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JUN 25 2004 __—
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Filings Made By the Registrant: 'MNC

The Registrant has duly caused this form to be signed on its behalf by the undersigned, thereunto
duly authorized, in the City of Alpharetta, State of Georgia.

Banc of America Mortgage Securities, Inc.
(Registrant)

M%\—_\

Name: Judy Lowrhan
Title:  Vice President

Filings Made by Person Other Than the Registrant:

After reasonable inquiry and to the best of my knowledge and belief, | certify on ,
2003, that the information set forth in this statement is true and complete.

By:

(Name)

(Title)
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BOAMS 2004-F-Final - Price/Yield - 2A6

Balance $177,091,000.00 Delay 24
tnitial Coupon 4.190848217 Dated €/1/2004
Settle 6/28/2004 First Payment 71252004
Price 5CPRToRoll 10CPRToRoll 45CPRToRoll 20 CPRToRoll 25CPR To Roll 30 CPRTo Roll 48 CPR To Ro!l 50 CPR To Roll
Yield Yield Yield- Yield Yield Yield Yield Yield
95-00.00 5.396 5.396 5,386 5395 5.417 5490 5.734 6.097
95-02.00 | - 5.381 5381 5.381 5380 5.402 5473 5714 6.07%
95-04.00 5.366 5.366 5.366 5.365 5.386 5456 5.694 6.046
95-06.00 5.350 5.350 5.350 5.349 5.370 5.440 5.673 6.020
95-08.00 5.335 5.335 5335 5.334 5.355 5423 5.653 5.995
95-10.00 5.320 5320 5.320 5319 5339 5406 5.633 5970
95-12.00 5.305 5.305 5305 5.304 5323 5.389 5613 5944
95-14.00 5.290 5.290 5290 5.289 5308 - 5373 5.592 5919
95-16.00 . 5.275 5275 5275 5.274 6.292 5.356 6.572 5.894
95-18.00 5.260 5.260 5260 5.259 5277 5.339 5552 5,858
95-20.00 5.245 5.245 6.245 5.244 5.261 5322 55632 5.843
95-22.00 5.229 5229 5.228 5.229 5245 5.306 5512 5818
95-24.00 5.214 5214 5.214 5.213 5.230 5.289 5491 5793
95-26.00 5.199 5.199 5.199 5.198 5214 5.272 5471 5.768
95-28.00 5.184 5184 5.184 5.183 5199 5.256 5451 5742
95-30.00 5.169 5.169 5.169 5.168 £.183 5.239 5431 5717
96-00.00 5.154 5.154 5154 5.153 5168 5.223 5.411 5.692
96-02.00 5.139 5.139 5.139 5.138 5.152 5.206 539 5.667
96-04.00 5124 5124 5.124 5.123 5137 5.189 5371 5.642
96-06.00 5.109 5.109 5109 5.108 5121 5173 5.351 5617
©6-08.00 5.094 5.094 5.004 5.093 5.106 5.156 5.331 5.592
96-10.00 5079 5079 5.079 5078 5.091 5.140 5.311 5.567
96-12.00 5.064 5064 5.064 5.063 5.075 5123 5.291 5.542
96-14.00 5.049 5.049 5.049 5.048 5.060 5.107 5.271 5517
96-16.00 5.034 5.034 5.034 5.034 5.044 5.090 5.251 5.492
96-18.00 5.020 5.020 5.020 5019 5.029 5.074 5.231 5467
96-20.00 5005 5.005 5.005 5.004 5.014 5.057 5211 5442
$6-22.00 4.990 4.990 4,990 4989 4.998 5.041 5.191 5417
96-24.00 4.975 4.975 4975 4.974 4.983 5.024 5.171 5.392
96-26.00 4.960 4.960 4.960 4.959 4.967 5.008 5.151 5.368
96-28.00 4945 4.945 4645 4.944 4852 4.991 5131 5343
96-30.00 4930 4.930 4930 4929 . 4837 4975 5111 5318
97-00.00 4915 4915 4915 4914 4922 4959 5092 5293
97-02.00 4801 4.801 4.901 4.900 4.906 4.942 5.072 5.268
97-04.00 4.886 4.886 4.886 4.885 4.891 4.926 5.052 5.244
87-06.00 4871 4871 4.87 4.870 4876 4.910 5.032 5219
$7-08.00 4.856 4.856 4.856 4855 4.860 4893 5.012 5.194
97-10.00 4.841 4.841 4.841 4,840 4.845 4.877 4993 5170
97-12.00 4.827 4.827 4.827 4826 4.830 4.861 4973 5145
97-14.00 4.812 4812 4.812 4.811 4815 4,844 4.953 5120
97-16.00 4.797 4797 4.797 4.796 4799 4.828 4934 5.096
97-18.00 4.782 4.782 4782 4.781 4.784 4812 4914 5.071
97-20.00 4.768 4.768 4768 4767 4769 4.795 4.884 5.047
97-22.00 4.753 4753 4753 4,752 4754 4778 4875 5.022
97-24.00 4.738 4.738 4738 4.737 4739 4.783 4.855 4.998
97-26.00 4.724 4724 4.724 4723 4.724 4747 4.835 4973
97-28.00 4.709 4.709 4.709 4.708 4.708 4.730 4816 4.949
97-30.00 4.694 4694 4894 4693 4,693 4.714 4,796 4924
98-00.00 4.680 4,680 4.680 4679 4678 4.698 4777 4.900
98-02.00 4,665 4.665 4.665 4.664 4,663 4.682 4.757 4875 '
98-04.00 4650 4.650 4,850 4649 4.648 4,666 4.737 4.851
98-06.00 4636 4636 4.636 4635 4.633 4.649 4718 4.827
98-08.00 4621 4.621 4621 4620 4618 48633 4.698 4802
98-10.00 4608 4.806 4606 4,605 4603 48617 4.679 4778
98-12.00 4.592 4.592 4.592 4.591 4.588 4.601 4.659 4.754
98-14.00 4577 4.577 4577 4.576 4.573 4585 4,640 4729
98-16.00 4.563 4.563 4.563 4.562 4.558 4.569 4621 4.705
98-18.00 4,548 4.548 4.548 4.547 4.543 4553 4.601 4.681
98-20.00 4,533 4533 4533 4532 4528 4537 4582 4.657
98-22.00 4519 4519 4519 4.518 4513 4.521 4.562 48633
98-24.00 4504 4504 4504 4503 4.498 4.505 4.543 4608
98-26.00 4.490 4.490 4.490 4.489 4483 4.489 4524 4584
98-28.00 4.475 4475 4475 4.474 4.468 4472 - 4.504 4.560
$8-30.00 4.481 4461 4481 4.460 4.453 4456 4485 4536
99-00.00 4.446 4.446 4.446 4.445 4438 4440 4.466 4512
WAL 4.908 4.908 4.908 4.908 4.745 4.407 3.604 2.855
Mod Dum 4329 4329 4.329 4.329 4.197 3.917 3.240 2.594
Principal Window Begin 612512009 5/25/2009 5/25,2009 5/25/2009 4/25/2008 7/25/2007 8/25/2006 1252006
Principal Window End 5/25/2009 5/25/2009 5/25/2009 5/25/2009 5/25/2009 51252009 5/25/2009 5/25/2009
LIBOR_1YR 22 2.2 22 22 22 22 22 22

This Stuctural Term Sheet, Cotaterat Term Shoat, o Computational Maiarisls. B3 Aoproprats (the ‘material), is for your private information and Banc of America Securites LLC (the “Undenwittor'} is nat sobcitng any actn based upon R. This materiai ia nct to be
conatrued as an offer to 368 or the salicitation of any offer to buy any security kn sy juAsdichon where Such &1 offer or $oLcitation would be iWapal. This materialis based on informaton thet the Undeswits: consider rallatie. bt Bw Undenweiter dows not reprasent that il is
‘scoursts or cemplete 8nd # shouid not be refiad upon &3 such. By accepting tis metanal the racipiant agrees that {1 will nol distribute o provida the mataria! to any other person, The informaton contained in this Material My pertain to securities that wtimataly are ot
sci0. The information contained i this matarial My be based on KssuMPONs reRating Marsl Condibons and other Malters as refeCiad harein. The Underwriie mekes no rapaeting the of buch o the lkethood that sny of
3uch AESUMPBONS wil COMCISS with BCTUAI MArke! COnGRICNs o Bvents, nd this matanal shoutd not be talied upon for such purposas, Tha Undenwriter and its effliatas, offiosrs, directors, partnars end empioyses, inchuding Persans involved in the praparation or Ssuance
of this matensl may, from tma to e, have long or short posdians in. and buy end sal, the securities manticned therein of denvalives thersof (intuding options). This nmaterial may be fisd with the Securities snd Exchange Commission {the “SECT) snd incarporsted by
vefarence into B eflectve regisiration statemant previousty filad with the SEC under Ruls 415 of the Securties Act of 1931, inciuding el ca:se3 whers the Material C0es ot perlain to Securitirs that arm ulbmitety offersd KT 52ia PUTIUST 1D Such regSTTIIoN Samant

Information contained in this material iS curent 63 of the date Bpparing on Biis matenal oay. Laformation in tis mabenal regarding sy 6s8atS backing My securites discusaed heren superssdes Al pror information fegarding such sssets. Any information in the mak
whetes rogarding the 8ssets backing any securives discusset harain of otharwise, will be suparsaded by the informabon contzined in BNy final prospectus for ny securities Bctuslly s0id © you. This materialis lumished sololy by the Undarweiter and not by the issu
the socurtien, The issusr of the secunties fas ot brepared. raviewed or pariipated in the properstion of ts material, is not responsibls for U sccurscy of this meterial snd hes not authorized the dissemination of this matarial. The Undenwriter is cing a8 underwritar
4 Nt acting B3 6ganit for the S3UBY in CONNAGEDN with the propased tRASACHON.
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b04f_roll.cdi
BO4F_ROLL.CDI #CMOVER_3.0E WHOLE_LOAN | MAX_CF_VECTSIZE 620

| Created by Intex Deal Maker v3.7.011 , subroutines 3.1
! 06/06/2004 4:36 PM

!
!
!
!
!
I Modeled in the Intex CMO Modeling Language, (B000OBDB448D23)

I which is copyright (c) 2004 by Intex Solutions, Inc.

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

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

!The tables and other statistical analyses (the “Hypothetical Performance Data”)
that you will produce using Intex with the attached information are privileged and
intended solely for use by you

I (the party to whom Banc of America Securities LLC provided the computer file source
code used to generate them). The Hypothetical Performance Data will be generated by
you using a computer file source

lcode prepared by Banc of America Securities LLC in reliance upon information
furnisﬁed by the issuer of the securities and its affiliates, the accuracy and
completeness of which has not been verified by

Ipanc of America Securities LLC or any other person. The computer file source code
that you will use to prepare the Hypothetical Performance Data was furnished to you
solely by Banc of America Securities LLC

land not by the issuer of the securities. It maK not be (a) used for any purgose
other than to make a preliminary evaluation of the referenced securities or (b)
provided by you to any third party other than your

legal, tax, financial and/or accounting advisors for the purposes of evaluating the
Hypothetical Performance Data. You agree that the Hypothetical Performance Data
will be generated by or on behalf of you,

land that neither Banc of America Securities LLC nor anyone acting on its behalf has
generated or is in any way responsible for any Hypothetical Performance Data.

INumerous assumptions were used in preparing the computer file source code you will
use to generate the Hypothetical Performance Data. Those assumptions may or may nhot
be reflected in the Hypothetical

'performance Data. As such, no assurance can be given as to the Hypothetical
Performance Data's accuracy, appropriateness or completeness in any particular
context; nor as to whether the Hypothetical

Iperformance Data and/or the assumptions upon which it is based reflect present
market conditions or future market performance. The Hypothetical Performance Data
should not be construed as either projections

lor predictions or as legal, tax, financial or accounting advice.

!Any weighted average lives, yields and principal payment periods shown in the
Hypothetical Performance Data will be based on prepayment assumptions, and changes
in such prepayment assumptions may

!dramatica]?y affect such weighted average lives, yields and principal payment
periods. 1In addition, it is possible that prepayments on the underlying assets will
occur at rates slower or faster than the rates

Ishown in the Hypothetical Performance Data. Furthermore, unless otherwise
provided, the Hypothetical Performance Data assumes no losses on the underlying
assets and no interest shortfall. The specific

Icharacteristics of the securities may differ from those shown in the Hypothetical
performance Data due to, among other things, differences between (a) the actual
under1¥ing assets and the hypothetical

lunderlying assets used in preparing the Hypothetical Performance Data and (b) the
assum?tions used by you 1in producing the Hypothetical Performance Data and the
actual assumptions used in pricing the

lactual securities. The principal amount, designation and terms of any security
described in the quothetica] performance Data are subject to change prior to
issuance. You should contact the Banc of America

ISecurities LLC Trading Desk at (704) 388-1579 to confirm the final principal
amount, designation and terms of any security described in this communication prior
to committing to purchase that security. Neither
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b04f_roll.cdi
IBanc of America Securities LLC nor any of its affiliates makes any representation
or warranty as to the actual rate or timing of payments on any of the underlying
assets or the payments or yield on the securities.

IAlthough a registration statement (including a prospectus) relating to the
securities discussed in this communication has been filed with the Securities and
Exchange Commission and is effective, the final

Iprospectus supplement relating to the securities discussed in this communication
has not yet been filed with the Securities and Exchange Commission. This
communication shall not constitute an offer to sell

lor the solicitation of an offer to buy nor shall there be any sale of the
securities discussed in this communication in any state in which such offer,
solicitation or sale would be unlawful prior to registration or

lqualification of such securities under the securities laws of any such state. The
principal amount, designation and terms of any security described in the computer
model and Hypothetical Performance Data are

Ipreliminary and subject to change prior to issuance.

IProspective purchasers are referred to the final prospectus supplement relating to
the securities discussed in this communication for definitive yield and maturity
information regarding those securities, based

lon the final principal amounts, designations and terms of those securities. Once
available, a final prospectus and prospectus supplement may be obtained by
contacting the Banc of America Securities LLC

ITrading Desk at (704) 388-1579.

IThe computer model referenced herein supersedes all computer models related to the
subject securities that have been made available to you previously. 1In addition,
this computer model will be superseded in

Iits entirety by the final prospectus supplement relating to the actual securities
preliminarily described by this computer model.

!Please be advised that the securities described herein may not be appropriate for

all dinvestors. Potential investors must be willing to assume, among other things,

market price volatility, prepayment, yield curve

land interest rate risKs. Investors should make every effort to consider the risks
of these securities.

1If you have received this communication in error, please notifg the sending party
immediately by telephone and return the original to such party by mail.”
COLLAT_GROUPS 1 2 3 4 ,
I
I

DEFINE CONSTANT #OrigCollBal = 1644988940.62

DEFINE CONSTANT #0OrigCollBall 229366875.86

DEFINE CONSTANT #0OrigcCollBal2 1091283882.96

DEFINE CONSTANT #0rigcCollBal3 215281347.61

DEFINE CONSTANT #0rigcollBal4 = 109056834.19

1644988940.62
229366875.86
1091283882.96
215281347.61
109056834.19

271128940.62
1107619840.62
257458840.62
154367840.62
1790575462 .48

DEFINE CONSTANT #0OrigBondBal

DEFINE CONSTANT #OrigBondBall
DEFINE CONSTANT #0rigBondBal2
DEFINE CONSTANT #OrigBondBal3
DEFINE CONSTANT #OrigBondBal4

DEFINE #BondBall
DEFINE #BondBal2
DEFINE #BondBal3
DEFINE #BondBal4
DEFINE #BondBal

{3 I T |

FULL_DEALNAME : b04f_rol1
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DEAL SIZE:

PRICING SPEED:
! ISSUE DATE:

SETTLEMENT DATE:

Record date delay:

"DEFINE TR_INDEXDEPS_ALL
{

b04f_roll.cdi

$ 1644988940.62

20% CPR
20040601
20040628

24

"DEFINE SCHEDULE "SHIFT1%", "SHIFT2%","SHIFT3%", "SHIFT4%"
1

" TRUSTEE_FEE  GROUP 1 0.002
!
TRUSTEE_FEE  GROUP 2 0.002
i
TRUSTEE_FEE  GROUP 3 0.002
|
TRUSTEE_FEE  GROUP 4 0.002
1
DEAL_CLOCK_INFO _
ISSUE_CDU_DATE
DEAL_FIRSTPAY_DATE

DEFINE DYNAMIC STICKY #NetRate

DEFINE DYNAMIC STICKY #NetRatel
* 1200

DEFINE DYNAMIC STICKY #NetRatel2
* 1200

DEFINE DYNAMIC STICKY #NetRate3
* 1200
DEFINE DYNAMIC STICKY #NetRate4
1200

e b b o e

DEFINE TABLE "SI_LOSSAAgg" (6, 2

36.1 20%
96.1 30%
108.1 35%
120.1 40%
132.1 45%
\ . 144.1 50%
DEFINE TABLE "SI_2TIMESLOSSAgQ"
36.1 20%
96.1 30%
108.1 35%
120.1  40%
132.1 45%
| 144.1 50%
DEFINE TABLE "CROSSPREP_2TIMESAgQ
360.1 2

DEFINE #COUPON_SUBS = 0
!

TOLERANCE CLEANUP 0.00
|

%OLERANCE WRITEDOWN_OLOSS 1.00
]

20040601 _
20040725

= ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200
= ( COLL_I_MISC("COUPON",1) ) / COLL_PREV_BAL(1)

( CcoLL_I_MISC("COUPON",2) ) / COLL_PREV_BAL(2)

( coLL_I_MIsc("coupPoN",3) ) / COLL_PREV_BAL(3)

( COLL_I_MISC("COUPON",4) ) / COLL_PREV_BAL(4)

) = "MONTH" "SHIFTR"

(6, 2) = "MONTH" "PCT"

g" (1, 2) = "MONTH" "MULTIPLE"
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b04f_rol1l.cdi
INITIAL INDEX LIBOR_1YR 2.2
\

DEFINE TRANCHE "SUBORD_1", "SUBORD_2", "SUBORD_3", "SUBORD_4", "RESID", '"1al",
"2A1", "GMC_2Al", "2A2", "GMC_2A2", "2A3", "GMC_2A3", "2A4", "GMC_2A4", "2AS5",
"GMC_ZAS", "2A6", "GMC_ZA6", ll2A7ll’ "3Al", "4A1", "SUBS", HZWAC_IOH
|
i
Tranche "SUBORD_1" MODELING EXCHANGE
Block 6766775.86 FLOAT GROUP 1 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRatel )
| 0 999

Tranche "SUBORD_2" MODELING EXCHANGE
Block 32192882.96 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate2 )
| 0 999

Tranche "SUBORD_3" MODELING EXCHANGE
Block 6351347.61 FLOAT GROUP 3 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate3 )
| 0 999

Tranche "SUBORD_4" MODELING EXCHANGE
Block 3217834.19 FLOAT GROUP 4 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate4 )
| 0 999

Tranche "RESID" SEN_WAC
Block 100.00 FLOAT GROUP 1 _
DAYCOUNT 30360 BUSINESS _DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRatel )
| 0 999

Tranche "1Al1" SEN_WAC
Block 222600000.00 FLOAT GROUP 1 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRatel )
| 0 999

Tranche "2Al" SEN_FLT_NO
Block 135544000.00 GROUP 2 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 0 Dated 20040625 Next 20040725
8IF CUSggTE LE 20090525 THEN m1n(2 341,COLL NETRATE(Z)) ELSE COLL NETRATE(Z))
1

Tranche "GMC_2Al1" EXCHANGE SEN_GMC_FLT
Block 135544000.00 GROUP 2 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 0 Dated 20040625 Next 20040725
SIF cugggTE LE 20090525 THEN min{2.341,COLL_NETRATE(2)) ELSE COLL_NETRATE(2))

7
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b04f_roil.cdi
Tranche "2A2" SEN_FLT_NO _
Block 60180000.00 GROUP 2 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 0 Dated 20040625 Next 20040725
SIF CUSgSTE LE 20090525 then MIN(3.531,COLL_NETRATE(2)) ELSE COLL_NETRATE(2))
|

Tranche "GMC_2A2" EXCHANGE SEN_GMC_FLT
Block 60180000.00 GROUP 2 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 0 Dated 20040625 Next 20040725
8IF CUSSSTE LE 20090525 then MIN(3.531,COLL_NETRATE(2)) ELSE COLL_NETRATE(2))
]
Tranche "2A3" SEN_WAC_NO
Block 101379000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate2 )
' 0 999

Tranche "GMC_2A3" EXCHANGE SEN_GMC_WAC
Block 101379000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725 ‘
( #NetRate2 )
' 0 999

Tranche "2A4" SEN_WAC_NO
Block 76411000.00 FLOAT GROUP 2 _.
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate? )
: 0 999

Tranche "GMC_2A4" EXCHANGE SEN_GMC_WAC
Block 76411000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRateZ )
: 0 999

Tranche "2AS5" SEN_WAC_NO
Block 76789000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M
Delay 24 Dated 20040601 Next 20040725
( #NetRate? )
: 0 999

Tranche "GMC_2AS5" EXCHANGE SEN_GMC_WAC
Block 76789000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate2 )
| 0 999

Tranche "2A6" SEN_WAC_NO
Block 208788000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRatel )
0 999
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b04f_roll.cdi
Tranche "GMC_2A6" EXCHANGE SEN_GMC_WAC
Block 208788000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRatel )
| 0 999

Tranche "2A7" SEN_WAC
Block 400000000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate? )
' 0 999

Tranche "3A1" SEN_WAC
Block 208930000.00 FLOAT GROUP 3 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725 :
( #NetRate3 )
' 0 999

Tranche "4Al1" SEN_WAC
Block 105839000.00 FLOAT GROUP 4 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
({ #NetRated )
’ 0 999
Tranche "SUBS" JUN_WAC '
Block 48528840.62 FLOAT _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M
Delay 24 Dated 20040601 Next 20040725
( #nggON_SUBS )

0

|
Tranche "2WAC-I0" SEN_FLT_IO

Block 195724000.00 GROUP 2 FREQ M FLOAT RESET M NOTIONAL WITH FORMULA BEGIN ( IF
CURMONTH LE 59 THEN BBAL("GMC_Z2A1#1","GMC_2A2#1") ELSE 0 ); _

END ( IF CURMONTH LT
59 THEN BBAL("GMC_2A1#1","GMC_2A2#1") ELSE 0 ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040601 Next 20040725
(IF CURDATE LE 20090525 THEN

((COLL_NETRATE(2)-0)*BBAL{("2A1","2A2")~-COUPON("2A1")*BBAL("2A1™)
COUPON("2A2")*BBAL("2A2")) /BBAL("2A1","2A2") else 0)
| 0 999
!
DEFINE PSEUDO_TRANCHE COLLAT _

Delay 24 Dated 20040601 Next 20040725 settle 20040628
DEFINE PSEUDO_TRANCHE COLLAT GROUP 1 _

Delay 24 Dated 20040601 Next 20040725 sSettle 20040628
DEFINE PSEUDO_TRANCHE COLLAT GROUP 2 _

Delay 24 Dated 20040601 Next 20040725 settle 20040628
DEFINE PSEUDO_TRANCHE COLLAT GROUP 3 _

Delay 24 Dated 20040601 Next 20040725 settle 20040628
DEFINE PSEUDO_TRANCHE COLLAT GROUP 4 _
: Delay 24 Dated 20040601 Next 20040725 settle 20040628

CREDIT._SUPPORT_BASIS GROUP_DEAL

|

ifdef #cmover_3.0g2 _
DEFINE MACRO #BalanceRatio[1l] = BALANCE_RATIO {#1}
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- b04f_rol1l.cdi
ifndef #cmover_3.0g2

DEFINE MACRO #BalanceRatio[1]
I

CLASS "RESID" NO_BUILD_TRANCHE _
= "RESID"
CLASS "1A1" NO_BUILD_TRANCHE _
= "1aA1"
CLASS "2WAC-I0" NO_BUILD_TRANCHE _
= "2WAC-I0"
CLASS "2A1" NO_BUILD_TRANCHE -
"2A1"
CLASS "2A2" NO BUILD_TRANCHE _
Il2A2 "
CLASS "2A3" NO_BUILD_TRANCHE -
= "2A3"
CLASS "2A4" NO_BUILD_TRANCHE _
—_ H2A4ll
CLASS "2A5" NO_BUILD_TRANCHE _
- "2A5"
CLASS "2A6" NO_BUILD_TRANCHE _
= "2A6"
CLASS "2A7" NO_BUILD_TRANCHE _
- "2A7"
CLASS "3A1" NO_BUILD_TRANCHE _
= "3A1|l
CLASS "4A1" NO_BUILD_TRANCHE _
= "4A1"
CLASS "SUBORD_1" DISTRIB_CLASS RULES _
= "SUBORD_1"
CLASS "SUBORD_2" DISTRIB_CLASS RULES _
= "SUBORD_2"
CLASS "SUBORD_3" DISTRIB_CLASS RULES _
= "SUBORD_3"
CLASS "SUBORD_4" DISTRIB_CLASS RULES _
= "SUBORD_4"

CLASS '"SEQ" DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA _
= ll2A1ll "2A2" "2A3H "2A4" "2A5" "2A6"

- "2A7"
CLASS "suBs" NO_BUILD_TRANCHE _
COMBINE_CLASSES {#Ba]ancéREtio}{l.O} = "SUBORD_1" "SUBORD_2" "SUBORD_3"
"SUBORD_4'

CLASS "PT"

CLASS '"SNR_1" WRITEDOWN_BAL PRORATA ALLOCATION WRITEDOWN_LIMIT BALANCE
(#0rigCollBall); _
= "RESID" "1A1l" , SUPPORT_CLASSES = "SUBS"
CLASS "SNR_2" WRITEDOWN_BAL PRORATA ALLOCATION WRITEDOWN_LIMIT BALANCE
(#0rigcollBal2); _
= "SEQ" "PT" "2WAC-IO", SUPPORT_CLASSES = "SuBs"
CLASS "SNR_3" WRITEDOWN_BAL PRORATA ALLOCATION WRITEDOWN_LIMIT BALANCE
(#0origcoliBal3); _
= "3A1" , SUPPORT_CLASSES = "SuBS"
CLASS "SNR_4" WRITEDOWN_BAL PRORATA ALLOCATION WRITEDOWN_LIMIT BALANCE
(#0rigColliBald); _
\ = "4A1" , SUPPORT_CLASSES = "suBs"
!
CLASS "GRP1" _
DISTRIB_CLASS RULES _
= "SNR_1" "SUBORD_1"
CLASS "GRP2" _

DISTRIB_CLASS RULES _
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‘ = "SNR_2" '"SUBORD_2"
CLASS "GRP3" _

DISTRIB_CLASS RULES _

= "SNR_3" "SUBORD_3"
CLASS "GRP4" _

DISTRIB_CLASS RULES _

= "SNR_4" "SUBORD_4"

CLASS "ROOT" ROOT_LIST = "GRP1"” "GRP2" "GRP3" "GRP4"

GROUP 0 ROOT =1234
1 .

