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Please provide loan level data for the following attributes

FICO LTV WAC DTl Principal Balance




C Shorn StradS

Looking for the % of UPB in each of the cells below

Each of the FICO/LTV strat groups will add up to 100%

FICO
LTV >750 701-750 651-700 601-650
95.01-100 0.09 0.42 0.69 0.28
90.01-95 0.39 1.39 4.01 7.44
85.01-90 0.80 2.48 6.01 9.88
80.01-95 0.21 0.92 2.63 4.38
70.01-80 0.60 2.04 5.76 8.14
60-70 0.25 0.21 0.74 1.53
<60 0.18 0.23 0.37 0.57

2.52 7.69 20.21 32.23

FICO

LTV >750 701-750 651-700 601-650

<60 {2.54 13.29 4413 38.75
2.54 13.29 44.13 38.75
Loss Coverage - moodys fitch

BBB+ 12.00 10.35
BBB 10.80 9.00
BBB- 9.50 7.90
BB 7.50 5.75
B 5.40 4.50




551-600 501-550 450-500 Total

0.00 0.00 0.00 1.48
1.45 0.04 0.00 14,72
10.75 1.69 0.01 31.61
5.63 2.63 0.02 16.41
6.24 4.64 0.09 27.51
1.53 1.59 0.03 5.88
0.50 0.53 0.00 2.39
26.09 11.12 0.14 100.00
551-600 Total
1.30 | 100.00
1.30 100.00
s&p
Fixed ARM
11.75 15.00
10.75 13.50
9.75 12.00
7.60 8.90
4.80 5.20




0

Toc hos sfeabs Hied
FICO and LTV
ce

500 - 524 > 65% 87,105,752 4.36%
525-549 > 65% 126,268,773 6.31%
550 - 574 > 65% 253,816,862 12.69%
575-599 > 70% 223,524,235 11.18%
600 - 624 >70% 297,436,433 14.87%
625 - 649 >70% 262,667,457 13.13%
650-674 > 80% 160,973,201 8.05%
675 - 699 > 80% 126,578,861 6.33%
700 - 724 > 80% 71,250,823 3.56%
725 - 749 > 85% 35,956,543 1.80%
750 - 774 > 85% 21,911,106 1.10%
775 - 799 > 85% 7,234,766 0.36%
>800 > 85% 167,399 0.01%
Not In Range 325,107,879 16.26%

Total: | 2,000,000,090 100.00%

LTV and DTI

60% - 64% >50% 5,938,360 0.30%
65% - 69% >50% 8,111,455 0.41%
70% - 74% >50% 12,734,984 0.64%
75% - 79% >50% 15,054,223 0.75%
80% - 84% >50% 5,102,867 0.26%
85% - 89% >50% 635,435 0.03%
90% - 94% >50% 658,790 0.03%
95% - 99% >50% 229,012 0.01%
Not In Range 1,951,534,964 97.58%

Total: | 2,000,000,090 100.00%




DTI and FICO

20% - 24% <525 4,121,669 0.21%
25% - 29% <550 12,524,141 0.63%
30% - 34% <575 52,361,547 2.62%
35% - 39% <600 112,591,450 5.63%
40% - 44% <625 220,029,478 11.00%
45% - 49% <650 376,158,076 18.81%
50% - 54% <675 135,241,652 6.76%
> 55% <700 10,845,305 0.54%

Not In Range 1,076,126,771 53.81%
Total: | 2,000,000,090 100.00%

Limited/Stated Doc

S

500 - 524 16,067,634 1.30% 153,025
525-549 50,583,077 4.08% 157,090
550 - 574 169,486,733 13.67% 183,626
575 - 599 149,785,351 12.08% 177,051
600 - 624 206,011,515 16.61% 181,029
625 - 649 205,516,417 16.57% 183,497
650 - 674 162,935,691 13.14% 180,239
675 - 699 136,172,723 10.98% 182,782
700 - 724 72,196,504 5.82% 188,997
725 - 749 41,389,224 3.34% 190,734
750 - 774 23,265,518 1.88% 189,151
775 - 799 6,667,367 0.54% 190,496
Total: 1,240,078,154 100.00% 180,769




(

513

127,534 8.647

126,776 8.277 535 40.58 80.87| 79.39
157,748 7.995 562 40.19 84.63; 75.29
155,766 7.712 587 40.09 86.30] 74.99
167,193 7.466 612 38.66 87.18] 69.46
175,933 7.321 636 38.28 87.20f 65.00
176,699 7.372 661 38.34 90.65| 61.60
183,981 7.352 - 686 37.37 91.26 65.74
188,994 7.230 ST 36.59 91.49( 62.92
190,246 7.235 736 37.08 9237 57.85
193,904 7.286 762 36.68 92451 54.02
190,389 7.266 785 34.29 92.26f 75.57
167,399 6.600 803 1.00 88.421 100.00
157,285 6.877 662 38.15 68.98] 65.42
161,564 7.518 622 38.88 83.94] 69.38

