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caused this report to be signed on its behalf by the undersigned hereunto duly authorized.

Dated: Sg,( rrem el é@ [(d(w("

NEWCE RYMORTGAGESECURITIES,INC.

/,/

By:
Name: BT Clond
Title: é\/@




IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT IS
BEING FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.

EXHIBIT INDEX

Exhibit No. Description Format
99.2 Collateral Term Sheets P*

* The Computational Materials have been filed on paper pursuant to a continuing hardship
exemption from certain electronic requirements.

[TPW: NYLEGAL:267912.1] 18609-00034 09/21/2004 03:19 AM




The information herein has been prepared solely for informational purposes and is not an offer to buy or sell or a solicitation of an offe
would be made only after a prospective participant had completed its own independent investigation of the transaction and received all
instrument which would contain material information not contained herein and to which prospective participants are referred. In the e
can be given with respect to the accuracy or completeness of the information herein, or that any future offer of securities or transaction

The following information may contain general, summary discussions of certain tax, regulatory, accounting and/or legal issues relevan
circumstances. Morgan Stanley is not offering and does not purport to offer tax, regulatory, accounting or legal advice and this inform
regulatory and accounting advisors, the economic risks and merits, as well as the legal, tax, regulatory and accounting characteristics a

The projections 'or other estimates in these materials (if any), including estimates of returns or performance, are forward-looking statenr
control. Actual.events may differ from those assumed and changes to any assumptions may have a material impact on any projections
purposes only ta simplify the presentation and/or calculation of any projections or estimates, and Morgan Stanley does not purport that
performance results will not be materially different than those estimated herein. Any such estimated returns and projections should be
information in making a decision regarding these transactions. Past performance is not necessarily indicative of future resuits. Price a

Notwithstanding any other express or implied agreement, arrangement, or understanding to the contrary, Morgan Stanley and each reci
persons, without limitation of any kind from the commencement of discussions, the U.S. federal income tax treatment of the transactio
(including opinions or other tax analyses) that are provided to such person relating to such tax treatment and tax structure, except wher
affiliates, agents and advisors).

The offer or sale of securities or transactions may be restricted by law. Additionally, transfers of any such securities or instruments ma
would permit a public offering of Notes, or possession or distribution of any offering material in relation thereto, in any country or juri
holding, sale, exercise of rights or performance of obligations under any transaction. Morgan Stanley does not undertake or have any r
and may effect transactions in, securities and instruments of issuers mentioned herein and may also perform or seck to perform investn

With respect to any UK recipients, this communication is directed only to those persons who are market counterparties or intermediate

Asset Backecii Certificates

NCHET

2004-3

Scenario PXMATFWD

150 PPC

Per ljm_Libor 6m_Libor PoolBal Net Poollnt Net WAC Total Bond Int
0 0 0 0 0
1 | 1.81125 2.08 2,485,718,752.98 12,914,180.01 6.23% 3,998,970.33
2 1.8563 2.1085 2,402,886,892.82 13,102,875.91 6.54% 4,704,731.18
3 1.9105 2.1931 2,319,074,022.59 12,655,593.61 6.55% 4,500,728.61
4 | 2.0689 2.2808 2,237,784,168.11 12,227,229.95 6.56% 4,787,263.71
51 21929 2.3513 2,158,901,008.13 11,808,472.51 6.56% 4,845,420.54
6 22931 2.4138 2,082,316,606.55 11,399,622.26 6.57% 4,381,555.50
7. 2286 2.4692 2,007,930,942.68 10,995,845.01 6.57% 4,670,708.10
8 23548 2.5431 1,935,651,934.16 " 10,606,845.26 6.58%  4,468,185.04
9 2429 2.6197 1,865,395,596.67 10,228,227.35 6.58% 4,568,064.84
10 2.4838 2.6967 1,797,087,151.77  9,858,415.60 6.58% 4,341,439.53°
11 2.5539 2.7871 1,730,759,114.50  9,499,631.05 6.59% 4,424,400.24
12 2.6279 2.8831 1,666,346,197.82  9,150,970.11 6.59% 4,364,832.51
13 2.7271 2.9757 1,603,809,921.25  8,813,155.17 6.59% 4,195,120.45
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2.8093
2.8885
3.0201
3.1165

3.1961

3.2599
3.3413
3.4222
3.4645

3.535
3.6108
3.6174
3.6766
3.7451
3.7695
3.8299
3.8912

3.893
3.9421
4.0015

-4.0106

4.0598
4.1155
4.1194
4.1665
4.2177
4.2243
4.2701
43169
4.3175

4.359

4.405
44141
4.4564
4.4998
4.5018
4.5423
4.5834
4.5951]
4.6357
4.6733
4.6783
4.7151
4.7535
4.7596
4.7965
4.8325

4.832
4.8675
4.9057

3.0665

3.157
3.2479
3.3236
3.3962
3.4646

3.525
3.5816
3.6359
3.6875
3.7379
3.7831
3.8302
3.8755
3.9195
3.9606
4.0006
4.0383
4.0765
4.1146
4.1509
4.1872
42233
42563
4.2901
43227
43548

4387
4.4193
4.4505
4.4815
4.5128
4.5427
4.5736
4.6044

4.632
4.6624
4.6918
47212
4.7492
47773
4.8045
4.8304
4.8565

4.882
4.9149
4.9485
4.9793
5.0098
5.0362

1,543,607,499.10
1,485,674,539.22
1,429,925,150.89
1,376,276,705.14
1,324,649,710.56
1,274,967,693.83
1,227,157,084.75
1,181,147,105.79
1,136,869,507.89
1,094,257,587.31
1,053,038,012.03
1,013,372,414.97
975,306,858.63
938,681,258.21
903,436,282.38
869,519,936.37
836,922,628.10
805,552,839.47
775,396,255.12
746,374,507.60
718,443,193.19
691,561,197.92
665,697,481.95
640,799,471.86
616,847,958.40
593,795,820.96
571,608,444.12
550,253,276.36
5§29,702,403.83
509,923,082.27
490,892,818.52
472,575,908.86
454,945,045.36
437,974,440.75
421,641,613.64
405,920,519.52
390,791,981.57
376,229,667.09
362,212,005.24
348,718,550.39
335,731,225.96
323,229,455.06
'311,197,977.06
299,616,157.74
288,466,926.28
277,734,064.40
267,403,157.91
257,457,964.41
247,886,403.98
238,672,088.95

8,487,029.64
8,172,906.45
7,872,444.72
7,581,790.16
7,301,323.95
7,030,746.34
6,770,811.19
6,520,705.73
6,280,673.01
6,363,520.33
6,133,855.51
6,497,464.09
6,292,322.25
6,057,503.28
5,831,966.26
5,855,219.10
5,641,506.75
5,655,046.56
5,453,969.10
5,250,071.30
5,053,017.37
4,944,761.51
4,768,795.26
4,668,355.12
4,498,875.83
4,330,435.93
4,167,789.08
4,035,179.95
3,890,670.40
3,798,516.59
3,659,436.60
3,522,402.33
3,390,175.17
3,279,720.66
3,159,465.77
3,071,322.38
2,958,405.09
2,847,616.03
2,740,784.57
2,649,526.12
2,551,013.79
2,477,487.87
2,386,123.58
2,296,778.74
2,210,600.68
2,136,275.23
2,056,845.69
1,997,370.78
1,923,780.27
1,851,771.46

6.60%
6.60%
6.61%
6.61%
6.61%
6.62%
6.62%
6.62%
6.63%
6.98%
6.99%
7.69%
7.74%
7.74%
7.75%
8.08%
8.09%
8.42%
8.44%
8.44%
8.44%
8.58%
8.60%
8.74%
8.75%
8.75%
8.75%
8.80%
8.81%
8.94%
8.95%
8.94%
8.94%
8.99%
8.99%
9.08%
9.08%
9.08%
9.08%
9.12%
9.12%
9.20%
9.20%
9.20%
9.20%
9.23%
9.23%
9.31%
9.31%
9.31%

4,279,381.21
4,081,907.95
4.215,640.67
4,166,748.79
3,699,748.06
4,008,391.21
3,811,439.37
3,867,313.03
3,639,201.96
3,680,611.67
3,604,752.22
3,361,487.61
3,387,799.97
3,203,363.58
3,201,993.03
3,120,311.65
2,746,340.23
2,925,051.99
2,750,440.45
2,766,841.06
2,579,317.05
2,588,332.86
2,516,331.48
2,342,714.14
2,443,417.01
2,366,209.13
2,326,224.20
2,242,364.90
2,029,209.58
2,080,973.68
1,948,243.65
1,949,611.43
1,816,697.48
1,820,165.43
1,765,462.90
1,644,157.21
1,647,032.28
1,545,247.11
1,539,349.96
1,492,292.68
1,305,857.39
1,392,146.03
1,304,943.38
1,306,414.51
1,217,543.97
1,218,980.29
1,181,182.46
1,100,465.38
1,196,693.78
1,122,129.24
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100
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102
103
104

105 |

106 -
107
108
109 .
110
11
112 .
113

49517
4.9918
5.0261
5.0086
5.0221
5.0578
5.0937
5.1299
5.1574
5.1213
5.1331
5.1653

5.199
5.2327
5.2572
5.2418
5.2581

5.2895

5.3207
5.3521
5.3694
5.2869
5.2801
5.3061
5.3341
5.3616
5.3718
5.2784

5.2651 .

5.2879
5.3113
5.3356
5.3658
5.4354
5.4751
5.5004
5.5259
5.5513
5.568
5.5478
5.5573
5.581
5.6045
5.629
5.6606
5.7404
5.7834
5.809
5.8348
5.86

5.0625
5.0865
5.1107
5.1337
5.1527
5.1717
5.1897
5.2079
5.2256
5.2406
5.2616
5.2828
5.3044
5.325
5.3459
5.3658
5.3733
5.3772
5.3798
5.3824
5.384
5.3832
5.3819
5.3793
5.3764
5.3721
5.3676
5.3679
5.3941
5.4302
5.466
5.5028
5.54
5.5728
5.5923
5.6062
5.6204
5.6335
5.6471
5.664
5.6962

5.7352 -

5.7736
5.8132
5.8531
5.8868
5.8938

5.891

5.888
5.8836

229,801,464.55
221,261,663.34
213,041,279.26
205,127,386.03
197,510,172.08
190,176,852.05
183,116,696.30
176,319,490.00
169,775,951.81
163,476,052.87
157,411,601.44
151,572,874.36
145,951,371.29
140,538,979.27
135,328,313.55
130,311,424.12
125,481,937.84
120,831,987.45
116,354,818.99
112,043,986.99
107,893,453.55
103,897,072.15
100,049,186.58
96,344,160.26
92,776,664.55
89,341,573.64
86,033,929.24
82,849,005.97
79,782,163.80
76,829,082.49
73,985,522.00
71,247,405.77
68,611,058.00
66,072,452.82
63,628,696.60

. 61,275,516.32

59,009,493 .83
56,827,390.27
54,726,284.68
52,702,970.25
50,754,817.31
48,878,772.77
47,072,137.90
45332,336.77
43,657,105.95
42,043,838.26
40,490,746.23
38,995,080.64
37,554,680.39
36,167,497.33

1,782,552.86
1,722,733.53
1,658,657.80
1,608,639.17
1,549,087.36
1,491,109.38
1,435,330.72
1,385,451.99
1,333,805.28
1,290,339.28
1,242,413.97
1,195,915.48
1,151,183.00
1,111,018.15
1,069,609.68
1,035,641.48
997,203.45
959,889.24
923,981.46
890,532.09
857,224.12
825,542.91
794,587.46
764,850.07
736,231.04
708,524.91
681,962.64
655,735.39
631,148.91
607,528.87
584,801.44
564,499.74
543,521.45
528,201.72
508,773.83
489,737.41
471,422.61
455,025.66
438,053.85
423,336.37
407,605.81
392,351.90
377,675.63
364,884.32
351,335.17
341,564.61
328,990.99
316,677.66
304,828.99
293,831.72

9.31%
9.34%
9.34%
9.41%
9.41%
9.41%
9.41%
9.43%
9.43%
9.47%
9.47%
9.47%
9.46%
9.49%
9.48%
9.54%
9.54%
9.53%
9.53%
9.54%
9.53%
9.53%
9.53%
9.53%
9.52%
9.52%
9.51%
9.50%
9.49%
9.49%
9.49%
9.51%
9.51%
9.59%
9.60%
9.59%
9.59%