CLASS "GMC_2Al1" PSEUDO NO_BUILD_TRANCHE = "GMC_2Al1#1"
CLASS "GMC_2A2" PSEUDO NO_BUILD_TRANCHE = "GMC_2A2#1"
CLASS "GMC_2A3" PSEUDO NO_BUILD_TRANCHE = "GMC_2A3#1"
CLASS "GMC_2A4" PSEUDO NO_BUILD_TRANCHE = "GMC_2A4#1"
CLASS "GMC_2AS5" PSEUDO NO_BUILD_TRANCHE = "GMC_2A5#1"
CLASS "GMC_2A6" PSEUDO NO_BUILD_TRANCHE = "GMC_2A6#1"
CLASS "GMC_2A7" PSEUDO NO_BUILD_TRANCHE = "2A7"

|

CLASS "GMC_SEQ" PSEUDO = "GMC_2A1" "GMC_2A2" "GMC_2A3" "GMC_2A4" "GMC_2AS5"
"GMC_2A6"

CLASS "GMC_PT" PSEUDO = "GMC_2A7"
l CLASS "GMC_SNR_2" PSEUDO = "GMC_SEQ" "PT" '"2WAC-IO"

DEFINE PSEUDO_TRANCHE CLASS "SNR_1" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "SUBORD_1" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "SNR_2" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "SUBORD_2" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS '"SNR_3" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
|

DEFINE PSEUDO_TRANCHE CLASS "SUBORD_3" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
1

DEFINE PSEUDO_TRANCHE CLASS "SNR_4" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "SUBORD_4" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
!
. DEFINE PSEUDO_TRANCHE CLASS "SEQ" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "PT" Delay 24 Dated 20040601 Next 20040725
DAYCOUNT 30360 BUSINESS_DAY NONE
! .

DEFINE PSEUDO_TRANCHE CLASS "GMC_SEQ" Delay 24 Dated 20040601 Next
20040725 DAYCOUNT 30360 BUSINESS_DAY NONE

DEFINE PSEUDO_TRANCHE CLASS "GMC_PT" Delay 24 Dated 20040601 Next
20040725 DAYCOUNT 30360 BUSINESS_DAY NONE

DEFINE PSEUDO_TRANCHE CLASS "GMC_SNR_2" Delay 24 Dated 20040601 Next

20040725 DAYCOUNT 30360 BUSINESS_DAY NONE
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CROSSOVER when 0

DEFINE DYNAMIC STICKY #0rigSubBall = #0rigColl1Ball - ORIG_BBAL("SNR_1")
DEFINE DYNAMIC STICKY #SubBall = MAX(0, COLL_PREV_BAL(1) - BBAL("SNR_1"))
DEFINE DYNAMIC STICKY #OrigSubBalZ = #OrigCol1BalZ - ORIG_BBAL("SNR_2")
DEFINE DYNAMIC STICKY #SubBal2 = MAX(0, COLL_PREV_BAL(2) - BBAL("SNR_2"))
DEFINE DYNAMIC STICKY #0rigsubBal3 = #0rigCollBal3 - ORIG_BBAL("SNR_3")
DEFINE DYNAMIC STICKY #SubBal3 = MAX(0, COLL_PREV_BAL(3) - BBAL("SNR_3"))
DEFINE DYNAMIC STICKY #0rigsubBal4 = #0OrigCol1Bal4 - ORIG_BBAL("SNR_4")
DEFINE DYNAMIC STICKY #SubBal4 = MAX(0, COLL_PREV_BAL(4) - BBAL("SNR_4"))
DEFINE DYNAMIC STICKY #ReduceTestAAgg = LOOKUP_TBL( "STEP", CURMONTH ,
"SI_LOSSAAgg"”, "MONTH", "SHIFTR" ) '
DEFINE DYNAMIC STICKY #Sub2TimesLossPctAgg = LOOKUP_TBL( "STEP", CURMONTH ,
TSI_ZTIMESLOSSAgg", "MONTH", "PCT" )

TRIGGER "CumLossAgg"” .

ORIG_TESTVAL 0.00% _

TESTVAL (DELINQ_LOSS_ACCUM/ ORIG_BBAL("SUBS")); _

TARGETVAL ( #ReduceTestAAgg ); _

ORIG_TARGETVAL NO_CHECK 20% _

EFFECTIVE_WHEN ( IF CURMONTH GT 84 THEN TRIG_EFFECTIVE_YES ELSE
TRIG_EFFECTIVE_ALWAYSPASS ); _
| TRIGVAL LODIFF
TRIGGER "ShiftTriggeFAﬂg" _

FULL_NAME ~ "shifting Interest Loss Trigger" _

DEFINITION "A shifting Interest Loss Trigger will _
exist after month 84 +if ;_

cumulative losses as a percentage of the original subordinate _
bond balance are greater than the percentage in the following table; _
%-

Month <= .
36 20%; _
96 30%; _
108 35%; _
120 40%; _
132 45%; _
144 50% _

The above calculations will be done based on all crossed mortgage loan groups.” _
EFFECTIVE_WHEN ( IF CURMONTH GT 84 THEN TRIG_EFFECTIVE_YES ELSE
TRIG_EFFECTIVE_ALWAYSPASS ); _
IMPACT "Unscheduled principal that was intended to be paid to the _
subordinate bonds will now be directed to the senior bonds." _
' TRIGVAL FORMULA (TRIGGER(''CumLossAgg","TRIGVAL"));
!
TRIGGER "TwoTimesCumLossAgg" _
ORIG_TESTVAL 0.00% _
TESTVAL (DELINQ_LOSS_ACCUM/ (#0rigsubBall + #origsSubBal2 +
#origsubBal3 + #origsubBald)); _
TARGETVAL ( #sub2TimesLossPctAgg ); _
ORIG_TARGETVAL NO_CHECK 20% _
| TRIGVAL LODIFF
TRIGGER "TwoTimesTriggerAgg” _
FULL_NAME 'Sub Two Times Loss Trigger" _
) _ DEFINITION "A Sub Two Times Loss Trigger will
exist if ;_

cumulative losses as a percentage of the original subordinate _
bond balance are greater than the percentage in the following table; _
%.

36 20%; _
96 30%;
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108 35%;
120 40%; _
132 45%; _
144 50%"_
IMPACT "Unscheduled principal that was intended to be paid to the _

subordinate bonds will be directed to the senior bonds earlier than normal.” _
TRIGVAL FORMULA (TRIGGER("TwoTimesCumLossAgg","TRIGVAL"));
I
!
DEFINE DYNAMIC STICKY #COUPON_SUBS = OPTIMAL_INTPMT("SUBORD_1", "SUBORD_2",
"SUBORD_3", "SUBORD_4") / BBAL("SUBORD_1", "SUBORD_2", "SUBORD_3", "SUBORD_4") *
?6000 / NDAYS_ACCRUE_INT("SuUBS#1")

OPTIONAL REDEMPTION: "Grp_1_call” _
DATE 20070501 _
TARGET GROUP 1 _
PRICE_P ( coLL_BAL(Cl) ):; _
DISTR_P RULES "OPTR_GROUP_1"
| .
OPTIONAL REDEMPTION: "Grp_2_call" _
DATE 20090501 _
TARGET GROUP 2 _
PRICE_P ( coLL_BAL(2) ): _
DISTR_P RULES "OPTR_GROUP_2"

OPTIONAL REDEMPTION: "Grp_3_call" _
DATE 20090501 _
TARGET GROUP 3 _
PRICE_P ( COLL_BAL(3) ); _
DISTR_P RULES "OPTR_GROUP_3"

OPTIONAL REDEMPTION: "Grp_4_call” _
DATE 20110501 _
TARGET GROUP 4 _
PRICE_P ( COLL_BAL(4) ); _
DISTR_P RULES "OPTR_GROUP_4"
!
! ‘
INTEREST_SHORTFALL GROUP 1 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS NO_Compensate SUBORDINATED ACCUM
!
INTEREST_SHORTFALL GROUP 2 FULL_PREPAY Compensate Pro_rata. _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS NO_Compensate SUBORDINATED ACCUM
!
INTEREST_SHORTFALL GROUP 3 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS NO_Compensate SUBORDINATED ACCUM
i
INTEREST_SHORTFALL GROUP 4 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _

| LOSS NO_Compensate SUBORDINATED ACCUM
" Tranche Cusip Stated Maturity

SUBS ) 9.6.¢.0.6.9.9.0.¢ 20340625

3A1 XOOOOXKXX 20340625

4A1 ) 0.0.6.6.0.0.9.¢¢ 20340625

!
1
CcMO Block Payment Rules
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calculate : #SubsNotGoneAgg = BBAL("SuBS") GT 0.01

calculate : #0rigsenpPctl = ORIG_BBAL("SNR_1") / #0rigCollBall

calculate : #SenPctl = _
IF #SubsNotGoneAgg _
THEN MIN(1, BBAL("SNR_1") / COLL_PREV_BAL(1)) _
ELSE 1

calculate : #OrigSenPct2 = ORIG_BBAL("SNR_2") / #0rigCol1Bal2

calculate : #SenPct2 = _
IF #SubsNotGoneAgg _
THEN MIN(1, BBAL( 'SNR_2") / COLL_PREV_BAL(2)) _
ELSE 1

calculate : #0rigSenPct3 = ORIG_BBAL("SNR_3") / #0OrigColl1Bal3

calculate : #SenPct3 = _
IF #SubsNotGoneAgg _
THEN MIN(C1, BBAL{'SNR_3") / COLL_PREV_BAL(3)) _
ELSE 1 '

calculate : #OrigSenPct4 = ORIG_BBAL("SNR_4") / #0OrigCollBal4

calculate :° #SenPct4 = _
IF #SubsNotGoneAgg _ :
THEN MIN(1, BBAL('SNR_4") / COLL_PREV_BAL(4)) _
n ELSE 1
calculate : #OrigsenPctAgg = ORIG_BBAL('SNR_1","SNR_2","SNR_3","SNR_4") /
(#origcollBall + #0rigCollBali2 + #0rigCol1Bal3 + #0rigCollBal4)
calculate : #SenPctAgg = MIN(C1, BBAL("SNR_1","SNR_2","SNR_3","SNR_4") /
$COLL_PREV_BAL))

calculate : #shiftTestAgg = NOT TRIGGER("shiftTriggeragg")

calculate : #Sub2TimesTriggerAgg = NOT TRIGGER("TwoTimesTriggerAgg")
calculate : #Sub2TimesTestAgg = BBAL("SUBORD_1", "SUBORD_2", "SUBORD_3",
"SUBORD_4") / BBAL('SNR_1", "SUBORD_1", "SNR_2", "SUBORD_2", "SNR_3", "SUBORD_3",
"SNR_4", "SUBORD_4") _
GE 2 * ORIG_BBAL("SUBORD_1", "SUBORD_2",
"SUBORD_3", "SUBORD_4")/ORIG_BBAL("SNR_1", "SUBORD_1", "SNR_2", "SUBORD_2", "SNR_3",
"SUBORD_3", "SNR_4", "SUBORD_4") AND _
| #sSub2TimesTriggerAgg
| calculate : #SenPctFailAgg = (#SenPctAgg > #0rigsSenPctAgg)
calculate : #SenPrepl = _
IF #SenPctFailAgg _
THEN 1 _
ELSE #SenPctl + SHIFT%(1) * (1-#SenPctl), _
Reduce_SHIFT%_when GROUP 1 STICKY_PASS FAILVAL_PRIOREND _
(#shiftTestAgg)

calculate : #SenPrep2 = _

IF #SenPctFailAgg _

THEN 1 _

ELSE #SenPct2 + SHIFT%(2) * (1l-#SenpPct2), _
Reduce_SHIFT%_when GROUP 2 STICKY_PASS FAILVAL_PRIOREND _
(#shiftTestAgg)
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calculate : #SenPrep3
IF #SenPctF
THEN 1 _

ELSE #SenPct3 + SHIFT%(3) * (1-#SenPct3), .

b04f_roll.cdi

ailAgg _

Reduce_SHIFT%_when GROUP 3 STICKY_PASS FAILVAL_PRIOREND _

(#shiftTestAgg)

calculate : #SenPrep4
IF #SenPctF
THEN 1 _

ELSE #SenPctd + SHIFT%(4) * (1-#senbPctd), _

ailAgg _

Reduce_SHIFT%_when GROUP 4 STICKY_PASS FAILVAL_PRIOREND _

(#shiftTestAgg)

calculate : #SenPrepl
IF #SenPctF
THEN 1 _
ELSE IF #Su
THEN I
T
E
ELSE #

calculate : #SenPrep2
IF #SenPctF
THEN 1 _
ELSE IF #Su
THEN I
T
E
ELSE #

calculate : #SenPrep3
IF #SenPctF
THEN 1 _
ELSE IF #Su
THEN I
T
E
ELSE #

calculate : #SenPrep4
IF #SenPctF
THEN 1 _
ELSE IF #Su
THEN I
T
E
ELSE #

~calculate : #SENRECOV1

calculate : #SENRECOV2
calculate : #SENRECOV3

calculate : #SENRECOV4

“calculate: "SNR_1" _

NO_CHECK SCHEDULED
NO_CHECK PREPAY
NO_CHECK RECOVER

ailagg _

b2TimesTestAgg _
F CURMONTH LE 36 _

HEN #SenPctl + (50% * (1-#SenPctl))

LSE #SenPctl _
SenPrepl

ailAgg _

b2TimesTestAgg _
F CURMONTH LE 36 _

HEN #SenPct2 + (50% * (1-#SenPct2))

LSE #SenPct2 _
SenPrep?2

ailagg _

b2TimesTestAgg _
F CURMONTH LE 36 _

HEN #SenPct3 + (50% * (1-#SenPct3))

LSE #SenPct3 _
SenPrep3

ailagg _

b2TimesTestAgg _
F CURMONTH LE 36 _

HEN #SenPctd + (50% * (1-#SenPctd)) _

LSE #SenPct4 _
SenPrep4

GROUP 1 FRACTION LIMIT #SCHI1l
GROUP 1 FRACTION LIMIT #PRP1l
GROUP 1 AMOUNT  LIMIT #REC1l
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]

‘calculate: "SNR_2" _

NO_CHECK SCHEDULED GROUP 2 FRACTION LIMIT #SCH22 = #SenPct2 , _
NO_CHECK PREPAY GROUP 2 FRACTION LIMIT #PRP22 = #SenPrep2 , _
NO_CHECK RECOVER GROUP 2 AMOUNT LIMIT #REC22 = #SENRECOV2
|
calculate: "SNR_3" _
NO_CHECK SCHEDULED GROUP 3 FRACTION LIMIT #SCH33 = #SenPct3 , _
NO_CHECK PREPAY GROUP 3 FRACTION LIMIT #PRP33 = #SenPrep3 s —
' NO_CHECK RECOVER GROUP 3 AMOUNT LIMIT #REC33 = #SENRECOV3
calculate: "SNR_4" _
NO_CHECK SCHEDULED GROUP 4 FRACTION LIMIT #SCH44 = #SenPctd , _
NO_CHECK PREPAY GROUP 4 FRACTION LIMIT #PRP44 = #SenPrepd , _
NO_CHECK RECOVER GROUP 4 AMOUNT LIMIT #REC44 = #SENRECOV4

calculate : #SenschedAllocl
calculate : #senPrepayAllocl
calculate : #SenRecoverAllocl
calculate : #senschedAlloc?2
calculate : #SenPrepayAlloc?2
calculate : #SenRecoverAlloc?
calculate : #SenschedAalloc3
calculate : #SenPrepayAlloc3
calculate : #senRecoverAlloc3
calculate : #senschedAlloc4
calculate : #SenPrepayAlloc4
| calculate : #SenRecoverAlloc4

L] ks stk ok ik ek bkt kk k%% CROSS SENIORS DUE TO RAPID PREPAYS

------------------

#SCH11 * COLL_P_SCHED(1)
#PRP11 * COLL_P_PREPAY(1)
#REC11
#SCH22 * COLL_P_SCHED(2)
#PRP22 * COLL_P_PREPAY(2)
#REC22
#SCH33 * COLL_P_SCHED(3)
#PRP33 * COLL_P_PREPAY(3)
#REC33
#SCH44 * COLL_P_SCHED(4)
#PRP44 * COLL_P_PREPAY(4)
#REC44

L L | | (O (I I A

!
calculate : #SubMu]tip]eAgg = LOOKUP_TBL{ "STEP", CURMONTH ,
YCROSSPREP_ZTIMESAgg", "MONTH", "MULTIPLE" )

calculate : #CrossTestAgg = ((#subBall + #SubBal2 + #SubBal3 + #SubBal4) /
(COLL_PREV_BAL(1) + COLL_PREV_BAL(2) + COLL_PREV_BAL(3) + COLL_PREV_BAL(4)) LT _
#SubMu]tiq]eA g * (#origsubBall + #OrigsubBal2 + #OrigsubBal3 +
#origsubBal4) / (#o0rigcollBall + #origCoilBal2 + #0rigCollBal3 + #0rigcolliBal4))
i

calculate : #CrossTestl = _
BBAL("SNR_1") LT 0.01 AND #CrossTestAgg

calculate : #CrossTest2 = _
BBAL("SNR_2") LT 0.01 AND #CrossTestAgg

calculate : #CrossTest3 = _
BBAL("SNR_3") LT 0.01 AND #CrossTestAgg

calculate : #CrossTest4

BBAL("SNR_4") LT 0.01 AND #CrossTestAgg
I

‘calculate: "SNR_1" _

SCHEDULED GROUP 2 AMOUNT LIMIT #CROSS2SCH1 = IF #CrossTest2 THEN
(COLL_S_SCHED(Z) - #senschedAlloc2) * BBAL("SNR_1")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE 0 ; .

PREPAY GROUP 2 AMOUNT LIMIT #CROSS2PRP1 = IF #CrossTest2 THEN

(COLL_S_PREPAY(Z) - #SenPrepayAlloc2) * BBAL("SNR_1")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE 0 ; _
RECOVER GROUP 2 AMOUNT LIMIT #CROSSZ2REC1
(DELINQ_RECOVER(2) - #SenRecoverAlloc2) *
BBAL ("SNR_1")/BBAL("SNR_1","SNR_3","SNR_4") ELSE 0 ;
SCHEDULED GROUP 3 AMOUNT LIMIT #CROSS3SCH1

IF #CrossTestZ2 THEN

IF #CrossTest3 THEN
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(COLL_P_SCHED(3) - #senschedAlloc3) * BBAL("SNR_1")/BBAL("SNR_1","SNR_2","SNR_4")
ELSE 0 ; _
PREPAY GROUP 3 AMOUNT LIMIT #CROSS3PRPl = IF #CrossTest3 THEN

(COLL_P_PREPAY(3) - #SenPrepayAlloc3) * BBAL("SNR_1")/BBAL("SNR_1","SNR_2","SNR_4")
ELSE 0 ; _

RECOVER GROUP 3  AMOUNT LIMIT #CROSS3RECL
(DELINQ_RECOVER(3) - #SenRecoverAlloc3) *
BBAL (""SNR_1")/BBAL(""SNR_1","SNR_2","SNR_4") ELSE 0 ;

IF #CrossTest3 THEN

[

SCHEDULED GROUP 4 AMOUNT LIMIT #CROSS4SCH1 = IF #CrossTest4 THEN
(COLL_P_SCHED(4) - #senschedAlloc4) * BBAL("SNR_1")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE O ; _

PREPAY GROUP 4 AMOUNT LIMIT #CROSS4PRP1l = IF #CrossTest4 THEN

(COLL_P_PREPAY(4) - #SenPrepayAlloc4) * BBAL("SNR_1")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE 0 ; _
RECOVER GROUP 4  AMOUNT LIMIT #CROSS4RECLl = IF #CrossTest4 THEN
(DELINQ_RECOVER(4) - #sSenRecoverAlloc4) *
BBAL ("SNR_1")/BBAL("SNR_1","SNR_2","SNR_3") ELSE 0
i

‘calculate: "SNR_2" _

SCHEDULED GROUP 1  AMOUNT LIMIT #CROSS1SCH2 = IF #CrossTestl THEN
(COLL_S_SCHED(l) - #SenschedAllocl) * BBAL("“SNR_2")/BBAL("SNR_2","SNR_3","SNR_4")
ELSE -

PREPAY GROUP 1  AMOUNT LIMIT #CROSS1PRP2 = IF #CrossTestl THEN

(COLL_P_PREPAY(1) ~ #SenPrepayAllocl) * BBAL("SNR_2")/BBAL("SNR_2","SNR_3","SNR_4")
ELSE O ; _

RECOVER GROUP 1  AMOUNT LIMIT #CROSS1REC?2
(DELINQ RECOVER(1) - #SenRecoverAllocl) *
BBAL{"SNR_2")/BBAL("SNR_2","SNR_3","SNR_4") ELSE 0 ;

IF #CrossTestl THEN

I

SCHEDULED GROUP 3 AMOUNT LIMIT #CROSS3SCH2 = IF #CrossTest3 THEN
(coLL_P_SCHED(3) - #SenSchedAlloc3) * BBAL("SNR_2")/BBAL("SNR_1","SNR_2","SNR_4")
ELSE 0 ; _

PREPAY GROUP 3 AMOUNT LIMIT #CROSS3PRP2 = IF #CrossTest3 THEN

(COLL_P_PREPAY(3) - #SenPrepayAlloc3) * BBAL("SNR_2")/BBAL("SNR_1","SNR_2","SNR_4™")
ELSE 0 ; _

RECOVER GROUP 3 AMOUNT LIMIT #CROSS3REC2
(DELINQ_RECOVER(3) - #SenRecoverAlloc3) *
BBAL(""SNR_2")/BBAL("SNR_1","SNR_2","SNR_4") ELSE O ;

IF #CrossTest3 THEN

SCHEDULED GROUP 4 ~ AMOUNT LIMIT #CROSS4SCH2 = IF #CrossTest4 THEN
(COLL_P_SCHED(4) - #SenschedAlloc4) * BBAL("SNR_2")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE 0 ; _

PREPAY GROUP 4  AMOUNT LIMIT #CROSS4PRP2 = IF #CrossTest4 THEN

* (COLL_P_PREPAY(4) - #SenPrepayAlloc4) * BBAL("SNR_2")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE 0 ; _ :

RECOVER GROUP 4  AMOUNT LIMIT #CROSS4REC2 = IF #CrossTest4 THEN
(DELINQ_RECOVER(4) - #SenRecoverAlloc4) *
BBAL("SNR_2")/BBAL(""SNR_1","SNR_2","SNR_3") ELSE O
|

‘calculate: "SNR_3" _ .
SCHEDULED GROUP 1 AMOUNT LIMIT #CROSS1SCH3 = IF #CrossTestl THEN

(COLL_P_SCHED(1) - #senschedAllocl) * BBAL("SNR_3")/BBAL(''SNR_2","SNR_3","SNR_4")
ELSE 0 ; _
PREPAY GROUP 1  AMOUNT LIMIT #CROSS1PRP3 = IF #CrossTestl THEN

(COLL_S_PREPAY(l) - #senPrepayAllocl) * BBAL("SNR_3")/BBAL("SNR_2","SNR_3","SNR_4")
ELSE V-

RECOVER GROUP 1 AMOUNT LIMIT #CROSS1REC3
(DELINQ_RECOVER(1) - #SenRecoverAllocl) *
BBAL (""SNR_3") /BBAL("SNR_2","SNR_3","SNR_4") ELSE O ;

IF #CrossTestl THEN

SCHEDULED GROUP 2~ AMOUNT LIMIT #CROSS2SCH3 = IF #CrossTest2 THEN
(COLL_S_SCHED(Z) - #senschedAlloc2) * BBAL("SNR_3")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE O ; _

PREPAY GROUP 2 AMOUNT LIMIT #CROSS2PRP3 = IF #CrossTest2 THEN

(COLL_S_PREPAY(Z) - #SenPrepayAlloc2) * BBAL(''SNR_3")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE -
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AMOUNT LIMIT #CROSSZ2REC3

(DELINQ_RECOVER(2) - #SenRecoverAlloc2) *
BBAL (""'SNR_3")/BBAL("SNR_1", "SNR_3","SNR_4") ELSE O ;

. SCHEDULED
(COLL_P_SCHED(4)

ELSE 0 ;

PREPAY

(COLL_P_PREPAY(4)

ELSE O ; _
RECOVER

GROUP 4

GROUP 4

GROUP 4

AMOUNT LIMIT #CROSS4SCH3
- #senschedalloc4) * BBAL('"SNR_3")/BBAL("SNR_1","SNR_2"

AMOUNT LIMIT #CROSS4PRP3
- #senPrepayAlloc4) * BBAL("SNR_3")/BBAL("SNR_1","SNR_2","SNR_3")

(DELINQ_RECOVER(4) - #SenRecoverAlloc4) *
BBAL("SNR_3")/BBAL("SNR_1","SNR_2","SNR_3") ELSE 0
|

"calculate:

SCHEDULED
(coLL_P_SCHED(1)

ELSE O ; _
PREPAY

(coLL_P_PREPAY(1)

ELSE 0 ; _
RECOVER

"SN[L_4" _

GROUP 1

GROUP 1

GROUP 1

(DELINQ_RECOVER(1) - #SenRecoverAllocl) *
BBAL(""SNR_4")/BBAL("'SNR_2","SNR_3","SNR_4") ELSE 0 ; _

SCHEDULED
(COLL_P_SCHED(2)

ELSE 0 ; _
PREPAY

(COLL_P_PREPAY(2)

ELSE O ;

L

RECOVER

GROUP 2

GROUP 2

GROUP 2

(DELINQ_RECOVER(2) - #SenRecoverAlloc2) *
BBAL ("SNR_4")/BBAL("'SNR_1","SNR_3","SNR_4") ELSE 0 ; _

SCHEDULED
(CoLL_P_SCHED(3)

ELSE O ;

¥ —

PREPAY

(COLL_P_PREPAY(3)

ELSE 0 ; _
RECOVER

GROUP 3

GROUP 3

GROUP 3

AMOUNT LIMIT #CROSS3REC4

(DELINQ _RECOVER(3) - #SenRecoverAlloc3) *
BBAL(""SNR_4") /BBAL(""SNR_1","SNR_2","SNR_4") ELSE 0
! :

calculate :

#CROSS1SCH4

calculate :

#CROSS1PRP4

calculate :

#CROSS1REC4
!

calculate :

#CROSS2SCH4

calculate :

#CROSS2PRP4

calculate :

#CROSS2REC4
!

calculate :

#CROSS3SCH4

calculate :

#CROSS3PRP4

calculate :

TCROSS3REC4

#senschedAallocl
#senPrepayAllocl

#senRecoverAllocl

#senschedalloc?2
#senPrepayAiloc2

#senRecoverAlloc?