174,658 6.941 627 52.97 62.55| 63.87
168,989 8.010 576 52.89 67.32| 70.45
169,800 7.865 577 53.11 72.04| 74.53
163,633 7.903 564 53.06 7547 76.99
188,995 7.638 575 53.06 80.32| 70.87
211,812 7.927 590 52.09 85.001 29.39
219,597 6.731 577 53.00 90.00{ 100.00
114,506 7.882 621 52.45 95.00] 100.00
161,351 7.512 623 38.53 84.231 69.30
161,564 7.518 622 38.88 83.94] 69.38




117,762 . . .

106,137 8.628 530 27.22 77.70( 84.31
127,091 8.264 545 31.97 80.201 73.77
141,447 8.031 559 37.14 81.89f 76.56
158,181 7.874 575 42.13 83.92| 74.65
169,746 7.723 587 47.14 84.82] 74.59
177,250 7.668 584 50.70 81.26f 75.29
164,323 7.647 568 55.00 69.66( 71.07
163,495 7.246 660 34.39 84.61| 64.53
161,564 7.518 622 38.88 83.94| 69.38

8.501 535 40.04 76.28 76.70) 12.42
8.111 562 40.62 84.32 75.45| 10.01
7.822 587 40.42 85.33 77.59 9.90
7.692 612 39.01 86.71 70.60| 10.79
7.495 636 38.62 85.77 67.74] 10.52
7.367 661 38.19 86.49 59.60[ 10.52
7.305 687 37.19 86.91 65.93 8.99
7.218 711 36.99 88.47 65.07( 10.76
7.228 735 36.96 87.79 53.96; 11.21
7.211 761 36.45 87.96 61.60| 10.16
7.294 785 33.24 85.73 77.56 4.95
7.641 630 38.83 85.65 69.14] 10.29




)

)

0

" 8.66 97.94] 83.71 3.84 12.45
8.81 96.12 66.37 5.23 28.40
9.37 93.43 35.95 4.16 59.88
8.51 91.20 36.65 4.57 58.78
9.85 84.23 35.48 3.32 61.20

10.26 80.64 2778 3.48 68.74

9.90 72.70 24.61 3.56 71.83

7.52 68.73 20.64 3.52 75.84

8.53 68.65 17.49 3.61 78.90

14.17 61.29 21.43 1.12 77.46
14.87 59.29 25.78]  NODATA 74.22

6.51 60.59 30.86| NODATA 69.14
NODATA| NODATA 100.00] NODATA| NODATA
7.30 $8.02 48.47 3.45 48.08

9.09 84.43 38.00 3.71 58.30

7.96 95.90 64.49 4.02 31.49

10.09 95.22 58.17 6.99 34.84

3.92 87.31 63.36 9.79 26.85

6.98 98.25 76.79 2.23 20.98

15.12 96.41 67.54 8.37 24.08

NO DATA 100.00 32.55 NO DATA 67.45
NO DATA 100.00 12.73 NO DATA 87.27
NO DATA 100.00 48.21 NO DATA 51.79
9.13 84.18 37.30 3.65 59.05

9.09 84.43 38.00 3.71 58.30




4.65 92.94 84.19 11.81
8.51 92.66 66.08 6.40 27.52
9.94 94.29 60.10 2.86 37.04
8.89 96.42 48.76 3.26 47.98
10.65 94.29 40.64 2.97 56.39
8.44 91.90 37.84 3.08 59.08
8.46 92.27 52.04 5.74 42.22
7.39 95.56 59.44 10.78 29.78
9.10 76.83 32.82 3.77 63.40
9.09 84.43 38.00 3.71 58.30

98.95 26.00 74.00 33.10f NODATA| 14.35
96.21 13.79 86.21 29.61 4.60[ 8.56
94.38 6.43 93.57 27.86 11.49] 10.67
92.08 7.05 92.95 24.07 10.84} 10.90
84.37 5.15 94.85 23.16 9.25] 11.53
80.56 4.69 95.31 24 .81 9.14{ 11.06
76.13 4.88 95.12 25.33 9.59| 10.98
73.05 5.10 94.90 23.88 8.99] 11.76
75.31 5.36 94.64 24.93 9.24) 10.14
66.36 4.37 95.63 24.65 10.11} 8.81
63.80 2.74 97.26 22.71 10.02| 18.55
70.15 0.64 99.36 23.54 21.60f 8.61
82.79 5.98 94.02 25.09 9.55| 11.07




