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IN ACCORDANCE WITH RULE 202 OF REGULATION S§-T,
THESE COMPUTATIONAL MATERIALS ARE BEING FILED IN PAPER PURSUANT
TO A CONTINUING HARDSHIP EXEMPTION.
Exhibit 99.1
COMPUTATIONAL MATERIALS
PREPARED BY Greenwich Capital Markets, Inc.
for

IndyMac MBS, INC.

Mortgage Pass-Through Certificates, Series 2004-AR8
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Z _INDX04ARB_MKT2 - Price/Yield - B4

Balance $11,198,000.00 LIBOR_1TMO |0
Coupon 9/23/2004 Mult / Margin 11125
Settle 9/23/2004 First Payment 10/25/2004 Cap / Floor 999/1.25
Prepay 10 CPR 15 CPR 20 CPR 30 CPR 40 CPR
Defauit 0.772 CDR 1.01 CDR 1.267 CDR 1.807 CDR 2.447 CDR
Loss Severity 30% 30% 30% 30% 30%
Servicer Advances 100% 100% 100% 100% 100%
Indices Forward Forward Forward Forward Forward
Liquidation Lag 0 0 0 0 0
Optional Redemption Call (N) Call (N) Call (N) Call (N Call (N)
Price Yield Yield Yield Yield Yield
68-23 0.093 0.062 0.085 0.185 0.227
68-24 0.086 0.056 0.078 0.174 0.211
68-25 0.079 0.049 0.070 0.182 0.196
68-26 0.072 0.043 0.063 0.151 0.180
68-27 0.065 0.036 0.055 0.139 0.165
68-28 0.058 0.030 0.048 0.128 0.150
68-29 0.051 0.023 0.041 0.116 0.134
68-30 0.044 0.017 0.033 0.105 0.119
68-31 0.037 0.010 0.026 0.094 0.103
69-00 0.030 0.004 0.019 0.082 0.088
69-01 0.023 -0.002 0.011 0.071 0.073
69-02 0.016 -0.009 0.004 0.060 0.057
69-03 0.009 -0.015 -0.003 0.048 0.042
69-04 0,002 -0.022 -0.011 0.037 0.027
69-05 -0.005 -0.028 -0.018 0.025 0.012
69-06 -0.012 -0.035 -0.025 0.014 -0.004
69-07 -0.019 -0.041 -0.032 0.003 -0.019
69-08 -0.026 -0.047 -0.040 -0.008 -0.034
69-09 -0.033 -0.054 -0.047 -0.020 -0.050
69-10 -0.040 -0.060 -0.054 -0.031 -0.065
69-11 -0.047 -0.067 -0.062 -0.042 -0.080
69-12 -0.053 -0.073 -0.069 -0.054 -0.085
69-13 -0.060 -0.080 -0.076 -0.065 -0.110
69-14 -0.087 -0.086 -0.083 -0.076 -0.126
69-15 -0.074 -0.092 -0.091 -0.087 -0.141
69-15 -0.081 -0.099 -0.098 -0.099 -0.156
69-17 -0.088 -0.105 -0.105 -0.110 -0.171
69-18 -0.095 -0.112 -0.112 -0.121 -0.186
69-18 -0.102 -0.118 -0.120 -0.132 -0.202
69-20 -0,109 -0.124 -0.127 -0.144 -0.217
69-21 -0.116 -0.131 -0.134 -0.155 -0.232
69-22 -0.123 -0.137 -0.141 -0.166 -0.247
69-23 -0.130 -0.143 -0.148 -0.177 -0.262
WAL 9.94 9.55 7.81 5.09 3.69
Mod Durn 30360 6.48 7.02 6.18 3.99 2.96
Principal Window Begin 1 1 1 1 1
Principal Window End 200 278 360 360 360




Z_INDX04AR8_MKT2 - Price/Yield - BS

Balance $8,399,000.00 Delay o Index LIBOR_1MO | 0O
Coupon 2.99 Dated 8/23/2004 Muit / Margin 17125
Settle 9/23/2004 First Payment 10/25/2004 Cap / Floor 999/1.25
Prepay 10 CPR 15 CPR 20 CPR 30 CPR 40 CPR
Default 0.515 CDR 0.628 CDR 0.771 CDR 1.112 CDR 1.505 CDR
Loss Severity 30% ‘ 30% 30% 30% 30%
Servicer Advances 100% 100% 100% 100% 100%
Indices Forward Forward Forward Forward Forward
Liquidation Lag 0 0 0 0 0
Optional Redemption Call (N Call (N) Call (N) Call (N Call (N)
Price Yield Yield Yield Yield Yield
40-02 0.23% 0.198 0.222 0.296 0.383
40-03 0.221 0.181 0.206 0.275 0.363
40-04 0.204 0.164 0.191 0.254 0.324
40-05 0.186 0.148 0.176 0.233 0.284
40-06 0.168 © 0131 0.160 0.213 0.264
40-07 0.151 0.114 0.145 0.192 0.235
40-08 0.133 0.097 0.130 0.171 0.205
40-09 0.115 0.080 0.114 0.150 0.176
40-10 0.098 0.083 0.099 0.129 0.146
40-11 0.080 0.047 0.084 0.109 0.117
40-12 0.063 0.030 0.069 0.088 0.088
40-13 0.045 0.013 0.054 0.067 0.058
40-14 0.027 -0.004 ©0.039 0.047 0.029
40-15 0.010 -0.020 0.023 0.026 0.000
40-16 -0.008 -0.037 0.008 0.006 -0.030
40-17 -0.025 -0.054 -0,007 -0.015 -0.059
40-18 -0.043 -0.070 -0.022 -0.035 -0.088
40-19 -0.050 -0.087 -0.037 -0.056 -0.117
40-20 -0.077 -0.103 -0,052 -0.076 -0.146
40-21 -0.095 -0.120 -0.087 -0.097 -0.175
40-22 -0.112 -0.137 -0.082 -0.147 -0.204
40-23 -0.130 -0.153 -0.097 -0.137 -0.233
40-24| -0.147 -0.170 -0,112 -0.158 -0.262
40-25 -0.164 -0.186 -0.127 -0.178 -0.291
40-26 -0.181 -0.203 ~ -0.142 -0.198 -0.320
40-27 -0.199 -0.219 -0.157 -0.219 -0.349
40-28 -0.216 -0.235 -0.172 -0.239 -0.378
40-29 -0.233 -0.252 -0.186 -0.259 -0.406
40-30 -0.250 -0.268 -0.201 -0.279 -0.435
40-31 -0,268 -0.285 -0.216 -0.300 -0.464
41-00 -0.285 -0.301 -0.231 -0.320 -0.492
41-01 -0.302 ©0.317 -0.246 0.340 -0.521
41-02 -0.319 -0.334 -0.260 -0.360 -0.550
WAL 6.72 6.57 6.36 4.40 3.14
Mod Durn 30360 4,42 464 512 3.76 2.64
Principal Window Begin 1 1 1 1 1
Principal Window End 135 156 219 360 380




Z_INDXO4AR8_MKT2 - Price/Yield - B6

Balance $6,305,900.00 Delay LIBOR_1MO | 0
Coupon Dated 9/23/2004 Mult / Margin 17125
Settle 9/23/2004 First Payment 1072572004 Cap / Floor 998 /1.25
Prepay 10 CPR 15 CPR 20 CPR 30 CPR 40 CPR
Default 0.305 CDR 0.343 CDR 0.391 CDR 0.52 CDR 0.706 CDR
Loss Severity 30% 30% 30% 30% 30%
Servicer Advances 100% 100% 100% 100% 100%
Indices Forward Forward Forward Forward Forward
Liquidation Lag D 0 0 0 o}
Optional Redemption Call (N) Call (N} Cail (N) Call (N) Call (N)
Price Yield Yield Yield Yield Yield
14-16 1.197 1.322 1.077 0.885 1.112
14-17 1.107 1.235 0.895 0.927 1.021
14-18 1.017 1.149 0.913 0.860 0.931
14-19 0.928 1.064 0.832 0.792 0.841
14-20 0.839 0.979 0.750 0.725 0.752
14-21 0.751 0.894 0.669 0.858 0.663
14-22 0.662 0.809 0.588 0.592 0.574
14-23 0.574 0.725 0.508 0.525 0.486
14-24 0.487 0.640 0.428 0.459 0.398
1425 0.399 0.557 0.348 0.393 0.310
14-26 0.312 0.473 0.268 0.328 0.223
14-27 0.225 0.390 0.189 0.262 0.136
14-28 0.139 0.307 0.110 0.197 0.050
14-29 0.053 0.224 0.031 0.132 -0.036
14-30 -0.033 0.142 -0.048 0.068 -0.122
14-31 -0.119 0.060 -0.126 0.003 -0.208
15-00 -0.204 -0,022 -0.204 -0.061 -0,293
15-01 -0.289 -0.103 -0.282 -0.128 -0.378
15-02 -0.374 -0.185 -0.359 -0.189 -0.462
15-03 -0.458 -0.265 -0.436 -0.252 -0.546
15-04 -0.542 -0.346 -0.613 -0.315 -0.630
15-05 -0.626 -0.427 -0.590 -0.378 -0.714
15-06 -0.710 -0.507 -0.666 -0.441 -0.797
15-07 -0.793 -0.587. -0.743 -0.503 -0.880
15-08 -0.876 -0.668 -0.818 -0.566 -0.862
15-09 -0.959 -0.745 -0.894 -0.628 -1.044
15-10 -1.041 -0.824 -0.96¢9 -0.689 -1.126
15-11 -1.124 -0.903 -1.044 -0.751% -1.208
15-12 -1.205 -0.082 -1.119 -0.812 -1.289
15-13 -1.287 -1.060 -1.194 -0.874 -1.370
15-14 -1.368 -1.138 -1.268 -0.935 -1.450
15-15 -1.450 -1,216 -1.342 -0.895 -1.531
15-16 -1.530 -1.293 -1.416 -1.056 -1.610
WAL 2.89 2.97 2.80 276 2.02
Mod Durn 30360 2.45 2.55 2868 3.25 2.45
Principal Window Begin 1 1 1 1 1
Principal Window End 80 86 g5 165 360




Z_INDX04ARS8_FNL. - Price/Yield - NAS

Balance 1,301,999,000 Delay 24
Coupon 08 Dated 9/1/2004
Setlle 9/23/2004 First Payment  10/25/2004
LIBOR_1MO} 1.74 1.74 1.74 1.74 1.74
MTA_1YR 1.522 1.522 1.522 1.522 1.522
Prepay 10 CPR 15 CPR 20 CPR 30 CPR 45 CPR
Optional Redemption Call (Y) Call () Call Y) Call (Y) Call (Y)
Price Yield Yield "~ Yield Yield Yield
0.776289 52.051 52.051 52.051 52.051 52.051
0.807539 47.353 47.353 47.353 47.353 47.353
0.838789 43 .01 43.011 43.011 43.011 43.011
0.870038 38.984 38.984 38.984 38.084 38.984
0.901289 35.236 35.236 35.236 35.236 35.236
0.932538 31.738 31.738 31.738 31.738 31.738
0.963788 28.463 28.463 28.463 28.463 28.463
0.995039 25.390 25.390 25.390 25.390 25.390
1.026288 22.499] - 22,499 22.499 22.499 22.498
1.057539 19.772 19.772 19.772 18.772 19.772
1.088789 17.196 17.196 17.196 17.196 17.196
1.120039 14.756 14,756 14.756 14.756 14.756
1.151289 12.442 12.442 12,442 12.442 12.442
1.182539 10.243 10.243 10.243 10.243 10.243
1.213789 8.150 8.150 B.150 8.150 8.150
1.245039 6.155 6.155 6.155 6.155 6.155
1.276289 4.250 4.250 4.250 4.250 4.250
1.307539 2429 2429 2429 2.429 2429
1.338789 0.686 0.686 0.686 0.686 0.686
1.370039 -0.985 -0.985 -0.985 -0.985 -0.985
1.401289 -2.589 -2.589 -2.589 -2.589 -2.589
1.432539 4129 -4.129 -4.128 4,129 -4.129
1.463789 -5.610 -5.610 -5.810 -5.610 -5.610
1.495039 -7.036 -7.036 -7.036 -7.036 -7.036
1.526289 -8.410 -8.410 -8.410 -8.410 -8.410
1.657539 -9.735 -8.735 -9.735 -9.735 -9.735
1.588789 -11.014 -11.014 -11.014 -11.014 -11.014
1.620039] . -12.250 -12.250 -12.250 -12.250 -12.250
1.651289 -13.445 -13.445 -13.445 -13.445 -13.445
1.682539 -14.601 -14.601 -14.601 -14.601 -14.601
1.713789 -15.720 --15.720 -15.720 -15.720 -15.720
1.745039 -16.805 -16.805 -16.805 -16.805 -16.805
1.776289 -17.857 -17.857 -17.857 -17.857 -17.857
Mod Durn 30360 1.27 1.27 1.27 1.27 1.27




$$RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Gresnwich Capital Markets, Inc. and has nol besn independently verified by Greanwich
Copitel Markess, Inc. Aceordingly, Greenwich Capital Marksrs, Inc. makes no express or implied representations or warvanties of any kind and expressly disciaims
all Hability for any usa or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes no responsibility for tha accuraey of any material contained herein.

'004-AR8- WITH SILENT SECONDS

9/01/04 FILE

Table
% of Aggregate
Principal Balance Principal Balance
Number of Ontstanding as of Outstanding as of
INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
MTA 587 178,077,689.59 100.00
Total 587 178,077,689.59 100.00
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
CURRENT BALANCE: Mortpage Loans the Cutoff Date the Cutoff Date
56,171 - 100,000 18 1,531,848.90 0.86
100,001 - 150,000 65 8,256,619.38 4.64
150,001 - 200,000 90 15,905,937.95 8.93
200,001 - 250,000 91 20,309,841.61 11.41
250,001 - 300,000 70 19,427,832.60 10.91
300,001 - 350,000 72 23,332,149.92 13.10
350,001 - 400,000 43 17,107,505 41 9.61
400,001 - 450,000 42 17,913,512.69 10.06
450,001 - 500,000 28 13,575,742.27 7.62
500,001 - 550,000 13 6,841,618.19 3.84
550,001 - 600,000 20 11,433,398.64 6.42
600,001 - 650,000 23 14,753,908.57 8.29
650,001 - 700,000 2 1,366,305.80 0.77
700,001 - 750,000 4 2,911,871.21 1.64
800,001 - 850,000 2 1,642,354 .24 C0.92
850,001 - 897,938 2 1,767,242,21 0.99
Total 587 178,077,689.59 100.00
% of Aggregate
Principal Balance Principal Balance
Number of OQutstanding as of Outstanding as of
CURRENT MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
1.250 - 1.250 389 113,925,139.00 63.97
2.001 - 2.250 7 1,962,473.00 1.10
3.501 - 3.750 1 647,513,24 - 0.36
3.751 - 4.000 16 8,812,957.37 4.95
4,001 - 4.250 25 8,408,119.38 472
4251 - 4.500 30 8,730,605.00 4.90
4501 - 4750 44 13,650,146.92 7.67
4751 - 5.000 62 17,560,778.13 9.86
5.001 - 5250 10 2,776,744 .57 1.56
5251 - 5.500 2 1,154,746.80 0.65
5,751 - 5.963 1 448,466,18 0.25
Total 587 178,077,689.59 100.00
% of Agprepate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
ORIGINAL TERM: Mortgage Loans the Cuatoff Date the Cutoff Date
360 587 178,077,689.59 100.00
Total 587 178,077,689.59 100.00

For interna} use only. All Amounts subject to change.

Weighted
Average
LTV
74.71

74,71

Weighted
Average
LTV
65.87
76.75
76.30
76.07
75.97
74.61
75.85
74.59
77.20
74.73
70.38
72.81
75.08
59.54
72.45
72.42
74.71

Weighted
Average
LTV

75.33
76.57
79.15
68.88
71.32
76.03
73.07
75.73
76.55
65.00
80.00
74.71

Weighted
Average
LTV

74.71
74.71

Weighted
Average
FICO
713.00

713.00

Weighted
Average
FI1CO
718.00
709.00
720.00
716.00
713.00
714.00
707.00
709.00
721.00
718.00
719.00
694.00
751.00
701.00
747.00
762.00
713.00

‘Welghted
Average
F1CO
711.00
764.00
700.00
741.00
718.00
718.00
729.00
697.00
692.00
751.00
749.00
713.00

Weighted
Average
F1CO

713.00
713.00

(Fri Sep 10 15:55:16 EDT 2004) {jae] Page: 1 of 5



%% RBS Greenwich Capital

The information contained herein has been prepored solely for the use of Greenwich Capital Markats, Ine. and has ot beert ind

dently verified by Greenwich

Capital Markets, Inc. Accordingly, Gresmwich Capttal Markets, Inc. makes no express or implied reprasentations or warranties of any kind and expressly disclaims
ol liability for any wse or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes no responsibility for the acewracy of any material contained harsin.

% of Agpgregate

Principal Balance Principal Balance

Number of Onutstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
351 1 336,705.07 0.19

356 1 219,887.28 0.12

357 3 893,839.28 0.50

358 8 2,803,419.03 1.57

359 178 57,936,226.93 32.53

360 396 115,887,612.00 65.08

Total 587 178,077,689.59 100.00
. % of Aggregate

Principal Batance Principal Balance

Number of Ontstanding as of Outstanding as of

PROPERTY TYPE: Mortgage Loans the Cutoff Date the Cutoff Date
Single Family 377 112,195,202.34 63.00

PUD 119 40,606,554.70 22.80

Condominium 65 17,080,937.45 9.59

Two-Four Family 14 5,041,050.69 2.83

Townhouse 12 3,153,944 41 1.77

Total 587 178,077,689.59 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgage Loans the Cutofl Date the Cutoff Date
Purchase 273 90,174,181.29 50.64

Cash Owt Refinance 199 57,841,762.25 32.48

Rate/Term Refinance 115 30,061,746.05 16.88

Tota) 587 178,077,689.59 100.00
% of Agsregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loana the Cutoff Date the Cutoffl Date
Primary 567 171,857,344.12 96.51

Investor 16 5,222,940.47 2.93

Second Home 4 997,405.00 0.56

Total 587 178,077,689.59 100.00
% of Aggregate

Principal Balance Principal Balance

Namber of Outstanding as of Outstanding s of

DOCUMENTATION: Mortgage Loany the Cutoff Date the Cutoff Date
Stated Documentation ‘ 3N 118,735,797.51 66.68

Full/Alternate 199 54,685,478.07 30.71

No Income / No Asset 15 4,211,814.01 2.37
Limited Documentation 1 317,600.00 0.18

Fast Forward 1 127,000.00 0.07
Total 587 100.00

178,077,689.59

For imternal use only. All Amounts subject 10 change.

Weighted
Average
LTV
80.00
70.00
78.53
72.47
73.47
75.35
74.71

Weighted
Average
LTV

74.19
74.81
76.50
71.37
78.26
74.71

Weighted
Average
LTV

77.77
71.67
71.39
74.71

Weighted
Average
LTV
74.81
71.00
76.68
74.71

Weighted
Average
LTV

74.54
76.82
52.67
80.00
50.60
74.71

Weighted
Average
FICO
688.00
762.00
714.00
724.00
717.00
711.00
713.00

Weighted
Average
FICO
711.00
713.00
728.00
711.00
713.00
713.00

Weighted
Averuge

FICO
723.00
700.00
710.00
713.00

Weighted
Average
FICO
712.00
742.00
742.00

713.00

Welghted
Average
FICO
711.00
717.00
728.00
739.00
765.00
713.00
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%% RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and hax not been indep

lentiy verified by Gr ich

Capital Markets, Inc. Accordingly, Greerwich Capital Markets, Inc. makss no express or implied representations or warrantias of any kind ond exprassiy disclatms
oll Hability for any use or misuse of the consents hereof. Greemwich Caplial Markets, Inc, assmes no responsibility for the occuracy of any material contained harein.

% of Aggregate
Principal Balance Principal Balance
Number of Qutstanding as of Outstanding as of
SILENT SECOND: Mortpage Loans the Cutoff Date the Cutoff Date
Silent Second 587 178,077,689.59 100.00
Total 587 178,077,689.59 100.060
% of Aggregate
Principal Balance Principal Balance
_ Nuwnber of Qutstanding as of Outstanding as of
GROSS MARGIN: Mortgage Loans the Cutoff Date the Cutoff Date
2.200 - 2.250 ‘ 5 2,178,113.24 1.22
2251 - 2.500 32 14,886,643.37 8.36
2.501 - 2.750 71 24,496,933.38 13.76
2.751 - 3.000 86 25,422,479.00 14.28
3.001 - 3,250 143 39,543,753.92 22.21
3.251 - 3.500 213 59,904,936.13 33.64
3.501 - 3,750 28 8,001,352.10 449
3.751 - 4.000 7 3,019,012.27 1.70
4251 - 4.500 2 624,466.18 0.35
Total 587 178,077,689.59 100.00
% of Apgregate
Principal Balance Principal Balance
Number of Onutstanding as of Outstanding as of
MAXIMUM MORTGAGE RATE: Mortgage Loans the Cutoff Date the CutofY Date
8950 - 9.000 6 1,701,616.87 0.96
9.751 - 9.950 581 176,376,072.72 99.04
Total 587 178,077,689.59 100.00
% of Apgrepate .
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
ORIGINAL LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
18.79 - 20.00 1 64,851.10 0.04
2001 - 25.00 2 687,627.78 0.39
25.01 - 30.00 2 339,653.38 0.19
30,01 - 35.00 2 479,633.47 0.27
35.01 - 40,00 1 709,371.21 0.40
40.01 - 45.00 4 1,152,739.43 0.65
45,01 - 50.00 4 1,545,971.41 0.87
50.01 - 55.00 9 2,957,143.36 1.66
55.01 - 60.00 11 3,558,075.83 2.00
60.01 - 65.00 16 6,338,144.37 3.56
65.01 - 70.00 34 12,501,465.85 7.02
70.01 - 75.00 154 48,832,934.15 27.42
75.01 - 80.00 346 98,725,937.55 55.44
80.01 - 83.11 1 184,140.70 0.10
Total 587 178,077,689.59 100.00

For intemnal use only. All Amounts subject to change.

Weighted
Average
LTV
7471

74.71

Weighted
Average
LTV
73.14
71.07
74.51
75.73
73.98
75.58
76.68
73.06
80.00
74.71

Welghted

Average
LTV

62.36
74.83
74.71

Weighted
Average
LTV
18.79
23.34
28.09
34.54
35.55
42.98
48.83
53.01
58.62
62.79
68.77
74.23
79.49
83.11
7411

Weighted
Average
FICO
713.00

713.00

Weighted
Average
FICO
734.00
741.00
714.00
717.00
724.00
699.00
692.00
733.00
720.00
713.00

‘Weighted
Average
FICO
718.00
713.00
713.00

Weighted
Averape
F1CO
784.00
638.00
735.00
704.00
772,00
755.00
694.00
708.00
709.00
722.00
707.00
705.00
718.00
702.00
713.00
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%% RBS Greenwich Capital

The informasion contained herein has been prepored solely for the use of Greemwich Capital Markets, Inc. and has not been indep

dently verified by Gr

Capital Markass, Inc. Accordingly, Greenwich Capital Markets, Inc. makss no express or implied representarions or warranties of any kind and expressly disclaims
oli liabilisy for any use or misuse of the contents herecf. Greenwich Capiral Morkats, Inc. assumes no responsibility for the accuracy of any materiol contained herein.

% of Aggregate

Principal Balance Princtpal Balance

Number of Outstanding as of Outstanding as of

CREDIT SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
621 -625 1 618,750.00 0.35
626 -650 22 7,747,152.98 435
651 - 675 91 27,562,149.39 15.48
676 -700 128 39,864,269.31 22.39
701 - 725 117 32,635,164.02 18.33
726 - 750 96 29,055,978.13 16.32
751 - 775 83 25,257,785.51 14.18
776 - 800 42 13,469,214.71 7.56
801 -814 7 1,867,225.54 1.05
Total 587 178,077,689.59 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY PENALTY TERM: Mortgage Loans the Cutofl Date the Cutoff Deate
0 41 15,173,584.45 8.52
12 61 25,282,138.72 14,20
24 3 1,251,900.00 0.70
36 482 136,370,066.42 76.58
Total 587 178,077,689.59 100.00

For internal use only. All Amounts subject to change.

Weighted
Average
LTV
75.00
67.17
75.60
74.86
75.11
75.67
73.94
75.50
72.58
74.71

‘Welghted
Average
LTV
74.09
72.85
72.19
75.15
74.71

‘Weighted
Average
FICO
621.00
641.00
663.00
688.00
713,00
737.00
761.00
785.00
804.00
713.00

‘Weighted
Average
FICO

719.00
721.00
688.00
712.00
713.00
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% RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greemwich Capital Markets, Inc. and has not been independ
Capital Markers, Inc. Accordingly, Greenwich Capital Markess, Inc. makss no express or implied representationt or warranties of any kind and expressly dirclaims
all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumer no responsidility for the sccuracy of any material contained herein.

ty verified by Gr

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgage Loans the Cutoffl Date the Cutoff Date
California 228 86,107,033.97 48.35

Florida 57 . 16,074,891.37 9.03

New Jerscy 31 9,202,084.21 5.17

Colorado 32 7,010,351.85 3.94

New York 18 6,338,835.96 3.56

Virginia 20 5,628,001.79 3.16

Comnecticut 17 4,436,664.92 2.49

Arizona 16 4,435,694.38 2,49

Maryland 9 4,141,287.59 2.33

Washington 16 3.392,727.88 1.91

Texas 17 3,383,869.18 1.90

Ohio 15 3,327,363.04 1.87

Michigan 13 3,324,362.79 1.87

Minnesota 15 2,932,193.33 1.65

Hlinois 10 2,371,092.06 1.33

Nevada 7 2,201,398.85 1.24

Penntylvania 9 1,978,267.97 111

Massachusetts 7 1,489,600.40 0.84

Missouri 8 1,172,391.83 0.66

Georgia 4 1,103,740.96 0.62

Oregon 5 986,400.00 0.55

Delaware 3 720,400.00 0.40

Alabama 2 676,347.03 0.38

Louisiana 1 650,000.00 0.37

Nebraska 3 648,708.00 0.36

Wisconsin 3 551 000.00 0.31

Wyoming 2 499,400.00 0.28

District of Columbia 1 479,000.00 0.27

Rhode Island 2 401,000.00 0.23

Kansas 3 393,250.00 0.22

Oklahoma = 2 362,896.76 0.20

Indiana 1 288,537.49 0.16

Tennessee 2 274,016.67 0.15
Utah 2 272,000.00 0.15
South Carolina 2 221,909.38 0.12

Montana 1 205,029.23 0.12
Jdaho 1 184,140.70 0.10
New Mexico 1 115,000.00 0.06
North Carolina 1 96,800.00 0.05
Total 587 178,077,689.59 100.00

For imemal use only. All Amounts subject to change.

(

Welghted
Average
LTV

73.02
75.32
77.98
77.78
7147
75.19
73.27
74.93
75.34
77.24
79.90
76.86
71.97
7474
77.60
75.40
79.21
77.97
76.67
78.15
74.43
72.68
80.00
73.45
78.16
72.93
771.1
74.96
76.92
79.53
80.00
80.00
80.00
78.20
77.88
75.00
83.11
67.25
80.00
74.71

Weighted
Average
FICO
713.00
722.00
714.00
711,00
703.00
716.00
697.00
715.00
719.00
726.00
717.00
701,00
682,00
724.00
716.00
703.00
693.00
717.00
728,00
725.00
721.00
712.00
665.00
672.00
767.00
745.00
742.00
773.00
719.00
701.00
724.00
744.00
752.00
687.00
679.00
736.00
702.00
699.00
769.00
713.00
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%€ RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greenwich Capital Marksts, Inc. and has not been independently verified by Greemwich
Capital Markets, Inc. Accordingly, Greenwich Copital Markets, Inc. mokes no express or implied representations or warranties of any kind and expreysly disclaims
all liability for any use or misuse of the contents hereof. Greenwich Capiral Markets, Inc, ossumes no responsibility for the oecuracy of any malerial contained herein.

‘MAC 2004-AR8-ALL LOANS
9/01/04 FILE
Table
% of Aggregate
Principal Balance Principal Balance Weighted  Weighted
Number of Outstanding as of Outstanding as of Average Average
INDEX: Mortgage Loans the Cutoff Date the Cutoff Date LTV FICO
MTA 3,082 888,615,971.36 100.00 72.28 708.00
Total 3,082 888,615,971.36 100.00 72.28 708.00
% of Aggregate

Principal Balance Principal Balance Weighted  Weighted
Number of Outstanding as of Outstanding as of Average Average
CURRENT BALANCE: Mortgage Loans the Cutofl Date the Cutoff Date LTV FICO
49,885 - 50,000 7 349,788.08 0.04 53.55 745.00
50,001 - 100,000 167 13,605,744.40 1.53 65.57 718.00
100,001 - 150,000 369 47,428,379.65 534 70.39 713.00
150,601 - 200,000 495 87.816,575.38 9.88 72.28 713.00
200,001 - 250,000 480 108,045,985.69 12,16 72.88 707.00
250,001 - 300,000 39 109,151,111.24 12.28 72.76 704.00
300,001 - 350,000 323 104,748,460.11 11.79 72.61 710.00
350,001 - 400,000 245 92,369,894.31 10.39 74.02 706.00
400,001 - 450,000 180 76,391,071.33 8.60 73.40 706.00
450,001 - 500,000 132 63,336,004.41 7.13 74.86 705.00
500,001 - 550,000 . 79 41,398,204.93 4.66 - 7357 706.00
550,001 - 600,000 71 40,706,479.77 4,58 72.02 701.00
600,001 - 650,000 66 42,158,320.46 . 4.74 72.27 696.00
650,001 - 700,000 21 14,453,944 .26 1.63 68.99 715.00
700,001 - 750,000 15 10,925,454.44 1.23 66.43 711.00
750,001 - 800,000 9 7,053,941.93 0.79 66.01 704.00
800,001 - 850,000 6 4,944,854,24 0.56 65.07 728.00
850,001 - 900,000 4 3,528,198.85 0.40 71.64 760.00
900,001 - 950,000 3 2,809,500.00 0.32 71.39 692,00
950,001 - 1,000,000 7 6,953,207.62 0.78 63.82 701.00
1,000,001 - 1,050,000 1 1,050,000.00 0.12 60.00 749.00
1,050,001 - 1,100,000 2 2,183,000.00 0.25 66.47 705.00
1,250,001 - 1,300,000 1 1,294,040.69 0.15 65.00 743.00
1,400,001 - 1,450,000 1 1,433,209.19 0.16 65.00 688.00
1,450,001 - 1,500,000 1 1,480,600.38 0.17 65.00 777.00
2,950,001 - 3,000,000 1 3,000,000.00 0.34 37.50 761.00
Total 3,082 888,615,971.36 100.00 72.28 708.00

For internal use onty. All Amounts subject to change.
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X% RBS Greenwich Capital
The information comained herein has been prapared solely jor the use of Greemwich Capital Morkets, Inc. and has not been independ,

Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makas no exprass or implied representations or warranties of any kind and expressly dirclaims
all ability for any use or misuse of the contents hereof, Greerwick Capital Markats, Inc. assimer no responsibility for the acewracy of any materiol contained herein.

by verified by Gr ich

% of Aggregate
‘Principal Balance  Principal Balance
Number of Outstanding as of Outstanding as of
CURRENT MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
1.250 - 1.250 1,801 523,104,640.00 58.87
2.001 - 2.250 224 46,266,129.00 5.21
3.501 - 3.750 5 3,273,483.71 0.37
3.751 - 4.000 75 32,802,630.12 3.69
4,001 - 4.250 123 41,212,073.79 4,64
4.251 - 4.500 152 45,478,009.13 5.12
4.501 - 4.750 277 77,688,115,94 8.74
4751 - 5.000 328 92,949,240.59 10.46
5.001 - 5.250 71 18,361,523.80 2.07
5.251 - 5.500 24 6,533,674.22 0.74
5.50t - 5.750 1 497,984.88 0.06
5.751 - 5.963 1 448,466.18 0.05
Total - 3,082 888,615,971.36 100.00
% of Aggrepate
Principal Balunce Principat Balance
Number of Outstanding as of Onutstanding as of
ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
360 ' 3,082 888,615,971.36 100.00
Total . 3,082 888,615,971.36 100.00
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
REMAINING TERM: Mortpage Loans the Cutoff Date the Cutoff Date
351 1 336,705.07 0.04
354 2 825,127.84 0.09
355 1 236,509.11 0.03
356 6 1,027,856.67 0.12
357 13 3,891,543.44 0.44
358 45 13,557,072.15 153
359 989 299,370,388.08 33.69
360 2,025 569,370,769.00 64.07
Total 3,082 888,615,971.36 100.00
% of Aggrepate
Principal Balance Principal Balance
Number of Outstanding as of Qutstanding as of
PROPERTY TYPE: Morteage Loans the Cutoff Date the Cutoff Date
Single Family 1,970 566,986,880.97 63.81
PUD 606 194,358,786.17 21.87
Condominium 344 82,792,445.20 9.32
Two-Four Family 119 33,145,589.06 3.73
Townhouse 43 11,332,269.96 1.28
Total 3,082 888,615,971.36 100.00

For internal use only. All Amounts subject to change.

. Welghted

Average
LTV
71.61
78.72
72,92
67.16
72.33
73.47
70.30
74.82
76.29
72.06
80.98
80.00
72.28

Weighted
Average
LTV
72.28

72.28

Weighted
Average
LIV
80.00
68.69
80.00
70.5%
78.70
68.60
72.54
72.19
72.28

Weighted
Average
LTV
71.23
74.41
74.56
71.07
75.26
72,28

Weighted
Average
FICO
706.00
717.00
748.00
736.00
716.00
714.00
721,00
691.00
669.00
694.00
633.00
749.00
708.00

Welghted
Average
FICO
708.00

708.00

Welghted
Average
FICO

688.00
677.00
738.00
700.00
701.00
708.00
709.00
707.00
708.00

Weighted
Average
- FICO
706.00
708.00
717.00
705.00
706.00
708.00
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%€ RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greenwich Capjital Markets, Inc. and has not been indapend.
Capital Morkets, Inc. Accordingly, Greenwich Capital Markets, Inc. makas no axpress or implied representations or warranties of any kind and expressly disclaims
alf liability far any use or misuse of the contents hereof. Greemwich Copital Markets, Inc. asrumes no responsibility for the accuracy of any material contatned hersin.

by verified by Gresnwich

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgage Loans the Cutoff Date the Cutoff Date
Cash Out Refinance 1,499 422,817,523.98 47.58
Purchase 987 312,095,401.16 35.12
Rate/Term Refinance 596 153,703,046,22 17.30
Total 3,082 888,615,971.36 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Primary 2,785 826,639,324.65 93.03
Investor 200 39,889,067.47 4.49
Second Home 97 22,087,579.24 2.49
Total 3,082 888,615,971.36 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Ontstanding as of

DOCUMENTATION: Mortgape Loans the Cutoffl Date __the Cutofl Date
Stated Documentation 1,596 504,791,498.05 56.81
Full/AHernate 988 249,180,966.95 28.04
No Income / No Asset 420 113,107,041.43 1273
Fast Forward 65 18,279,222.13 2,66
Limited Documentation 13 3,257,242 80 0,37
Total 3,082 888,615,971.36 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

SILENT SECOND: Mortgape Loans the Cutoff Date the Cutoff Date
No Silent Second 2,495 710,538,281.77 79.96
Silent Second 587 178,077,689.59 20,04
Total 3,082 888,615,971.36 100.00
% of Aggregnte

Principal Balance Principal Batance

Number of Outstanding as of Ontstanding as of

GROSS MARGIN: Mortpage Loans the Cutoff Date the Cutoff Date
2.100 - 2.250 19 9,662,775.71 1.09
2.251 - 2.500 164 66,666,582.12 7.50
2.501 - 2.750 350 117,453,400.79 13.22
2,75t - 3.000 426 123,699,505.13 13.92
3.001 - 3.250 803 216,997,462,94 24 .42
3.251 - 3.500 1,032 281,138,819.72 31.64
3.501 - 3.750 226 57,619,405.20 6.48
3751 + 4.000 50 13,328,990.69 1.50
4.001 - 4.250 10 1,424,562.88 0.16
4.251 - 4.500 2 624,466.18 0.07
Total 3,082 888,615,971.36 100.00

For internal use only. All Amounts subject to change.

