previously applied in reduction of the Class
Principal Amount thereof exceeds (y) the aggregate of amounts previously distnibuted in reimbursement
thereof.

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to herein. Offers to sell and solicitations of offers to buy
the securities are made only by, and this information must be read in conjunciion with. the final Prospectus Supplement and the related Prospecius or, if not registered under the
securities laws. the final Offering Memorandum (the "Offering Document”). [nformation contained herein does not purport to be complete and is subject to the same qualifications
and assumptions, and should be considered by investors only in the light of the same warnings, lack of assurances and representations and other precautionary matters, as disclosed
in the Offering Documeni. Information regarding the underlving assers has been provided by the issuer of the securities or an affiliate thereof and has not been independently
verified by Lehman Brothers Inc. or any affiliate. The analvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions
specified by the recipient hereof) regarding payments, interest raies, losses and other matters, including, but not limited to, the assumptions described in the Offering Document.
Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing of pavmenis on any of the underlying assets or the payments or
vield on the securities. This information supersedes any prior versions hereof and will be deemed to be superseded by anv subsequent versions (including, with respect 10 any

description of the securities or underlving assets, the information containcd in the Offering Document).
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

10% Optional Redemption

The transaction can be called by the Master Servicer, Aurora Loan Services Inc. (“Aurora,” an affiliate of
Lehman Brothers), on any Distribution Date on which the aggregate principal balance of the loans is reduced
to less than or equal to 10% of the Cut-off Date loan principal balance. If the optional redemption is not
exercised on the first available Distribution Date by Aurora, then beginning with the following Distribution
Date. the interest rate for each of the Class A Certificates (other than the Class A1A and A1B Certificates) will
increase by 0.50% and the interest rate for each Class of Subordinate Certificates will increase by 0.75%,
subject to the Net Funds Cap.

Origination and Servicing

The majority of the Mortgage Loans were originated by Aurora (62.7%) and Greenpoint (18.7%). 77.6% of
the Mortgage Loans are serviced by Aurora.

Credit Enhancement
Subordination

The Senior Certificates will have limited protection by means of the subordination of the Subordinate Classes.
The Senior Certificates will have the preferential right to receive interest due to them and principalavailable
for distribution over Classes having a lower priority of distribution. Similarly, the Class M1 Certificates will
be senior in right of priority to the Class M2 Certificates and Class M3 Certificates; the Class M2 Certificates
will be senior in right of priority to the Class M3 Certificates. If on any Distribution Date after giving effect to
all realized losses and distributions of principal on such Distribution Date. the aggregate Certificate Principal
Amount exceeds the aggregate loan balance, the Certificates will be reduced by the Applied Loss Amount in
inverse order of priority of distribution until the Class M3 Certificates, Class M2 Certificates, Class M1
Certificates, and then the Class A Certificates (pro-rata) have been reduced to zero.

Overcollateralization

Excess interest will be used to pay down the certificates so the aggregate loan balance exceeds the aggregate
certificate balance (Overcollateralization). Excess spread will be used to create or maintain the
Overcollateralization Target. As of the Closing Date, the aggregate balance of the Certificates is expected to
approximately equal the Cut-off Date loan principal balance,

The “Overcollateralization Target” for any Distribution Date (1) prior to the Stepdown Date or if a Trigger
Event is in effect with respect to such Distribution Date, is equal to approximately 0.35% of the Cut-Off Date
loan principal balance and (ii) on or after the Stepdown Date and as long as a Trigger Event is not in effect, is
equal to 0.70% of the Pool Balance for such Distribution Date, subject to a floor of 0.35% of the Cut-Off Date
loan principal balance.

’

This information does not constitute either an offer 1o sell or u solicitation of an offer to buy any of the securities referred to herein. Offers to sell and solicitations of ofiers 1o buy
the securities are made only by, and this information must be read in conjunction with, the final Prospecius Supplement and the related Prospectus or, if not registered under the
securities laws, the final Offering Memorandum (the "Offering Document™). Information contained herein does nut purport to be complete and is subject to the same qualifications
and assumptions. and should be considered by investors only in the light of the same warnings, lack of assurances and representations and other precautionary matters, as disclosed
in the Otfering Document. Information regarding the underiving assets has been provided by the issuer of the securities or an affifiate thereof and has not been independeniiy
vertfied by Lehman Brothers Inc. or any affiliate. The anualvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions
specificd by the recipient hereof) regarding pavments. interest rates, losses and other matters, including. but not limited to, the assumptions described in the Offering Document.
Lehmun Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing of payments on any of the underlying assets or the payments or
vield vn the securisies. This information supersedes any prior versions hereof and will be deemed to be supcrseded by any subsequent versions (including, with respect to any
description of the securities or underlving assets, the informaiion contained in the Offering Document).
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Trigger Event

A “Trigger Event” will have occurred with respect to any Distribution Date if (i) the Rolling Three Month
Delinquency Rate as of the last day of the immediately preceding month equals or exceeds [50%] of the Senior
Enhancement Percentage for that Distribution Date or (ii) a Cumulative Loss Trigger Event has occurred.

A “Cumulative Loss Trigger Event” will have occurred with respect to any Distribution Date if the fraction,
expressed as a percentage, obtained by dividing (x) the aggregate amount of cumulative Realized Losses
incurred on the Mortgage Loans from the Cut-off Date through the last day of the related Collection Period by
(y) the Cut-off Date loan principal balance, exceeds the applicable percentages described below with respect to
such Distnibution Date:

Distribution Date Loss Percentage
June 2007 through May 2008 [1.00%)]
June 2008 through May 2009 [1.25%]
June 2009 through May 2010 - [1.50%]
June 2010 and thereafter [1.75%]

The “Rolling Three Month Delinquency Rate” with respect to any Distribution Date will be the average of the
Delinquency Rates for each of the three (or one and two, in the case of the first and second Distribution Dates)
immediately preceding months.

The “Delinquency Rate” for any month will be the fraction, expressed as a percentage, the numerator of which
1s the aggregate outstanding principal balance of all ‘of the Mortgage Loans 60 or more days delinquent
(including all foreclosures and REO Properties) as of the close of business on the last day of such month, and
the denominator of which is the aggregate loan balance as of the close of business on the last day of such
month.

This information does not constitute either an offer to sell or a soficitation of an offer to buy any of the securities referred 1o herein. Offers to sell and solicitations of offers to buy
the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the
securities faws, the final Offering Memorandum (the "Offering Document”}. Information contained herein does not purport 10 he complete and is subject to the same gualifications
and assumptions. and should be considered by investars oniyv in the light of the same warnings, lack of assurances and represeniations and other precautionary matters, as disclosed
in the Offering Ducument. Information regarding the underiving assets has been provided by the issuer of the securities or an affiliate thereof and has not been independenily
verified by Lehman Brothers Inc. or any affitiate. The analvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases. assumptions
specified by the recipient hereof) regarding pavmenis. interest rales. losses and other matiers, including, b not limited 10, the assumptions described in the Offering Document.
Lehman Brothers Inc.. and any of its affiliates, make no representation or warranty as to the actual rate or timing of puymenis on any of the underlying assets or the payments or
vield on the securities. This information supersedes any prior versions hereof and will be deemed to be superseded by uny subsequent versions (including, with respect 10 any

description of the securities or underlving assets, the information comained in the Offering Document).
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LEHMAN BROTHERS

RESIDENTIAL MORTGAGE FINANCE

AlA

[Aaa/AAA]
LIBOR +0.12%

AlB

[Aaa/AAA]

2.68%

A2
[Aaa/AAA]

4 ()8“/()

A3
[Aaa/AAA]

471 %

A4
[Aan/AAA]

5.81%

AS
[Aaa/AAA]

6.25%

Ab

fAaa/AAA]
5.63%

IPrincnpul will be paid sequentially to:

I. Class ATA and A1B Certificates (pro-rata)

2. Class A2. A3, A4, and A5 Certificates (sequentially)

Class A6 15 a senior non-accelerating class subject to a lock-out
period of 36 months with respect to Principal Payments.

M1

[TBD]
5.80%

For the first 36 months or when a Trigger Event is in effect the
[Class M 1. M2, and M3 Certificates will not receive

payments of principal.

M2
(TBD}
6.00%

M3
{(TBD)
6.00%

This information does not constitute either an uffer to sell or a solicitation of an offer to buy any of the securities referred to herein. Offers to sell and solicitations of offers to buy
the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or. if not regisiered under the
securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport 1o be complete and is subject io the same qualifications
and assumptions, and should be considercd by investors only in the light of the same warnings, lack of assurances and representations and other precautionary matters, as disclosed
in the Offering Document. Information regarding the underiving assets has been provided by the issucr of the securities or an affiliate thereof and has not been independently
verified by Lehman Brothers Inc. or uny affiliote. The analvses contained herein have been prepared on the basis of certain assumptions (including, in certain cases, assumptions
specified by the recipient hereof) regarding puvments, interest rates, losses and other matters. including. bus not limited to, the assumptions described in the Offering Document.
Lehman Brothers Inc., and any of its affiliates. make no representation or warranty as to the actual rate or timing of pavments on any of the underlying assets or the pavmenis or
vield on the securities. This information supersedes any prior versions hereof and will be deemed 10 be superseded by any subsequent versions (including, with respect to any
description of the securities or underiving assets. the information contained in the Offering Document).
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Contacts

MBS Trading and Structuring  Rich McKinney (212) 526-8320
Khalil Kanaan {212) 526-8320
David Rashty (212) 526-8320

MBS Banking Joe Kelly (212) 5264274
Brian Lin (212) 526-0876
Vanessa Farnsworth (212) 526-6773

This information does not constinue cither an offer to sell or a solicitation of an offer 1o huy any of the securities referred to herein. Offers 1o sell and solicitations of
offers to buy the securities ure made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the reluted Prospectus or, if not
registered under the securities laws, the final Offering Memorandum (the "Offering Document™). Information contained herein does nol purport io be complete and is
subject to the same qualifications and ussumptions. and should be considered by investors only in the light of the same warnings, lack of assurances and representations
and other precautionary matters, us disclosed in the Offering Document. Information regurding the underlving assets has been provided by the issuer of the securities or
an affiliate thereof and hus not been indcpendently verified by Lehman Brothers Inc. or any affitiate. The analyses contained herein have been prepared on the basis of
certain assumptions {including. in certuin cases, assumptions specified by the recipient hercof) regarding payments, interest rates, losses and other matiers, including, but
not limited 1o, the assumptions described in the Offering Document. Lehman Brothers Inc.. and anv of its affiliates, make no represemarion or warraniy os to the actual
rate or timing of pavments on any of the underlying assets or the payments or vield on the securities. This information supersedes any privr versions hereof and will be
deemed to be superseded by any subscquent versions (including, with respect to any description of the securities or underlying assets. the information contained in the

Offering Document).
2 Page_llo of 38’



LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Summary of Terms

Issuer: Structured Asset Securities Corporation 2004-11XS
Depositor: Structured Asset Securities Corporation
Trusiee: LaSalle National Association

Master Servicer: Aurora Loan Services Inc,
Underwriter: Lehman Brothers fnc.
Distribution Date: 25" of each month, or the next succeeding Business Day
Cut-0ff Date: May 1, 2004
Expected Closing Date: May 28, 2004

Expected Settlement Date: May 28, 2004 through DTC, Euroclear or Cedel Bank

Delav Days:

First Pavment Date:

Day Count:

Collection Period:

Servicing Fee:

24 day delay — All Classes (except for Class A1A and A1B Certificates, which will
have a zero day delay)

June 25,2004

30/360 for all classes (except for the Class ATA Certificates, which will be
actual/360)

pi day of prior month through 1** day of month of such distribution

0.25% of the pool principal balance annually, except for approximately 4.64% of the

mortgage loans which have a servicing fee greater than 0.25% of the pool balance
annually.