9.61%

9.61%
9.64%
9.64%
9.63%
9.63%
9.66%
9.66%
9.75%
9.75%
9.75%
9.74%
9.75%

1,124,928.27
1,090,250.35
953,457.64
1,013,514.68
946,470.09
947,159.23
886,339.74
882,974.52
849,896.81
783,502.02
777,027.77
723,900.39
720,116.16
693,434.92
602,523.39
637,538.66
592,506.88
589,253.45
548,664.68
545,456.54
523,479.60
478,443.86
472,402.15
438,990.24
435,827.21
418,624.66
375,011.90
377,469.27
348,252.18
345,002.19
320,027.37
316,899.50
303,837.67
283,551.48
281,140.95
260,338.72
257,290.19
245,936.23
212,013.87
222,725.75
205,344.91
202,470.34
186,855.51
184,038.76
175,475.22
162,968.98
160,564.41
147,630.05
144,809:94
137,301.57
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120

121
122

123

124 -
125

126

127

128

129
130
131 .
132
133
134

135
136

137
138 |
139 ;
140

141 -
142 .
143

144

145
146
147
148 |
149
150 -

151

152
153

154

155 -
156
157
158
159
160
161
162
163

5.8676
5.7806
5.7681
5.7898

5.8118 -

5.8343
5.8433
5.7589
5.7467

5.765
5.7853
5.8053
5.8146
5.7733
5.7723
5.7906
5.8086
5.8278
5.8537
5.9258
5.9626
5.9824
6.0026
6.0224
6.0354
6.0157
6.0219
6.0408
6.0591

6.078
6.0832
5.9951
5.9797
5.9947
6.0119
6.0283
6.0285
5.9415
5.9236
5.9376
5.9518
5.9672
5.9911
6.0736

6.111
6.1272
6.1437
6.1597
6.1675
6.1406

5.8791
5.8771
5.8731
5.8697
5.8651
5.8611
5.856
5.8493
5.8521
5.8562
5.861
5.8646
5.8685
5.8767
5.9021
5.9351
5.9673
6.0008
6.0344
6.0645
6.0802
6.09
6.1004
6.1096
6.1193
6.1284
6.1246
6.1177
6.1095
6.1019
6.0933
6.0822
6.0732
6.0633
6.0538
6.043
6.0323
6.0282
6.0501
6.0826
6.1145
6.1476
6.1809
6.2094
6.2212
6.2262
6.2317
6.236
6.2409
6.2501

34,831,626.74
33,545,098.49
32,306,063.37
31,112,778.58
29,963,552.29
28,856,752.84
27,790,791.75
26,762,260.94
25,771,760.12
24,817,861.33
23,899,222.75
23,014,538.02
22,162,551.29
21,342,048.44
20,551,890.05
19,790,926.67
19,058,075.68
18,352,296.63

17,672,657.33

17,018,124.22
16,387,956.22
15,781,063.76
15,196,572.25
14,633,653.90
14,091,555.58
13,569,463.13
13,066,683.74
12,582,455.26
12,116,091.13
11,666,931.60
11,234,338.88
10,817,702.48
10,416,397.81
10,029,893.19
9,657,646.69
9,299,132.20
8,953,827.27
8,621,259.04
8,300,925.65
7,992,408.64
7,695,274.68
7,409,104.06
7,133,515.11
6,868,096.62
6,612,551.07
6,366,437.17
6,129,401.58
5,901,110.00
5,681,255.51
5,469,511.84

282,831.32
272,041.66
261,812.94
252,008.54
242,570.40
233,382.54
224,629.20
215,879.93
207,747.64
199,950.65
192,446.66
185,236.23
178,282.76
171,758.62
165,324.08
159,115.71
153,141.53
147,776.44
142,259.38
138,000.34
132,887.12
127,892.88
123,087.51
118,702.41
114,249.11
110,225.44
106,088.32
102,096.64
98,254.34
94,542 .49
90,976.91
87,365.52
84,055.78
80,888.34
77,839.51
74,824.53
71,994.82
69,113.59
66,496.42
63,986.82
61,571.69
59,359.03
57,128.54
55,367.83
53,302.04
51,286.84
49,347.78
47,554.94
45,757.40
44,088.76

9.74%
9.73%
9.72%
9.72%
9.71%
9.71%
9.70%
9.68%
9.67%
9.67%
9.66%
9.66%
9.65%
9.66%
9.65%
9.65%
9.64%
9.66%
9.66%
9.73%
9.73%
9.73%
9.72%
9.73%
9.73%
9.75%
9.74%
9.74%
9.73%
9.72%
9.72%
9.69%
9.68%
9.68%
9.67%
9.66%
9.65%
9.62%
9.61%
9.61%
9.60%
9.61%
9.61%
9.67%
9.67%
9.67%
9.66%
9.67%
9.66%
9.67%

117,141.61
120,631.24
109,653.14
106,853.50
97,366.04
94,577.51
88,557.95
78,953.35
75,805.18
68,302.34
65,544.20
60,669.17
50,456.04
50,833.93
44,824.04
42,092.68
36,776.88
34,052.02
30,258.99
25,900.46
23,210.76
19,070.36
16,313.82
13,028.25
9,202.71
6,721.15
3,629.79
1,778.31
70.83

0
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164 |
165
166
167
168
169
170

171

172
173
174
175
176
177
178
179
180
181
182
183
184
185

186
187
188

189
190

191
192 -
193 .
194
195
196

197
198 -
199
200

201

202

203

205

206
207
208
209
210

211

213

204

212 ¢

6.1417
6.1569
6.1715
6.1875
62122
6.2977
6.3363
6.3529
6.3699
6.3859
6.3843
6.2877
6.2666
6.2803
6.2942
6.3081
62927
6.0761
6.0162
6.0238
6.035
6.045
6.0331
5.8845
5.8433
5.8503
5.858
5.8669
5.8812
5.9345
5.9579
5.9669
5.9763
5.9851
5.9849
5.9416
5.9328
5.9408
5.9485
5.9574
5.9756
6.0587
6.0916
6.1011
6.1109
6.12
6.1209
6.0849
6.0786
6.0872

6.2763
6.3101

6.343
6.3773
6.4116
6.4395
6.4379
6.4257
6.4135
6.3999
6.3862
6.3732
6.3371
6.2943
6.2503
6.2066
6.1611
6.1154
6.0828
6.0531
6.0236
5.9928
5.9617
5.9379
5.9458
5.9658
5.9853
6.0058
6.0262
6.0426
6.0441
6.0394
6.0353
6.0301
6.0252
6.0254
6.0447

6.0724

6.0992
6.1273
6.1554
6.1789
6.1837
6.1811
6.1791
6.1759
6.1732
6.1755

6.196
6.2247

5,265,592.37
5,069,196.82
4,880,047.36
4,697,877.32
4,522,449.31
4,353,496.62
4,190,832.50
4,034,173.56
3,883,295.35
3,737,985.33
3,598,045.47
3,463,270.76
3,333,455.10
3,208,433.26
3,088,077.74

2,972,172.76

2,860,545.38
2,753,046.71
2,650,518.88
2,551,838.29
2,456,790.84
2,365,243.03
2,277,050.65
2,192,105.59
2,110,261.92
2,031,432.83
1,955,509.55
1,882,385.31
1,811,958.08
1,744,128.28
1,678,812.95
1,615,907.35
1,555,322.06
1,496,971.90
1,440,775.95
1,386,653.83
1,334,527.48
1,284,325.61
1,235,977.68
1,189,415.66
1,144,577.67
1,101,396.95
1,059,824.23
1,019,788.88

981,233.62

944,104.17

908,349.66
873,918.11
840,760.59
808,830.74

42,423.36
40,815.75
39,268.84
37,872.45
36,443.55
35,314.78
33,989.34
32,698.01
31,455.38
30,270.70
29,116.92
27,933.34
26,860.39
25,836.62
24,851.31
23,825.89
22,909.46
21,816.78
20,972.26
20,176.35
19,410.02
18,605.86
17,894.03
17,096.73
16,439.12
15,813.52
15,211.37
14,635.11
14,078.49
13,594.02
13,078.81
12,579.42
12,098.86
11,640.92
11,195.35
10,759.10
10,346.58

9,949.91

9,568.23

9,215.26

8,862.59

8,568.46

8,241.77

7,924.32

7,618.91

7,330.52

7,047.46

6,773.72

6,511.65

6,259.47

9.67%
9.66%
9.66%
9.67%
9.67%
9.73%
9.73%
9.73%
9.72%
9.72%
9.71%
9.68%
9.67%
9.66%
9.66%
9.62%
9.61%
9.51%
9.50%
9.49%
9.48%
9.44%
9.43%
9.36%
9.35%
9.34%
9.33%
9.33%
9.32%
9.35%
9.35%
9.34%
9.33%
9.33%
9.32%
9.31%
9.30%
9.30%
9.29%
9.30%
9.29%
9.34%
9.33%

9.32%

9.32%
9.32%
9.31%
9.30%
9.29%
9.29%




214
215
216 .
217 .
218 :
219 .
220
221
222
223 .
24
225
226 -
227 .
228 ¢
229
230
231
232

233

234 -

235

236
237
238
239 |
240

241

242
243
244
245
246
247 -

248

249 |
250 -

251

252
253

254
255

256

257

258
259 .
260
261

262

263

6.0952
6.1047
6.1236
6.2093
6.2434
6.2533
6.2635

6.273
6.2739
6.2357

6.229

6.238
6.2464
6.2561
6.2703

6.318
6.3402

6.3495

6.3595
6.3685
6.3594
6.2417

6.21
6.2169
6.2242
6.2316
6.2102
5.9932
5.9299
5.9321
5.9376
5.9413
5.9081
5.6471
5.5665
5.5659
5.5673
5.5696
5.5674
5.5367
5.5288
5.5296
5.5316
5.5326

55184

5.4159
5.3835
5.3831
5.3831
5.3842

6.2526
6.2817
6.3108
6.3351
6.3399
6.3371
6.3349
63314
6.3284
6.3297
6.3431
6.3627
6.3812
6.401
6.4204
6.4348
64218
6.3993
6.3769
6.3531
6.3292
6.3055
6.2631
6.2153
6.1665
6.1181
6.068
6.0151
5.9553
5.8929
5.83
5.7658
5.7006
5.6475
5.6283
5.6221
5.6156
5.6099
5.6036
5.5942
5.5736
5.5484
5.5235
5.4976
54716
5.4524
5.4557
5.4682
5.48

5.4928

778,083.54
748,475.60
719,967.64

-692,516.90

666,092.18
640,648.16
616,148.32
592,558.04
569,844.86
547,975.62
526,919.01
506,645.53
487,126.46
468,334.12
450,242.85
432,825.94
416,061.72
399,923.05
384,386.77
369,430.75
355,033.09
341,173.78
327,829.88
314,985.74

©302,631.09

290,945.40
279,696.81
268,869.37
258,517.96
248,559.96
238,973.37
229,744.51
220,857.55
212,302.48
204,061.48
196,128.69
188,493.14
181,143.87
174,069.37
167,260.46
160,706.70
154,399.32
148,329.27
142,487.78
136,865.87
131,455.94
126,248.80
121,238.32
116,417.32
111,778.79

6,016.86
5,792.83
5,568.70
5,381.39
5,173.81
4,972.20
4,778.25
4,595.05
4,415.37
4,241.41
4,075.06
3,915.10
3,761.23
3,616.92
3,474.72
3,349.05
3,217.30
3,089.95
2,967.46
2,847.66
2,734.09
2,614.00
2,508.69
2,408.41
2,312.01
2,213.55
2,125.75
2,022.76
1,941.85
1,865.53
1,792.08
1,712.85
1,644.63
1,561.08
1,498.15
1,438.83
1,381.76
1,323.97
1,271.20
1,218.52
1,169.78
1,123.05
1,078.10
1,033.28

991.66

947.59

909.16

872.47

837.18

803.21

9.28%
9.29%
9.28%
9.32%
9.32%
9.31%
9.31%
9.31%
9.30%
9.29%
9.28%
9.27%
9.27%
9.27%
9.26%
9.29%
9.28%
9.27%
9.26%
9.25%
9.24%
9.19%

9.18%
9.18%
9.17%
9.13%
9.12%
9.03%
9.01%
9.01%
9.00%
8.95%
8.94%
8.82%
8.81%
8.80%
8.80%

8.77%
8.76%
8.74%
8.73%
8.73%
8.72%
8.70%
8.69%
8.65%
8.64%
8.64%
8.63%
8.62%




264 .

265

266
267
268

269

270

271

272

273

274
275
276
277

278

279
280

281
282
283
284

285
286

287

288
289
290

291

293
294

295
296
297
298

299

300

301

303
304

305
306
307

308

309 .
310 !