Welghted
Average
LTV
69.01
77.45
70.80
72.28

Weighted
Average
LTV
72,38
69.45
73.83
72.28

Weiphted
Average
LTV
71.70
75.88
66.90
71.62
78.39
72.28

Weighted
Average
LTV
71.67
74.71

72.28

Weighted
Average
LTV
70.18
68.25
72.86
73.03
69.44
74.26
75.08
73.67
74.00
80.00
72.28

Weighted
Average
FICO
698.00
720.00
708.00
708.00

Weighted
Average
FICO
706.00
730.00
739.00
708.00

Weighted
Average
FICO
701.00
707.00
732.00
748.00
725.00
708.00

Welghted
Average
FICO
706.00
713.00
708.00

‘Weighted
Average
FICO
740.00
732.00
711,00
713.00
720.00
694.00
676.00
702.00
665.00
720.00
708.00
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¥ RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greemwich Capital Markets, Inc. and has not baen indeptndenily verified by Gr rich

Capital Markets, Inc. Accordingly, Greemwich Capitel Markets, Inc. makes no express or implied represeniations or warranties of any kind and expressly disclaimy
all liability for any use or misure of the contenis herecf. Greenwich Capital Markets, Inc. assumes no responsibility for the accuracy of any materiol containad heretn,

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MAXIMUM MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
8.950 - 9.000 36 11,978,195.96 1.35
9.751 - 9.950 3,046 876,637,775.40 98.65
Total 3,082 888,615,971.36 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
7.80 - 10.00 1 54,874.00 0.01
10.01 - 15.00 1 64,500.00 0.01
15.01 - 20.00 6 727,404.39 0.08
2001 - 25.00 10 1,808,421.60 0.20
25.01 - 30.00 20 3,240,978.53 0.36
30.01 - 35.00 18 3,218,587.23 0.36
35.01 - 40.00 31 9,119,632.05 1.03
40,01 - 45.00 35 9,028,100.04 1.02
45.01 - 50.00 71 17,661,014.63 1.99
50.01 - 35.00 88 25,258,134.16 2.84
$5.01 - 60.00 129 36,807,043.28 4.14
60.01 - 65.00 191 60,266,173.81 6.78
65.01 - 70.00 365 112,297,755.46 12.64
70.01 - 75.00 796 239,909,673.12 27.00
75.01 - 80.00 1,165 "332,435,979.38 37.41
80.01 - 85.00 48 13,224,154.11 1.49
85.01 - 90.00 48 10,508,793.46 1.18
90.01 - 95.00 59 12,984,752.11 1.46
Total 3,082 888,615,971.36 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Ontstanding as of

CREDIT SCORE: Mortgage Loans the Cuatoff Date the Cutoff Date
<= 0 9 2,495,740.25 0.28
601 -625 50 13,415,964.96 1.51
626 - 650 330 97,618,047.17 10.99
651 -675 477 139,335,396.80 15.68
676 -700 545 166,104,287.47 18.69
701 - 725 547 156,571,999.09 17.62
726 - 750 427 121,044,493.09 13.62
751 - 775 409 116,333,748.22 13.09
776 - 800 246 65,300,660.10 7.35
801 - 818 42 10,395,634.21 1.17
Total 3,082 888.615,971.36 100.00

For internal use only. All Amounts subject to change.

Weighted
Average
LTV

69.05
72.33
72.28

Weighted
Average
LTV
7.80
12.90
18.86
23.20
211
33.33
37.43
42.98
48.04
5217
58.15
63.09
68.26
74.11
79.39
84.24
89.55
94.64
72.28

Weighted

Average
LTV

78.90
73.90
73.36
74.21
72.51
72.10
71.66
71.09
69.67
68.74
72.28

Weighted
Average
FICO
701.00
708.00
708.00

Weighted
Average
FiCo
629.00
755.00
726.00
709.00
751.00
733.00
739.00
727.00
715.00
719.00
717.00
712.00
707.00
701.00
708.00
694.00
706.00
694.00
708.00

Weighted
Average
FICO
0.00
623.00
639.00
664.00
688.00
713.00
738.00
762.00
786.00
807.00
708.00
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The information contained herein has been prepared solely for the uss of Greemwich Capital Markets, Inc. and has not been independ
Capital Markets, Inc. Accordingly, Greerwich Capital Markais, Inc. makes no express or implied represeniations or warranties of any kind and expressiy dlsclaims
oll lability for any use or mizuse of the contents hereof. Greenwich Capital Markets, Inc. assumes no responsibility for the accwracy of any material contained herein,

ly verified by Greemwich

% of Aggregate
Principal Balance Principal Balance Weighted ~ Weighted
Number of Outstanding as of Outstanding as of Average Average
PREPAY PENALTY TERM: Mortgage Loans the Catofl Date the Cutoffl Date LTV FICO
0 212 68,908,860.04 7.75 72.48 713.00
12 334 128,831,090.59 14.50 71.40 717.00
24 12 3,683,555.47 041 66.71 715.00
36 2,524 687,192,465.26 77.33 72.46 705.00
Total 3,082 888,615,971.36 100.00 7228 708.00

For intemnal use only. All Amounts subject to change.
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not baen ind pende
Capital Markeis, Inc. Accordingly, Greenwich Capiial Markats, Inc. makes no exprest or implied representationt or warranties of any kind and expressly disclaims
ol liability for any use or misuse of the contenis hereof, Greenwich Capital Markets, Inc. axsumes no responsibility for the occuracy of any maserial conlained herein.

by verified by Gr

% of Aggrepate
Principal Balance Principal Balance Weighted  Weighted
Number of Outstanding as of Outstanding as of Average Average
STATE: Mortgage Loans the Cutoff Date the CutofY Date LTV F1CO
California 1,281 442,909,800.31 49.84 70.36 707.00
Florida 355 82,374,416.78 9.27 7528  710.00
New Jersey 202 61,219,653.35 6.89 7322 706.00
New York 89 28,428,820.90 3.20 71.3¢  705.00
Virginia 88 25,602,962.27 2.88 75.57  702.00
Colorado 105 24,238,534.79 2.73 74.10  710.00
Nevada 78 21,273,641.88 239 72,98  710.00
Hllinois 72 18,142,251.57 2.04 73.87  709.00
Michigan 82 15,282,217.73 1.72 74.95  700.00
Arizona 65 14,764,016.27 1.66 75.67 72200
Maryland 43 14,483,588.61 1.63 75.35  694.00
Minnesola 62 13,098,016.36 1.47 73.59  712.00
Washington 53 11,682,476.80 1.31 74.36 714,00
Massachusetts 43 11,428,037.14 1.29 71.00  721.00
Ohio 63 11,236,916.08 1.26 7785  705.00
Texas 59 11,155,929.83 1.26 78.67  704.00
Comnecticut 42 10,525,113.22 1.18 7338 693.00
Pennsylvania 42 8,318,332.29 0.94 7727  691.00
Oregon 30 7,108,962.18 0.80 72.93 716.00
South Carolina , 23 5,398,221.97 0.61 70.72  722.00
Hawaii 13 5,260,535.67 0.59 7407  705.00
Missouri 22 4,983,456.44 0.56 68.15  716.00
Georgia 19 4,750,614.09 0.53 7449  692.00
Delaware 14 4,338,515.81 0.49 7407  693.00
Rhode Island 17 3,614,832.25 0.41 73.01 691.00
Wisconsin 16 2,667,488.99 0.30 7428  707.00
North Carolina 13 2,460,897.12 0.28 77.48  729.00
Tennesses 8 2,385,206.95 0.27 66.10  715.00
Louisizna 8 2,317,370.51 0.26 68.99  702.00
Indiana 8 2,284,489.78 0.26 80.95  732.00
Kansas 12 2,241,950.00 0.25 75.45 722.00
Utah 9 1,958,817.21 0.22 7932 735.00
Idaho 5 1,408,655.06 0.16 67.54 694,00
District of Columbia 3 1,382,181.23 0.16 73.58 706.00
Nebraska 7 1,319,458.00 0.15 77.06  733.00
Montana 5 1,184,208.68 0.13 7742  734.00
Kentucky 4 1,166,000.00 0.13 7101  700.00
Alabama 4 1,118,704.79 0.13 78.47  682.00
Wyaming 3 691,400.00 0.08 76.03  736.00
New Mexico 3 597,178.22 0.07 6583  752.00
Oklahoma 4 513,496.76 0.06 78.12  719.00
New Hampshire 2 394,392.92 0.04 45.17  667.00
Alaska 2 314,610.55 0.04 7875  697.00
Towa 2 294,750.00 0.03 75.00 694.00
Arkansas 1 161,250.00 0.02 75.00 673.00
Maine 1 133,600.00 0.02 80.00  621.00
Total 3,082 888,615,971.36 100.00 7228  708.00

For internal use only. All Amounts subject to change.
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300bp, LIBOR_1MO=1.750000 . . ., MTA_1YR=1.5476 . . .

25CPR
Call (V)

Period
Total
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HEEREBLLEIY

Date

23-Sep-04
25-Oct-04
25-Nov-04
25-Dec04
25-Jan-05
25-Feb-05
25-Mar-05
25-Apr-05
25-May-05
25-Jun-05

25-Jul-05
25-Aug-05
25-Sep05
25-0c¢t-05
25-Nov-05
25-Dec05
25-Jan-06
25-Feb-06
25-Mar-06
25-Apr-06
25-May-08
25-Jun-08

25-JuH06
25-Aug-06
25-Sep-06
25-Oct-08
25-Nov-06
25-Dec-08
25-Jan07
25-Feb07
25-Mar-07
25-Apr-07
25-May-07
25-Jun-07

25-dul07
25-Aug07
25-5ep-07
25-0ct-07

Principal

Interest

Cash Flow

524,362,000.00 116,954,875.54 641,343,875.54

0
14,401,430.74
11,651,253.68
11,359,270.48
11,073,334.77
10,798,476.18
10,524,442.68
10,255,340.96
9,991,834.35
9,732,884.94
9,487,890.10
9,294,463.57
9,155,947.33
8,940,475.40
8,731,156.88
8,527,525.78
8,329,031.28
8,135,500.77
7,947.108.10
7,763,420.39
7,584,551.81
7,410,942.85
7,242,737.89
7,108,005.76
7,010,770.76
6,850,521.62
6,694,452.23
7,729,120.22
7,534,240.53
7,344,667 18
7,180,336.34
6,980,799.76
6,806,025.65
6,636,350.84
6,018,468.78
5,885,503.92
5,786,190.83
5,197,134.15

0
1,016,155.16
2,205,709.17
2,195,599.93
2,209,266.10
2,206,224.15
2,204,234.88
2,192,997.58
2.171,664.99
2,148,166.32
2,128,336.14
2,109,836.34
2,087,284.81
2,065,314.99
2,042,351.64
2,018,784.19
1,997,750.06
1,979,996.20
1,960,590.56
1,938,782.13
1,917,276.62
1,895,787.24
1,860,847.62
1,815,735.70
1,778,247.13
1,752,739.50
1,733,874.12
1,712,082.43
1,683,036.95
1,653,333.86
1,623,492.22
1,593,116.68
1,562,487.35
1,531,24523
1,499,665.37
1,470,480.89
1,440,560.64
1,409,790.72

0
16,417,504.91
13,856,962.85
13,554,870.41
13,282,600.87
13,002,700.33
12,728,677.56
12,448,347.54
12,163,499.34
11,881,051.25
11,616,226.23
11,404,299.91
11,243, 232.14
11,005,790.39
10,773,508.52
10,546,300.97
10,326,781.34
10,115,505.97

9,807,698.66
9,702,202.52
9,501,828.44
9,306,730.08
9,103,585.51
8,923,741.46
8,789,017.89
8,603,261.12
8,428,326.35
9,441,202.65
9,217,277.48
8,998,001.05
8,783,828.56
8,573,916.44
8,368,513.00
8,167,596.07
7.518,134.15
7,355,984.81
7,226,751.45
6.608,924.87

Balance

524,362,000.00
509,990,560.26
498,339,306 58
486,980,036.10
475,906,701.33
485,110,225.15
454,585,782 47
444,330 432,51
434,338 598.16
424605,713.23
415,117,823.13
405,823,350.56
396,667,412.23
387,726,936.83
378,995,779.95
370,468,254.17
362,139,222.89
354,003,713.12
346,056,605.02
338,203,184.63
330,708,632.82
323,297 ,689.97
316,054,952.08
300,046,946.32
301,936,175.57
295,085,653.95
288,391,201.71
280,662,081.50
273,127,840.97
265.783.173.79
258,622,837.45
251,642,037.69
244,836,012.04
238,199,661.19
232,181,192.41
226,295,688.49
220,509,497.66
215,312,363.52

Princ Writedown  Gross Writedown
0
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SEETILEFIREBLIeEASE L 2E8S

61
62

SRR

67
68
69
70
71
£
73
74
75
76

FFrRBIBIFIA

25-Nav-07
25-Dec-07
25-Jan-08
25-Feb-08
25-Mar-08
25-Api-08
25-May-08
25-Jun-08
25-Jul-08
25-Aug-08
25-Sep-08
25-Oct-08
25-Nov-08
25-Dec08
25-Jan-09
25-Feb-09
25-Mar-09
25-Apr-08
25-May-09
25-Jun-09
25-Jul-09
25-Aug-08
25-Sep-09
25-Oct-09
25-Nov-09
25-Dec-09
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10
25-Jul-10
25-Aug-10
25-Sep-10
25-0ct-10
25-Nov-10
25-Dec-10
25-Jan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-Jun-11
25-Juk11
25-Aug-11
25-Sep-11
25-Oct-11
25-Nov-11

5,066,056.13
4,945,246 .40
4,828,568.47
4,714,645.55
4,603,583.33
4,495,055.49
4,389,090.40
4,285,948.79
4,185,603.51
4,214,099.29
4,127,746.00
4,028,239.45
3,931,117.07
3,838,355.19
3,743,830.67
3,653,5624.95
3,565,464.31
3,479,433.27
3,385,464.67
3,313,953.95
3,234,276 .57
3,156,174.35
3,079,945.46
3,005,545.15
2,932,920.74
2,862,056.62
2,793,628.92
2,726,086.91
2,660,166.17
2,505,827 .97
2,533,034.47
2,471,748.78
2411934 .86
2,353,567.52
2,296,582.44
2,240,976.08
2,188,705.75
2,133,739.49
2,082,048.11
2,031,585.19
1,982,357.02
1,934,302.58
1,887,403.57
1,841,632.35
1,798,961.94
1,753,366.01
1,710,818.85
1,689,295.37
1,628,771.07

1,382,664.23
1,356,984.71
1,331,548.46
1,306,579.48
1,281,887.65
1,257,476.48
1,233,506.28
1,209,817.92
1,186,561.14
1,163,725.64
1,140,454 94
1,117,383.79
1,094,215.45
1,070,850.23
1,047,967.48
1,025,682.76
1,003,733.74
982,476.42
961,652.94
941,367.98
921,491.40
902,231.58
883,462.18
885,168.20
846,935.01
828,582.75
810,616.08
792,928.98
775,616.65
758,671.36
741,999.36
725,683.65

708,716.84°

694,011.61
678,644.81
863,533.18
648,675.29
633,097.24
619,573.40
605,470.89
£91,662.66
5§78,201.83
565,021.65
5562,073.11
539,476.15
5§27,101.05
515,081.90
503,235.26
491,619.38

6,448,720.36
6,302,211.11
6,160,114.94
6,021,225.04
5,885,470.98
5,752,531.96
5,622,596.68
5,495,766.71
5,372,254.65
5,377,824.93
5,268,201.03
5,145,623.24
5,025,332.53
4,907,205.42
4791,798.14
4,679,207.71
4,569,198.02
4,451,909.69
4,357,117.61
4,255321.93
4,155,767.97
4,058,405.93
3,963.407.63
3,870,713.34
3,779,864.75
3,690,639.37
3,604,245.00
3,519,015.89
3,435,762.82
3,354.499.33
3,275,010.83
3,197,432.44
3,121,651.70
3,047,569.13
2.975.227.5
2,904,509.25
9,835,381.05
2,767.736.72
2,701,619.51
2,637,066.08
2,574,030.67
2,512,504.40
2,452,425.22
2,393,705.46
2,336,438.09
2,280 467.08
2,225,880.76
2,172,530.63
2,120,390.45

210,246,307.38
205,301,060.98
200,472,494 .51
195,757,848.98
191,154,265.62
186,659,210.14
182,270,119.73
177,084,170.94
173,798,477 .44
169,584,378.15
166,456,632.06
161.428,392.61
157,497,276.54
163,660,920,35
149,917,089.68
146,263,564.72
142,698,100.42
139,218,667.15
135,823,202.48
132,509,248.53
129,274,971.97
126,118,797.62
123,038,852.16
120,033,307.01
117,100,377.27
114,238,320.65
111,444,691.74
108,718,604.83
106,058 438.65
103.462,610.68
100,929,576.21
98,457,827.43
96,045,892.57
83,692,335.05
91,395,752.61
89,154,776.52
86,968,070.76
84,834,331.28
82,752,285.16
80,720,689.97
78,738,332.96
76,804,030.38
74,916,626.81
73,074,834.46
71,278,032.52
69,524,666.51
67,813,847.66
66,144,552.29
64,515,781.22
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E88 2

91
82

E8ES

97
68

25-Dec-11
25-dan-12
25-Feb-12
25-Mar-12
25-Apr-12
25-May-12
25-Jun-12

25-Jul-12
25-Aug-12
25-Sep-12
25-Oct-12
25-Nov-12

1,589,222.04
1,550,624.93
1,512,956.97
1.476,195.91
1,440,320.03
1,405,308.16
1,371,139.59
1,337,784.14
1,305,252.08
1,273,494.21
1,242,501.70
48,010,971.45

480,051.18
468,802.87
457,813.32
447,026.78
436,538.50
428,201.72
416,280.94
408,500.81
396,990.10
387,654.55
378,576.16

2,089,273.21
2,016,427.60
1,970,770.29
1,923,222 69
1,876,858.54
1,831,599.88
1,787,420.54
1,744,204.95
1,702,242.20
1,661,148.76
1,621,077.86

360,501.88 40,380,473.34

62,926,559.18
61,375,934.25
59,862,977.29
58,386,781.38
56,946,461.35
55,541,153.19

.54,170,013.60

52,832,219.46
51,528,967 36
50,253,473.15
49,010,971.45
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Accum Gross Writedown  Accrued Interest  Inferest Shortfall  Accum Interest Shortfall  Couponcap Shortfall
116,951,875.54 0 626,749.00

0
626,749.00
0

0
1,016,155.16
2,205,709.17
2,195,509.93
2,209,266.10
2,206,224 15
2,204,234.88
2,192,997 58
2,171,684.99
2,148,166.32
2,128,336.14
2,109,838.34
2,087,284.81
2,065,314.99
2,042,351 64
2,018,784.19
1,997,750.06
1,070,998.20
1,960,590.56
1,938,782.13
1,917,276.62
1,895,787.24
1,860,847 62
1,815,735.70
1,778,247.13
1,752,730.50
1,733,874.12
1,712,082.43
1,683,036.95
1,653,333.86
1,623492.22
1,593,116.68
1,562,487.35
1,531,245.23
1,499,665.37
1,470,480.89
1,440 560 84
1,409,780.72
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1,362,664.23
1,356,964.71
1,331,548.46
1,306,579.48
1,281,887.65
1,257,476.48
1,233,506.28
1,200,817.92
1,186,561.14
1183,725.64
1,140,454.94
1,117,383.79
1,004,215 45
1,070,850.23
1,047,967.48
1,025,682.76
1.003,733.74
982,476.42
961,652.04
041,37.98
921,491.40
902.231.58
883462.18
865,168.20
846,935.01
828,582.75
810,616.08
792,928.98
775.616.65
758,671.35
741,999.3
725,683.65
708,716.84
694,011.61
678,644.81
663,533.16
648,675.20
633,097.24
£19,573.40
605,470.89
591,682.66
578,201.83
565,021.65
552,073.11

530,476.15

527,101.05
515,061.90
503,235.28
491,619.38
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480,051.18
468,802.87
457,813.32
447,026.78
436,538.50
428,201.72
416,280.94
406,500.81
396,990.10
387,654.55
378,578.18
369,501.88
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Couponcap Accum Shortfall  Couponcap Shortfail Payback  Coupon  Effective Coupon
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626,749.00

0
626,749.00

0
0
0
0
]
¢
0
0
0
¢
0
¢
0
it
0
0
0
0
0
0
0
0
0
0
0
0
0
¢
0
0
0
0
0
6
0
0

0
218
5.19

5.287
544
5563
5.687
5789
5.865
5935
6.015
6.099
6.472
6.248
6.32
8.392
6471
6.561
6.646
6.723
6.801
6.879
6.907
6.894
6.807
6.966
7.051
7124
7.19
7.264
13
7.392
7451
7.505
7.565
76
7.639
7.672

218

519
5.287
5444
5.583
5.687
5.789
5.865
5.935
6.015

'6.099

6.172
6.248
6.321
§.352
6471
6.561
6.646
€.723
6.801
6.879
6.907
6.894
6.907
6.966
1.051
7424
7.196
7.264
733
7302
7.451
7.505
7.555
76
7639
7672
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1.708
1745
7.783
7.821
7.868
7.894

7.93
7.985

8.035

8.07
8.104
8134
8.159
8.184

8.21
8.235
8.262
8.289
8.317
8.345
8375
8.406
8.438
8.487
8.491
8.515
8538
8.561
8.584
8.606
8.628

8.65
8.671
8.692
8712
8.731
8748
8.764

878
8.7%6
8812
8.828
8.843
8.850
8.874

8.89
8.905
8.919

7.706
1745
7.783
7.821
7.858
7.894

7.93
7.965

8.035

8.07
8.104
8.134
8,159
8.184

821
8235
8.262
8.289
8.317
8345
8375
8.406
8438
8.467
8.491
8515
8538
8.561
8.584
8.60%
8.628

8.65
8671
8.692
8712
8731
8.748
8.764

8.78
8.79%6
8812
8.828
8.843
8.858
8.874

8.89
8.905
8919
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8.620

8.94
8.951
8.961
8.972
8.983
8.994
9.005
9.017
9,028

9.04
9.047

8.929

8.94
8.951
8.961
8.972
8.983
8.994
9.005
9.017

. 9.028

9.04
9.047



Z_INDX04AR8_MKT2 - CF - 1 - 2A1B - 300bp 25 CPR Call (Y)

300bp, LIBOR_1MO=1.750000. . ., MTA_1YR=1.5476 . ..

25CPR
Call {v)

Period
Total
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Date

23-Sep-04
25-0ct-04
25-Nov-04
25-Dec-04
25-Jan-05
25-Feb-05
25-Mar-05
25-Apr-05
25-May-05
25-4un-05
25-Jul-05
25-Aug05
25-Sep-05
25-Oct-05
25-Nov-05
25-Dec-05
25-Jan-08
25-Feb-06
25-Mar-06
25-Apr-08
25-May-06
25-Jun-06
25-Jul-06
25-Aug08
25-Sep-06
25-0Oct-06
25-Nov-06
25-Dec-08
25-Jan07
25-Feb 07
25-Mar-07
25-Apr-07
25-May-07
25-Jun-07
25-Jul-07
25-Aug07
25-Sep-07
25-0ct07

Principal

interest

Cash Flow

100,000,000.00 22,270,468.87 122,270,468.87

0
2,746,311.87
2,221,859 .54
2,166,179.21
2,411,652.12
2,058,856.00
2,006,980.02
1,955,684.84
1,905,413.19
1,856,032.31
1,809,312.52
1,772,426.65
1,746,012.02
1,704,622.16
1,865,005.74
1,626,173.89
1,588,321.58
1,551,417.60
1,515,480.96
1,480,461.26
1,446,351 55
1,413,244.83
1,381,168.65
1,355,475.63
1,336,933.20
1,306,374.17
1,276,612.20
1,473,920.31
1,436,757.34
1,400,608.26
1,365,454.92
1,331,217.82
1,207,888.92
1,265,532.43
1,147,704.16
1,122,348.15
1,103.409.44

991,078.08

0
192,888.89
419.811.75
417,902.47
420,526.62
419,964.12
419,601.93
417 475.74
413,423.97
408,958.72
405,192.63
401,679.85
397,394.12
393,219.09
388,854.25
384,373.88
380,376.29
3717,003.92
373,316.25
369,170.07
365,081.37
360,995.46
354,344.38
345,753.16
338,615.50
333,762.41
330,175.72
326,030.75
320,504.15
314,851.83
309,172.79
303,391.64
297,561.81
291,614.85
285,603.21
280,047.38
274,351.03
268,492.49

0
2,939,200.76
2,641,6711.29
2,584,081.68
2,532,178.73
2478,820.13
2,428,581.95
2,373,140.58
2,318,837.16
2,264,991.03
2.214,505.15
2,174,108.51
2,143,406.13
2,098,141.24
2,063,859.99
2,010,547.77
1,968,697.86
1,928,421 .51
1,888,808.20
1,849,631.33
1,811,432.92
1,774,240.30
1,735,613.01
1,701,228.79
1,675,548.70
1.640,136.57
1,606,787.92
1,799,951.07
1,767,261.48
1,715,458.09
1,674,627.70
1,634,609.46
1.695,450.73
1,557,147.28
1,433,307.36
1,402,395.53
1,377,760.47
1,258,570.57

Balance

100,000,000.00
97,253,688.13
95,031,828.59
92,885,649.38
90,753,997.26
88,695,141.26
85,688,161.24
84,732,496.40
82,827,083.29
80,971,050.90
79,161,738.38
77,389,311.73
75,643,299.71
73.938,377.56
72,273,371.82
70,647,197.93
69,058,876.35
67,507,458.76
85,991,968.80
64,511,507 54
83,065,155.99
61,651,911.16
60,270,742.51
58,915,266.89

57,578,33368

56,271,859.52
54,995,347 .32
53,521,427.00
52,084,669.87
50,684,063.41
49,316,608.49
47 987,390.67
46,689,501.75
45,423 ,969.32
44,276,265.16
43,163,917.01
42,050,507 .57
41,059 429.49

Princ Writedown Gross Writedown
0
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61
62
63

65
66
67
68
69
70
M
]
73
74
7%
76

SERIRIBBIFA

25-Nov07
25-Dec-07
25-Jan-08
25-Feb-08
25-Mar-08
25-Apr-08
25-May-08
25-Jun-08
25-Jul-08
25-Aug-08
25-Sep-08
25-0ct-08
25-Nov-08
25-Dec-08
25-Jan-09
25-Feb09
25-Mer{09
25-Apr09
25-May-09
25-Jun-09
25-Jul-09
25-Aug09
25-Sep-09
25-0ct-09
25-Nov-09
25-Dec09
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10
25-hl-10
25-Aug-10
25-Sep-10
25-0ct-10
25-Nov-10
25-Dec-10
25-dan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-Jun-11
25~Juk-11
25-Aug-11
25-Sep-11
25-Oct-11
25-Nov-11

966,081.89
943,043.83
920,783.31
899,068.93
877,889.70
857,193.76
836,986.63
817,317.73
798,199.34
803,616.24
787,148.94
768,173.32
749,652,37
731,581.56
713,937 .41
696,716.38
679,923.47

663,517.61 .

647,505.05
631,861.19
616,768.95
601,873.08
587,336.47
573,148.55
559,301.01
5457851
532,736.76
519,856.69
507,285.80
495,016.70
483,042.17
471,355.17
459,948.83
448,816.44
437,951.46
427,347.50
416,998.31
406,897.80
397,040.02
387.419.18
378,029.61
368,865.77
350,922.27
351,193.83
342,675.32
334,361.70
326,248.08
318,329.68
310,601.81

263,327.81
258,435.04
253,596.00
248,842.26
244,141.09
239,493.27
234,929.36
230,419.04
225,990.85
221,642.84
217,211.88
212,818.84
208,407 11
203,857 .68
199,600.10
195,356 42
191,176.81
187,128.57
183,163.13
179,300.24
175,515.10
171,847.45
168,273.20
164,780.48
161,317.25
157,822.19
154,400.54
151,032.10
147,735.03
144,507 .84
141,332.66
138,225.33
135,184.43
132,193.33
128,266.68
126,388.57
123,558.78
120,763.19
118,016.00
115,330.00
112,703.85
110,136.25
107,625.80
105,159.85
102,760.38
100,403.34
98,110.29
95,857.71
93,645.25

1,229,409.70
1,201,478.87
1,174,380.41
1,147 81118
1,122,030.78
1,006,687.02
1,071,915.89
1,047,736.77
1.024,180.19
1,025,269.08
1,004,360.83
980,992.16
958,059.48
935,539.24
913,637.51
892,072.80
871,100.08
850,646.18
830,668.17
811,261.44
792,282.08
771372054
755,609.67
737,938.03
720,618.25
703,607.90
687,137.30
670,888.80
655,020.83
639,524.54
624,374.83
609,580.50
585,133.26
581,008.77
567,218.13
§53,736.06
540,567.08
5§27,660.98
515,056.02
502,748.18
490,733.46
479,002.02
48754817
456,353.48
445,435.69
434,765.04
424,358.38
414,187.39
404,247 06

40,093,347 61
39,150,303.78
38,229,510.46
37,330,441 53
36,452,551.84
35,595,358.08
34,758,371.55
33,041,053.82
33,142,854.47
32,339,238.23
31,552,089.29
30,783,915.97
30,034,263 59
29,302,682.03
28,588,744.62
27,892,028.24
27,212,104.76
26,548,587.15
25,901,082.14
25,269,120.91
24,652,353.96
24,050,480.86
23.453,144.40
22,889,995.85
22,330,694.84
21,784,909.12
21,252.172.37
20,732,315.68
20,225,029.87
19,730,013.17
19,246,971.01
18,775,615.84
18,315,667.01
17,866,850.57
17,428,899.11
17,001,551.61
16,584,553.30
16,177,655.51
15,780,615.49
15,393,196.31
15,015,166.70
14,646,300.93
14,285,378.67
13,935,184.84
13,592,509.52
13,258,147.82
12,931,899.74
12,613,570.06
12,302,968.24
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91
92
CX]

85
96
97

25-Dec-11
25-Jan-12
25-Feb-12
25-Mar-12
25-Apr-12
25-May-12
25-Jun-12

25-Jul-12
25-Aug-12
25-Sep-12
25-0ct-12
25-Nov-12

303,059.93
205,609.58
288,516.41
281,506.18
274,684.76
267,988.10
261,472.26
255,113.38
248,907.71
242,851.57
236,941.39
9,346,246.98

9144181
89,299.32
87.206.11
85,151.55
83,153.81
81,202.07
79,295.28
77,432.42
75,620.88
73,842.69
7211349
70,385.03

394,501.74
384,998.90
375,7122.52
366,857.74
357,818.57
349,190.17
340,767.54
332,545.79
324,528.58
316,894.26
309,054.88
9,416,632.01

11,999,908.31
11,704,208.73
11,415,692.32
11,134,185.14
10,859,521.38
10,591,5633.28
10,330,061.02
10,074,947.65
9,826,030.94
9,583,188.37
9,346,246.98
¢
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Accum Gross Writedown  Accrued Interest  Interest Shortfall  Accum Interest Shortfall  Couponcap Shortfall
22,270,468.87 0 : 118,630.29

0
118,630.29

0
192,888.89
419,811.75
417,802.47
420,526.62
419,964.12
419,601.93
417,475.74
413 42397
408,958.72
405,192.63
401,679.85
397,394.12
393,219.08
388,854.25
384,373.88
380,376.29
377,003.92
373,318.25
369,170.07
365,081.37
360,995.45
354,344 .36
345753.16
338,615.50
333,762.41
330,175.72
326,030.75
320,504.15
314,851.83
309,172.79
303,391.64
207,561.81
291,614.85
285,603.21
280,047.38
274,351.03
268,492 49
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263,327.81
258,436.04
253,596.09
248,842.26
244,141.09
239,493.27
234,929.36
230,419.04
225,990.85
221,642.84
217,211.88
212,818.84
208,407.11
203,857.88
199,600.10
195,356.42
191,176.61
187,128,57
183,163.13
179,300.24
176,516.10
171,847.45
168,273.20
164,789.48
161,317.25

167,822.19 .

154,400.54
151,032.10
147,735.03
144,507.84
141,332.66
138,225.33
135,184 43
132,193.33
126,266.66
126,388.57
123558.78
120,763.19
118,016.00
115,330.00
112,703.85
110,136.25
107,625.90
105,159.65
102,760.38
100,403.34

98,110.29

95,857.71

§3,645.26
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91,441.81
89,209.32
87,206.11
8515155
83,153.81
81,202.07
79,295.28
7743242
75,620.88
7384269
7211349
70,385.03
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Couponcap Accum Shortfall  Couponcap Shortfell Payback  Coupon  Effective Coupon

118,630.29

0
118,630.29
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247

5.18
5.277
5.434
5.553
5677
5779
5.855
5.925
8.005
6.089

8.162

6.238
6.311
6.382
6.461
6.551
6.636
6.713
6.791
6.869
6.897
6.884
6.897
6.956
7.041
7.114
7.188
1254

7.32
7.382
7.441
7.495
7.545

7.59
7620
7.662

217

518
.21
5434
5.553
5677
5.7719
5.85%
5.825
6.005
6.089
6.162
6.238

-8.311

6.382
8.481
6.551
6.638
6,713
6.791
6.869
6.897
6.884
6.897
6.856
7.041
7.114
7.186
7.254

7.32
1382
1.4
7495
7.545

759
71628
7.662




©C O 0O Q0 0O 0 00 0O OO0 QOO0 OO0 000D O CO OO0 0 OO0 OO0 OO0 OO0 OGO OO0 O OO OO

C O 000 00 0O 0000 OO0 OO0 OO0 OO0 OO0 OO0 00O 0O OO OO0 O OO0 OO0 Q0o

7.696
7.735
1.773
7.811
7.848
7.884
792
7.955
7.99
8.025
806
8.084
8.124
8.149
8174
8.2
8.225
8.252
8.2719
8.307
8.335
8.365
8.396
8.428
8457
B8.481
8.505
8.528
8551
8574
8.598
8.618
864
8.661
8.682
8702
8724
8.738
8.754
8.77
8.788

.8.802

8818
8833
8.849
8.864

888
8.8%5
8908

7.696
1.735
11713
7.811
7.848
7.884
792
7.955
798
8.025
8.08
8.004
8.124
8.149
8.174
8.2
8.225
8.252
8219
8.307
8.335
8,365
8.3%6
8428
8.457
8.481
8505
8528
8.551
8574
8.506
8.618
8.64
8.681
8682
8.702
8.721
8738
8.754
87
8.786
8.802
8818
8833
8.849
8.864
888
8.895
8.909
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8919

893
8.941
8951
8.962
8.973
8.984
8995
8.007
9.018

9.03
9.037

8919

893
8.941
8.954
8.962
8973
8.984
8,985
8.007
8.018

9.03
9.037




Z_INDX04ARB_MKT2 - CF - 1 - 2A2 - 300bp 25 CPR Call (Y)

300bp, LIBOR_1MO=1.750000 . . ., MTA_1YR=1.5476 . ..