Clearmg/Regisiration: Book-entry through DTC, Euroclear, and Cedel

Denomination: Minimum $25,000; increments $1 in excess thereof for the Senior Certificates.
Minimum $100,000; increments $1,000 in excess thereof for the Class M1, M2, and
M3 Certificates.

SMMEA Eligibility: All classes, other than the Class M2 and M3 Certificates, are expected to be
SMMEA eligible.

ERISA Eligibility: All Classes are expected to be ERISA eligible.

Tax Status: REMIC for Federal income tax purposes.

This information does not constitute either an offer to sell or a solicitation of an offer 1o buy any of the securities referred to herein. Offers to sell and solicitations of
offers to buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or, if not
registered under the securities laws, the final Offering Memorandum (ihe "Offering Document”). Information contained herein does not purport to be complete and is
subject 1o the same qualifications and assumptions, and should be considered by investors only in the light of the same warnings. lack of ussurances and representations
and other precaiitionary maters, as disclosed in the Qffering Document. Information regarding the underlying assets has heen provided by the issuer of the securities or
an affiliare thereof and has not been independently verified by Lehman Brothers Inc. or any affiliate. The analvses contained herein have been prepared on the basis of
certain assumpiions {including, in certain cases, assumptions specified by the recipient hereof) regarding pavmenis, interest rates, losses und other matters, including, but
not limited to, the assumptions described in the Offering Document. Lehman Brothers Inc., and any of its affiliates, make no represeniation or warranty as to the actual
rate or timing of pavments on any of the underlying assets or the pavments or vield on the securities. This information supersedes any prior versions hereof and will be
deemed 10 be superseded by any subsequent versions (including. with respect to any description of the securities or underlving assets. the information contained in the

Offering Document).
B Page |7 of 3%



LEHMAN BROTHERS

RESIDENTIAL M ORTGAGE FINANCE

Class A1A Discount Margin Table (DMs are expressed in basis poi'nts)")m -

75PPC 90PPC 100PPC 120PPC 150PPC 175PPC 200PPC
Price DM Duration DM Duration DM Duration DM Duration| DM Duration DM Duration DM Duration
99-06 | 574 .50 | 75.03 128 | 8111 117 93.04 1.00 | 11038 0.82 | 12454 072 13848 D64
99-08 61.58 70.15 75.77 86.77 102.77 115.84 128.66
99-10 1 5743 65.28 70.43 80.51 95.17 107.14 118.89
99-12 4 5328 60.42 65.10 74.25 $7.58 98.46 109.13
99-14 | 4914 55.56 50.77 68.00 79.99 89.78 99.38
99-16 | 4500 1.51 | 50.70 129 | 5444 117 61.76 1.00 | 72.41 082 | 8111 0.72 £9.64  0.64
99-18 | 4p.56 45.85 49.12 55.52 64.84 72,44 79.91
99-20 36.73 41.00 43.%0 49.29 57.27 63.78 70.18
99-22 | 3260 36.16 38.49 43.06 49.71 55.14 60.46
99-24 28.47 31.32 3318 36.84 4213 46.49 50.75
99-26 | 2435 1.51 | 2648 120 ] 27.88 117 30.62 1.00 | 34.60 0.82) 3736 0.72 4105 0.64
99-28 20.23 21.65 22.58 24.41 27.06 29.23 3136
99-30 16.11 16.82 17.29 18.20 19.53 20.61 21.68
10000 | 1500 12.00 12.00 12.00 12.00 12.00 12.00
10002 7.89 7.18 6.72 5.80 4.48 3.40 2.33
10004 1 399 151 ] 237 129 | 144 1.18 -0.39 1.00 | -3.04 083 -520 0.72 733 0.64
10006 1 g32 .2.45 3.84 -6.57 -10.53 -13.79 -16.98
10008 | 44 -7.25 911 -12.75 -18.05 22.37 26,62
10010 | g5 -12.05 1438 -18.93 .25.55 -30.95 .36.25
100-12 | 1560 -16.85 19.64 -25.10 -33.04 -39.52 -45.88
100-14 | 1669 1.52 | -21.65 1.29 | -24.90 1.18 -31.26 1.01 | -40.52 0.83 | -48.08 0.73 5549 0.65
100-16 | 54 77 -26.44 30.15 3742 -48.00 -56.63 -65.10
100-18 1 2485 -3i.22 -35.40 -43.58 5547 -65.18 -74.70
10020 | >g93 -36.01 -40.64 -49.72 -62.93 -73.72 -84.30
10022 | 3300 -40.78 -45.88 -55.87 -70.39 -8225 -93.88
100-24 | 3707 1.52 | -45.56 130 | -51.12 118 | -6201 1.01 ] -77.84 0.83 | -90.77 0.73 | -10346  0.65
100-26 | 414 -50.33 -56.35 -68.14 .85.29 -99.29 -113.02
::"é;‘" 1516 1.290 1175 1.000 0.822 0.718 0.639
WAL to
Maturiny] 1516 1.290 1.175 1.000 0.822 0.718 0.639
gr;' 6/25/2004 6/25/2004 6/25/2004 6/25/2004 6/25/2004 6/25/2004 6/25/2004
f,ij’ 6/25/2007 1212512006 9/25/2006 5/25/2006 1272512005 9/25/2005 7/25/2005

TLibor =1.10%

2 To 10% Optional Redemption

This information does not constitute either an uvifer to sell or a solicitation of an offer to buy any of the securities rejerred to herein. Offers to sell and solicitations of
affers to buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or, if not
regisiered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete and is
subject to the same qualifications and assumptions. and should be considered by investors only in the light of the sume warnings, lack of assurances and representations
and other precautionary matters, as disclosed in the Offering Document. Information regarding the underlving assets has been provided by the issuer of the securities or
The analvses contained herein have been prepared on the basis of
certain assumptions {including, in certain cases, assumptions specified by the recipient hereof) regarding pavments, interest rates, losses and other matters, including, but
not limited to. the assumptions described in the Oftering Document. Lehman Brothers Inc., and any of its affiliaies. make no representation or warranty as to the actual
rate or timing of pavmenis on any of the underlving assets or the pavments or yield on the securities. This information supersedes any prior versions hereof and will be
deemed to he superseded by any subsequent versions (including. with respect to any description of the securities vr underiving assets, the information comained in the
Ojfering Document).

an affiliate thereof and has not been independentiy verified by Lehiman Brothers Inc. or any affiliate.
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LEHMAN BROTHERS

RESIDENTIAL MORTGAGE FINANCE

Class A1B Yield Table (Yields are expressed in %)Y

75PPC 90PPC 100PPC 120PPC 150PPC 175PPC 200PPC
Price Yield Duration| Yield Duration| Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
99-06 326 145 3.35 124 | 3.4 113 | 3.54 0.96 | 3.72 0.80 | 3.86 070 4.0 0.62
99-08 3.21 3.30 336 3.47 3.64 3.77 3.9
99-10 3.17 3.25 3.30 3.4 3.56 3.68 3.80
99-12 3.13 3.20 3.25 3.34 3.48 3.59 370
99-14 3.08 315 3.19 3.28 3.40 3.50 3.60
99-16 304 145| 310 124 3.4 113 | 321 0.97 | 3.32 0.80 | 3.41 070 350 0.62
99-18 3.00 3.05 3.08 315 3.24 3.32 3.40
99-20 2.95 .00 3.03 3.08 316 3.23 3.30
99-22 2.91 2.95 2.97 3.02 3.09 314 3.20

99-24 2.87 2.90 2.92 2.95 3.01 3.05 310
99-26 282 146 | 2.85 124 | 2.86 14| 289 097 293 080 | 2.96 070 300 062
99-28 2.78 2.80 281 2.82 2.85 2.87 2,90
99-30 2.74 2.75 2.75 2.76 2.77 2.78 2.80
10000 { 5 79 270 2.70 2.70 2.70 2.70 2.70
10002 | 565 2.64 2.64 2.63 2.62 2.61 2.59
10004 | 56 146 | 2.59 125 2.59 114 | 2.57 0.97 | 2.54 0.80 | 252 070 250 062
10006 | 5 57 2.54 2.53 2.50 2.46 243 2.40
10008 | 555 2.49 2.48 2.44 2.38 2.34 2.30
10010 | 548 244 2.42 237 231 2.25 2.20
100-12 | 544 2.40 2.37 2.31 2.23 2.16 210
100-14 | 2 40 146 | 235 125 231 114 | 2.25 097 | 215 0.80 | 2.07 070 200 0.63
100-16 | 535 230 2.26 2.18 2.07 1.99 1.50

100-18 1 53 225 2.20 2.12 2.00 (.90 1.80
10020 | 559 2.20 2.15 2.06 1.92 1.81 1.70
10022 | 503 215 2.09 1.99 1.84 1.72 1.60
100-24 1518 147! 210 125 | 2.04 114 | 193 098 1.77 0.81 | 1.63 071 150 063
10026 | 5 14 2.05 1.99 1.86 1,69 1.54 1.40

WAL to

Call 1.516 1.290 1.175 1.000 0.822 0.718 0.639

WAL to

Maturity | 1516 1.290 1175 1.000 0.822 0.718 0.639

EL’;‘ 6/25/2004 6/25/2004 6/25/2004 6/25/2004 6/25/2004 6/25/2004 6/252004
k:j‘ 6/25/2007 12/25/2006 9/25/2006 5/25/2006 12/25/2005 9/25/2005 - /2512008

V' To 10% Optional Redemption

This information does not constituie either an offer to sell or a solicitation of an offer to buy anv of the securities referred to herein. Offers 1o sell and solicitations of
offers to buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the reluied Prospectus or. if not
registered under the securities laws. the final Offering Memorandum (the "Offering Document”). Information contained herein does not purpuri 1o he complete and is
subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same warnings, lack of assurances and representations
and other precautionary matters, as disclosed in the Offering Document. Information regarding the underlying assets has been provided by the issuer of the securities or
an affiliate thereof and has noi been independently verified by Lehman Brothers Inc. or any affiliate. The analvses contained herein have been prepared on the basis of
certain assumptions {including. in certain coses. assumptions specified by the recipient hereof) regarding payments, interest rates, losses and other matiers. including, but
not limited 10, the assumptions described in the Offering Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warraniy as to the actual
rate or timing of pavments on any of the underiving assets or the payments or yield on the sccurities. This information supersedes any prior versions hereof and will be
deemed to be superseded by any subsequent versions (including, with respect to any description of the securities or underlying assets. the information contained in the
Offering Document).
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LEHMAN BROTHERS