311

292

302

312
313

5.3908
5.4382
5.4541
5.4552
5.4566
5.4571
5.4478
5.3842
5.3639
5.3638
5.3636
5.3644
5.3707
5.4171
5.4326
5.4334
5.4346
5.4351
5.4302

5.396

5.385
5.3853
5.3853
5.3863

5.396
5.4671
5.4905

5.492

5.4935 -

5.4942
5.4865
5.4341
5.4174
5.4177
5.4178
5.4191
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292

5.5054
5.5142
5.5051
5.4894

5.474

5.4576
5.4414
5.4302
5.4353

54474 -

5.4589
54713
5.4835

5.493
5.4897
5.4812
5.4733
5.4645

5.456
5.4512
5.4628
54813
'5.499
5.5177
5.5363
5.5508

5.5453

5.5325
5.5201
5.5067
5.4935
5.4856
5.4966
5.5156
5.5339
5.5532
5.5724
5.5724
5.5724
5.5724
5.5724

55724

5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724

107,315.94
103,022.29
98,892.05
94,918.67
91,096.33
87,419.41
83,882.41
80,480.24
77,207.41
74,059.61
71,032.22
68,120.75
65,320.94
62,628.60
60,040.01
57,551.01
55,157.88
52,857.05
50,645.05
48,518.59
46,474.32
44,509.33
42,620.65

- 40,805.43

39,060.99
37,384.61
35,774.01
34,226.44
32,739.52
31,310.99
29,938.62
28,620.34
27,353.96
26,137.66
24,969.58
23,847.87
22,770.84
21,743.53
20,758.45
19,812.69
18,904.68
18,033.00
17,196.27
16,393.17
15,622.43
14,882.82
14,173.15
13,492.30
12,839.16
12,212.68

770.64
740.68
710.56
681.54
653.63
626.52
600.71
574.52
550.69
527.88
505.95
484.97
464.74
446.08

4274

409.4
392.11
375.46

359.5
343.77
329.04
314.92
301.35
288.51
276.01

264.7
253.16
242.04
23137

221.1
211.25

201.47

192.41
183.73
175.41

167.5
159.84
152.86
145.86
139.12
132.65
126.47
120.52
114.81
109.34
104.09

99.06

94.24

§9.62

85.18

8.62%
8.63%
8.62%
8.62%
8.61%
8.60%
8.59%
8.57%
8.56%
8.55%
8.55%
8.54%
8.54%
8.55%
8.54%
8.54%
8.53%
8.52%
8.52%
8.50%
8.50%
8.49%
8.48%
8.48%
8.48%
8.50%
8.49%
8.49%
8.48%
8.47%
8.47%
8.45%
8.44%
8.44%
8.43%
8.43%
8.42%
8.44%
8.43%
8.43%
8.42%
8.42%
8.41%
8.40%
8.40%
8.39%
8.39%
8.38%
8.38%
8.37%
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314
315
316
317

318

319
320 -

321

322

323

324

328

326
327

328

329

330
331

333

334

335
336
337
338

339

341

342

343

344
345
346
347
348
349
350

351
352

353
354

355

356
357
358
359
360

361
Total

332

340

5.4292
5.4292
5.4292
5.4292
5.4292
5.4262
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
54292
54292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292

5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724

-5.5724

5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724

11,611.84

11,035.67
10,483.23
9,953.60
9,445.91
8,959.33
8,493.04
8,046.25
7,618.23
7,208.25
6,815.60
6,439.63
6,079.68
5,735.13
5,405.38
5,089.87
4,788.02
4,499.31
4,223.23
3,959.28
3,706.98
3,465.88
3,235.52
3,015.50
2,805.40
2,604.82
2,413.39
2,230.74
2,056.53
1,890.40
1,732.05
1,581.16
1,437.42
1,300.54
1,170.26
1,046.30
928.39
816.31
709.8
608.63
512.59
421.47
335.06
254.08
179.37
112.07
53.23
2.32

180.94

76.87
72.97
69.24
65.66
62.24
58.96
55.82
52.81
49.93
47.18
44.55
42.03
39.62
37.32
35.11
33.01
30.99
29.07
27.23
25.48
23.81
22.21
20.68
19.22
17.84
16.51
15.25
14.05
12.9
11.81
10.77
9.78
8.84
7.94
7.09
6.28
5.52
4.79
4.1
3.44
2.82
223
1.68
1.18
0.73
0.35
0.02

0 420,770,611.55

8.36%
8.36%
8.35%
8.35%
8.34%
8.34%
8.33%
8.32%
8.32%
8.31%
8.31%
8.30%
8.30%
8.29%
8.29%
8.28%
8.27%
8.27%
8.26%
8.25%
8.25%
8.24%
8.24%
8.23%
8.22%
8.22%
8.21%
8.20%
8.20%
8.19%
8.18%
8.17%
8.16%
8.16%
8.14%
8.13%
8.12%
8.11%
8.10%
8.08%
8.05%
8.03%
7.99%
7.93%
7.89%
7.82%
7.89%
10.34%
#DI1V/0! 207,825,813.99
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r to buy or sell any security or instrument or to participate in any trading strategy. Any such offer to buy or sell any security or instrument or to ¢
| information it required to make its own investment decision, including, where applicable, a review of any offering circular or memorandum des:
vent of any such offering, this information shall be deemed superseded and replaced in its entirety by such offering circular or memorandum. N¢
s would conform to the terms hereof. Morgan Stanley and its affiliates disclaim any and all liability relating to this information.

t to the proposed transaction. - Any such discussion is necessarily generic and may not be applicable to or complete for any particular recipient's s
ation should not and cannot be relied upon as such. Prior to entering into any proposed transaction, recipients should determine, in consultation
nd consequences, of the transaction.

1ents based upon certain assumptions and are preliminary in nature. Actual results are difficult to predict and may depend upon events outside tt
or estimates. Other events which were not taken into account may occur and may significantly affect the analysis. Certain assumptions may ha:
t any such assumptions will reflect actual future events. Accordingly, there can be no assurance that estimated returns or projections will be reali
viewed as hypothetical. Recipients should conduct their own analysis, using such assumptions as they deem appropriate, and should fully consi:
ind availability are subject to change without notice.

ipient hereof are deemed to agree that both Morgan Stanley and such recipient (and their respective employees, representatives, and other agents)
n (“tax treatment™) and any fact that may be relevant to understanding the tax treatment of the transaction described herein (“tax structure”) and
‘¢ confidentiality is reasonably necessary to comply with securities laws (including, where applicable, confidentiality regarding the identity of an -

1y be limited by law or the terms thereof. Unless noted herein, neither Morgan Stanley or any issuer of securities has taken or will take any actior
sdiction where action for such purpose is required. Recipients are required to inform themselves of and comply with any legal or contractual rest
‘esponsibility to notify you of any changes to the attached information. Morgan Stanley & Co. Incorporated, its affiliates and others associated w
nent banking services for the issuers of such securities and instruments. Additional information is available upon request.

: customers (as defined in the UK Financial Services Authority’s rules).

Scenario P2

125 PPC
Bond Int as % of Collat XS XS int as % Per

0 0

1.93% 8915,209.68 4.30% 1

2.35% 8,398,144.73 4.19% 2

2.33% 8,154,865.00 4.22% 3

2.57% 7,439,966.24 3.99% 4

2.69% . 6,963,051.97 3.87% 5

2.53% 7,018,066.76 4.04% 6

2.79% 6,325,136.91 3.78% 7

2.77% 6,138,660.22 3.81% 8

2.94% 5,660,162.51 3.64% 9

2.90% 5516,976.07 3.68% 10

3.07% 5,075,230.81 3.52% 11

3.14% 4,786,137.60 3.45% 12

3.14% 4,618,034.72 3.46% 13




3.33%
3.30%
3.54%
3.63%
3.35%
3.77%
3.73%
3.93%
3.84%
4.04%
4.11%
3.98%
4.17%
4.10%

4.25%

4.31%
3.94%
4.36%
4.26%
4.45%
4.31%
4.49%
4.54%
4.39%
4.75%
4.78%
4.88%
4.89%
4.60%
4.90%
4.76%
4.95%
4.79%
4.99%
5.02%
4.86%
5.06%
4.93%
5.10%
5.14%
4.67%
5.17%
5.03%
3.23%
5.06%
3.27%
3.30%
3.13%
5.79%
5.64%

4,207,648.43
4,090,995.50
3,656,804.05
3,415,041.37
3,601,575.89
3,022,355.13
2,959,371.82
2,653,392.70
2,641,471.05
2,682,908.66
2,529,103.29
3,135,976.48
2,904,522.28
2,854,139.70
2,629,973.23
2,734,907.45
2,895,166.52
2,729,994.57
2,703,528.65
2,483,230.24
2,473,700.32
2,356,428.65
2,252,463.78
2,325,640.98
2,055,458.82
1,964,226.80
1,841,564.88
1,792,815.05
1,861,460.82
1,717,542.91
1,711,192.95
1,572,790.90
1,573,477.69
1,459,555.23
1,394,002.87
1,427,165.17
1,311,372.81
1,302,368.92
1,201,434.61
1,157,233.44
1,245,156.40
1,085,341.84
1,081,180.20

990,364.23

993,056.71

917,294.94

875,663.23

896,905.40

727,086.49

729,642.22

3.27%
3.30%
3.07%
2.98%
3.26%
2.84%
2.89%
2.70%
2.79%

2.94% -

2.88%
3.71%
3.57%
3.65%
3.49%
3.77%
4.15%
4.07%

4.18%

3.99%
4.13%
4.09%
4.06%
4.36%
4.00%
3.97%
3.87%
3.91%
4.22%
4.04%
4.18%
3.99%
4.15%
4.00%
3.97%

4.22% -

4.03%
4.15%
3.98%
3.98%
4.45%
4.03%
4.17%
3.97%
4.13%
3.96%
3.93%
4.18%
3.52%
3.67%

14
15
16
17
18
19
20
21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
41
42
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63




3.87%
5.91%
537%
5.93%
5.75%
5.98%
5.81%
6.01%
6.01%

5.75%.
5.92% .

5.73%
5.92%
5.92%
5.34%
5.87%
5.67%
5.85%
5.66%
5.84%
5.82%
3.53%
5.67%
5.47%
5.64%
5.62%
5.23%
5.47%
5.24%
5.39%
5.19%
5.34%
5.31%
5.15%
5.30%
3.10%
5.23%
5.19%
4.65%
5.07%
4.85%
4.97%
4.76%
4.87%
4.82%

4.65%

4.76%
4.54%
4.63%
4.56%

657,624.59
632,453.18
705,200.16
595,144.49
602,617.27
543,950.15
548,990.98
502,477.47
483,908.47
506,837.26
465,386.20
472,015.09
431,066.84
417,583.23
467,086.29
398,102.82
404,696.57
370,635.79
375,316.78
345,075.55
333,744.52
347,099.05
322,185.31
325,859.83
300,403.83

. 289,900.25

306,950.74
278,266.12
282,896.73
262,526.68
264,774.07
247,600.24
239,683.78
244,650.24
227,632.88
229,398.69
214,132.42
209,089.43
226,039.98
200,610.62
202,260.90
189,881.56
190,820.12
180,845.56
175,859.95
178,595.63
168,426.58
169,047.61
160,019.05
156,530.15

3.43%
3.43%
3.97%
3.48%
3.66%
3.43%
3.60%
3.42%
3.42%
3.72%
3.55%
3.74%
3.54%
3.57%
4.14%
3.67%
3.87%
3.68%
3.87%
3.70%
3.71%
4.01%
3.86%
4.06%
3.89%
3.89%
4.28%
4.03%
4.26%
4.10%
4.29%
4.17%
4.19%
4.44%
4.29%
4.49%
4.35%
4.42%
4.96%
4.57%
4.78%
4.66%
4.86%
4.79%
4.83%
3.10%
4.99%
5.20%
3.11%
5.19%

64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
89
90
91
92
93
94
95
96
97
98
99
100
101
102
103
104
105
106"
107
108
109
110
111
112
113




4.04%
4.32%
4.07%
4.12%
3.90%
3.93%
3.82%
3.54%
3.53%
3.30%
3.29%
3.16%
2.73%
2.86%

2.62%

2.55%
2.32%
2.23%
2.05%
1.83%
1.70%
1.45%
1.29%
1.07%
0.78%
0.59%
0.33%
0.17%
0.01%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