25CPR
Gall (v)
Period Date Principal  Interest Cash Flow Balance Princ Writedown Gross Writedown
Total 17,650,000.00 3,870,159.01 21,620,158.01 0 0
0 23.8ep4 0 0 0 17,650,000.00
1 25-0ct-04 48472405 3514311 519,867.16 17,185,275.95
2 25-Nov04 38215821 7509808  467,256.20 16,773,117.75
3 25Dec04 382330.83 7473822 457,068.85 16,390,787.12
4  25-4an05  372,708.80 75,179.08  447,885.68 16,018,080.52
5 25Feb05 36338808 7505806 438,446.14 15,654,692.43
8 25Mar05 35423197 74972983  429,204.91 15300,460.46
7 25-Apr05 34517484 74576.89  419,751.84 1495528561
8 25May05 338,30543 7384172  410,147.15 14,618,980.19
9 25Jund5 32758070 7303399  400,623.69 14,291,390.48
10 25-Ju0s  319,343.86 72,350.16  391,693.82 13,972,046.82
11 25-Aug05  312,833.30 7171153 384,544 83 13,669,213.52
12 258ep05 30817112 7093685 379,107.97 13,351,042.40
13 250ct05 30081876  70,181.98  371,100.74 13,050,123.64
14 25Nov05 29387351 69,394.03  363,267.54 12,756,250.13
15 25Dec-05 287,019.60 6858610  355,605.80 12,469,230.43
16 25-5an-06 28033876  67,863.79 34820254 12,188,891.68
17  25Feb06 273,825.21 67,25221  341,077.42 11,915,088.47
18 25Mar06 26748398  66,58536 334,068.34 11,647,582.49
19 25-Apr06  261,301.41 6583796  327,139.37 11,386,281.08

25-May-06 25528105  65,101.06  320,382.11 11,131,000.03
25-Jun08 24943771 6436501  313,802.72 10,881,562.32
5-Jul06 24377627  63,17654  306,952.80 10,637,786.05
25-Aug0s  239,24145 6164597  300,887.42 10,398,544.61
25-Sep06 235968.71 6037222  296,340.93 10,162,575.90
25-0ct06 23057504  59.501.88 290,076.92 9,832,000.85
26Nov-06 22532205 5885538 284,177.43 9,708,678.80
25Dec-06  260,14694  58,110.65 318,257.59 90,448531.87
25-Jan-07 25358767 5712003 310,707.70 9,192,844.20
26Feb07 24720700  56107.60 303,314.61 8945737.19
25Mar07  241,002.79  55090.83 ' 296,003.62 8,704,734.40
25-Ap-07 23495995 5405640 289,016.35 8,460,774.45
25May-07 22907738 5301373  282,091.12 8,240,697.06
25-Jun07 22336647 5195073 275317.20 B,017,330.58
25-Juk07T  202,969.78  50,876.64 253446.43 7,814,760.80
25-Aug07 19808445 4988422 247978.67 7,616,666.35
258ep07 19475177 4886726 243619.03 7.421914.59
25-0c07 17492528  47,821.87 222,747.15 7,246,989.31
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25-Nov-07
25-Dec-07
25-Jan-08
25-Feb-08
25-Mar-08
25-Apr-08
25-May-08
25-Jun-08
25-Jul-08
25-Aug-08
25-Sep-08
25-Oct-08
25-Nov-08
25-Dec-08
25-Jan-09
25-Feb08
25-Mar-09
25-Apr-09
25-May-09
25-Jun-09
25-Jul-09
25-Aug08
25-Sep-09
25-Oct-08
25-Nov-09
25-Dec-09
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10
25-Jul-10
25-Aug-10
25-Sep-10
25-Oct-10
25-Nov-10
25-Dec-10
25-Jan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-dun-11
25-Jul-11
25-Aug-11
25-Sep-11

~ 25.0ct11

25-Nov-11

170,513.45
166,447.24
162,520.02
158,685.67
154,647 .53
151,294.70
147,728.12
144,256.58
140,882.18
141,838.27
138,831.79
135,582.59
132,313.64
129,124.15
126,008.95
122,970.44
120,006.48
117,110.86
114,284.64
111,641.15
108,859.37
106,230.60
103,664.89
101,160.72
98,716.63
96,331.18
94,028.04
91.7%4.M
89,535.94
87,370.45
85,256.94
83,184.19
81,180.97
79,216.10
77.208.43
75426.83
73,600.20
71,817.48
70,077.56
68,379.49
66,722.23
65,104.81
63,526.28
61,985.71
60,462.19
59,014.84
57,582.79
56,185.19
54,821.22

46,900.10
46,026.58
45,162.80
44,314.26
4347525
42,645.87
41,831.52
41,026.83
40,236.84
30,461.19
38,670.86
37,887.38
37,100.80
36,307.76
35,531.11

34,774.75

34,020.84
13,3083
32,601.63
31913.17
31,230.58
30,584.89
20.947.84
20,326.92
28708.17
26,085.53
27 475.99
26,875.98
26,288.69
2571387
25,148.35
24)594.93
24,053.38
23,520.70
22,999.52
22,487.03
21,983.47
2148545
20,996.39
2051822
20,050.72
19,593.64
19,146.77
18,707.77
18,280.68
17,861.14
1745297
17,052.03
16,658.25

2174135
21247381
207,682.82
202,999.93
198,422.78
193,940.57
189,569.64
185,283.41
181,119.02
181,269.46
177.602.65
173,469.97
189,414.45
185,431.80
161,541.07
157,7145.19
154,036.34
150,419.22
148,886.27
143,454,322
140,057 95
136,815.49
133,612.73
130,467 .64
127,424.78
124,416.71
121,504.03
118,630.68
115,824.63
113,084.31
110,405.29
107,789.12
105,234.33
102,736.80
100,297.85

97,913.86

85,583.37

93,302.92

81,073.85

88,897.70

86,772.84

84,698.45

82,673.05

80,603.48

78,762.87

76,875.98

75,035.76

nBRre

71.479.47

7.076.475.85
6,610,028.62
6,747,508.60
6,588,822.83
6.433,875.40
6,262,580.70
6,134,852.58
5,990,596.00
5,849,713.81
5,707,875.55
§,568,943.76
5433,361.17
5,301,047 52
5171,823.38
5,045,913.43
4,922,942 98
4,802,936.49
4,685,82563
4,571,540.99
4,459,999.84
4,351,140.47
4,244,900 .87
4,141,244 98
4,040,084.27
3,041,367.64
3,845,036.46
3,751,008.42
3659,253.72
3,569,7117.17
3,482,347.33
3,397,090.38
3,313,896.20
3232,7115.23
3,153,499.13
3,076,200.69
3,000,773.86
2,927,173.66
2,855,356.20
2,785,278.63
2.716,899.15
2,850,176.92
2,585,072.11
2,521,545.83
2,459,560.12
2,399,077.93
2,340,063.09
2,282,480.30
2,226,295.11
217147389
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25-Dec-11
25-Jan-12
25-Feb-12
25-Mar-12
25-Apr-12
25-May-12
25-Jun-12
25-Juk-12
25-Aug-12
25-Sep-12
25-0ct-12

53,490.08
§2,180.98
50,823.15
49,685.84
48,478.33
47,299.90
46,149.85
45,027 .51
43932.21
42,863.30
41,820.18

26-Nov-12  1,649,612.59

16,266.15
15,884.88
15,512.38
15,146.78
14,791.28
14,443.97
14,104.67
13,773.18
13,450.81
13,134.40
12,826.70

69,756.23
68,075.85
66,435.53
64,832.62
63,269.61
61,743.87
60,254.62
58,600.69
57,383.02
55,997.70
54,646.85

12519.18 1,662,131.78

2,117.983.82
2,065,792.84
2,014,869.69
1,965,183.85
1.916,705.52
1,868,405.62
1.823285.77
1,778,228.26
1.734,296.05
1,601,432.75
1,649,612.59
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Accum Gross Wiitedown  Accrued Interest

0O 0 000 0 0CO OO0 GO0 00000000 O 00O 000000000 O

3,970,159.01

0
35,143.11
75,098.08
7473822
715,179.08
75,058.06
7497293
74,576.99
7384172
73,033.99
72,350.16
71,7153
70,936.85
70,181.98
69,394.03
68,586.10
67,863.79
67,252.21
86,585,36
85,837.96
65,101.06
64,365.01
63,176.54
61,845.97
60,372.22
59,501.88
58,855.38
58,110.65
57,120.03
58,107.80
55,090.83
54,056.40
53,013.73
51,950.73
50,876.64
49,8842
48.867.26
47,821.87

Interast Shortfall Accum Interest
]

OO0 OO0 O 0O 00 OO0 00000 O O0O4AC OO0 OC0C 00 OC OO0 OO0 00O 00 0CO0TOO

Shortfall

QO 0 O O 0 00 OO0 OO0 0O OO0 OO0 OO0 000 OO0 O OO0 O 000000 OO0

Couponcsap Shortfall
22,036.47

]
22,036.47
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46,900.10
46,026.58
45,162.80
44,314.26
43,475.25
42,645.87
41,831.52
41,026.83
40,235.84
39,461.18
38,670.86
37,887.38
37,100.80
36,307.76
35,531.11
34,774.75
34,029.64
33,308.38
32,601.63
31,913.17
31,238.58
30,584.89
29,947.84
29,326.92
28,708.17
28,086.53
2747599
26,875.98
26,288.69
25,713.87
25,148.35
24,594.83
24,053.36
23,520.70
22,999.52
22,487.03
2198317
21,485.45
20,996.39
20,518.22
20,050.72
18,503.64
19,146.77
18,707.77
18,280.68
17,861.14
17,452.97
17,052.03
16,658.25
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%% RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greemwich Capital Markets, Inc. and has not been independandly verified by Greenwich
Capital Markets, Inc. Accordingly, Greenmwich Capital Markets, Inc. maker no express or implted representations or warranties of any kind and expressly discloims
aff liability for any use or minzss of the contents hereof. Greanwich Capital Morkets, Inc. asnumss no responsibility for the accuracy of any material containad herein.

(AC 2004-AR8- SOUTHERN CA
9/01/04 FILE

Table :
% of Aggrepate
Principal Balance Principal Balance
_ Number of Outstanding as of Qutstanding as of
CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
49,885 - 50,000 1 49 885.45 0.02
50,001 - 100,000 10 876,757.52 0.30
100,001 - 150,000 44 5,634,065.17 1.92
150,001 - 200,000 83 14,953,959.14 5.09
200,001 - 250,000 112 25,436,418.74 8.66
250,001 - 300,000 99 27,278,296.53 9.29
300,001 - 350,000 106 34,624,929.27 11.79
350,001 - 400,000 93 34,994,198.06 11.92
400,001 - 450,000 76 32,298,771.93 11.00
450,001 - 500,000 56 26,733,010.98 9.10
500,001 - 550,000 34 17,874,365.86 6.09
550,001 - 600,000 33 18,821,752.80 6.41
600,001 - 650,000 33 21,065,780.04 7.17
650,001 - 700,000 9 6,138,958.28 2.09
700,001 - 750,000 8 5,873,505.95 2.00
750,001 - 800,000 3 2,355,427.23 0.80
800,001 - 850,000 2 1,652,551.24 0.56
850,001 - 900,000 4 3,528,198.85 1.20
950,001 - 1,000,000 3 2,977,754.96 1.01
1,000,001 - 1,050,000 1 1,050,000.00 0.36
1,050,001 - 1,100,000 2 2,183,000.00 0.74
1,250,001 - 1,300,000 1 1,294,040.69 0.44
1,400,001 - 1,450,000 1 1,433,209.19 0.49
1,450,001 - 1,500,000 1 1,480,600.38 0.50
2,950,001 - 3,000,000 1 3,000,000.00 1.02
Total 816 293,609,438.26 100.00

For internal use only. All Amounts subject to change.

(Fri Sep 10 12:47:26 EDT 2004) |jac] Page: 1 of 2




2% RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently vevified by Greemwich
Capital Markets, Inc. Accordingly, Greenwich Capital Markats, Inc. mokes no express ov tmplied representations or warranties of any kind and expressly dirclaims
all liability for any use or misuse of tha contents hereof. Greanwich Capital Markets, Inc. assumes no responsibility for the accuracy of any maserial contained hervin.

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL LTV RATIO: Mortgage Loans the Cutoff Date the Cutofl Date
15.16 - 20.00 3 468,000.00 0.16

20.01 - 25.00 4 903,127.78 0.31

25,01 - 30.00 5 1,178,109.45 0.40

30.01 - 35.00 o 1,444,646.98 0.49

35.01 - 40.00 16 6,051,087.45 2.06

40.01 - 45.00 14 4,958,132.54 1.69

45.01 - 50.00 30 7.,921,782.87 2.70

50.01 - 55.00 25 8,261,099.11 2.81

55.01 - 60.00 47 16,542,590.16 5.63

60.01 - 65.00 61 24,564,381.51 8.37

65.01 - 70.00 127 47.700,695.80 16.25

70.01 - 75.00 251 87,492,284 34 29.80

75.01 - 80.00 217 83,410,892.84 28.41

80.01 - 85.00 2 751,689.00 0.26

85.01 - 90.00 2 988,508.51 0.34

90.01 - 95.00 3 972,409.92 0.33

Total 816 293,609,438.26 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding asof  Outstanding as of

CREDIT SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
620 - 625 14 3,978,780.36 1.36
626 - 630 93 31,676,733.17 10.79
651 - 675 129 45,413,330.12 15.47
676 ~ 700 173 62,214,489.80 21.19
701 - 725 140 50,092,447.57 17.06
726 - 750 108 40,527,163.51 13.80
751 -775 98 39,343,367.27 13.40
776 - 800 51 17,034,137.32 5.80
801 -814 10 3,328,989.14 1.13
Total 816 293,609,438.26 100.00

For internal use only. All Amounts subject to change.

(Fri Sep 10 12:47:26 EDT 2004) [jac] Page: 2 of 2




X% RBS Greenwich Capital |

The irformation contained herein has been prepared solaly for the use of Greenmwick Capital Marksis, Inc. and has not been independently verified by Greenwich
Capital Markets, Inc. Accordingly, Greemwich Capital Markets, Inc. mukes no exprass or implied representations ar warrantias of any kind and expressly diseloims
all liability for any uss or misuse of the contertts hareof. Greenwich Capital Markets, Inc. assumes no responsibility for the acewracy of any material contained herein.

‘AC 2004-AR8- NORTHERN CA
9/01/04 FILE

Table
% of Aggrepate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
54,874 - 100,000 6 468,955,33 0.31
100,001 - 150,000 27 3,387,337.99 227
150,001 - 200,000 36 9,998,369.61 6.70
200,001 - 230,000 71 16,237,162.78 10.88
250,001 - 300,000 70 19,478,809.73 13.05
300,001 - 350,000 67 21,605,010.48 14.47
350,001 - 400,000 63 23,842 029.27 1597
400,001 - 450,000 32 13,518,571.21 9.05
450,001 - 500,000 30 14,470,090.88 9.69
500,001 - 550,000 14 7,265,924.05 487
550,001 - 600,000 9 5,200,104.10 348
600,001 - 650,000 12 7,621,579.19 510
650,001 ~ 700,000 4 2,762,224.91 1.85
700,001 - 750,000 1 712,000.00 0.48
750,001 - 800,000 1 787,192.52 0.53
900,001 - 950,000 1 950,000.00 0.64
950,001 - 995,000 1 995,000.00 0.67
Total 465 149,300,362.05 100,00
% of Aggregate
Principal Balance Principal Balance
Number of Qutstanding as of Outstanding as of
ORIGINAL LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
7.80 - 10.00 1 54,874.00 0.04
15.01 - 20.00 3 259,404.39 0.17
20.01 - 25.00 1 189,000.00 0.13
25.01 - 30.00 5 871,653.38 0.58
30.01 - 35.00 3 744,500.00 0.50
35.01 - 40.00 4 837,120.41 0.56
40,01 - 45.00 5 942,564.74 0.63
45.01 - 50.00 18 4,230,398.53 2.83
50.01 - 55.00 18 5,478,572,38 367
55.01 - 60.00 21 6,383,853.29 428
60.01 - 65.00 33 10,609,198.59 7.11
65.01 - 70.60 52 15,507,366.13 10.39
70.01 - 75.00 152 50,349,087.45 3372
75.01 - 80.00 138 48,915,173.34 32.76
20.01 - B5.00 7 2,616,294.24 1.75
85.01 - 90.00 1 390,038.93 0.26
90.01 - 95.00 3 921,262.25 0.62
Total 465 149,300,362.05 100.00

For internal use only. All Amounts subject to change.

(Fri Sep 10 12:47:26 EDT 2004) [jac] Page: 1 of 2




X% RBS Greenwich Capital

The information contained karein has been prepared solely for the use of Greenwich Capital Markets, Inc, and hat not baen independently ver{fied by Greerwich
Capital Markets, Inc. Accordingly, Greemwich Capital Markets, Inc. makes no express or implied representations or warranties of any kind end expressly disclatms
all Hability Jor any use or misuse of the contents hereof. Greenwich Capital Marksts, Inc. assumes no responsibility for the occuracy of any material contained herein,

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CREDIT SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
620 -625 5 1,685,658.28 1.13
626 - 650 54 18,517,026.57 12.40
651 -675 64 22,297,083.85 14.93
676 - 700 ‘ 80 27,555,420.82 18.46
701 - 725 74 23,119,674.58 15.49
726 - 750 67 19,662,574.00 13.17
781 -775 65 19,465,461.15 13.04
776 - 800 47 14,166,984.17 9.49
801 -818 ‘ 9 2,830,478.63 1.90
Total 465 149,300,362.05 100,00

For internal use only. All Amounts subject to change.

(Fri Sep 10 12:47:26 EDT 2004) [jae) Page: 2 of 2




Total Issue Brlance (USD)
Originsl Mortgage Podl Balance (USD}
Current Mortgage Pool Balance (USD)
Toinl Number of Loans
Average Loan Balance (USD)
1sthen (%age)

2nd fen (%ege)

WA FICO

- Minimum RICO

- Maximum FICO

WALTV

- Minimym LTV

- Maximum LTV

WA DTt

- Minkmym O

- Meximum OT?

WA Age (Months}

WA Remaining Term (Months)
Aquired Loans

North Calformia (% of Poal)
South Calfornia (% of Pool)

Pool Data

Data Entry Rules;

1. Oniy entor data in the fisids highlighted in purple.
2 Pivase onter 0 for blanks,

3. Buckast the data using bast fit rules.

itii Catifiuia

% of State
WA FICO
« Minkmum FICO

« Maximum FICO

WALTV

« Minimum LTV

- Maximum LTv

Highest Zip-Cade Density (% of State)
Zip-Code with Highest Dent

% of State
(WA FICO
Minimum FICO

Maximum FICO

WALTV

Minimum LTV

Maximym LTV

Highest Zip-Code Density (% of State)
Zip-Code with Highest Dens!

Pagetod?

812112004




Pool Data

Rata Eotry Rules;

1. Only enter data in the fields highlighted In purple.
2. Ploase enter 0 for blanka.

3, Bucket the data using best fit rules.

20,01-25.00 332 667.00 947,627.78
25.01-30.00 2619 77200 548,740.04
30.01-35.00 3349 74800 834,360.30
33,01-40.00 3726 749.00 4,5923N.21
40.01-45.00 4242 T07.00 3,226,476.15
45.01-50.00 4870 701.00 7,137,132.02
50.01-55.00 5274 T13.00 12,491,231.96
55.01-60.00 5877 72000 16,539.343.81
60.01-65.00 6323 T05.00 33,553,017.27
65.01-70.00 6340  703.00 58,660,848.77
70.04-75.00 7409 703.00 123,853,899.79
75.01-80.00 7936 709.00 163,955,843.89
80.01-85.00 847  6§9.00 5,882,604.88
. {85.01-9000 89.80  685.00 2,699, 732.65
90.01-85.00
{#5.01-100.00

Page 2017
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321- 340
341 - 360
351380
33%-400
401 - 420
421- 440
441 -450
461 - 430
481 - 500
501 -520
521 - 540
541 - 560

561.680

581 - 600
601 - 20
621 - 640
841 - 660
661 - 680
681 -700
701-720
7Z1-740
741 - 760
761 - 780
784 - 800
801 - 820
> 820

Uninown

Pooi Data

74.24
ENY
1236
nrI1
73.03
7.7
69.53
7055

Data Entry Rules:

1. Only enter data in the fields highlighted in purple.
2 Pleass enter 0 for blanks.

3. Bucket the data using best it rulea.

650.00
670.00
690.00
710.00
730.00
750.00
770.00
789.00

27,958,008.28
45,913,764.83
63,658,331.59
74,825,387.10
57,521,275.12
47,316,418.95
$3,203,275.91
41,377,277.13
19,812,737.09

i
878,176.00

Page3ol?
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1, Only enter data In the fistds highlighted in purpis,
POOl Data 2, Pioase ontor O for bianks.

3. Bucket the data using best fit rules.

0.01-20.00

20.01-25.00 [ 0
265.01-30.00 0 0
30.04-35.00 [ 748 )
35,01-40.00 0 749 0
40.01-45.00 0 07 ]
45,01-50.00 0 701 [
50.01-55.00 [} 713 0
58.01-60,00 [} 720 (4
60.01-65.00 0 709 0
85.01-70.00 ] 703 Q
70.09-78.00 ] 703 [
75.01-80.00 0 708 [
50.01-85.00 81.53 689 5384620
35.01-90.00 ‘ 100 635 2659733
90.01-95.00 100 675 3271353
95.01-100.00 ;
|Purchase 7697 71800 179,241,014.97
Cash-OutRefinancing 69.12  695.00 190,948,704.72
Refinancing 69.51  709.00 68,004,863.99

421.626,574.36

X 10,161,075.03
2nd Home 7236 13100 6,406,934.2%

H Pepedof7?
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Pool Data

Dsta Entry Rules;

1. Only enter datw in the fiolds hightightad in purple.
2. Pleass ontor 0 for blanks,

& Bucket the data using best fit rules.

216,674,188.50
103,268,272.06

284,519,754.30
111,848,11264
35,557,955.18

6,268,761.56

Page 50f7



Pool Data

0.01-%.00
5,01 - 10.00
10.01 - 15.00
15.01-20.00
20.01-2500
25.01 - 30.00
30.01-35.00
35.01 - 40.00
40.01- 4500
45.01-50.00
£0.01 - 55.00
> 55.00
Uninown

70.83

a7
69.91
7280
7141

728.00

658.00
710.00
715.00
702.00

Dats Entry Rules:

1. Only enter data in the fields highlighted in purple.
2 Pleana enter 0 for blanks.

9. Bucket the data using best fit rules.

339,21.1

2,713,261.91
7,759,242.20
24,584,563.43
49,704,554.27
98,829,873.73
189,973,350.11
16,005,237.00
798,167,32

47,487,112.60

Page 6ol 7
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'_'I Dats Entry Rules:
1. Only enter data in the flelda highiighted in purple.
POOI Data 2. Plvasse enter O for blanks,

3, Bucket the data using bast fit rules.

175,395,992.81
7,772.825.41
3.250,509.25

1,077,625.49
2,026,400.00
2B,164,925.85

,750.00
8,012,288,11
483,290.31
667,000.00
902,000.00
1.634,955.37
3,600,781.86

§$§62P555829888289R6§P§ﬁ

MD 9,443,978.60
ME

L] 2,782.431.84
MN 3,568,418.98

2,522,831.70

7230 71200 441,000.00

J19.1
13,726,003.76

*ARRTREEEEREEEEE

7785  689.00 2,366,940.11

i
- x

2,798,276.93

$323355SAI2 838

H Page 7017
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Total Issue Balance (USD)
Original Mortgage Pool Batance (USD)
Current Mortgage Pool Batance (USD)
Tota!l Number of Leans
Average Loan Balance (USD)
1st lien (S%bage}

2nd lien (age)

WA FICO

- Minimum FICO

- Maximum FICO
WA LTV

- Minimum LTV

- Maximum LTY

WA DT

- Minimum DT1

- Maximurm DT1

WA Age (Months)
lwA Remaining Term (Mornths)
Aguired Loans

North California (% of Pocl)
South Califomia (% of Pool)

Pool Data

Data Entry Rules:
1. Only enter data in the fields highlighted In purple.

2. Please enter O for blanks.

3. Bucket the data using best fit rules.

% of State
WA FICO
- Minimum ACO

- Maximum FICO

WA LTV

- Minimum LTV

- Maximum LTV

Highest Zip-Code Density (% of State)
Zip-Coda with Highest Density

WA FICO
{Minimum FICO

Maximum FICO

WA LTV

Minimum LTV

Maximum LTV

Highest Zip-Code Density (% of State)
Zip-Code with Highest Density

Mortgage Type

888,815,971 -]
Loan-to-Yalue 888,615,971 8
FICO 888,615,971 -]
|Purpose 888,615,971 8
Occupancy 888,615,971 8
Loon Balance 888,815,671 - ]
Property Type 688,615,071 -]
Docurnentation Type 889,615,974 s
Fixed Period 888,615,971 -]
Debt-to-income Ratio 838,615,671 9
Gecgraphic Distribution 888,815,671 4’_‘

Beck

Page1of 7
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I—I Pool Data

ORI Ty

Dama Entry Rules:
1. Only enter data In the fields highlighted In purple.

2. Piease enter 0 for blanks,
3. Bucket the data using best fit rules.

IClassic 3Dyt FRM

Classic 15yt FRM

Classic ARM 72.28  708.00 888,615,971 36
Chassic 1830 Balkon

Classic 5/1 Hybrid

Classic 51 10 Hybrid

5/t Hybrid w3 year KO teature

0.01-20.00 846,778.39
20.01-25.00 23.20  709.00 1,808,421.60
25.01-30.00 2177 751.00 3,240,978.53
30.01-35.00 3333 73300 3,218,587.23
35.01-40.00 3743 739.00 9,119,632.05
40,01-45.00 4298 727.00 9,028,100.04
45.01.50.00 48.04 71500 17,661,014.63
50,01-55.00 52.77 719.00 25,258,134.16
55.01-60,00 58.15  717.00 36,807,043.28
60.01-85.00 63.09 712.00 60,266,173.81
65.01.70.00 68.26 767.00 112,297,755.46
70.04-75.00 74,11 70100 239,909,673.12
75.01-80,00 79.39  708.00 332,435,979.38
60,01-65.00 84.24 694.00 13,224,154.11
85.01.90.00 89.55  706.00 10,508,793.46
90.01-25.00 . 94.64  694.00 12,984,752.11
165.01-100.00 %

Page 207
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I_‘I Qara Entry Rules:
1. Only enter data in the fields highlighted in purpte.
POOI Data 2, Please enter 0 for blanks.
: 3. Bucket the data using best fit rules.

61,797,174.66
841 - 660 7439  650.00 90,939,593.49
861 - 680 73.76  670.00 123,010,749.04
631 .700 7257 690.00 138,805,599.67
701 -720 72.10  710.00 124,728,750.09
721740 7206 730,00 101,413,6759.17
744 - 760 71.84  750.00 102,385,027.55
764 - 780 69.72 770.00 85,455,568.30
781 - BOD 69.96  789.00 45,267,875.39
801 - 820 95,634.21

H Page 30f 7




imwmda;l the fiaids highlighted | rple.
I I . n the 8 highlig! A pu
pOOI Data 2. Please enter 0 for blanks.

3. Bucket the data using best fit rules.

[-N-B-N-N-R-Nol-NogoNoN-Rual

D000V O0O00O00VDOOC0O

Purchase o 7745 720.00 "~ 312,005,401.16

Cash-OulRefinancing 69.01 698,00 422,817,523.98
|Refinancing \ 70.80  708.00 153,703,046.22

-9 ¥ g BalAne: i
Ownet 7238 706.00 826,639,324.6

Investment 69.45  730.00 39,889,067.47
2nd Home 73.83 739.060 22,087,579.24

H Pagedof 7



Dats Entry Rules:
1. Only enter data In the fields highlighted In purple.
I l Pool Data 2. Piease enter 0 for blanks.

3, Bucket the data using best fit rules,

C L Bafane
7103  713.00 149,200,487.51

73.03  707.00 414,315,451.35
73.59  705.00 221,831,760.44
6825 709.00 103,268,272.06

566,986,880.97

7441 70800 194,358.786.17.
7464 11568 94,124,715.16
707 705.00 33,145,589.06

: AREC B
75.88  707.00 249,180,966.95
7839  725.00 3,257,242.80
71,70 701.00 504,791,498.05

7162 748.00 18,279,222.13

H Pege5at7




l__l Dara Enuy Rules:
. 9. Only enter data in the fields highlighted in purple.
POOI Data 2. Piease enter 0 for dianks.

3. Bucket the data using best fit rules.

0.01-5.00 7419 722,00 "1,184,204.30

5.01 - 10.00 69.81  710.00 960,324.96
10,01 . 15.00 69.42 71400 10,864,547.01
15.01 - 20.00 7042 723.00 25,772,902.72
20.01 - 25.00° 70.59  713.00 57,198,810.57
25.01 - 30.00 71.60  704.00 111,071,163.73
30.01 - 35.00 73.82 705.00 201,880,340.86
35.01 - 40,00 73.84 €90.00 338,783,133.66
40.01 - 45.00 T2.82  723.00 26,249,734.80
45.01 - 50.00 76.99 698.00 1,123,167.32
50.01.6600 - 420,600.00
> 65.00

Unknown - 66.90  732.00 113,107,041.43

H PageBot7 . ©/21/2004




Data Eniry Rules:
1. Only enter data in the fields highlighted in purpie.
I l Pool Data 2. Please enter 0 for bianks,

3. Bucket the data using best fit nles.

0.55

1,118,704.79

14,764,016.27

442,909,800.31

24,238,534.79

1,382,181.23

4,338,515.81

82,374,416.78

5,260,535.67

294,750.00

1,408,655.06

18,142,251.57

2.284,489.78

2,241,950.00

1,166,000.00

2,317,370.51

11,428,037.14

14,483,588.61

133,600.00

M1 15,282,217.73

MN 13,098,016.36
MO
Ms

MT 1,184,208.68

NG 2,460,897.12

NO ¥

NE 1,319,438,

N ' 394,392.92

N 7322 706.00 61,219,653.35

NM 65.83  752.00 597,178.22

NV 7298 710.00 21,273,641.88

NY 7134 705.00 28,428,820.90

oH 7185 705.00 11,236,916.08

oK $13,496.76

OR 7,108,962.18
oT
PA
PR

R 3,614,832.25

sc 7072 722.00 5,398,221.97

sD 4
™
s

™ 78.67 11,155,929.

ur . 1,958,817.21
VA
Vi
vT
WA
Wi
wv

wy 76.03 73600 691,400.00

H PageTol?
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Z_INDXD4AR8_SUB_MKT - Price/Yield - B2

Balance
Coupon
Settle
Prepay
Default
Loss Severity
Servicer Advances
INDICES

Optional Redemption

WAL

Mod Dumn 30360

Principal Writedown

if Collat Group Loss (Collat Maturity)

$20,999,000.00
274
9/23/2004

8 CPR
0.715 CDR
30%

100%
FLAT

Call (N)

16.44
12.75

109.23 (0.00%)
30,887,155,02 (2.21%)

Delay
Dated
First Payment

10 CPR
1.082 CDR
30%

100%
FLAT

call (N)

13.83

11.00

202.88 (0.00%)
33,501,568.25 (2.40%)



-0
9/23/2004
10/25/2004

15 CPR
1.563 CDR
30%

100%
FLAT

call (N)

10.02

8.48

249.23 (0.00%)
34,642,751.65 (2.47%)

index
Muit / Margin
Cap / Floor

20 CPR
2.103 CDR
30%

100%
FLAT

cali (N)

7.70

6.74

414.00 (0.00%)
35,373,034.03 (2.53%)

LIBOR_1MO | 1.74
1/1.00
999/1.00

25 CPR
2.688 CDR
30%

100%
FLAT

Call (N)

6.14
5.50

84.42 (0.00%)
35,851,766.18 (2.56%)

WAC
NET

30 CPR
3.249 CDR
30%

100%
FLAT

Call (N)

5.10

4.64

253.81 (0.00%)
35,508,161.81 (2.54%)




2.063428022 WAM 360
1.68193 WALA 0

50 CPR
5.936 CDR
30%

100%
FLAT

Call (N)

3.14
2.95

0.13 (0.00%)
34,766,782.94 (2.48%)




Z_INDX04AR8_SUB_MKT - Price/Yield - B2

Balance
Coupon
Settle

Prepay
Default

Loss Severity
Servicer Advances
INDICES

Optional Redemption

WAL

Mod Dum 30360

Principal Writedown

1 Collat Group Loss (Collat Maturity)

$20,999,000.00
2.74
0/23/2004

6 CPR
0.529 CDR
40%

100%
FLAT

Cali (N)

18.51

12.79

08.65 (0.00%)
30,900,089.18 (2.21%)

Delay
Dated
First Payment

10 CPR
0.8 COR
40%
100%
FLAT
Call (N)

13.86

11.15

324,19 (0.00%)
33,676,307.88 (2.41%)




0
9/23/2004
10/25/2004

15 CPR
1,173 CDR
40%

100%
FLAT

Call (N)

10.20
8.62

~ 265.58 (0.00%)
35,274,411.36 (2.52%)

Index
Mult / Margin
Cap / Floor

20 CPR
1.587 CDR
40%

100%
FLAT

Call (N)

7.86

6.86

777.52 (0.00%)
35,793,890.25 (2.56%)

LIBOR_1MO } 1.74
1/1.00
999 /1.00

25CPR
1.982 CDR
40%

100%
FLAT

Call (N)

8.28

5.61

785.09 (0.00%)
36,092,213.66 (2.58%)

WAC
NET

30CPR
2.439 CDR
40%

100%

- FLAT
Call (N)

519

4.72

139,47 (0.00%)
36,162,893.08 (2.58%)




2.063428022 WAM 360
1.88183 WALA 0

50 CPR
4,483 CDR
40%

100%
FLAT

Call (N)

3.22

3.02

1,816.83 (0.01%)
35,498,407.83 (2.54%)




Z_INDX04AR8_SUB_MKT - Price/Yield - B2

Balance
Coupon
Settle

Prepay

Default

Loss Severity
Servicer Advances
INDICES

Optional Redemption

WAL

Mod Dumn 30360

Principal Writedown

i} Collat Group Loss (Coilat Maturity)

$20,999,000.00
2.74
9/23/2004

8 CPR
0.715 CDR
30%

100%
'FLAT

Call (N)

16.44

12.75

109.23 (0.00%)
30,887,155.02 (2.21%)

Delay
Dated
First Payment

10 CPR
1.082 CDR
30%

100%
FLAT

Call (N)

13.63

11.00

202.88 (0.00%)
33,591,568.25 (2.40%)




0
9/23/2004
10/25/2004

15 CPR
1.563 CDR
30%

100%
FLAT

Call (N)

10.02

8.48

249.23 (0.00%)
34,642,751.85 (2.47%)

Index
Mult / Margin
Cap / Floor

20 CPR
2.103 CDR
30%

100%
FLAT

Call (N)

7.70

6.74

414.00 (0.00%)
35,373,034.03 (2.53%)

LIBOR_1MO | 1.74
1/1.00
999/ 1.00

25 CPR
2.688 CDR
30%

100%
FLAT

Call (N)

6.14
5.50

84.42 (0.00%)
35,851,795.18 (2.56%)

WAC
NET

30 CPR
3.249 CDR
30%

100%
FLAT

Cali(N)

5.10

4.64

253.91 (0.00%)
35,508,161.81 (2.54%)




2.063428022 WAM 360
1.68193 WALA 0

50 CPR
5.9368 CDR
30%

100%

. FLAT
call (N)

3.14

2.95

0.13 (0.00%)
34,766,782.94 (2.48%)
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Indymac 2004-ar8

Total Issue Balance (USD) % of State
Original Mortgage Pool Balance (USD) WA FICO
Current Mortgage Pool Balance (USD) ~ Minimum FICO
Total Number of Loans - Maximum FICO
Average {.oan Balance (USD) WALTV
18t lien (%age) - Minimum LTV
2nd lien (3bage) - Maximum LTV
WA FICO Highest Zip-Code Density (% of State)
- Minlmum FICO Zip-Code with Highest Density
- Maximum FICO
WA LTV %
- Minimum LTV % of State
- Maximum LTV WA FICO
WA DTI Minimum FICO
- Minimum OT! Maximum FICO
- Maximum DT1 WA LTV
WA Age (Months) Minimum LTV
WA Remaining Term (Months) Maximum LTV
Aquired Loans - Highest Zip-Code Density (% of State)
North California (% of Pool) Zip-Code with Highest Density
South California (% of Pool)
Weighted  Weighted Principal Balance
. Average Average Qutstanding as of
PRODUCT: LTV FICQ the Cutoff Date
1 YR MTA Nag Am 72.28 708 888,615,971.36
Total 72.28 708 888,615,971.36
Weighted  Weighted Principal Balance
Average Average Outstanding as of
ORIGINAL LTV: LTV FICO the Cutoff Date
<= 20.00 17.69 722 846,778.39
20.01 - 25.00 23.20 709 1,808,421.60
25.01 - 30.00 27.77 751 3,240,978.53
30.01 - 35.00 33.33 733 3,218,587.23
35,01 - 40.00 37.43 739 9,119,632.05
40,01 - 45.00 42.98 727 9,028,100.04
45,01 - 50.00 48.04 715 17,661,014.63
50,01 - 55.00 52.77 719 25,258,134.16
55.01 - 60.00 58.15 717 36,807,043.28
60.01 - 65.00 63.09 712 60,266,173.81
65.01 - 70.00 68.26 707 112,297,755.46
70.01 - 75.00 74.11 701 239,909,673.12
75.01 - 80.00 79.39 708 332,435,979.38
80.01 - 85.00 84.24 694 13,224,154.11
85.01 - 90.00 89.55 706 10,508,793.46
$0.01 - 95.00 94.64 694 12,984,752.11
Total 72.28 708 888,615,971.36

For inmernal use only. All Amounts subject to change.