Class A2 Yield Table (Yields are expressed in %"

RESIDENTIAL MORTGAGE FINANCE

75PPC 30PPC 100PPC 120PPC 150PPC 175PPC 200PPC

Price Yield Duration] VYield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
99-06 4.28 328 | 431 2.76 | 433 250 | 437 2.1] 4.43 170 | 4.4% 1.47 | 453 1.29
99-08 4.26 429 431 4.34 4.40 4.44 449

99-10 4.24 4,27 4.28 431 4.36 4.40 4.44

99-12 4.22 4.24 426 4.28 4.32 4.36 4.39

99-14 4.20 4.22 4.23 4.25 4.29 431 434

99-16 4.18 3.28 | 4.20 276 | 421 2501 422 2.11 4.25 170 | 427 147 | 4.29 1.29
99-18 417 417 418 419 4.21 4.23 4.24

99-20 415 415 4.16 416 4.18 418 4.19

99-22 4.13 413 4.13 4.13 4.14 4.14 4.15

99-24 411 4.1 4.1 4.10 4.10 4.10 4.10

99-26 409 329 4.08 2.76 | 4.08 250 | 407 211 | 4.07 170 | 4.06 147 405 129
99-28 4.07 4.06 4.06 4.05 4.03 4.02 4.00

99-30 4.05 4.04 4.03 4.02 3.99 3.97 3.95

100-00 | 443 4.02 4.01 3.99 3.96 3.93 3.90

100-02 1 4y 3.99 3.98 3.96 3.92 3.89 3.86

10004 | 399  329| 3.97 276 | 3.96 250 3.93 211 | 3.88 LT 38s 1471 3.8 1.29
10006 | 3 o5 3.95 3.93 3.90 3.85 3.80 3.76

10008 | 5 9 3.93 3.9 3.87 3.81 3.76 3.71

100-10 | 594 3.90 3.88 3.84 3.77 3.72 3.66

10012 | 367 3.88 3.86 3.81 3.74 3.68 3.62

100-14 | 390  320| 386 276 3.83 2500 378 211] 3.70 171 3.4 148] 357 130
100-16 | 3 g8 3.84 3.81 3.75 3.66 3.59 3.52

100-18 | 556 381 3.78 372 3.63 3.55 347

10020} 394 379 3.76 3.69 3.59 351 3.43

10022 35> 3.77 3.73 3.66 3.56 3.47 3.38

10024 | 55 329 3.75 2770 3.7 251 | 3.63 211 | 352 171 | 3.43 148 333 130
10026 [ 599 372 3.68 3.60 3.48 338 3.28

::v;;L © 1 3602 2.989 2.691 2250 1.802 1.548 1354

n:n'jrffv 3.602 2.989 2.691 2.250 1.802 1.548 1.354

f,;'y st 6/25/2007 12/25/2006 9/25/2006 5/25/2006 1212512005 9/25/2005 712512005

:;:;' 7/25/2008 1012512007 62512007 1212512006 6/25/2006 2/25/2006 11/2512005

M To 10% Optional Redemption

This information does noi constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to herein. Offers to sell and solicitations of
offers 1o buy the securitivs are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or, if not
registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport 1o be complete and is
subject to the same gualifications and assumptions, and should be considered by investors only in the light of the same warnings. lack of assurances and representations
and other precautionary matters, as disclosed in the Offering Document. Information regarding the underlving assets has been provided by the issuer of the securities or
an affiliate thereof and has noi been independently verified by Lehman Brothers Inc. or any affiliate. The analvses contained herein have been prepared on the basis of
certain assumptions fincluding. in certain cases, assumptions specified by the recipient hereof) regarding payments, interest rates. losses und other matters, including, but
not limited 10, the assumptions described in the Offering Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual
rate or timing of pavments on any of the underlying assets or the pavments or vield on the securities. This information supersedes any prior versions hereof and will be
deemed 1o be superseded by any subsequent versions (including, with respect to any description of the securities or underlving assets, the information contained in the
Offering Documeny).
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LEHMAN BROTHERS

RESIDENTIAL MORTGAGE FINANCE

Class A3 Yield Table (Yields expressed in %)‘ H

75PPC 90PPC 100PPC 120PPC 150PPC 175PPC 200PPC
Price Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration] Yield Duration
99-06 487 443 | 4.89 371 | 491 335 4.94 2.77 4.98 2.20 5.02 1.89 5.06 1.65
95-08 4.86 4.87 4.89 4.91 4.95 4.99 5.02

99-10 4.54 4.86 4.87 4.89 4.93 4.95 4.98

99-12 483 4.84 4,85 4.87 4,90 4.92 4.94

99-14 4.81 4.82 4.53 4.85 4.87 4.89 4.9

99-16 4.80 443 | 4381 372 | 481 335 | 482 2.78 484 221 | 485 1.89 | 487 1.63
99-18 4.78 4.79 4.79 4.80 4.81 4382 4.83

99-20 477 4.77 4.77 4.78 4.78 4.79 4.79

99-22 4.76 4.76 4.76 4.76 4.76 4.76 4.76

99-24 4.74 4.74 4.74 4.73 4.73 4.72 4.72

99-26 4.73 444 | 472 3720 472 335 | 471 2.78 470 221 | 469 1.89 1 468 1.65
99-28 4.71 4.71 4.70 4.69 4.67 4.66 4.64

99-30 470 4.69 4.68 4.67 4.64 4.62 4.60

100-00 | 4 40 4.67 4.66 4.64 461 4.59 4.57

10002 447 4.66 4.64 4.62 4.59 4.56 4.53

10004 | 446 444 | 464 3721 463 335 | 4.60 2.78 456 221 453 190 | 449 1.66
10006 | 464 4.62 46 4.58 4.53 4.49 4.45

100-08 | 443 461 4.59 4.55 4.50 4.46 4.42

100-10 1 447 4.59 4.57 4.53 4.47 4.43 4.38

100-12 4 40 4.57 255 4.51 4.45 4.39 4.34

100-14 1 4 59 444 | 456 3721 453 336 | 4.49 2.78 4.42 2.21 4.36 1.90 | 430 1.66
100161 4 57 4.54 451 4.47 4.39 4.33 4.27

100-18 1} 4 54 4.52 4.50 4.44 4.36 4.30 4.23

100-20 | 455 4.51 4.48 4.42 4.33 4.26 4.19

10022} 453 4.49 4.46 4.40 43 423 415

100-24 | 452 4441 447 3.73 | 444 336 | 4.38 2.78 428 221 | 420 190 | 4.2 1.66
100-26 {4 59 4.46 4.42 435 4.25 4.17 4.08

‘C’V:,L 1 5107 4.192 3737 3.050 2.385 2.029 1.761

WAL to

Maturity | 5.107 4.192 3,737 3.050 2.385 2.029 1.761

g;rf‘ 7/25/2008 10/25/2007 6/25/2007 12/25/2006 6/25/2006 2/25/2006 1172572005

',;:;‘ 8/25/2010 6/25/2009 111252008 1/25/2008 2/25/2007 9/25/2006 5/25/2006

"' To 10% Optional Redemption

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to herein. Offers to sell and solicitations of
offers to huy the securities are made only by, and this informuiion must be read in confunction with, the final Prospectus Supplement and the related Prospectus or, tf not
registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be compleie and is
subject 10 the same qualifications and assumptions, and should be considered by investors only in the light of the same warnings, lack of assurances and representations
and other precautionary matters, as disclosed in the Offering Document. Information regarding the underlving assets has been provided by the issuer of the securities or
an affiliate thereof and has not been independenily verificd hv Lehman Brothers Inc. or any affiliate. The analvses contained herein have been prepared on the basis of
ceripin assumptions fincluding, in certain cases, assumptions specified by the recipient hereof) regarding payvmenis, interest rates, losses and other matters, including. but
not limited to, the ussumptions described in the Offering Document. Lehman Brothers Inc., and any of its affiliutes. make no representation or warranty as o the actual
rate or timing of pavments on any of the underlying assets ur the pavments or yield on the securities. This information supersedes any prior versions hereof and will be
deemed to be superseded by any subsequent versions (including. with respect to any description of the securities or underlying assets. the information contained in the
Offering Ducument).
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LEHMAN BROTHERS

RESIDENTIAL MORTGAGE FINANCE

Class A4 Yield Table (Yields are expressed in %)(')

75PPC 90PPC 100PPC 120PPC 150PPC 175PPC 200PPC
Price Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
95-06 5.94 7.00 { 5.95 586 | 5.96 522 | 598 420 | 6.01 326 { 6.04 269 | 6.07 2.25
99-08 5.93 5.94 5.95 5.97 5.99 6.02 6.04
99-10 5.92 5.93 5.94 5.95 597 5.99 601
99-12 5.9 592 593 5.94 595 5.97 5.99
99-14 5.9 591 5.91 5.92 5.93 5.95 5.96
99-16 5.90 7.00 | 5.90 5.86 | 5.90 522 | 5.9 421} 592 326 | 5.92 269 ] 593 2.25
99-18 5.89 589 5.89 5.89 5.90 590 5.90
99-20 5.88 5.88 5.38 5.88 5.88 5.88 5.88
99-22 5.87 5.87 5.87 5.86 5.86 5.85 5.85
99-24 5.86 5.86 585 5.85 5.84 5.83 5.82
99-26 5.85 7.01 | 5.85 587 | s.84 523 | 5.83 421 | s.82 326 5.3l 260 | 579 2.26
99-28 5.84 5.84 5.83 5.82 5.80 578 5.76
99-30 5.83 5.83 5.82 5.80 5.78 5.76 574
100-00 5.83 5.81 5.81 579 5.76 5.74 571
100-02 5.82 5.80 5.80 5.77 5.74 5.71 5.68
100-04 5.81 7.02 | 5.79 587 | 5.78 523 | 5.76 421 | 572 326 | 5.69 269 5.65 2.26
100-06 5.80 5.78 5.77 5.74 5.71 5.67 5.63
100-08 5.79 5.77 5.76 573 5.69 5.64 560
100-10 5.78 5.76 575 572 5.67 5.62 5.57
100-12 5.77 5.75 5.74 5.70 5.65 5.60 5.54
100-14 5.76 7.02 | 5.74 588 | 572 5.24 | 5.69 422 | 563 3271 558 270 | 552 2.26
100-16 5.75 .73 571 5.67 5.61 5.55 549
100-18 5.75 5.72 5.70 5.66 5.59 5.53 5.46
100-20 5.74 5 5.69 5.64 5.57 5.51 5.43
100-22 5.73 570 5.68 5.63 5.55 5.48 541
100-24 5.72 7.03 | 5.69 589 5.66 524 { 5.6l 4221 553 327 546 270 | 5.38 2.26
100-26 5.71 5.68 5.65 5.60 552 5.44 5.35
Eva’ﬁL 0 ) 9.440 7512 6.503 5.000 3.7363 3.019 2.489
WAL to
Maturiey | 9-441 7512 6.503 5.000 37363 3.019 2.489
First Pay | 8/25/2010 6/25/2009 1172572008 1725/2008 2/25/2007 9/25/2006 5/25/2006
LastPay | 8/25/2017 812512015 5/25/2014 972512011 6/25/2009 6/25/2008 912512007