165,689.71
151,410.42
152,159.80
145,155.04
145,204.36
138,805.03
136,071.25
136,926.58
131,942.46
131,648.31
126,902.46
124,567.06
127,826.72
120,924.69
120,500.04
117,023.03
116,364.65
113,724.42
112,000.39
112,099.88
109,676.36
108,622.52
106,773.69
105,674.16
105,046.40
103,504.29
102,458.53
100,318.33
98,183.51
94,542.49
90,976.91
87,365.52
84,055.78
80,688.34
77,839.51
74,824.53
71,994.82
69,113.59
66,496.42
63,986.82
61,571.69
59,359.03
57,128.54
55,367.83
53,302.04
51,286.84
49,347.78
47,554.94
45,757.40
44,088.76

5.71%
5.42%
5.65%
5.60%
5.82%
3.77%
5.88%
6.14%
6.14%

6.37% -

6.37%
6.50%
6.92%
6.80%
7.04%
7.10%
7.33%
7.44%
7.60%
7.90%
8.03%
8.27%
8.43%
8.67%
8.95%
9.15%
9.41%
9.57%
9.72%
9.72%
9.72%
9.69%
9.68%
9.68%
9.67%

9.66%

9.65%
9.62%
9.61%
9.61%
9.60%
9.61%
9.61%
9.67%
9.67%
9.67%
9.66%
9.67%
9.66%

9.67%

114
115
116
117
118
119
120
121
122
123
124
125
126
127
128
129
130
131
132
133
134
135
136
137
138
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162
163




0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

. 0.00%

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

42,423.36
40,815.75
39,268.84
37,872.45
36,443.55
35,314.78
33,989.34
32,698.01
31,455.38
30,270.70
29,116.92
27,933.34
26,860.39
25,836.62
24,851.31
23,825.89
22,909.46
21,816.78
20,972.26
20,176.35
19,410.02
18,605.86
17,894.03
17,096.73
16,439.12
15,813.52
15,211.37
14,635.11
14,078.49
13,594.02
13,078.81
12,579.42
12,098.86
11,640.92
11,195.35
10,759.10
10,346.58

9,949.91
1 9,568.23

9,215.26

8,862.59

8,568.46

8,241.77

7,924.32

7,618.91

7,330.52

7,047.46

6,773.72

6,511.65

6,259.47

9.67%
9.66%
9.66%
9.67%
9.67%
9.73%
9.73%
9.73%
9.72%
9.72%
9.71%
9.68%
9.67%
9.66%
9.66%
9.62%
9.61%
9.51%
9.50%
9.49%
9.48%
9.44%
9.43%
9.36%
9.35%
9.34%
9.33%
9.33%
9.32%
9.35%
9.35%
9.34%
9.33%
9.33%
9.32%
9.31%
9.30%
9.30%
9.29%
9.30%
9.29%
9.34%
9.33%
9.32%
9.32%
9.32%
9.31%
9.30%
9.29%

9.29%

164
165
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183 -
184
185
186
187
188
189
160
191
192
193
194

195

196

197

198
199
200
201
202
203
204
205
206
207

208

209
210
211
212
213



0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00% .

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
- 0.00%
0.00%
0.00%

6,016.86
5,792.83
5,568.70
5,381.39
5,173.81
4,972.20
4,778.25
4,595.05
4,415.37
4,241 41
4,075.06
3,915.10
3,761.23
3,616.92
3,474.72
3,349.05
3,217.30
3,089.95
2,967.46
2,847.66
2,734.09
2,614.00
2,508.69
2,408.41
2,312.01
2,213.55
2,125.75
2,022.76
1,941.85
1,865.53
1,792.08
1,712.85
1,644.63
1,561.08
1,498.15
1,438.83
1,381.76
1,323.97
1,271.20
121852
1,169.78
1,123.05
1,078.10
1,033.28

991.66

947.59

909.16

872.47

837.18

803.21

9.28%
9.29%
9.28%
9.32%
9.32%
9.31%
9.31%
9.31%
9.30%

9.29% -

9.28%
9.27%
927%
9.27%
9.26%
9.29%
9.28%
9.27%
9.26%
9.25%
9.24%
9.19%
9.18%
9.18%
9.17%
9.13%
9.12%
9.03%
9.01%
9.01%
9.00%
8.95%
8.94%
8.82%
8.81%

8.80% -

8.80%
8.77%
8.76%
8.74%
8.73%
8.73%
8.72%
8.70%
8.69%
8.65%
8.64%
8.64%
8.63%
8.62%

214
215
216
217
218
219
220
221
222
223
224
225
226
227
228
229
230
231
232
233
234
235
236
237
238
239
240
241
242
243
244
245
246
247
248
249
250
251
252
253
254
255
256
257
258
259
260
261
262
263



0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00% -

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
- 0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

770.64
740.68
710.56
681.54
653.63
626.52
600.71
574.52
350.69
527.88
505.95
484.97
464.74
446.08
427.40
409.40
392.11
375.46
359.50
343.77
329.04
3714.92
301.35
288.51
276.01
264.70
253.16
242.04
231.37
221.10
211.25
201.47
192.41
183.73
175.41
167.50
159.84
152.86
145.86
139.12
132,65
126.47
120.52
114.81
109.34
104.09

99.06

94.24

89.62

85.18

8.62%
8.63%
8.62%
8.62%
8.61%
8.60%
8.59%
8.57%
8.56%
8.55%
8.55%
8.54%
8.54%
8.55%
8.54%
8.54%
8.53%
8.52%
8.52%
8.50%
8.50%
8.49%
8.48%
8.48%
8.48%
8.50%
8.49%
8.49%
8.48%
8.47%
8.47%
8.45%
8.44%
8.44%
8.43%
8.43%
8.42%
8.44%
8.43%
8.43%
8.42%
8.42%
8.41%
8.40%
8.40%
8.39%
8.39%
8.38%
8.38%
8.37%

264
265
266
267
268
269
270
271
272
273
274
275
276
277
278
279
280
281
282
283 .
284
285
286
287
288
289
290
291
292
293
294

1295

296

$ 297

298
299
300
301
302
303
304
305
306
307

308

309
310
311
312
313



0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00% .

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

1 0.00%
#DIV/0!

80.94
76.87
72.97
69.24
65.66
62.24
58.96
35.82
352.81
49.93
47.18
44.55
42.03
39.62
37.32
35.11
33.01
30.99
29.07
27.23
25.48
23.81
22.2]
20.68
19.22
17.84
16.51
15.25
14.05
12.90
11.81
10.77
9.78
8.84
7.94
7.09
6.28
3.52
4.79
4.10
3.44
2.82
2.23
1.68
118
0.73
0.35
0.02
212,944,797.56

8.36%
8.36%
8.35%
8.35%
8.34%
8.34%
8.33%
8.32%
8.32%
5.31%
8.31%
8.30%
8.30%
8.29%
8.29%

8.28%

8.27%
8.27%
8.26%
8.25%
8.25%
8.24%
8.24%
8.23%
8.22%
8.22%
8.21%
8.20%
8.20%
8.19%
8.18%
8.17%
8.16%
8.16%
8.14%
8.13%
8.12%
8.11%
8.10%
8.08%
8.05%
8.03%
7.99%
7.93%
7.89%
7.82%
7.89%
10.34%
#DIV/0!

Total

314
315
316
317
318
319
320
321
322
323
324
325
326
327
328
329
330
331
332
333
334
335
336
337
338
339
340
341
342
343
344
345
346
347
348
349
350
351
352
353
354
355
356
357
358
359
360 .
361



:ngage in a transaction
cribing such security or
) representation or warranty

specific facts and
with their own legal, tax,

e issuer’s or counterparty’s |

ve been made for modeling
zed or that actual returns or
der other available

1 may disclose to any and all
“all materials of any kind
issuer of securities or its

1in any jurisdiction that
trictions on their. purchase,
7ith it may have positions in,

XMATFWD+100

Im_Libor 6m_Libor PoolBal

0 0
1.81125 2.08
2.8563 3.1085
2.9105 3.1931
3.0689 3.2808
3.1929 3.3513
3.2931 34138
3.286 3.4692
3.3548 3.5431
3.429 3.6197
3.4838 3.6967
3.5539 3.7871]
3.6279 3.8831
3.7271 3.9757

2,485,718,752.98
2,419,105,199.56
2,351,185,364.40
2,284,793,150.31
2,219,869,329.16
2,156,359,174.16
2,094,212,156.98
2,033,382,036.25
1,973,827,062.24
1,915,510,953.97
1,858,482,112.19
1,802,709,225.13
1,748,181,035.90

Net Poollnt

0
12,914,180.01
13,255,200.20
12,891,523.35
12,541,548.45
12,196,384.68
11,856,581.74
11,517,308.42
11,188,934.90
10,867,123.85
10,550,407.65
10,241,136.94

9,938,545.42

9,643,583.07

Net WAC

6.23%
6.58%
6.58%
6.59%
6.59%
6.60%
6.60%
6.60%
6.61%
6.61%
6.61/%
6.62%
6.62%

Total_Bond_Int

0
3,998,970.33
6,746,776.85
6,450,803.67
6,780,418.66
6,818,104.87
6,145,441.10

' 6,597,265.05

6,312,541.17
6,454,360.23
6,146,741.91
6,271,081.98
6,193,699.14
5,951,285.81



3.8093

3.8885

4.0201 -

4.1165
4.1961

42599

4.3413
4.4222

4.4645
4.535 -

4.6108

4.6174

4.6766
4.7451
4.7695

4.8299
4.8912

4.893
4.9421
5.0015
. 5.0106
5.0598
5.1155
5.1194
5.1665
5.2177
5.2243
5.2701
5.3169
5.3175

5.359

5.405
5.4141
5.4564
5.4998
5.5018
5.5423
5.5834
- 5.5951

5.6357
5.6733
5.6783
5.7151
5.7535
5.7596
5.7965
5.8325

5.832
5.8675
5.9057

4.0665

4.157
4.2479
4.3236
4.3962
4.4646

4.525

"4.5816

4.6359
4.6875
47379
4.7831
4.8302
4.8755
4.9195
4.9606
5.0006
5.0383
5.0765
5.1146
5.1509
5.1872
5.2233
5.2563
5.2901
5.3227
5.3548

5.387
54193
5.4505
5.4815
5.5128
5.5427
5.5736
5.6044

5.632
5.6624
5.6918
5.7212

57492

3.7773
5.8045
5.8304

© 5.8565

5.882

- 59149
. 59485

5.9793
6.0098

60362

1,695,286,210.58
1,643,994,467.90
1,594,257,115.33
1,546,026,942.64
1,499,258,176.71
1,453,906,437.72
1,409,928,696.62
1,367,283,233.94
1,325,929,413.39
1,285,826,586.62
1,246,684,238.57
1,208,728,361.42
1,172,051,596.30
1,136,494,065.79
1,102,015,684.95
1,068,583,957.65
1,036,219,445.27
1,004,836,625.00
974,483,820.61
945,053,018.84
916,511,479.40
888,832,458.01
862,019,694.72
836,000,487.03
810,809,300.92
786,370,161.59
762,667,883.77
739,680,220.09
717,391,892.98
695,776,880.32
674,823,537.74
654,501,944.96
634,792,355.50
615,676,321.51
597,139,070.52
579,160,919.96
£ 561,730,749.38
544,825,483.67
528,428,874.68
512,525,603.92
497,103,007.40
482,144,560.27
467,640,104.92
453,572,059.75
439,926,995.78
426,692,184.17
413,856,921.98
401,407,583.30
389,335,873.36
377,627,125.18

9,356,502.68
9,077,848.86
8,809,741.28
8,548,103.51
8,293,572.49
8,046,017.36
7,806,525.37
7,574,379.40
7,350,083.70
7,506,479.37
7,289,903.77
7,793,402.09
7,605,666.40
7,376,869.04
7,155,561.45
7,249,506.20
7,038,165.84
7,400,006.79
7,211,883.70
6,994,463.92
6,783,697.27
6,827,428.96
6,636,680.08
6,627,088.04
6,436,427.94
6,242,029.24
6,052,694.95
5,919,196.72
5,749,875.58
5,655,400.20
5,489,543.58
5,323,547.24
5,162,082.43
5,031,048.73
4,886,141.10
4,793,837.49
4,652,192.91
4,511,415.34
4,374,589.97
4,260,210.26
4,133,143.19
4,041,877.96
3,921,829.64
3,803,090.09
3,687,646.69
3,589,387.26
3,481,565.05
3,404,432.19
3,303,234.51
3,203,191.73

6.62%
6.63%
6.63%
6.63%
6.64%
6.64%
6.64%
6.65%
6.65%
7.01%
7.02%
7.74%
7.79%
7.79%
7.79%
8.14%
8.15%
8.84%
8.88%
8.88%
8.88%
9.22%
9.24%
9.51%
9.53%
9.53%
9.52%
9.60%
9.62%
9.75%
9.76%
9.76%
9.76%
9.81%
9.82%
9.93%
9.94%
9.94%
9.93%
9.97%

9.98%

10.06%
10.06%

10.06%

10.06%
10.09%
10.09%
10.18%

10.18%

10.18%

6,078,568.33
5,808,187.77
5,991,966.57
5,932,356.44
5,283,854.92
5,748,178.79
5,484,207.82
5,583,283.72
5,281,299.62
5,362,861.75
5,272,949.52
4,951,011.16
5,013,542.32
4,761,939.40
4,789,748.81
4,692,590.81
4,152,618.55
4,456,371.34
4,215,567.58
4,265,147.31
4,005,751.99
4,044,313.27
3,954,970.70
3,709,692.81
3,863,879.04
3,646,987.73
3,642,967.51
3,550,715.93
3,239,755.30
3,356,174.10
3,169,729.65
3,198,744.19
3,004,931.66
3,030,661.16
2,958,381.23
2,777,226.07
2,801,708.16
2,647,141.55
2,658,023.56
2,594,745.71
2,286,680.07
2,457,435.45
2,319,999.33
2,339,205.44
2,197,730.82
2,215,316.34
2,160,646.52
2,027,892.69
2,043,573.75
1,929,391.46



5.9517

5.9918 1
6.0261

6.0086

6.0221
6.0578 .