(Thu Sep 9 14:42:17 EDT 2004) {jae] Page: 1 of §



Weighted  Weighted Principal Balance

Average Average Outstanding as of

FICO SCORE: LTV FICO the Cutoff Date
N/A 78.90 0 2,495,740.25
601 -620 75.51 620 1,920,579.54
621 -640 72.51 632 61,797,174.66
641 -660 74.39 650 . 90,939,593.49
661 -680 73.76 670 123,010,749.04
681 -700 72.57 690 138,805,599.67
701 -720 72.10 710 124,728,750.09
721 - 740 72.06 730 101,413,679.17
741 -760 71.84 750 102,385,027.55
761 -780 69.72 770 85,455,568.30
781 - 800 69.96 789 45,267,875.39
801 - 818 68.74 807 10,395,634.21
Total 72.28 708 888,615,971.36
%  Weighted , Balance

with Average of Loans

ORIGINAL LTV: Ml FICO With MI
<= 20.00 0.00 722 0.00
20.01 - 25.00 0.00 709 0.00
25.01 - 30.00 0.00 751 0.00
30.01 - 35,00 0.00 733 0.00
35.01 - 40.00 0.00 739 0.00
40,01 - 45.00 0.00 727 0.00
45,01 - 50.00 0.00 715 0.00
$0.01 - 55.00 0.00 719 0.00
55.01 - 60.00 0.00 717 0.00
60.01 - 65.00 0.00 712 0.00
65.01 - 70.00 0.00 707 : 0.00
70.01 - 75.00 . 0.00 701 0.00
75.01 - 80.00 0.00 708 0.00
80.01 - 85.00 96.23 694 12,726,169.00
85.01 - 50.00 100.00 706 10,508,793.00
90.01 - 95.00 100.00 694 12,984,752.00
Total 4.08 708 36,219,714.00
Weighted  Welghted Principal Balance

. Average Average Ontstanding as of

PURPOSE: LIV FICO the Cutoff Date
Cash Out Refinance 69.01 698 422,817,523.98
Purchase ' 77.45 720 312,095,401.16
Rate/Term Refinance 70.80 708 153,703,046.22
Total 72.28 708 . 888,615,971.36

For internal use only. All Amounts subject to change. (Thu Sep 9 14:42:17 EDT 2004) {jac] Page: 20f$




Principal Balance

Weighted ~ Weighted
Average Average Outstanding as of
OCCUPANCY: LTV FICO the Cutoff Date
Primary 72.38 706 826,639,324.65
Investor 69.45 730 39,889,067.47
Second Home 73.83 739 22,087,579.24
Total 72.28 708 888,615,971.36
Weighted  Weighted Principal Balance
Average Average Outstanding as of
CURRENT BALANCE: LTV FICO the Cutoff Date
49,885 - 50,000 53.55 745 349,788.08
50,001 - 100,000 65.57 718 13,605,744.40
100,001 - 150,000 70.39 713 47,428 379.65
150,001 - 200,000 72.28 713 87,816,575.38
200,001 - 250,000 72.88 707 108,045,985.69
250,001 - 300,000 72.76 704 109,151,111.24
300,001 - 350,000 72.61 710 104,748,460.11
350,001 - 400,000 74.02 706 92,369,894 31
400,001 - 450,000 73.40 706 76,391,071.33
450,001 - 500,000 74.86 705 63,336,004.41
500,001 - 550,000 73.57 706 41,398,204.93
550,001 - 600,000 72.02 701 40,706,479.77
600,001 - 650,000 7227 696 42,158,320.46
650,001 - 700,000 68.99 715 14,453,944.26
700,001 - 750,000 66.43 711 -10,925,454.44
750,001 - 800,000 66.01 704 7,053,941.93
800,001 - 850,000 65.07 728 4,944,854.24
850,001 - 900,000 71.64 760 3,528,198.85
900,001 - 950,000 . 71.39 692 2,809,500.00
/950,001 - 1,000,000 63.82 701 6,953,207.62
1,000,001 - 1,050,000 60.00 749 1,050,000.00
1,050,001 - 1,100,000 66.47 705 2,183,000.00
1,250,001 - 1,300,000 65.00 743 1,294,040.69
1,400,001 - 1,450,000 65.00 688 1,433,209.19
1,450,001 - 1,500,000 65.00 777 1,480,600.38
2,950,001 - 3,000,000 37.50 761 3,000,000.00
Total 72.28 708 888,615,971.36

For internal use only. All Amounts subject to change.

(Thu Sep 9 14:42:17 EDT 2004) [jae] Page: 3 of 5



Weighted  Weighted Principal Balance

Average Average Qutstanding as of

PROPERTY TYPE: LTV FICO the Cutoff Date
Single Family 71.23 706 566,986,880.97
PUD 74.41 708 194,358,786.17
Condominium 74.56 717 82,792,445.20
Two-Four Family 71.07 705 33,145,589.06
Townhouse 75.26 706 11,332,269.96
Total 72.28 708 888,615,971.36
———— ————1

Welghted  Weighted Principal Balance

Average Average Outstanding as of

DOCUMENTATION: LTV FICO the Cutoff Date
Stated Documentation 71.70 701 504,791,498.05
Full/Alternate 75.88 707 249,180,966.95
No Income / No Asset 66.90 732 113,107,041.43
Fast Forward 71.62 748 18,279,222.13
Limited Documentation 78.39 725 - . 3,257,242.80
Total 72.28 708 888,615,971.36
Weighted  Welghted Principal Balance

Average Average Outstanding as of

Fixed Period ' LTV FICO the Cutoff Date
1 72.28 708 888,615,971.36
Total ' 72.28 708 888,615,971.36
Weighted  Weighted v Principal Balance

Average Average Outstanding as of

DTL: LTV _ FICO the CutofT Date
<= 0.00 66.90 732 113,107,041.43
0.01 - 500 74.19 722 1,184,204.30
501 - 10.00 69.81 710 960,324.96
10.01 - 15.00 69.42 714 10,864,547.01
1501 - 20,00 70.42 723 25,772,902.72
2001 - 25.00 70.59 713 57,198,810.57
25.01 - 30.00 71.60 704 111,071,163.73
30.01 - 35.00 73.82 705 201,880,340.86
35.01 - 40.00 73.84 699 338,783,133.66
40,01 - 4500 : 72.82 723 26,249,734.80
45.01 - 50.00 76.99 698 1,123,167.32
50.01 - 53.08 81.00 748 420,600.00
Total 72.28 708 888,615,971.36

For internal uss only. MlAmMmbjeawdmmgg (Thu Sep 9 14:42:17 EDT 2004) [jac] Page: 4of 5




Weighted  Welghted Principal Balance
Average Average Ontstanding as of
STATE: LTV FICO the Cutoff Date
Alabama 78.47 682 1,118,704.79
Alaska 78.75 697 314,610.55
Arizona 75.67 722 14,764,016.27
Arkansas 75.00 673 161,250.00
California 70.36 707 442 ,909,800.31
Colorado 74.10 710 24,238 534.79
Connecticut 73.38 693 10,525,113.22
Delaware 74.07 693 4,338,515.81
District of Columbia 73.58 706 1,382,181.23
Florida 75.28 710 82,374,416.78
Georgia 74.49 692 4,750,614.09
Hawaii 74.07 705 5,260,535.67
Idaho 67.54 694 1,408,655.06
inois 73.87 709 18,142.251.57
Indiapa 80.95 732 2,284,489.78
lowa 75.C0 694 294,750.00
Kansas 75.45 722 2,241,950,00
Kentucky 71.01 700 1,166,000.00
Louisiana 68.99 702 2,317,370.51
Maine 80.00 621 133,600.00
Maryland 75.35 694 14,483,588.61
Massachusetts 71.00 721 11,428,037.14
Michigan 74.95 700 15,282,217.73
Mimesota 73.59 712 13,098,016.36
Missouri 68.15 716 4,983,456.44
Montana 7742 734 1,184,208.68
Nebraska 77.06 733 1,319,458.00
Nevada 72.98 710 21,273,641.88
New Hampshire 45.17 667 394,392.92
New Jersey 73.22 706 61,219,653.35
New Mexioo 65.83 752 597,178.22
New York 71.34 705 28,428,820.90
Nerth Carolina 77.48 729 2,460,897.12
Ohio 77.85 705 11,236,916.08
Oklahoma 78.12 719 513,496.76
Oregon 7293 716 7,108,962.18
Pemnsylvania 77.27 691 -8,318,332.29
Rhode Island 73.01 691 3,614,832.25
South Carolina 70.72 722 5,398,221.97
Tennessee 66.10 715 2,385,206.95
Texaa 78.67 704 11,155,929.83
Utah 79.32 735 1,958,817.21
Virginia 75.57 702 25,602,962.27
Washington 74.36 714 11,682,476.80
Wisconsin 74.28 707 2,667,488.99
Wyoming 76.03 736 691,400,00
Total 72.28 708 888,615,971.36
— 3

For inernal use only. All Amounts subject to change.
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% RBS Greenwich Capital

The information mewpmmwﬁrhmqmdcwm Due. i hap nct boes indeprnimtly verified by Greenwion

Capisd Marksn, Jic. Accordingly, Greenwich Captidd Markew, Jnc. mekm we cxproe or incplied repeesentations or werrenttes of oy bind end exprasly dirclaims
ol Lability for vy uee or minae of U contans hervsf. Greemwick Capitad Markets, Jre. axmen s ne respomitnion Jor tae accuracy of ey matvridl contained hervin
INDYMAC 2004.AR8- NINA LOANS
$/01/04 FILE
Tota} Corrent Ratance: 113,107,041
Number Of Loaas: 420
Mintmum
Average Current Balance: $269,302.48 $56,869.43
Average Original Batance: $269,525.83 $57,000.00
Welghied Average Current Mertgage Rale: 2384 % 1.250
Welghted Average Groms Margis: 3148 % 2300
Weighted Avernge Mazimnm Morigage Rate: 9933 % 8950
‘Weighted Average Original Ltv Ratio: 6690 % 1290
Weighted Average Negative Amorthiation Limit: 110.00 % 110.00
Welghtsd Average Paymeat Cap: 750 % 7.50
Weightod Average Recast Prequency: 60 60
‘Weighted Average Credit Bcore: 732 680
‘Weighted Average Origtan) Term: 360 months + 360
Welghted Average Remsining Term: 360 months 357
Weightert Average Montin To Rok: 1 months 1
Weighted Average Rate Ad) Prequency 1 months 1
Finl Payment Date: Jul 01, 2004
Maturity Date: Jun 01, 2034
‘Top State Concentrations ($): 65.84 % California, 6.20 % New Jersey, 6.03 % Florida
Zp Code C [0 1.15 % 92806 (Anaheim, CA)
Table
% of Aggregate
Principal Balance Principal Ealance
Number of o oo ¢ gasof
INDEX: M Loany the Cutoff Dats the Cutofl Date
MTA 420 113,107,041.43 100.00
Totad 420 113,107,041.43 100.00

For interrcal use only. All Asactmts subjea o changs.

(Tha Sep 9xxuzimtm)n-;mxofs

Maxizum
$982,743.51
$985,000.00

5483 %
4.000 %
9950 %
80.00 %
110.00 %
750 %
60
818

360 months
360 months
1 months
1 months

Oct 01, 2004
Sep 01, 2034
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¥ RBS Greenwich Capital

Do informasom comtained et in e baan propared selely for h v of Cronewithy Coptinl Marksts, Jue. gud hos nct been ndgyendantty werghed by Oreotwich
Greoemoh

mqmmw-mg{mmw wﬁ;m:mu wn;fn‘:’#’:‘uxz&;mm
% of Aggregats
Prudp- Batancs  Priscipal Bataoce
Number of dogmo! O g 23 0f
CURRENT BALANCE: Mortgags Loss M _tbe Cagots Data_
55,855 - 100,000 24 1.919,154.81 170
100,001 - 150,000 438 6,174,496.29 5.46
130,001 - 200,000 64 11,451,047.92 10.12
200,001 < 250,000 3 16,530,939.95 14.62
250,003 - 300,000 68 18,812,718.29 16.63
300,008 - 350,000 46 14,826,248.26 3.1
350,001 - 400,000 33 13,074,675.65 1156
400,001 - 450,000 21 8,812,290.73 179
450,001 - 500,000 2 9,964,493.83 8.81
500,001 - 550,000 14 7,325,837.19 648
550,001 « 600,000 2 1,163,884.08 1.03
600,001 - 650,000 1 648,510 0457
650,001 - 700,000 1 670,000.00 0.59
70,000 - 750,000 1 750,000.00 0.66
950,001 - $82.744 1 982,743.51 0.87
Toiad ’ 420 113,107,04].43 100.00
% of Aggregate
Principal Balance Principal Balante
Namber of [+ ng a3 of Outstanding s of
CURRENT MORTGAGE RATE: Mo Losm the Cutoff Date the Cutoff Date
1.250 . 5.250 281 74,461,808.00 65.83
395 - 4,000 7 2,226737.16 p R
4001 - 4.250 12 5,116,441.99 4.52
4.251 - 4.500 16 3,831,374.92 3.39
4,501 « 4750 51 13,002,062.88 11.50
4781 . 5,000 49 13,324,244.07 1178
5001 - 5250 2 580,666,73 0.51
525} - 5450 2 563,705.68 0.50
Total 420 113,107,041.43 100.00
9% of Aggregute
Principsl Babance  Priscipal Balauce
Nuuwber of O g as of Catstanditg as of
ORICINAL TRRM: M Loams the Cuf ty e CutarT Date
360 . 420 113,107,041 .43 100.00
Totsl 420 113,107,041.43 100.00

M ———

%% of Aggregate
Principal Balwoce  Principal Balance
Nuwsber of On diny o1 of O ding s of
REMAINING TRRM: Mortgege Losas the Catoft Date the Cutaft Date
as7 1 278,073.70 0.25
388 3 560,400.86 0.50
k) 135 37,806,758.87 33.43
350 281 74,461,808.00 65.83
Total 420 - 113,107,041.43 100.00

For interal use oaly. All Amounts subject ts chings.

(Tho Swp 9 12122 EDT 2004) {fme] Pags: 2075
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o coctuined herein bar bees prepered seisiy for e ure of Oroamwich Caplst Markats, Ine, and bar mct bitn indaperiettly vavifiad by Grewewish
&padunba e Acesrcangly, Oresnwich Copnol Markes, k-m»wn@dmwwwntqmdqmdyﬁm

dll liabilty for oy oe or muruse of e conemss havecf. Grewows

ok Coptrel Jerkets, D¢, sssumct e MsponeSiiny fir e ascurecy of oy materiel tootsined herein.

% of Aggregate
Principxi Bslance  Princtpal Babnee
Number of COubstanding msof  Outstanding a5 of

PROPERTY TYPE: Mostgage Loany ibe Cutoft Date the Cutedt
Single Pamity 323 87,257,457.67 AN
PUD 65 19,417,902.29 1747
Condominivm 2% 5,595,437.45 4,95
Townhouse 4 836,244.02 0.74
Toial 420 113,107,041.43 100,00
% of Aggrepate
Pfhdw Relance Principsl Basance
Number of diag ws of Omni g a8 of
PURPOSE CODE: M Loanms the Catoff Date the Catof Date
Cah Ot Refinancs 264 68,911,072.58 §0.93
Rate/Tarm Refinsnce 87 23,396,064.92 2068
Purchuse 69 20,799,903.93 18.39
Total 420 113,107,041 43 100.00
% of Aggregate
Ptiocipal Balsace  Principal Balance
Nomber of On ding a3 of O g a5 of
OCCUPANCY: M e Loans the Cutoft Date the Cutofl Date
Primzy 420 113,107,041 43 100.00
Yota 420 113,107,041 .43 100,00
“ of Ageregate
Principal Balance Princips) Balancs
Number of On e of Onistanding 8 of
DOCUMENTATION: ape Loans the Cutolt Dute the Culafl Dats
No Incoms / No Aset 420 113,107,041.43 100.00
Total 420 113.107,041.43 100.00
% of Agzregate
Principel Balance  Priacipx Balance
. Number of On ding a3 of Oulsiandting as of
SILENT SRCOND: Mottgage Lasns the Culolt Date the Cutolf Date
No Silant Second 405 108,895,227.42 96.28
Silent Sacond 15 ~4,21),31401 372
Totsd 420 113,107,041 43 100.00
% of Aggregate
Princiel Bulsnct Priscipa Bajance
Kumber of [ g a3 of On ding as of
GROSS MARCIN: Mortguge Loans the CainfT Dute (b Cutoft Date
2.300 . 2500 14 5,363,932.16 4.74
2501 - 2750 34 11,986,798.95 10.60
2753 - 3.000 44 11,717,100.92 10.36
3.001 - 3.2%0 134 33,459,332.88 29.58
2351 - 2.500 176 45,198,499.07 40.84
3501 - 37% 14 3,615,666.73 320
3,751 - 4.000 4 765,705.68 0.68
Total 420 113,107,041 43 : 100.00

For ternal ooe only. Al Amotnis sadject to changs.

(Tho Sep 9 13:1%:22 EDT 2004) [ja) Prge: 3of 3




X% RBS Greenwich Capital

The infarmuzton comeinnd hevrin s bovn pripered solely for the ury of Greemwich Capiscd Mavksts, Iuc. and hes rct bows indspmcderdly worifisd by Greswwioh .

Capinmd ddbtote. .

Accordingly, Oreeneich Capcal Merkwts, by, makaw 80 cxprase or impliod represestanions or warremter of eny kind and oprestly

o Badrityy fov any e or minge &t contwes hereof. Oreemwich Capital Markets, 5. attumer no resporaibility for the erairacy of oy masenel conteined hervin,

% of Aggregste
Principst Balance Principal Ratrnce
Namber of o asof  Outstanding m of
MAXIMUM MORICACE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
8.950 - 9,000 8 1,909,913.04 1.69
5.251 « 9.950 412 111,197,128.39 98.31
Tota 420 113,107,04).43 100.00
% of Aggregats
Princpai Buence  Principal Balance
Nomber of o gl O ng K3 O
ORIGINAL LTV RATIO: Mortgage Loans the Caioff Date the Cutoff Date
1250 - 15.00 1 64,500.00 0.06
15,01 - 20.00 1 250,000.00 022
20,01 - 2500 3 248,000,00 02
25,01 - 30.00 6 977,706.43 0.86
30,01 - 35.00 4 1,331,860.30 118
3801 - 40.00 9 1,796,650.20 159
40.01 - 45.00 8 1,822,183.86 161
4501 - 50.00 21 4,830,657.20 427
50,01 - 38.00 19 513031478 4.54
55.01 - 60.00 40 11,649,116.97 10.30
6,01 - €5.00 41 10,941,821.98 9.67
£5.01 - 70.00 60 15,628,658.82 13.82
7.0 - 7500 147 41,740,368.44 36.90
75,01 - §0.00 60 16,695,142.45 14.76
Total 420 113,107,041 43 100,00
% of Agpresate
Principal Bajance Frincipal Balance

Number of © ing na of o ol
CREDIT SCORE: Morigage Loutis thbe Cutoff Date by Cutsff Date
€0 . 00 85 24924 981.25 20
L -728 m 30,888,982.74 27.31
726 - 7% . 84 21,336410.27 18.36
75 -5 76 19,409,362.10 17.16
776 - 90D 50 13,226,425.10 11.69
801 - 818 14 3.320,879.97 2.94
Total 420 113,107,041.43 100.00
% of Aggregatc
Princips) Bulance  Principal Batasce
of Ostsaniisgs ol O g 23 of
PREPAY PENALTY TERM: Morigage Losns ke Cutofl Date the Cutoff Date
° 21 5,410,258.07 478
12 A 10,481,588.14 .27
2% 2 $10,000,00 on
26 : 373 _96,405,195.22 85.23
Total 420 12,107.041 .43 100.00

For intemal nse only. AR Amounis subject to changs.

{Thu Sep 9 13:19:22 EDT 2004) fjue} Page: 4 of S




%% RBS Greenwich Capital

The snformation ontxined heretn has deen prepared salely for the urt of Orvermach Capiral Markew, Ing, #ad hcm not bren independertly varificd by Orewnwich
Capitad Morkets, Ine. Accerdingly, Gresemwich Coptal Merkets, e, wekes ne £1prens or ispliad reprasomstions or warrantiss of srip kind end carestly dlaclatms
ol Hiadility o e x0v or minwe of he contots Mereef, Greemwich Ceopioal Markus, Bue. csmomen ne NI for the securacy of %y metenisk contuined horeoy.

% of Aggregate

Prindpal Balance Principal Balance

Number of O mol O nof

STATE: Morigage Loans the Cutoff Data the Cutof? Date
Califormia 249 T4,466,972.76 65.84
New Jersey 25 7,011,916.78 6.20
Florida 2 6,820,286.79 6.03
Colorado 15 2,632,06).34 233
MERNesots - 13 2,288,409.89 202
Somh Carciina 7 2,175,341.58 192
Ttinots 6 1,800,319.34 1.59
Oregon 7 1,735879.22 153
Michigmn 10 1,516,706.77 134
Maseachraots 6 1,511,071.33 1.34
New York 7 1,424,549.30 126
Nevada 5 1,340,189.84 1.18
Vigtnis 4 1,18),795.12 1.04
Ohio 5 1,106,100.00 0.98
Wisconiin C’ 5 1,075,876.64 095
Asizons 3. 4 692,250.00 0.6}
Waskington. 3 601,500.00 0.53
Lovixiam 2 548,755.37 0.49
Delzwars 1 500,000.00 0.44
Pomsytvania 3 436,329.93 039
Rhode ltwd 2 346,500.00 0.31
Indhos 1 29531274 0.26
Uiah } 275,367.73 0.24
Muytnd 1 268,000.00 0.24
Oocrgit 1 235,459.36 0.21
Wyoming 1 152,000.00 017
Temeseee 1 177,012.15 0.16
Kenracky 1 165,000.00 0.15
Nebrass 1 141,600.00 - 013
Nofth Carolina 1 140,477.45 0.12
Tota) 420 113,107,041.43 100.00

For intemal nse caly, All Amotmis subjedt to changs, (Tha Sep 9 13:19: 22 EDT 2004) [j3s) Psgz: S0fS




%% RBS Greenwich Capital

The tirmotion coninined Rerein has been prepared xoiely for the use of Greemwich Capitel Marimts, Inc. aad har not beer tndapendentiy verhed by Grownwick
Capwo!l Morkaty, hie. Accordingly. Oreenwich Capital Morkets, Ji¢. mobes no txprea or tmplisd reproiations or warnnties of ony bad snd wpresty discaimr
all Sabulily for ony wst O e &f the comenas kervef. Gracwich Caplal Markxts, ¢, asnower no roporablldy for e acowracy of any melinie contaixed hereis.

INDYMAC 2604-ARS- LTV > 85 LOANS
9/81/04 FILE

Totad Curreut Balunce: 23,493,546
Nusober Of Loatist 107
M indmom
Average Current Balance: $219,565.85 $61,529.94
Averags Original Bahanes: $219,748.47 $61,650.00
Welghted Averags Current Mortgags Rate: 3171 % 2250
Welghtsd Average Gress Margin: 302 % 2350
Welghted Average Maxionme Mortzace Rate: 9.950 % 9.950
Welghtsd Aversgs Orighnal Ltv Rathe: 9236 % 85.60
Weighted Aversge Nsgutive Amortixation Limit: 110.00 % 110.00
Wolghtsd Average Payment Cap: 1.50 % 2.50
Weighted Average Recast Prequency: 60 60
Weighted Average Credit Score: 699 621
Waetghted Aversge Origins) Term: 360 months 360
Wetghted Average Reuaining Torm: 360 months 356
‘Wetghtod Averags Menths Te Roll: 1 months 1
Weighzed Avirage Rote Adjustment Frequency: 1 months 1
First Paymsent Date: Jun 01, 2004
Maturity Date: May 01, 2034
Top Stuts Conceotrations (3): 24.95 % Florida, 13.93 % Califormia, 9.79 % New Jemsey
Maximuars Zip Code Concoutration (3): 5.69 % 33019 (Hollywaod, FL)
Tabie
% of Aggregatr
Principal Balapes  Principal Balancs
Number of Outstaniing 23 of Outrtznding »s of
INDEX: M the Cuteff Dats the Cuteff Date
MTA 107 23,493,545.57 100.00
Total 107 23,493,545.57 100.00

For intema) use only. All Amourts subject to changs.

Msximum
$496,269.00
$496,269.00

5.088 %
3.950 %
9.950 %
95.00 %
110.00 %
7.50 %
60
809

360 months
360 months

1 months
1 montha

Oct 01, 2004
Sep 01, 2034

(Thu Sep 913:)9:22 EDT 2004) [jac] Pager 1 of 5



X%RBS Greenwich Capital

he ingmation coniisined Aeren Aas deen prepared miely i the use of Groemwick Capitai Murkely, brc. and har ot deen (ndependemtly verifiad
Capilol Markets, ie. Accardingly, Greemwich Copital Narkets, bic, makss ro Bpres ar intplied repressntations or worranties of any Mnd and sxprenty discotus
84} oy for oy wae or misee of Ut conten herpof, Oreenwich Capita) Murisls, Inc, axoumet ro nesyawsiiizty o the oecurocy of oy malarial contoined kerein.

07 reorwich

% of Aggregate
Principal Balancs  Principal Balance
Number of Outstandingssof  Qutstanding ss ot
CURRENT BALANCE: M o Loass the Cutolf Date tho Cuteff Date
61,530 - 100,000 6 481,855.49 2.05
100,001 - 150,000 20 2,537,689,78 10.80
150,001 - 200,000 26 4,529,428.42 19.28
200,001 - 250,000 2 4,867,952.32 20.72
250,001 - 300,000 14 3,844,581.83 16.36
300,001 - 350,000 7 2,300,549.24 9,79
350,000 - 400,000 8 3,021,015.79 12.86
400,001 - 450,000 1 435,605.21 1.8S
450,001 - 496,269 3 1,474,867.49 6.28
Total 107 23,493,545.57 100.00
% of Aggrepate
Principal Bak Princtpal Bak
Number of Owtstandingasol  Owtrtanding as of
CURRENT MORTGAGE RATE: M. the Cuteff Date the Cutofl Data
2250 - 2250 68 14,105,665.00 60.04
3751 - 4000 1 245,221.51 1.04
4001 - 4250 5 1,216,358.57 518
4251 . 4.500 7 1,722,987.02 7.33
4501 - 4750 14 3,189,825.77 13.58
4751 - 5000 10 2,842,627.32 12.10
500 - $.088 2 171,460.38 0.73
Total 107 23,493,545.57 100.00
% af Aggregate
Princtpal Bal Principal B
Numsher of O dicgarof O dug a3 of
ORIGINAL TERM: Loasis the Date the Cuatoff Date
360 107 23,493,545.57 100.00
Totnl 107 23,493,545.57 100.00
% of
Principal Bat P e
Number of O ding s of [0 dimg 25 of
REMAINING TERM: M. Leans the Cutof? Dty the Cuted! Dte
336 1 109,930.44 0.47
357 2 622,471.34 2.65
359 36 8,656,078.79 36.84
360 68 14,105,065.00 60.04
Total 107 23,493,545.57 100.00
% of Aggregate
Priocipal Batance  Principal Balwnce
Number of Outrtasding s of Ot dtng s of
FROPERTY TYPE: Meortgage Losns the Cwtoff Date the Cutoff Date
Single Family 46 9,596,244.61 40.85
PUD 31 7,917,957.28 33.70
Candoniniom 1 5,363,446.76 22.83
Two-Pour Pamily 3 615,896.92 2.62
Total 107 23,493,345.57 100.00

For intemal use only. All Amounts subject to change.

(Thw Sep 91X19:22 EDT 2004) {iae] Pagez20f 3



¥ RBS Greenwich Capital

The informaiton contained keree haz bers propored scisly for thy us of Oretmwich Coplial Markets, INC. and ey ot been indapendently wrified by Oreemwich
Cupitol Markets, e, Accordingly, Oreovwich Copile! Markaty. I, moker 1o express or implied reprasentationt ar worrantes of any kind ond eqprectly dudiatms
a0 tiokelity for oty us oF rusmm of the contenty Aerenf, Orsenwich apitl Mortely, e, amumes no reponsbUity for the Socurady of ey moierial tontoinad hereit.

% of Aggregate

Principai Balance  Printipal Batance

" Number of Outstandingasof  Cutvtanding as of

PURFOSE CODE: Mortgage Loans the Cutoff Dats toe Cutoff Date

Purchase 80 19,035,446.49 81.02

Rate/Tenm Refinance 27 4,458,099.08 18.98

Tots! 107 23,493,545.57 100.00

% of Aggregate

Priacipal Balauce Princtpal Balance

Number of Outstanding as of Outstanding »2 of

OCCUPANCY: Loans the Cutolf Date the CutofT Date

Primasy 92 20,818,256.36 88.61

Second Home 15 2,675,289.21 11.39

Total 107 23,493,545.57 100.00

% of Aggregaw

Priscipsi Balsace  Principal RBabance

Number of Owtstandingasof  Outrisnding as of

DOCUMENTATION: Mortzage Loaus the Curtefl Date the Cutoff Date

FulVAltemate 106 23,180,995.57 98.67

Limited Documentation 3 312,550.00 1.33

Totsl 107 23,493,545.57 100,00
L — peo ge- ¢

% of Aggregate

Principal Balaacs  Prioscipal Balancs

Nember of Outstandingasof O ding as of

SILENT SECOND: M Lonns the Cutoff Date fhe CutofT Date

No Silent Sesond 107 23,493,545.57 100.00

Total 107 23,493,545.57 100.00

% of Aggregsts

Principsl Balancs  Principal Babance

Number of o dingasof  n ding as of

GROSS MARGIN: Mortgage Loans the Cutoft Dats the Cutoff Date

2350 - 2.500 6 1,002,187.51 427

2.501 - 2.7%0 14 3,526,745.57 15.01

2751 - 3.000 17 3,606,057.02 15.35

3001 - 3250 42 9,090,465.77 38.69

3251 - 3.500 25 6,027,329.32 25.66

3501 - 3750 2 171,460.38 0.73

3751 - 3,950 1 69,300.00 0.29

Total 107 23,493,545.57 100.00

% of Aggregate

Principal Ralzxuce Principat Balanes

Number of Outstsndingesof  Outstandimp asof

MAXIMUM MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutel? Date

9.950 - 9.950 107 23,493,545.57 100,00

Tetal 107 23,493,545.57 100,00

For intemnal usz only. All Amounts subject to change.

(Tws Sep 9 13:19:22 EDT 2004) [jac} Page: 3 of 5



¥$ RBS Greenwich Capital

The information contnined herein har beert prepared solely B the use of Greswich Capsnl Markets, Ixc. end har wit bean tedspendantly verified by Gregywich
i Marows.

Copital Mortets, e, Accordingly, Greenwich Cupital

2. maker no exprexs or imphed rprevesistions or warranties of eny hind aad aprexty disciobnr
a2 Labilily for ony wse or mimar of W contzrty Ay, Crmmwich Copizel Marbets, ber. cxacmer no responsibilily for IR ascurary of oxy material condained ovin.

% of Aggregate

Principal Balance  Principal Balance

Number of On ing a of O ding a2 of

ORIGINAL LTV RATIO: Mortgage Loans the Cutoff Date the Cuinft Date
85.60 - 90.00 48 10,508,793.46 4.73
$0.01 - $5.00 59 12,984,752.11 55.27
Totad 107 23,493,545.57 100.00
% of Aggreqate

Principal Babxnce Principal Batance

- Number of o ding ws of [s, ot o of

CREDIT SCORE: M Loans tise Cutoff Date Cutoff Date
61 -625 3 708,090.54 301
626 - 650 18 3,773,682.59 16.06
€51 -675 21 5,787,771.39 24.64
676 - 700 17 3,122,096.95 13.29
wl -1 16 3,152,260.14 13.42
726 - 750 5 899,711.87 3.83
1 -775 15 3,552,269.81 15.12
776 - 800 11 2,203,236.58 9.38
801 - 809 1 294,425.50 1.25
Total 107 23,493,545.57 100.00
% of AgEregste

Number of o ingasel  Outrtandagas of

PREPAY PENALTY TERM: Mertgage Lonss i Cuitolf Date the Cutoff Dxts
0 5 936,789.72 399
12 1 2,656,449.01 1131
% 91 19,900,306.84 84.71
Totat 107 23,493,545.57 100.00

For internal use only. All Amounts subject to change.