Y To 10% Optional Redemption

This information does not constitute either an offer 1o sell or « solicitation of an offer to buy any of the securities referred to herein. Offers to sell and solicitations of
offers to buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or. if nor
registered under the securities laws, the finat Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete and is
subject to the same qualifications and assumprions. and should he considered by investors only in the light of the sume warnings, lack of assurances and representutions
and other precautionary matters, as disclosed in the Offering Document. [nformation regarding the underlving assers has been provided by the issuer of the securilies or
an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared on the basis of
certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding pavmems, interest rates, losses and other matters, including, but
not limited to, the assumptions described in the Offering Document, Lehman Brothers Inc., and any of its affitiates. make no representation or warranty as to the aciwal
rate or timing of payments on any of the underlving asseis ur the pavments or yield on the securities. This informaiion supersedes any prior versions hereof and will be
deemed t0 be superseded by any subsequeni versions (including. with respect to any description of the securities or underlving assets, the information contained in the

Offering Document).
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LEHMAN BROTHERS

RESIDENTIAL MORTGAGE FINANCE

Class AS Yield Table (Yields are expressed in %)V -

75PPC 90PPC 100PPC 120PPC 150PPC 175PPC 200PPC
Price Yield Duration| Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
97-06 6.61 8.69 | 6.64 779 | 6.66 7261 672 629 | 682 494 | 692 4.3 7.02 3.50
97-08 6.60 6.63 6.66 6.71 6.81 6.90 7.00
97-10 6.60 6.63 6.65 670 6.80 6.89 6.99
97-12 6.59 6.62 6.64 6.69 6.78 6.87 6.97
97-14 6.58 6.61 6.63 6.8 6.77 6.86 6.95
97-16 6.57 870 | a.60 780 | 6.62 727 | 6.7 6291 676 494 | 6.8 413 | 693 3.50
97-18 6.57 6.59 6.61 6.66 6.74 6.82 6.91
97-20 6.56 6.58 6.60 0.65 6.73 6.81 6.89
97-22 6.55 6.58 6.59 6.64 6.72 6.79 6.88
97-24 6.54 6.57 6.59 6.63 6.7 6.78 6.86
97-26 6.54 871 6.56 781 | 658 727 1 6.0 630 | 6.69 495 | 6.76 4131 684 351
97-28 6.53 6.55 6.57 6.60 6.68 6.73 6.82
97-30 6.52 6.54 6.56 6.59 6.67 6.73 6.80
98-00 6.51 654 6.55 0.58 6.65 6.72 6.79
98-02 6.51 6.53 6.54 6.57 6.64 6.70 6.77
98-04 6.50 871 652 782 6.53 728 | 6356 630 | 663 495 | 6.69 414 675 3.51
98-06 6.49 6.51 6.52 6.55 6.62 6.67 6.73
98-08 6.49 6.50 6.52 6.54 6.60 6.66 6.71
98-10 6.48 6.50 6.51 6.53 6.59 6.64 6.70
98-12 6.47 6.49 6.50 6.52 6.58 6.63 6.68
98-14 6.46 872 | 6.48 7821 6.49 729 | 651 6.31 6.56 495 | 6.6 4.14 | 6.66 3.51
98-16 6.46 6.47 6.48 6.50 6.55 6.59 6.64
98-18 6.45 6.46 6.47 6.49 6.54 6.5¢ 6.62
98-20 6.44 6.45 6.46 6.48 6.53 6.56 6.61
98-22 6.43 6.45 6.46 6.47 6.51 6.55 6.59
98-24 6.43 873 | 644 783 | 6.45 729 1 646 631 1 650 496 |  6.53 414 | 657 3.51
98-26 6.42 6.43 6.44 6.45 6.49 6.52 6.55
WAL to
Call 13.242 11.242 10.157 8.353 6.168 4.976 4,115
WAL to
Maturity | 17493 15.076 13.694 11.325 8.085 5.994 4304
f,;ry“ 8/25/2017 8/25/2015 5/25/2014 9/25/2011 6/25/2009 6/25/2008 9125/2007
lli:;t 8/25/2017 8/25/2015 712512014 10/25/2012 12/25/2010 11/25/2009 2/28/2000

) To 10% Optional Redemption

This information does not constitute either an offer to sell or a solicitation of an offer 10 buv any of the securities referred to herein. Offers 1o sell and soliciiations of
offers to buy the securities are made onlv by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or, if not
registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport 1o be complete and is
subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same warnings, lack of assurances and representations
and other precautionary matters. as disclosed in the Offering Document. Information regarding the underlying assets has been provided by the issuer of the securities or
an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared on the basis of
certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding pavments, interest rates, losses and other matters, including, but
not limited to, the assumptions described in the Offering Document. Lehman Brothers Inc.. and any of its affiliates, make no representation or warraniy as to the actual
rate or timing of pavments on any of the underlving assets or the pavmenis or vield on the securities. This information supersedes anv prior versions hereof and will be
deemed to be superseded by anv subsequeni versions (including, with respect to any description of the securities or underlying assets, the information coniained in the
Offering Document).
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LEHMAN BROTHERS

Class A6 Yield Table (Yields are expressed in %)

RESIDENTIAL M ORTGAGE FINANCE

75PPC 90PPC 100PPC 120PPC 150PPC 175PPC 200PPC
Price Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration Yield Duration
99-06 5.77 584 5.77 560 5.78 546 { 578 5.20 5.79 4.71 5.80 4.27 5.81 3.89
99-08 5.76 5.76 5.77 5.77 578 5.78 5.79
99-10 5.75 5.75 5.75 5.76 5.76 5.77 5.78
99-12 5.74 5.74 5.74 574 5.5 5.75 5.76
99-14 5.73 5.73 573 5.73 5.74 5.74 5.74
99-16 5.72 584 572 560 | 5.72 sa6 | 572 s20 | 572 472 573 428 | 573 3.90
99-18 5.71 5.71 5.71 571 571 571 57
99-20 570 5.70 5.70 5.70 5.70 5.70 5.70
99-22 5.69 5.69 5.68 5.68 5.68 5.68 5.68
99-24 5.68 5.67 5.67 5.67 5.67 5.67 5.66
99-26 5.66 5851 566 561 5.66 547 | 5.66 5.21 5.66 472 | 565 428 | 5.65 3.90
99-28 5.65 5.65 5.65 5.65 5.64 5.64 5.63
99-30 5,64 5.64 5.64 5.64 5.63 5.62 5.62
10000 1 563 5.63 5.63 5.62 5.62 5.61 5.60
100-02 5.62 5.62 5.62 5.61 5.60 5.59 5.58
10004 | 54 585 ] s.61 5611 561 547 | s.60 5.21 5.59 473 5.58 428 | 5.57 3.90
10006 | 56 5.60 5.59 5.59 5.58 5.57 5.55
10008 | 559 5.59 5.58 5.58 5.56 555 5.54
100-10 | 5 53 5.57 5.57 5.56 5.55 5.54 5.52
100-12 | 557 5.56 5.56 5.55 5.54 5.52 5.50
100-14 | 556 586 | 5.55 5621 555 5.48 | 5.54 522 | 553 473 | 5.5 428 | 5.49 3.90
100416 | 555 5.54 5.54 5.53 5.51 5.49 5.47
100-18 | 554 5.53 5.53 5.52 5.50 5.48 5.46
100-20 | 553 5.52 5.51 5.51 5.49 546 5.44
100-22 5.52 5.51 5.50 5.49 5.47 5.45 5.43
10024 ] 55 5861 5.50 562 549 548 | 548 5221 5.46 473 | s.44 429 | 5.4 3.9
100-26 | 549 5.49 5.48 547 5.45 5.42 5.39
WAL to
Call 7460 7.061 6.837 6.425 5.689 5.054 4537
WAL to
Maturity | 7489 7111 6908 6.581 6.258 6.088 5974
IF,;';‘ 61252007 6/25/2007 6/25/2007 6/25/2007 712512007 8/25/2007 9/25/2007
'l;:;‘ 8/25/2017 8/25/2015 112512014 10/25/2012 1212572010 11/25/2009 2/25/2009

™ To 10% Optional Redemption

This information does not constitute either an offer to sell or a soliciiation of an ofter to buy any of the securities referred to herein. Offers to sell and solicitations of
offers 1o buy the securities are made only by, and this information musi be read in conjunction with, the final Prospectus Supplement and the related Prospectus or, if not
registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete and is
subject to the same qualifications and assumptions, and should be considered by invesiors only in the light of the same warnings. luck of assurances and representations
and other precautionary matters, as disclosed in the Offering Document. Information regarding the underlying assets has been provided by the issuer of the securities or
an affiliate thereot and has not heen independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared on the basis of
certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding pavments, interesi rates. losses and other matters, including, but
not limited 10, the assumptivns described in the Offering Documeni. Lehman Brothers Inc., and any of its affiliates, make no represeniation or warranty as to the actual
rate or timing of pavments on any of the underlving assets or the pavments vr vield vn the securities. This information supersedes any prior versions hereof and will be
deemed 1o be superseded by any subsequent versions (including. with respect to any description of the securities or underlving assets. the information contained in the
Offering Document).
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LEHMAN BROTHERS

RESIDENTIAL M ORTGAGE FINANCE

ollateral Summary

Total Number of Loans

Total Outstanding Loan Balance

Average Loan Principal Balance
Prepayment Penalty

Weighted Average Coupon

Weighted Average Original Term (mo.)
Weighted Average Remaining Term (mo.)
Weighted Average Loan Age (me.)
Non-Zero Weighted Average Original LTV

Original LTV >80 and no M1
Non-Zero Weighted Average FICO

Prepayment Penalty (years)

None

0.001- 1.000
1.001 - 2.000
2.001 - 3.000
4.001 - 5.000

5.001 or above

1,594

$324 822989
$203,779
39.54%
6.873%

351

347

4

76.40%

438%
692

60.5%
3.2%
0.5%

10.5%

252%
0.1%

Occupancy Status
Primary Home
Investment

Second Home

Geographic Distribution
(Other states account individually for less than

5% of the Cut-off Date principal balance.)
CA
FL
NY
Cco

Lien Position

First

75.8%
19.0%
S1%

25.1%
10.1%
S»ZUH

5.8%

160.0%

*®

cut-off date for the deal will be May 1. 2004.