6.0937

6.1299 |
6.1574
6.1213
6.1331 .
6.1653

6.199

6.2327 .

6.2572
6.2418
6.2581

6.2895
6.3207

6.3521

6.3694
6.2869

6.2801
6.3061
6.3341
6.3616
6.3718
6.2784
6.2651
6.2879
6.3113
6.3356
6.3658
6.4354
6.4751
6.5004
6.5259
6.5513
6.568
6.5478
6.5573
6.581
6.6045
6.629
6.6606
6.7404
6.7834
6.809
6.8348
6.86

6.0623
6.0863
6.1107
6.1337
6.1527
6.1717
6.1897
6.2079
6.2256
6.2406
6.2616
6.2828
6.3044
6.325
6.3459
6.3658
6.3733
6.3772
6.3798
6.3824
6.384
6.3832
6.3819
6.3793
6.3764
6.3721
6.3676
6.3679
6.3941
6.4302
6.466
6.5028
6.54
6.5728
6.5923
6.6062
6.6204
6.6335
6.6471
6.664

. 6.6962

6.7352
6.7736

© 6.8132

6.8531
6.8868
6.8938
6.891
6.888

" 6.8836

366,270,179.17

355,254,458.16
344,571,119.95
334,208,778.88
324,160,224.39
314,413,568.31
304,959,575.01
295,789,450.11
286,895,503.07
278,268,610.73

269,902,166.88

261,786,927.83
253,915,244.20

246,279,801.98

238,874,188.55
231,690,837.29
224,724,479.36
217,967,188.77
211,412,600.39
205,054,630.17
198,887,658.24
192,905,669.53
187,103,270.03
181,474,898.84
176,015,327.21

170,719,489.35.

165,582,428.28
160,599,420.16
155,765,718.37
151,076,982.80
146,528,857.58
142,117,126.64
137,838,167.34
133,687,554.12
129,662,857.24
125,758,893.03
121,971,947.41
118,298,515.61
114,735,588.04
111,279,467.33
107,927,477.12
104,675,977.39
101,521,915.83

98,462,376.12

95,494,980.68

92,616,534.83

89,825,458.76

87,118,052.05

84,491,743.28

81,944,106.74

3,106,319.90
3,023,725.47
2,932,795.33
2,864,414.07
2,778,697.30
2,694,487.55
2,612,867.36
2,540,382.58
2,463,725.93
2,400,503.46
2,328,361.09
2,257,742.80
2,189,301.71
2,128,242.54
2,063,983.74
2,012,668.91
1,952,185.34
1,892,940.26
1,835,502.80
1,781,949.20
1,727,872.96
1,676,178.38
1,625,140.77
1,575,761.98
1,527,886.01
1,481,136.76
1,436,016.50
1,390,906.29
1,348,511.91
1,307,494.90
1,267,736.57
1,232,527.54
1,195,336.09
1,169,794.65
1,134,925.44

-1,100,387.21

1,066,914.73
1,037,204.09
1,005,745.38
978,910.84
949,346.14
920,422.23
892,391.12
868,335.94
842,118.99
824,480.09
799,844.55
775,454.53
751,814.63
729,893.97

10.18%
10.21%
10.21%
10.28%
10.29%
10.28%
10.28%
10.31%
10.31%
10.35%
10.35%
10.35%
10.35%
10.37%
10.37%
10.42%
10.42%
710.42%
10.42%
10.43%
10.43%
10.43%
10.42%
10.42%
10.42%
10.41%
10.41%
10.39%
10.39%
10.39%
10.38%
10.41%
10.41%
10.50%
10.50%
10.50%
10.50%
10.52%
10.52%
10.56%
10.56%
10.55%
10.55%
10.58%
10.58%
10.68%
10.69%
10.68%
10.68%
10.69%

1,947,280.09
1,900,159.07
1,673,235.94
1,792,100.49
1,685,547.96
1,698,380.61
1,602,684.73
1,614,910.25
1,572,690.16
1,468,382.09
1,474,266.06
1,390,365.00
1,400,384.06
1,459,096.36
1,282,510.25
1,374,354.70
1,292,877.11
1,301,298.86
1,226,579.19
1,234,519.59
1,200,154.98
1,114,132.71
1,115,618.28
1,048,273.75
1,050,923.24
1,019,393.54
922,758.20
941,123.73
878,239.79
879,281.37
824,387.74
825,395.49
800,820.49
755,785.77
758,458.32
711,349.94
712,294.08
690,110.69
603,148.37
642,948.66
601,336.46
601,558.17
563,459.73
563,508.46
545,785.88
514,903.26
516,095.01
483,259.78
483,088.84
467,195.77



6.8676

6.7806
6.7681

6.7898 -
6.8118

6.8343

6.8433

6.7589

6.7467 .
6.765
6.7853
6.8053 .
6.8146 .
6.7733
6.7723
6.7906
6.8086

6.8278

6.8537 .
6.9258 ¢

6.9626
. 6.9824

7.0026
7.0224
7.0354 |

7.0157

7.0219 .

7.0408
7.0591

7.078

7.0832
6.9951
6.9797
6.9947
7.0119
7.0283
7.0285
6.9415

- 6.9236

6.9376
6.9518
6.9672
6.9911
7.0736

7.111

7.1272
7.1437
7.1597
7.1675
7.1406

6.8791
6.8771
6.8731
6.8697
6.8651
6.8611
6.856
6.8493
6.8521
6.8562
6.861
6.8646
6.8685
6.8767
6.9021
6.9351
6.9673
7.0008
7.0344
7.0645
7.0802
7.09
7.1004
7.1096
7.1193
7.1284
7.1246
7.1177
7.1095
7.1019
7.0933
7.0822
7.0732
7.0633
7.0538
7.043
7.0323
7.0282
7.0501
7.0826
7.1145
7.1476
7.1809
7.2094
7.2212
7.2262
7.2317
7.236
7.2409
7.2501

79,472,936.73
77,075,795.90
74,750,421.88

72,494,703.72 .

70,306,563.15
68,183,977.99
66,124,946.19
64,123,076.50
62,181,288.46
60,297,765.80
58,470,797.77
56,698,690.50
54,979,805.56
53,312,541.46
51,695,417.13
50,126,867.73
48,605,434.22
47,129,706.00
45,698,493.30
44,310,294.88
42,964,312.99
41,658,796.34
40,392,496.98
39,164,241.87
37,973,011.97
36,817,579.51
35,696,999.74
34,610,097.01
33,555,859.70
32,533,310.07
31,541,492.51
30,579,490.33
29,646,307.39
28,741,179.67
27,863,280.04
27,011,793.62

. 26,185,882.41

25,384,823.81
24,607,775.63
23,854,118.70
23,123,160.56
22,414,221.95
21,726,715.32
21,059,933.06
20,413,504.17
19,786,572.59
19,178,536.06
18,588,829.53
18,016,955.03
17,462,327.51

707,620.04
685,521.83
664,484.01
644,188.04
624,506.07
605,155.91
586,626.66
567,813.15
550,326.87
533,452.34
517,093.16
501,265.11
485,882.92
471,433.78
456,997.95

442,960.01 -

429,354.16
417,257.33
404,528.19
395,222.11
383,274.87
371,481.38
360,052.86
349,689.19
338,951.56
329,335.16
319,211.27
309,366.84
299,822.00
290,525.80
281,535.47
272,248.76
263,773.44
255,614.95
247,704.97
239,772.04
232,318.55
224,566.33
217,571.31
210,821.52
204,279.40
198,323.55
192,202.53
187,623.15
181,883.69
176,225.43
170,742.57
165,693.74
160,539.09
155,768.76

10.68%
10.67%
10.67%
10.66%
10.66%
10.65%
10.65%
10.63%
10.62%
10.62%
10.61%
10.61%
10.60%
10.61%
10.61%
10.60%
10.60%
10.62%
10.62%
10.70%
10.70%
10.70%
10.70%
10.71%
10.71%
10.73%
10.73%
10.73%
10.72%
10.72%
10.71%
10.68%
10.68%
10.67%
10.67%
10.65%
10.65%
10.62%
10.61%
10.61%
10.60%
10.62%
10.62%
10.69%
10.69%
10.69%
10.68%
10.70%
10.69%
10.70%

407,085.39
429,465.80
399,765.81
399,004.79
372,877.81
371,996.17
358,412.17
330,073.83
327,523.81
305,476.56
304,195.05
293,026.02
254,563.27
269,279.59
250,193.16
248,737.29
231,480.43
229,973.70
221,195.83
207,010.19
205,811.65
191,104.56
189,369.65
181,472.81
162,446.94
165,358.61
152,769.33
150,824.69
139,319.92
137,298.04
130,609.39
118,700.81
116,122.07
106,671.57
104,522.74

98,961.45

84,323.48

86,950.38

78,916.18

76,637.17

69,545.67

67,231.26

62,792.55

57,001.47

54,746.03

48,918.32

46,466.22

42,490.06

34,847.80

34,634.08



7.1417
7.1569 |
7.1715

7.1875

72122

7.2977
7.3363
7.3529
7.3699

7.3859

7.3843

72877 .

7.2666
7.2803
7.2942
7.3081
7.2927
7.0761
7.0162
7.0238

7.035

7.045
7.0331
6.8845
6.8433
6.8503

6.858
6.8669

6.8812 .

6.9345
6.9579
6.9669
6.9763
6.9851
6.9849
6.9416
6.9328
6.9408
6.9485
6.9574
6.9756
7.0587
7.0916

7.2763
7.3101

7.343
7.3773
74116
7.4395
7.4379
7.4257
7.4135
7.3999
7.3862
7.3732
7.3371
7.2943
7.2503
7.2066
7.1611
7.1154
7.0828
7.0531
7.0236
6.9928
6.9617
6.9379

©6.9458

6.9658
6.9853
7.0058
7.0262

. 7.0426

7.0441
7.03%94

+ 7.0353
:°7.0301
. 7.0252

7.0254

" 7.0447

7.0724
7.0992

- 71273
©7.1554
' 7.1789

- 7.1837

7.1011
L 7.1791

7.1109

712

7.1209
7.0849
7.0786

7.0872

7.181]

7.1759

71732
71755

7.196

7.2247

16,924,471.62
16,402,844.50
15,896,957.74
15,406,340.52
14,930,604.38
14,469,239.32
14,021,999.58
13,588,278.20
13,167,658.00

12,759,747.16

12,364,185.93
11,980,581.31
11,608,514.28
11,247,701.43
10,897,941.05
10,558,782.30
10,229,862.18
9,910,915.33
9,604,310.55
9,307,166.63
9,019,006.63
8,739,561.14
8,468,504.69
8,205,647.39
7,950,631.79
7,703,335.28
7,463,534.63
7,231,004.96
7,005,531.64
6,786,900.83
6,574,962.14
6,369,460.72
6,170,199.32
5,976,990.81
5,789,658.74
5,608,020.94
5,431,897.50
5,261,131.97
5,095,564.08
4,935,037.82
4,779,419.51
4,628,545.25
4,482,329.18
4,340,575.01
4,203,144.58
4,069,908.11
3,940,746.95
3,815,530.94
3,694,139.45
3,576,459.60