#senschedAlloc3
#senPrepayAlloc3

#senRecoverAlloc3

]

#senschedAallocl
#senPrepayAllocl

#senRecoverAllocl

#senschedAalloc?2
#senPrepayAlloc2

#senRecoverAlloc2

#senschedAlloc3
#senPrepayAlloc3

#senRecoverAlloc3
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IF #CrossTest2 THEN

IF #CrossTest4 THEN

IF #CrossTest4 THEN

AMOUNT LIMIT #CROSS4REC3 = IF #CrossTest4 THEN

AMOUNT LIMIT #CROSS1SCH4 = IF #CrossTestl THEN
- #senSchedAllocl) * BBAL('"SNR_4")/BBAL("SNR_2","SNR_3","SNR_4")

AMOUNT LIMIT #CROSS1PRP4 = IF #CrossTestl THEN
- #SenPrepayAllocl) * BBAL("SNR_4")/BBAL("SNR_2","SNR_3","SNR_4")

AMOUNT LIMIT #CROSS1REC4 = IF #CrossTestl THEN
AMOUNT LIMIT #CROSS2SCH4 = IF #CrossTest2 THEN
- #senschedAlloc2) * BBAL('"SNR_4")/BBAL("SNR_1","SNR_3","SNR_4")

AMOUNT LIMIT #CROSS2PRP4 = IF #CrossTest2 THEN
- #SenPrepayAlloc2) * BBAL("SNR_4")/BBAL(''SNR_1","SNR_3","SNR_4")

AMOUNT LIMIT #CROSS2REC4 = IF #CrossTest2 THEN
AMOUNT LIMIT #CROSS3SCH4 = IF #CrossTest3 THEN
- #sensSchedAlloc3) * BBAL("SNR_4")/BBAL("SNR_1","SNR_2","SNR_4")

AMOUNT LIMIT #CROSS3PRP4 = IF #CrossTest3 THEN
- #SenPrepayAlloc3) * BBAL("SNR_4")/BBAL("SNR_1","SNR_2","SNR_4")

IF #CrossTest3 THEN

#CROSS1SCH2
#CROSS1PRP2
#CROSS1REC2

#CROSS2SCH1
#CROSS2PRP1
#CROSS2REC1

#CROSS3SCH1
#CROSS3PRP1
#CROSS3RECL

#CROSS1SCH3
#CROSS1PRP3
#CROSS1REC3

#CROSS2SCH3
#CROSS2PRP3
#CROSS2REC3

#CROSS3SCH2
#CROSS3PRP2
#CROSS3REC2

, "SNR__3 n)
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calculate : #SenSchedAlloc4 #senSchedAlloc4  + #CROSS4SCH1 + #CROSS4SCH2 +

#CROSS4SCH3

calculate : #SenPrepayAlloc4d = #SenPrepayAlloc4 + #CROSS4PRP1 + #CROSS4PRP2 +
#CROSS4PRP3

calculate : #SenRecoverAlloc4 = #SenRecoverAlloc4 + #CROSS4ARECL + #CROSS4REC2 +
#CROSS4REC3

[ sk ok ik otk k% okk % END CROSS SENIORS DUE TO RAPID PREPAYS
dede ke ek dde e ddddhdtd

calculate : #subschedl = MAX( 0, COLL_P_SCHED(1) - #senSchedAllocl )
calculate : #SubPrepayl = MAX( 0, COLL_P_PREPAY(1l) - #SenPrepayAllocl )
| calculate : #SubRecovl = MAX( 0, DELINQ_RECOVER(1l) - #SenRecoverAllocl )
" calculate : #Subsched? = MAX( 0, COLL_P_SCHED(2) - #SenSchedAlloc2 )
calculate : #subPrepay2 = MAX( 0, COLL_P_PREPAY(2) - #SenPrepayAlloc2 )
| calculate : #SubRecov? = MAX( 0O, DELINQ_RECOVER(2) - #SenRecoverAlloc? )
" calculate : #SubSched3 = MAX( 0, COLL_P_SCHED(3) - #senSchedAlloc3 )
calculate : #SubPrepay3 = MAX( 0, COLL_P_PREPAY(3) - #SenPrepayAlloc3 )
| calculate : #SubRecov3d = MAX( 0, DELINQ_RECOVER(3) - #SenRecoverAlloc3 )
" calculate : #Subsched4 = MAX( 0, COLL_P_SCHED(4) - #SenschedAlloc4 )
calculate : #SubPrepayd = MAX( 8, COLL_P_PREPAY(4) - #SenPrepayAllocd )

calculate : #SubRecov4 DELINQ_RECOVER(4) - #SenRecoverAlloc4 )

!
calculate: '"SUBORD_1" _

NO_CHECK SCHEDULED GROUP 1 AMOUNT = #subschedl , _
NO_CHECK PREPAY GROUP 1 AMOUNT = #SubPrepayl y —
\ NO_CHECK RECOVER GROUP 1 AMOUNT = #SubRecovl
calculate: '"SUBORD_2" _.
NO_CHECK SCHEDULED GROUP 2 AMOUNT = #subsched2 , _
NO_CHECK PREPAY GROUP 2 AMOUNT = #subPrepayZ r -
NO_CHECK RECOVER GROUP 2 AMOUNT = #SubRecov?2
I
calculate: 'SUBORD_3" _
NO_CHECK SCHEDULED GROUP 3 AMOUNT = #subSched3 , _
NO_CHECK PREPAY GROUP 3 AMOUNT = #5ubPrepay3 y —
NO_CHECK RECOVER GROUP 3 AMOUNT = #SubRecov3
I
calculate: "SUBORD_4" _
NO_CHECK SCHEDULED GROUP 4 AMOUNT = #subSched4 , _
NO_CHECK PREPAY GROUP 4 AMOUNT = #subPrepay4 y -
NO_CHECK RECOVER GROUP 4 AMOUNT = #SubRecov4

|
calculate : #subsched

calculate : #SubPrepay
calculate : #SubRecov

#subschedl + #subSched2 + #subSched3 + #Subsched4
#subPrepayl + #SubPrepay? + #SubPrepay3 + #SubPrepay4
#SubRecovl + #SubRecov2 + #SubRecov3 + #SubRecov4

o

!
calculate: "sSUBS"

NO_CHECK SCHEDULED AMOUNT = #SubSched , _
NO_CHECK PREPAY AMOUNT = #SubPrepay , _
NO_CHECK RECOVER AMOUNT = #SubRecov

!
calculate : #ExcessSub

EXCESS_SUB_AMT
!

calculate : #ExcessSub

EXCESS_SUB_AMT("'SuBsS")
!

calculate : #ExcessSubl = #ExcessSub * BBAL("SNR_1") /
BBAL ("SNR_1","SNR_2","SNR_3", "SNR_4")
calculate : #ExcesssSub2 = #ExcessSub * BBAL('"SNR_Z2") /

BBAL('"SNR_1","SNR_2","SNR_3", "SNR_4")
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calculate : #ExcessSub3 = #ExcessSub * BBAL("SNR_3") /

BBAL("SNR_1", "SNR_2","SNR_3", "SNR_4")
calculate : #ExcessSub4 = #ExcessSub * BBAL("SNR_4") /

BBAL(""SNR_1","SNR_2","SNR_3",""SNR_4")
!

calculate : "SNR_1" _

NO_CHECK EXCESS_SUB_AMT AMOUNT LIMIT #VS1 = #ExcessSubl
!

calculate : "SNR_2" _

NO_CHECK EXCESS SUB_AMT AMOUNT LIMIT #VS2 = #ExcessSub?
!

calculate : "SNR_3" _

NO_CHECK EXCESS_SUB_AMT AMOUNT LIMIT #VS3 = #ExcessSub3
!

calculate : "SNR_4" _

NO_CHECK EXCESS_SUB_AMT AMOUNT LIMIT #VS4 = #ExcessSub4

MIN(OPTIMAL_PRINCPMT('"SUBORD_1"), #VvSl)

#vsl - #SubExcessSubl
OPTIMAL_PRINCPMT("SUBORD_l")’— #SubExcessSubl
MINCOPTIMAL_PRINCPMT(""SUBORD_2"), #VS2)

#vs2 - #SubExcessSub?
OPTIMAL_PRINCPMT("SUBORD_Z") - #subExcesssub?2
MIN(OPTIMAL_PRINCPMT (""SUBORD_3"), #VS3)

#VS3 - #SubExcesssub3
OPTIMAL_PRINCPMT("SUBORD_3") - #SubExcessSub3
MIN(OPTIMAL_PRINCPMT ("SUBORD_4"), #VvsS4)

calculate : #SubExcessSubl
calculate : #RemSubExcessSubl
calculate : #RemSubOptPrincl
calculate : #SubExcessSub?2
calculate : #RemSubExcessSub?2
calculate : #RemSubOptPrinc2
calculate : #SubExcessSub3
calculate : #RemSubExcessSub3
calculate : #RemSubOptPrinc3
calculate : #SubExcessSub4
calculate : #RemSubExcessSub4 = #vs4 - #SubExcessSub4
calculate : #RemsuboptPrinc4 OPTIMAL_PRINCPMT("SUBORD_4") - #SubExcessSub4
calculate #RemSubExcesssub #RemSubExcessSubl + #RemSubExcessSub2 +
#RemSubExcessSub3 + #RemSubExcessSub4
calculate : #RemSubOptPrinc #RemsubOptPrincl + #RemSubOptPrinc2 +
#RemSubOptPr1nc3 + #RemsubOptPr1nc4

L | {1 (O | [ I

¥

calculate : #TotSubExcessSubl = -1 * (#SubExcessSubl + #RemSubExcessSub
#RemSuqutPrincl/#RemSubOptPrinc)

calculate : #TotSubExcessSub2 = -1 * (#SubExcessSub2 + #RemSubExcessSub *
#RemSuqutPrinc2/#RemSubOptPrinc) ‘

calculate : #TotSubExcessSub3 = -1 * (#SubExcessSub3 + #RemSubExcessSub *
#RemSubo?tPrinc3/#RemSubOptPrinc)

calculate : #TotSubExcessSub4 = -1 * (#SubExcessSub4 + #RemSubExcessSub *
#RemSuboptPrinc4/#RemSubOptPrinc)
I

" calculate : "SUBORD_1" _

NO_CHECK NEG_OK CUSTOM AMOUNT = #TotSubExcessSubl
| .

calculate : "SUBORD_2" _

NO_CHECK NEG_OK CUSTOM AMOUNT = #TotSubExcessSub2
]

calculate : "SUBORD_3" _

NO_CHECK NEG_OK CUSTOM AMOUNT = #TotSubExcesssub3
|

calculate : "SUBORD_4" _

NO_CHECK NEG_OK CUSTOM AMOUNT = #TotSubExcessSub4

pay : CLASS INTEREST PRO_RATA (""SNR_1" )
pay : CLASS INTSHORT PRO_RATA ("SNR_1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "SNR_1" )
pay : CLASS INTEREST PRO_RATA ("SNR_2" )
pay @ CLASS INTSHORT PRO_RATA ("SNR_2" ) .
pay : CLASS PRINCIPAL SEQUENTIAL ( "SNR_2" )
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CLASS INTEREST
CLASS INTSHORT
CLASS PRINCIPAL

CLASS INTEREST
CLASS INTSHORT
CLASS PRINCIPAL

CLASS INTEREST
CLASS INTSHORT

PRO_RATA
PRO_RATA

roll.cdi

("SNR_3“

SEQUENTIAL ( "SNR_3" )

PRO_RATA
PRO_RATA

D)
("SNR_3" )
3
)

("SNR_4"
("SNR_4" )

SEQUENTIAL ( "SNR_4" )

PRO_RATA
PRO_RATA

CLASS INTEREST
CLASS INTSHORT

PRO_RATA
PRO_RATA

CLASS INTEREST
CLASS INTSHORT

PRO_RATA
PRO_RATA

CLASS INTEREST
CLASS INTSHORT

PRO_RATA
PRO_RATA

ay .
"SUBORD_4R §
ay .
"SUBORD_4E §

CLASS ( "GRPL";

"GRP2";

CLASS INTEREST PRO_RATA ( "SUBORD_1"; "SUBORD_2";
CLASS INTSHORT PRO_RATA ( "SUBORD_1"; "SUBORD_2";
CLASS ( "GRP1" ; "GRP2" ; "GRP3" ; "GRP4" )

CLASS ENTIRETY PRO_RATA ( "SNR_1" ;

CLASS ( "GRP1":
CLASS PRINCIPAL

"GRP2";
PRO_RATA

: CLASS { "SNR_1"

)

CLASS INTEREST PRO_RATA
CLASS INTSHORT PRO_RATA

CLASS ( "SNR_1" )

CLASS BALANCE SEQUENTIAL ( "RESID",

cLAss ( "RESID" )
SEQUENTIAL ( "RESID#1" )

pay :

CLASS ( "1A1" )

SEQUENTIAL ( "1A1#1" )

CEILING ( (BBAL('"SUBORD_1#1")-BBAL("SUBORD_ 1")) )
SEQUENTIAL ( "SUBORD_1#1")

CLASS ( "SNR_2" )

CLASS INTEREST PRO_RATA ( "SEQ"; "PT"; "2WAC-IO" )

"SUBORD_1"
"SUBORD_1"

"SUBORD_2"
"SUBORD_2"
"SUBORD_3"

"SUBORD_4"
"SUBORD_4"

NN NN LY NN

)
)
)
)
"SUBORD_3" )
)
2
)

"GRP3"; "GRP4" )

IAL ( "SUBORD_1" )

IAL ( "SUBORD_2
IAL ( "SUBORD_3

")
" )

IAL ( "SUBORD_4" )

”GRP3"; "GRP4" )

( "SUBORD_1";

"SUBORD_2";

( "RESID"; "lAl" )
( "RESID"; Il]_Alll )
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pay CLASS INTSHORT PRO_RATA ( "SEQ"; "PT"; "2wAC-I0" )
from CLASS ( "SNR_2" ) "
pay CLASS BALANCE PRO_RATA ( "SEQ" ; "PT" )
!
from CLASS ( "sEQ" )
; pay CLASS INTEREST PRO_RATA ( "2Al"; "2A2"; "2A3"; "2A4"; "2AS5"; "2A6"
; pay CLASS INTSHORT PRO_RATA ( "2Al"; "2A2"; "2A3"; "2A4"; "2A5"; "2A6"
from CLASS ( "SEQ" )
N pay CLASS BALANCE SEQUENTIAL ( "2Al1", "2A2", "2A3", "2A4", "2AS5", "2A6"
; ___________________________________
from CLASS ( "PT" )
pay CLASS INTEREST PRO_RATA ( "2A7" )
pay CLASS INTSHORT PRO_RATA ( "2A7" )
from CLASS ( "PT" )
pay CLASS BALANCE SEQUENTIAL ( "2A7" )
I ___________________________________
from cLass ( "2A1" )
pay SEQUENTIAL ( "2A1#1" )
from CLASS ( "2A2" )
pay SEQUENTIAL ( "2A2#1" )
from CLASS ( "2A3" )
pay SEQUENTIAL ( "2A3#1" )
from CLASS ( "2A4" )
pay SEQUENTIAL ( "2A4#1" )
from CcLASS ( "2A5" )
pay SEQUENTIAL ( "2AS5#1" )
from CLASS ( "2A6" )
pay SEQUENTIAL ( "2A6#1" )
from CLASS ( "2A7" )
pay SEQUENTIAL ( "2A7#1" )
subject to : CEILING ( (BBAL("SUBORD_2#1")-BBAL("SUBORD_2")) )
pay : SEQUENTIAL ( "SUBORD_2#1")
oo
from CLASS ( "SNR_3" )
pay CLASS INTEREST PRO_RATA ( "3Al1l" )
pay CLASS INTSHORT PRO_RATA ( "3Al" )
from CLASS ( "SNR_3" )
pay CLASS BALANCE SEQUENTIAL ( "3A1" )
IR
from cLass ( "3A1" )
pay SEQUENTIAL ( "3Al#1" )
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subject to : CEILING ( (BBAL('SUBORD_3#1")-BBAL("SUBORD_3")) )
pay : SEQUENTIAL ( "SUBORD_3#1")
T ,
from CLASS ( "SNR_4" )
pay CLASS INTEREST PRO_RATA ( "4A1" )
pay CLASS INTSHORT PRO_RATA ( "4Al" )
from CLASS ( "SNR_4" )
pay CLASS BALANCE SEQUENTIAL ( "4Al" )
I ______
from CLASS ( "4Al" )
pay SEQUENTIAL ( "4Al#1" )
subject to : CEILING ( (BBAL("SUBORD_4#1")-BBAL("SUBORD_4")) )
pay : SEQUENTIAL ( "SUBORD_4#1")
calculate : #P_SUBS =
PRINCPMT(""SUBORD_1#1", "SUBORD_2#1", "SUBORD_3#1", "SUBORD_4#1")
from CLASS ( "SUBORD_1" ; "SUBORD_2" ; "SUBORD_3" ; "SUBORD_4" )
pay CLASS INTEREST PRO_RATA ( "SuUBS" )
pay CLASS INTSHORT PRO_RATA ( "SUBS" )
_ from : cLAss ( "SUBORD_1" ; "SUBORD_2" ; "SUBORD_3" ; "SUBORD_4" )
subject to : CEILING ( #P_SUBS )
pay : CLASS BALANCE SEQUENTIAL ( "suBs" )
from CLASS ( "SUBORD_1" ; "SUBORD_2" ; "SUBORD_3" ; "SUBORD_4" )
pay CLASS MORE_INTEREST SEQUENTIAL ("GRP1")
I _________
from CLASS ( "suBsS" )
pay SEQUENTIAL ( "'suBs#1" )
; ______________
———————————————————————————————————— PAYDOWN SUBORD TRANCHES
calculate : #PrincReduce = BBAL("SUBS#1") - BBAL("SUBORD_1", "SUBORD_2",
"SUBORD_3", "SUBORD _4")
calculate #subPrincl = BBAL("SUBORD_1#1") - BBAL("SUBORD_1")
calculate : #SubPrinc2 = BBAL(""SUBORD_2#1") - BBAL('SUBORD_2")
calculate : #SubPrinc3 = BBAL("'SUBORD_3#1") - BBAL("SUBORD_3")
calculate : #SubPrinc4 = BBAL("SUBORD_4#1") - BBAL('SUBORD_4") i
calculate : #SubPrincAgg = #SubPrincl + #SubPrinc2 + #subPrinc3 + #subPrinc4
calculate : #PrincReducel = #PrincReduce * #SubPrincl / #SubPrincAgg
calculate : #PrincReduce2 = #PrincReduce * #SubPrinc2 / #SubPrincAgg
calculate : #PrincReduce3 = #PrincReduce * #SubPrinc3 / #SubPrincAgg
calculate : #PrincReduced4 = #PrincReduce * #SubPrinc4 / #SubPrincagg
subject to : CEILING ( ( #SubPrincl - #PrincReducel ) )
pay : SEQUENTIAL ( "SUBORD_1#1" )
subject to : CEILING ( ( #SubPrinc2 - #PrincReduce2 ) )
pay : SEQUENTIAL ( "SUBORD_2#1" )
subject to : CEILING ( { #sSubPrinc3 - #PrincReduce3 ) )
pay : SEQUENTIAL ( 'SUBORD_3#1" )
subject to : CEILING ( ( #SubPrincd - #PrincReduced4 ) )
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pay : SEQUENTIAL ( "SUBORD_4#1" )

———————————————————————————————————— MANUAL WRITEDOWNS
calculate : #ReduceSubordl = MAX(0, MIN( BBAL("SUBORD_1#1"), BBAL( "RESID#1",
"1A1#1", "SUBORD_1#1" ) - COLL_BAL(1)))
calculate : #ReduceSubord?2 = MAX(0, MIN( BBAL("SUBORD_2#1"), BBAL( "2A1#1",
“2A2#1", “2A3#1", "2A4#1", "2AS#1", "2A6#1", "2A7#1", "SUBORD_2#1" ) - COLL_BAL(2)))
calculate : #Reducesubord3 = MAX(0, MIN( BBAL("SUBORD_3#1"), BBAL( "3Al#1",
"SUBORD_3#1" ) - coLL_BAL(3)))
calculate : #ReduceSubord4 = MAX(0, MINC BBAL("SUBORD_4#1"), BBAL( "4Al#1",
"SUBORD_4#1" ) - COLL_BAL(4)))
calculate : #TotReduceSubord = #ReduceSubordl + #ReduceSubord2 + #ReduceSubord3
+ #ReduceSubord4
when : IS_THERE ( "SUBS#1" )
pay : DECREMENT ( BALANCE "SUBORD_1#1", BY #ReduceSubordl )
calculate : #Increasesubordl = MAX(0, MIN( #TotReduceSubord, COLL_BAL(1) -
BBAL( "RESID#1", "1A1#1", "SUBORD_1#1" ))) i
when : IS_THERE ( "SUBS#1" )
pay : INCREMENT ( BALANCE "SUBORD_1#1", BY #IncreaseSubordl )
when : IS_THERE ( "SUBS#1" )
pay : DECREMENT ( BALANCE "SUBORD_Z2#1", BY #ReduceSubord2 )
calculate : #IncreaseSubord2 = MAX(0, MIN( #TotReduceSubord, CcoLL_BAL(2) -
BBAL( "2AL#1", "2A2#1", "2A3#1", "2A4#1", "2AS#1", "2A6#1", "2A7#1", "SUBORD_2#1"