The Mortgage Loan collateral tables shown have a cut-off date of April 1. 2004 for illustration purposes. The actual

This information does not constitute either an offer 1o sell or a soficitation of an offer to buy any of the securitics referred ro herein. Offers to sell and solicitations of
offers to buy the securities are made only by, and this information musi be read in conjunction with, the fina Prospectus Supplement and the related Prospectus or, if not
regisiered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete and is
subject 1o the same gqualifications and assumptions. and should be considered by investors only in the light of the sume warnings. lack of assurances and representations
and other precauwtionary matters, as disclosed in the Offering Document. Information regarding the underlving assets has been provided by the issuer of the securities or
an gffiliate thereof and has not been independentiv verified by Lehman Brothers Inc. or any affiliate. The analyses coniained herein have been prepared on the basis of
ceriain assumptions (including, in certain cases. assumptions specified by the recipient hereof) regarding pavmenis. interest rates, losses and other matters, including, bui
not limited 1o, the assumptions described in the Offering Document. Lehman Brothers Inc., and any of its affiliaies. make no representation or warranty as to the actual
rate or timing of pavments on any of the underlying assets or the pavments or vield on the securities. This information supersedes any prior versions hereof and will be
deemed 1o be superseded by any subsequent versions tincluding, with respect to anv description of the securities or underlving assets. the information contained in the

Oftering Document).
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Collateral Characteristics

Collateral characteristics are listed below as of the cut-off date*
Scheduled Principal Balances
T Mortgage % of Pool
(%) Loans Principal Balance (8) Principal Balance
0.01 - 50,000.00 51 1,912,896.38 0.59
50,000.01 - 100,000.00 347 26,586,365.31 . 8.18
100,000.01 - 150,000.00 377 46,933,306.53 14.45
150,000.01 - 200,000.00 227 38,952,159.15 11.99
200,000.01 - 250,000.00 164 37,232,948.51 11.46
250,000.01 - 300,000.00 129 35,623,576.00 10.97
300,000.01 - 350,000.00 125 40,746,381.19 12.54
350,000.01 - 400,000.00 44 16,460,402.23 5.07
400,000.01 - 450,000.00 28 11,991,295.20 3.69
450,000.01 - 500,000.00 29 13,961,820.99 ' 430
500,000.01 - 550,000.00 2] 11,084,133.02 34)
550,000.01 - 600,000.00 14 8,058,899.20) 2.48
600,000.01 - 650,000.00 8 5,071,155.25 1.56
650,000.01 - 700,000.00 2 1,358,893.90 0.42
700,000.01 - 750,000.00 4 2,899,879.84 0.89
750,000.01 - 800,000.00 3 2,358,000.00; 0.73
800,000.01 - 850,000.00 3 2,464,791.83 0.76
850,000.01 - 900,000.00 4 3,517,501.33 1.08
950,000.01 - 1,000,000.00 8 7,858,808.15 242
1,000,000.01 - 1,250,000.00 2 2,239,005.69 0.69
1,250,000.01 - 1,500,000.00 2 2,753,868.83 0.85
1,500,000.01 - 1,750,000.00 1 1,620,000.00 0.50
3,000,000.01 - 3,250,000.00 1 3,136,900.00 0.97
Total: 1,594 324,822,988.53 100.00
Minimum:  $9,793
Maximum:  $3,136,900
Average: $203,779

* The Mortgage Loan collateral tables shown have a cut-off date of April 1, 2004 for illustration purposes. The
actual cut-off date for the deal will be May I, 2004.

This information does not constitute either an offer to sell or a solicitation of un ufjer 1o buy any of the securities referred to herein. Offers to sell and solicitations of
offers to buy the securities are made oniy by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or, if’
not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete and
is subject 1o the same qualifications and assumptions. and should be cunsidered by investors only in the light of the same warnings, luck of assurances and
representations and other precawiionary maiters, as disclosed in the Offering Document. Information regarding the underlying assets has been provided by the issuer
of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or any affiliate. The analvses contuined herein have been
prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding pavmenis. interesi rates, losses and
other matters, including, but not limited to, the assumptions described in the Offering Document.  Lehman Brothers Inc., and anv of its affifiates. muke no
representation or warranty as to the actual rate or timing of payments on any of the underlving assets or the payments or yield on the securitics. This information
supersedes any prior versions hereof and will be deemed to be superseded by any subsequent versions fincluding, with respect to any description of the securities or
underlying assets, the information contained in the Offering Document).

22

Page 2b of 38



LEHMAN BROTHERS RESIDENTIAL M ORTGAGE FINANCE

Collateral Characteristics (continued)

Collateral characteristics are listed below as of the cut-off date*
Mortgage Rates
Mortgage % of Pool
(%) Loans Principal Balance ($) Principal Balance

4.00001 - 4.50000 ’ 1 112,907.27 0.03
4.50001 - 5.00000 7 1,543,000.00 0.48
5.00001 - 5.50000 40 9,895,391.36 3.05
5.50001 - 6.00000 263 51,968,485.18 16.00
6.00001 - 6.50000 277 47,475,251.65 14.62
6.50001 - 7.00000 474 115,212,253.44 35.47
7.00001 - 7.50000 234 45,321,788.16 13.95
7.50001 - 8.00000 119 25,901,063.38 7.97
8.00001 - 8.50000 46 6,680,916.74 2.06
8.50001 - 9.00000 44 6,598,001.10 2.03
9.00001 - 9.50000 27 5,205,864.90 1.60
9.50001 - 10.00000 45 6,983,624.76 2.15
10.00001 - 10.50000 14 1,819,819.78 0.56
10.50001 - 11.00000 3 104,620.81 0.03
Total: 1,594 324,822,988.53 100.00
Minimum: 4.500%

Maximum: 10.750%

Weighted Average:  6.873%

* The Mortgage Loan collateral tables shown have a cut-off date of April 1, 2004 for illustration purposes. The
actual cut-off date for the deal will be May [. 2004.

This information does not constitute ether an offer to sell or a solicitation of an ofter to buy any of the securities referred 1o herein. Offers to sell and solicitations of
offers 1o buy the securitics are made only by, and this information must be read in conjunction with, the final Prosp ectus Supplement and the related Prospectus or, if
not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete and
is subject ip the same gualifications and assumptions, and shouid be considered by investors only in the light of the same warnings, lack of assurances and
representations and other precautionary matters, as disclosed in the Offering Document. Information regarding the underiving ussets has been provided by the issuer
of the securities or an gffiliate thereof and has not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been
prepared on the basis of certain assumptions (including, in certain coses, assumptions specified by the recipient hereof) regarding pavments, interest rates, losses and
other matters. including. but not limited to, the assumptions described in the Offering Document. Lehman Brothers Inc.. and any of its affiliates, make no
representation or warranty us to the actual rate or timing of payments on any of the underlying assets or the payments or vield un the securities. This information
supersedes any prior versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect 1o any description of the securities or
underlying assets, the information contained in the Offering Documenty.
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LEHMAN BROTHERS

Collateral Characteristics (continued)

RESIDENTIAL M ORTGAGE FINANCE

Collateral characteristics are listed below as of the cut-off date*

Original Terms toStated Maturity
Mortgage % of Pool
(months) Loans Principal Balance ($) Principal Balance
<= 120 1 26.117.59 0.01
171 - 180 95 15,726,146.08 4.84
181 - 240 10 1,246,489.01 0.38
241 - 300 ! 204,784.09 0.06
301 - 360 1,487 307,619,451.76 94.70
Total: 1,594 324,822,988.53 100.00
Minimum: 120.0
Maximum: 360.0
Weighted Average:  350.7
Remaining Terms to Stated Maturity
Mortgage % of Pool
(months) Loans Principal Balance (§) Principal Balance
<= 180 98 15,852,092.96 488
181 - 240 11 1,283,861.43 0.40
241 - 360 1,485 307,687,034.14 94.72
Total: 1,594 324,822,988.53 100.00
Minimum: 34
Maximum: 360
Weighted Average: 347

* The Morigage Loan collateral tables shown have a cut-off date of April 1, 2004 for illustration purposes. The
actual cut-off date for the deal will be May [, 2004.

This information does not constitute either an offer 10 sell or a solicitation of an offer to buy any of the securities referred t0 herein. Ojffers to sell and solicitations of
offers to buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or. if
not registered under the securities laws, the final Offering Memorandum {the "Offering Document”). Information contained herein does not purport to be complete and
is subject to the same qualifications and assumptions. and should be considered by investors only in the light of the same warnings, lack of assurances and
representations and other precautionary matters. as disclosed in the Offering Document. Information regarding the underlying assets has been provided by the issuer
of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or anyv affiliate. The analyses contained herein have been
prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding payments, interest rates, losses and
other matters, including, but not limited to, the assumptions described in the Offering Document. lLehman Brothers Inc., and any of its affiliates, make no
representation or warranty as to the actual rate or timing of payments on any of the underlving assets or the pavments or vield on the securities. This information
supersedes any prior versions hereof and will be deemed 10 be superseded by any subsequent versions (including. with respect to any description of the securities or
underlving assets, the information contained in the Qffering Document).
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LEHMAN BROTHERS RESIDENTIAL M ORTGAGE FINANCE

Collateral Characteristics (continued)

Collateral characteristics are listed below as of the cut-off date*
Original Loanto-Value Ratio
Mortgage % of Pool
(%) Loans Principal Balance (3) Principal Balance

10.001 - 20.000 4 1.358.616.67 042
20.001 - 30.000 8 1,.455.992.13 0.45
30.001 - 40.000 32 S.H13,011.82 1.57
40.001 - 50.000 51 10.019,440.48 3.08
50.001 - 60.000 77 21.775,039.25 6.70
60.001 - 70.000 214 51.761,963.02 15.94
70.001 - 80.000 722 147.427,306.90 4539
80.001 - 90.000 251 48.881,714.59 15.05
90.001 - 100.000 235 37,029,903.67 11.40
Total: 1,594 324,822,988.53 100.00
Non-Zero Minimum: 10.670%

Maximum: 100.00%

Non-Zero Weighted Average: 76.395%

* The Morigage Loan collateral tables shown have a cut-off date of April 1, 2004 for illustration purposes. The
actual cut-off date for the deal will be May 1, 2004.

This information does not constitute either an offer to sell or @ solicitation of an offer to huv any uf the securities referred to herein. Offers to sell and solicitations of
offers to buy the securities are made onlv by, and this information must be read in conjunction with, the final Prosp ectus Supplement and the related Prospectus or. if
not registered under the securities laws, the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete and
is subject 1o the same qualifications and assumptions. and should be considered by invesivrs only in the light of the same warnings, lack of assurances and
representations and other precautionary matiers, as disclosed in the Offering Document. Intormaiion regarding the underlving assets has been provided by the issuer
of the securities or an affiliate thereof and has not been independenily verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been
prepared on the basis of certain assumptions (including. in certain cases, assumptions specificd by the recipient hereof) regarding payments, interesi rates. losses and
other matters, including, but not limited 10, the assumptions described in the Offering Document.  Lehman Brothers Inc.. and any of its affiliates. make no
representation or warranty as to the actual rate or timing of payments on any of the underiving assets or the payments or vield on the securities. This information
supersedes any prior versions hereof und will be deemed 10 be superseded by any subsequeni versions (including, with respect to any description of the securities or

underlving assets, the information contained in the Offering Document),
» Page 79 of 28
ﬁ- L



LEHMAN BROTHERS RESIDENTIAL M ORTGAGE FINANCE

Collateral Characteristics (continued)

Collateral characteristics are listed below as of the cut-off date*
FICO Score
Mortgage % of Pool
Loans Principal Balance ($) Principal Balance

<=0 28 3,046,849.20 0.94
521 - 540 3 477,080.35 0.15
541 - 560 3 457,642.40 0.14
561 - 580 2 185,100.07 0.06
581 - 600 17 2,929.430.54 0.90
601 - 620 30 5,554,628.75 1.71
621 - 640 141 31,726,971 .42 9.77
641 - 660 200 39,340,373.87 12.11
661 - 630 274 56,131,711.58 17.28
681 - 700 264 55,629,384.95 17.13
701 - 720 212 44,122,149.63 13.58
721 - 740 182 37,731,367.85 11.62
741 - 760 107 23,131,204.06 7.12
761 - 780 75 14,111,653.37 4.34
781 - 800 37 7,974,797.74 2.46
801 - 820 10 2.272,642.75 0.70
Total: 1,594 324,822,988.53 100.00
Non-Zero Minimum: 527

Maximum: 818

Non-Zero Weighted Average: 692

* The Mortgage Loan collateral tables shown have a cut-off date of April 1, 2004 for illustration purposes. The
actual cut-off date for the deal will be May 1, 2004.