150,925.85
146,214.04
141,648.07
137,573.69
133,301.77
130,113.85
126,100.40
122,149.68
118,321.12
114,655.08
111,047.22
107,253.28
103,844.02
100,575.37
97,406.41
94,011.35
91,015.25
87,213.32
84,401.15
81,746.81
79,172.65
76,384.44

73,955.22

71,098.72
68,820.5]
66,645.30
64,536.91
62,508.65
60,533.73
58,860.49
57,009.30
55,198.59
53,444.12
51,765.91
50,116.08
48,480.55
46,931.65
45,432.28
43,979.62
42,645.07

41,285.78

40,203.16
38,928.29
37,677.07
36,465.02
35,320.14
34,181.07
33,070.02
32,000.78
30,964.76

10.70%
10.70%
10.69%
10.72%
10.71%
10.79%
10.79%
10.79%
10.78%
10.78%
10.78%
10.74%
10.73%
10.73%
10.73%
10.68%
10.68%
10.56%
10.55%
10.54%
10.53%
10.49%
10.48%
10.40%
10.39%
10.38%
10.38%
10.37%
10.37%
10.41%
10.40%
10.40%
10.39%
10.39%
10.39%
10.37%
10.37%
10.36%
10.36%
10.37%
10.37%
10.42%
10.42%
10.42%
10.41%
10.41%
10.41%
10.40%
10.40%
10.39%

29,937.91
27,396.57
23,178.05
20,601.31
17,360.45
13,844.82
11,220.07
7,914.12
5,216.40
2,370.47
585.71

0

OO0 0O OO O D OO OO OO DD ODOOODOOODDODODO OO



7.0952
7.1047

7.1236

7.2093
7.2434 |

7.2533

7.2635

7273
7.2739
7.2357

7.229

7.238 -

7.2464

72561
7.2703

7.318

7.3402

7.3495

7.3595
7.3685 -

7.35%94

7.2417 ¢

7.21
7.2169

7.2242

-7.2316
7.2102
6.9932
6.9299
6.9321
6.9376
6.9413
6.9081
6.6471
6.5665
6.5659
6.5673
6.5696
6.5674
6.5367
6.5288
6.5296
6.5316
6.5326
6.5184
6.4159
6.3835
6.3831
6.3831
6.3842

7.2526
7.2817
7.3108
73351
7.3399
73371
7.3349
73314
7.3284
73297
7.3431
7.3627
73812
7.401
7.4204
7.4348
7.4218
7.3993
7.3769
7.3531
73292
7.3055
7.2631
7.2153
7.1665
7.1181
7.068
7.0151
6.9553
6.8929
6.83
6.7658
6.7006
6.6475
6.6283
6.6221
6.6156
6.6099
6.6036
6.5942
6.5736
6.5484
6.5235
6.4976
6.4716
6.4524
6.4557
6.4682
6.48

64928

3,462,379.92 -

3,351,792.21
3,244,604.96

3,140,703.26 .

3,040,029.50
2,942,445.42
2,847,855.13
2,756,168.60
2,667,303.71
2,581,170.02
2,497,683.43
2,416,765.99
2,338,340.51
2,262,331.93
2,188,673.64
2,117,288.94
2,048,128.10
1,981,105.05
1,916,154.20
1,853,213.04
1,792,217.34
1,733,111.45
1,675,818.18
1,620,303.14
1,566,544.43
1,515,251.28
1,465,547.04
1,417,389.84
1,370,989.66
1,326,057.90
1,282,522.38
1,240,340.64
1,199,453.04
1,159,838.12
1,121,417.63
1,084,195.10
1,048,136.94
1,013,207.65

979,365.99

946,585.66

914,829.68

884,071.55

854,281.17

825,428.99

797,482.23

770,417.13

744,196.19

718,804.25

694,216.61

670,408.62

29,961.19
29,041.81
28,103.04
27,355.49
26,475.14
25,611.43
24,774.94
23,984.63
23,198.84
22,431.10
21,693.38
20,979.23
20,287.56
19,640.63
18,993.06
18,435.96
17,827.98
17,235.24
16,661.19

©16,092.31

15,552.19
14,957.11
14,448.28
13,962.17
13,491.40
12,991.20
12,553.85
12,001.35
11,591.08
11,204.18
10,829.20
10,404.43
10,050.42
9,576.69
9,245.00
8,932.74
8,630.26
8,315.53
8,032.03
7,742.78
7,477.42
7,221.69
6,974.10
6,721.74
6,489.17
6,231.45
6,013.76
5,805.14
5,603.23
5,407.45

10.38%
10.40%
10.39%
10.45%
10.45%
10.44%
10.44%
10.44%
10.44%
10.43%
10.42%
10.42%
10.41%
10.42%
10.41%
10.45%
10.45%
10.44%
10.43%
10.42%
10.41%
10.36%
10.35%
10.34%
10.33%
10.29%
10.28%
10.16%
10.15%
10.14%
10.13%
10.07%
10.06%

9.91%

9.89%

9.89%

9.88%

9.85%

9.84%

9.82%

9.81%

9.80%

9.80%

9.77%

- 9.76%

9.71%
9.70%
9.69%
9.69%
9.68%
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6.3908
6.4382
6.4541
6.4552
6.4566
6.4571
6.4478
6.3842
6.3639
6.3638
6.3636
6.3644
6.3707
6.4171
6.4326
6.4334
6.4346
6.4351
6.4302

6.396

6.385
6.3853
6.3853
6.3863

6.396
6.4671
6.4905

6.492
6.4935
6.4942
6.4865
6.4341
6.4174
6.4177
64178
6.4191
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292

64292

6.4292
6.4292
6.4292
6.4292

6.5054
6.5142
6.5051
6.4894

6.474
6.4576
6.4414
6.4302
6.4353
6.4474
6.4589
6.4713
6.4835

6.493
6.4897
6.4812
6.4733

 6.4645

6.456

1 6.4512
. 6.4628

6.4813
6.499

6.5177
© 6.5363
| 6.5508
© 6.5453

6.5325

| 6.5201
' 6.5067
- 6.4935
. 6.4856

6.4966
6.5156
6.5339

6.5532
6.5724

6.5724
6.5724

| 6.5724

6.5724

6.5724
- 6.5724
65724
- 6.5724

6.5724
6.5724
6.5724
6.5724

6.5724

647,356.26
625,036.58
603,430.91
582,513.51
562,263.00
542,658.88
523,680.43
505,309.18
487,522.24
470,305.87

453,642.75

437,515.82
421,908.82
406,805.48
392,192.77
378,052.98
364,371.30
351,133.56
338,325.91
325,935.10
313,946.84
302,350.03
291,132.60

- 280,282.76

269,789.76
259,641.85
249,830.88
240,343.70
231,170.05
222,300.15
213,724.40
205,433.70
197,417.76
189,669.39
182,180.25
174,942.23
167,947.81
161,265.73
154,815.96
148,583.50
142,560.83
136,741.37
131,118.84
125,686.94
120,439.66
115,371.19
110,475.88
105,748.27
101,183.06

96,775.10

5,218.67
5,047.51
4,870.82
4,699.18
4,533.11
4,369.89
421420
4,051.23
3,905.55
3,765.40
3,629.83
3,499.51
3,372.85
3,257.69
3,139.25
3,024.26
2,913.08
2,805.25
2,701.22
2,596.78
2,499.59
2,405.83

2,315.19

2,229.48
2,144.92
2,070.34
1,991.32
1,914.53
1,840.34
1,768.35
1,699.01
1,628.38
1,563.70
1,501.42
1,441.27
1,384.18
1,328.14
1,278.34
1,226.65
1,176.52
1,128.12
1,081.70
1,036.56

992.98

950.92

910.32

871.14

833.32

796.83

761.63

9.67%
9.69%
9.69%
9.68%
9.67%
9.66%
9.66%
9.62%
9.61%
9.61%
9.60%
9.60%
9.59%
9.61%
9.61%
9.60%
9.59%
9.59%
9.58%
9.56%
9.35%
9.55%
9.54%
9.55%
9.54%
9.57%
9.56%
9.56%
9.55%
9.55%
9.54%
9.51%
9.50%
9.50%
9.49%
9.49%
9.49%
9.51%
9.51%
9.50%
9.50%
9.49%
9.49%
9.48%
9.47%
9.47%
9.46%
9.46%
9.45%
9.44%



6.4292
6.4292
6.4292

6.4292
6.4292

6.4292
6.4292
6.4292 |
6.4292 .

6.4292

6.4292
6.4292 |

6.4292

6.4292

6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292

64292 .

6.4292
6.4292
6.4292

6.4292

6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
6.4292
64292
6.4292
6.4292
6.4292

6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724

6.5724

6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724
6.5724

- 65724

6.5724
6.5724
6.5724

. 6.5724
- 6.5724
- 6.5724
. 6.5724
6.5724
- 6.5724
. 6.5724
| 6.5724
. 6.5724
. 6.5724

6.5724

L 6.5724
+ 6.5724

92,519.42
88,411.19
84,445.72
80,618.47
76,925.05
73,361.18
69,922.73
66,605.70
63,406.20
60,320.45
5§7,344.82
54,475.75
51,709.83
49,043.72

" 46,474.20

43,998.16
41,612.55
39,314.46
37,101.03
34,969.51
32,917.24
30,941.61
29,040.13
27,210.36
25,449.95
23,756.63
22,128.16
20,562.42
19,057.33
17,610.88
16,221.12
14,886.16
13,604.17
12,373.38
11,192.08
10,058.60
8,971.33
7,928.71
6,929.23
5,971.42
5,053.88
4,175.27
3,334.23
2,536.34
1,788.54
1,100.26
530.13
24.94

727.67
694.91
663.31
632.84
603.45
575.12
547.81
521.48

496.1
471.65
448.08
425.38
403.52
38245
362.17
342.64
323.85
305.75
288.34
271.58
255.46
239.96
225.05
210.72
196.94
183.69
170.97
158.75
147.01

135.74 _

124.92
114.54
104.57
95.02
85.86
77.08
68.66
60.6
52.88
45.49
38.41
31.65
25.18
19.05
13.33
8.09
3.92
0.19

0 558,542,709.57

9.44%
9.43%
9.43%
9.42%
9.41%
9.41%
9.40%
9.40%
9.39%
9.38%
9.38%
9.37%
9.36%
9.36%
9.35%
9.35%
9.34%
9.33%
9.33%
9.32%
9.31%
9.31%
T 9.30%
9.29%
9.29%
9.28%
9.27%
9.26%
9.26%
9.25%
9.24%
9.23%
9.22%
9.22%
9.21%
9.20%
9.18%
9.17%
9.16%
9.14%
9.12%
9.10%
9.06%
9.01%
8.94%
8.82%
8.87%
9.14%
#DIV/0! 334,622,357.06

OO OO OO OO O DO O OO0 OO DO OO OO OO OO OO OO OO OO OO D OO OO OO



Bond Int as % of Collat

1.93%
3.35%
3.29%
3.56%
3.69%
3.42%
3.78%
3.73%
3.92%
3.85%
4.05%
4.12%
4.09%

XS

8,915,209.68
6,508,423.35
6,440,719.68
5,761,129.79
5,378,279.81
5,711,140.64
4,920,043.37
4,876,393.73
4,412,763.62
4,403,665.74
3,970,054.96
3,744,846.28
3,692,297.26

XSintas %

0
4.30%
3.23%
3.29%
3.03%
2.91%
3.18%
2.82%
2.88%
2.68%
2.76%
2.56%
2.49%
2.53%

Scenario PXMATFWD+200
100 PPC

Per

0~ N B W= O

— e e
w = O o

Im_Libor 6ém_Libor

0
1.81125
3.8563
3.9105
4.0689
4.1929
4.2931
4.286
4.3548
4.429
4.4838
4.5539
4.6279
4.7271

0

2.08
4.1085
4.1931
42808
43513
4.4138
4.4692
4.5431
4.6197
4.6967
4.7871
4.8831
4.9757



4.30%
4.24%
4.51%
4.60%
4.23%
4.74%
4.67%
4.90%
4.78%
5.00%
5.08%
4.92%
5.13%
5.03%
5.22%
5.27%
4.81%
5.32%
5.19%
5.42%
5.24%
5.46%
5.51%
5.32%
5.72%
3.57%
35.73%
5.76%
5.42%
5.79%
5.64%
5.86%
35.68%
5.91%
5.95%
5.75%
5.99%
5.83%
6.04%
6.08%
5.52%
6.12%
5.95%
6.19%
5.99%
6.23%
6.26%
6.06%
6.30%
6.13%

3,277,934.35
3,269,661.09
2,817,774.71
2,615,747.07
3,009,717.57
2,297,838.57
2,322,317.55
1,991,095.68
2,068,784.08
2,143,617.62
2,016,954.25
2,842,390.93
2,592,124.08
2,614,929.64
2,365,812.64
2,556,915.39
2,885,547.29
2,943,635.45
2,996,316.12
2,729,316.61
2,777,943.28
2,783,115.69
2,681,709.38
2,917,395.23
2,572,548.90
2,585,041.51
2,409,727.44
2,368,480.79
2,510,120.28
2,299,226.10
2,319,813.93

2,124,803.05

2,157,150.77
2,000,387.57
1,927,759.87
2,016,611.42
1,850,484.75
1,864,273.79
1,716,566.41
1,665,464.55
1,846,463.12
1,584,442.51
1,601,830.31
1,463,884.65
1,489,915.87
1,374,070.92
1,320,918.53
1,376,539.50
1,259,660.76
1,273,800.27

$2.32%

2.39%
2.12%
2.03%
2.41%
1.90%
1.98%
1.75%
1.87%
2.00%
1.94%
2.82%
2.65%
2.76%
2.58%
2.87%
3.34%
3.52%
3.69%
3.47%
3.64%
3.76%
3.73%
4.19%
3.81%
3.96%
3.79%
3.84%
4.20%
3.97%
4.13%
3.90%
4.08%
3.90%
3.87%
4.18%
3.95%
4.11%
3.90%
3.90%
4.46%
3.94%
4.11%
3.87%
4.06%
3.86%
3.83%
4.12%
3.88%
4.05%

14
15
16
17
18
19
20
21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
41
42
43
44

.45

46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63

4.8093
4.8885
5.0201
5.1165
5.1961
5.2599
5.3413
5.4222
5.4645

5.535
5.6108
5.6174
5.6766
5.7451

5.7695 .