)

when : IS_THERE ( "SUBS#1" )
pay : INCREMENT ( BALANCE "SUBORD_2#1", BY #IncreaseSubord2 )
when : IS_THERE ( "SUBS#1" )
pay : DECREMENT ( BALANCE "SUBORD_3#1", BY #ReduceSubord3 )
calculate : #IncreaseSubord3 = MAX(0, MIN( #TotReduceSubord, COLL_BAL(3) -
BBAL( "3Al#1", "SUBORD_3#1" )))
when : IS_THERE ( "SUBS#1" )
pay : INCREMENT ( BALANCE "SUBORD_3#1", BY #IncreaseSubord3 )
when : IS_THERE ( "SUBS#1" )
pay : DECREMENT ( BALANCE "SUBORD_4#1", BY #ReduceSubord4 )
calculate : #IncreaseSubord4 = MAX(0, MIN( #TotReduceSubord, COLL_BAL(4) -
BBAL( "4Al#1", "SUBORD_4#1" )))
when : IS_THERE ( "SUBS#1" )
pay : INCREMENT ( BALANCE "SUBORD_4#1", BY #IncreaseSubord4 )
calculate : #MoreReduceSubordl = MAX(0, MIN( BBAL("SUBORD_1#1"),
BBAL{'"SUBORD_1#1") / BBAL("SUBORD_1#1", '"SUBORD_2#1", "SUBORD_3#1", "SUBORD_4#1") *
( BBAL("RESID#1", "1A1#1", "SUBORD_I#1", "2A1#1", "2A2#1", "2A3#1", "2A4#1",
"2AS#1", "2A6#1'", "2A7#1", "SUBORD_2#1", "3Al#1", "SUBORD_3#1", "4Al#1",
"SUBORD_4#1") - COLL_BAL)))
calculate : #MoreReducesubord2 = MAX(0, MIN( BBAL("SUBORD_2#1"),
BBAL (""SUBORD_2#1") / BBAL("SUBORD_1#1", "SUBORD_Z2#1", '"SUBORD_3#1", "SUBORD_4#1") *
( BBAL("RESID#1", "I1AL#1", "SUBORD_I1#1", "2Al#1", "2A2#1", "2A3#1", "2A4#1",
"2AS#1", T2A6#1", T2A7#1", "SUBORD_2#1", "3Al#1", '"SUBORD_3#1", "4Al#1",
"SUBORD_4#1") - COLL_BAL)))
calculate : #MoreReducesubord3 = MAX(0, MIN( BBAL("SUBORD_3#1"),
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BBAL("SUBORD_3#1") / BBAL("SUBORD_1#1", "SUBORD_Z2#1", "SUBORD_3#1", "SUBORD_4#1") *
( BBAL("RESID#1", "1A1#1", "SUBORD_1#1", "2A1#1", "2A2#1", "2A3#1", "2A4#1",
T2AS#1", 2A6#1™, "2A7#1", "SUBORD_2#1", "3A1#1", "SUBORD_3#1", "4Al#l",
"SUBORD_4#1") - COLL_BAL)))
calculate : #MoreReduceSubord4 = MAX(0, MIN( BBAL('SUBORD_4#1"),
BBAL('"SUBORD_4#1") / BBAL("SUBORD_1#1", 'SUBORD_2#1", "SUBORD_3#1", "SUBORD_4#1") *
( BBAL("RESID#1", "1A1#1", "SUBORD_1#1", "2A1#1", "2A2#1", "2A3#1", "2A4#1",
"2AS#LY, "2A6#1", "2A7#1", "SUBORD_2#1", "3Al1#1", "SUBORD_3#1", "4Al#1",
"SUBORD_4#1") - COLL_BAL)))
when : IS_TRUE ( (BBAL("SUBS#1") GT 0.01 ) AND (( BBAL("SUBORD_Z2#1") LT
0.01 ) oR ( BBAL("SUBORD_3#1") LT 0.01 ) OR ( BBAL("SUBORD_4#1") LT 0.01 ) ))
pay : DECREMENT ( BALANCE "SUBORD_1#1", BY #MoreReduceSubordl )
when : IS_TRUE ( (BBAL("SUBS#1") GT 0.01 ) AND (( BBAL("SUBORD_1#1") LT
0.01 ) oR ( BBAL("SUBORD_3#1") LT 0.01 ) OR ( BBAL("SUBORD_4#1") LT 0.01 ) ))
pay : DECREMENT ( BALANCE "SUBORD_2#1", BY #MoreReduceSubord2 )
when : IS_TRUE ( (BBAL("SUBS#1") GT 0.01 ) AND (( BBAL("SUBORD_1#1") LT
0.01 ) OR ( BBAL('"SUBORD_2#1") LT 0.01 ) OoR ( BBAL("SUBORD_4#1") LT 0.01 ) ))
pay : DECREMENT ( BALANCE "SUBORD_3#1", BY #MoreReduceSubord3 )
when : IS_TRUE ( (BBAL("SuUBS#1") GT 0.01 ) AND (( BBAL("SUBORD_1#1") LT
0.01 ) oR ( BBAL("SUBORD_2#1") LT 0.01 ) orR ( BBAL("SUBORD_3#1") LT 0.01) ))
pay : DECREMENT ( BALANCE "SUBORD_4#1", BY #MoreReduceSubord4 )
calculate : #writeDown = MAX(0, BBAL{ "RESID#1", "1A1#1", "SUBS#1", "2A1#1",
T2A2#1", T2A3#1T, V2A4#1", T2AS#1M, "2A6#1", "2A7#1", "3A1#1", "4A1#1" ) -
coLL_BAaL(1,2,3,4))
from : SUBACCOUNT ( #writebown )
pay : WRITEDOWN PRO_RATA ( "SUBS#1" )
calculate : #SenwriteDownl = MAX(0, BBAL( "RESID#1", "1Al1l#1" ) / BBAL(
"RESID#1'", "1A1#1", "2A1#1™, "2A2#1", U2A3#1", M2A4#1', M"2AS#1", "2A6#1M, "2A7#1",
"3AL#1", T4AI#1" ) * #WriteDown)
calculate : #SenWriteDown2 = MAX(0, BBAL( "2AI1#1", "2A2#1", "2A3#1", "2A4#1",
"2AS#1", "2A6#1", "2A7#1" ) / BBAL( "RESID#1", "1A1#1", "2A1#1", "2A2#1", "2A3#1",
"2A4#17, "2AS#LT, V2A6#1", "2A7#1", "3Al#1", "4Al1#1" ) * #WriteDown)
calculate : #SenwriteDown3 = MAX(0, BBAL( "3A1#1"” ) / BBAL( "RESID#1", "1Al#1",
"2A1#1”, 2A2#1M, T2A3#1", "2A4#1", T2AS#1", T2A6#1", "2AT7#1", "3A1#1", "4Al#1" ) *
#wWriteDown)
calculate : #SenWriteDownd = MAX(0, BBAL( "4Al#1" / BBAL{ "RESID#1", "1Al#1",
"2A1#1". T2A2#1", U2A3#1M, "2A4#1", T2AS5#1", T2A6#1", T2AT#1", "3A1#1", "4Al#1" ) *
#writeDown)
from : SUBACCOUNT ( #writeDown, #SenwWriteDownl )
pay : WRITEDOWN PRO_RATA ( "RESID#1"; "1Al#1" )
from : SUBACCOUNT ( #WriteDown, #SenwriteDown2 )
ay : WRITEDOWN PRO_RATA ( "2AL1#1"; "2A2#1"; "2A3#1"; "2A4#1"; "2AS#1";
"286#1"; "2A7#1" )
from : SUBACCOUNT ( #writeDown, #SenwriteDown3 )
pay : WRITEDOWN SEQUENTIAL ( "3Al#1" )
from : SUBACCOUNT ( #writeDown, #SenwriteDown4 )
pay : WRITEDOWN SEQUENTIAL ( "4A1#1" )
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calculate : #BondBall = BBAL("RESID#1","1A1#1","SUBORD_1#1")
calculate : #BondBal2 =
BBAL("2AT#1", "2A2#1", "2A3#1", "2A4#1" , "2A541", "2A6#1", "2A7#1" , "SUBORD_2#1")

calculate : #BondBal3 = BBAL("3A1#1", "SUBORD_3#1")
calculate : #BondBal4 = BBAL("4A1#1","SUBORD_4#1")
calculate : #BondBal = #BondBall + #BondBal2 + #BondBal3 + #BondBal4

when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A1#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2A1#1™)
when : IS_TRUE ( CURMONTH LE 59 ) _
subject to : CEILING ( (PRINCPMT("2A1#1")) )
pay : SEQUENTIAL ("GMC_2A1#1")

calculate : #GMCWD BBAL("GMC_2A1#1") - BBAL("2A1#1")
ifdef #cmover_.3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A1#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A1#1", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2Al#1")) )
pay : SEQUENTIAL ("GMC_2Al#1") \
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A1l#1") * COUPON("2Al#1") / 1200 * 0 / 30) )
pay : AS_INTEREST ("GMC_2Al#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A2#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2A2#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A2#1")) )
pay : SEQUENTIAL ("GMC_2A2#1")

ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A2#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT { BALANCE "GMC_2A2#1", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A2#1")) )
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pay : SEQUENTIAL ("GMC_2A2#1™)
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A2#1") * COUPON("2A2#1"™) / 1200 * 0 / 30) )
pay : AS_INTEREST ("GMC_2AZ2#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A3#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2A3#1")
_ when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A3#1")) )
pay : SEQUENTIAL ("GMC_2A3#1")

calculate : #GMCWD = BBAL("GMC_2A3#1") - BBAL("2A3#1")
ifdef #cmover_3.0f _
: when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A3#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A3#1", BY #GMCWD )

~ when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A3#1")) )
pay : SEQUENTIAL ("GMC_2A3#1")
when : IS_TRUE ( CURMONTH EQ 59 ) ,
subject to : CEILING ( (BBAL("2A3#1") * COUPON("2A3#1") / 1200 * 24 / 30) )
pay : AS_INTEREST ("GMC_2A3#1™)
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT('"2A4#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2A4#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A4#1™)) )
pay : SEQUENTIAL ("GMC_2A4#1") '

calculate : #GMCWD = BBAL("GMC_2A4#1") - BBAL("2A4#1")

ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A4#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A4#1", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A4#1")) )
pay : SEQUENTIAL ("GMC_2A4#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A4#1") * COUPON("2A4#1") / 1200 * 24 / 30) )
pay @ AS_INTEREST ("GMC_2A4#1")
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when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A5#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2AS5#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A5#1")) )
pay : SEQUENTIAL ("GMC_2AS5#1")

calculate : #GMCWD = BBAL("GMC_2A5#1") - BBAL("2AS5#1")
ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD ) ,
pay : WRITEDOWN SEQUENTIAL ("GMC_2AS5#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2AS5#1", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A5#1")) )
pay : SEQUENTIAL ("GMC_2A5#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A5#1") * COUPON("2AS#1") / 1200 * 24 / 30) )
pay : AS_INTEREST ("GMC_2A5#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A6#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2A6#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A6#1")) )
pay : SEQUENTIAL ("GMC_2A6#1")

ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A6#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_ZAG#l", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A6#1™)) )
pay : SEQUENTIAL ("GMC_2A6#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A6#1") * COUPON("2A6#1") / 1200 * 24 / 30) )
pay : AS_INTEREST (""GMC_2A6#1")

calculate: #cCallgalGgrpl = CoLL_BAL(1) N
calculate: #callBalGrp2 = COLL_BAL(2)
calculate: #callBalGrp3 = COLL_BAL(3)
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calculate: #callBalGrp4 = COLL_BAL(4)

from :

pay :

calculate :
calculate :

pay :

from :

pay :

when :

pay :

y

CASH_ACCOUNT (100)

CEILING ( #cCalliBalGrpl)

CLASS BALANCE SEQUENTIAL ( "GRP1" )

CLASS MORE_INTEREST SEQUENTIAL ( "GRP1" )

CLASS (. "GRP1" )
SEQUENTIAL ( "RESID#1", "1Al#1" )

CLASS ( "GRP1" )
CLASS BALANCE SEQUENTIAL ( "SUBORD_1" )

CEILING ( (BBAL(“SUBORD_l#l")—BBAL("SUBORD_l")) )
SEQUENTIAL ( "SUBORD_1#1" )

CLASS ( "SUBORD_1" )
SEQUENTIAL ( "SuBs#1" )

#WD_SUBORD_1 = MIN(BBAL("SUBORD_1#1"), #Writedownl)
#writedownl = #writedownl - #WD_SUBORD_1

CEILING ( #WD_SUBORD_1 )
DECREMENT( BALANCE "SUBORD_1#1", BY #WD_SUBORD_1 )

SUBACCOUNT ( #Writedownl )
WRITEDOWN PRO_RATA ( "RESID#1"; "1Al1l#1" )

CASH_ACCOUNT (100)

CEILING ( #callpalGrp2)

CLASS BALANCE SEQUENTIAL ( "GRP2” )

CLASS MORE_INTEREST SEQUENTIAL ( "GRP2" )

CLASS ( "GRP2" )
SEQUENTIAL ( "2AL1#1", "2A2#1", "2A3#1", "2A4#1", "2AS#1", "2A6#1",

CLASS ( "GRP2" )
CLASS BALANCE SEQUENTIAL ( "SUBORD_2" )

CETILING ( (BBAL("SUBORD_2#1")-BBAL("SUBORD_2")) )
SEQUENTIAL ( "SUBORD_2#1" )

CLASS ( "SUBORD_2" )
SEQUENTIAL ( "SUBS#1" )

IS_TRUE ( CURMONTH LE 59 )
CEILING ( (PRINCPMT("2A1#1")) )
SEQUENTIAL ("GMC_2Al1l#1"™)

#GMCWD = BBAL("GMC_2A1#1") - BBAL("2A1#1™)

ifdef #cmover_3.0f _.

when :
from :

pay :

IS_TRUE ( CURMONTH LE 59 )
SUBACCOUNT ( #GMCWD )
WRITEDOWN SEQUENTIAL ("GMC_2A1#1")
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ifndef #cmover_3.0f _

when :

when :
subject to :

pay :

when :
subject to :
pay :

when
subject to :
pay :

IS_TRUE ( CURMONTH LE 59 )
DECREMENT ( BALANCE "GMC_ZAl1#1", BY #GMCWD )

IS_TRUE ( CURMONTH EQ 59 )
CEILING ( (BBAL("GMC_2A1#1")) )
SEQUENTIAL ("GMC_2A1#1™)

IS_TRUE ( CURMONTH EQ 59 )

CEILING ( (BBAL("2A1#1") * couPoN("2A1#1") / 1200 * 0 / 30) )

AS_INTEREST (""GMC_2A1#1")

IS_TRUE ( CURMONTH LE 59 )
CEILING ( (PRINCPMT("2A2#1"™)) )
SEQUENTIAL ("GMC_2A2#1")

- BBAL("2A2#1")

ifdef #cmover_3.
when :
from :

of _

IS_TRUE ( CURMONTH LE 59 )
SUBACCOUNT ( #GMCWD )

WRITEDOWN SEQUENTIAL ("GMC_2A2#1")

ifndef #cmover_3.0f _

when :

_ when :
subject to :

pay :

when :
subject to :

pay :

when
subject to :
pay :

IS_TRUE ( CURMONTH LE 59 )

IS_TRUE ( CURMONTH EQ 59 )
CEILING ( (BBAL("GMC_2A2#1")) )
SEQUENTIAL ("GMC_2A2#1")

IS_TRUE ( CURMONTH EQ 59 )

CEILING ( (BBAL("2A2#1") * COUPON("2A2#1") / 1200 * O / 30) )

AS_INTEREST ("GMC_2A2#1")

IS_TRUE ( CURMONTH LE 59 )
CEILING ( (PRINCPMT("2A3#1"™)) )
SEQUENTIAL ("GMC_2A3#1™)

ifdef #cmover_3.
when :
from :

of _

IS_TRUE { CURMONTH LE 59 )
SUBACCOUNT ( #GMCWD )

WRITEDOWN SEQUENTIAL ("GMC_2A3#1")

ifndef #cmover_3.0f -

when :
pay :

_ when :
subject to :

pay :

_ when :
subject to :

pay :

IS_TRUE ( CURMONTH LE 59 )
DECREMENT ( BALANCE "GMC_Z2A3#1", BY #GMCWD )

IS_TRUE ( CURMONTH EQ 59 )
CEILING ( (BBAL("GMC_2A3#1")) )
SEQUENTIAL ("GMC_2A3#1")

IS_TRUE ( CURMONTH EQ 59 )

CEILING ( (BBAL("2A3#1") * COUPON('2A3#1") / 1200 * 24 / 30) )

AS_INTEREST ("GMC_2A3#1")
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when : TIS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT('2A4#1'")) )
pay : SEQUENTIAL ("GMC_2A4#1")

ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A4#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_Z2A4#1", BY #GMCWD )

when @ TIS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A4#1")) )
pay : SEQUENTIAL ("GMC_2A4#1™)
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A4#1") * COUPON("2A4#1") / 1200 * 24 / 30) )
pay : AS_INTEREST (''GMC_2A4#1™)
when : IS_TRUE '( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT(”2A5#1")) )
pay : SEQUENTIAL ("GMC_2AS5#1")

ifdef #cmover_3.0f _
when @ IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCwD )
pay @ WRITEDOWN SEQUENTIAL ("GMC_ZAS5#1")

ifndef #cmover_3.0f _
when : TIS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2AS5#1", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A5#1')) )
pay : SEQUENTIAL ("GMC_2A5#1")
. when :  IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A5#1") * COUPON("2A5#1") / 1200 * 24 / 30) )
pay : AS_INTEREST ("GMC_2A5#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A6#1")) )
pay : SEQUENTIAL (“GMC_2A6#1")

ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A6#1")
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ifndef #cmover_3.0f _

when

pay :

_ when :
subject to :

pay :

_ when :
subject to :

pay :

IS_TRUE ( CURMONTH LE 59 )
DECREMENT ( BALANCE "GMC_2A6#1", BY #GMCWD )

IS_TRUE ( CURMONTH EQ 59 )
CEILING ( (BBAL('GMC_2A6#1™)) )
SEQUENTIAL ("GMC_2A6#1")
IS_TRUE ( CURMONTH EQ 59 )
CEILING ( (BBAL("2A6#1") * COUPON("2A6#1") / 1200 * 24 / 30) )
AS_INTEREST ("GMC_2A6#1™)

#WD_SUBORD_2 = MIN(BBAL ("SUBORD_2#1"), #Writedown2)

calculate :
calculate :

subject to :

#Writedown2 = #Writedown2 - #WD_SUBORD_?2

CEILING ( #WD_SUBORD_2 )

"2A2#1"; U"2A3#1"; "2A4#1"; "2AS5#1";

‘pay : DECREMENT( BALANCE "SUBORD_2#1", BY #WD_SUBORD_2 )
from SUBACCOUNT ( #Writedown2 )
pay_: WRITEDOWN PRO_RATA ( "2Al#1";
"2AB#1"; T2A7#1" )
---------------------- SECTION: "OPTR_GROUP_3"
. from : CASH_ACCOUNT (100)
subject to : CEILING ( #callBalGrp3)
pay : CLASS BALANCE SEQUENTIAL ( "GRP3" )
pay : CLASS MORE_INTEREST SEQUENTIAL ( "GRP3"™ )
from CLASS ( "GRP3" )
pay SEQUENTIAL ( "3Al#1" )
from CLASS ( "GRP3" )
pay CLASS BALANCE SEQUENTIAL ( "SUBORD_3" )
subject to : CEILING ( (BBAL("SUBORD_3#1")-BBAL("SUBORD_3")) )
pay : SEQUENTIAL ( "SUBORD_3#1" )
from CLASS ( "SUBORD_3" )
pay SEQUENTIAL ( "SUBS#1" )
calculate : #writeDown3 = BBAL("GRP3™)
calculate : #WD_SUBORD_3 = MIN(BBAL("SUBORD_3#1"), #Writedown3)
calculate : #Writedown3 = #writedown3 --#WD_SUBORD_3
subject to : CEILING ( #WD_SUBORD_3 )
pay : DECREMENT( BALANCE "SUBORD_3#1", BY #WD_SUBORD_3 )
from SUBACCOUNT ( #writedown3 )
pay WRITEDOWN SEQUENTIAL ( "3A1#1" )
---------------------- SECTION: "OPTR_GROUP_4"
. from : CASH_ACCOUNT (100)
subject to : CEILING ( #cCallBalGrp4)
pay : CLASS BALANCE SEQUENTIAL ( "GRP4" )
pay : CLASS MORE_INTEREST SEQUENTIAL ( "GRP4" )
from CLASS ( "GRP4" )
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SEQUENTIAL ( "AA1#L" )

CLASS ( "GRP4" )
CLASS BALANCE SEQUENTIAL ( "SUBORD_4" )

CEILING ( (BBAL("SUBORD_4#1")-BBAL('"SUBORD_4")) )
SEQUENTIAL ( 'SUBORD_4#1" )

CLASS ( "SUBORD_4" )
SEQUENTIAL ( "SUBS#1" )

#WD_SUBORD_4 = MIN(BBAL("SUBORD_4#1"), #writedown4)
#writedownd = #wWritedownd - #WD_SUBORD_4

CEILING ( #WD_SUBORD_4 )
DECREMENT( BALANCE '"SUBORD_4#1", BY #WD_SUBORD_4 )

SUBACCOUNT ( #writedownd )
WRITEDOWN SEQUENTIAL ( "4A1#1" )

pay
from
pay
subject to :
pay :
from
pay
calculate
calculate :
calculate :
subject to :
pay .
from
pay
!
Schedule "SHIFT1%"
Declare
SHIFTINT GROUP 1
84 100%
96 70%
108 60%
120 40%
132 20%

144 0%
!

Schedule "SHIFT2%"

Declare

SHIFTINT GROUP 2
84 100%

96 70%

108 60%

120 40%

132 20%

144 0%
1

schedule "SHIFT3%"

Declare

SHIFTINT GROUP 3
84 100%

96 70%

108 60%

120 40%

132 20%

}44 0%

schedule "SHIFT4%"

Declare

SHIFTINT GROUP 4
84 100%

96 70%

108 60%

120 40%

page 30



b04f_rol1l.cdi

132 20%

}44 0%

!

Collateral

]

! Factor --Delay--

! Type Date P/Y BV Use BV for 0
wL 20040601 9999 9999  FALSE

| Pool# Type Gross current original --Fee-- Maturity Orig ARM
Gross #mos #mos pP#mos P#mos Life Reset Life  Max Look
[ Coupon Factor Balance P/Y BV P/Y BV Term Index

Margin ToRst RstPer ToRst RstPer Cap Cap Floor Negam Back
11 BEGINNING OF COLLATERAL
1] 1"

M 1 WL 00 WAC 4.5444382129 ( 1066826.43 /
1066826.43 ); 1066826.43 0.3750000000 0.3750000000
352:8 352:8 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
29 12 SYNC_INT 10.5444382129 2.0000000000 2.2500000000 0 0
ORIG_GROSSRATE 4.5444382129
GROUP 1 TEASER
M "1t wL 00 WAC 4.5000000000 ( 362485.72 /
362485.72 ); 362485.72 0.3750000000 0.3750000000
354:6 354:06 360 NO_CHECK ARM LIBOR_1YR ' 2.2500000000
31 12 SYNC_INT 10.5000000000 2.0000000000 2.2500000000 0 0
ORIG_GROSSRATE 4.5000000000
GROUP 1 TEASER
M 3 "1 wL 00 WAC 4,7500000000 ( 615866.29 /
615866.29 ); 615866.29 0.3750000000 0.3750000000
356:4 356:4 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
33 12 SYNCLINT 10.7500000000 2.0000000000 2.2500000000 0 0
ORIG_GROSSRATE 4.7500000000
GROUP 1 TEASER
M "1 wL 00 WAC 3.9665503634 ( 6375274.01 /
6375274.01 ); 6375274.01 0.3750000000 0.3750000000
358:2 358:2 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
35 12 SYNC_INT 9.9665503634 2.0000000000 2.2500000000 0 0
ORIG_GROSSRATE 3.9665503634
GROUP 1 TEASER
M 5 " wL 00 WAC 4.0298692227 ( 165409098.04 /
165409098.04 ); 165409098.04 0.3750000000 0.3750000000
358:1 358:1 359 NO_CHECK ARM LIBOR_1YR 2.2500000000
36 12 SYNCL_INT 10.0298692227 2.0000000000 2.2500000000 0 0
ORIG_GROSSRATE 4.0298692227
GROUP 1 TEASER
M 6 "1 WL 00 WAC 4.4452795773 ( 55537325.37 /
55537325.37 ); 55537325.37 0.3750000000 0.3750000000
360:0 360:0 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
37 12 SYNC_INT 10.4452795773 2.0000000000 2.2500000000 0 0
ORIG_GROSSRATE 4.4452795773
GROUP 1 TEASER
M 7 "2 WL 00 WAC 5.0000000000 ( 596992.32 /
596992.32 ); 596992.32 0.2500000000 0.2500000000
" 347:13 347:13 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
48 12 SYNC_INT 10.0000000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 5.0000000000
GROUP 2 TEASER
M 8 2" wL 00 WAC 4.5428934028 ( 1097688.53 /
1097688.53 ); 1097688.53 0.2500000000 0.2500000000
351:9 351:9 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
52 12 SYNC_INT 9.5428934028 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.5428934028
GROUP 2 TEASER
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M 9 " wL 00 WAC 4.1926161867 ( 3471014.97 /
3471014.97 ); 3471014.97 0.2500000000 0.2500000000
309:8 309:8 317 NO_CHECK ARM LIBOR_1YR 2.2500000000
53 12 SYNC_INT 9.1926161867 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.1926161867
GROUP 2 TEASER
M 10 2" WL 00 WAC 4.8560092813 ( 822898.16 /
822898.16 ); 822898.16 0.2500000000 0.2500000000
354:6 354:6 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
55 12 SYNC_INT 9.85600902813 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.8560092813
GROUP 2 TEASER
M 11 " WL 00 WAC 4.5531677162 ( 4037666.05 /
4037666.05 ); 4037666.05 0.2500000000 0.2500000000
355:5 355:5 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
56 12 SYNC_INT 9.5531677162 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.5531677162
GROUP 2 TEASER :
M 12 "2" wL 00 WAC 4,8750000000 ( 337322.48 /
337322.48 ); 337322.48 0.2500000000 0.2500000000
356:4 356:4 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
57 12 SYNC_INT 9.8750000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.8750000000
GROUP 2 TEASER
M 13 "2 WL 00 WAC 4.8003425711 ( 1113206.23 /
1113206.23 ); 1113206.23 0.2500000000 0.2500000000
357:3 357:3 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
58 12 SYNC_INT 9.8003425711 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.8003425711
GROUP 2 TEASER
M 14 " wL 00 WAC 4.3982787548 ( 24277616.88 /
24277616.88 ); 24277616.88 0.2500000000 0.2500000000
353:2 353:2 355 NO_CHECK ARM LIBOR_1YR 2.2500000000
59 12 SYNC_INT 9.3982787548 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.3982787548
GROUP 2 TEASER
M 15 "2 WL 00 WAC 4.3685480805 ( 348613931.93 /
348613931.93 ); 348613931.93 0.2500000000 0.2500000000
353:1 353:1 354 NO_CHECK ARM LIBOR_1YR 2.2500000000
60 12 SYNC_INT 9.3685480805 2.0000000000 2.2500000000 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.3685480805
GROUP 2 TEASER
M 16 "2 WL 00 WAC 4.6153520857 ( 84169387.12 /
84169387.12 ); 84169387.12 0.2500000000 0.2500000000
356:0 356:0 356 NO_CHECK ARM LIBOR_1YR ©2.2500000000
61 12 SYNC_INT 9.6153520857 2.0000000000 2.2500000000 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.6153520857
GROUP 2 TEASER
M 17 "2-10" WL 00 WAC 4.6250000000 ( 390400.00 /
390400.00 ); 390400.00 0.2500000000 0.2500000000
355:5 355:5 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
56 12 SYNC_INT 9.6250000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.6250000000 AMORT NONE FOR 60
GROUP 2 TEASER
18 "2-10" wL 00 WAC 5.3750000000 ( 333701.00 /
333701.00 ); 333701.00 0.2500000000 0.2500000000
356:4 356:4 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
57 12 SYNC_INT 10.3750000000 2.0000000000 2.2500000000 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 5.3750000000 AMORT NONE FOR 60
GROUP 2 TEASER
M 19 "2-10" wL 00 WAC 4.2342266461 ( 3091257.60 /
3091257.60 ); 3091257.60 0.2500000000 0.2500000000
358:2 358:2 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
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59 12 SYNC_INT 0.2342266461 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.2342266461 AMORT NONE FOR 60
GROUP 2 TEASER
M 20 "2-10" WL 00 WAC 4.,3970325002 ( 450419045.56 /
450419045.56 ) 450419045.56 0.2500000000 0.2500000000
359:1 359:1 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
60 12 SYNC_INT 9.3970325002 2.0000000000 2.2500000000 0 0]
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.3970325002 AMORT NONE FOR 60
GROUP 2 TEASER
M 21 "2-10" WL 00 WAC 4.6341836373 ( 168511754.13 /
168511754.13 ); 168511754.13 0.2500000000 0.2500000000
360:0 360:0 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
61 12 SYNC_INT 9.6341836373 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.6341836373 AMORT NONE FOR 60
GROUP 2 TEASER
M 22 "3 wL 00 WAC 5.7500000000 ( 135661.59 /
135661.59 ); 135661.59 0.2500000000 0.2500000000
167:13 167:13 180 NO_CHECK ARM LIBOR_1YR 2.2500000000
48 12 SYNC_INT 10.7500000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 5.7500000000
GROUP 3 TEASER ‘
M 23 3" wL 00 WAC 5.1250000000 ( 212163.31 /
212163.31 ); 212163.31 0.2500000000 0.2500000000
349:11 349:11 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
S0 12 SYNC_INT 10.1250000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 5.1250000000
GROUP 3 TEASER
M 24 3" WL 00 WAC 4.7500000000 ( 268887.51 /
268887.51 ); 268887.51 0.2500000000 0.2500000000
352:8 352:8 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
53 12 SYNC_INT 9.7500000000 2.0000000000 2.2500000000 0 4]
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.7500000000
GROUP 3 TEASER
25 "3 WL 00 WAC 5.5000000000 ( 320193.22 /
320193.22 ); 320193.22 0.2500000000 0.2500000000
353:7 353:7 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
54 12 SYNC_INT 10.5000000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 5.5000000000
GROUP 3 TEASER
M 26 "3 WL 00 WAC 4.5000000000 ( 147805.10 /
147805.10 ); 147805.10 0.2500000000 0.2500000000
359:1 359:1 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
60 12 SYNC_INT 9.5000000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.5000000000
GROUP 3 TEASER
M 27 "3-10" WL 00 WAC 4.8750000000 ( 226000.00 /
226000.00 ); 226000.00 0.2500000000 0.2500000000
354:6 354:6 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
55 12 SYNC_INT 9.8750000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.8750000000 AMORT NONE FOR 60
GROUP 3 TEASER
M 28 "3-10" WL 00 WAC 4.4582975399 ( 3582237.53 /
3582237.53 ); 3582237.53 0.2500000000 0.2500000000
357:3 357:3 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
58 12 SYNC_INT 9.4582975399 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.4582975399 AMORT NONE FOR 60
GROUP 3 TEASER
M 29 "3-10" wL 00 WAC 4.3663695038 ( 9233678.39 /
9233678.39 ); 9233678.39 0.2500000000 0.2500000000
358:2 358:2 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
59 12 SYNC_INT 9.3663695038 2.0000000000 2.2500000000 0 4]
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.3663695038 AMORT NONE FOR 60
GROUP 3 TEASER
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"3-10" wL 00 WAC 4.4423488603 ( 150127639.25 /