(Tho Sep 9 13:19:22 EDT 2004) (jse] Puge: 4of §
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n..e.pmmwmmmwﬁoxuofmwmuwmummmb’mu
Oapent] Markets, Inc. Accondingly, Oresrrwich Cuplie) Martstt, . motes no exprezs or tmpled represerictions or warronties of any iad exd exprestly dixciaims
all Zabiiny fr any us or minue of the contenls hoeof Gratzwich Capital Morkety, 0. crrwmes #o rsponadibly for the acoursty of any mgierial commntd kerein,

% of Aggregate

Princigal Babance  Principal Bahanes

Number of Outstanding as of [ ding as of

STATE: Mortgage Leans the Cuteff Date the Cutoff Date
Flodda 29 5,862,166.43 24.95
California 14 3,272,219.61 13.93
New Jersey 10 2,299,642.24 9.79
Virginis 5 1,559,293.76 6.64
Texas 8 1,445,169.03 6.15
Michigan 6 1,175,550.00 5.00
Chio 6 1,136,266.50 4.84
IHinots 4 937,150.00 3.99
Asizona 5 924,250.56 3.93
Colorado 4 658,133.00 2.80
Pennsylvania 3 587,005.00 2.50
North Carclina 3 507,921.51 216
Missouri 2 469,445.93 2.00
Georgia 1 400,000.00 1.70
Sonth Carotine 2 313,279.94 133
Nevads 1 306,000.00 1.30
Montena 1 294,425.50 1.25
Massachusetts 1 261,000,00 11
Indians 1 236,816.00 101
Washington 1 209,000,00 0.89
Connacticut 1 168,270.68 0.72
Kansss 1 152,000.00 0.65
Detaware 1 134,000,00 0.57
Idaho 1 120,764.36 0.51
Minnesota 1 63,775.55 0.27
Total 107 23,493,543.57 100.00

Fos el vs¢ only. All Amounts subject to change. (T Sep 9 13:19:22 EDT 2004) [jaz] Page: Sof§



L4 RBS Greenwich Capital

The orformetion comsined heman Moz boen prepared 10itly br the use of Greetwich Cupaia) adarkaly, Ioc. end Nat At biet indepertently verded by Oraenwich

Crptral Morkety, bx. Accordingly, Oreenwich Capitnd Markes, bic. mkes &0 «prees or (mplisd reprasentzions or warrertiss of eny dind and expressiy dixciaims

olt liabiliy for ony ust o MUt Of the contimiy Mol Greemeich Copitnd Marksts, S, axTumes o responssbiltly for the cccurcey of ary mtiriél contoined berein.
INDYMAC 2004-ARS- FICO < 673 LOANS

9/01/04 FILE
Tein) Current Balanee: 248,574,052
Number Of Leans: 848
Mintroum
Averags Carrenst Balancs: $293,129.78 $54,000.00
Average Original Balance: $293,371.97 $54,000.00
Weighted Averags Current Mortgage Rage: ‘ 2455 % 1.250
Weighted Average Groes Margin: 3.215 % 2.300
‘Welghtsd Average Maxhnyws Mortpags Rate: 9.933 % 8.950
Weighted Aversgs Original Ltv Ratiet 73.93 % 7.80
Weighted Avernge Negative Amertization Limit: 110.00 % 110.00
Weighted Average Paynent Cap: 7.50 % 7.50
Welghted Average Recast Frequency: " 60 60
Weightrd Average Credit Score: 652 620
Weighted Average Original Term: 360 momths 360
Welghied Average Resaining Term: 360 months 354
‘Weighted Averags Meaths To Roll: 1 months 1
Weighted Averags Rats A Frequescy: ) 1 months 1
First Pryment Datx: ‘ Apr 01, 2004
Matarity Date: Mar 01, 2034
Top State Concewtrstions (3): 48.44 % California, 10.86 % Florida, 6.96 % New Jemey
Magimmm Zip Code C thon (3): 0.89 % 95148 (San Jose, CA)
Table
% of Aggrogate
Principal Balence Principal Balance
Number of Oubstwniingasof tug 25 of
INDEX: M Loans the Cutelt Dxts the Cute(T Dute
MTA 848 248,574,052.24 100,00
Teotal 848 248,574,052.24 100.00

For gsemal use only. All Amounts subject to change.

Maximirre
$1,083,000.00
$1,083,000.00

5.663 %
4,500 %
9.950 %
95.00 %
110.00 %
7.50 %
60 -
674

360 months
360 manths

1 months
1 months

Oct 01, 2004
Sep 01, 2034

(Thu Sep 9 11922 EDT 2004) {jae] Page: } of 6




¥4 RBS Greenwich Capital

The tafrmation contoined bereln Aas been prepcred solaly Rr the ies of Greenwich Copitl Markets, Jn¢. and Nas it been independently verifed by Oreemwich
Aproerktions or worranties of oy kind and expressty dixdoims
ol Babxifty for any use Or i of Dhe comten heredy. Grerwich Qupital Marketz, e, cxmunes no reponatdibity o the ocourocy of ey matisial conwmed hervis,

Cupiart Markes, . Accosingly, Greemwich Copeel Marteis, b maber R0 express o imphod

% of Aggregate
) Principad Baliwce  Prinetpal Bajance
Number of Outstaadingasef  Quistamding as of
_CURRENT BALANCE: M Loans the Cutol! Dxte the Cutoff Date
54,000 - 100,000 36 3,023,850.21 1.2
100,008 - 150,000 96 12,493,846.68 5.03
150,008 - 200,000 124 21,966,797.88 8.84
200,001 - 250,000 133 30,210,967.82 12,15
250,001 - 300,000 129 35,506,437.16 14.28
300,001 - 350,000 89 28,886,109.62 11.62
350,001 - 400,000 65 24,305,517.69 9,78
400,001 - 450,000 52 22,060,151.49 8.87
450,001 - 500,000 43 20,613,478.54 8.29
500,001 - 550,000 23 11,935,645.20 4.80
550,001 - 600,000 25 14,348,599.28 5
600,001 - 650,000 2} 13,401,146.53 5.39
650,001 - 700,000 3 2,051,383.99 0.83
700,001 - 750,000 2 1,447,000.00 0.58
750,000 - 800,000 3 2,352,620.15 095
900,001 - 950,000 2 1,887,500.00 0.76
950,001 - 1,000,000 1 1,000,000.00 0.40
1,050,001 - 1,083,000 1 1,083,000.00 0.4
Totad 848 248,574,052.24 100.00
% of Aggregate
her of O dugasof  Quistandiog as of

MORTGAGE RATE: M Loans the Cutul! Date the
1.250 - 1.250 519 154,596,432.00 62,19
2001 . 2250 47 10,231,667.00 4.12
3,751 - 4000 8 4,196,446.43 1.69
4001 - 4250 29 7,531,424.89 3.03
4251 - 4500 36 10,567,558.22 4,25
4501 - 4750 47 13,036,593.92 s.24
4751 - 5.000 118 35,074,616.73 14.11
5.001 - 5.250 37 . 10,383,258.65 418
525} - 5.500 6 2,458,069.52 0.99
5501 - 5663 1 497,984.88 0.20
Tetal 848 248,574,052.24 100.00
% of Aggrepate
Namber of Oustandingarof  Ovtstanding es of
ORIGINAL TERM: M Loass the Cuteff Date {he Cutolf Dute
360 848 248,574,052.24 100.00
Totak 848 248,574,052.24 100.00

For internal use only. Al Amourts subject to change.
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L4 RBS Greenwich Capital

The trfbomation coniuined hertin Ads been prepared solaly Jr Ow we of Greenwich Copital Markes, bve. and kax ot been tndependently veriied by Orsemwich
Copral Markets, Iie, Accordingly. Greorwich Capal Morkats, he. mekxr a0 exprest or implied repremadations or warranties of axy kad and exprassly discloime
all Bahitty fr axy um or miscm of the contents hereof. Oresmwich Capital Marbety, dw. axumes 0 reponsdiby fr b acoumsy of any matenial contoined hersn,

% of Aggregate

Principal Bataars Principsl Balance

Number of Outrtandingasof  Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoft Dats the Cuteff Date

384 1 408,693.07 0.16

356 3 475,215.93 0.19

357 3 947,067.27 0.38

358 11 3,513,352.41 141

3% 264 78,401,624.56 31.54

360 566 164,828,099.00 66.31

Totak 848 248,574,052.24 100,00
—

% of Aggregate

Priacipal Balants Principal Balanes

Number of Owistandingasof  Outstamding as of

PROPERTY TYPE: M Loans the Catolf Dite the Cutoff Dats

Single Pamdly 563 163,636,144.95 65.83

PUD 161 52,329,991.76 21.05

Condominitum 75 18,791,568.55 7.56

Two-Four Patily 36 9,986,623.18 4,02

Towmhouse 13 3,829,723.80 1.54

Totd 848 248,574,052.24 100.00

% of Aggregate

Principal Balance Principal Balance

Numbey of Outstandingasof  Outstandinges of

PURPOSE CODE: M Lesns 1he Date the Cutelt Dute

Cash Out Refinance 502 1456,546,715.37 5895

Purchase 185 61,235,938.93 24.63

Rate/Term Refh 161 40,791,397.94 16.41

Total 848 248,574,052.24 100.00

% of Aggregste

Principal Balance  Principal Balance

Number of Oubtsndingasof  Outstandingas of

OCCUPANCY: M Losns the Cutoff Date the Cutoff Date

Primary 817 242,306,840.87 97.48

Investor 21 4,062,160.12 1.63

Sexond Home 10 2,205,051.25 .0.89

Total 848 248,374,052.24 100.00

. % of Aggregats

Principal Balance Principal Babance

Number of Oubstndingssof  Outstanding as of

DOCUMENTATION: Loans the Cutolf Date the Cutol? Date

Stated Documentation 345 169,776,978.16 68.30

FullAltemnate 302 78,484,524.08 31.57

Limited Documentation 1 312,550.00 0.13

Total 848 248,574,052.24 100.00

For intemnal use only. All Amounts subject to change.
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X¢RBS Greenwich Capital

The information conzaimed hereia has bren prepored solaly fr i use of Greemwich Copital Mariats, . and has wt beers indupendendy verifed by Greeminch
Capital Morkts, . Accordingly, Orvsmrwich Copito] Marbets, . makes no Cpre or implisd representations or warranties of axy kind and exprasity disslatme
883 Botilily for oy s or mirse of U contenty herwf. Gritnwich Coptied Morits, Inc, asmer 0o rerpennibiinty for the acourcy of any materiol contoinsd kiren.

% of Agzregate

Principad Balawce  Principal Batancs

Number of Outstandingasof  Outrtanding as of

SILENT SECOND: M Loons the Cutoft Date the Cutoff Date
No Silent Second 738 213,523,833.49 85.90
Silant Second 110 35,050,218.80 14.10
Totad 848 248,574,052.24 100.00
% of Aggregate

Principal Balants  Principal Batance

Nuntbes of Outstanding asof  Ovirtanding s of

GROSS MARGIN: Mortgageloans theCutoffDate the Cutsff Date
2300 - 1.500 ] : 22 9,443,929.43 3.80
2501 - 2750 94 29,749,116.89 11.97
2.751 - 3,000 ’ 114 32,966,887.22 13.26
3.001 - 3250 139 40,047,033.92 16.11
325) - 3.500 350 101,324,745.73 40.76
3.501 - 3.75% 110 29,463,604.65 11.85
3754 - 4000 15 4,425,600.92 1.78
4001 - 4250 3 977,133.48 0.39
4.25) - 4.500 1 176,000,00 0.07
Tota) 848 248,574,052.24 100.00
% of Aggrogsts

Priscipal Batsuce Principal Balauce

Number of O ding »3 of O g 29 of

MAXIMUM MORTGAGE RATE: Mortzage Loans the Cuteft Date fhe Cuiell Dats
8950 - 9.000 : 12 4,109,593.23 1.65
9751 - 9950 836 244,464,459.01 98.35
Total 848 248,574,052.24 100.00
% of Aggrogsts

Principal Balanes  Principal Bakaace

Nazsber of Ouwtstandiagasof  Cuistanding as of

ORIGINAL LTV RATIO: Martgags Losns the Cwtoff Date the Cuteft Date
780 - 10.00 1 54,874.00 0.02
13.01 - 20.00 ] 104,759.47 0.04
20.01 - 25,00 2 687,627.78 0.28
2501 - 30.00 1 64,118.00 0.03
3001 - 35.00 4 640,917.08 0.26
3501 - 40.00 3 §13,000.00 0.21
40.01 - 4500 5 1,450,537.66 0.58
4501 - .00 11 3,183,590.82 1.28
50.01 - 55.00 18 4,822,842.85 1.94
5501 - 60.00 21 5,878,183.36 236
6001 - 6500 48 13,923,330.07 5.60
6501 - .00 9% 33,306,711.78 13.40
70,01 - 7500 252 75,325,012.64 30.30
75.01 - 80.00 328 94,181,160.04 37.89
80.01 - B5.00 15 4,167,841.97 1.68
85.01 - 90.00 15 3,890,035.61 1.56
90.01 - 95,00 27 6,379,509.11 2.57
Total 848 248,574,052.24 100.00

For internal use only. All Amotnts subject to change.
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£%RBS Greenwich Capital

The informadon comtatied karein kay been prapored solely Jor the us of Oreexwich CapRal Markets, Inc. and hor net besn independently verrfied by Oreerwich
Captinl Moristr. . Accordingly, Orexmwich Oapiia] Markets, Bic. makes no Cipresy o inplied representtions or warrantsss of any kind ord axpreoly disclatns
&l Babiliy fr any use or minge of i contenty hereof. Creenwizk Capiicl bartety, I actames no respoasiviigy fr O acturecy of any molrial conloined harein.

% of Aggregate
Principa) Bslance  Principal Babance
Number of o g as of O as of
CREDIT SCORE: Loany the Cutoff Date the Cutoff Date
<« 0 9 2,495,740.25 1.00
601 <625 50 13,415,964.96 5.40
626 -6 330 97,618,047.17 39.27
651 -674 459 135,044,299.86 54.33
Total 848 248,574,052.24 100.00
) % of Aggregats

Principal Bak ; Bakm
Number of Outstandingssof  Outranding ss of
PREPAY PENALTY YERM: Lottty the Cutef! Date he Cutoff Date
e 58 17,581,037.13 17.07
12 78 28,000,126.21 11.26
2 4 1,155,400,00 0.46
3% 708 201,836,488.90 81.20
Totad 843 248,574,052.24 100.00

Por mtanat use only. All Amounts subject to change.

(Thu Sep 9 13:19:22 BDT 2004) {ja¢] Pege: S of8




££RBS Greenwich Capital

Tha infrmaotion corttamed Mreint koo been prepared sciely Por the wse of Oremmwich Capital Markets, 2c. ond hos not been indepandently warifed by Greemwich
Capilp! Moriets, ne. Accordingly, Oresmeich Capitel Markr, . makss po cpraxt or tnplied representstions or warrantiet of eny hind and oprenty dixisims
ol Gobitly for ony use or mixiss qfthe comtnty Mrest. Greereich Copital Morkets, bz axsumer ma ruponeibisly for the sccwrecy of any matericl conlined Mrein.

. % of Aggregate
Pw Bab F tp (R- 77

Number of O asof Cutstanding sy of

STATE: M Leans the Cutolf Dats tiwe Cutolf Dats
California 349 120,399,271.68 48.44
Flosids ' 13 26,992,695.59 10.86
New Jemey 61 17,293,714.33 6.96
Virginia 29 8,336,739.82 335
New York p<l 7,832,105.33 315
Colorsdo 25 6,564,821.47 264
linois 21 6,254,703.53 2.52
Michigan 28 5,909,485.15 238
Marylmd 15 4,883,399.07 1.96
Nevada 18 4,697,580.48 1.89
Connecticrt 15 4,478,590.84 1,80
Washmgton 14 3,361,668.09 1.35
Texas 19 3,318,121.20 1.33
Pennsyivania 16 3,284,922 55 1.31
Ohio 14 2,779,200.00 L12
Mimnesots 9 2,124,992.78 0.8
Hawaii 4 2,038,383.15 0.82
Oregon 7 2,030,393.54 0.82
Georgis 8 1,519,210.18 0,73
Arizona 7 1,746,361.04 0.70
Delaware 7 1,684,839.96 0.68
Massachnsetts 5 1,618,340.24 0.65
Rhode lstand [ 1,504,232.28 0.61
Wisconsin 5 859,072.70 0.35
Louisizna 2 777,000.00 0.31
District of Columbis 1 598,625.49 0.24
Nosth Cavolina 4 521,821.67 0.21
Alsbams . 2 518,183.66 0.21
Indixna 2 516,533.00 0.21
Tennesses 1 505,509.29 0.20
Remucky H 500,000.00 0.20
Missonri 2 469,445.93 0.19
Nebeaska 1 333,750.00 0.13
Kansas 2 285,250.00 0.11
Tétho 2 265,764.36 0.11
New Harmpshire 1 264,392.92 0.11
OXlahoma 2 209,920.00 0.08
Alagkn 1 169,610.55 0.07
Montana I 168,900.00 0.07
Ackanises i 161,250.00 0.06
lowa 1 137,230.,00 0.06
Miine 1 133,600.00 0.05
South Caroking 1 128,000.00 0.05
Utsh 1 126,400.00 0.03
Total 848 248,574,052.24 100.00

For internal use only, AB Amounts subjest to change.
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loan pumber property type

120022539
120030038
120046470
120081972
120086477
120086756
120087107
120110438
120124451
3690878

3759868

Condominium
Two-Four Family
PUD

Single Family
Single Family
Single Family
Single Family
Single Family
Single Family
Single Family
Single Family

occupancy indicator
Primary
Investor
Second Home
Primary
Investor
Investor
Investor
Investor
Primary
Primary
Primary

purpose
Rate/Term Refinance

Rate/Term Refinance
Purchase

Rate/Term Refinance
Rate/Term Refinance
Rate/Term Refinance
Rate/Term Refinance
Purchase

Cash Out Refinance
Rate/Term Refinance
Purchase

documentation type

‘No Income / No Asset

Stated Documentation
Full/Alternate

Full/Alternate

Stated Documentation
Stated Documentation
Stated Documentation
Stated Documentation
Stated Documentation
Stated Documentation
Stated Documentation

product

I YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am

note rate  original balance

5.463
5.463
5.488
5.463
5.488
5.438
5.488
5.488
5.463
5.663
5.963

57000

553500

328000
326000
56960
62618
63857
50000
136000
498000
449600



current balance
56869.43
552422.08
327248.6
325365.13
56849.07
62496.06
63732.64
49902.63
135688.45
497984 .88
448466.18

189.95
2115.73
1093.07
1246.12

217.73

23935

244.09

191.12

453.22
1659.59

1498.3

360
360
360
360
360
360

360

360
360
360
360

96000
860000
412000
389000
100000
116600
100000

72000
190000
635000
562000

59.375
64.36
80
83.805
56.96

56.925

63.857
70
71.579
80.976
95

59.375
64.36
80
83.805
56.96
56.925
63.857
70
71.579
80.98
80

0
0
410000
0

pi payment original term appraisal value cltv ratio ltvratio purchaseprice #ofunits city

1 CORAL SPRINGS

3 SOUTH SAN FRANCISCO
1 KISSIMMEE

1 MODESTO

1 SAUK VILLAGE

1 UNIVERSITY PARK
1 CHICAGO

1 NEW PORT RICHEY
1 COLTON

1 SAN JOSE

1 CHICAGO

state zip code

-FL

CA

CHEEFRQA

CA

33065
94080
34747
95355
60411
60623
60411
34653
92324
95125
60622




pmi_cert_no mortgage insurance code
No Ml
No MI
No MI
30800206 PMI
No M1
No MI
No MI
No Ml
No Ml
NoMI
No MI

fico score margin rate adj freq (months)

701

670

0
678
697
697
697
718
753
633
749

4
4
4.025
4
4.025
4.025
4.025
4.025
4

42
4.5

It pumd  Jmad ek et Pumt e i et et s

max rate debt ratio  appraisal type

9.95
9.95
9.95
9.95
9.95
9.95
9.95
9.95
9.95
8.95
9.95

0 FUL
31.55 FUL
18.5 FUL
32.97 FUL
19.7 FUL
19.7 FUL
19.7 FUL
16.57 FUL
30.33 FUL
37.39 FUL
39.34 FUL

self emp pool number
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first rate adj freq (months)

P et e pet et s e e

payment adj freq  remaining term (months)

12
12
12
12
12
12
12
12
12
12
12

359
359
359
359
359
359
359
359
359
357
357

seasoning (months)

W D rt e et o e e e e

next rate change date
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004

monthstoroll neg_amort_limit

bt puet v et Gt Pl mt pud g pumat

110
110
110
110
110
110
110
110
110
110
110



pymt_cap
1.5
1.5
7.5
75
15
7.5
1.5
15
75
15
1.5




loan number
120019705
120079325
120145620
120149875
120228866
3721150
3781896
3830266
3934683
3940594

property type
PUD

Single Family
PUD
Single Family
PUD
Single Family
Single Family
PUD
Single Family
Single Family

occupancy indicator
Primary
Primary
Primary
Primary
Primary
Primary
Primary
Primary
Primary
Primary

purpose
Cash Out Refinance

Cash Qut Refinance
Purchase

Cash Out Refinance
Cash Out Refinance
Rate/Term Refinance
Purchase

Purchase

Purchase

Purchase

documentation type
Stated Documentation
Fuli/Alternate

Stated Documentation
Stated Documentation

- Stated Documentation

Stated Documentation
Stated Documentation
Stated Documentation
Stated Documentation
Stated Documentation

product

1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am
1 YR MTA Neg Am

nofe rate  original balance

1.25
1.25
1.25
1.25
1.25
1.25

4.413
1.25

3.913

4.763

1000000
3000000
1100000
1000000
1000000
1083000
1300000
1050000
1484000
1436500



current balance  pi payment original ferm appraisal value

1000000
3000000
1100000
1000000
1000000
1083000
1294040.69
1050000
1480600.38
1433209.19

3332.52
9997.55
3665.77
3332.52
3332.52
3609.12
4332.27
3499.14
494545
4787.16

360
360
360
360
360
360
360
360
360
360

1600000
8000000
1500000
1500000
1440000
1820000
2000000
1775000
2300000
2210000

68.966
© 375
73.333
66.667
69.444
59.505
65

60
64.998
65

68.966

375
73.333
66.667

- 69.444

59.505
65
60
64.998
65

0
(]
1500000
0
0
0
2000000
1750000
2283160
2210000

cltv ratio lv ratio purchase price  # of units  ¢ity

1 BELL CANYON

1 LAJOLLA

1 NEWBURY PARK

1 HOLLYWOOD

1 ALISO VIEJO

1 LAJOLLA

1 LOS ANGELES

1 SAN JUAN CAPISTRANO
1 LOS ANGELES

1 NEWPORT BEACH

state - zip code

CA 91307
CA 92037
CA 91320
FL 33019
CA 92656
CA 92037
CA 90291
CA 92675
CA 90272
CA 92662



pmi_cert_no mortgage insurance code
No MI
No MI
No M1
No MI
No MI
NoMI
No M!
No Ml
No MI
No M1

fico score margin rate adj freq (months)

688
761
738
718
661
672
743
749
77
688

25
3.125
28
3.2
24
2.5
295
24
245
33

bt b g b bk et e bt b

max rate debt ratio  appraisal type

9.95
9.95
9.95
9.95
§.95
9.95
9.95
9.95
9.95
9.95

35.7 FUL
44.39 FUL
34.95 FUL
32.99 FUL
34.81 FUL
37.76 FUL
31.79 FUL
39.37 FUL
35.59 FUL
38.79 FUL

self emp pool number

R G Z 2 g
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first rate adj freq (months)

b et b et bae et et P b bt

payment adj freq  remaining term (months)

12
12
12
12
12
12
12
12
12
12

360
360
360
360
360
360
358
360
359
359

seasoning (months)

——O N OO OO

next rate change date
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004
10/1/2004

months to roll

b b bt e e bt et ped e

neg_amort_limit
110
110
110
110
110
110
110
110
110
110



pymt_cap
15
75
75
7.5
75
75
7.5
7.5
15
7.5




Z_INDX04ARE_MKT2 - Price/Yield - B4

LIBOR_IMO | 0

Balance $11,199,000.00 0 Index
Coupon 92312004 Mult / Margin 1/1.25
Seftie 9/23/2004 First Payment 10/25/2004 Cap / Floor 9399/1.25
Prepay 10CPR 15CPR 20CPR 30CPR 40 CPR
Default 0.772CDR 1.01 CDR 1.287 CDR 4.807 CDR 2.447 CDR
Loss Severity 30% 30% 30% 30% 30%
Sefvicer Advances 100% 100% 100% 100% 100%
indices Forward Forward Forward Forward . Forward
Liquidation Lag 0 4] 0 0 0
Optional Redemption call (N) Call (N) Call (N) Call (N) Call (N)
Price Yield Yield Yield Yietd Yield
68-23 0.093 0.062 0.085 0.185 0.227
68-24 0.086 0.056 0.078 0.174 0.211
68-25 0.079 0.049 0.070 0.162 0.196
68-26 0.072 0.043 0.063 0.151 0.180
68-27 0.065 0.038 0.055 0.139 0.165
£9-28 0.058 0.080 0.048 0.128 0.150
68-29 0.051 0.023 0.044 0116 0.134
68-30 0.044 0.017 0.033 0.105 0.119
68-31 0.037 0.010 0.026 0.094 0.103
69-00 0.030 0.004 0.019 0.082 0.088
69-01 0.023 -0.002 0.011 0.079 0.073
69-02 0.016 -0.009 0.004 0.060 0.057
69-03 0.009 -0.015 -0.003 0.048 0.042
69-04 0.002 -0.022 -0.011 0.037 0.027
69-05 -0.005) -0.028 -0.018 0.025 0.012
69-06 0.012 -0.035 -0.025 0.014 -0.004
63-07 -0.019 -0.041 -0.032 0.003 -0.019
69-08 0.026 -0.047 -0.040 -0.008 -0.034
69-09 -0.033 -0.054 -0.047 ~0.020 <0.050
69-10 -0.040 -0.060 -0.054 -0.031 -0.065
69-11 -0.047 -0.067 -0.062 -0.042 -0.080
69-12 -0.053 -0.073 -0.069 -0.054 -0.095
69-13 -0.060 -0.080 -0.076 -0.065 -0.110
69-14 0.067 -0.086 -0.083 -0.078 0.126
69-15 -0.074 -0.092 -0.091 -0.087 -0.141
" 69-16 -0.081 -0.039 -0.098 -0.099 -0.156
69-17 -0.088 -0.105 -0.105{ - -0.110 017
69-18 -D.095 -0.112 0,112 0.421 0.188
69-19 -0.402 0.118 0.120 -0.132 -0.202
69-20 -0.109 -0.124 -0.127 -0.144 0.217
69-21 0.116 0.131 -0.134 -0.155 -0.232
69-22 0123 0.137 -0.144 -0.166 -0.247
69-23 0.130 -0.143 -0.148 0477 -0.262
WAL 9.54 9.55 781 5.09 3.69
Mod Dum 30360 6.48 7.02 8.18 3.99 296
Principal Window Begin 1 1 1 1 1
Principal Window End 200 278 380 360 360
Total Coliat Group Loss (Collat Maturity) 1.90% 1.75% 1.65% 1.50% 1.43%




Z_INDX04ARS_MKT2 - Price/Yield - BS

Balance $8,399,000.00 Delay 0 Index LIBOR_1MO |0
Coupon 299 Dated 9/23/2004 Mutlt / Margin 11125
Settle 9/23/2004 First Payment 10/25/2004 Cap / Floor 999/1.25
Prepay 10 CPR 15 CPR 20CPR 30CPR 40 CPR
Default 0.515CDR 0.628 CDR 0.771 CDR 1112CDR 1.505 CDR
Loss Severity 30% 30% 30% 30% 30%
Servicer Advances 100% 100% 100% 100% 100%
) Indices Forward Forward Forward Forward Forward
Liguidation Lag 0 0 0 0 0
Optional Redemption Call (N) Call (N) Call (N) Call (N) Call (N)
Price Yieid Yield Yield Yield Yield
40-02 0.238 0.198 0.222 0.296 0.383
40-03 0.221 0.181 0.206 0.275 0.353
40-04 0.204 0.164 0.191 0.254 0.324
40-05 0.188 0.148 0.176 0.233 0.294
40-06 0.168 0.131 0.180 0.213 0.264
40-07 0.151 0.114 0.145 0.192 0.235
40-08 0.133 0.097 0.130 0.171 0.205
40-09 0.115 0.080 0.114 0.150 0.176
40-10 0.098 0.063 0.099 0.129 0.148
40-11 0.080 0.047 0.084 0.109 0.117
40-12 0.063 0.030 0.069 0.088 0.088
40-13 0.045 0.013 0.054 0.067 0.058
4014 0.027 -0.004 0.039 0.047 0.020
40-15 D0.010 -0.020 0.023 0.026 0.000
40-16 -0.008 -0.037 0.008 0.006 -0.030
40-17 -0.025 -0.054 -0.007 -0.015 -0.059
40-18 -0.043 -0.070 -0.022 -0.035 -0.088
40-19 -0.060 -0.087 .037 £.056 0117
40.20 0.077 -0.103 -0.052 -0.076 0.146
40-21 -0.095 -0.120 0.067 -0.097 0.175
40-22 0.112 -0.137 -0.082 0.117 -0.204
40-23 -0.130 -0.153 -0.097 0.137 -0.233
40-24 0.147 -0.170 0.112 -0.158 0.262
40-25 0.164 0.186 0.127 0.1478 -0.29
40-26 -0.18% -0.203 -0.142 -0.198 -0.320
40-27 -0.199 0.219 0157 0.218 -0.349
40-28 0.216 -0.235 0172 -0.239 -0.378
40-29 0.233 -0.252 0.188 0.259 -0.406
40-30 0.250 -0.268 -0.201 0.279 -0.435
40-31 -0.268 -0.285 0,216 -0.300 -0.454
41.00 0.285 -0.301 -0.231 -0.320 -0.492
41-01 -0.302 -0.317 -0.246 0.340 -0.521
41-02 -0.319 -0.334 -0.260 -0.360 -0.550
WAL 6.72 6.57 8.36 4.40 3.14
Mod Durn 30360 442 464 5.12 3.76 264
Principal Window Begin 1 1 1 1 1
Principal Window End 135 156 219 360 360
Total Coltat Group Loss (Collat Maturity) 1.29% 1.11% 1.02% 0.94% 0.89%




Z_INDX04ARS_MKT2 - PricefYield - B6

LIBOR_1MO | 0

Balance $6,305,900.00
Coupon 9/23/2004 Mult f Margin
Settle 9/23/2004 First Payment 10/25/2004 Cap / Floor 999/1.25
Prepay 10CPR 15CPR 20CPR 30CPR 40 CPR
Default 0.305CDR 0.343 CDR 0.381 COR - 0.52 CDR 0.706 CDR
Loss Severity 30% 30% 30% 30% 30%
Servicer Advances 100% 100% 100% 100% 100%
indices Forward Forward Forward Forward Forward
Liquidation Lag 0 0 0 0 0
Optional Redemption Call (N) Call {N) Call (N) Call (N Call (N)
Price Yield Yield Yield Yield Yield
1416 1.197 1.322 1.077 0.995 1.192
1417 1.107 1.235 0.995 0.927 1.021
1418 1.017 1.149 0.913 0.860 0.931
14-19 0.928 1.064 0.832 0.792 0.841
14-20 0.839 0.979 0,750 0.725 0.752
14-24 0.751 0.894 0.669 0.658 0.683
14-22 0.662 0.809 0.588 0.592 0.574
14-23 0.574 0.725 0.508 0.525] 0.486
14-24 0.487 0.640 0.428 0.459 0.398
14-25 0.399 0.557 0.348 0.323 0.310
14-26 0.312] 0.473 0.268 0.328 0.2
14-27 0.225 0.35%0 0.189 0.262 0.136
14-28 0.139 0.307 0.110 0.197 0.050
14-29 0.053 0.224 0.031 0.132 -0.036
14-30 -0.033 0.142 -0.048 0.068 8122
1431 -0.119 0.060 -0.128 0.003 -0.208
15-00 0,204 -0.02 -0.204 -0.061 -0.293
15-01 -0.289 0.103 -0.282 £0.125 0.378
15-02 -0.374 -0.185 -0.359 -0.189 -0.462
1503 -0.458 -0.265 -0.436 -0.252 -0.546
15-04 0.542 -0.346 0513 0.315 -0.630
1505 -0.626 -0.427 -0.590 -0.378 0.714
15-06 0.710 -0.507 -0.666 -0.441 0.797
15-07 -0.793 -0.587 0.743 -0.503 -0.880
15-08 -0.876 -0.666 -0.818 -0.556 -0.962
1509 -0.959 -0.745 -0.894 -0.628 -1.044
15-10 -1.041 -0.824 -0.969 -0.689 -1.126
15-11 -1.124 -0.903 -1.044 -0.751 -1.208
15.12 -1.205 -0.982 -1.118 0.812 -1.289
1513 -1.287 -1.060 -1.194 0874 -1.370
15-14 -1.368 -1.138 -1.268 <.935 -1.4501.
15-15 -1.450 -1.218 -1.342 -0.995 -1.534
15-16 -1.530 -1.293 -1.416 -1.056 -1.610
WAL 298 297 2.90 2.76 202
Mod Durn 30360 245 255 268 3.25 245
Principal Window Begin 1 1 1 1 1
Principal Window End 80 86 25 165 360
Total Collat Group Loss (Collat Maturity) 0.78% 0.61% 0.53% 0.45% 0.42%