5.8299
5.8912

5.893
5.9421
6.0015
6.0106
6.0598
6.1155
6.1194
6.1665
6.2177
6.2243
6.2701
6.3169
6.3175

6.359

6.405
6.4141
6.4564
6.4998
6.5018
6.5423
6.5834
6.5951
6.6357
6.6733
6.6783
6.7151
6.7535
6.7596
6.7965
6.8325

6.832
6.8675
6.9057

5.0665

5.157
5.2479
5.3236
5.3962
5.4646

5.525
5.5816
5.6359
5.6875
5.7379
5.7831
5.8302
5.8755
5.9195
5.9606
6.0006
6.0383
6.0765
6.1146
6.1509
6.1872
6.2233
6.2563
6.2901
6.3227
6.3548

6.387
6.4193
6.4505
6.4815
6.5128
6.5427
6.5736
6.6044

6.632
6.6624
6.6918
6.7212
6.7492
6.7773
6.8045
6.8304
6.8565

6.882
6.9149
6.9485
6.9793
7.0098
7.0362



6.38%
6.42%
5.83%
6.43%
6.24%
6.48%
6.31%
6.55%
6.58%

6.33%.

6.35%
6.37%
6.62%
7.11%
6.44%
7.12%
6.90%
7.16%
6.96%
7.22%
7.24%
6.93%
7.16%

6.93% -

7.16%
7.17%
6.69%
7.03%
6.77%
6.98%
6.75%
6.97%
6.97%
6.78%
7.02%
6.79%
7.01%
7.00%
6.31%
6.93%
6.69%
6.90%
6.66%
6.87%
6.86%
6.67%
6.89%
6.66%
6.86%
6.84%

1,159,039.81
1,123,566.40
1,259,559.39
1,072,313.58
1,093,149.34
996,106.94
1,010,182.63
925,472.33
891,035.77
932,121.37
854,095.03
867,377.80

788,917.65

669,146.18
781,473.49
638,3714.21
659,308.23
591,641.40
608,923.61
547,429.61
527,717.98
562,045.67
509,522.49
527,488.23
476,962.77
461,743.22
313,258.30
449,782.56
470,272.12
426,213.53
443,348.83
407,132.05
394,515.60
414,008.88
376,467.12
389,037.27
354,620.65
347,093.40
402,597.01
335,962.18
348,009.68
318,864.06
328,931.39
304,827.48
296,333.1]
309,576.83
283,749.54
292,194.75
268,725.79
262,698.20

3.80%
3.80%
4.39%
3.85%
4.05%
3.80%
3.98%
3.75%
3.73%
4.02%
3.80%
3.98%
3.73%
3.26%
3.93%
3.31%
3.52%
3.26%
3.46%
3.20%
3.18%
3.50%
3.27%

3.49% .

3.25%
3.25%
3.72%
3.36%
3.62%
3.40%
3.63%
3.44%
3.43%
3.72%
3.48%
3.71%
3.49%
3.52%
4.21%
3.62%
3.87%
3.66%
3.89%

3.72%

3.72%
4.01%
3.79%
4.02%
3.82%
3.85%

64
65
66
67

68 .

69
70
71
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
89
90
91
92
93
94
95
96
97
98
99
100
101
102

103 .

104
105
106
107
108
109
110
111
112

113

6.9517
6.9918
7.0261
7.0086
7.0221
7.0578
7.0937
7.1299
7.1574
7.1213
7.1331
7.1653

7.199
7.2327
7.2572
7.2418
7.2581
7.2895
7.3207
7.3521
7.3694
7.2869
7.2801
7.3061
7.3341
7.3616
7.3718
7.2784
7.2651
7.2879
7.3113

7.3356

7.3658

7.4354°

7.4751
7.5004
7.5259
7.5513

7.568

7.5478
7.5573
7.581

©7.6045

7.629
7.6606
7.7404
7.7834

7.809
7.8348

7.86

7.0625
7.0865
7.1107
7.1337
7.1527
7.1717
7.1897
7.2079
7.2256
7.2406
7.2616
7.2828
7.3044

7.325
7.3459
7.3658
7.3733
7.3772

. 7.3798

7.3824
7.384
7.3832
7.3819
7.3793
7.3764
7.3721
73676
7.3679
7.3941
7.4302
7.466
7.5028
7.54
7.5728
7.5923
7.6062
7.6204
7.6335
7.6471
7.664
7.6962
7.7352
7.7736
7.8132
7.8531
7.8868

7.8938 -

7.891
7.888
7.8836



6.15%
6.69%
6.42%
6.60%
6.36%
6.55%

6.50%

6.18%
6.32%
6.08%
6.24%
6.20%
5.56%
6.06%

5.81%

5.95%
3.71%
5.86%
5.81%
5.61%
5.75%

5.50%

5.63%
5.56%
5.13%
5.39%
5.14%
5.23%
4.98%
5.06%
4.97%
4.66%
4.70%
4.45%
4.50%
4.40%
3.86%
4.11%
3.85%
3.86%
3.61%
3.60%
3.47%
3.25%
3.22%
2.97%
2.91%
2.74%

2.32%
2.38%

300,534.65
256,056.03
264,718.20
245,183.25
251,628.26
233,159.74
228,214.49
237,739.32
222,803.06
227,975.78
212,898.11
208,239.09
231,319.65
202,154.19
206,804.79
194,222.72
197,873.73
187,283.63
183,332.36
188,211.92
177,463.22
180,376.82
170,683.21
168,216.38
176,504.62
163,976.55
166,441.94
158,542.75
160,502.08
153,227.76
150,926.08
153,547.95
147,651.37
148,943.38
143,182.23
140,810.59
147,995.07
137,615.95
138,655.13
134,7184.35
134,733.73
131,092.28
129,409.98
130,621.68
127,137.66
127,307.11
124,276.35
123,203.68
125,691.29
121,134.68

4.54%
3.99%
4.25%
4.06%
4.29%
4.10%
4.14%
4.45%
4.30%
4.54%
4.37%
4.41%
5.05%
4.55%
4.80%
4.65%
4.89%
4.77%

4.81%

5.10%
4.96%
5.20%
3.07%
5.15%
5.58%
5.34%
5.60%
5.50%
5.74%
5.65%
5.74%
6.03%
5.98%
6.22%
6.17%

6.26% .

6.78%
6.51%
6.76%
6.75%
6.99%
7.02%
7.15%
7.44%
7.47%
7.72%
7.78%
7.95%
8.37%
8.32%

114
115
116
117
118
119
120
121
122
123
124
125
126
127
128
129
130
131
132
133
134
135
136
137
138
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162

163.

7.8676
7.7806
7.7681
7.7898
7.8118
7.8343
7.8433
7.7589
7.7467

7.765
7.7853
7.8053
7.8146
7.7733
7.7723
7.7906
7.8086
7.8278
7.8537
7.9258
7.9626
7.9824
8.0026
8.0224
8.0354
8.0157
8.0219
8.0408
8.0591

8.078
8.0832
7.9951
7.9797
7.9947
8.0119
8.0283
8.0285
7.9415
7.9236
7.9376
7.9518
7.9672
7.9911
8.0736

8.111
8.1272
8.1437
8.1597
8.1675
8.1406

7.8791
7.8771
7.8731
7.8697
7.8651
7.8611
7.856
7.8493
7.8521
7.8562
7.861
7.8646
7.8685
7.8767
7.9021
7.9351
7.9673
8.0008
8.0344
8.0645
8.0802
3.09
8.1004
8.1096
8.1193
8.1284
8.1246
8.1177
8.1095
8.1019
8.0933
8.0822
8.0732
8.0633
8.0538
8.043
8.0323
8.0282
8.0501
8.0826
8.1145
8.1476
8.1809
8.2094
8.2212
8.2262
8.2317
8.236
8.2409
8.2501



2.12%
2.00%
1.75%
1.60%
1.40%
1.15%

0.96%

0.70%
0.48%
0.22%
0.06%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
. 0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

©0.00%

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

120,987.94
118,817.47
118,470.02
116,972.38
115,941.32
116,269.03
114,880.33
114,235.56
113,104.72
112,284.61
110,461.51
107,253.28
103,844.02

- 100,575.37

97,406.41
94,011.35
91,015.25
87,213.32
84,401.15
81,746.81
79,172.65
76,384.44
73,955.22
71,098.72
68,820.51
66,645.30
64,536.91
62,508.65
60,533.73
58,860.49
57,009.30
55,198.59
53,444.12
51,765.9]
50,116.08
48,480.55
46,931.65
45,432.28
43,979.62
42,645.07
41,285.78
40,203.16
38,928.29
37,677.07
36,465.02
35,320.14
34,181.07
33,070.02
32,000.78
30,964.76

§.58%
8.69%
8.94%
9.11%
9.32%
9.64%
9.83%
10.09%
10.31%
10.56%
10.72%
10.74%

10.73%.

10.73%
10.73%
10.68%
10.68%
10.56%
10.55%
10.54%
10.53%
10.49%
10.48%
10.40%
10.39%
10.38%
10.38%
10.37%
10.37%
10.41%
10.40%
10.40%
10.39%
10.39%
10.39%
10.37%
10.37%
10.36%
10.36%
10.37%
10.37%
10.42%
10.42%
10.42%
10.41%
10.41%
10.41%
10.40%
10.40%
10.39%

- 164

165
166
167

168 .