M 30
150127639.25 ); 150127639.25 0.2500000000 0.2500000000
359:1 359:1 360 NO_CHECK ARM LIBOR_1YR 2.25000000
60 12 SYNC_INT 9.4423488603 2.0000000000 2.2500000000 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.4423488603 AMORT NONE FOR
GROUP 3 TEASER
M 31 "3-10" wL 00 WAC 4.7355598691 ( 51027081.71 /
51027081.71 ); 51027081.71 0.2500000000 0.2500000000
360:0 360:0 360 NO_CHECK ARM LIBOR_1YR 2.250000000
61 12 SYNC_INT 9.7355598691 2.0000000000 2.2500000000 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.7355598691 AMORT NONE FOR
GROUP 3 TEASER
M 32 "4 wL 00 WAC 4,9017954660 ( 5971807.97 /
5971807.97 ); 5971807.97 - 0.2500000000 0.2500000000
358:2 358:2 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
83 12 SYNC_INT 9.9017954660 2.0000000000 2.2500000000 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.9017954660
GROUP 4 TEASER
M 33 "4" WL 00 WAC 4.8481000167 ( 84798305.31 /
84798305.31 ); 84798305.31 - 0.2500000000 0.2500000000
355:1 355:1 356 NO_CHECK ARM LIBOR_1YR 2.250000000
84 12 SYNC_INT 9.8481000167 2.0000000000 2.2500000000 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.8481000167
GROUP 4 TEASER
M 34 "4 wL 00 WAC 5.1939228940 ( 18286720.91 /
18286720.91 ); 18286720.91 0.2500000000 0.2500000000
360:0 360:0 360 NO_CHECK ARM LIBOR_1YR 2.250000000
85 12 SYNC_INT 10.1939228940 2.0000000000 2.2500000000 0

"INIT_PERCAP

5.0000000000 ORIG_GROSSRATE 5.1939228940

GROUP 4 TEASER
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BO4F_CALL.CDI #CMOVER_3.0E WHOLE_LOAN | MAX_CF_VECTSIZE 620

| Created by Intex Deal Maker v3.7.011 , subroutines 3.1
] 06/06/2004 4:36 PM

Modeled in the Intex CMO Modeling Language, (BOOOBDB448D23)

which is copyright (c) 2004 by Intex Solutions, Inc.

Intex shall not be held 1iable for the accuracy of this data

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

Ve fmm e vt fe o fuam de

I
!The tables and other statistical analyses (the “Hypothetical Performance Data”)
that you will produce using Intex with the attached information are privileged and
intended solely for use by you

! (the party to whom Banc of America Securities LLC provided the computer file source
code used to generate them). The Hypothetical Performance Data will be generated by
you using a computer file source

lcode ﬂrepared y Banc of America Securities LLC in reliance upon information
furnished by the issuer of the securities and its affiliates, the accuracy and
completeness of which has not been verified by

IBanc of America Securities LLC or any other person. The computer file source code
that you will use to prepare the Hypothetical Performance Data was furnished to you
solely by Banc of America Securities LLC

land not by the issuer of the securities. It may not be (a) used for any purpose
other than to make a preliminary evaluation of tKe referenced securities or (B)
provided by you to any third party other than your

1legal, tax, financial and/or accounting advisors for the purposes of evaluating the
Hypothetical Performance Data. You agree that the Hypothetical Performance Data
will be generated by or on behalf of you,

land that nejther Banc of America Securities LLC nor anyone acting on its behalf has
generated or is in any way responsible for any Hypothetical Performance Data.

INumerous assumptions were used in preparing the computer file source code you will
use to generate the Hypothetical Performance Data. Those assumptions may or may not
be reflected in the Hypothetical

IPerformance Data. As such, no assurance can be given as to the Hypothetical
Performance bata’s accuracy, appropriateness or completeness in any particular
context; nor as to whether the Hypothetical

Iperformance bata and/or the assumptions upon which it is based reflect present
market conditions or future market performance. The Hypothetical Performance Data
should not be construed as either projections

lor predictions or as legal, tax, financial or accounting advice.

lAny weighted average lives, yields and principal payment periods shown in the
Hypothetical Performance Data will be based on prepayment assumptions, and changes
in such pre?ayment assumptions may

!dramatically affect such weighted average lives, yields and principal payment
periods. 1In addition, it is possible that prepayments on the underlying assets will
occur at rates slower or faster than the rates

Ishown 1in the Hypothetical Performance Data. Furthermore, unless otherwise
provided, the Hypothetical Performance Data assumes no losses on the underlying
assets and no interest shortfall. The specific

Icharacteristics of the securities may differ from those shown in the Hypothetical
Performance Data due to, among other things, differences between (a) the actual
under1¥ing assets and the hypothetical ‘

lunderlying assets used in preparing the Hypothetical Performance Data and (b) the
assum?tions used by you in producing the Hypothetical Performance Data and the
actual assumptions used 1in pricing the

!actual securities. The principal amount, designation and terms of any security
described in the Hyeothetical Performance Data are subject to change prior to
issuance. You should contact the Banc of America

Isecurities LLC Trading Desk at (704) 388-1579 to confirm the final principal
amount, designation and terms of any security described in this communication prior
to committing to purchase that security. Neither
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1Banc of America Securities LLC nor any of its affiliates makes any representation
or warranty as to the actual rate or timing of payments on any of the underlying
assets or the payments or yield on the securities.

IAlthough a registration statement (including a prospectus) relating to the
securities discussed in this communication has been filed with the Securities and
Exchange Commission and is effective, the final

!prospectus supplement relating to the securities discussed in this communication
has not yet been filed with the Securities and Exchange Commission. This
communication shall not constitute an offer to sell

lor the solicitation of an offer to buy nor shall there be any sale of the
securities discussed in this communication in any state in which such offer,
solicitation or sale would be unlawful prior to registration or

lqualification of such securities under the securities laws of any such state. The
principal amount, designation and terms of any security described in the computer
mode]l and Hypothetical pPerformance Data are

Ipreliminary and subject to change prior to issuance.

IProspective purchasers are referred to the final prospectus supplement relating to
the securities discussed in this communication for definitive yield and maturity
information regarding those securities, based

lon the final principal amounts, designations and terms of those securities. Once
available, a final prospectus and prospectus supplement may be obtained by
contacting the Banc of America Securities LLC

ITrading Desk at (704) 388-1579.

IThe computer model referenced herein supersedes all computer models related to the
subject securities that have been made available to you previously. 1In addition,
this computer model will be superseded 1in

lits entirety by the final prospectus supplement relating to the actual securities
preliminarily described by this computer model.

IPplease be advised that the securities described herein may not be appropriate for

all investors. Potential investors must be willing to assume, among other things,

market price volatility, prepayment, yield curve

land interest rate risﬁs. Investors should make every effort to consider the risks
of these securities.

!If you have received this communication in error, please notifg the sending party
immediately by telephone and return the original to such party by mail.”
COLLAT_GROUPS 1 2 3 4

!

!
DEFINE CONSTANT #0rigCollBal = 1644988940.62
DEFINE CONSTANT #OrigcCollBall 229366875.86
DEFINE CONSTANT #OrigCollBal2 1091283882.96

DEFINE CONSTANT #0rigColl1Bal3 = 215281347.61
DEFINE CONSTANT #0OrigCollBal4 = 109056834.19

1644988940.62
229366875.86
1091283882.96
215281347.61
109056834.19

271128940.62
1107619840.62
257458840.62
154367840.62
1790575462.48

L I

DEFINE CONSTANT #OrigBondBal

DEFINE CONSTANT #0rigBondBall
DEFINE CONSTANT #0rigBondBal2
DEFINE CONSTANT #0rigBondBal3
DEFINE CONSTANT #OrigBondBal4

U I I

DEFINE #BondBall
DEFINE #BondBal?2
DEFINE #BondBal3
DEFINE #BondBal4
DEFINE #BondBal

Wwnnaunu

FULL_DEALNAME: b04f_call
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DEAL SIZE:

PRICING SPEED: 20% CPR
ISSUE DATE: 20040601
SETTLEMENT DATE: 20040628
Record date delay: 24

"DEFINE TR_INDEXDEPS_ALL
1

b04f_call.cdi
$ 1644988940.62

"DEFINE SCHEDULE "SHIFTL1%","SHIFT2%", "SHIFT3%", "SHIFT4%"
!

e et r e ¥

TRUSTEE_FEE

TRUSTEE_FEE

TRUSTEE_FEE

TRUSTEE_FEE

GROUP 1 0.002
GROUP 2 0.002
GROUP 3 0.002
GROUP 4 0.002

DEAL_CLOCK_INFO _
ISSUE_CDU_DATE
DEAL_FIRSTPAY_DATE

" DEFINE

DEFINE
1200
DEFINE
1200
DEFINE
1200
DEFINE
1200

DEFINE

36.
96.

DYNAMIC
DYNAMIC

DYNAMIC
DYNAMIC
DYNAMIC

STICKY #NetRate
STICKY #NetRatel

STICKY #NetRate?
STICKY #NetRate3
STICKY #NetRate4

20040601 _
20040725

= ( COLL_I_MISC("COUPON") ) / COLL_PREV_BAL * 1200

]

]

( CcoLL_I_MISC("COUPON",1) ) / COLL_PREV_BAL(1)
( COLL_I_MISC("COUPON",2) ) / COLL_PREV_BAL(2)
( COLL_I_MISC("COUPON",3) ) / COLL_PREV_BAL(3)
( COLL_I_MISC("COUPON",4) ) / COLL_PREV_BAL(4)

TABLE "SI_LOSSAAgg"” (6, 2) = "MONTH" "SHIFTR"

1 20%
1 30%

108.1  35%
120.1  40%
132.1  45%
144.1 50%

DEFINE TABLE "SI_2TIMESLOSSAgg" (6, 2) = "MONTH" "PCT"

36.
96.

1 20%
1 30%

108.1  35%
120.1  40%
132.1  45%
144.1  50%

DEFINE TABLEZ"CROSSPREP_ZTIMESAgg" (1, 2) = "MONTH" "MULTIPLE"
360.1

DEFINE #COUPON_SUBS = 0

TOLERANCE CLEANUP 0.00
|

TOLERANCE WRITEDOWN_OLOSS 1.00
i
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| INITIAL INDEX LIBOR_1YR 2.2
DEFINE TRANCHE ''SUBORD_1", "SUBORD_2", "SUBORD_3", "SUBORD_4", "RESID", "1lAl",
"2A1", "GMC_2Al", "2A2", "GMC_2A2", "2A3", "GMC_2A3", "2A4", "GMC_2A4", "2AS5",
YGMC_ZAS", "2A6", "GMC_2A6", "2A7", "3Al", "4A1", "SuBsS", "2wAC-IO"
1
Tranche "SUBORD_1" MODELING EXCHANGE
Block 6766775.86 FLOAT GROUP 1 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRatel )
: 0 999

Tranche "“SUBORD_2" MODELING EXCHANGE
Block 32192882.96 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
pDelay 24 Dated 20040601 Next 20040725
( #NetRate2 )
| 0 999

Tranche "SUBORD_3" MODELING EXCHANGE
Block 6351347.61 FLOAT GROUP 3 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate3 )
| 0 999

Tranche "SUBORD_4" MODELING EXCHANGE
Block 3217834.19 FLOAT GROUP 4 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M
Delay 24 Dated 20040601 Next 20040725
(O#NEthgS4 )

Tranche "RESID" SEN_WAC
Block 100.00 FLOAT GROUP 1 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M
Delay 24 Dated 20040601 Next 20040725
( #NetRatel )
| 0 999

Tranche "1A1" SEN_WAC
Block 222600000.00 FLOAT GROUP 1 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M
Delay 24 Dated 20040601 Next 20040725
( #NetRatel )
| 0 999

Tranche "2A1" SEN_FLT_NO
Block 135544000.00 GROUP 2 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 0 Dated 20040625 Next 20040725
SIF cugggTE LE 20090525 THEN min(2.341,COLL_NETRATE(2)) ELSE COLL_NETRATE(2))
]

Tranche "GMC_2A1" EXCHANGE SEN_GMC_FLT
Block 135544000.00 GROUP 2 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 0 Dated 20040625 Next 20040725
8IF cuggSTE LE 20090525 THEN min(2.341,COLL_NETRATE(2)) ELSE COLL_NETRATE(2))
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Tranche "2A2" SEN_FLT_NO
Block 60180000.00 GROUP 2 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS_DAY NONE
Delay O Dated 20040625 Next 20040725
(IF CURSSTE LE 20090525 then MIN(3.531,COLL_NETRATE(2)) ELSE COLL_NETRATE(2))
0 9
1

Tranche "GMC_2A2" EXCHANGE SEN_GMC_FLT
Block 60180000.00 GROUP 2 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 0 Dated 20040625 Next 20040725
8IF CURBSTE LE 20090525 then MIN(3.531,COLL_NETRATE(2)) ELSE COLL_NETRATE(2))
9
{

Tranche "2A3" SEN_WAC_NO .
B1ock 101379000.00 FLOAT GROUP 2
DAYCOUNT 30360 BUSINESS_ DAY NONE FREQ M
Delay 24 Dated 20040601 Next 20040725
( #NetRate2 )
: 0 999

Tranche "GMC_2A3" EXCHANGE SEN_GMC_WAC
Block 101379000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M
Delay 24 Dated 20040601 Next 20040725
( #NetRatez )
| 0 999

Tranche "2A4" SEN_WAC_NO
Block 76411000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate2 )
| 0 999

Tranche "GMC_2A4" EXCHANGE SEN_GMC_WAC
Block 76411000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate? )
| 0 999

Tranche "2A5" SEN_WAC_NO
Block 76789000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate2 )
| 0 999

Tranche "GMC_2A5" EXCHANGE SEN_GMC_WAC
Block 76789000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate2 )
| 0 999

Tranche "2A6" SEN_WAC_NO
Block 208788000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
pelay 24 Dated 20040601 Next 20040725
(O#Nethggz )
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Tranche "GMC_2A6" EXCHANGE SEN_GMC_WAC
Block 208788000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate? )
| 0 999

Tranche "2A7" SEN_WAC
Block 400000000.00 FLOAT GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRate? )
| 0 999

Tranche "3A1" SEN_WAC
Block 208930000.00 FLOAT GROUP 3 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M
Delay 24 Dated 20040601 Next 20040725
( #NetRate3 )
0 999

|
Tranche "4A1" SEN_WAC
Block 105839000.00 FLOAT GROUP 4 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #NetRated )
| 0 999

Tranche "SUBS" JUN_WAC
Block 48528840.62 FLOAT _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040601 Next 20040725
( #COUPON_SUBS )
| 0 999

Tranche "2WAC-IO" SEN_FLT_IO

Block 195724000.00 GROUP 2 FREQ M FLOAT RESET M NOTIONAL WITH FORMULA BEGIN ( IF
CURMONTH LE 59 THEN BBAL("GMC_2Al1#1","GMC_2A2#1") ELSE 0 ); _

END ( IF CURMONTH LT
59 THEN BBAL("GMC_2A1#1","GMC_2A2#1") ELSE 0 ); _

DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040601 Next 20040725
(IF CURDATE LE 20090525 THEN

((COLL_NETRATE(2)-0)*BBAL("2A1", "2A2")-COUPON("2A1")*BBAL("2A1") -
COUPON(""2A2")*BBAL("2A2")) /BBAL(""2A1","2A2") else 0)
| 0 999
]
DEFINE PSEUDO_TRANCHE COLLAT _

Delay 24 pated 20040601 Next 20040725 Settle 20040628
DEFINE PSEUDO_TRANCHE COLLAT GROUP 1 _

Delay 24 Dated 20040601 Next 20040725 settle 20040628
DEFINE PSEUDO_TRANCHE COLLAT GROUP 2 _ )

Delay 24 Dated 20040601 Next 20040725 settle 20040628
DEFINE PSEUDO_TRANCHE COLLAT GROUP 3 _

Delay 24 Dated 20040601 Next 20040725 settle 20040628
DEFINE PSEUDO_TRANCHE COLLAT GROUP 4 _
' Delay 24 Dated 20040601 Next 20040725 settle 20040628

CREDIT_SUPPORT_BASIS GROUP_DEAL
|

ifdef #cmover_3.0g2 _
DEFINE MACRO #BalanceRatio[1l] = BALANCE_RATIO {#1}
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ifndef #cmover_3.0

2 _
DEFINE MACRO #Ba?anceRatio[l] =
!

CLASS "RESID" NO_BUILD_TRANCHE _
= "RESID"
CLASS "1A1" NO_BUILD_TRANCHE _
= IllAln
CLASS "2wAcC-I0" NO_BUILD_TRANCHE _
= "2WAC-IQ"
CLASS "2A1" NO_BUILD_TRANCHE _
= "2A1"
CLASS "2A2" NO_BUILD_TRANCHE _
= "2A2"
CLASS "2A3" NO_BUILD_TRANCHE _
- "2A3"
CLASS "2A4" NO_BUILD_TRANCHE _
- "2A4"
CLASS "2A5" NO_BUILD_TRANCHE _
= "2A5“
CLASS "2A6" NO_BUILD_TRANCHE _
= "2A6"
CLASS "2A7" NO_BUILD_TRANCHE _
= HZA?H
CLASS "3a1" NO_BUILD_TRANCHE _
= H3A1II
CLASS "4A1" NO_BUILD_TRANCHE _
= "4A1"
.CLASS "SUBORD_1" DISTRIB_CLASS RULES _
= "SUBORD_1"
CLASS "SUBORD_2" DISTRIB_CLASS RULES _
= "SUBORD_2"
CLASS "SUBORD_3" DISTRIB_CLASS RULES _
= "SUBORD_3"
CLASS "SUBORD_4" DISTRIB_CLASS RULES _
= "SUBORD_4"

CLASS "SEQ" DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA _
= "2A1" "2A2|l "2A3" ll2A4ll HZAS" "2A6"

CLASS "PT"_
= "2A7"

CLASS "suBs" NO_BUILD_TRANCHE _
= "SyBs"

COMBINE_CLASSES {#Ba]ancéREtio}{l.O} = "SUBORD_1" "SUBORD_2" "SUBORD._3"
“"SUBORD_4"

CLASS "SNR_1" WRITEDOWN_BAL PRORATA ALLOCATION WRITEDOWN_LIMIT BALANCE
(#0rigcoliBall); _
= "RESID" "1A1" , SUPPORT_CLASSES = "SUBS" -
CLASS "SNR_2" WRITEDOWN_BAL PRORATA ALLOCATION WRITEDOWN_LIMIT BALANCE
(#0rigcollBal2); _
= "SEQ" "PT" "2WAC-IO", SUPPORT_CLASSES = "SUBS"
CLASS '"SNR_3" WRITEDOWN_BAL PRORATA ALLOCATION WRITEDOWN_LIMIT BALANCE
(#0rigcoliiBal3); _
= "3A1l" , SUPPORT_CLASSES = "SUBS"
CLASS "SNR_4" WRITEDOWN_BAL PRORATA ALLOCATION WRITEDOWN_LIMIT BALANCE
(#0rigcColiBald); _
' = "4A1" , SUPPORT_CLASSES = "SUBS"
!
CLASS "GRP1" _
DISTRIB_CLASS RULES _
= "SNR_1" "SUBORD_1"
CLASS "GRP2" _

DISTRIB_CLASS RULES _
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CLASS

CLASS

CLASS
GROUP

CLASS
CLASS
CLASS
CLASS
CLASS
CLASS
\ CLASS
CLASS
"GMC_2A6

b04f_call.cdi
= "SNR_2" '"SUBORD_2"

||GRP3H _

DISTRIB_CLASS RULES _

. = "SNR_3" "SUBORD_3"
"GRP4” _ o

DISTRIB_CLASS RULES _

= "SNR_4" "SUBORD_4"

"ROOT" ROOT_LIST =
0 ROOT =1234
"GMC_2A1" PSEUDO
"GMC_2A2" PSEUDO
"GMC_2A3" PSEUDO
"GMC_2A4" PSEUDO
"GMC_2A5" PSEUDO
"GMC_.2A6" PSEUDO
"GMC_2A7" PSEUDO
?GMC“SEQ"

CLASS "GMC_PT" PSEUDO = "GMC_2A7"

CLASS "GMC_SNR_2" PSEUDO = "GMC_SEQ" "PT"

!
!