Z_INDXO4ARS_MKT2 - Price/Yield - B4

LIBOR_1MO |0 WAC 2.06342802 WAM 380

Balance 11,189,000 Delay 0 Index
Coupon 2.99 Dated 9/23/2004 Mult/Margin 1/1.25
Settlo 9/23/2004  Flrst Payment 10¥25/2004 Cap/Floor  9989/71.25
Indices Forward
Prepay 10CPR 15 CPR 20CPR 30CPR 40 CPR
Optional Redemption Call (N) Call Call (N) Call (N) Call (N)
Price Yisld Yietd Yisld Yield Yield
68-23 10.420 11.212 12.297 14.059 16.134
688-24 10.418 11.205 12.209 14.048 16.119
68-25 10.409 11197 12.200 14.036 16.104
68-26 10.403 11.190 12.161 14.024 16.080
68-27 10.398 13.183 12.182 14.013 16.075
6828 10.392 11.176 12.174 14.001 18.080
88-20 10.386 11.169 12.165 13.990 16.048
68-30 10.380 11.162 12.156 13.978 16.031
68-31 10.375 11.156 12.148 13.966 16.016
69-00 10.369 11.148 12.138 13.955 16.002
69-01 10.3683 11.141 12.130 13.943 15.887,
89-02 10.358 11.134 12.121 13.932 15.972
6903 10.352 11.127 12.413 13.920 15.958
69-04 10.346 11.120 12.104 13.908 15.943
68905 10.341 11.413 12.085 13.897 15.929
69-068 10.335 11.106 12.087 13.886 15.914
__69-07 10.329 11.099 12.078| 13.874 15.899
69-08 10.324 11.092 12.069 13.863 15.885
69-09 10.318 11.085 12.061 13.851 15.870
69-10 10.312 11.078! 12.052 43.840 15.856
69-11 10.307 11.071 12.043 13.828 15.841
69-12 10.301 11.084 12.035 13817 15.827
6913 10.295 11.057 12.026 13.805 15.812
69-14 10.290 11.050 12,018 13.794 15.798
69-15 10.284 11.043 12.009 13.783 15.783
69-16 10.279 11.036 12.000 13.771 15.769
69-17 10.273 11.029 11.992 13.760 15.754
69-18 10.267 11.022 11.983 13.748 15.740
69-19 10.262 11.015 11.975 13.737 15.725
69-20 10.256 11.008 11.966 13.728 15.711
69-21 10.250 11.001 11857 13.714 15.696
69-22 10.245 10.994 11.849 13.703| 15.682
69-23 10.239 10.987 11.940 13.691 15.667
WAL 14.01 10.12 765 5.36 4.10
Mod Durn 30360 7.97 6.43 524 393 3.10]
Principal Window Begin 1 1 1 1 1
Principal Window End 360 360 360 360 360
Total Collat Group Loss (Collat Maturity) 0.00% 0.00% 0.00% 0.00% 0.00%

NET

1.68163 WALA

0




Z_INDX04ARS_MKT2 - PricefYield - BE

LIBOR_IMO |0 WAC 2.083428022 WAM 360

Balance 8,399,000 Delay 0 Index
Coupon 299 Dated 9232004 Mult/Margin  1/1.25
Settle 8/23/2004 First Payment 10/25/2004 Cap/Floor  999/1.28
Indices Forward
Propay 10 CPR 1SCPR 20 CPR 30 CPR 40 CPR
Optional Redemption Call (N) Call (N) Call (N) Call (N) Call (N)
) ] Price Yield Yield Yield Yigld Yield
40-02 18.183 20.690 23.883 20.493 35.849
4003 18.150 20.675 23.864 29.469 35817
40-04 18.137 20.659 23.845 29.444 35785
40-05 18.124 20.644 23.826 29419 35.753
40-06 18.112 20.628 23.807 '20.394 35.72%
4007 18.099 20.613 23.789) 29.369 35.689
40-08 18.086 20.598 2.770 20.344 35.857'
40-09 18.074 20.582 23.751 29.320/ 35.825
40-10 18.081 20.587 23.732 29,295 35.594
40-11 18.048 20552 23.714 29270 35.562
40-12 18.036 20.537 23.695 20.246 35.530
4013 18.023 20.521 23676 29.221 35.498
4014 18.010 20.506 23.658 29.196 35.467
40-15 17.998 20.491 23.639 29.172 35.435
40-16| 17.985 20.476 23.620 29.147 35,400
40-17 17.973 20.461 23.802 29.123 35.372
40-18 17.8950 20.445 23583 29.098 35.340
40-19 17.948 20,430 23.565 28.074 35.309
40-20) 17.935 20.415 23.545 29.049 35.277
40-21 17.922 20.400 23528 29.025 35246
40-22 17.910 20.385 23.509 29.000 35215
40-23 17.898 20,370 23.491 28.976 35.183
4024 17.885 20.355 23.472 28.9852 35.152
40-25 17.873 20.340 23.454 28.927 35,121
40-26 17.860 20.325 23.435 28.903 35.080
40-27 17.848 20.310 23.417 28,879 35,058
40-28 17.835 20.295 23,398 28.855 35.027
40-29 17.823 20.280 23.380 28.830 34.996
40-30 17.811 20.265 23.362 28.806 34.965
40-31 17.798 20.250 23.343 28.782 34934
4100 17.786 20.235 23.325 28.758| . 34903
4101 17774 20220 23.307 28.734 34.872
41-02 17.761 20.205 23.289 28.710 34.841
WAL 1401 10.12 766 §.36 4.10
Mod Dum 30360 6.14 509 4.15 3.15 2.45
Principal Window Begin 1 1 1 1 1
Principal Window End 360 360 380 380 380
_Total Collat Group Loss (Coliat Maturi 0.00% 0.00% 0.00% 0.00% 0.00%

NET

1.88153 WALA

0



2Z_INDX04ARS_MKT2 - PricesYield - B§

Balance 6,305,800 Delay 0 Index LIBOR_IMO |0 WAC 2.063428022 WAM 360
Coupon 299 Dated ©/23/2004  Mult/ Margin 1/1.25 NET 1.68193 WALA 0
Settle /232004 First Payment 10/25/2004 Cap/Floor §89/1.25
Indices Forward
Prepay 10CPR 15 CPR 20 CPR 30 CPR 40 CPR
Ogptional Redemption Call (N) Call (N) Call (N) Call (N) Call (N)
Price Yield Yield Yield Yield Yisld
14-16 41,566 47285 55.835 70.734 89.837
14-17 41.496 47.210 55.548 70.823 69.690
14-18 41.425 47.135 55.461 70.513 89,543
1419 41.355 47.060 55.374 70.402 89.397
14-20 41.285 46.985 §5.288 70.292 £9.252
14-21 41.216 46.911 56.202 70.183 89.108
14-22 41.146f 48837 55116 70.074} 88.962
14-23 41.077 46.763 55.031 69.965 88.818
14-24 41.009 48.689 54.948 69.856 88.674
14-25 40.940 48.616 54.861 €9.748 88.521
14-26 40.872 46.543 54.776 69.640 88.388
14-27 40.804 46.470 54.692 69.533 88.245
14-28 40.736 46.397 54.608 69.426 88.104
14-29 40.669 46.325 54.524 €9.310 87.962
1430 40.602 48.253 54.441 69.213 §7.821
14-31 40.535 46.181 54.358 69.107 87.881
15-00 40.468 46.110 54.275 69.001 _87.541
15-01 40.402 46.038 54.192 68.896 87.401
1502 40.336 45.967 54.110 68.791 87.262
1503, 40.270 45.897 54.028 68.686 87.123
15-04 40.204 45.826 53.948 68.581 £6.885
15-05 40.139 45.758 53.865 88.477 86.847
15-06 40.074 45.686 63.784 68.374 86.710
1507 40.009 45616 53.703 68.270 86.573
15-08 33.944 45.546 53.622 68.167 86.437
15-09 39.880 45477 53.542 68.065 86.301
15-10 39.816 45.408 53.481 67.962 86.165
1511 39.752 45.339 53.381 67.860 66.030
15-12 39.688 45.271 53.302 67.758 85,895
-15-13 39.625 45202 53.222 67.657 85.761
15-14 39.562 45134 53.143 67.556 85.627
15-18 39.499 45.066 53.064 87.455 85.494
15-18 39.436 44.908 52.986 67.354 85.361
WAL 14.01 10.12 7.65 5.36 4.10
Mod Durn 30360 3.13 2.92 252 1.97 1.49
Principal Window Begin 1 1 1 1 1
Principal Window End . 30 360 360 360 360
Total Coltat Group Loss (Collat Maturity) 0.00% 0.00% 0.00%i . 0.00% 0.00%




Z_INDX04AR8_MKT3.CDI H#CMOVER_3.0D WHOLE_LOAN ! MAX CF VECTSIZE

! Created by Intex Deal Maker v3.7.195 , subroutines 3.lal

!
6
!
!
1 09/09/2004 11:15 aM
!
'
t
1
!
)

Modeled in the Intex CMO Modeling Language, (GPWWS691)

which is copyright (¢} 2004 by Intex Seolutions, Inc.

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

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

COLLAT GROUPS 1 2
! .
'
DEFINE CONSTANT #OrigCollBal = 1400000000.00

DEFINE CONSTANT #0rigCollBall 709631565.35
DEFINE CONSTANT #OrigCollBal2 690368434.65

DEFINE CONSTANT #0rigBondBal = 1400000000.00
DEFINE CONSTANT #OrigBondBall 708631565.35
DEFINE CONSTANT #0rigBondBal2 €90368434.65

(U}

757958000.00
740042%00.00
1498000900.00

DEFINE #BondBall
DEFINE #BondBal2
DEFINE #BondBal

b

FULL DEALNAME: Z_INDXO4AR8_MXT3

DEAL SIZE: 1400000000.00
PRICING SPEED: 20% CPR
! ISSUE DATE: 20040901
SETTLEMENT DATE: 20040923
!
Record date delay: 24

DEFINE TR_INDEXDEPS_ALL
t
DEFINE TRANCHE "CAP_IN11", "CAP_IN12", "SUBORD_2", "SUBORD_1", "NAS1",
"NASZN’ "AR"' lllAl'l' ”lPO"’. HZAIA"’ "ZA].B"' "2A2ﬂ’ "ZPO"’ "Bl", "82"’
"B3"' "54"' “55"' "B6"' "Xl", "xz", "XB"
t
DEFINE SCHEDULE
"SHIFT1%", "SHIFT2%", "IDXARS_GRP1", "IDXARS_GRP2", "NAS1_BAL", "NAS2_BAL"
' .
DEAL_CLOCK_INFO _
ISSUE_CDU_DATE
DEAL FIRSTPAY_ DATE

20040901 _
20041025

\ .

1

DEFINE TABLE "CapliNotional" (125, 2) = "CURDATE" "Balance"

20041025.1 659,957,000.00
20041125.1 645,558,842,22
20041225.1 635,834,793.97
20050125.1 626,258,175.17
20050225.1 616,826,596.09
20050325.1 607,537,707.64
20050425.1 598,389,200.71



20050525.1
20050625.1
20050725.1
20050825.1
20050925.1
20051025.1
20051125.1
20051225.1
20060125.1
20060225.1
20060325.1
20060425.1
20060525.1
20060625.1
20060725.1
20060825.1
20060925.1
20061025.1
20061125.1
20061225.1
20070125.1
20070225.1
20070325.1
20070425.1
20070525.1
20070625.1
20070725.1
20070825.1
20070925.1
20071025.1
20071125.1
20071225.1
20080125.1
20080225.1
20080325.12
20080425.1
20080525.1
20080625.1
20080725.1
20080825.1
20080925.1
20081025.1
20081125.1
20081225.1
20090125.1
20090225.1

20090325.1

- 20090425.1
20090525.1
20080625.1
20080725.1
20080825.1
20090825.1
20091025.1
20091125.1
20091225.1
20100125.1

583,378,721.65
580,503,782, 35
571,762,143,49
563,150, 009.82
554, 623,009.05
546,110,910.51
537,728,681, 94
529,474,208.00
521,345,409.51
513,340,242.76
505,456, 698. 87
497,692,803.25
490,046,542, 87
482,515,788.97
472,838,357.10
463,336,923.05
453,971,890.32
444,779,305.08
435,756,001.14
426,898,870.61
418,204,862.84
409,670,983.31
401,294,292.64
393,071,905.60
385,000,928.08
377,078,390.16
369,301,529.10
361,387,854.99
353,612, 390. 44
345,981,474.52
338,494,408.29
331,146,898.38
323,937,998.51
316,864, 793.73
309,925,113.13
303,116,479.09
296,436,459.95
290,784,474,01
285,238,576.73
279,796,799, 37
274,457,197.76
269,217,871.67
264,076,954.12
259,032, 612. 69
254,083,048.96
249,226,497.83
244,461,226.89
239,785, 535.88
235,197,756.02
230,696,249.49
226,279,408, 82
221,945, 656. 34
217,693, 443.63
213,521,250. 98
209,427, 586.87
205,410,987.40
201,470, 015.87




20100225.1
20100325.1
20100425.1
20100525.1
20100625.1
20100725.1
20100825.1
20100925.1
20101025.1
20101125.1
20101225.1
20110125.1
20110225.1
20110325.1
20110425.1
20110525.1
20110625.1
20110725.1
20110825.1
20110925.1
20111025.1
20111125.1
20111225.1
20120125.1
20120225.1
20120325.1
20120425.1
20120525.1
20120625.1
20120725.1
20120825.1
20120925.1
20121025.1
20121125.1
20121225.1
20130125.1
20130225.1
20130325.1
20130425.1
20130525.1
20130625.1
20130725.1
20130825.1
20130925.1
20131025.1
20131125.1
20131225.1
20140125.1
20140225.1
20140325.1
20140425.1
20140525.1
20140625.1
20140725.1
20140825.1
20140925.1
20141025.1

197,603,262,.17
193,809,342.38
150,086,898.24
186,434,596,66
182,851,129.30
179,335,212.08

- 175,885,584.75

172,501,010.44
169,180,275.20
165,922, 187.65
162,725,578.49
159,589, 300.10
156,512,226.20
153,493,251.38
150,531,290.75
147,625,279.58
144,774,172.88
141,976, 945.05
139,232,589.56
136,540,118.55
133,898,562.51
131,306, 969.90
128,764,406.90
126,269, 957.00
123,822,720.71
121,421,815.26
119,066,374.27
116,755,547.45
114,488,500.31
112,264,413.87
110,082,484.35
107,941,922,91
105,841,955.39
103,781,821.99
101,760,777.03
99,778,088.72
97,833,038.83
95,924,922.51
94,053,048.00
92,216,736.42
90,415,321.49
88,648,149.33
86,914,578.22
85,213,978.36
83,545,731.69
81,909,231.63
80, 303,882.89
78,729,101.23
77,184,313.32
75,668,956.47
74,182,478.46
72,724,337.37
71,294,001.35
69,890,948.44
68,514, 666.40
67,164,652.55
65,840,413.54




DEFINE TABLE "CapllRateSch" (125, 2)

20141125.1
20141225.1
20150125.1
20150225.1

20041025.1
20041125.1
20041225.1
20050125.1
20050225.1
20050325.1
20050425.1
20050525.1
20050625.1
20050725.1
20050825.1
20050925.1
20051025.1
20051125.1
20051225.1
20060125.1
20060225.1
20060325.1
20060425.1
20060525.1
20060625.1
20060725.1
20060825.1
20060925.1
20061025.1
20061125.1
20061225.1
20070125.1
20070225.1
20070325.1
20070425.1
20070525.1
20070625.1
20070725.1
20070825.1
20070925.1
20071025.1
20071125.1
20071225.1
20080125.1
20080225.1
20080325.1
20080425.1
20080525.1
20080625.1
20080725.1
20080825.1
20080925.1
20081025.1
20081125.1
20081225.1

64,541,465.21
63,267,332.44
62,017,548.92

0.00

998

8.492254420
8.793494538
8.527086838
8.544021562
9.477856271
8.576961927
8.879413362
8.608706847
8.911618198
8.639304667
§.654146635
8.957689607
8.683058318
8.987036046
B.710857500
8.724541354
9.674090987
8.751004659
9.056024408
8.776563422
9.078218638
8.794030384
8.802503564
9.104634648
8.819225437
9.121617308
8.835379481
8.843249848
9.799305611
8.858589475
©.161598879
8.873409790
9.176651742
8.887455363
8.894155719
9.197519951
8.905895469
§.207899213
8.915752563
8.920543604
9.540779249
9.252122531
9.560526644
9.252122588
9.560526704
9.252122646
9.252122676
5.560526795
9.252122735
$.560526858

"CURDATE" "Rate”




20090125.1
20090225.1
20090325.1
20090425.1
20090525.1

20090625.1

20090725.1
20090825.1
20090925.1
20091025.1
20091125.1
20091225.1
20100125.1
20100225.1
20100325.1
20100425.1
20100525.1
20100625.1

20100725.1

20100825.1
20100925.1
20101025.1
20101125.1
20101225.1
20110125.1
20110225.1
20110325.1
20110425.1
20110525.1
20110625.1
20110725.1

20110825.1

20110925.1
20111025.1
20111125.1
20111225.1
20120125.1
20120225.1
20120325.1
20120425.1
20120525.1
20120625.1
20120725.1
20120825.1
20120925.1
20121025.1
20121125.1
20121225.1
20130125.1
20130225.1
120130325.1
20130425.1
20130525.1
20130625.1
20130725.1
20130825.1
20130925.1

9.252122796
9.252122827
10.243421735
9.252122889
9.560527018
9.252122952
9.560527084
9.252123016
9.252123049%
9.560527185
9.252123115
9.560527253
9.,252123182
9.252123216
10.243422170
9.252123285
9.560527430
9.252123355
9.560527503
9.252123426
9.252123462
9.560527615
9.,252123535
58.560527691
9.252123609
9.252123646
10.243422651
9.252123723
9.560527887
9.252123800
9.560527967
9.252123879
9.252123919
9.560528091
.252124000
-560528175
.252124082
.252124124
.890201695
.252124208
.560528393
.252124294
.560528483
.252124382
.252124426
9.560528620
9.252124516
9.560528714
9.252124608
9.252124654
10.243423776
9.252124748
9.560528956
9.252124844
9.560529056
9.252124942
9.252124981

W W Wi WwWwwwwiow




20131025.1
20131125.1
20131225.1
20140125.1
20140225.1
20140325.1
20140425.1
. 20140525.1
20140625.1
20140725.1
20140825.1
20140925.1
20141025.1
20141125.1
20141225.1
20150125.1
20150225.1

DEFINE DYNAMIC

"CapllNotional",

!

DEFINE DYNAMIC

"CapllNotional"”,
!

DEFINE TABLE "Capl2Notional”™ (125, 2)

DEFINE DYNAMIC

20041025.1
20041125.1
20041225.1
20050125.1
20050225.1
20050325.1
20050425.1
20050525.1
20050625.1
20050725.1
20050825.1
200509825.1
20051025.1
20051125.1
20051225.1
20060125.1
20060225.1
20060325.1
20060425.1
20060525.1
20060625.1
20060725.1
20060825.1
20060825.1
20061025.1
20061125.1
20061225.1
20070125.1

9.56052920%
9.252125091
9.560529314
9.252125194
9.252125245
10.243424437
.252125350
.560529584
.252125457
.560529695
.252125566
.252125622
. 560529867
.252125734
.560529984
9.252125848
o

WO WO W0 WWO W

#CapBalll = LOOKUP_TBL( "STEP", Curdate,
"CURDATE", "Balance" ) :

#CapBalllEnd = LOOKUP_TBL( "STEP", Curdate + 30,

"CURDATE",

“Balance” )

#CapRatell = LOOKUP_TBL{ "STEP", Curdate,
"CapllRateSch”, "CURDATE", "Rate” )
'

642,042,000.00
628,036,854,01
618,566,880.21
609,240,497.43
600,055, 492,39
591,009,573.77
582,100,208.70
573,325,471.89
564,683,186.76
556,170,290.61
547,783,384.68
539,473,776.20

531,184,98%.93

523,022,784.30
514,985,096.16
507,069,799.26
499,275,001.47
491,598,743.43
484,038,857.97
476,593,700.28
469,261,409.34
459,920,601.28
450,748,664.19
441,702,376.51
432,821,564.51
424,104,389.54
415,546,668.80
407,145,789.75

"CURDATE" "Balance"




20070225.
20070325,
20070425.
20070525.
20070625,
20070725.
20070825.
20070925.
20071025.
20071125.
20071225.
20080125.
20080225.
20080325.
20080425.
20080525.
20080625.
20080725.
20080825.
20080925.
20081025.
20081125.
20081225.
20090125.
20090225.
20090325.
20090425,
20090525.
20090625.
20090725.
20090825.
20090925.
20091025,
20091125.
20091225,
20100125.
20100225.
20100325.
20100425.
20100525.
20100625.
20100725,
20100825.
20100925.
20101025.
20101125.
20101225.
20110125,
20110225.
20110325.
20110425.
20110525.
20110625.
20110725,
20110825.
20110925.
20111025.
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398,898, 965.29
390,803,374.06
382,856,039.12
375,054, 455.45
367,395,954.35
359,533,874.30
351,819,844.21
344,251,117.59
336,824,998.87
329,538,842.45
322,390,051.78
315,376,078.46
308,494,421.32
301,742,625.57
295,118,103.54
288,617,714.73
283,117,264.73
277,719,532.12
272,423,114.45
267,226,125.88
262,126,715.56
257,123, 066.91
252,213,397.00
247,395,955.97
242,669, 026. 36
238,028,941.69
233,476,086.17
229, 008,834.79
224,625,592.67
220,324,794.50
216,104,903.97
211,964,413.28
207,901,842.57
203,915, 739.43
200,004, 678.36
196,167,260.32
192,402,112.21
188,707, 886.37
185,083,260.18
181,526, 935.51
178,037, 638,33
174,614,118.24
171,255,148.04
167,959,523.29
164,726, 061.90
161,553, 603.72
158,441,010.12
155,387,163.59
152,390,967.38
149,451,345.08
146,567,240.26
143,737,616.09
140, 961,455.02
138,237,758.35
135, 565, 545.93
132,943,855,83
130,371,743.96




201311125.12 127,848,283.76
20111225.1 125,372,565.87
20120125.1 122,943,697.85
20120225.1 120,560,803.80
20120325.1 118,223,024.10
20120425.1 115,929,515.10
20120525.1 113,679,448.82
20120625.1 111,472,012.65

©20120725.1 109,306,409.11
20120825.1 167,181,855.50
20120925.1 105,097,583.67
20121025.1 103,052,839.77
20121125.1 101,046,883.94
20121225.1 89,078,990.06
20130125.1 97,148,445.53
20130225.1 95,254,550.97
20130325.1 93,396,620.03
20130425.1 91,573,979.09
20130525.1 89,785,967.08
20130625.1 88,031,935.21
20130725.12 86,311,246.75
20130825.1 84,623,276.81
20130925.1 82,967,412.13
20131025.12 81,343,050.86
20131125.1 79,749,602,.33
20131225.1 78,186,486.87
20140125.1 76,653,135.58
20140225.1 75,148,990.17
20140325.1 73,673,502.71
20140425.1 72,226,135.49
20140525.1 70,806,360.78
20140625.1 69,413,660.69
20140725.1 68,047,526.98
20140825.1 66,707,460.85
20140925.1 65,392,972.79
20141025.1 64,103,582.40
20141125.1 62,838,818.25
20141225.1 61,598,217.66
20150125.1 60,381,326,58
20150225.1 0.00

DEFINE TABLE "Capl2RateSch" (125, 2) = "CURDATE" "Rate"

20041025.1 599.00000
20041125.1 8.771308658
20041225.1 8.789576281
20050125.1 8.807503665
20050225.1 8.825098173
20050325.1 8.842366901
20050425.1 8.859316732
20050525.1 8.875954610
20050625.1 8.892287258
20050725.1 §.908321078
20050825.1 6.924060398
20050925.1 8.939464818
20051025.1 8.954600195
20051125.1 8.969465620
20051225.1 8.984067053



20060125.1
20060225.1
20060325.1
20060425.1
20060525.1
20060625.1
20060725.1
20060825.1
20060925.1
20061025.1
20061125.1
20061225.1
20070125.1
20070225.1
20070325.1
20070425.1
20070525.1
20070625.1
20070725.1
20070825.1
20070925.1
20071025.1
120071125.1
20071225.1
20080125.1
20080225.1
20080325.1
20080425.1
20080525.1
20080625.1
20080725.1
20080825.1
20080925.1
20081025.1
20081125.1
20081225.1
20080125.1
20090225.1
20090325.1
20090425.1
20090525.1
20090625.1
200%0725.1
20090825.1
20090925.1
20091025.1
20091125.1
20091225.1
20100125.1
20100225.1
20100325.1
20100425.1
20100525.1
20100625.1
20100725.1
20100825.1
20100925.1

8.998410240
9.012501049
9.026345136
9.039948026
9.053315227
9.066452109
9.075666288
9.084719335
9.093573624
9.102375720
9.111025184
9.119524739
9.127876970
9.136084604
9.144150228
9.152076407
89.158865632
9.167520365
9.174693092
9.181745528
9.188679826
9.195577998
9.200827105
9.205978623
9.211034085
9.215994993
9.220862815
9.556489629
9.556485094
9.556480517
9.556476826
9.556473100
9.556469339
9.556465543
9.556461711
9.556457842
9.556453938
9.556449996
9.556450276
9.556450558
9.556450842
9.556451128
9.556451415
9.556451704
9.556451995
9.556452288
9.556452583
9.556452879

 9.556453178

9.556453478
9.556453780
9.556454084
9.556454390
9.556454698
5.556455008
9.556455320
9.556455634




1}
.

20101025.1 9.556455950
20101125.1 9.556456267
20101225.1 9.556456587
20110125.1 9.556456909
20110225.1 9.556457233
20110325.1 9.556457559
20110425.1 9.556457887
20110525.1 9.556458218
20110625.1 9.556458550
20110725.1 9.556458885
20110825.1 9,556459221
20110925.1 9.556453560
20111025.1 9.556459901
201131125.1 9.556460244
20111225.1 9.556460590
20120125.1 9.556460937
20120225.1 5.556461287
20120325.1 9.556461640
20120425.1 9.556461994
20120525.1 9.556462351
20120625.1 9.556462710
20120725.1 9.556463071
20120825.1 9.556463435
20120925.1 9.556463801
20121025.1 9.556464170
20121125.1 9.556464541
20121225.1 9.556464915
20130125.1 9,556465291
20130225.1 9.556465669
20130325.1 9.556466050
20130425.1 9.556466433
20130525,1 9.556466820
20130625.1 9.556467208
20130725.1 9.556467599
20130825.1 9.556467993
20130925.1 9.556468390
20131025.1 9.556468789
20131125.1 9.556469190
20131225.1 9.5564695%85
20140125,1 9.556470002
20140225.1 9.556470412
20140325.1 9.556470825
20140425.1 9.556471240
20140525.1 9.556471659
20140625.1 9.556472080
20140725.1 9,556472504
20140825,1 9.556472931
20140925.1 9.556473361
20141025.1 9.556473794
20141125.1 9.556474230
20141225.1 9.556474669
20150125.1 8.556475111
20150225.1 0

DEFINE DYNAMIC #CapBall2 = LOOKUP TBL{ "STEP", Curdate,
"Capl2Notional"”, "CURDATE", "Balance" )
] .



DEFINE DYNAMIC #CapBallZEnd = LOOKUP_TBL( "STEP”, Curdate + 30,
"Capl2Notional", "CURDATE", "Balance" )
!

DEFINE DYNAMIC #CapRatel2 = LOOKUP_TBL( "STEP", Curdate,
"Capl2RateSch", "CURDATE", "Rate" )
]

'

DEFINE DYNAMIC STICKY #NetPrepl = MAX(0, COLL_P_PREPAY(1l) -
COLL_I_MISC("NEGAM",1)) ‘

DEFINE DYNAMIC STICKY #NetNegaml = MAX (0, COLL I MISC("NEGAM",6 1} -
COLL_P_PREPAY (1))

DEFINE DYNAMIC STICKY #Avail Cpnl = ( COLL_I{l) - #NetNegaml } /
COLL_PREV_BAL(1) * 1200

DEFINE DYNAMIC STICKY #Desire Cpnl = MAX{0, COLL_I_MISC("COUPON",1) )
/ COLL_PREV_BAL(l) * 1200

DEFINE DYNAMIC STICKY #Avail_Intl = ( COLL_I(1l) - #NetNegaml )

DEFINE DYNAMIC STICKY #Desire Intl = MAX(0, COLL_I MISC("COUPON",1) )

DEFINE DYNAMIC STICKY #NetPrep2 = MAX (0, COLL_P_PREPA¥(2§ -
COLL_I_MISC("NEGAM",2}) '

DEFINE DYNAMIC STICKY #NetNegam2 = MAX(0, COLL_I_MISC{"NEGAM",2) -
COLL_P_PREPAY(2})

DEFINE DYNAMIC STICKY #Avail_Can = ( COLL_I(Z) ~ #NetNegamz } /
COLL_PREV_BAL(Z) * 1200

DEFINE DYNAMIC STICKY #Desire_Can = MAX (0, COLL_I_MISC(“COUPON",Z) )
/ COLL_PREV_BAL(2) * 1200

DEFINE DYNAMIC STICKY #Avail Int2 = ( COLL I(2) - f#NetNegam2 )

DEFINE DYNAMIC STICKY #Desire_lntz = MAX (0, COLLLI_MISC("COUPON",2) )
?

DEFINE DYNAMIC STICKY #NetRate = ( COLL_I_MISC("COUPON") } /
COLL_PREV_BAL * 1200

DEFINE DYNAMIC STICKY #NetRatel
COLL_PREV_BAL(1) * 12C0

DEFINE DYNAMIC STICKY #NetRate2
COLL_PREV_BAL({2) * 1200
'

DEFINE DYNAMIC STICKY #NetRatelActual360 = #Netratel * 30 /
DAYS DIFF(CURDATE , MONTHS_ADD (CURDATE,-1))
1

DEFINE TABLE "SI_LOSSAl" (6, 2)

{ COLL_I_MISC("COUPON",1) ) /

]

{ COLL_I_MISC({"COUPON",2) ) /

"MONTH" “SHIFTR"

36.1 20%

13z2.1 30%

144.1 35%

156.1 40%

168.1 45%

180.1 50%
!

DEFINE TABLE "SI_LOSSA2” (6, 2) = "MONTH"™ "SHIFTR"
36.1 20%
132.1 30%
144.1 35%
156.1 40%
168.1 45%
180.1 50%

DEFINE #BalCalll 1mo

DEFINE #BalCalll Omo
'

1400000000.00
1400000000.00

L]




DEFINE DYNAMIC #NAS! SCHED = SCHED_AMOUNT ("IDXARS_GRP1")
DEFINE DYNAMIC #NAS1 ENDBAL = SCHED AMOUNT ("NAS1_BAL")

DEFINE DYNAMIC #NAS2_ SCHED = SCHED_AMOUNT ("IDXARS_GRP2")
DEFINE DYNAMIC #NAS2 ENDBAL = SCHED_AMOUNT ("NAS2_BAL")

DEFINE #COUPON_ALL_SUBS = 0
]
TOLERANCE CLEANUP 0.00
LI .
TOLERANCE WRITEDOWN_OLOSS 1.00
TOLERANCE NEGAM 9999598999.00
!
DEFINE DYNAMIC STICKY #DESIRE_lAAA;CAP #DESIRE_CPNI - |
OPTIMAL_INTPMT("NASl#l") / BBAL("1Al") ) * 1200
DEFINE DYNAMIC STICKY #DBSIRE_ZAAA_CAP #DESIRE_CPN2 - {
OPTIMAL INTPMT ("NAS2#1") / BBAL ("2A1A", "2A1B", "2A2") )* 1200
DEFINE DYNAMIC STICKY #AVAIL_LAAA CAP = #AVAIL CENL - (
OPTIMAL_INTPMT("NAS1#1") / BBAL("1AL") ) * 1200
DEFINE DYNAMIC STICKY #AVAIL_2AAA CAP = #AVAIL_CPN2 - (
OPTIMAL_INTEMT ("NAS2#1") / BBAL("2A1A","2A1B","2A2") ) * 1200
4
DEFINE DYNAMIC STICKY #GRPI_NEGAM_PCT
#NetNegam2 )
DEFINE DYNAMIC STICKY #GRPZ_NEGAM_PCT
]

1

[

#NetNegaml / ( #NetNegaml +

1 - GRP1_NEGAM_PCT

DEFINE DYNAMIC STICKY #AvailSub Cpn = ( #Avail Cpnl * BBAL{"SUBORD 1")
+ #Avail Cpn2 * BBAL("SUBORD 2") ) / BBAL("SUBORD 1", "SUBORD 2")
DEFINE DYNAMIC STICKY #DesireSub_Cpn = { #Desire Cpnl *

BBAL ("SUBORD_1") + HDesire Cpn2 * BBAL("SUBORD 2"} ) /

BBAL ("SUBORD_1", "SUBORD_2")
'
DEFINE DYNAMIC STICKY #X1 COUPON = ( ( #AVAIL CPN1 -
(OPTIMAL_INTPMT ("1A1#1", "NAS1#1") - COUPONCAP_SHORTFALL("1Al#1")) /
BBAL("1A1#1","1PO#1") * 1200 )} * 30 / NDAYS_ACCRUE_INT("X1"))
DEFINE DYNAMIC STICKY #X2_COUPON = { ( #AVAIL CPN2 -
(OPTIMAL_INTPMT ("2A1A#1", "2A1B#1", "2A2#1", "NAS2#1") -
COUPONCAP_SHORTFALL ("2A1A#1", "2A1B#1", "2A2#1")) /
BBAL{"2A1A#1l", "2A1B#1", "2A24#1", "2PO#1") * 1200 ) * 30 /
NDAYS_ACCRUE_INT ("X2"}))
DEFINE DYNAMIC STICKY #XB COUPON = ( ( #AvailSub_Cpn ) -
({OPTIMAL_INTPMT (”B1#1”,"B2#1",”B3#1", "B4#1", "B5#1", "B6#1") -
COUPONCAP_SHORTFALL ("B1#1", "BZ#1", "B3#1", "B4#1", "B5#1", "B6#1")) /
BBAL ("B1#1","B2#1", "B3#1", "B4#1", "B5#1", "B6#1") * 36000 /
NDAYS_ACCRUE_INT("XB") ))
'
DEFINE DYNAMIC STICKY #DESIRE1_CAPACT360
NDAYS_ACCRUE_INT("1A1")
DEFINE DYNAMIC STICKY #DESIRE2_CAPACT360
NDAYS_ACCRUE_INT ("2Al1A")
!
TRANCHE "#DESIRE1_CAPACT360” SYMVAR
TRANCHE "#DESIRE2_CAPACT360" SYMVAR
'
INITIAL INDEX LIBOR_1MO 1.74
INITIAL INDEX  MTA_1YR 1.522

!

4DESIRE_1AAA CAP * 30 /

1}

#DESIRE_2AAA CAP * 30 /



+

DEFINE DYNAMIC #HedgeRestrictBall = BBAL("1Al#1")

{

DEFINE DYNAMIC #HedgeCapBeginBalll = MIN( #HedgeRestrictBall, #CapBalll
)

-

DEFINE DYNAMIC #HedgeCapEndBalll = MIN( #HedgeRestrictBall,
#CapBalllEnd )

Y

[

DEFINE DYNAMIC #HedgeRestrictBal2l BBAL ("2A1A#1", "2A1B#1", "2A24#1")

t
_ DEFINE DYNAMIC #HedgeCapBeginBall2
#CapBall2 )

!

