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EXHIBIT INDEX
Exhibit -

p 99.1 Certain Computational Materials Prepared
by the Underwriter in Connection with
Washington Mutual Mortgage Securities
Corp. WaMu Mortgage Pass-Through
Certificates, Series 2004-CB2.
(Filed separately under cover of Form SE in
accordance with Rule 202 of Regulation S-T
pursuant to a continuing hardship exemption).
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wamu04cb2_noo_ar1 - Price/Yield - 15_2A

WaMu Capital Corp

Balance
Coupon
Settle

Price

101-11
101-13
101-15
10117
101-19
101-21
101-23
101-25
101-27

WAL
“Mod Dumn
Principal Window

CMT_10YR

$21,690,385.58
55
6/30/2004

6 CPR
Yield
5.21
5.20
519
517
5.16
5.15
5.14
512

511

6.22
487
07/04 - 0619

Delay
Dated
First Payment

10 CPR

Yield
514
513
51
5.10
5.08
5.07
5.05
5.04
5.02

507 -

4.09
07/04 -06/19

Trading and Structuring 206-554-2420

24 WAC(7) 5.9181 WAM(7)

6/1/2004  NET(7) 5.668056 WALA(7)

7/25/2004 -

20 CPR 30 CPR 40 CPR 50 CPR
Yield Yield Yield Yield
494 466 434 397
491 463 429 3.91
4.89 460 425 3.85
487 457 4.21 3.80
485 4.54 4.16 3.74
482 450 412 368
480 447 4.08 362
478 444 403 357
476 4.41 3.99 3.51
319 2.12 1.50 113
274 1.91 140 1.07

07/04-06/19  07/04-0819  07/04 - 10/09 07/04 - 05/08

Treasury Mat 1MO 3MO 6MO 2YR 3YR 5YR 10YR 30YR
Yid 0.928 1.075 1.380 2.467 3.066 3.809 4.675 5.382
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