DEFINE
DAYCOUNT
|

" DEFINE
DAYCOUNT
]

" DEFINE
DAYCOUNT
|

" DEFINE
DAYCOUNT
|

DEFINE
DAYCOUNT
]

" DEFINE
DAYCOUNT
i

" DEFINE
DAYCOUNT
|

" DEFINE
DAYCOUNT
|

" DEFINE
DAYCOUNT
|

" DEFINE
DAYCOUNT
|

DEFINE
20040725
DEFINE
20040725
DEFINE
20040725

PSEUDO_TRANCHE

30360 BUSINESS_
PSEUDO_TRANCHE CLASS "SUBORD_1"

CLASS "SNR_1"
DAY NONE

30360 BUSINESS_DAY NONE

PSEUDO_TRANCHE

CLASS "SNR_2"

30360 BUSINESS_DAY NONE

PSEUDO_TRANCHE CLASS "SUBORD_2"

30360 BUSINESS_DAY NONE

PSEUDO_TRANCHE

CLASS "SNR_3"

30360 BUSINESS_DAY NONE

PSEUDO_TRANCHE CLASS "SUBORD_3"

30360 BUSINESS_DAY NONE

PSEUDO_TRANCHE

30360 BUSINESS_

PSEUDO_TRANCHE CLASS "SUBORD_4"

CLASS "SNR_4"
DAY NONE

30360 BUSINESS_DAY NONE

PSEUDO_TRANCHE

CLASS "SEQ"

30360 BUSINESS_DAY NONE

PSEUDO_TRANCHE

cLAss "pT"

30360 BUSINESS_DAY NONE

PSEUDO_TRANCHE
DAYCOUNT 30360
PSEUDO_TRANCHE
DAYCOUNT 30360
PSEUDO_TRANCHE
DAYCOUNT 30360

CLASS "GMC_SEQ"

"GRP1" "GRP2" "GRP3" "GRP4"

NO_BUILD_TRANCHE
NO_BUILD_TRANCHE
NO_BUILD_TRANCHE
NO_BUILD_TRANCHE
NO_BUILD_TRANCHE
NO_BUILD_TRANCHE
NO_BUILD_TRANCHE

PSEUDO = "GMC_2A1" "GMC_2A2" "GMC_2A3"

"2wAC-10"

Delay 24

Delay 24

Delay 24

Delay 24

Delay 24

Delay 24

Delay 24

Delay 24

Delay 24
pelay 24

Delay

BUSINESS_DAY NONE

CLASS "GMC_PT"

Dated

Dated

Dated

Dated

Dated

Dated

Dated

Dated

Dated

"GMC_2A1#1"
"GMC_2A2#1"
"GMC_2A3#1"
"GMC_2A4#1"
"GMC_2A5#1"
"GMC_2A6#1"
"2A7H

L T I | I I

"GMC_2A4" "GMC_2AS5"

20040601

20040601

20040601

20040601

20040601

20040601

20040601

20040601

20040601

Dated 20040601

Next 20040725

Next 20040725

Next 20040725

Next 20040725

Next 20040725

Next 20040725
Next 20040725

Next 20040725
Next 20040725

Next 20040725

24 Dated 20040601 Next

pelay 24 Dated 20040601 Next

BUSINESS_DAY NONE

CLASS "GMC_SNR_2"

BUSINESS_DAY NONE
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CROSSOVER when 0

DEFINE DYNAMIC STICKY #0rigsubBall = #0rigCol1Ball - ORIG_BBAL("SNR_1")
DEFINE DYNAMIC STICKY #SubBall = MAX(0, COLL_PREV_BAL(1) - BBAL("SNR_1"))
DEFINE DYNAMIC STICKY #OrigsSubBal2 = #OrigColl1Bal2 - ORIG_BBAL("SNR_2")
DEFINE DYNAMIC STICKY #SubBal2 = MAX(0, COLL_PREV_BAL(2) - BBAL("SNR_2™))
DEFINE DYNAMIC STICKY #0rigsubBal3 = #0OrigCol1Bal3 - ORIG_BBAL("SNR_3")
DEFINE DYNAMIC STICKY #subBal3 = MAX(0, COLL_PREV_BAL(3) - BBAL("SNR_3"))
DEFINE DYNAMIC STICKY #OrigSubBal4 = #OrigColl1Bal4 - ORIG_BBAL("SNR_4")
DEFINE DYNAMIC STICKY #SubBal4 = MAX(0, COLL_PREV_BAL(4) - BBAL("SNR_4"))
DEFINE DYNAMIC STICKY #ReduceTestAAgg = LOOKUP_TBL( "STEP", CURMONTH ,
"SI_LOSSAAgg", "MONTH", "SHIFTR" )
DEFINE DYNAMIC STICKY #Sub2TimesLossPctAgg = LOOKUP_TBL( "STEP", CURMONTH ,
YSI_ZTIMESLOSSAgg", "MONTH", "PCT" )

TRIGGER "CumLossAgg" _

ORIG_TESTVAL 0.00% _

TESTVAL (DELINQ_LOSS_ACCUM/ ORIG_BBAL("SUBS")); _

TARGETVAL ( #ReduceTestAAgg ); _

ORIG_TARGETVAL NO_CHECK 20% _

EFFECTIVE_WHEN ( IF CURMONTH GT 84 THEN TRIG_EFFECTIVE_YES ELSE
TRIG_EFFECTIVE_ALWAYSPASS ); _

TRIGVAL LODIFF
I
TRIGGER "ShiftTriggerA%g" -

FULL_NAME "shifting Interest Loss Trigger" _

DEFINITION "A Shifting Interest Loss Trigger will _
exist after month 84 if ;_

cumulative losses as a percentage of the original subordinate _

bond balance are greater than the percent%ge in the following table; _

Month <= o
36 20%; _
96 30%; _
108 35%; _
120 40%; _
132 45%; _
144 50%

The above calculations will be done based on all crossed mortgage loan groups." _
EFFECTIVE_WHEN ( IF CURMONTH GT 84 THEN TRIG_EFFECTIVE_YES ELSE
TRIG_EFFECTIVE_ALWAYSPASS ); _
IMPACT "Unscheduled principal that was intended to be paid to the _
subordinate bonds will now be directed to the senior bonds.” _
| TRIGVAL FORMULA (TRIGGER("CumLossAgg", " TRIGVAL"));
!
TRIGGER "TwoTimesCumlLossAgg” _
ORIG_TESTVAL 0.00% _
TESTVAL (DELINQ_LOSS_ACCUM/(#0rigsubBall + #0rigsubBal2 +
#0rigsubBal3 + #origsubsal4)); _
TARGETVAL ( #sub2TimesLossPctAgg ); _
ORIG_TARGETVAL NO_CHECK 20% _
| TRIGVAL LODIFF
TRIGGER "TonimesTriggerAgg" -
FULL_NAME Sub Two Times Loss Trigger" _
DEFINITION "A Sub Two Times Loss Trigger will _
exist if ;_
cumulative losses as a percentage of the original subordinate _
.bond balance are greater than the percentage in the following table; _

Month <= %, _
36 20%; _
96 30%;
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108 35%;
120 40%; _
132 45%; _
144 50%"_
IMPACT "Unscheduled principal that was intended to be paid to the _

subordinate bonds will be directed to the senior bonds earlier than normal." _
TRIGVAL FORMULA (TRIGGER("TwoTimesCumLossAgg","TRIGVAL"));

|

! .

DEFINE DYNAMIC STICKY #COUPON_SUBS = OPTIMAL_INTPMT('"SUBORD_1", "SUBORD_2",

"SUBORD_3", "SUBORD_4") / BBAL("SUBORD_1", "SUBORD_2", "SUBORD_3", "SUBORD_4") *

?6000 / NDAYS_ACCRUE_INT("SuBS#1")

" OPTIONAL REDEMPTION: "Cleanup" _
COLL_FRAC 10% _
PRICE_P ( COLL_BAL ); _
DISTR_P RULES "OPTR_DEAL"
!
|
INTEREST_SHORTFALL GROUP 1 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS NO_Compensate SUBORDINATED ACCUM
!
INTEREST_SHORTFALL GROUP 2 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS NO_Compensate SUBORDINATED ACCUM
]
INTEREST_SHORTFALL GROUP 3 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS NO_Compensate SUBORDINATED ACCUM
!
INTEREST_SHORTFALL GROUP 4 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _

LOSS NO_Compensate SUBORDINATED ACCUM
!
Tranche Cusip Stated Maturity
SUBS XOXXXXXXXX 20340625
3Al XXOOKKHXXX 20340625
4A1 HOOOKXXXXX 20340625

!
! .
CMO Block Payment Rules

calculate : #SubsNotGoneAgg = BBAL("SUBS") GT 0.01
calculate : #0rigSenPctl = ORIG_BBAL("SNR_1") / #0OrigcCollBall

calculate : #SenPctl = _ ‘
IF #5ubsNotGoneAgg -
THEN MIN(1, BBAL('SNR_1") / COLL_PREV_BAL(1)) _
ELSE 1

calculate : #0OrigSenpct2 = ORIG;BBAL("SNR_Z”) / #0rigcollBal2
calculate : #SenPct2 = _
IF #SubsNotGoneAgg _
THEN MIN(1, BBAL( 'SNR_2") / COLL_PREV_BAL(2)) _
ELSE 1
calculate : #origSenPct3 = ORIG_BBAL("SNR_3") / #OrigCollBal3
calculate : #SenPct3 = _
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IF #SubsNotGoneAgg _
THEN MIN(1l, BBAL{"SNR_3") / COLL_PREV_BAL(3)) _
ELSE 1

calculate : #OrigsenPct4 = ORIG_BBAL("SNR_4") / #OrigCollBal4d

calculate : #SenPct4 = _
IF #SubsNotGoneAgqg _
THEN MIN(1, BBAL("SNR_4") / COLL_PREV_BAL(4)) _
| ELSE 1
calculate : #OrigSenPctAgg = ORIG_BBAL("SNR_1","SNR_2","SNR_3","SNR_4") /
(#0rigcolliBall + #0rigcCollBal2 + #0rigcCcoliBal3 + #0rigCollBal4)
calculate : #SenPctAgg = MIN(1l, BBAL("SNR_1","SNR_2","SNR_3","sSNR_4") /
$COLL_PREV_BAL))

calculate : #shiftTestAgg = NOT TRIGGER("ShiftTriggeragg")
!
!
calculate : #Sub2TimesTriggerAgg = NOT TRIGGER("TwoTimesTriggeraAgg")
calculate : #Sub2TimesTestAgg = BBAL("SUBORD_1", "SUBORD_2", "SUBORD_3",
"SUBORD_4") / BBAL("SNR_]-", "SUBORD__].", I'SNR—ZVI, "SUBORD_Z", "SNR_3", "SUBORD_3”,
"SNR_4", "SUBORD_4") _
GE 2 * ORIG_BBAL(''SUBORD_1", "SUBORD_2",
"SUBORD_3", "SUBORD_4")/ORIG_BBAL("SNR_1", "SUBORD_1", "SNR_2", "SUBORD_2", "SNR_3",
"SUBORD_3", "SNR_4", 'SUBORD_4") AND _
#sub2TimesTriggerAgg
I
' calculate : #SenPctFailAgg = (#SenPctAgg > #0rigSenPctAgg)
calculate : #SenPrepl = _
IF #SenPctFailAgg _
THEN 1 _
ELSE #SenPctl + SHIFT%(1) * (1-#SenPctl), _
Reduce_SHIFT%_when GROUP 1 STICKY_PASS FAILVAL_PRIOREND
(#shiftTestAgg)

calculate : #SenPrep2 = _

IF #SenPctFailAgg _

THEN 1 _

ELSE #SenPct2 + SHIFT%(2) * (1-#SenPct2), _
Reduce_SHIFT%_when GROUP 2 STICKY_PASS FAILVAL_PRIOREND
(#shiftTestAagg)

calculate : #SenPrep3 = _

IF #SenPctFailAgg _

THEN 1 _

ELSE #SenPct3 + SHIFT%(3) * (1-#SenPct3), _
Reduce_SHIFT%_when GROUP 3 STICKY_PASS FAILVAL_PRIOREND _
(#shiftTestAgg)

calculate : #SenPrepd4 = _

IF #SenPctFailAgg _

THEN 1 _

ELSE #SenPct4 + SHIFT%(4) * (1l-#SenPctd), _
Reduce_SHIFT%_when GROUP 4 STICKY_PASS FAILVAL_PRIOREND
(#shiftTestAgg)

calculate : #SenpPrepl = _
IF #SenPctFailAgg _
THEN 1 _
ELSE IF #Sub2TimesTestAgg _
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THEN IF CURMONTH LE 36 _
THEN #SenPctl + (50% * (1-#SenPctl)) _
ELSE #SenPctl _
ELSE #SenPrepl

calculate : #SenPrepd = _
IF #SenPctFailAgg _
THEN 1 _
ELSE IF #Sub2TimesTestAgg _
THEN IF CURMONTH LE 36 _
THEN #SenPct2 + (50% * (1-#SenPct2)) _
ELSE #SenPct2 _
ELSE #SenPrep2
calculate : #SenPrep3 = _
IF #SenPctFailAgg _
THEN 1 _
ELSE IF #Sub2TimesTestAgg _
THEN IF CURMONTH LE 36 _
THEN #SenpPct3 + (50% * (1-#senpct3)) _
ELSE #SenPct3 _
ELSE #SenPrep3
calculate #senPrepd = _
IF #SenPctFailAgg _
THEN 1 _
ELSE IF #Sub2TimesTestAgg _
THEN IF CURMONTH LE 36 _
THEN #SenPct4 + (50% * (1-#SenPctd)) _
ELSE #SenPct4 _
ELSE #SenPrep4
calculate : #SENRECOV1 = #SenPrepl * DELINQ_RECOVER(1)
calculate : #SENRECOVZ2 = #SenPrep2 * DELINQ_RECOVER(2)
calculate : #SENRECOV3 = #SenPrep3 * DELINQ_RECOVER(3)
calculate : #SENRECOV4 = #SenPrep4 * DELINQ_RECQOVER(4)
calculate: . "SNR_1" _
NO_CHECK SCHEDULED GROUP 1 FRACTION LIMIT #SCH1ll1l = #SenPctl , _
NO_CHECK PREPAY GROUP 1 FRACTION LIMIT #PRP1ll = #SenPrepl , _
NO_CHECK RECOVER GROUP 1 AMOUNT LIMIT #REC11l = #SENRECOV1
calculate: "SNR_2" _
NO_CHECK SCHEDULED GROUP 2 FRACTION LIMIT #SCH22 = #SenPct2 , _
NO_CHECK PREPAY GROUP 2 FRACTION LIMIT #PRP22 = #SenPrep2 , _.
NO_CHECK RECOVER GROUP 2 AMOUNT LIMIT #REC22 = #SENRECOV2
calculate: "SNR_3" _
NO_CHECK SCHEDULED GROUP 3 FRACTION LIMIT #SCH33 = #SenPct3 , _
NO_CHECK PREPAY GROUP 3 FRACTION LIMIT #PRP33 = #SenPrep3 , _
NO_CHECK RECOVER GROUP 3 AMOUNT LIMIT #REC33 = #SENRECOV3
calculate: "SNR_4" _
NO_CHECK SCHEDULED GROUP 4 FRACTION LIMIT #SCH44 = #SenPctd , _
NO_CHECK PREPAY GROUP 4 FRACTION LIMIT #PRP44 = #SenPrepd , _
NO_CHECK RECOVER GROUP 4 AMOUNT LIMIT #REC44 = #SENRECOV4
calculate : #senSchedallocl = #SCH11 * COLL_P_SCHED(1)
calculate : #SenPrepayAllocl = #PRP1l * COLL_P_PREPAY(1)
calculate : #SenRecoverAllocl = #REC11
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#SCH22 COLL_P_SCHED(2)
#PRP22 * COLL_P_PREPAY(2)
#REC22

#SCH33 * COLL_P_SCHED(3)
#PRP33 * COLL_P_PREPAY(3)
#REC33

#SCH44 * COLL_P_SCHED(4)
#PRP44 * COLL_P_PREPAY(4)
#REC44

calculate : #SenSchedAlloc2
calculate : #SenPrepayAlloc2
calculate : #SenRecoverAlloc?
calculate : #SenSchedAlloc3
calculate : #SenPrepayAlloc3
calculate : #senRecoverAlloc3
calculate : #senSchedAlloc4
calculate : #SenPrepayAlloc4
| calculate : #SenRecoverAlloc4d
L1 dofdedesdosdeses ket ke ok koo CROSS SENIORS DUE TO RAPID PREPAYS
[ X2 R X XX XXX R R L LR L L RE TR L L LK
|

{LI T O | 1 [ A1

calculate : #SubMu1t1p1eAgg LOOKUP_TBL( "STEP", CURMONTH ,
"CROSSPREP_2TIMESAgg"”, "MONTH", "MULTIPLE" )
I

calculate : #CrossTestAgg = ((#subBall + #SubBal2 + #SubBal3 + #SubBal4) /
(COLL_PREV_BAL (1) + COLL_PREV_BAL(2) + COLL_PREV_BAL(3) + COLL_PREV_BAL(4)) LT _
#SUbMu1ti?1e ?g * (#0rigsubBall + #OrigSubBal2 + #0rigsubgal3 +
#origsubBal4) / (#0rigcColl 1 + #0rigCol1Bal2 + #0rigcollBal3 + #0rigCollBal4))
|

calculate : #CrossTestl = _
BBAL('"SNR_1") LT 0.01 AND #CrossTestAgg

calculate : #CrossTest?2 = _
BBAL(""SNR_2") LT 0.01 AND #CrossTestAgg

calculate : #CrossTest3 = _
BBAL("SNR_3")" LT 0.01 AND #CrossTestAgg

calculate : #CrossTest4 = _
BBAL("SNR_4") LT 0.01 AND #CrossTestAdg
i
calculate: "SNR_1" _

SCHEDULED GROUP 2 AMOUNT LIMIT #CROSS2SCHLl = IF #CrossTest2 THEN
(coLL_P SCHED(Z) - #senschedAlloc2) * BBAL("SNR_1")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE O ;

PREPAY GROUP 2 AMOUNT LIMIT #CROSSZ2PRPLl = IF #CrossTest2 THEN

(coLL_P PREPAY(Z) - #SenPrepayAlloc2) * BBAL("SNR_1")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE O ;

RECOVER GROUP 2 AMOUNT LIMIT #CROSS2REC1
(DELINQ_RECOVER(2) - #SenRecoverAlloc2) *
BBAL("SNR_1")/BBAL("SNR_1","SNR_3","SNR_4") ELSE 0 ;

IF #CrossTest?2 THEN

SCHEDULED GROUP 3 AMOUNT LIMIT #CROSS3SCH1 = IF #CrossTest3 THEN
(coLL_P_SCHED(3) - #senSchedAlloc3) * BBAL("SNR_1")/BBAL("'SNR_1","SNR_2","SNR_4")
ELSE O ;

PREPAY GROUP 3 AMOUNT LIMIT #CROSS3PRP1l = IF #CrossTest3 THEN

(coLL_P_PREPAY(3) - #SenPrepayAlloc3) * BBAL("SNR_1")/BBAL("SNR_1","SNR_2","SNR_4")
ELSE 0 ;

RECOVER GROUP 3 AMOUNT LIMIT #CROSS3REC1
(DELINQ_RECOVER(3) - #SenRecoverAlloc3) *
BBAL("SNR_1")/BBAL("SNR_1","SNR_2","SNR_4") ELSE 0 ;

IF #CrossTest3 THEN

SCHEDULED GROUP 4  AMOUNT LIMIT #CROSS4SCH1 = IF #CrossTest4 THEN
(COLL_P_SCHED(4) - #senschedAlloc4) * BBAL("SNR_1")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE 0 ; _

PREPAY GROUP 4  AMOUNT LIMIT #CROSS4PRP1 = IF #CrossTest4 THEN

(coLL_P PREPAY(4) - #senPrepayAlloc4) * BBAL("SNR_1")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE 0 ;

RECOVER GROUP 4  AMOUNT LIMIT #CROSS4REC1 = IF #CrossTest4 THEN
(DELINQ_RECOVER{(4) - #SenRecoverAlloc4) *
BBAL("SNR_1") /BBAL("SNR_1","SNR_2","SNR_3") ELSE O
|

‘calculate: "SNR_2" _
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SCHEDULED" GROUP 1  AMOUNT LIMIT #CROSS1SCH2 = IF #CrossTestl THEN
(COLL_P_SCHED(1) - #senschedAllocl) * BBAL("SNR_2")/BBAL("SNR_2","SNR_3","SNR_4")
ELSE 0 ; _

PREPAY GROUP 1  AMOUNT LIMIT #CROSS1PRP2 = IF #CrossTestl THEN

(COLL_P_PREPAY{(1) - #SenPrepayAllocl) * BBAL("SNR_2")/BBAL("SNR_2","SNR_3","SNR_4")
ELSE 0 ; _

RECOVER GROUP 1  AMOUNT LIMIT #CROSSI1REC?2
(DELINQ_RECOVER(1) - #SenRecoverAllocl) *
BBAL ("SNR_2")/BBAL ("SNR_2","SNR_3","SNR_4") ELSE 0 ;

IF #CrossTestl THEN

SCHEDULED GROUP 3 AMOUNT LIMIT #CROSS3SCH2 = IF #CrossTest3 THEN
(COLL_P_SCHED(3) - #SenschedAlloc3) * BBAL("SNR_2")/BBAL("SNR_1","SNR_2","SNR_4")
ELSE 0 ; _

PREPAY GROUP 3 AMOUNT LIMIT #CROSS3PRP2 = IF #CrossTest3 THEN

(COLL_P_PREPAY(3) - #SenPrepayAlloc3) * BBAL("SNR_2")/BBAL("SNR_1","SNR_2","SNR_4")
ELSE 0 ; _

RECOVER GROUP 3  AMOUNT LIMIT #CROSS3REC2
(DELINQ_RECOVER(3) - #SenRecoverAlloc3) *
BBAL("SNR_2") /BBAL ("SNR_1","SNR_2","SNR_4'") ELSE 0 ;

IF #CrossTest3 THEN

SCHEDULED GROUP 4  AMOUNT LIMIT #CROSS4SCH2 = IF #CrossTestd THEN
(COLL_P_SCHED(4) - #senschedAlloc4) * BBAL("SNR_2")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE O ; _

PREPAY GROUP 4  AMOUNT LIMIT #CROSS4PRP2 = IF #CrossTest4 THEN

(COLL_P_PREPAY(4) - #SenPrepayAlloc4) * BBAL("SNR_2")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE 0 ; _

RECOVER GROUP 4  AMOUNT LIMIT #CROSS4REC2 = IF #CrossTest4 THEN
(DELINQ_RECOVER(4) - #SenRecoverAlloc4) *

BBAL("SNR~2")/BBAL("SNR,1","SNR_Z","SNR_3") ELSE O
1
calculate: "SNR_3" _

SCHEDULED GROUP 1  AMOUNT LIMIT #CROSS1SCH3 = IF #CrossTestl THEN
(coLL_P_SCHED(1) - #SenschedAllocl) * BBAL("SNR_3")/BBAL("SNR_2","SNR_3","SNR_4")
ELSE O ; _

PREPAY GROUP 1  AMOUNT LIMIT #CROSS1PRP3 = IF #CrossTestl THEN

(COLL_P_PREPAY(1) - #SenPrepayAllocl) * BBAL("SNR_3")/BBAL("SNR_2","SNR_3","SNR_4")
ELSE 0 ; _

RECOVER GROUP 1  AMOUNT LIMIT #CROSS1REC3
(DELINQ _RECOVER(1) - #SenRecoverAllocl) *
BBAL (""SNR_3") /BBAL (""SNR_2","SNR_3", "SNR_4") ELSE 0 ;

IF #CrossTestl THEN

SCHEDULED GROUP 2 AMOUNT LIMIT #CROSS2SCH3 = IF #CrossTest2 THEN
(COLL_P_SCHED(2) - #SenschedAlloc2) * BBAL('"SNR_3")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE 0 ; _

PREPAY GROUP 2 AMOUNT LIMIT #CROSS2PRP3 = IF #CrossTest2 THEN

(COLL_S,PREPAY(Z) - #senPrepayAlloc2) * BBAL("SNR_3")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE P -

RECOVER GROUP 2 AMOUNT LIMIT #CROSS2REC3 = IF #CrossTest2 THEN
(DELINQ RECOVER(2) - #SenRecoverAlloc?) *

BBAL("'SNR_3")/BBAL(""SNR_1","SNR_3","SNR_4") ELSE 0 ; _

SCHEDULED GROUP 4  AMOUNT LIMIT #CROSS4SCH3 = IF #CrossTest4 THEN
(COLL_P_SCHED(4) - #senschedAlloc4) * BBAL("SNR_3")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE 0 ; _

PREPAY GROUP 4  AMOUNT LIMIT #CROSS4PRP3 = IF #CrossTest4 THEN

(COLL_S_PREPAY(4) - #SenPrepayAllocd4) * BBAL("SNR_3")/BBAL("SNR_1","SNR_2","SNR_3")
ELSE 0 ; _

RECOVER GROUP 4  AMOUNT LIMIT #CROSS4REC3 = IF #CrossTest4 THEN
(DELINQ_RECOVER(4) - #SenRecoverAlloc4) *

BBAL("SNR_3") /BBAL(""SNR_1","SNR_2","SNR_3") ELSE 0

I

"calculate: "SNR_4" _

SCHEDULED GROUP 1  AMOUNT LIMIT #CROSS1SCH4 = IF #CrossTestl THEN
(COLL_P_SCHED(1) - #SenschedAllocl) * BBAL('SNR_4")/BBAL("SNR_2","SNR_3","SNR_4™")
ELSE O ; _

PREPAY GROUP 1 AMOUNT LIMIT #CROSS1PRP4 = IF #CrossTestl THEN

(COLL_P_PREPAY(1) - #senPrepayAllocl) * BBAL("SNR_4")/BBAL("SNR_2","SNR_3","SNR_4")
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ELSE O ; _

RECOVER GROUP 1  AMOUNT LIMIT #CROSS1REC4
(DELINQ_RECOVER(1) - #SenRecoverAllocl) *
BRAL (""SNR_4") /BBAL(""'SNR_2","SNR_3","SNR_4") ELSE O ;

IF #CrossTestl THEN

SCHEDULED GROUP 2 AMOUNT LIMIT #CROSS2SCH4 = IF #CrossTest2 THEN
(COLL_P_SCHED(2) - #SenschedAlloc2) * BBAL("SNR_4")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE 0 ; _

PREPAY GROUP 2 AMOUNT LIMIT #CROSS2PRP4 = IF #CrossTest2 THEN

(COLL_S_PREPAY(Z) - #SenPrepayAlloc2) * BBAL("SNR_4")/BBAL("SNR_1","SNR_3","SNR_4")
ELSE .

RECOVER GROUP 2 AMOUNT LIMIT #CROSSZ2REC4 = IF #CrossTest2 THEN
(DELINQ_RECOVER(2) - #SenRecoverAlloc?) *
BBAL ("'SNR_4")/BBAL(""SNR_1","SNR_3","SNR_4") ELSE 0 ; _

SCHEDULED GROUP 3 AMOUNT LIMIT #CROSS3SCH4 = IF #CrossTest3 THEN
(COLL_P_SCHED(3) - #SenschedAalloc3) * BBAL("SNR_4")/BBAL("'SNR_1",""SNR_2","SNR_4")
ELSE 0 ; _

PREPAY GROUP 3 AMOUNT LIMIT #CROSS3PRP4 = IF #CrossTest3 THEN

(c0LL_8_PREPAY(3) - #SenPrepayAlloc3) * BBAL("SNR_4")/BBAL("SNR_1","SNR_2","SNR_4")
ELSE ; .

RECOVER GROUP 3 AMOUNT LIMIT #CROSS3REC4 = IF #CrossTest3 THEN
(DELINQ_RECOVER(3) - #SenRecoverAlloc3) *
BBAL(''SNR_4")/BBAL("SNR_1","SNR_2","SNR_4") ELSE 0
I

calculate : #SensSchedallocl = #SensSchedAllocl + #CROSS1SCH2 + #CROSS1SCH3 +
#CROSS1SCH4

calculate : #senPrepayAllocl = #SenPrepayAllocl + #CROSS1PRP2 + #CROSS1PRP3 +
#CROSS1PRP4

calculate : #SenRecoverAllocl = #SenRecoverAllocl + #CROSS1RECZ2 + #CROSSIREC3 +
#CROSS1REC4
]

calculate : #senschedalloc?2 = #SenSchedAlloc? + #CROSS2SCH1 + #CROSS2SCH3 +
#CROSS2SCH4

calculate : #SenPrepayAlloc?2 = #SenPrepayAlloc2 + #CROSS2PRP1 + #CROSS2PRP3 +
#CROSS2PRP4

calculate : #SenRecoverAlloc? = #SenRecoverAlloc2 + #CROSS2REC1 + #CROSS2REC3 +
TCROSSZREC4

calculate : #sSenSchedAalloc3 = #SenSchedAlloc3  + #CROSS3SCH1 + #CROSS3SCHZ2 +
#CROSS3SCH4

calculate : #SenPrepayAlloc3 = #SenPrepayAlloc3 + #CROSS3PRP1 + #CROSS3PRP2 +
#CROSS3PRP4

calculate : #SenRecoverAlloc3 = #SenRecoverAlloc3 + #CROSS3REC1 + #CROSS3RECZ +
?CROSS3REC4

calculate : #SenSchedAllocd4d = #SenSchedAlloc4  + #CROSS4SCH1 + #CROSS4SCH2 +
#CROSSA4SCH3

calculate : #SenPrepayAllocd4 = #SenPrepayAlloc4 + #CROSS4PRP1 + #CROSS4PRP2 +
#CROSS4PRP3

calculate : #SenRecoverAlloc4 = #SenRecoverAllocd + #CROSS4REC1 + #CROSS4REC2 +

#CROSS4REC3
|

I koo okt ki k& END CROSS SENIORS DUE TO RAPID PREPAYS
PR R R R R EE R SRR EEE EE R R 2
[}
calculate : #subSchedl
calculate : #SubPrepayl
calculate : #SubRecovl

MAX( 0, COLL_P_SCHED(1l) - #senSchedAllocl )
MAX( O, COLL_P_PREPAY(1l) - #SenPrepayAliocl )
MAX( O, DELINQ _RECOVER(1l) - #SenRecoverAllocl )

calculate : #SubSched?2
calculate : #SubPrepay2
calculate : #SubRecov?