MIN( #HedgeRestrictBal2l,

DEFINE DYNAMIC #HedgeCapEndBall2 = MIN( #HedgeRestrictBal2l,
fCapBall2End )
]

Tranche "CAP_IN11” PSEUDO HEDGE
Block 659,957,000.00 at 0.00 FLOAT NOTIONAL WITH FORMULA BEGIN {
#HedgeCapBeginBalll ); END ( #HedgeCapEndBalll ); _
DAYCOUNT ACTUAL360 BUSINESS_ DAY NONE FREQ M _
Delay 0 Dated 20040923 Next 20041025
{{1 *» MIN{10.00, LIBOR 1MO)) + (-1 * #CapRatell))
0 999
1
Tranche "CAP_IN12" PSEUDO HEDGE ]
Block 642,042,000.00 at 0.00 FLOAT NOTIONAL WITH FORMULA BEGIN |
#HedgeCapBeginBall2 }; END ( #HedgeCapEndBall2 }; _
DAYCOUNT 30360 BUSINESS_ DAY NONE FREQ M _
Delay 0 Dated 20040923 Next 20041025
{{1 * MIN(10.50, LIBOR 1MO}) + (-1 * #CapRatel2) }
0 98%
]
Tranche "SUBORD_2" MODELING EXCHANGE
Block 46326434.65 GROUP 2 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS_DAY NONE
Delay 24 Dated 20040901 Next 20041025
{#Desire_Cpn2)
0 989
t
Tranche "SUBORD_ 1" MODELING EXCHANGE
Block 49674465.35 GROUP 1 FREQ M FLOAT RESET M _
DAYCOUNT 30360 BUSINESS DAY NONE _
Delay 24 Dated 20040901 Next 20041025
(#Desire_Cpnl)
0 999
!
Tranche "NAS1" SEN_IO
Block 659957000.00 at 0.8 GROUP 1 FREQ M NOTIONAL WITH FORMULA
BEGIN { MIN( BBAL("1A1#1"), #NAS1 SCHED )); _ ,
END ( MIN{
BBAL("1A1#1"), #NAS1_ENDBAL )); _
DAYCOUNT 30360 BUSINESS DAY NONE _
Delay 24 Dated 20040901 Next 20041025
]

Tranche "NAS2" SEN_IO



Block 642042000.00 at 0.8 GROUP 2 FREQ M NOTIONAL WITH FORMULA
BEGIN ( MIN( BBAL("2A1A#1","2A1B#1", "2A2#1","2P0O#1"), #NASZ*SCHED V); _
END ( MIN({
BBAL("2A1A#1" "2A1BH#1","2A2#1","2PO#1"), #NAS2 ENDBAL )); _
DAYCOUNT 30360 BUSINESS DAY NONE
Delay 24 Dated 20040901 Next 20041025
1
Tranche "AR" SEN WAC
Block 100,00 FLOAT GROUP 1 _
DAYCOUNT 30360 BUSINESS_DAY NONE FREQ M _
Delay 24 Dated 20040901 Next 20041025
{ #NetRatel )
0 999
1
Tranche "1Al" SEN_FLT
Block 659957000.00 at 2.15 GROUP 1 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE { #DESIRE 1AAA CAP * 30 / (IF CURDATE EQ
DEAL FIRST PAYDATE THEN 32 ELSE 30) )
DAYCOUNT ACTUAL360 BUSINESS DAY NONE
Delay 0 Dated 200403923 Next 20041025
(1 * LIBOR_IMO + ( IF ((DBAL / #0OrigBondBal} < 10%) THEN 0.82 ELSE
0.41 })
0.41 9999
1
Tranche "1PO" SEN_PO
Block 0.00 at 0 GROUP 1 FREQ M
DAYCOUNT 30360 BUSINESS DAY NONE
Delay 24 Dated 20040901 Next 20041025
!
Tranche "2A1A"™ SEN_FLT
Block 524392000.00 at 2.18 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE { #DESIRE_ZAAA;CAP * 30 / (IF CURDATE EQ
DEAL_FIRST PAYDATE THEN 32 ELSE 30) ); _
DAYCOUNT -30360 BUSINESS _DAY NONE
Delay 0 Dated 20040923 Next 20041025
(1 * LIBOR_lMO + ( IF ((DBAL / #0OrigBondBal) < 10%) THEN 0.88 ELSE
0.44 1))
0.44 999
!
Tranche "2A1B" SEN_SPR_FLT
Block 100000000.00 at 2.17 GROUP 2 FREQ M FLOAT RESET M
COUPONCAP 30360 NONE ({ #DESIRE_ZAAA;CAP * 30 / (IF CURDATE EQ
DEAL_FIRST PAYDATE THEN 32 ELSE 30) ): _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 0 Dated 20040923 Next 20041025
(1 * LIBOR_IMO + ( IF ((DBAL / #OrigBondBal) < 10%) THEN 0.86 ELSE
0.43 ))
0.43 299
t
Tranche "2A2" SEN_SUP_FLT
Block 17650000.00 at 2.24 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #DESIRB_ZAAA_CAP * 30/ (IF CURDATE EQ
DEAL_FIRST_ PAYDATE THEN 32 ELSE 30} }; _
DAYCOUNT 30360 BUSINESS DAY NONE
Delay 0 Dated 20040923 Next 20041025
{1 * LIBOR_lMO + ( IF ({DBAL / #0OrigBondBal) < 10%) THEN 1. ELSE
0.5 }))



0.50 999
1
Tranche "2PO" SEN_PO
Block 0.00 at 0 GROUP 2 FREQ M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040901 Next 20041025
!
Tranche "B1l" JUN_FLT
Block 377339000.00 at 2.34 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #DesireSub_Cpn * 30 / (IF CURDATE EQ
DEAL FIRST_ PAYDATE THEN 32 ELSE 30) ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 0 Dated 20040923 Next 20041025
{1 * LIBOR_1MO + ( IF ((DBAL / (#OrigBondBalZ + #OrigBondBall) ) <
10%) THEN 0.9 ELSE 0.6 ))
0.60 999
1
Tranche "B2" JUN_FLT - o -
Block 20995000.00 at 2.74 FREQ M FLOAT RESET M
COUPONCAP 30360 NONE ( #DesireSub Cpn * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 32 ELSE 30) ); _
DAYCOUNT 30360 BUSINESS _DAY NONE
Delay O Dated 20040923 Next 20041025
(1L * LIBOR_1MO + ( IF ((DBAL / (#OrigBondBal2 + #OrlgBondBall) )y <
10%) THEN 1.5 ELSE 1 ))
1.00 999
t
Tranche "B3" JUN_FLT
Block 13299000.00 at 2.99 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #DesireSub _Cpn * 30 / (IF CURDATE EQ
DEAL FIRST_ PAYDATE THEN 32 ELSE 30) ); _
DAYCOUNT 30360 BUSINESS DAY NONE
Delay O Dated 20040923 Next 20041025
(1 * LIBOR _1IMO + ( IF ((DBAL / {#OrigBondBal2 + #0OrigBondBall) ) <
10%) THEN 1.875 ELSE 1.25 })
1.25 989
I}
Tranche "B4" JUN_FLT
Block 11199000.00 at 2.99 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #DesireSub Cpn * 30 / (IF CURDATE EQ
DEAL FIRST PAYDATE THEN 32 ELSE 30) ); _
DAYCOUNT 30360 BUSINESS DAY NONE _
Delay 0 Dated 20040923 Next 20041025
{1 * LIBOR_1MO + ( IF ((DBAL / (#OrigBondBal2 + #OrigBondBall) } <
10%) THEN 1.875 ELSE 1.25 ))
1.25 999
t
Tranche "BS" JUN_FLT
Block 8399000.00 at 2.99 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #DesireSub_Cpn *+ 30 / (IF CURDATE EQ
DEAL FIRST_PAYDATE THEN 32 ELSE 30) ); _
DAYCOUNT 30360 BUSINESS DAY NONE
Delay 0 Dated 20040923 Next 20041025
{1 * LIBOR_IMO + ( IF ((DBAL / (#0rigBondBal2 + #OrigBondBall) ) <
10%) THEN 1.875 ELSE 1.25 })

1.25 999
!



Tranche "B6" JUN_FLT
Block 6305%00.00 at 2.9% FREQ M FLOAT RESET M __
COUPONCAP 30360 NONE ( #DesireSub_Cpn * 30 / (IF CURDATE EQ
DEAL_FIRST_ PAYDATE THEN 32 ELSE 30) ); _
DAYCOUNT 30360 BUSINESS DAY NONE
Delay 0 Dated 20040923 Next 20041025
{1 * LIBOR_1MO + ( IF ((DBAL / (#0rigBondBal2 + #OrlgBondBall) ) <
10%) THEN 1.875 ELSE 1.25 ))
1.25 999
!
Tranche "X1" SEN_FLT_ IO '
Block 659957000,00 GROUP 1 FREQ M FLOAT RESET M NOTIONAL WITH
BLOCK "1A1#1"
' DAYCOUNT 30360 BUSINESS _DAY NONE
Delay 24 Dated 20040901 Next 20041025
{#X1 COUPON)
0 993
1
Tranche "X2" SEN_FLT_IO
Block 642042000.00 GROUP 2 FREQ M FLOAT RESET M NOTIONAL WITH
BLOCK "2A1A#1"&"2A1BH#1"&"2A2H#1" )
DAYCOUNT 30360 BUSINESS DAY NONE
Delay 24 Dated 20040901 Next 20041025
{ #X2_COUPON)
0 999
1
Tranche "XB" SEN_FLT IO
Block 98000900.00 FREQ M FLOAT RESET M NOTIONAL WITH BLOCK
"Bl#l"&"Bz#lﬂ "53#1" IIB4#1"&"BS#1"&IlBG#lll
DAYCOUNT 30360 BUSINESS DAY NONE
Delay 24 Dated 20040901 Next 20041025
{#XB_COUPON)
0 999

]
Tranche "NAS" PSEUDO
Block USE PCT 100.0 100.0 of NAS1#l
Block USE PCT 100.0 100.0 of NASZ2#1
r
Tranche "IO" PSEUDO
Block USE PCT 100.0 100.0 of X1#1
Block USE PCT 100.0 100.0 of X2#1
Block USE PCT 100.0 100.0 of XB#1
t
!
DEFINE PSEUDO_TRANCHE COLLAT _
Delay 24 Dated 20040901 Next 20041025 Settle 20040923
DEFINE PSEUDO _TRANCHE COLLAT GROUP 1
Delay 24 Dated 20040901 Next 20041025 Settle 20040923
DEFINE PSEUDO TRANCHE COLLAT GROUP 2
Delay 24 Dated 20040901 Next 20041025 Settle-20040923
1
RESERVE_FUND "SPREAD_ACCT1” _
ON TRANCHE
"1A1M&"2ALATE"2ALB"S"2A2"E"B1 & "B2"4""B3"&""B4"&"B5 S "B6"
COVERS INTEREST SHORTFALLS _
EXCESS _TO EXTERNAL
STARTING BALANCE 1645147 18




HEDGE "CAP11" _

TYPE CAP _
LEG  "FLT" DEAL_RECEIVES  OPTIMAL_INTPEMT
"CAP_IN11"
!
HEDGE "CAP12" _
: TYPE CAP _
LEG  "FLT" DEAL RECEIVES  OPTIMAL_ INTPMT

"CAP_IN12"
i

CREDIT_SUPPORT_BASIS DEAL
l
ifdef #cmover 3.0g2
DEFINE MACRO #BalanceRatio[1}
I
ifndef #cmover_ 3.0g2
DEFINE MACRO #BalanceRatlo[l]

BALANCE RATIO (#1}

- CLASS "XNAS1" NO BUILD TRANCHE _
= "NAS]. "
CLASS "X1" NO_BUILD_TRANCHE _
- "Xl "
CLASS "X" NO_ BUILD TRANCHE
= P"YR" - -
CLASS "XNAS2" NO_ BUI LD_TRANCHE -
= "NAS2"
CLASS "X2" NO__BU’I LD_TRANCHE _
= IIX2 '.'
CLASS "AR" NO_BUILD_TRANCHB _
L= I'AR"
CLASS "1al" NO_BUILD TRANCHE

SHORTFALL PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE

= " 1A1 "

CLASS "1PO" NO_BUILD_TRANCHE _
= "1po"

CLASS "2AlA" NO_BUILD_TRANCHE

SHORTFALL PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= "2A1A"

CLASS "2Al1B" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN INT COUPONCAP TRUE
= "2A1R" -

CLASS "2Aa2" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL EARN_INT COUPONCAP TRUE

= "2A2"
CLASS "2PO" NO_BUILD TRANCHE
. = "2pO" - -
CLASS "SUBORD_2" DISTRIB_CLASS RULES _
= "SUBORD 2"

CLASS "SUBORD_1" DISTRIB CLASS RULES _
: = “SUBORD_1"



CLASS "SNR_ 21" WRITEDOWN BAL PRORATA ALLOCATION _
= "2A1A" “2A1B" "2A2"
CLASS "B6" NO_| BUILD_TRANCHE
' SHORTFALL PAYBACK COUPONCAP TRUE NO_ACCUM _
SHORTFALL EARN INT COUPONCAP TRUE _
= "Bg"
CLASS "BS" 'NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE NO_ACCUM _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= "B5", SUPPORT_CLASSES = "B6"
CLASS "B4" NG _ BUILD TRANCHE .
SHORTFALL PAYBACK COUPONCAP TRUE NO _ACCUM
SHORTFALL EARN INT COUPONCAP TRUE -
= "B4", SUPPORT_CLASSES = "B6" "B5"
CLASS "B3™ NO_BUILD TRANCHE
SHORTFALL PAYBACK COUPONCAP TRUE NO  ACCUM _
SHORTFALL EARN INT COUPONCAF TRUE
= "B3", SUPPORT CLASSES = "B6" "B5" "B4"
CLASS "B2" NO_BUILD ' TRANCHE
SHORTFALL PAYBACK COUPONCAP TRUE NO _ACCUM _
SHORTFALL EARN_INT COUPONCAP TRUE
= "B2", SUPPORT_CLASSES = "B6" "B5" "B4" "B3"
CLASS "B1" NO_BUILD TRANCHE _
SHORTFALL PAYBACK COUPONCAP TRUE NO_ACCUM _
SHORTFALL . , EARN INT COUPONCAP TRUE
‘ = "Bl", SUPPORT CLASSES = "B6" "B5" "B4" "B3" "B2"
CLASS "ALL SUBS" DISTRIB_CLASS SUBORD WRITEDOWN_ BAL SUBORD _
= "RB1" WR2H" HMB3M NR4YT "RS" "BE" nxn
COMBINE CLASSES {#BalanceRatio}{1.0} = "SUBORD 2" "SUBORD i
CLASS "SNR i WRITEDOWN BAL PRORATA ALLOCATION WRITEDOWN LIMIT
BALANCE (#0rigCollBall}; _
= "AR“ 'IlAln ano" ’ SUPPORT CLASSES - "A.LL SUBS“
CLASS "SNR 2" ALLOCATION WRITEDOWN LIMIT BALANCE (#OrlgCollBalZ),

= "SNR_21" "2PO" , SUPPORT CLASSES = "ALL_SUBS"

CLASS "GRPL1” _
DISTRIB_CLASS RULES _
= PXNAS1" "SNR_1" "X1" "SUBORD_1"
CLASS "GRP2" _ -
DISTRIB_CLASS RULES

= "XNAS2" "X2" "SNR_2" "SUBORD_2"

CLASS "ROOT" ROOT_LIST "GRP1" "GRP2"

GROUP 0O ROOT 12

DEFINE PSEUDO TRANCHE CLASS "SNR 2" Delay 24 Dated 20040901
Next 20041025 DAYCOUNT 30360 BUSINESS DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "SUBORD 2" Delay 24 Dated 20040901

Next 20041025 DAYCOUNT 30360 BUSINESS_DAY NONE
1



DEFINE PSEUDO_TRANCHE CLASS "SNR_1" Delay 24 Dated 20040901
Next 20041025 DAYCOUNT 30360 BUSINESS DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "SUBORD_1" Delay 24 Dated 20040901
Next 20041025 DAYCOUNT 30360 BUSINESS__ "DAY NONE
' .

DEFINE PSEUDO_TRANCHE CLASS "ALL_SUBS" Delay 24 Dated 20040901
Next 20041025 DAYCOUNT 30360 BUSINESS_DAY NONE
'

DEFINE PSEUDO_TRANCHE CLASS "SNR 21" Delay 24 Dated 20040801
Next 20041025 DAYCOUNT 30360 BUSINESS DAY NONE
4
!

CROSSOVER When 0

DEFINE DYNAMIC STICKY #0OrigSubBall = #0rigCellBall -
ORIG_BBAL("SNR 1")

DEFINE DYNAMIC STICKY #SubBall = MAX(0, COLL_PREV_ BAL(l) =~
BBAL("SNR_1"))

DEFINE DYNAMIC STICKY #ReduceTestAl = LCOOKUP_TBL{ "STEP", CURMONTH ,
"SI_LOSSAl”, "MONTH", "SHIFTR" )

DEFINE DYNAMIC STICKY #0rigSubBal2 = #0OrigCollBal2 -
ORIG_BBAL("SNR_2")

DEFINE DYNAMIC STICKY #SubBalz MAX (0, COLL_PREV_BAL(2) -
BBAL({"SNR_2"))

DEFINE DYNAMIC STICKY #ReduceTestA2 = LOOKUP _TBL({ "STEP", CURMONTH ,
"SI_LOSSA2", "MONTH", "SHIFTR" )
4
TRIGGER "Delinguencyl” _

ORIG_TESTVAL 0.00% _

TESTVAL { AVG_DELINQ_BAL(2,2,1) / #SubBall);: _

TARGETVAL (50%): _

ORIG_TARGETVAL 50%

EFFECTIVE_WHEN ( IF CURMONTH GT 120 THEN TRIG_EFFECTIVE YES
ELSE TRIG_ EFFECTIVE ALWAYSPASS }; _

TRIGVAL LODIFF
1]

TRIGGER "Cumlossl" _

ORIG_TESTVAL 0.00% _

TESTVAL {DELINQ LOSS_ACCUM(1)/ #OrigSubBall); _

TARGETVAL { #ReduceTestAl }); _

ORIG_TARGETVAL NO CHECK 20%

EFFECTIVE_WHEN { IF CURMONTH GT 120 THEN TRIG_EFFECTIVE_YES
ELSE TRIG _EFFECTIVE ALWAYSPASS ); _

TRIGVAL LODIFF
1
TRIGGER "ShiftTriggerl” _

FULL_NAME "shifting Interest Group 1 Delingquency/Loss
Trigger" _ .
DEFINITION "A Shifting Interest Delinquency/Loss Trigger will _
exist after month 120 if ;_

(a) the 2 month average of 60+ dellnquenc1es is greater
than
508 of the Junior outstanding certificate balances or ;

(b) cumulative losses as a percentage of the original
subordinate _
bond balance are greater than the percentage irn the following table; _



Month <= $;

36 20%; _
132 308; _
144 35%; _
156 40%; _
168 45%;
180 50%

The above calculations will be based on the rgspective mortgage loan
group." _

EFFECTIVE WHEN { IF CURMONTH GT 120 THEN TRIG EFFECTIVE YES
ELSE TRIG_ EFFECTIVE , ALWAYSPASS ) ;

IMPACT "Unscheduled prlncipal that was intended to be paid

to the
subordinate bonds will now be directed to the senior bonds." _

TRIGVAL FORMULA (MIN{ TRIGGER("Delinquencyl", "TRIGVAL"),
TRIGGER ("CumLossl”, "TRIGVAL"))):
{
!
TRIGGER "Delinguency2" _

ORIG_TESTVAL 0.00% _

TESTVAL { AVG_DELINQ_BAL(Z,Z,Z) / #SubBal?2):

TARGETVAL (50%); _

ORIG_TARGETVAL 50% _

EFFECTIVE WHEN { IF CURMONTH GT 120 THEN TRIG_EFFECTIVE_YES
ELSE TRIG_EFFECTIVE_ALWAYSPASS }; _

TRIGVAL LODIFF
1
TRIGGER "CumLoss2"

ORIG_TESTVAL  0,00%

TESTVAL (DELINQ LOSS ACCUM(Z)/ #OrlgSubBalZ), _

TARGETVAL ( #ReduceTestA2 ); _

ORIG_TARGETVAL NO CHECK 20%

EFFECTIVE WHEN { iF CURMONTH GT 120 THEN TRIG _ EFFECTIVE YES
ELSE TRIG_ EFFECTIVE _ALWAYSPASS }; _

TRIGVAL LODIFF
4
TRIGGER "shiftTrigger2"

FULL_NAME "Shiftlng Interest Group 2 Delinquency/Loss
Trigger”

DEFINITION "A Shifting Interest Dellnquency/Loss Trigger will _
exist after month 120 if ; _

{a) the 2 month average of 60+ delinquencies is greater
than
50% of the Junior outstanding certificate balances or ;
(b) cumulative losses as a percentage of the original

subordinate __
bond balance are greater than the percentage in the following table; _
Month <= $; _
36 208%;
132 30%; _
144 35%8; _
156 40%;
168 45%;
180 50%

The above calculations will be based on the r;spective mortgage loan
group."”



EFFECTIVE WHEN

{ IF CURMONTH GT 120 THEN TRIG_EFFECTIVE_YES

ELSE TRIG EFFECTIVE ALWAYSPASS );
“Unscheduled principal that was intended to be paid

IMPACT

to the
subordinate bonds will now be directed to the senior bonds." _
TRIGVAL FORMULA (MIN{ TRIGGER("Delinquency2”,"TRIGVAL"},
TRIGGER("CumLoss2”, "TRIGVAL")));

!

!
!

OPTIONAL REDEMPTION:

ACCUM

t

- ACCUM

!

Tranche
AR

1Al

1PO
2A1A
2A1B

2A2

2P0
SUBORD_1
SUBORD 2
Bl

B2

B3

B4

BS

Bé

NAS1
NAS2

NAS

X1

X2

XB

I0
CAP_IN11
CAP_IN12

DEFINE DYNAMIC STICKY #COUPON_ALL SUBS = OPTIMAL INTPMT("SUBORD 2",
"SUBORD_1") / BBAL{"SUBORD_2",
-NDARYS ACCRUE INT("ALL_ suUBs#1")

"SUBORD 1) 36000 /

"Cleanup"

DEAL_FRAC 10%
PRICB P { COLL BAL );

INTEREST_SHORTFALL GROUP 1 FULL_PREPAY

INTEREST SHORTFALL GROUP 2 FULL_PREPAY

Cusip
p.$:0.0.4.,6.4.9.9.4
XAAAXKKX
). $.4.9.:9.0.4.6.¢.4
).4.4.:4:9.4.9.9.0.¢
):4:9:9.9:9:9.0.9°¢
.9:9.4.4:4:9.4:¢ 4
AXXXXAXXK
YYYYYYYYY
YYYYYYYYY
XXXXXXXXX
XXEKXKXXXX
XXXXXXXXX
):9:9.9.4.4.9.9.¢.4
XXXKXLKEXX
XXKKXKKKK
KELAKXKXXK
:6:0.90.4:4.4,6.4.4
XEXXKXXXX
)9.6.9:0.4:4.9.¢.¢
XXXXKXXRXX
).9.9.9.9.0.4.9.9.4
XXAXXXXXX
YYYYYYYYY
YYYYYYYYY

CMO Block Payment Rules

Compensate Pro_rata _
PARTIAL PREPAY Compensate Pro rata
LOSS NO_Compensate SUBORDINATED

Compensate Pro_rata _
PARTIAL PREPAY Compensate Pro rata _
LOSS NO_Compensate SUBORDINATED

Stated Maturity




BBAL("1A1")
BBAL {"2A1A")
BBAL("2A1B")
BBAL ("2A2")

calculate : #CC 1Al BAL
calculate : H#CC_2AlA BAL
calculate : #CC_2A1B BAL
calculate : #CC_2AZ BAL

LIS |

calculate ; #SubsNotGoneAgg BBAL("B1", "B2", "B3", "B4", "B5",

"B6") GT 0.01
1
calculate : #OrigSenPctl = ORIG_BBAL("SNR 1"} / #O0rigCollBall

calculate : #SenPctl = _
IF #SubsNotGoneAgyg _
THEN MIN(1, BBAL("SNR_1") / COLL PREV_BAL{1)} _
ELSE 1 S

calculate : #OrigSenPct2 = ORIG_BBAL("SNR 2"} / #O0rigCollBal2

calculate : #SenPct2 = _
IF #SubsNotGoneAgg _
THEN MIN(1, BBAL("SNR_2") / COLL_PREV_BAL(2))} _
ELSE 1 B
]
calculate : #ShiftTestl = NOT TRIGGER({"ShiftTriggerl")
calculate : #ShiftTest2 = NOT TRIGGER("ShiftTrigger2")
calculate : #S5ub2TimesTestAgg = BBAL("SUBORD 2", "SUBORD_1") /

BBAL({"SNR_2", "SUBORD_2", "SNR 1", "SUBORD 1") _
GT 2 * ORIG_BBAL{"SUBORD 2",
"SUBORD_1")/ORIG_BBAL("SNR_2", "SUBORD_ 2", "SNR_1", "SUBORD_1")
!
calculate : #SenPctFailAgg = (#SenPct2 > #OrigSenPct2) OR (#SenPctl
> #0rigSenPctl)
]

calculate : #SenPrepl = _

IF #SenPctFailAgg _

THEN 1 _

ELSE #SenPctl + SHIFT%{1l) * (l-#SenPctl), _
Reduce_SHIFT%_when GROUP 1 SLIPPERY FAILVAL 100PCT
(#ShiftTest2 AND #ShiftTestl)

calculate : #SenPrep2 = _

IF #iSenPctFailAgy

THEN 1 _

ELSE #SenPct2 + SHIFT%(2) * (1-#SenPct2),
Reduce_ SHIFT%_when GROUP 2 SLIPPERY FAILVAL 100PCT
(#ShiftTest2 AND #ShiftTestl)

calculate : #SenPrep2 = _
IF #SenP¢tFailAgg
THEN 1 _ -
ELSE IF #Sub2TimesTestAgg _
THEN IF CURMONTH LE 36 _




calculate: "SNR 1"

!

THEN #SenPct2 + (50% * (l-#SenPct2)) _

ELSE #SenPct2 _
ELSE #S5enPrep2

calculate : #SenPrepl =
IF #SenPctFailAgg _
THEN 1 _
ELSE IF #Sub2TimesTestAgg _
THEN IF CURMONTH LE 36

THEN #SenPctl + (50% * (1-#SenPctl)) _

ELSE #SenPctl _
ELSE #SenPrepl

calculate : #SENRECOV1 =
MAX( O, MIN( #SenPctl * DELINQ LIQUIDATE(1l),
#SenPrepl * DELINQ RECOVER(1}))

calculate : #SENRECOVZ = _
MAX( 0O, MIN{ #SenPct2 * DELINQ LIQUIDATE(2),
#SenPrep2 * DELINQ RECOVER(2)))

NO_CHECK SCHEDULED - GROUP 1 FRACTION LIMIT #SCH1l = #SenPctl , -

NO _CHECK PREPAY : GROUP 1 AMOUNT LIMIT #PRP11 = #SenPrepl *
#iNetPrepl , _

NO_CHECK RECOVER GROUP 1 AMOUNT LIMIT HREC1ll = #SENRECOV1
calculate: "SNR 2"

NO_CHECK SCHEDULED GROUP 2 FRACTION LIMIT #SCH22 = #SenPct2 , _

NO_CHECK PREPAY GROUP 2 AMOUNT LIMIT #PRP22 = }§SenPrep2 *
#NetPrep2 , _

NO_CHECK RECOVER GROUP 2 AMOUNT LIMIT #REC22 = H#SENRECOV2

calculate : #SenSchedAllocl = #SCH1l1 * COLL_P SCHED(1)

calculate : #SenPrepayAllocl = #PRP1l1

calculate : #SenRecoverAllocl = H#REC1ll

calculate : #SenSchedAlloc2 = #SCH22 * COLL_P_SCHED(2}

calculate : #SenPrepayAlloc2 = #PRP22

calculate : #SenRecoverAlloc2 = #REC22

calculate : #SubSchedl

calculate : #SubPrepayl
calculate : #SubRecovl

MAX( 0, DELINQ RECOVER(1l) -

#SenRecoverRllocl )

il

caleulate : #SubSched2

MAX( 0, COLL P_SCHED(1l) - #3enSchedAllocl

MAX( O, #NetPrepl - #SenPrepayAllocl )

MAX( 0, COLL_P_SCHED(2) - #SenSchedAlloc2

calculate : #SubPrepay2 = MAX( 0, #NetPrep2 - #SenPrepayAlloc2 )

calculate : #SubRecov2 = MAX{ 0, DELINQ RECOVER(2) -
#senRecoverAlloc2 )
§
calculate: T"SUBORD 1" _
NO CHECK SCHEDULED GROUP 1 AMOUNT = #SubSchedl , -
NO CHECK PREPAY GROUP 1 AMOUNT = #SubPrepayl , _
NO:CHECK RECOVER GROUP 1 AMOUNT = #SubRecovl

!



calculate:

NO_CHECK SCREDULED

"SUBORD_2"

NO_CHECK PREPAY
NO_CHECK RECOVER

calculate :

calculate
calculate

!
calculate:

.

-
.
.
.

#SubSched
#SubPrepay
#SubRecov

nBln

NO CHECK SCHEDULED

SHARE ("B1")

NO_CHECK PREPAY
SUB_SHARE("B1") ,
NO_CHECK RECOVER

SHARE ("B1")
¢

calculate:

"BZ "

.NO_CHECK SCHEDULED

SHARE("BZ“)

NO_CHECK PREFAY
SUB SHARE("BZ") ,
NO_CHECK RECOVER

SHARE ("B2")

'
calculate:

" B3 "

NO_CHECK SCHEDULED

SHARE ("B3")

NO_CHECK PREPAY
SUB_SHARE ("B3") ,
NO_CHECK RECOVER

SHARE{"B3")
!

calculate:

"84"

NO CHECK SCHEDULED

SHARE {"B4")

NO_CHECK PREPAY
SUB_ SHARE("B4") ,
NO CHECK RECOVER

SHARE ("B4")

!
calculate:

"BSH

NO_CHECK SCHEDULED

SHARE ("B53")

NO_CHECK PREPAY
SUB_SHARE("B5") ,
NO_CHECK RECOVER

SHARE ("B5")
!

calculate:

"BG"

NO CHECK SCHEDULED

SHARE ("B6")

NO_CHECK PREPAY
SUB_SHARE({"B6") ,
NO_CHECK RECOVER

SHARE ("B6")
!

“GROUP 2 AMOUNT

GROUP 2 AMOUNT
GROUP 2 AMOUNT

#subSched2 ,

(L

#SubRecov?

= #SubSched?2 + #SubSchedl

[l

#SubPrepay2 + #SubPrepayl

= #SubRecov2 + #SubRecovl

AMOUNT
AMOUNT

AMOUNT

AMOUNT
AMOUNT

AMOUNT

AMOUNT
AMOUNT

AMOUNT

AMOUNT
AMOUNT

AMOUNT

AMOUNT
AMOUNT

AMOUNT

AMOUNT
AMOUNT

AMOUNT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

LIMIT

#B1S
#B1P

#B1R

#B2S
#B2P

#B2R

#B3S
#B3P

#B3R

#B4sS
#BAP

#B4R

#B5S
#BSP

#B5R

#B6S
#B6P

#B6R

[}

#SubSched *
#SubPrepay *

#SubRecov *

#SubSched *
#SubPrepay *

#3ubRecov *

#SubSched *
#SubPrepay *

#SubRecov *

#sSubSched *
#SubPrepay *

#SubRecov *

#3ubSched *
#SubPrepay *

#SubRecov *

#SubSched *

#SubPrepay *

f#SubRecov *

#SubPrepay2 ,—_




calculate :

#SsubWaterFall =

{#SubSched + #SubPrepay + #SubRecov) -

(#B1S + #BlP + #B1R + #B2S + #B2P + #B2R + #B3S + #B3P + #B3R + #B4S +
#B4P + #B4R + #B5S + #BSP + #BS5R + #B65 + #B6P + #B6R)

calculate: "Bl" _

NO_CHECK CUSTOM AMOUNT
1

calculate: "B2" _

NO_CHECK CUSTOM AMOUNT
!

calculate: "B3" _

NO_CHECK CUSTOM AMOUNT
t

calculate: "B4" _

NO_CHECK CUSTOM AMOUNT
- V3
!

calculate: "B5" _ .