This information does not constitute either an offer to sell or a solicitation of an vffer 1o buy any of the securities referred to herein. Offers v sell and solicitations of
offers to buy the securities are made only by, and this information must be read in conjunction with, the final Prosp ectus Supplement and the related Prospectus or, if
not registered under the securities laws, the final Offering Memorandum (the "Offering Document"”). Information contained herein does not purpori 10 be complete and
is subject to the same gqualifications and assumptions, and should be considered by invesiors onlv in the light of the same warnings, lack of assurances and
representations and other precautionary matiers, as disclosed in the Ofjering Document. Information regarding the underlving assets has been provided by the issuer
of the securities or an affiliate thereof and has not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been
prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding pavmenis, interest rates, losses and
other matters, including, but not limited to, the assumptions described in the Offering Document.  Lehman Brothers Inc., and anyv of iis affiliates, make no
representation or warranty as 1o the actual rate or timing of pavments on any of the underlving assets or the pavments or yvield on the securities. This information
supersedes any prior versions hereof and will be deemed 1o be superseded by anv subsequeni versions (including, with respect to any description of the securities or

underlving assels, the information contained in the Offering Document).
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LEHMAN BROTHERS

Collateral Characteristics (contiued)

RESIDENTIAL MORTGAGE FINANCE

Collateral characteristics are listed below as of the cut-off date*
Loan Purpose
Mortgage % of Pool
Loans Principal Balance (§) Principal Balance
Purchase 752 151,194,935.26 46.55
Cash Out Refinance 564 121,352,995.84 37.36
Rate/Term Refinance 272 51,825,967.51 15.96
Home Improvement 6 449,089.92 0.14
Total: 1,594 324,822,988.53 100.00
Property Type
Mortgage % of Pool
Loans Principal Balance (8) Principal Balance
Single Family 1,063 208,792,564.83 64.28
PUD 226 49,731,692.43 15.31
2-4 Family 160, 40,303,968.86 12.41
Condo 143 25,771,412.41 7.93
Coop 1 177,750.004 0.05
Manufactured Housing 1 45,600.00 0.01
Total: 1,594 324,822,988.53 100.00

* The Mortgage Loan collateral tables shown have a cut-off date of April 1, 2004 for illustration purposes. The
actual cui-off date for the deal will be Mayv 1, 2004,

This information does not constitute either an offer 1o sell or a solicitation of an offer to buy any of the securities referred io herein. Offers to sell and solicitations of
offers to buy the securities are made only by, and this information must be read in conjunction with, the final Prospectus Supplement and the related Prospectus or, if
not registered under the securities laws, the final Offering Memorandum fthe "Offering Document”). Information contained herein does not purport to be complete and
is subject 1o the same qualifications and assumpiions, and should be considered by investors onlv in the light of the same warnings, lack of assurances and
representations and other precautionary matters, 6s disclosed in the Offering Document. Information regarding the underlving assers has been provided by the issuer
of the securities or an affiliate thereof and has not been independeniiv verified by Lehman Brothers Inc. or any affiliate. The analvses contained herein have been
prepared on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding payments, interest rates, losses and
other matters, including, but not limited to, the assumptions described in the Offering Document. Lehman Brothers Inc., and anv of its affiliates. make no
representation or warranty as to the actual rate or timing of pavments on any of the underlving assets or the pavments or vield on the securities. This information
supersedes any prior versions hereof and will be deemed 10 be superseded by any subsequent versions (including, with respect to any description of the securities or
underlving assets, the information contained in the Offering Document).
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Collateral Characteristics (continued) ' .

Collateral characteristics are listed below as of the cut-off date*
States~ Top 10
Mortgage % of Pool
Loans Principal Baiance (§) Principal Balance
CA 277 81,565,944.60 25.11
FL 206 32.704.304.79 10.07
NY 71 26.613,856.28 819
co 74 18.787.095.41 5.78
MD 68 13,717,622.49 422
TX 88 12,116,573.08 3.73
NJ 51 11,042.848.22 3.40
AZ 65 10,769,465.76 332
VA 51 9.836.998.12 3.03
GA 68 9.279.912.43 2.86
Other 575 98.388,367.35 30.29
Total: 1,594 324,822,988.53 100.00

* The Mortgage Loan collateral tables shown have a cut-off date of April 1. 2004 for illustration purposes. The
actual cut-off date for the deal will be May 1, 2004.

This information does not constitute either an offer to sell or a solicitation of an offer to huy any of the securities referred to herein. Offers to sell and solicitations of
ofters 10 buy the securities are made only by, and this information must be read in conjunction with, the final Prosp ectus Supplement and the relaied Prospectus or, if
not registered under the securities laws, the final Offering Memorandum (the "Offering Documeni”). information contained herein does not purpori to be complete and
is subject to the same qualifications and assumptions, and should be considered by investors onlv in the light of the same warnings, lack of assurances and
representations and other precautionary matiers. as disclosed in the Offering Document. Information regarding the underlying assets has been provided by the issuer
of the securities or an affiliate thereof and hus not been independently verified by Lehman Broihers Inc. or any affiliate. The analyses contained herein have been
prepared on the basis of certain assumptions {including, in certain cases, assumptions specified by the recipient hereof) regarding payments, interest rutes, losses and
other matters, including, but not limited io. the assumptions described in the Offering Document.  Lehman Brothers Inc., and any of its affiliates. muke no
representation or warranty as 1o the actual rate or timing of payments on any of the underiving assets or the pavmenis or yield on the securities. This information
supersedes any prior versions hereof and will be deemed 10 be superseded by any subsequent versions (including, with respect to any description of the securities or
underlving assets, the information contained in the Offering Document).
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LEHMAN BROTHERS RESIDENTIAL MORTGAGE FINANCE

Collateral Characteristics (continued)

Collateral characteristics are listed below as of the cut-off date*

Prepayment Penalty in Years

Mortgage % of Pool
Loans Principal Balance ($) Principal Balance
0.000 885 196,394,356.77 60.46
0.500 10 3,119,607.09 0.96
0.583 3 611,688.79 0.19
0.667 8 1,958,200.00 0.60
1.000 22 4,747,079.15 1.46
2.000 I 1,656,577.41 0.51
3.000 220 34,142,789.32 10.51
5.000 428 81,747,672.30 25.17
8.167 7 444 617.70, 0.14
Total: 1,594 324,822,988.53 100.00

Documentation Type

Mortgage % of Pool
Loans Principal Balance (8) Principal Balance
Limited 500 109,930,216.65 33.84
Full 508 91,337,048.94 28.12
No Documentation 424 86,605,712.16 26.66
No Ratio 162 36,950,010.78 11.38
Total: 1,594 324,822,988.53 100.00

* The Mortgage Loan collateral tables shown have « cut-off date of April 1, 2004 for illustration purposes. The
actual cut-off date for the deal will be May I, 2004.

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to herein. Offers 1o sell and solicitations of
offers to buy the securities are made only by, and this information must be read in conjunction with, the final Prosp ectus Supplement and the related Prospectus or, if
not registered under the securities laws, the final Offering Memorandum (the "Offering Document™). Information contained herein does not purport 10 be complete and
is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same warnings, lack of assurances and
representations and other precautionary matters, as disclosed in the Offering Document, Information regarding the underlving assets has been provided by the issuer
of the securities or an gffiliate thereof and has not been independentiv verified by Lehman Brothers Inc. or any affiliate. The analvses contained herein have been
prepared on the basis of ceriain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding pavments, interest rates, losses and
other marers, including, but not limited to. the assumptions described in the Offering Document. Lehman Brothers inc., and anv of its affiliates, make no
representation or warraniy as to the actual rate or timing of pavmems on any of the underlving assets or the pavments or yield on the securities. This information
supersedes any prior versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any descripiion of the securities or

underlving assets. the information contained in the Offering Document).
Page30 o1, 38

29



i a8ed

“UONBLLIO]UY S3t]1 JO 25N Y1 wol) FuISUL 1I311PUL 10 12321p ‘IFeWEP 10 $50] AUE 10) ANUS J3Y10 AU 10 nOA 03 W0y Fursue Aem AU ut ANIQEL OU IABY {IBYS PUE UONIZIUISII
Kagnbape ays 01 SE SIOSIAPE 13410 20 SUNUNROIIET B0 1NOK YUM 1[BSUES PIROYS NOA “3[e3p Jatpoue AQ uaald aq pinom e suoneionb JO sNPWNS3 1y wol) Apuedt
asayj ‘ijoxd pue jenden jo asn pue SYSL PUE SIS0

Jo das 5q you Keut

Kew ‘sepnoned w sasud apen [eniow pue suonzionb soud uly pue ‘|z1aus u sany

7S d ‘4

13pay ‘5190 1y pug

LITRERS]

d3s ou sayew ssayioag uzwiya-] ey 33132 nok *sarvwnsa 3saygy fuipraosd sof uoipuod e sy ‘sasodind 1roA Loy uonvuLioju Sp jo
is Ksea Aew pue Aep repnonsed Aue jo 3sinod ag Juunp Lrea Kew ‘sasodind umo in0 10) sn £q pakopdiud suonenjea BRI (RMIR 10 (2212103} Aue

e ‘speasds 11pasd Rutpeaard (01 panun 100 35 Q) 2pAIOUL AEW YATYM *SI0198) SNOLIBA JO 1{NISII € SE SIN[EA PITIUNSI UINLIM IS wos) Apuesijiudis Lea

24 3pEA A1) JO Su0ISSNAsI(] [S}an[EA Yons 1 Pa12jdwes 3q PINGS SAPEN [2NIOR 18Y) 3DURINSSE OU 3 UED 13| “SIBYIOIE UEWY"T £q SI3}J0 10 SPIQ (EMOE 162242 10U Op pUE PAIEdIpUl AEP 1 JO 5B 212 [S]an[ea aanieapul aroge ay )