MAX( O, COLL_P_SCHED(2) - #SensSchedAlloc?2 )
MAX( O, COLL_P_PREPAY(2) - #SenPrepayAlloc2 )
MAX( O, DELINQ_RECOVER(2) - #SenRecoverAlloc2 )

calculate : #subsched3 MAX( O, COLL_P_SCHED(3) - #sSensSchedAlloc3 )
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calculate : #SubPrepay3 = MAX( 0, COLL_P_PREPAY(3) - #SenPrepayAlloc3 )
calculate : #SubRecov3 = MAX( O, DELINQ_RECOVER(3) - #SenRecoverAlloc3 )
|
calculate : #SubSched4 = MAX( 0, COLL_P_SCHED(4) - #SenschedAllocd )
calculate : #SubPrepay4 = MAX( 0, COLL_P_PREPAY(4) - #SenPrepayAlloc4d )
calculate : #SubRecovd = MAX( 0, DELINQ_RECOVER(4) - #SenRecoverAllocd )
! .
calculate: '"SUBORD_1" _
NO_CHECK SCHEDULED GROUP 1 AMOUNT = #SubSchedl , _
NO_CHECK PREPAY GROUP 1 AMOUNT = #SUbPrepayl . —
NO_CHECK RECOVER GROUP 1 AMOUNT = #SubRecovl
"calculate: "SUBORD_2" _
NO_CHECK SCHEDULED GROUP 2 AMOUNT = #SubsSched2 , _
NO_CHECK PREPAY GROUP 2 AMOUNT = #5ubPrepay2 s —
NO_CHECK RECOVER GROUP 2 AMOUNT = #SubRecov?
‘calculate: "SUBORD_3" _
NO_CHECK SCHEDULED GROUP 3 AMOUNT = #SubSched3 , _
NO_CHECK PREPAY GROUP 3 AMOUNT = #SUbPrepay3 s —
NO_CHECK RECOVER GROUP 3 AMOUNT = #SubRecov3
‘calculate: "SUBORD_4" _
NO__CHECK SCHEDULED GROUP 4 AMOUNT = #SubSched4 , _
NO_CHECK PREPAY GROUP 4 AMOUNT = #SubPrepay4 .
NO_CHECK RECOVER GROUP 4 AMOUNT = #SubRecov4
calculate : #subsSched = #subSchedl + #SubSched2 + #subsSched3 + #subsched4
calculate : #SubPrepay = #SubPrepayl + #SubPrepay2 + #SubPrepay3 + #SubPrepay4
calculate : #SubRecov = #SubRecovl + #SubRecov2 + #SubRecov3 + #SubRecov4
!
calculate: "SUuBS" _
NO_CHECK SCHEDULED AMOUNT = #subsched , _
NO_CHECK PREPAY AMOUNT = #SUbPrepay y —
NO_CHECK RECOVER AMOUNT = #SubRecov
calculate : #ExcessSub = EXCESS_SUB_AMT
! .
calculate : #ExcessSub = EXCESS_SUB_AMT("SUBS'")
!
calculate : #ExcessSubl = #ExcesssSub * BBAL({"SNR_1") /
BBAL('SNR_1","SNR_2","SNR_3",'""SNR_4")
calculate : #ExcessSub2 = #ExcessSub * BBAL("SNR_2") /
BBAL(""SNR_1","SNR_2","SNR_3","SNR_4")
calculate : #ExcessSub3 = #ExcessSub * BBAL('SNR_3") /
BBAL (""SNR_1","SNR_2","SNR_3",""SNR_4")
calculate : #ExcessSub4 = #EXxcessSub * BBAL("SNR_4") /
BBAL("SNR_1","SNR_2","SNR_3",""SNR_4")
|
calculate : "SNR_.1" _
| NO_CHECK EXCESS_SUB_AMT AMOUNT LIMIT #VS1 = #ExcesssSubl
" calculate : "SNR_2" _
| NO_CHECK EXCESS_SUB_AMT AMOUNT LIMIT #vS2 = #ExcessSub?2
" calculate : "SNR_3" __
| NO_CHECK EXCESS_SUB_AMT AMOUNT LIMIT #VS3 = #EXcessSub3
" calculate : "SNR_4" _
I NO_CHECK EXCESS_SUB_AMT AMOUNT LIMIT #VS4 = #ExcessSub4
" calculate : #SubExcessSubl = MIN(OPTIMAL_PRINCPMT("SUBORD_l"), #vsl)
calculate : #RemSubExcessSubl = #vsl - #SubExcessSubl
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OPTIMAL_PRINCPMT("SUBORD_1") - #SubExcesssSubl
MIN(OPTIMAL_PRINCPMT("SUBORD_2"), #VS2)

#vsS2 - #subExcessSub?
OPTIMAL_PRINCPMT("SUBORD_2") - #SubExcessSub?2
MIN(OPTIMAL_PRINCPMT("SUBORD_3"), #VS3)

#vsS3 - #subExcessSub3
OPTIMAL_PRINCPMT("SUBORD_3") - #SubExcessSub3
MIN(OPTIMAL_PRINCPMT ("SUBORD_4"), #Vvs4)

#vs4 - #subExcesssub4

calculate : #RemSubOptPrincl
calculate : #SubExcessSub?2
calculate : #RemSubExcesssub?2
calculate : #RemSubOptPrincz
calculate : #SubExcessSub3
calculate : #RemSubExcesssub3
calculate : #RemSubOptPrinc3
calculate : #SubExcessSub4
calculate : #RemSubExcessSub4
calculate : #RemSubOptPrinc4 OPTIMAL_PRINCPMT("SUBORD_4") - #SubExcessSub4
calculate : #RemSubExcessSub #RemSubExcessSubl + #RemSubExcesssub2 +
#RemSubExcessSub3 + #RemSubExcessSub4
calculate : #RemSubOptPrinc #RemSubOptPrincl + #RemSubOptPrinc? +
#RemSubOptPr1nc3 + #RemSubOptPr1nc4

nmwenmnuwnmwnann

*

calculate : #TotSubExcessSubl = -1 * (#SubExcessSubl + #RemSubExcessSub
#RemSubO?tPr1ncl/#RemSubOptPr1nc)

calculate : #TotSubExcessSub2 = -1 * (#SubExcessSub2 + #RemSubExcessSub *
#RemSubOptPrinc2/#RemSuboptPrinc)

ca1cu?ate : #TotSubExcesssub3 = -1 * (#SubExcessSub3 + #RemSubExcessSub *
#RemSubo?tPrinc3/#Rem5ub0ptPr1nc)

calculate : #TotSubExcessSubd4 = -1 * (#SubExcessSub4 + #RemSubExcessSub *
#RemSubOptPrinc4/#RemSubOptPrinc)
i

" calculate : "SUBORD_1" _

NO_CHECK NEG_OK CUSTOM AMOUNT = #TotSubExcessSubl
|

calculate : "SUBORD_2" _

NO_CHECK NEG_OK CUSTOM AMOUNT = #TotSubExcesssSub2
!

calculate : "SUBORD_3" _

NO_CHECK NEG_OK CUSTOM AMOUNT = #TotSubExcesssub3
i

calculate : "SUBORD_4" _

NO_CHECK NEG_OK CUSTOM AMOUNT = #TotSubExcesssub4

pay : CLASS INTEREST PRO_RATA ("SNR_1" )
pay : CLASS INTSHORT PRO_RATA ("SNR_1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "SNR_1" )
pay : CLASS INTEREST PRO_RATA ("SNR_2" )
pay : CLASS INTSHORT PRO_RATA ("SNR_2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "SNR_2" )
pay : CLASS INTEREST PRO_RATA ("SNR_3" )
pay : CLASS INTSHORT PRO_RATA ("SNR_3" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "SNR_3
)
)

")

pay : CLASS INTEREST PRO_RATA ("SNR_4"
pay : CLASS INTSHORT PRO_RATA ("SNR_4"
pay : CLASS PRINCIPAL SEQUENTIAL ( "SNR_4" )

pay : CLASS INTEREST PRO_RATA ( "SUBORD_1" )
pay : CLASS INTSHORT PRO_RATA ( "SUBORD_1" )
pay : CLASS INTEREST PRO_RATA ( "SUBORD_2" )
pay : CLASS INTSHORT PRO_RATA ( "SUBORD_2" )
pay : CLASS INTEREST PRO_RATA ( "SUBORD_3" )
pay : CLASS INTSHORT PRO_RATA ( "SUBORD_3" )
pay : CLASS INTEREST PRO_RATA ( "SUBORD_4" )
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INTSHORT PRO_RATA ( "SUBORD_4" )

from :
ay
"SUBORD_4R §

ay .
"SUBORD_4E g

( "GRP1"; "GRP2"; "GRP3"; "GRP4" )

INTEREST PRO_RATA ( "SUBORD_1"; "SUBORD_2"; "SUBORD_3";

INTSHORT PRO_RATA ( "SUBORD_1"; "SUBORD_2"; "SUBORD_3";

( "GRP1" ; "GRP2" ; "GRP3" ; "GRP4" )

ENTIRETY PRO_RATA ( "SNR_1" ; "SNR_2" ; "SNR_3" ;

( "GRP1"; "GRP2"; "GRP3"; "GRP4" )

)
)
)

"SNR__4" )

PRINCIPAL PRO_RATA ( "SUBORD_1"; ""SUBORD_2"; '"SUBORD_3";

( "SNR_1" )

INTEREST PRO_RATA ( "RESID"; "1Al1" )
INTSHORT PRO_RATA ( "RESID"; "1Al" )

( "SNR_1" )

BALANCE SEQUENTIAL ( "RESID", "1Al" )

pay :

CLASS

( "RESID" )

SEQUENTIAL ( "RESID#1" )

CLASS

( "1A1" )

SEQUENTIAL ( "1Al#1" )

CEILING ( (BBAL("SUBORD_1#1")-BBAL("SUBORD_1")) )
SEQUENTIAL ( "SUBORD_1#1")

CLASS
CLASS
CLASS

( "SNR__Z " )

INTEREST PRO_RATA ( "SEQ"; "PT";
INTSHORT PRO_RATA ( "SEQ": "PT":

( "SNR_2" )

BALANCE PRO_RATA ( "SEQ" ; "PT" )

( HSEQ" )

INTEREST PRO_RATA ( "2A1l"; "2A2";

INTSHORT PRO_RATA ( "2Al1"; "2A2";

( HSEQ" ) i
BALANCE SEQUENTIAL ( "2Al1", "2A2",

( ”" PT" )
INTEREST PRO_RATA ( "2A7" )
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pay : CLASS INTSHORT PRO_RATA ¢ "2A7" )
from : CLASS ( "PT" )
pay : CLASS BALANCE SEQUENTIAL ( "2A7" )

from : CLASS ( "2Al" )

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

pay : SEQUENTIAL ( "2A2#1" )
from : CLASS ( "2A3" )

pay : SEQUENTIAL ( "2A3#1" )
from : cLASS ( "2A4" )

pay : SEQUENTIAL ( "2A4#1" )
from : CLASS ( "2A5" )

pay : SEQUENTIAL ( "2AS5#1" )
from : CLASS ( "2A6" )

pay : SEQUENTIAL ( "2A6#1" )
from : cCLASS ( "2A7" )

pay : SEQUENTIAL ( "2A7#1" )

subject to : CEILING ( (BBAL("SUBORD_2#1")-BBAL("SUBORD_2")) )
pay : SEQUENTIAL ( "SUBORD_2#1")

from : CLASS ( "SNR_3" )
pay : CLASS INTEREST PRO_RATA ( "3Al1" )
pay : CLASS INTSHORT PRO_RATA ( "3A1" )
from : CLASS ( "SNR_3" )
pay : CLASS BALANCE SEQUENTIAL ( "3Al1" )

from : CLASS ( "3Al" )
pay : SEQUENTIAL ( "3Al#1" )
subject to : CEILING ( (BBAL("SUBORD_3#1")-BBAL("SUBORD_3")) )
pay : SEQUENTIAL ( "SUBORD_3#1")

from : CLASS ( "SNR_4" )
pay : CLASS INTEREST PRO_RATA ( "4Al1" )
pay : CLASS INTSHORT PRO_RATA ( "4A1" )
from : CLASS ( "SNR_4" )
pay : CLASS BALANCE SEQUENTIAL ( "4Al1" )

from : CLASS ( "4Al1" )
pay : SEQUENTIAL ( "4Al#1" )

subject to : CEILING ( (BBAL("SUBORD_4#1")-BBAL("SUBORD_4")) )
pay : SEQUENTIAL ( "SUBORD_4#1")
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calculate : #P_SUBS =
PRINCPMT("SUBORD_1#1", "SUBORD_2#1", ""SUBORD_3#1", "SUBORD_4#1")
from CLASS ( "SUBORD_1" ; "SUBORD_2" ; "SUBCGRD_3" ; "SUBORD_4" )
pay CLASS INTEREST PRO_RATA ( "suBs" )
pay CLASS INTSHORT PRO_RATA ( "SUBS" )
. from : CLASS ( "SUBORD_1" ; "SUBORD_.2" ; "SUBORD_3" ; "SUBORD_4" )
subject to : CEILING ( #P_SUBS )
pay : CLASS BALANCE SEQUENTIAL ( "suBs" )
from CLASS ( "SUBORD_1" ; "SUBORD_2" ; "SUBORD_3" ; "SUBORD_4" )
pay CLASS MORE_INTEREST SEQUENTIAL ("GRP1")
I ________________________
from CLASS ( "suBs" )
pay SEQUENTIAL ( "SUBS#1" )
I ___________________________________
———————————————————————————————————— PAYDOWN SUBORD TRANCHES
calculate : #PrincReduce = BBAL("SUBS#1") - BBAL("SUBORD_1", "SUBORD_2",
"SUBORD_3", "SUBORD _4")
calculate #subpPrincl = BBAL("SUBORD_1#1") - BBAL('SUBORD_1")
calculate : #subPrinc2 = BBAL("SUBORD_2#1") - BBAL('SUBORD_2")
calculate : #subPrinc3 = BBAL ("'SUBORD_3#1") BBAL (""SUBORD_3")
calculate : #SubPrinc4 = BBAL("SUBORD_4#1") - BBAL('"SUBORD_4")
calculate : #SubPrincAgg = #subPrincl + #SubPrinc2 + #SubPrinc3 + #SubPrinc4
calculate : #PrincReducel = #PrincReduce * #SubPrincl / #SubPrincAgg
calculate : #PrincReduce2 = #PrincReduce * #SubPrinc2 / #SubPrincAgg
calculate : #PrincReduce3 = #PrincReduce * #SubPrinc3 / #SubPrincAgg
calculate : #PrincReduce4 = #PrincReduce * #SubPrincd4 / #SubPrincaAgg
subject to : CEILING ( ( #SubPrincl - #PrincReducel ) )
pay : SEQUENTIAL ( "SUBORD_1#1" )
subject to : CEILING { ( #SubPrinc2 - #PrincReduce2 ) )
pay : SEQUENTIAL ( "SUBORD_2#1" )
subject to : CEILING ( ( #SubPrinc3 - #PrincReduce3 ) )
pay : 'SEQUENTIAL ( 'SUBORD_3#1" )
subject to : CEILING ( ( #SubPrinc4 - #PrincReduced4 ) )
pay : SEQUENTIAL ( "SUBORD_4#1" )
I ___________________________________
———————————————————————————————————— MANUAL WRITEDOWNS
calculate : #ReduceSubordl = MAX(0, MIN( BBAL(''SUBORD_1#1"), BBAL( "RESID#1",
"1A1#1", "SUBORD_1#1" ) - COLL_BAL(1))) :
calculate : #Reducesubord2 = MAX(0, MINC BBAL("SUBORD_2#1"), BBAL( "2Al1#1",
"2A2#1", “2A3#1", "2A4#1", "2AS#1", "2A6#1", "2A7#1", "SUBORD_2#1" ) - COLL_BAL(2)))
calculate : #ReduceSubord3 = mMAX(0, MINC BBAL("SUBORD_3#1"), BBAL( "3Al#l",
"SUBORD_3#1" ) - COLL_BAL(3))) ‘
calculate : #ReduceSubord4 = MAX(0, MIN( BBAL("SUBORD_4#1"), BBAL( "4A1#1",
"SUBORD_4#1" ) - coLL_BAL(4)))
calculate : #TotReduceSubord = #Reducesubordl + #ReduceSubord2 + #ReduceSubord3
+ #ReduceSubord4
when IS_THERE ( "SUBS#1" )
pay DECREMENT ( BALANCE "SUBORD_1#1", BY #ReduceSubordl )
calculate : #IncreaseSubordl = MAX(0, MIN({ #TotReduceSubord, COLL_BAL(1l) -

b04f_call.cdi
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BBAL( "RESID#1",

calculate :
BBAL( "2A1#1",

)

calculate :
BBAL( "3Al1#1",

calculate :
BBAL( "4Al#1",

calculate :
BBAL ("SUBORD_1#1") / BBAL(''SUBORD_1#1",
( BBAL("RESID#1",
"2A6#1",
- COLL_BAL)))

"2AS#1",
"SUBORD_4#1")

calculate :
BBAL ("SUBORD_2#1") / BBAL({"SUBORD_1#1",
( BBAL("RESID#l",
"2A6#l" ,

"2A5#1",
"SUBORD_4#1")

calculate :
BBAL("SUBORD_3#1") / BBAL("SUBORD_l#l",
{ BBAL("RESID#1",

"2A5#1",

"2A6#1",

‘b04f_call.cdi

"1A1#1", "SUBORD_1#1" )))

IS_THERE ( "SUBS#1" )

INCREMENT ( BALANCE "SUBORD_1#1", BY #IncreaseSubordl )

IS_THERE ( "SUBS#1" )

DECREMENT ( BALANCE "SUBORD_2#1", BY #ReduceSubord2 )

#IncreaseSubord2 = MAX(0, MIN( #TotReduceSubord, COLL_BAL(2) -
T2A2#1T, "2A3#1M, "2A4#1", "2AS5#1", "2A6#1", "2A7#1", "SUBORD_2#1"
IS_THERE ( "SUBS#1" )

INCREMENT ( BALANCE "SUBORD_2#1", BY #IncreaseSubord2 )

IS_THERE ( "SUBS#1" ) ‘

DECREMENT ( BALANCE "SUBORD_3#1", BY #Reducesubord3 )

#IncreaseSsubord3 = MAX(0, MIN( #TotReduceSubord, COLL_BAL(3) -

"SUBORD_3#1" )))

IS_THERE ( "SuBS#1" )

INCREMENT ( BALANCE "SUBORD_3#1", BY #IncreaseSubord3 )
IS_THERE ( "SuBS#1" ) '
DECREMENT ( BALANCE "SUBORD_4#1", BY #ReduceSubord4 )

#IncreaseSubord4 = MAX(0, MIN( #TotReduceSubord, COLL_BAL(4) -

"SUBORD_4#1" )))

IS_THERE ( "SUBS#1" )

INCREMENT ( BALANCE "SUBORD_4#1", BY #IncreaseSubord4 )

#MoreReducesubordl = MAX(0, MIN(C BBAL(''SUBORD_1#1"),

"SUBORD_2#1", '"SUBORD_3#1'", "SUBORD_4#1")
"TA1#1", "SUBORD_1#1", "2A1#1", "2A2#1", "2A3#1", "2A4#1",
"2A7#1", "SUBORD_2#1", "3A1#1", "“SUBORD_3#1", "4A1#1",

#MoreReducesubord? = MAX(0, MIN(C BBAL(''SUBORD_2#1"),

"SUBORD_4#1") - COLL_BAL)))

calculate :
BBAL ("SUBORD_4#1") / BBAL("SUBORD_1#1",
( BBAL("RESID#1",

"2A5#1",

"2A6#1",

"SUBORD_2#1", "SUBORD_3#1", '"SUBORD_4#1")
"IA1#1", "SUBORD_1#1", "2A1#1", "2A2#1", "2A3#1", "2A4#1",
"2A7#1", "SUBORD_2#1", "3A1#1", "SUBORD_3#1", "4A1#1",
- COLL_BAL)))
#MoreReducesubord3 = MAX(0, MIN(C BBAL(''SUBORD_3#1"),
"SUBORD_2#1", ''SUBORD_3#1", '"SUBORD_4#1")
"1A1#1", "SUBORD_1#1", "2A1#1", "2A2#1", "2A3#1", "2A4#1",
"2A7#1", "SUBORD_2#1", "3A1#1", "SUBORD_3#1", "4Al#1",
#MoreReducesubord4 = MAX(0, MIN(C BBAL(''SUBORD_4#1"),
"SUBORD_2#1", "SUBORD_3#1", "SUBORD_4#1")
"TAI#1", "SUBORD_I#1", "2A1#1", "2A2#1", "2A3#1", "2A4#1",
"2A7#1", "SUBORD_2#1", "3Al1#1", "SUBORD_3#1", "4Al#1",

"SUBORD_4#1") - COLL_BAL)))

when :

IS_TRUE ( (BBAL("SUBS#1") GT 0.01 ) AND (( BBAL("SUBORD_2#1") LT

O 01 ) oR ( BBAL("SUBORD_3#1") LT 0.01 ) oR ( BBAL("SUBORD_4#1") LT 0.01 ) ))

pay :

when :

DECREMENT ( BALANCE "SUBORD_1#1", BY #MoreReduceSubordl )

IS_TRUE ( (BBAL("SUBS#1") GT 0.01 ) AND (( BBAL("SUBORD_1#1") LT

0.01 ) orR ( BBAL("SUBORD_3#1") LT 0.01 ) orR ( BBAL('SUBORD_4#1") LT 0.01 ) ))

pay

DECREMENT ( BALANCE "SUBORD_2#1", BY #MoreReduceSubord2 )

IS_TRUE ( (BBAL("SUBS#1") GT 0.01 ) AND (( BBAL("SUBORD_1#1") LT
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0.01 ) orR ( BBAL("SUBORD_2#1") LT 0.01 ) orR ( BBAL("SUBORD_4#1") LT 0.01 ) ))
pay : DECREMENT ( BALANCE "SUBORD_3#1", BY #MoreReduceSubord3 )
when : IS_TRUE ( (BBAL('SUBS#1") GT 0.01 ) AND (( BBAL("SUBORD_1#1") LT
0.01 ) orR ( BBAL("SUBORD_2#1") LT 0.01 ) orR ( BBAL("SUBORD_3#1") LT 0.01 ) ))
pay : DECREMENT ( BALANCE '"SUBORD_4#1", BY #MoreReduceSubord4 )
calculate : #writeDown = MAX(0, BBAL( "RESID#1", "1Al#1", "SUBS#1", "2A1#1",
T2A2#1", M2A3#1", "2A4#1", T2AS#1", "2A6#1", "2A7#17, "3A1#1", "4Al#1" ) - ‘
COLL_BAL(1,2,3,4))
from : SUBACCOUNT ( #WriteDown )
pay : WRITEDOWN PRO_RATA ( "SUBS#1" )
calculate : #SenwriteDownl = MAX(0O, BBAL( "RESID#1", "1Al#1" / BBAL(
"RESID#1'", "1Al#1", "2A1#1", "2AZ2#1", T2A3#1', "2A4#1", "2AS5#1", "2A6#1", V2A7#1",
"IA1#1", "4A1#1" ) * #wWriteDown)
calculate : #SenwriteDown2 = MAX(0, BBAL( "2A1#1", "2A2#1", "2A3#1", '"2A4#1",
"2ASEL", "2A6#1", "2A7#1" ) / BBAL( "RESID#1", "I1AL#1", "2A1#1", "2A2#1", "2A3#1",
T2A4#1, "2AS#1", "2A6#1", "2A7#1", "3A1#1", "4A1#1" ) * #WriteDown)
calculate : #SenwritebDown3 = MAX(0, BBAL( "3A1#1" / BBAL( "RESID#1", "1Al#1",
T2ALH#LY, V2A2#1", T2A3#1", T2A4#1", T2AS#1M, V2A6#1", 2A7#1", "3A1#1", "4Al#1" ) *
#WriteDown)
calculate : #SenwritebDownd4 = MAX(0, BBAL( "4A1#1" / BBAL(C "RESID#1", "1al#1",
"2ALHLY, 2AZ2#1T, T2A3#1M, U2A4#1", T2AS5#1", "2A6#1", "2AT#1", "3Al#1", "4Al#1" ) *
#WriteDown) _
from : ° SUBACCOUNT ( #WwriteDown, #SenwriteDownl )
pay : WRITEDOWN PRO_RATA ( "RESID#1"; "1Al#1" )
)
2

from : SUBACCOUNT ( #WriteDown, #SenwriteDown2

pay_: "WRITEDOWN PRO_RATA C "2A1#1"; T2A2#17; U2A3#1; "2A4#1; T2AS#1";
"2A6#1"; T2A7#1" )
from : SUBACCOUNT ( #WriteDown, #SenwriteDown3 )
pay : WRITEDOWN SEQUENTIAL ( "3A1#1" )
from : SUBACCOUNT ( #writeDown, #SenwriteDownd )
pay : WRITEDOWN SEQUENTIAL ( "4A1#1" )
|
calculate : #BondBall = BBAL("RESID#1","1A1#1","SUBORD_1#1")

calculate : #BondBal2 =
BBAL("2A1#L1","2A2#1", "2A3#1", "2A4#1" , "2A5#1" , "2A6#1", "2A7#1", "SUBORD_2#1")

calculate : #BondBal3 = BBAL("3A1#1","SUBORD_3#1")
calculate : #BondBal4 = BBAL("4A1#1","SUBORD_4#1")
calculate #BondBal = #BondBall + #BondBal2 + #BondBal3 + #BondBal4

when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A1#1")) )
pay : INTEREST SEQUENTIAL (""GMC_2A1#1")
when : TIS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2Al1#1")) )
pay : SEQUENTIAL ("GMC_2A1#1")
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calculate : #GMCWD = BBAL("GMC_2A1#1") - BBAL("2A1#1")
ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2Al1#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2Al#1", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_Z2A1#1")) )
pay : SEQUENTIAL ("GMC_2Al#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A1#1") * cOUPON("2A1#1") / 1200 * 0 / 30) )
pay : AS_INTEREST ("GMC_2A1#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A2#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2A2#1")
when : TIS_TRUE ( CURMONTH LE 59 )
subject to : CEILING { (PRINCPMT("2A2#1")) )
pay : SEQUENTIAL ("GMC_2A2#1")

calculate : #GMCWD = BBAL("GMC_2A2#1") - BBAL(''2A2#1")
ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A2#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A2#1", BY #GMCWD )

when : TIS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A2#1")) )
pay : SEQUENTIAL ("GMC_2A2#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A2#1") * COUPON("2A2#1") / 1200 * O / 30) )
pay : AS_INTEREST (""GMC_2A2#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A3#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2A3#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A3#1")) )
pay : SEQUENTIAL ("GMC_2A3#1")

ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
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pay : WRITEDOWN SEQUENTIAL ("GMC_2A3#1")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A3#1", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A3#1")) )
pay : SEQUENTIAL ("GMC_2A3#1™)
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A3#1") * COUPON("2A3#1") / 1200 * 24 / 30) )
pay : AS_INTEREST ("GMC_2A3#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A4#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2A4#1")
when : TIS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A4#1")) )
pay : SEQUENTIAL ("GMC_2A4#1")

calculate : #GMCWD = BBAL("GMC_2A4#1") - BBAL("2A4#1")
ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL (""GMC_2A4#1'")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A4#1", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A4#1")) )
pay : SEQUENTIAL ("GMC_2A4#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A4#1") * COUPON("2A4#1") / 1200 * 24 / 30) )
pay : AS_INTEREST ("GMC_2A4#1") :
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2AS#1")) )
pay : INTEREST SEQUENTIAL ("GMC_ZAS5#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A5#1")) )
pay : SEQUENTIAL ("GMC_ZA5#1")

calculate : #GMCWD BBAL ("GMC_2AS5#1") - BBAL("2AS5#1")
ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A5#1")

]

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
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pay DECREMENT ( BALANCE "GMC_2A5#1", BY #GMCWD )
!
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A5#1™)) )
pay : SEQUENTIAL ("GMC_2AS5#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A5#1") * COUPON("2A5#1") / 1200 * 24 / 30) )
pay : AS_INTEREST (""GMC_2AS5#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (INTPMT("2A6#1")) )
pay : INTEREST SEQUENTIAL ("GMC_2A6#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A6#1")) )
pay @ SEQUENTIAL ("GMC_2A6#1")
calculate #GMCWD = BBAL("GMC_2A6#1") - BBAL("2A6#1")
ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay WRITEDOWN SEQUENTIAL ("GMC_2A6#1")

ifndef #cmover_3.0f _

when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A6#1", BY #GMCWD )
!
when : TIS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A6#1")) )
pay : SEQUENTIAL ("GMC_2A6#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A6#1") * COUPON("2A6#1") / 1200 * 24 / 30) )
pay : AS_INTEREST ("GMC_2A6#1")
calculate: #callBalGrpl = COLL_BAL(1)
calculate: #callBalGrp2 = COLL_BAL(2)
calculate:; #cCallBalGrp3 = COLL_BAL(3)
calculate: #cCallBalGrp4 = COLL_BAL(4)
—————————————————————— SECTION: "OPTR_DEAL"
. from @ CASH_ACCOUNT (100)
subject to : CEILING ( #CallBalGrpl)
pay CLASS BALANCE SEQUENTIAL ( "GRP1" )
pay CLASS MORE_INTEREST SEQUENTIAL ( "GRPL" )
from CLASS ( "GRP1" )
pay SEQUENTIAL ( "RESID#1", "1al#1" )
from CLASS ( "GRP1" )
pay CLASS BALANCE SEQUENTIAL ( "SUBORD_1" )
subject to : CEILING ( (BBAL("SUBORD_1#1")-BBAL("SUBORD_1")) )
pay : SEQUENTIAL ( "SUBORD_1#1" )
from CLASS ( "SUBORD_1" )
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calculate :
calculate :

pay :

from :

pay :

when :

pay :

ifdef #cmover_3.
when :
from :
pay :

pay :

b04f_call.cdi
SEQUENTIAL ( "suBS#1" )

#WD_SUBORD_1 = MIN(BBAL("SUBORD_1#1"), #Writedownl)
#writedownl = #Writedownl - #WD_SUBORD_1

CEILING ( #WD_SUBORD_1 )
DECREMENT( BALANCE "SUBORD_1#1", BY #WD_SUBORD_1 )

SUBACCOUNT ( #writedownl )
WRITEDOWN PRO_RATA ( "RESID#1"; "1Al#1" )

CASH_ACCOUNT (100)

CEILING ( #callBalGrp2)

CLASS BALANCE SEQUENTIAL ( "GRP2" )

CLASS MORE_INTEREST SEQUENTIAL ( "GRP2" )

CLASS ( "GRP2" )
SEQUENTIAL ( "2A1#1", "2A2#1", "2A3#1", "2A4#1", "2AS#1", "2A06#1",

cLass ( "GRP2" )
CLASS BALANCE SEQUENTIAL ( "SUBORD_2" )

CEILING ( (BBAL("SUBORD_2#1")-BBAL('"SUBORD_2")) )
SEQUENTIAL ( "SUBORD_2#1" )

CLASS ( "SUBORD_2" )
SEQUENTIAL (. "suBs#1" )

IS_TRUE ( CURMONTH LE 59 )
CEILING ( (PRINCPMT("2Al1#1™)) )
SEQUENTIAL ("GMC_2Al1#1")

#GMCWD = BBAL("GMC_2A1#1") - BBAL("2Al#1™)

of _

IS_TRUE ( CURMONTH LE 59 )
SUBACCOUNT ( #GMCWD )

WRITEDOWN SEQUENTIAL ("GMC_2Al1#1")

ifndef #cmover 3.0f _

when

when :
subject to :
pay :

when :
subject to :
pay :

_when :
subject to :

pay :

IS_TRUE ( CURMONTH LE 59 )
DECREMENT ( BALANCE "GMC_2A1#1", BY #GMCWD ).

IS_TRUE ( CURMONTH EQ 59 )
CEILING ( (BBAL("GMC_2A1#1™)) )
SEQUENTIAL ("GMC_2A1#1")

IS_TRUE ( CURMONTH EQ 59 )
CEILING ( (BBAL("2A1#1") * couPON("2A1#1") / 1200 * 0 / 30) )
AS_INTEREST ("GMC_2Al1#1")

IS_TRUE ( CURMONTH LE 59 )
CEILING ( (PRINCPMT("2AZ2#1")) )
SEQUENTIAL ("GMC_2A2#1")

#GMCWD

BBAL("GMC_2A2#1") - BBAL("2A2#1")

Page 26



b04f_call.cdi

ifdef #cmover_3.0f _

when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay WRITEDOWN SEQUENTIAL ("GMC_2A2#1")

ifndef #cmover 3.0f _

when IS_TRUE ( CURMONTH LE 59 ) '
pay : DECREMENT ( BALANCE "GMC_2A2#1", BY #GMCWD
!
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_Z2A2#1")) )
pay : SEQUENTIAL ("GMC_2A2#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A2#1") * COUPON("2A2#1")
pay : AS_INTEREST ("GMC_2A2#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A3#1")) )
pay : SEQUENTIAL ("GMC_2A3#1")
calculate #GMCWD = BBAL("GMC_2A3#1") - BBAL('"2A3#1")
ifdef #cmover_3.0f _
when : IS_TRUE { CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay WRITEDOWN SEQUENTIAL ("GMC_2A3#1")

ifndef #cmover 3.0f _

when IS_TRUE ( CURMONTH LE 59 )
pay . DECREMENT ( BALANCE "GMC_2A3#1", BY #GMCWD
|
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A3#1'")) )
pay : SEQUENTIAL ("GMC_2A3#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A3#1") * COUPON('2A3#1")
pay @ AS_INTEREST (''GMC_2A3#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A4#1")) )
pay : SEQUENTIAL ("GMC_2A4#1™)
calculate #GMCWD = BBAL("GMC_2A4#1") - BBAL("2A4#1")

ifdef #cmover_3.0f _

when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A4#1")

ifndef #cmover_3.0f _

when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A4#1", BY #GMCWD
i
when : IS_TRUE ( CURMONTH EQ 59 )

subject to :

CEILING ( (BBAL("GMC_2A4#1")) )
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pay : SEQUENTIAL ("GMC_2A4#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A4#1") * COUPON("2A4#1") / 1200 * 24 / 30) )
pay : AS_INTEREST ("GMC_2A4#1")
when : IS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A5#1")) )
pay : SEQUENTIAL ("GMC_2A5#1")

calculate : #GMCWD = BBAL{''GMC_Z2AS5#1") - BBAL("2AS#1")
ifdef #cmover_3.0f _
when : TIS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2AS5#1")

ifndef #cmover_3.0f _
. when : TIS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A5#1", BY #GMCWD )

when : TIS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2AS5#1")) )
pay : SEQUENTIAL ("GMC_2AS5#1')
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A5#1") * COUPON("2AS5#1") / 1200 * 24 / 30) D
pay : AS_INTEREST ("GMC_2AS5#1")
when : TIS_TRUE ( CURMONTH LE 59 )
subject to : CEILING ( (PRINCPMT("2A6#1'")) )
pay : SEQUENTIAL ("GMC_2A6#1")

calculate : #GMCWD = BBAL("GMC_2A6#1") - BBAL("2A6#1")
ifdef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
from : SUBACCOUNT ( #GMCWD )
pay : WRITEDOWN SEQUENTIAL ("GMC_2A6#1'")

ifndef #cmover_3.0f _
when : IS_TRUE ( CURMONTH LE 59 )
pay : DECREMENT ( BALANCE "GMC_2A6#1", BY #GMCWD )

when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("GMC_2A6#1™)) )
pay : SEQUENTIAL ("GMC_2A6#1")
when : IS_TRUE ( CURMONTH EQ 59 )
subject to : CEILING ( (BBAL("2A6#1") * COUPON("2A6#1") / 1200 * 24 / 30) )
pay : AS_INTEREST ("GMC_2A6#1")

calculate : #WD_SUBORD_2 = MIN(BBAL("SUBORD_2#1"), #Writedown2)
calculate : #Wwritedown?2 = #writedown2 - #WD_SUBORD_2

subject to : CEILING ( #WD_SUBORD_2 )
pay : DECREMENT( BALANCE "SUBORD_2#1", BY #WD_SUBORD_2 )
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from :

pay :

calculate :
calculate :

pay :

~ from :
subject to :

pay :

pay :

calculate :
calculate :

pay :

b04f_call.cdi

SUBACCOUNT ( #Writedown2 )

CASH_ACCOUNT (100)

CEILING ( #CallBalGrp3)

CLASS BALANCE SEQUENTIAL ( "GRP3" )

CLASS MORE_INTEREST SEQUENTIAL ( "GRP3" )

cLAsSS ( "GRP3" )
SEQUENTIAL ( "3Al#1" )

CLASS ( "GRP3" )
CLASS BALANCE SEQUENTIAL ( "SUBORD_3" )

CEILING ( (BBAL('"SUBORD_3#1")-BBAL("SUBORD_3")) )
SEQUENTIAL ( "SUBORD_3#1" )

CLASS ( "SUBORD_3" )
SEQUENTIAL ( "SUBS#1" )

#WD_SUBORD_3 = MIN(BBAL ("SUBORD_3#1"), #Writedown3)
#writedown3 = #Writedown3 - #WD_SUBORD_3

CEILING ( #WD_SUBORD_3 )
DECREMENT( BALANCE "SUBORD_3#1", BY #WD_SUBORD_3 )

SUBACCOUNT ( #Writedown3 )
WRITEDOWN SEQUENTIAL ( "3Al#1" )

CASH_ACCOUNT (100)

CEILING ( #callBalGrp4)

CLASS BALANCE SEQUENTIAL ( "GRP4" )

CLASS MORE_INTEREST SEQUENTIAL ( "GRP4"™ )

CLASS ( "GRP4" )
SEQUENTIAL ( "4A1#1" )

CLASS ( "GRP4" )
CLASS BALANCE SEQUENTIAL ( "SUBORD_4" )

CEILING ( (BBAL("SUBORD_4#1")-BBAL{"SUBORD_4")) )
SEQUENTIAL ( "SUBORD_4#1" )

CLASS ( "SUBORD_4" )
SEQUENTIAL ( "SUBS#1" )

#WD_SUBORD_4 = MIN(BBAL('"SUBORD_4#1"), #writedown4)
#Writedownd = #Writedownd4 - #WD_SUBORD_4

CEILING ( #WD_SUBORD_4 )
DECREMENT ( BALANCE "SUBORD_4#1", BY #WD_SUBORD_4 )

SUBACCOUNT ( #writedownd )
WRITEDOWN SEQUENTIAL ( "4A1#1" )
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1
schedule "SHIFT1%"
Declare
SHIFTINT GROUP 1
84 100%
96 70%
108 60%
120 40%
132 20%
}44 0%
!
schedule "SHIFT2%"
Declare
SHIFTINT GROUP 2
84 100%
96 70%
108 60%
120 40%
132 20%
%44 0%
i
schedule "SHIFT3%"
Declare
SHIFTINT GROUP 3
84 100%
96 70%
108 60%
120 40%
132 20%
}44 0%
!
Schedule "SHIFT4%"
Declare
SHIFTINT GROUP 4
84 100%
96 70%
108 60%
120 40%
132 20%
}44 0%
|
lCo'Hatera'I
! Factor --Delay--
| Type Date P/Y BV Use BV for 0
| wL 20040601 9999 9999 FALSE
| pool# Type Gross current original --Fee-- Maturity Orig ARM
Gross #mos #mos P#mos P#mos Life Reset Life  Max took
! Coupon Factor Balance P/Y BV P/Y BV Term Index

Margin ToRst RstPer ToRst RstPer Cap Cap Floor Negam Back

I't BEGINNING OF COLLATERAL
™ "1 WL 00 WAC 4.5444382129 ( 1066826.43 /
1066826.43 ); 1066826.43 0.3750000000 0.3750000000
352:8 352:8 360 NO_CHECK ARM LIBOR_1YR 2.2500000000

29 12 SYNC_INT 10.5444382129 2.0000000000 2.2500000000 0 0

ORIG_GROSSRATE 4.5444382129
GROUP 1 TEASER
M 2 "1t wL 00 WAC 4.5000000000 ( 362485.72 /
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362485.72 ); 362485.72 0.3750000000 0.3750000000
354:6 354:6 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
31 12 SYNC_INT 10.5000000000 2.0000000000 2.2500000000 0 0
ORIG_GROSSRATE 4.5000000000
GROUP 1 TEASER
M 3 "1 WL 00 WAC 4.7500000000 ( 615866.29 /
615866.29 ); 615866.29 0.3750000000 0.3750000000
356:4 356:4 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
33 12 SYNC_INT 10.7500000000 2.0000000000 2.2500000000 0
ORIG_GROSSRATE 4.7500000000
GROUP 1 TEASER
M 4 " WL 00 WAC 3.9665503634 ( 6375274.01 /
6375274.01 ); 6375274.01 : 0.3750000000 0.3750000000
358:2 358:2 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
35 12 SYNC_INT 9.9665503634 2.0000000000 2.2500000000 0
ORIG_GROSSRATE 3.9665503634
GROUP 1 TEASER
M 5 "1 WL 00 WAC 4.0298692227 ( 165409098.04 /
165409098.04 ); 165409098.04 0.3750000000 0.3750000000
358:1 358:1 359 NO_CHECK ARM LIBOR_1YR 2.2500000000
36 12 SYNC_INT 10.0298692227 2.0000000000 2.2500000000 0
ORIG_GROSSRATE 4.0298692227
GROUP 1 TEASER
M 6 " WL 00 WAC 4.4452795773 ( 55537325.37 /
55537325.37 ); 55537325.37 0.3750000000 0.3750000000
360:0 360:0 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
37 12 SYNC_INT 10.4452795773 2.0000000000 2.2500000000 0 0
ORIG_GROSSRATE 4.4452795773
GROUP 1 TEASER
M 7 VA WL 00 WAC 5.0000000000 ( 596992.32 /
596992.32 ); 596992.32 0.2500000000 0.2500000000
347:13 347:13 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
48 12 SYNC_INT 10.0000000000 2.0000000000 - 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 5.0000000000
GROUP 2 TEASER
M 8 VA WL 00 WAC 4.5428934028 ( 1097688.53 /
1097688.53 ); 1097688.53 0.2500000000 0.2500000000
351:9 351:9 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
52 12 SYNC_INT 9.5428934028 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.5428934028
GROUP 2 TEASER
M 9 "2t WL 00 WAC 4.1926161867 ( 3471014.97 /
3471014.97 ); 3471014.97 0.2500000000 0.2500000000
309:8 309:8 317 NO_CHECK ARM LIBOR_1YR 2.2500000000
53 12 SYNC_INT 9.1926161867 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.1926161867
GROUP 2 TEASER
M 10 "2 WL 00 WAC 4.8560092813 ( 822898.16 /
822898.16 ); 822898.16 0.2500000000 0.2500000000
354:6 354:6 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
55 12 SYNC_INT 9.8560092813 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.8560092813
GROUP 2 TEASER
M 11 "2" wL 00 WAC 4.5531677162 ( 4037666.05 /
4037666.05 ); 4037666.05 0.2500000000 0.2500000000
355:5 355:5 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
56 12 SYNC_INT 9.5531677162 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.5531677162
GROUP 2 TEASER
M 12 "2 WL 00 WAC 4.8750000000 ( 337322.48 /
337322.48 ); 337322.48 0.2500000000 0.2500000000
356:4 356:4 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
57 12 SYNC_INT 9.8750000000 2.0000000000 2.2500000000 0 0
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INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.8750000000

GROUP 2 TEASER
13 "2 WL 00 WAC 4,.8003425711 ( 1113206.23 /
1113206 23 ); 1113206.23 0.2500000000 0.2500000000
357:3 357:3 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
58 12 SYNC_INT 9.8003425711 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.8003425711
GROUP 2 TEASER
M 14 "2 wL 00 WAC 4.3982787548 ( 24277616.88 /
24277616.88 ); 24277616.88 0.2500000000 0.2500000000
353:2 353:2 355 NO_CHECK ARM LIBOR_1YR 2.2500000000
59 12 SYNC_INT 9.3982787548 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.3982787548
GROUP 2 TEASER
M 15 2" wL 00 WAC 4.3685480805 ( 348613931.93 /
348613931.93 ); 348613931.93 0.2500000000 0.2500000000
353:1 353:1 354 NO_CHECK ARM LIBOR_1YR 2.2500000000
60 12 SYNC_INT 9.3685480805 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.3685480805
GROUP 2 TEASER
16 2" wL 00 WAC 4.6153520857 ( 84169387.12 /
84169387 12 ); 84169387.12 0.2500000000 0.2500000000
356:0 356:0 356 NO_CHECK ARM LIBOR_1YR 2.2500000000
61 12 SYNC_INT 9.6153520857 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.6153520857
GROUP 2 TEASER
M 17 "2-10" wL 00 WAC 4.6250000000 ( 390400.00 /
1390400.00 ); 390400.00 0.2500000000 0.2500000000
355:5 355:5 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
56 12 SYNC_INT 9.6250000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.6250000000 AMORT NONE FOR 60
GROUP 2 TEASER
18 "2-10" WL 00 WAC 5.3750000000 ( 333701.00 /
333701 00 ); 333701.00 0.2500000000 0.2500000000
356:4 356:4 360 NO_ CHECK ARM LIBOR_1YR 2.2500000000
57 12 SYNC_INT 10.3750000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 5.3750000000 AMORT NONE FOR 60
GROUP 2 TEASER
M 19 "2-10" wL 00 WAC 4.2342266461 ( 3091257.60 /
3091257.60 ); 3091257 60 0.2500000000 0.2500000000
358:2 358:2 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
59 12 SYNC_INT 9.2342266461 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.2342266461 AMORT NONE FOR 60
GROUP 2 TEASER ‘
M 20 "2-10" 00 WAC 4.3970325002 ( 450419045.56 /
450419045.56 ); 450419045 56 0.2500000000 0.2500000000
359:1 359:1 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
60 12 SYNC_INT 9.3970325002 2.0000000000 2.2500000000 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.3970325002 AMORT NONE FOR 60
GROUP 2 TEASER
21 "2-10" wL 00 WAC 4.6341836373 ( 168511754.13 /
168511754 13 ); 168511754.13 0.2500000000 0.2500000000
360:0 360:0 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
61 12 SYNC_INT 9.6341836373 2.0000000000 2.2500000000 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.6341836373 AMORT NONE FOR 60
GROUP 2 TEASER
22 "3 wL 00 WAC 5.7500000000 ( 135661.59 /
135661 59 ); 135661.59 0.2500000000 0.2500000000
167:13 167:13 180 NO_CHECK ARM LIBOR_1YR 2.2500000000
48 12 SYNC_INT 10.7500000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP ~ 5.0000000000 ORIG_GROSSRATE 5.7500000000
GROUP 3 TEASER
M 23 "3 wL 00 WAC 5.1250000000 ( 212163.31 /
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212163.31 ); 212163.31 0.2500000000 0.2500000000
349:11 349:11 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
50 12 SYNC_INT 10.1250000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 5.1250000000
GROUP 3 TEASER
M 24 "3 wL 00 WAC 4,7500000000 ( 268887.51 /
268887.51 ); 268887.51 0.2500000000 0.2500000000
352:8 352:8 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
53 12 SYNC_INT 9.7500000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.7500000000
GROUP 3 TEASER
M 25 3" wi 00 WAC 5.5000000000 ( 320193.22 /
320193.22 ); 320193.22 0.2500000000 0.2500000000
353:7 353:7 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
54 12 SYNC_INT 10.5000000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 5.5000000000
GROUP 3 TEASER
M 26 3" WL 00 WAC 4.5000000000 ( 147805.10 /
147805.10 ); 147805.10 0.2500000000 0.2500000000
359:1 350:1 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
60 12 SYNC_INT 9.5000000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.5000000000
GROUP 3 TEASER :
27 "3-10" WL 00 WAC 4.8750000000 ( 226000.00 /
226000 00 ); 226000.00 0.2500000000 0.2500000000
354:6 354:6 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
55 12 SYNC_INT 9.8750000000 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG GROSSRATE 4.8750000000 AMORT NONE FOR 60
GROUP 3 TEASER -
28 "3-10" wL 00 WAC 4.4582975399 ( 3582237.53 /
3582237 53 ), 3582237.53 0.2500000000 0.2500000000
357:3 357:3 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
58 12 SYNC_INT 9.4582975399 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.4582975399 AMORT NONE FOR 60
GROUP 3 TEASER
29 "3-10" wL 00 WAC 4.3663695038 ( 0233678.39 /
9233678 39 ); 9233678.39 0.2500000000 0.2500000000
358:2 358:2 360 NO_CHECK ARM LIBOR_1YR . 2.2500000000
59 12 SYNC_INT 9.3663695038 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.3663695038 AMORT NONE FOR 60
GROUP 3 TEASER .
30 "3-10" WL 00 WAC 4.4423488603 ( 150127639.25 /
150127639 25 ); 150127639.25 _ 0.2500000000 0.2500000000
359:1 359:1 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
60 12 SYNC_INT 9.4423488603 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.4423488603 AMORT NONE FOR 60
GROUP 3 TEASER
31 "3-10" 00 WAC 4,7355598691 ( 51027081.71 /
51027081 71 ); 51027081 71 0.2500000000 0.2500000000
360:0 360:0 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
61 12 SYNC_INT 9,7355598691 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.7355598691 AMORT NONE FOR 60
GROUP 3 TEASER
M 32 4" WL 00 WAC 4.9017954660 ( 5971807.97 /
5971807.97 ); 5971807.97 ) 0.2500000000 0.2500000000
358:2 358:2 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
83 12 SYNC_INT 9.9017954660 2.0000000000 2.2500000000 0 0
INIT_PERCAP  5.0000000000 ORIG_GROSSRATE 4.9017954660
GROUP 4 TEASER
33 4" WL 00 WAC 4,.8481000167 ( 84798305.31 /
84798305 31 ), 84798305.31 0.2500000000 0.2500000000
355:1 355:1 356 NO_CHECK -ARM LIBOR_1YR 2.2500000000
84 12 SYNC_INT 9.8481000167 2.0000000000 2.2500000000 0
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INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 4.8481000167

GROUP 4 TEASER
M 34 "4" WL 00 WAC 5.1939228940 ( 18286720.91 /
18286720.91 ); 18286720.91 0.2500000000 0.2500000000

360:0 360:0 360 NO_CHECK ARM LIBOR_1YR 2.2500000000
85 12 SYNC_INT 10.1939228940 2.0000000000 2.2500000000 0 0
INIT_PERCAP 5.0000000000 ORIG_GROSSRATE 5.1939228940

GROUP 4 TEASER
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