NO_CHECK CUSTOM AMOUNT
- V3 - V4
!

calculate: "B6" _

NO_CHECK CUSTOM AMOUNT

- V3 -V4 - V5

calculate : H#ARIPmtCap =
COUPONCAP_SHORTFALL ("AR") )
calculate : #ARIAvail =
calculate : #ARIDesire =
calculate : #ARNegam =

#ARIDesire - #ARIAvail )

't BEGIN CUSTOM

calculate :

#1A1IPmtCap

COUPONCAP_SHORTFALL {"1A1") )

calculate :
calculate :
calculate :

#1AlIAvail
#1Al1IDesire
#1A1Negam

), #lAlIDesire - #1AlIAvail )
!

calculate : #2A1AIPmtCap =
COUPONCAP_SHORTFALL(“2A1A") )

calculate : #2A1AIAvail =

calculate : #2AlAIDesire =
1200

calculate : #2AlANegam =

#2A1AIAvail ),
'

calculate :

LIMIT V1 = #SubWaterFall

LIMIT V2 = #SubWaterFall - V1
LIMIT V3 = #SubWaterFall - V1 -~ V2
LIMIT V4 = #SubWaterFall - V1 - V2
LIMIT V5 = #SubWaterFall - Vi - v2
LIMIT V6 = #SubWaterFall - V1 ~ V2

MAX (0, OPTIMAL INTPMT ("AR") -

#Avail_Cpnl * BBAL("AR") / 1200
#Desire Cpnl * BBAL("AR") / 1200
MIN( MAX (0, #ARIPmtCap - #ARIAvail ),

= MAX (0, OPTIMAL_ INTPMT ("1Al") -

#Avail_lAAA;Cap * BBAL("1Al") / 1200
#Desire 1AAA Cap * BBAL("1Al") / 1200
MIN{ MAX (0, #1AlIPmtCap - #1lAlIAvail
MAX (0, OPTIMAL_INTPMT("ZAIA") -

#Avail 2AAA Cap * BBAL("2AlA") / 1200
#Desire_2AAA Cap * BBAL{"2AlA") /

MIN( MAX{0, #2A1AIPmtCap -

#2A1AIDesire - #2AlAIAvail ) -

]

#2A1BIPmtCap

COUPONCAP SHORTFALL("2A1B") )

calculate :

calculate :
1200

calculate

t

#ZAIBIAvall ),

#2A1BIAvail
#2A1BIDesire

tn

#2A1BNegam =

MAX (0, OPTIMAL INTPMT ("2Al1B") -

#Avail 2AAA Cap * BBAL("2A1B") / 1200
#Desire 2AAA Cap * BBAL("2A1B") /

MIN( MAX(0, #2A1BIPmtCap -

#2A1BIDesire - #2A1BIAvail )




calculate : #2A2IPmtCap
COUPONCAP_SHORTFALL("2A2")
calculate : $#2A2IAvail
calculate : #2A2IDesire
calculate : #2A2Negam
), H#2A2IDesire - #2A2IAvail )
'} END CUSTOM
]
calculate :

muu

MAX (0, OPTIMAL INTPMT("2A2") -

#Avail 2AAA Cap * BBAL("2A2") / 1200
#Desire 2ARA Cap * BBAL("2A2") / 1200
MIN( MAX(0, #2A2IPmtCap - #2A2IAvail

#Avail CpnAgg = (#Avail Cpn2 * BBAL("SUBORD_2") +

#Avail_Cpnl * BBAL("SUBORD_1")) / BBAL("SUBORD_2","SUBORD_1")

calculate :

#Desire CpnAgg = (#Desire Cpn2 * BBAL("SUBORD 2") +

#Desire_Cpnl * BBAL("SUBORD_1"}} / BBAL({"SUBORD_2","SUBORD 1")

!

calculate : #BlIPmtCap
COUPONCAP_SHORTFALL("Bl")
calculate : #BlIAvail
calculate : #BllIDesire
calculate : #BlNegam

#BlIDesire - #B1lIAvail )
!

calculate : #B2IPmtCap
COUPONCAP_SHORTFALL ("B2")
calculate : #B2IAvail
calculate : #B2IDesire
calculate ; #B2Negam

$§B2IDesire - #B2IAvail )
!

calculate : #B3IPmtCap
COUPONCAP_SHORTFALL ("B3")

calculate : #B3IAvail
calculate : #B3IDesire
calculate : #B3Negam
#B3IDesire — #B3IAvail )
t
calculate : #B4IPmtCap
COUPONCAP_SHORTFALL("B4")
calculate : #B4IAvail
calculate : #BdIDesire
calculate : #BdNegam

#B4IDesire -~ #B4IAvail )
f

calculate : #BS5IPmtCap
COUPONCAP_SHORTFALL("BS")

calculate : #B5IAvail
calculate : #BS5IDesire
calculate : #B5Negam

#B5IDesire - #B5IAvail )
]

calculate : #B6IPmtCap
COUPONCAP_SHORTFALL("B6")
calculate : HB6IAvail
calculate : #B6IDesire
calculate : #B6Negam

#B6IDesire -~ #B6IAvail )
]

tt  BEGIN CUSTOM

4

)

)

o

] I

nnn

o

g n

[ |

MAX (0, OPTIMAL_INTPMT("B1"} -

#avail CpnAgg * BBAL("B1l") / 1200
#Desire_ CpnAgg * BBAL("Bl") / 1200
MIN! MAX (0, #BlIPmtCap - #BlIAvail

MAX (0, OPTIMAL INTPMT("B2") -

#Avail CpnAgg * BBAL{"B2") / 1200
#Desire_CpnAgg * BBAL("B2") / 1200
MIN{ MAX (0, #B2IPmtCap - #B2IAvail

MAX (0, OPTIMAL_INTPMT("B3"} -

#Avail_CpnAgg * BBAL("B3") / 1200
KDesire CpnAgg * BBAL("B3") / 1200
MIN( MAX (O, #B3IPmtCap -~ #B3IAvail

MAX (0, OPTIMAL INTPMT("B4") -

#Avail CpnAgg * BBAL("B4") / 1200
#Desire_CpnAgg * BBAL("B4") / 1200
MIN( MAX (0, #B4IPmtCap - #B4IAvail

MAX (0, OPTIMAL INTPMT("B5") -

#Avail CpnAgg * BBAL{"BS") / 1200
§Desire_CpnAgg * BBAL("B5") / 1200
MIN{ MAX (0O, #B5IPmtCap - #BS5IAvail

MAX (0, OPTIMAL_INTEMT ("B6") -

#Avail CpnAgg * BBAL("B6") / 1200
#Desire CpnAgg * BBAL("B6") / 1200
MIN( MAX {0, #B6IPmtCap - ¥B6IAvail

),

)y

),

),



calculate : #TotalSubNegam
#B4Negam + #BSNegam + #B6Negam

calculate : #SUBORD_lNegam

calculate : #SUBORD_2Negam
!

calculate : #1PONegam
#SUBCRD_1Negam
'

calculate : #2PONegam

- #2A2Negam - #SUBORD_ZNegam
!
't END CUSTOM
!
calculate : “AR" _
NEGAM GROUP 1
calculate : "1Al" _
NEGAM GROUP 1
calculate : "IPO" _
NEGAM GROUP 1
calculate :
NEGAM

"SUBORD_1"
GROUP

|

L1} 2A1A'| _
GROUP 2

calculate :
NEGAM

” ZAl B" N
GROUP 2

calculate :
NEGAM

calculate : "2A2" _
NEGAM GROUP 2
calculate : "2pPO" _
NEGAM GROUP 2
calculate :
NEGAM

"SUBORD_2"
GROUP

N

calculate : "Bl”
NEGAM AMOUNT
calculate : "B2"
NEGAM AMOUNT
calculate : "B3"
NEGAM AMOUNT
calculate : "B4"
NEGAM AMOUNT
"BS"
NEGAM

calculate
AMOUNT

calculate : "B6"

NEGAM AMOUNT

AMOUNT

AMOUNT

AMOUNT

AMOUNT

AMOUNT

AMOUNT

AMOUNT

AMOUNT

AMOUNT

#B1lNegam + #B2Negam + #B3Negam +

#TotalSubNegam * #GRP1_NEGAM PCT
#TotalSubNegam * #GRP2_NEGAM PCT

#NetNegaml - #ARNegam - #lAlNegam -

#NetNegam2 - #2AlANegam - #2AlBNegam

#NegamAR = #ARNegam

#NegamlAl #1AlNegam

#NegamlPO = #1PONegam

#NegamSUBORD_1 = #SUBORD_I1Negam

#Negam2AlA = #2A1ANegam

]

#Negam2AlB = #2A1BNegam
#Negam2A2 = #2A2Negam

#Negam2PO = #2PONegam

#NegamSUBORD_2 = #SUBORD_Z2Negam

#BlNegam

#B2Negam

#B3Negam

#B4Negam

#B5Negam

#B6Negam




( "AR" )

SEQUENTIAL { "AR#1" )

e ot~ = ——— . Ak = o v . — . — s i -

{ wIAL" )
SEQUENTIAL (

{ "] PO" )
SEQUENTIAL

"1AL#1" )

{ "1PO#1" )

CEILING ( { #NegamSUBORD_1 ) )
NEGAM SEQUENTIAL { "SUBORD_1#1" )

pay

( "ZAIA” )
SEQUENTIAL {

CLASS
NEGAM

( "on1BR" )
SEQUENTIAL (

CLASS
NEGAM

( ” 2A2 " )
SEQUENTIAL (

( "2 Po n )
SEQUENTIAL (

"2A1AH#1" )
"Z2A1B#1" )
"2A2#1" )
"2PO#L" )

CEILING ( ( #NegamSUBORD 2 ) )
NEGAM SEQUENTIAL ( "SUBORD_2#1"

{ "SUBORD 2" ; "SUBORD_1"

pay

NEGAM SEQUENTIAL (

"Bl " )

{ "SUBORD_2"

NEGAM SEQUENTIAL ({

.
r

"SUBORD 1"
"BZW )

( "SUBORD_2"

.
r

"SUBORD 1"

NEGAM SEQUENTIAL ( "B3" )

{ "SUBORD_2"

.
r

"*SUBORD_1"

NEGAM SEQUENTIAL ( "B4”" )

( "SUBORD_2" ; "SUBORD_1"
NEGAM SEQUENTIAL { “BS" )
( "SUBORD_2" ; "SUBORD_1"
NEGAM SEQUENTIAL ( "B6" )

( "Bl" )

SEQUENTIAL ( "Bl#1" }

( "32 " )

SEQUENTIAL ( "B2#1" )

( "B3" )

SEQUENTIAL ( "B3#1" )

( "84" )

)
)

)

)

)

)




pay : NEGAM SEQUENTIAL

( "84#1" )

from : CLASS ( "BS" )
pay : NEGAM SEQUENTIAL

( "BS#1" )

from : CLASS { "B6" )
‘pay : NEGAM SEQUENTIAL

( "36#1" )

pay : CLASS INTEREST
: CLASS INTSHORT

CLASS INTEREST SEQUENTIAL

{"XNASZ2")

PRO_RATA ("SNR_2" )
PRO_RATA ("SNR_2" )

pay : CLASS INTEREST
: CLASS INTSHORT
: CLASS PRINCIPAL

pay : CLASS INTEREST

pay : CLASS INTSHORT

CLASS INTEREST SEQUENTIAL

CLASS PRINCIPAL SEQUENTIAL ( "ENR_Z” )

("XNASl")

PRO_RATA ("SNR 1" )
PRO_RATA ("SNR 1" )
SEQUENTIAL { "SNR_1" )

PRO_RATA
PRO_RATA

pay : CLASS INTEREST
pay : CLASS INTSHORT

PRO_RATA
PRO_RATA

from : CLASS { "GRP2";
pay : CLASS INTEREST
pay : CLASS INTSHORT

” GRP 1 ” )
PRO_RATA
PRO_RATA

from : CLASS ( "GRP2";
pay : CLASS PRINCIPAL

"GRP1" )

(
(

{
(

{
(

"SUBORD_2" )
"SUBORD_2" )
"SUBORD_1" )
"SUBORD_1" )

"SUBORD_2"; "SUBORD_1" )
"SUBORD_2"; "SUBORD_1" )

PRO_RATA ( "SUBORD_2"; "SUBORD_1" )

e e e e e

CLASS { "SNR_1"

from : CLASS ( "SNR_1"

)

pay ¢ CLASS INTEREST PRO_RATA
: CLASS INTSHCRT PRO_RATA

)

(
(

{("x2m)

("xl“)

"AR"; "1A1"; anon ) )
"ARN'. "1A1"; nlpon )

pay : CLASS BALANCE SEQUENTIAL ( "AR", "1Al", "1PO" )

" — - " o~ " o o o o o s ok S . M S i M > R (e
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CLASS { "AR" )}

SEQUENTIAL { "AR#1” )

from : CLASS ( "1Al" )

pay : SEQUENTIAL ( "1AL#1" )

from : CLASS {( "1PO”" )

pay : SEQUENTIAL { "1PO#1" )

e e e e e > s — —




calculate

#P_SNR_2 = BBAL("SNR 21","”2PO") - BBAL("SNR_2")
( "SNR_Z" )

CLASS INTEREST SEQUENTIAL (
CLASS INTSHORT SEQUENTIAL (
CLASS ( "SNR_2" )
SUBACCOUNT ({ #P_SNR_2 )
CLASS BALANCE SEQUENTIAL
CLASS ( "SNR 2" )
INTEREST SEQUENTIAL
INTSHORT SEQUENTIAL

CLASS

SEQUENTIAL

CLASS
CLASS

CLASS { "SNR 2" )
SUBACCOUNT ( #P_SNR 2 )
CLASS BALANCE

CLASS ( "SNR_21" )
CLASS

INTEREST PRO_RATA (
INTSHORT PRO_RATA (
{ "SNR_21" )

BALANCE PRO_RATA ( "2AlA" ; "2A1B" ;

e e et i e e S . o o T 8 T g e = e . ke W A S >

—— e o o o o o T s et o ok P+ > 2o —

CLASS

{ "2A1A" )

SEQUENTIAL ( “"2ALA#1" )

CLASS

SEQUENTIAL (

( "ZAIB" )
"2AlB#l" )

CLASS

SEQUENTIAL {

( n 2A2 ” )
"2A2# 1 ” )

7 St o " .

CLASS

‘ 'lZPO" )

SEQUENTIAL ( "2PO#1" )

- - " — 4 . e o s e S o M e o o By P i o i

CLASS ( "SUBORD_2" ; "SUBORD_1" )

CLASS

INTEREST PRO_RATA
INTSHORT PRO_RATA

(

"SNR_21" )
"SNR_21" )

"SNR_21" )

»opo" )
"ZPO" )

"290 "

"2A1A";
"ZAIA""

"2A1B";
"2A1B";

( "ALL_SUBS" )
( "ALL_SUBS" )

BALANCE SEQUENTIAL ( "ALL_SUBS" )

("ALL_SUBS" )

ENTIRETY
ENTIRETY
ENTIRETY
ENTIRETY
ENTIRETY
ENTIRETY

SEQUENTIAL
SEQUENTIAL
SEQUENTIAL
SEQUENTIAL
SEQUENTIAL
SEQUENTIAL

( I'Bl "
( I'BZ ”
( "B3ll
( ”84 n
( "Bs"
( "BGN

[ I

L 2A2 " )
"2A2 1 )
" 2A2 ” )

SUB COMBO DISTRIBUTION




CLASS ( "ALL_SUBS" )
CLASS INTEREST SEQUENTIAL
CLASS INTSHORT SEQUENTIAL

( le" )
( "X")

CLass ( "B1" )
SEQUENTIAL (

CLASS ( "B2" )
SEQUENTIAL (

CLASS ( "B3" )
SEQUENTIAL (

- - 1 - . [ A o —_ " —

CLASS { "B4" )
SEQUENTIAL (

e e o o Y S o T . s 4o o e i Rt e ot 7 e . o o o

CLASS { "B5" )
SEQUENTIAL ¢

CLASS ( "B6" )
SEQUENTIAL (

calculate
"B5#1",

"56#1")

calculate :

calculate
calculate

.
.
.
.

calculate :

#SubPrincAgg
calculate
#SubPrincAgg

PAYDOWN SUBORD TRANCHES
#PrincReduce = BBAL("B1#1", "B2#1", "B3#1",
- BBAL("SUBORD_Z", "SUBORD_l") ]
#SubPrinc?2 = BBAL("SUBORD 2#1") - BBAL ("SUBORD 2"}
#SubPrincl BBAL("SUBORD_I#]") - BBAL("SUBORD_I")
#SubPrincAgg = #SubPrinc2 + #SubPrincl

#PrincReduce2 = #PrincReduce * #SubPrinc2 /

"34#1",

#PrincReducel = #PrincReduce * #SubPrinecl /

subject to
pay

CEILING ( ( #SubPrinc2 - #PrincReduce2 ) )
SEQUENTIAL ( "SUBORD_Z#l" )

subject to
pay

CEILING ( | #SubPrincl - #PrincReducel ) )
SEQUENTIAL ( "SUBORD_I#l" )

't CUSTOM
from
pay

"2A2II ; "Bl";

CREDIT ENHANCEMENT ( "SPREAD ACCT1")
CLASS COUPONCAP_SHORT PRO RATA("1Al1l"™; "2AlA"; "2Al1B";

= i 3t b =t k rn i 8 o S n = . A -

"52”', "83"; "B4"; "BS"; "36")
CLASS ( "SNR_1" )
CLASS INTEREST PRO_RATA ( "AR"; "1Al"; "1PO" )
CLASS INTSHORT PRO RATA ( "AR"; "1Al"; "1PO" )
CLASS ( "SNR_1" )
CLASS BALANCE SEQUENTIAL ( "AR", "1Al", "1PO" }



from : CLASS { "AR" )

pay : SEQUENTIAL ( "AR#1" )
" from : CLASS { "1Al" )

pay : SEQUENTIAL ( "1Al#1" )
from ¢ CLASS ( "1pPO” )

pay : SEQUENTIAL ( "1PO#1" )

from : CLASS ( "GRP1" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( ™"1Al" ; "B1" ; "B2" ;
"p3" ; ng4q" ; nRpsN : "RE" )
from : HEDGE ("CAP1l")
subject to : CEILING ((HEDGE ("CAP1l", "OPTIMAL_PMT") - HEDGE
("CAP11", "ACTUAL_PMT")))
o ) pay : CLASS COUPONCAP_SHORT PRO_RATA("1ALl")
from : BLOCK ( INTEREST 100, "X1#1"}
pay : CLASS COUPONCAP_SHORT PRO_RATA("1Al" ; "Bl" ; "B2™ ;
"R3" ; rga" ; "BS" ; "BG")
from : BLOCK { INTEREST 100, "X2#1")
pay : CLASS COUPONCAP_SHORT PRO_RATA("1Al" ; "Bl" ; "B2"
"B3II ’. I|B4\‘l ; "BS" ’. "BG“)
from : BLOCK ( INTEREST 100, "XB#1")
, pay : CLASS COUPONCAP SHORT PRO _RATA("1Al" ; "B1" ; "B2"
"83” ; nB4u ; "BS" ; "86"j .
from : CREDIT_ENHANCEMENT ( "SPREAD ACCT1")
pay : CLASS COUPONCAP_SHORT PRO_RATA("1Al"; "Bl"; “B2"; "B3";
"84"; QIBSII; "Bé")
from : CLASS { "GRP2" )
. pay : CLASS COUPONCAP_SHORT PRO_RATA ( "2A1A" ; "2AlB" ;
nZAzn H "Bl" ; IIBZOI ; nB3n ; NB4" ; "BS" ; "EGH )

e s i 4 =+ e . o o e e
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calculate : #2AlA BAL_CCS = $#CC_2Al1A BAL *
(COUPONCAP_. ACCUM SHORTFALL(”ZAlA") GT 01)

calculate H #ZAlB BAL CcCSs #CC_ZAlB_BAL *
(COUPONCAP_ACCUM_SHORTFALL("ZAlB") GT .01)

calculate : #2A2 BAL CCS = #CC_2A2 BAL *

(COUPONCAP_ACCUM_SHORTFALL ("2A2") GT .01)

. e ¥ . s S 0 S o S e Y

from : HEDGE ["CAP12")
subject to : CEILING ((HEDGE ("CAP12", "OPTIMAL_PMT") - HEDGE
("CAP12", "ACTUAL_PMT")))
subject to : PROPORTION ( (#2A1A_BAL_CCS); (#2A1B BAL_CCS);

(#2A2_BAL_CCS) )
pay : CLASS COUPONCAP_SHORT ASIS CONCURRENT ("2AI1A"; "2AlB";

o — " T - T s T — o - s - —

from : HEDGE ("CAP12")
subject to ¢+ CEILING ((HEDGE ("CAP12", "OPTIMAL PMTI") - HEDGE
{"CAP12", "ACTUAL_PMT"))) '




pay : CLASS COUPONCAP_SHORT PRO RATA("2A1A"; "2A1B"; "2A2")
from : BLOCK ( INTEREST 100, "X1#1")
pay : CLASS COUPONCAP_SHORT PRO_RATA("B1l" ; "B2" ; "B3” ;
"B4" ; nBsn ; "BG") )
from : BLOCK ( INTEREST 100, "X2#1")
pay ¢ CLASS COUPONCAP_SHORT PRO_RATA("B1" ; "B2" ; "B3" ;
"B4" ; "BS" ,. "86")
from : BLOCK ( INTEREST 100, "XB#1™)
pay : CLASS COUPONCAP_ SHORT PRO_RATA("BI" ; "B2"™ ; "B3" ;
Qqull ', "Bs" '. "36"’
from : HEDGE ("CAP1l1"™)
pay ¢ NOWHERE (NOLIMIT)
from : HEDGE ("CAP12")
pay : NOWHERE (NOLIMIT)
from : CLASS ( "ALL_SUBS" ) ,
pay : CLASS MORE_INTEREST SEQUENTIAL ("GRP1")
———————————————————————————————————— MANUAL WRITEDOWNS
calculate : #ReduceSubord2 = MAX (0, MIN({ BBAL("SUBORD_2#1"), BBAL{
"2A1AH#1", "2A1BH#1", "2A2#1", "2PO#1", "SUBORD_Z#I" y - COLL_BAL(Z)))
calculate : #ReduceSubordl = MAX{0, MIN( BBAL("SUBORD_1#1"), BBAL(
"AR#L™, "1IAl#1", "1PO#1", "SUBORD~1#1" y - COLL_BAL(I)))
calculate : #TotReduceSubord = #ReduceSubord2 + #ReduceSubordl
when : IS_THERE { "BLlH1Y,"B2#1","B3#1","B4#1", "B5H#1", "Bo#1" )
pay : DECREMENT ( BALANCE "SUBORD_Z2#1", BY #ReduceSubord2 )
calculate : #IncreaseSubord2 = MAX(0, MIN{ #TotReduceSubord,
COLL_BAL(2) - BBAL( "2AlA#1", "2A1B#1", "2A2#1", "2PO#1", "SUBORD_2#1"
)

when : IS_THERE ( "B1#1","B2#1","B3#1", "B4#1", "B5#1", "B6#1" )
pay : INCREMENT ({ BALANCE "SUBORD 2#1", BY #IncreaseSubord2 )
when : IS _THERE ( "B1#1","B2#1","B3#1","B4#1", "B5#1","B6#1" )
pay : DECREMENT { BALANCE "SUBORD_1#1", BY #ReduceSubordl )}
calculate : #IncreaseSubordl = MAX(0, MIN( #TotReduceSubord,
COLL_BAL(1) - BBAL( "AR#l", "lAl#l", "1PO#1", "SUBORD_1#1" }))
when : 'IS_THERE ( "B1#1","B2#1","B3#1","B4#1","B5#1", "B6#1" )
pay ¢ INCREMENT ( BALANCE "SUBORD_1#1", BY #IncreaseSubordl )
calculate : #MoreReduceSubord2 = MAX(0, MIN( BBAL("SUBORD_2#1"),
BBAL{"SUBORD 2#1") / BBAL("SUBORD_ 2#1", "SUBORD_1#l1") * {
BBAL("2A1A#1", “2A1B#1", “2A2#1", "2PO#1", “SUBORD_2#1", "AR#1",
"1Al#1", "1PO#1"”, "SUBORD_1#1") - COLL_BAL)))
calculate : #MoreReduceSubordl = MAX(0, MIN{ BBAL({"SUBORD_1#1"),
BBAL("SUBORD 1#1") / BBAL ("SUBORD_2#1", "SUBORD_1#1") * (
BBAL("2A1lAHL", “2A1B#1", "2A2#1", "2PO#1", "SUBORD_ 2#1", "ARH#1l",
"1Al#1", "1PO#1", "SUBORD_1#1") ~ COLL_BAL)))



when : IS TRUE (
{BBAL ("B1#1","B2#1", "B3#1", "B4#1", "B5#1", "B6#1") GT 0.01 ) AND (!
BBAL ("SUBORD_1#1") LT 0.01 ) })
pay : DECREMENT ( BALANCE "SUBORD_2#1”, BY #MoreReduceSubord2
)
when : IS_TRUE (
" (BBAL("BLl#1","B2#1", "B3#1", "B4#1","B5#1", "B6#1") GT 0.01 ) AND ((
BBAL ("SUBORD_2#1") LT 0.01 ) ))
pay : DECREMENT { BALANCE "SUBORD 1#1", BY #iMoreReduceSubordl
) ‘
calculate : #WriteDown = MAX(0, BBAL{ "2AlA#1", T"2A1BH#1", "2A2}1",
"290#1"’ l'Bl#lll’ 'le#lll' “BB#I“, "B4#1"' "85#1"’ "Bs#lll' "AR#l"'
"1A1#1", "1PO#1”™ ) - COLL_BAL(2,1))
from ¢ SUBACCOUNT { #WriteDown )
pay ¢ WRITEDOWN PRO_RATA ( "B6#1" )
pay : WRITEDOWN PRO_RATA { "BS#1" )
pay WRITEDOWN PRC_RATA { "B4#1” )
pay WRITEDOWN PRO_RATA ( "B3#1" )
pay WRITEDOWN PRO_RATA { "B2#1" )
pay WRITEDOWN PRO_RATA ( "B1#l" )
calculate : #SenWriteDown2 = MAX{0, BBAL{ "2A1A#1", "2A1lB#1",

"2A2#1", "2PO#1" ) / BBAL( "2AlA#l1", "2A2#1", “2A1B#1", "2POHL",

"AR#I", "J.Al#l",

calculate

y / BBAL{ "2AlA#1",

"1PO#1" ) * #WriteDown)

"1A1H#1", "1PO#1l"
"lAl#l",

BBAL( “AR#1",
"2PO#1", "AR#1",

+  #SenWriteDownl = MAX (O,
”ZAZ#I", "ZAIB#I"'

"1pO#1" ) * #WriteDown)

pay

calculate

calculate

SUBACCOUNT ( #WriteDown, #SenWriteDown2 )
: WRITEDOWN SEQUENTIAL ( "2PO#1" )

: SUBACCOUNT ( #WriteDown, #SenWriteDown2 )
:  WRITEDOWN PRO_RATA | "2A1AH#1":; HOLD VO, "2A241",

SUBACCOUNT ( VO )
WRITEDOWN SEQUENTIAL ( "ZA2#1")
WRITEDOWN PRO_RATA ( "2A1B#1")

s e o i i ot e o e e et e e e v

SUBACCOUNT ( #WriteDown, #SenWriteDownl )
WRITEDOWN PRO_RATA { "ARHE1M™; "1A1#1"; "1POH#1I" )

et A o o e O e e oy e W . e e

: #BondBall = BBAL("AR#1","1A1l#1","1PO#1","SUBORD_1#1")

: #BondBal2 =

BBAL("2A1A#L", "2A1BH#1", "2A2#1", "2PO#1", "SUBORD 2#1")

calculate

s ——— et - v

calculate :

calculate

¢ #BondBal =

#BalCalll Omo

#BalCalll 1lmo =
= #BondBal

#BalCalllZOmo




calculate :

#ResidCash

CASH_ACCOUNT ("GRP2")

Schedule "SHIFT1%"

Declare

SHIFTINT GROUP 1
120 100%

132 70%

144 60%

156 40%

168 20%

180 0%

4
!

Schedule "SHIFT23%"
Declare
SHIFTINT GROUP 2

120
132
144
156
168
180

100%
70%
60%
40%
20%
0%

= CASH_ACCOUNT {"GRP1") +

]

Schedule "IDXAR8_GRP1"

DECLARE
VALUES OK

20041025

20041125
20041225
20050125
20050225
20050325
20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125
20051225
20060125
20060225
20060325
20060425
20060525
20060625
20060725
20060825
20060925
20061025
20061125
20061225

659,957,000.00
633,634,250.10
609,656,521.97
586,521,645.89
564,200,002.32
542,663,013.00
521,883,104.41
501,833,666.22
482,489,010.79
463,824,369.98
445,815,731.83
428,437,050.64
411,577,018.03
395,312,776.51
379,623,296.24
364,488,289.71
349,888,185.45
335,804,102.86
322,217,827.73
309,111,788.79
296,469,034.97
285,136,654.89
274,219,783.70
263,703,479.16
253,513,596.31
243,700,132.86
234,249,475.02



20070125
20070225
20070325
20070425
20070525
20070625
20070725
20070825
20070925
20071025
20071125
20071225
20080125
20080225
20080325

20080425
t

225,148,496.26
216,384,539.89
207,945,402.35
199,819,317.11
191,994,939.07

.184,461,329.60

177,207,941.99
170,224,607.58
163,501,522.22
156,992,147.34
151,378,001.68
145,964,287.02
140,743,858.14
135,709,824.25

130, 855,539.87

0.00

Schedule "IDAARB_GRpZ"

DECLARE
VALUES OK
20041025
20041125
20041225
20050125
20050225
20050325
- 20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125
20051225
20060125
20060225
20060325
20060425
20060525
20060625
20060725
20060825
20060925
20061025
20061125
20061225
20070125
20070225
20070325
20070425
20070525
20070625
20070725
20070825
20070825
20071025

642,042, 000.00
616,435,915,74
593,026, 285.66
570,442,319.51
548,654, 926.59
527,636,031.83
507,358,528.25
487,796,308.28
468,924,162.24
450,717,703.16
433,153,374.16
416,205,213.11
399,770, 009.56
383,917,509.95
368,627,089.03
353,878,851.41
339,653, 605, 69
325,932,839.58
312,698, 685.92
299,933, 949.43
287,621,984.42
276,587,614.68
265,959,179.58
255,722,037.76
245,807,934.35
236,261,201.00
227,068,514.47
218,217,029.50
209,694,361.75
201,488,571.35
193,588,147.07
185,981,991.01
178,659,403.84
171,610,070.59
164,824,046.90
158,291, 745.84
151,970,288.13




20071125
20071225
20080125
20080225
20080325

20080425
'

Schedule "NAS1_ BAL"

DECLARE
VALUES OK
20041025
20041125
20041225
20050125
20050225
20050325
20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125
20051225
20060125
20060225
20060325
20060425
20060525
20060625
20060725
20060825
20060925
20061025
20061125
20061225
20070125
20070225
20070325
20070425
20070525
20070625
20070725
20070825
20070925
20071025
20071125
20071225
20080125
20080225
20080325

Schedule "NAS2 BAL"

DECLARE
VALUES OK
20041025

146,518,213.96
141,261,339.73
136,192,689.11
131,305,534.68
126,593,389.13

0.00

GROUP 1

633,634,250.10
609,656,521.97
586,521,645,89
564,200,002, 32
542,663,013.00
521,883,104.41
501,833,666.22
482,489,010.79
463,824,369, 98
445,815,731.83
428,437,050.64
411,577,018.03
395,312,776.51
379,623,296.24
364,488,289.71
349,888,185.45
335,804,102.86
322,217,827.73
309,111,788.79
296,469,034.,97
285,136,654.89

$274,219,783.70

263,703,479.16
253,513,596.31
243,700,132.86
234,249,475.02
225,148,496.26
216,384,539.89
207,945,402.35
199,819,317.11
191,994,939.07
184,461,329.60
177,207,941.99
170,224,607.58
163,501,522.22
156,992,147.34
151,378,001,68
145,964,287.02
140,743,858.14
135,709,824.25
130,855,539.87

0.00

GROUP 2

616,435,915.74




20041125 593,026,285.66

20041225 570,442,319.51
20050125 548,654,926.59
20050225 527,636,031.83
20050325 507,358,528.25
20050425 487,796,308.28
20050525 468,924,162.24
20050625 © 450,717,703.16
20050725 433,153,374.16
20050825 416,205,213.11
20050925 399,770,009.56
20051025 383,917,509.95
20051125 368,627,089.03
20051225 353,878,851.41
20060125 339,653,605.69
20060225 325,932,8359.58
20060325 312,698,695.92
20060425 299,933,949.43
20060525 287,621,984.42
20060625 276,587,614.68
20060725 265,959,179.58
20060825 255,722,037.76
20060925 245,807,934.35
20061025 236,261,201.00
20061125 227,068,514.47
20061225 218,217,029.50
20070125 209,694,361.75
20070225 201,488,571.35
20070325 193,588,147.07
20070425 185,981,991.01
20070525 178,659,403.84
20070625 171,610,070.59
20070725 164,824,046.90
20070825 158,291,745.84
20070925 151,970,288.13
20071025 146,518,213.96
20071125 141,261,339.73
20071225 136,192,689.11
20080125 131,305,534.68
20080225 126,593,389.13
20080325 0.00

3

'

Collateral

, .

! Factor --Delay--

! Type Date P/Y BV Use BV for 0

WL 20040901 9999 9999 FALSE

1

! Pool# Type Gross Current Original --Fee-~ Maturity

Orig ARM Gross #mos #mos  Pfmos PH#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




M 1 "CON 1 YR MTA Neg Am" WL 00  WAC
1.36592 (  300634122.00 /  300634122.00 }; 300634122.00 .
0.381500 0.381500 360:0 360:0 360 NO_CHECK ARM
MTA_1YR 3.18550 2 1 12 12

9.94574 99.000000 3.18550 110 45 PMTCAP 7.5
ORIG_GROSSRATE 1.36592 GROUP 1 TEASER

M 2 "CON 1 YR MTA Neg Am” WL 00  WAC

4.62444 (  140978016.63 /  140978016.63 ); 140978016.63
0.381500 0.381500 359:1 359:1 360 NO_CHECK ARM
MTA_1YR 3.16144 2 1 11 12

9.92858 99.000000 3.16144 110 45 PMTCAP 7.5
ORIG_GROSSRATE 4.62444 GROUP 1

M 3 "CON 1 YR MTA Neg Am" WL 00  WAC

4.67591 ¢ 6345431.24 / 6345431.24 ); 6345431.24
0.381500 0.381500 358:2 358:2 360 NO_CHECK ARM
MTA_1YR 3.21291 2 1 10 12

9.93649 99.000000 3.21291 110 45 PMTCAP 7.5
ORIG_GROSSRATE 4.67591 GROUP 1

M 4 "CON 1 YR MTA Neg Am" WL 00 WAC

4.75522 { 1199452,03 / 1199452.03 ); 1199452.03
0.381500 0.381500 357:3 357:3 360 NO_CHECK ARM
MTA_1YR 3.29222 2 1 9 12

9.95000 99.000000 3.29222 110 45 PMTCAP 7.5
ORIG_GROSSRATE 4.75522 GROUP 1

M 5 "CON 1 YR MTA Neg Am" WL 00  WAC

4.61579 ( 1027856.67 / 1027856.67 ); 1027856.67
0.381500 0.381500 356:4 356:4 360 NO_CHECK ARM
MTA_1YR 3.15279 2 1 8 12

9.80636 99.000000 3.15279 110 45 PMTCAP 7.5
ORIG_GROSSRATE 4.61579 GROUP 1

M 6 "CON 1 YR MTA Neg Am" WL 00  WAC

4.96300 ( 236509.11 / 236509.11 ); 236509.11
0.381500 0.381500 355:5 355:5 360 NO_CHECK ARM
MTA_1YR 3.50000 2 1 7 12

9.95000 99.000000 3.50000 110 45 PMTCAP 7.5
ORIG_GROSSRATE 4.96300 GROUP 1

M 7 "CON 1 YR MTA Neg Am" WL 00  WAC

1.36592 (  259210177.67 /  259210177.67 );  259210177.67
0.381500 0.381500 360:0 360:0 360 NO_CHECK ARM
MTA_1YR 3.18550 2 1 12 12

9.94574 99.000000 3.18550 110 45 PMICAP 7.5
ORIG_GROSSRATE 1.36592 GROUP 1 TEASER

M 9 "NC 1 YR MTA Neg Am" WL 00 WAC

1.29248 (  268736647.00 /  268736647.00 );  268736647.00
0.381500 0.381500 360:0 360:0 360 NO_CHECK ARM
MTA_1YR 3.04456 2 1 12 12

9.94676 99.000000 3.04456 110 45 PMICAP 7.5
ORIG_GROSSRATE 1.29248 GROUP 2 TEASER

M 10 "NC 1 YR MTA Neg Am" WL 00  WAC

4.46744 (  158392371.45 /  158392371.45 ); 158392371.45
0.381500 0.381500 359:1 359:1 360 NO_CHECK ARM
MTA_1YR 3.00444 2 1 11 12

9.92005 99.000000 3.00444 110 45 PMTCAP 7.5
ORIG_GROSSRATE 4.46744 GROUP 2

M 11 "NC 1 YR MTA Neg Am" WL 00  WAC

4.36423 | 7211640.91 / 7211640.91 ); 7211640.91
0.381500 0.381500 358:2 358:2 360 NO_CHECK ARM




MTA 1YR ' 2.90123 2 1 10 12

9.95000 99.000000 2.90123 110 45 PBMTCAP 7.5
ORIG_GROSSRATE 4.36423 GROUP 2

M 13 "NC 1 YR MTA Neg Am" WL 00 WAC

5.02806 ( 2692091.41 / 2692091.41 ); 2692091.41
0.381500 0.381500 357:3 357:3 360 NO_CHECK ARM
MTA_1YR 3.56506 2 1 9 12

9.42611 99.000000 3.56506 110 45 PMICAP 7.5
ORIG_GROSSRATE 5.02806 GROUP 2

M 14 "NC 1 YR MTA Neg Am" WL 00  WAC

4.43354 { 825127.84 / 825127.84 ') ; 825127.84
0.381500 0.381500 354:6 354:6 360 NO_CHECK ARM
MTA_1YR 2.97054 2 1 6 12

9.44531 99.000000 2.97054 110 45 PMTCAP 7.5
ORIG_GROSSRATE 4.43354 GROUP 2

M 15 "NC 1 YR MTA Neg Am" WL 00 WAC

3.91300 ( 336705.07 / 336705.07 ) ; 336705.07
.0.381500 0.381500 351:9 351:9 360 NO_CHECK ARM
MTA_1YR 2.45000 2 1 3012

9.95000 99.000000 2.45000 110 45 PBMICAP 7.5
ORIG_GROSSRATE 3.91300 GROUP 2

M 16  "NC 1 YR MTA Neg Am" WL 00  WAC

1.29248 (  252173850.97 /  252173850.97 );  252173850.97
0.381500 0.381500 360:0 360:0 360 NO_CHECK ARM
MTA_1YR 3.04456 2 1 12 12

9.94676 99.000000 3.04456 110 45 PMTCAP 7.5

ORIG_GROSSRATE 1.29248 GROUP 2 TEASER