LA BE9CPT THO0T ACK B 1Y

apv D€ SXTI-P0S:ustum

vV puog - 3[qBL PAIA

0SLE'S  0000v  O0SZI'E  OsTI'E 00577 uodno)
0106'S  L689°S  SEOSS  S8IE'S  1PITS  €I80°S  SS16v  66L9v  Chpb'y  8S60°t  66Z9C  0TL6T  00V0T  00ZET  00KTT 00911 00011 PIIA $8TS’C  SCIgP  BIbe'E  6POTC  SH6CT  SOIE't 91701 PRIA
YAOE  AASE  AATL A0 UA6 UAS8 AL A9 HAS JAP AL UYAZ YAl On9 OWt OWZ OWl INF QIT | 4AOE  dAOL  UAS YAt AT OW9 OWE e AsL
s
)
3
09T L69°C 0LT¢ 1A 4 0sTs 968°¢ 8r0°L uone.nq m.
L0/ST/60 80/57/90 60/52/90 11/5¢/60 v1/52/S0 S1/5¢/80 L1/ST/80 Ked iseq
90/5T/50 90/5C/60 LO/ST/T0 80/5¢/10 80/5T/11 60/57/90 01/52/80 Aed 1sang
6v'C [4IR3 VL't 00°¢ 059 16°L 6 aj1] 236194V
A €SS LSS 95 §9°¢ 99°¢ 89°S +60-001
I¢¢ S 65°¢ £9°¢ 99°¢ L9°¢ 69°¢ +L0-001
£e's LSS 19°¢ §9°¢ L9'S 89°¢C 0L'S +S0-001
9¢°¢ 09°S £9°¢ 99°¢ 696 0L's ILS +£0-001
65'S 9°¢ €96 89°C 0L's IL°S LS +10-001
79°S $9°S L9'S 69°S LS w's €L's +1£-66
¥9°'S L9°S 69°S 1L°6 LS eL'S PL'S +67-66
L9°S 69°S ILs LS eL’S vL'S vL'S +LT-66
oL's LS LS vL'S vL'S SL'S SL'S +57-66
tL’s vL'S vL'S SL'S 9L’S 9L'S 9L’S +£2-66
9L'¢ 9L’S 9L°¢ LLS LL'S LL'S LL'S +12-66
PIRIX ERIRE|
—IQ>.=~MVi.—@wD —I?(:.—Ul.—@m: ~IO>.—=U|.~OwD 1 9AdN)) Jas() ~|®>.=~UI.~QWD I @>.~=UI.~OWD ﬂfo?.——.—ol«—@mp
%00¢ %SLI %051 %071 %001 %06 %SL
disn) vz Aepaqg VIN VN
PO/STIN0 WG IXIN vO/ST/S0  PIeq doney VIN o 71 ¥ VIVAM
00000001 A0RIEY VIN IO 9 the TNV
000°0LE 19 120 VIN BURLLIDRY L899  DVM
000°000°S  ‘I1*@ 310 VIN puop | paxty  adif WV
paxig  2dAQ, o1Ls  :uedno)) paxig qedINISIY 199 NVO'l  adA]
L1ewiuing puog Lrewiuing [va2)E[I10D)
¥0/87/50 JO SB 39S

$10Yloig Uy




12311PUL 10 WANP “aRewep 10 s50) KUk 104 £1U2 1210 Aur 10 N0K 01 WoAAY Fursue les duw ug
MO 0K 1RSU0D pINoYS no g 2[Eap Jaout A9 AR 2 pinoms e suoneienb Jo sajtus
1ded jo 30 pur sysu pue <1500 uipay ‘sisod

11 OU IATY [{EYS pUE UOHUIUAS210a) 00 SaYPW S15103g DEUIGDY Jey 2ase nok sapmwnsa asay) Auipiacsd 10) woltpuod e sy *sasodind noK 10] uoURULIOfY) SIY1 JO
A 1 Aiea £ d ved Lue jo asin0d 2 Bupnp Liea Aeut ‘sasodind umo 1no 1o} sn £q pakojdusa suonenea jeussiur jemoe 1o j2anasoays Aue
R P2 10U 212 11q) 3pAE3UL ARLY Y214 “SIOIIE) SNOLIEA JO IAISAL B SB SIN[RA PAILWHSI UMM 3ay) wosy Kpuesyudis Aiea

nb 3ud wiy pue feaauaf ur sanjea apen ..E. JO cuasss Yy 2 SSB OU 24 URD AY | RSYILg urKIYAT AQ SIAJI0 40 SPIG (BT 14ISa2dAL 102 0P PUR PAEIPUI A1EP Ay Jose e [slanges panedipur axoge ay)
0SLES  00SLF  OSLBE  0STE  0052¢ uodnoy
86186 7509°C SPIVS OLETS STTIS S066'v  9ET8H  BO6SH  TLSTY N0 9SS 91967 00607 88951 008 0081 0001l PIA BYSP'S  OTPL'Y  L698'€  9LTI'E 9IES'T  #TSCL  SITON PIMA
YAOE  MAST  MATI  MAOL  MA6 AR AL MA9  MAS WA ¥AE  MAZ  M¥AI  OW9 OWE  OWZ OWI  INH G'1 ] HADE  9AD1  MAS  HAT  dAZ  OW9 g s,
5
O
a_
B 906'¢ 98CP Ly 61T°S 43 08y°¢ £98°¢ uonean(q &
60/5¢/70 60/ST/11 01/ST/Tl 1/62/01 £1/ST/L0 P1/ST/LO L1/52/80 Aeqseq &
L0/ST/60 L0/ST/80 LO/ST/LO LO/ST/90 L0/SC/90 L0/SZ/90 L0/ST/90 Ked 1sa1
14507 SO'S 69°S 9 299 ¥8'9 9L YT 28eI2AY
LY'S or's 0s's A9 8§ sS €SS +60-001
Y 0SS zs's £s's €SS €SS 1259 +L0-001
16°¢ A9 €SS 128 S¢S ¢e'¢ S +50-001
[48Y €SS 1483 9 9¢°¢ 9¢'¢ 96°¢ +€0-001
128 ¢G'¢ S LSS LSS LSS LSS +10-001
SN 9¢°S LSS 85°S 8S°S 86°S 8S°S +1€-66
LSS 86°S 8¢S 65°¢ 65°S 65°S 09°¢ +67-66
65°¢ 65°S 09°¢ 09°¢ 09°¢ 09°¢ [9°¢ +LT°66
09°¢ 19°¢ 19°6 19°¢ 19°¢ [9°¢ a9°¢ +52-66
96 9°¢ 29°¢ s £9°¢ £9°S £9°¢ +£7-66
€96 9§ ¥9°S oS 96 9§ vo°¢S +17-66
PIPIX LI
T 9AIND J9S(] | 9AIND J3S() [ dAIND UIS() [ AAIND JAS(] [ 9AIN)) I3S[) [ 9AIN.) 13S[) [ 9AIN_)y IaS(}
%002 %SLY . %081 %0C1 %011 %001 %oSL
:disn) vz Aepg VN  VIN
PO/SZ/90 W ININ  pO/ST/SO  mEQAoPRd | VN VN SHIUOK ZI v VIV
00000001 :1003ey V/IN VIN queny9 LPE  IAVM
V/N  VIN  uopy ¢ €489 IDVM
000'969°0f  ‘ted 8L0 VIN VN wuopy | paxyy  adAg Wy
paxty  adAj 08s'S  :uodno)) poxty qE30ISIH 199 NVOT  adAL
A1ewmuing puog Llewnung [es3jejo)

¥0/87/50 J0 & 31§
SYN PN SXI I-pOS useuE

SVN puog - 3|qe L PIa1A

143 15:€€:21 “b00T AeN 0T "y L S101j101g UBKIYDT]



1 98eyd

“UOHEULIOJU S JO 38T A Wy Butswre 12251put 10 Pa1p ‘33vWep 10 ssof Aue 10§ Lnua 1ayo Aut 20 N0k oy wosgasay Fuisue Aem Lue w Ly

B1} OU BARY {IBYS put uotRIuasadal ou sajewr 1aYr0dg EWY I ey JaLde nok “sajewinsa asayy Suiptacsd 105 topuod e sy -sasodind ok 10] uonEMLIOIU SIYY O
Apuesipudis Ksea Avw pue Aep agjnonued Aue §o 28in03 ayy Juunp A1ea Azw ‘sasodind Umo 1o Joy sn Aq pako|dusa SUONERIRA [EWIAIUT [EMOE 10 {23310 Aue

£ pe a1} 0) SE SI0S1APE I5110 10 T MO INOA YIIM JINSUOD PADYS NO X “I13[Eap BEEE »a uaAld aq pinom eyl m:o:Sazu 20 SAPUINSS X
Jo da3 aq 10u Aews ‘say] wjod pue fendea jo asn pue s pue siso0o Furdpay ‘s1s09 Sus 1} pue ‘azs d ‘Kupinbiy 1ax1ew speaids 1paes Suipeaaad (01 pariuny 100 sk Inq) PRI ARIL YIIYM ‘SIOIDET) SNOLIBA [0 1[NS3E £ SE S20|BA PIIBLINSS UaNim 353y wogy Apuedgiulis Liea
few ‘renonsed ui <aoud apen [emoe pue suonzienb aoud uny pue esauall ul San(eA 3pE1 A JO SUCISSNISI Eu:.? Yans 1o palajdwon 3q pnod SIPER [2TIOL eI} JIUBINSSE OU 3q UE3 A1 "SI24I04g UBWYSTT AG 113]j0 S0 SPIq [emIE 112531025 100 Op pur P31EIIPUL JIEP I) [0 SE 12 [S]aNjea IANEOIPUT IA0qR Y|
ﬁ 0SLE'S  00SLy  0SL8°€  0STI'E  00ST'T uodno)
LEC8G  CR09S  wvEiv's  60ET¢  €TT1'6  fle6v  TSI8Y 62650  909T'v  £0TOF  1SL5C 81967 00L0T 00951 Q08T 00811 QO0I'( PR 905rC  GOVL'E MELR'E QLZVE EPZST £TSE) £910°)  PIMA
_ dAOC  ™AST  HATL dAGIL A6 AR YAL HA9 dAS UAY At YAT YAl ONn9 ONW¢E OWz ON1 WL Q1 | HADE  YAOL  YAS YAL YAT ON9G ONE g £sL
LS
790 00L0 0080 0,60 9¢l'l 244! 9yl uone.an(g %b
S0/ST/LO $0/5¢/60 §0/ST/T 90/52/S0 90/§2/60 90/ST/Ct L0/5T/90 Aeg yse] m_
$0/ST/90 y0/52/90 ¥0/$2/90 $0/5T/90 $0/5T/90 £0/62/90 v0/S2/90 Aeg ysa1g
v9°0 L0 80 001 811 6C'1 (4 ajI d3eadAy
§TC (494 6¢C 8¢ 12 LS'T 9T £1-001
SE'T |§ 4 L¥'C 124 09°¢ (A4 99°¢C 11-001
1S d 06°¢ 94 19°C 9T L9t 0LC 60-001
134 65°C 9¢ L9¢ 0Le e §LC L0-001
§9°¢C L9¢ 0L¢ PLC 9L°C LL? 6LC $0-001
SLT 9L°C 8L°T 08°C 18°¢ [4: 4 £8°¢ €0-001
§8°¢C §8¢ 98¢ L8C L8T LT 88°C 10-001
S6°C v6'C v6'C €6'¢ 6'C 6T 6'C 1€-66
S0t 0t 10°¢ 66'C 86'C L6'C 96'C 67-66
Sl'e ae 60°¢ 90°¢ o't [£(R3 00t LT-66
STt 1T°¢ LT°E cre 60°¢ Lot S0t ST-66
PIRIX Nd
] 3AIN)D) 13S[}) [ AIN)D) JIS() [ dAIND HIS() [ 2AIN)D) AIS(] [ 2AIN)) JIS() [ Q2AIND) MISN) [ dAIND IIS)
%001 %SLI %051 % 0TI %001 %06 %SL
- :dysny 0 :Aepq ViINOVING L
PO/ST/90 g IXON bO/ST/ISO  Meg A0)8 ] VIN  W/N  uoln gy b OIVIVA
0STTTLIO  Aopey VIN  V/N  puolyo LYE  NVM
000°€p8'86  MION 1O VIN VN HIUOR € €89 ovVm
000°618'79 ‘188 3110 VIN V/IN  Wiuel I paxty  adAL v
paxiy  adL), 088'7 :uodnoy paxig HEMIOISIH 199 NVOT  RdAL
Lrgunung puog Lreniung [g13)e[[0)

LA BS0E:01 H00T ABWN 17 "4

v0/87/50 JO S8 313§
DIV SINSXII-P0S:ussueyy

D1V puog -21qe] pPIA

S104H0Lg URWIYDT]




| afeg
“UOTIBULIOJUI 1YY JO 350 3y} wolj TUSUR “122PUL 40 10211p "2FEWEP 10 507 AUT 10) A111ud 12410 Aue 10 nok vl woyaAY Buisie Aew Aue uy i
Asenbape 24} ) SE SIOSIAPR 33110 10 FURUNOIOE UMO JROK
10 aat da1 aq jou Aew <3 azay ) ‘wjoxd pu
Kew ‘repponsed w $35ud apen [emde pue sucnzonb 301

21] OU 3agy [(CYS PUE woiEldasardal OU SINRW SIAGI0LG Uty eyl 223 ok "sarewnsd asat Ruplaced 10) uontpuod € sy “sasodind o4 10§ uolEULIOj SIY) JO
2R ud Lue Jo 2an0d ay1 Buunp Liza Aeus *sasodind umo o 10} sn £q pako|dwa suonenea [2WIatul [BMIE S0 [R3NAtoay) Kue

11 “speasds npatd Jupieaasd (o 10U 318 1NQ) IPNJIU AR YIYM *SIOLIR] SROLIEA JO 1[NSAI B S SIN|RA PIIBWINSI Uaiin 383yl wogy Kpuesyudis Aea
PR 12Y) A3URINSSE OU 3G UED 315Y | “SIdytolg] ueunfa) AQ 813110 10 SPIQ {eMOR 1u3s21dal 10U Op PUE PAVBAPUT JIEP IF JO Se AL [S]an{BA JAQBIPU 240GE Y|

B11 3245 YOS
2121dwi03 3g pno:

OSLE'S  00SL'v  OSLB'E  OSZVE  00ST'T uodno))
9178S  vPO9'S  6LIPS  HOPTS  L6Z1'S  9100°C  PRERY  SII9W  9pRE'y 060 6009°C  8IBET  ODEL'T 0065’1 00671 00001 PIaIA T0bb'S  SEPL'E  SO68'E  L6KI'E  PIPST  GLLEL  SPEQT)  PRIA
WAOE  ¥AST AATI  WAOI  UA6  UA3 WAL WA  UAS UAr ¥AE  ¥AZ dAl  OW9 OWE OWI_ NG QVT | AOE WAOI ¥AS ¥Af WAZ OW9 OWE NG ASL

3
S
7
1252 t68°1 907'¢ LLLT 8Lt 9IL’E (A% uonean(g m.
90/5¢/S0 90/57/60 L0O/ST/T0 80/ST/10 80/5C/1T1 60/5¢/90 01/62/80 Aeq isey
S0/ST/T1 90/5¢/¢0 90/52/90 90/8¢/C1 LO/ST/90 LO/ST/O0N 80/ST/LO Aed 1811
9L’ £0'¢C 6¢£°C 0t bLC 61y Irs aji'] aderaay
I2A% 3y 1397 65t (0% 1A% L9v +60-001
L'y (A% 96y 19% 9t 99 89 +L0-001
[RS8 % ¢Sy oSy €9y 99 89V oLv +50-001
9 4 3S'v 197 S9v 89p 69v Ly +£0-001
6S'Y o9t 1227 89Y oLv LY €Ly +10-001
1 4 SO’y L9y oLy wy €LY vLY +I€-66
99y 89y oL+ wy vLY 170 % SL'Y +67-66
oLy Ly €Ly vLv ) SLY 9L’y LL'Y +LT-66
LY SLY 9LV LL'Y LLy LY 8LY +57-66
8LV 8LV 8LY 6LV 6LV 6LV 08% +£7-66
18y [8v 8% I8V 18y $:4 18 +17-66
PRIA ERTR B
T 9AIN)) JAS[] | QAIN)) J3S(] [ QAIN)) JIS[] [ 9AIND 13S(} [ 9AIN) J3s(] [ 2Aan)) Jos(} [ 2AIn)) Jasn)
%007 %SLY %0S1 %0C1 %001 %06 %SL
disn) vz Aepa VN VNG
PO/ST/H0 MU XN bO/SZ/S0 IMRQOPBY | VN VN HIMOW 71 boVIVA
00D00DO'1  A013E YN VN IUo 9 LbE VM
000°971°97  HoN BUQ V/IN  V/N  Qluol g tL89  DVM
00SE  cied SO VN VIN Tuoy | paxig 12841 v
paxig  cadAy 09 cuodno) paxyy HedaoIstH {99 NVOT adAg
Alewmng puog Liewwung [ea3jeqo)
$0/87/S0 J0 S€ 3N3S

VEV (S SX11-p0S:uBtuByy
VEV puog -31qe], PItA

103 8E:61:SE H00T KLW HT "UON S10410Ig UBLIYD



1 98ed

“UOIBULIOJU! SIY) O 280 Y3 w0y Bursug 1211pu J0 1anp ‘aFuwep Jo S50} AUR 10§ K1ua 1ayio Aue 10 NoA o1 wozpazayy Bwisue Aem Aue W ANjIGEI] OU 3Ry [[EYS PUB UCIHEINAS3Ia1 OU SaYEW SIagI0eg urunyaT 1yl 3313e nok asayy Futpraoud 10} F esy d RS
Kaenbape 341 O ST S10S1ADE 22410 10 & 2 MO JNOA LI YNSUOD PINOYS RO A 13JE3P 134I0uE £g UIAIR ag pinom ey suonetonb 10 $IEWNSS 3 01y Ajuesrjudis Liea Kew pur Kep sejnaued Aue Jo asinod a Funnp Aea Aows ‘sasodind umo 5no 50) sn £q pakojdwsa suokenjea [EwINn [EMdE 10 |eanatoayy Aue
10 dai aq 1ou Kew ‘asayy ‘myord pue [eides Jo asn pue s35h pue S1500 SmBpay *s1502 Furdueuy puw aondRSULL 37is uosod wnibiy wrew ‘speasds upasa Buiieaasd (01 paituy 104 12 1RQ) 2pNous ABW YOIgm ‘SI0)1IB) STOLIRA JO 1NSIL B ST SaNjeA PABWNSS U3NLUM 253ys woy) Apuesijiudis Lea

Keus ‘sgpnatused us s3oud apex |enoz pue suonzionb aoud uuy pue ‘[e13uaF Ul SaN[TA IPEY 3yl JO SYOISSNISICY ‘[s]NEA YINS 18 PAIadWOs 3q PINOD SIPL [EAIOR 1BY) FIULINSSE OV IQ UED A1ANYY "SIAYLOIY URWIYI] Aq SI31JO ID SPIq [EMOT [Us31d21 10U Op PUR PALAPU) AEP 3Y) Jo sB a1 [s]an|ea 3ANEIPUL 3A0QE 3y ]

149 60:0TS 1 'P00T KB $T o0y

grv {ADId 19-SX1I-p0S:uesuey]

gryVv puog - 3iqe], PIdIA

0SLE'S  00SL'by  0SL8'€  0SZI't  00STT uodno)
0S08'S  S165°S  SHOV'S  OLZTS  vLIVS  BLRE6'D 8T8+  $T09F 99LCb  1ZV0t  ST6SE  O€86'T  0001°C  §TBS! 00671  0061'1 00611  PIRIA 901b'S  08ZL'Y  L18%°E  vIPI'C OLES'T  6E0F'L PIMA
WAL HAST  HAZI  YAGL  dA6 UAS dAL qdA9 UAS YA YAE YAT AHAL On9 OWNE  OWz Ol AL AT | 4A0E  dAOT  YAS YAE AT o9 g AsL
o)
L)
2
v17C (4N ovTe LTy I87°¢ 896°¢ 6L1'L uoneanq g
LO/ST/VO 80/ST/¥0 60/52/¢0 11/52/20 Y1/6T/10 S1/ST/C0 L1/8T/50 Aed yseT &
90/87/50 90/52/01 LO/ST/ED 80/57/¢€0 60/5¢/20 60/52/01 11/8C/10 Ked 1sa1 .
eV S6'C ILE 00°¢ $$9 19°L 796 2J1] AdeIIAY
05’ 666 65°¢ £9°¢ 99§ 89°¢ 69°S +L0-001
13 LSS 19°¢ §9°¢ L9¢ 69°S 0L'S +50-00%
9¢°¢ 65°¢ £9°¢ 99°¢ 69°¢ 0L'S ILs +£0-001
65§ 9°s §9°¢ 89°¢ 0Ls IL°§ s +10-001
19°¢ v9°¢ L9°¢ 69°¢ LS s £LS +1€-66
v9's 99°S 69°S IS ws £L°S vL's +67-66
LS 69°¢ oL's LS €L'S pL'S vLS +L7-66
oLs ILs LS PLS LS SL'S SL'S +5T-66
€L’ e€L’S bL'S SL'S 9L’S 9L'S oL’S +£T-66
SL'S 9L’S 9L’ LLS LL'S LL'S LL'S +17-66
8L'S 3L°S 8L'S 8L'S 8L°S 8L°¢ 8L°S +61-66
pPPRIX ERTRE |
[ 2AIR) 138 | 9AIN) I3S[} [ SAIND J3S(] [ QAN UIS[) [ 9AIN)) I3S(} [ dAIN) 13s(] [ 2AIN)) 13|
%007 %SL1 %081 %0T1 %001 %06 %SL
:disn) vz Aepq VIN  VIN
PO/ST/90 g IXIN PO/ST/SO  tneQ 01wy VIN  V/N NMuoRn Ty L VIVM
0000000°1 103384 VN VN Qo 9 bPE VM
000°0L1°19  ON 3O VN VN SYWWON £ r169 DVAM
000700001 “ted BLO VN VN SWuoly | paxty  adAy Wy
paxig  :adA) o1L's  :uwodnoly paxiyg qEMAOISTH  19°9 NVOT  2dAQ
Aleuiuung puog L1euruing [eadejo)
+0/87/S0 JO S8 31138

S194101g urlIYD]