169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
186
187
188
189
190
191
192
193
194
195
196
197
198
199
200
201
202
203
204
205
206
207
208
209
210

211,

212
213

8.1417
8.1569
8.1715
8.1875
8.2122
8.2977
8.3363
8.3529
8.3699
8.3859
8.3843
8.2877
8.2666
8.2803
8.2942

8.3081

8.2927
8.0761
8.0162
8.0238
8.035
8.045
8.0331
7.8845
7.8433
7.8503
7.858
7.8669
7.8812
7.9345
7.9579
7.9669
7.9763
7.9851
7.9849
7.9416
7.9328
7.9408
7.9485
7.9574
7.9756
8.0587
8.0916
8.1011
8.1109
8.12
8.1209
8.0849
8.0786
8.0872

8.2763
8.3101

8.343
8.3773
8.4116
8.4395
8.4379
84257
8.4135
8.3999
8.3862
8.3732
8.3371
8.2943
8.2503
8.2066
8.1611
8.1154

- 8.0828

8.0531]
8.0236
7.9928
7.9617
7.9379
7.9458
7.9658
7.9853
8.0058
8.0262
8.0426.
8.0441]
8.0394
8.0353
8.0301
8.0252
8.0254
8.0447
8.0724
8.0992
8.1273
8.1554
8.1789
8.1837
8.1811
8.1791
8.1759

8.1732

8.1755
8.196
8.2247



0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

29,961.19
29,041.81
28,103.04
27,355.49
26,475.14
25,611.43
24,774.94
23,984.63
23,198.84
22,431.10
21,693.38
20,979.23
20,287.56
19,640.63
18,993.06
18,435.96
17,827.98
17,235.24
16,661.19
16,092.31
15,552.19
14,957.11
14,448.28
13,962.17
13,491.40
12,991.20
12,553.85
12,001.35
11,591.08
11,204.18
10,829.20
10,404.43
10,050.42
9,576.69
9,245.00
8,932.74
8,630.26
831553
8,032.03
7,742.78
7,477.42
7,221.69
6,974.10
6,721.74
6,489.17
6,231.45
6,013.76
5,805.14
5,603.23
5,407.45

- 10.38%

10.40%
10.39%
10.45%
10.45%
10.44%
10.44%
10.44%
10.44%
10.43%
10.42%
10.42%
10.41%
10.42%
10.41%
10.45%
10.45%
10.44%
10.43%
10.42%
10.41%
10.36%
10.35%
10.34%
10.33%
10.29%
10.28%
10.16%
10.15%
10.14%
10.13%
10.07%
10.06%
9.91%
9.89%
9.89%
9.88%
9.85%
9.84%
9.82%
9.81%
9.80%
9.80%
9.77%
9.76%
9.71%
9.70%
9.69%
9.69%
9.68%

214
215
216
217
218
219
220
221
222
223
224
225
226
227
228
229
230
231
232
233
234
235
236
237
238
239
240
241
242
243
244
245
246
247
248
249
250
251
252
253
254
255
256
257
258
259
260
261
262
263

8.0952
8.1047
8.1236
§.2093
8.2434
8.2533
8.2635

8.273

8.2739

8.2357
8.229
8.238

8.2464

8.2561

8.2703
8.318

8.3402

8.3495

8.3595

8.3685

8.3594
8.2417

8.21
8.2169
8.2242
8.2316
8.2102
7.9932
7.9299
7.9321
7.9376
7.9413
7.9081
7.6471
7.5665
7.5659
7.5673
7.5696
7.5674
7.5367
7.5288
7.5296
7.5316
7.5326
7.5184
7.4159
7.3835
7.3831
7.3831
7.3842

8.2526
8.2817
8.3108
8.3351
8.3399
8.3371
8.3349
8.3314
8.3284
8.3297
8.3431
8.3627
8.3812
8.401
8.4204
8.4348
8.4218
8.3993
8.3769
8.3531
8.3292
8.3055
8.2631
8.2153
8.1665
8.1181
8.068
8.0151
7.9553
7.8929
7.83
7.7658
7.7006
7.6475
7.6283
7.6221
7.6156
7.6099
7.6036
7.5942
7.5736
7.5484
7.5235
7.4976
7.4716
7.4524
7.4557
7.4682
7.48
74928



0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%

0.00%
0.00%
0.00%

0.00% .

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

5218.67
5047.51
4,870.82
4,699.18
453311
4,369.89
4214.20
4,051.23
3,905.55
3,765.40
3,629.83
3,499.51

3,372.85

3,257.69
3,139.25
3,024.26
2,913.08
2,805.25
2,701.22
2,596.78
2,499.59
2,405.83
2,315.19
2,229.48
2,144.92
2,070.34
1,991.32
1,914.53
1,840.34
1,768.35
1,699.01
1,628.38
1,563.70
1,501.42
1,441.27
1,384.18
1,328.14
1,278.34
1,226.65
1,176.52
1,128.12
1,081.70
1,036.56

992.98

950.92

910.32

871.14

833.32

796.83
- 761.63

9.67%
9.69%
9.69%
9.68%
9.67%
9.66%
9.66%
9.62%
9.61%
9.61%
9.60%
9.60%
9.59%
9.61%
9.61%
9.60%
9.59%
9.59%
9.58%
9.56%
9.55%
9.55%
9.54%
9.55%
9.54%
9.57%
9.56%
9.56%
9.55%
9.55%
9.54%
9.51%
9.50%
9.50%
9.49%
9.49%
9.49%
9.51%
9.51%
9.50%
9.50%
9.49%
9.49%
9.48%
9.47%
9.47%
9.46%
9.46%
9.45%
9.44%

264
265
266
267

268 .

269
270
271
272
273
274
275
276
27
278
279
280
281

283
284
285
286
287
288

289

290
291
292
293
294
295
296
297
298
299
300
301
302
303

304

305
306
307
308
309
310

311

312
313

282

7.3908
7.4382

7.4541

7.4552
7.4566
7.4571
7.4478
7.3842
7.3639
7.3638
7.3636
7.3644
7.3707
74171
7.4326

7.4334

7.4346
7.4351
7.4302

7.396

7.385
7.3853
7.3853
7.3863

7.396
7.4671
7.4905

7.492
7.4935
7.4942
7.4865

7.4341

7.4174

7.4177

7.4178
7.4191
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292

7.4292

7.5054
7.5142
7.5051
7.4894

7.474
7.4576
7.4414
7.4302
7.4353
7.4474
7.4589
7.4713
7.4835

7.493
7.4897
7.4812
7.4733
7.4645

7.456

7.4512

7.4628
7.4813

7.499
7.5177
7.5363
7.5508
7.5453
7.5325
7.5201
7.5067
7.4935
7.4856
7.4966
7.5156
7.5339
7.5532
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724



0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00% .

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
#D1V/0!

727.67
694.91
663.31
632.84
603.45
575.12
547.81
521.48
496.10
471.65
448.08
425.38
403.52
382.45
362.17
342.64
323.85
305.75
288.34
271.58
255.46
239.96
225.05
210.72
196.94
183.69
170.97
158.75
147.01
135.74
124.92
114.54
104.57
95.02
85.86
77.08
68.66
60.60
52.88
45.49
38.41
31.65
25.18
19.05
13.33
8.09
3.92

_ 0.19
223,920,352.51

9.44%
9.43%
9.43%
9.42%
9.41%
9.41%
9.40%
9.40%
9.39%

9.38% -

9.38%
9.37%
9.36%
9.36%
9.35%
9.35%
9.34%
9.33%
9.33%
9.32%
9.31%
9.31%

9.30%

9.29%
9.29%
9.28%
9.27%
9.26%
9.26%
9.25%
9.24%
9.23%
9.22%
9.22%
9.21%

9.20% .

9.18%
9.17%
9.16%
9.14%
9.12%
9.10%
9.06%
9.01%
8.94%
8.82%
8.87%
9.14%
#DIV/0!

Total

314
315
316
317
318
319
320
321
322
323
324
325

326

327
328
329
330
331
332
333
334
335
336
337
338
339
340
341
342
343
344
345
346
347
348
349
350
351
352
353
354
355
356
357
358
359
360
361

7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292

©7.4292

7.4292
7.4292
7.4292
7.4292
7.4292

7.4292

7.4292
7.4292

7.4292

7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292

- 74292

7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292
7.4292

7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724

- 7.5724

7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724

. 7.5724

7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724
7.5724



PoolBal

2,485,718,752.98
2,434,046,592.10
2,380,991,060.32
2,328,757,937.23
2,277,320,691.40
2,226,655,117.54
2,176,739,126.35
2,127,552,835.13
2,079,078,754.17

2,031,302,579.62

1,984,274,753.43
1,937,983,554.01
1,892,431,993.15

Poollnt
0
12,914,180.01
13,401,694.20
13,117,022.29

12,842,320.37.

12,569,003.55
12,297,754.62
12,023,647.78
11,757,596.90
11,495,239.32
11,235,133.47
10,979,690.31
10,728,207.84
10,481,797.24

Net WAC

6.23%
6.61%
6.61%
6.62%
6.62%
6.63%
6.63%
6.63%
6.63%
6.64%
6.64%
6.64%
6.65%

Total_Bond_Int

0
3,998,970.33
8,812,143.3]
8,446,236.77
8,842,984.14
8,882,071.62
8,011,011.81
8,657,472.07
8,305,864.33
8,514,348.35
8,138,842.41
8,329,600.44
8,252,757.75
7,947,561.66

Bond Int as % of Collat

1.93%
4.34%
4.26%
4.56%
4.68%
4.32%
4.77%
4.68%
4.91%
4.81%
5.04%
5.11%
5.04%



1,847,934,066.80
1,804,480,079.78
1,762,045,541.88
1,720,606,537.97
1,680,139,714.39
1,640,622,265.84
1,602,031,922.42
1,564,346,937.10
1,527,545,856.27
1,491,606,260.57
1,456,209,544.98
1,421,642,204.97
1,388,039,012.70
1,355,233,403.80
1,323,199,428.64
1,291,919,335.40
1,261,440,066.18
1,231,677,773.61
1,202,716,593.32
1,174,439,645.94
1,146,824,431.24
1,119,855,736.09
1,093,558,620.71
1,067,867,735.86
1,042,850,428.40
1,018,420,455.39
994,560,134.98
971,256,307.99
948,523,766.30
926,323,219.44
904,654,932.77
883,492,029.86
- 862,821,762.38
842,632,680.47
822,917,436.06
803,662,582.92
784,865,552.65
766,506,435.46
748,574,424.87
731,059,607.66
713,955,356.34
697,249,912.96
680,939,345.47
665,008,460.93
649,448,038.11
634,249,483.45
619,406,583.73
604,908,974.51
590,753,060.54
576,926,562.70

10,240,093.95
10,003,802.43
9,775,439.98
9,550,637.13
9,330,226.14
9,114,187.34
8,903,896.94
8,698,683.75
8,499,277.34
8,743,158.65
8,549,594.61
9,209,808.68
9,050,265.31
8,838,858.43
8,633,103.51
8,810,331.90
8,613,019.88
9,152,787.93
8,986,537.82
8,776,270.44
8,571,337.69
8,703,538.37
8,521,314.49
8,947,119.27
8,772,647.56
8,567,092.54
8,366,215.78
8,411,113.49
8,229,485.77
8,167,068.56
7,983,759.88
7,796,448.02
7,612,773.99
7,469,070.99
7,304,743.37
7221,334.58
7,057,340.60
6,891,503.42
6,729,105.71
6,599,689.78
6,452,548.52
6,361,136.39

6,215,275.02

6,069,068.70
5,925,847.88
5,807,103.29
5,671,789.50
5,582,119.31
5,453,797.38
5,325,400.17

6.65%
6.65%
6.66%
6.66%
6.66%
6.67%
6.67%
6.67%
6.68%
7.03%
7.05%
7.77%
7.82%
7.83%
7.83%
8.18%
8.19%
8.92%
8.97%
8.97%
8.97%
9.33%
9.35%

-10.05%

10.09%
10.09%
10.09%
10.39%
10.41%
10.58%
10.59%
10.59%
10.59%
10.64%
10.65%
10.78%
10.79%
10.79%
10.79%
10.83%
10.85%
10.95%
10.95%
10.95%
10.95%
10.99%
10.99%
11.07%
11.08%
11.08%

8,143,273.78
7,807,764.12
8,067,253.20
8,011,943.18
7,163,754.41
7,828,509.55
7,498,950.62
7,667,765.76
7,294,650.66
7,443,699.99
7,354,278.13
6,953,019.55
7,078,568.22
6,757,109.18
6,839,286.71
6,736,360.69
5,993,283.98
6,476,337.80
6,161,699.93

6,268,828.26

5,927,690.85
6,020,659.77
5,923,164.42
5,596,113.55

- 5,737,037.14

5,451,300.86
5,502,831.58
5,407,019.38
4,972,504.93
5,191,836.55
4,936,370.95
5,014,603.76
4,745,760.99
4,818,205.67
4,734,530.11
4,476,198.23
4,543,121.64
4.318,572.64
4,365,526.39
4,287,593.12
3,801,866.19
4,113,884.13
3,907,675.51
3,963,977.35
3,749,425.82
3,802,538.77
3,731,464.71
3,526,338.79
3,575,458.36
3,396,271.44

5.29%
5.19%
5.49%
5.59%
5.12%
5.73%
5.62%
5.88%.
5.73%
5.99%
6.06%
5.87%
6.12%
5.98%
6.20%
6.26%
3.70%
6.31%
6.15%
6.41%
6.20%
6.45%
6.50%
6.29%
6.60%
6.42%
6.64%
6.68%
6.29%
6.73%
6.55%
6.81%
6.60%
6.86%
6.90%
6.68%
6.95%
6.76%
7.00%
7.04%
6.39%
7.08%
6.89%
7.15%
6.93%
7.19%
7.23%
7.00%
7.26%
7.06%



563,421,505.09
550,230,436.68
537,348,028.01
524,765,221.39
512,478,476.23
500,477,527.80
488,755,523.25
477,305,996.35
466,123,841.50
455,201,678.97
444,535,556.99
434,117,477.64
423,941,539.14
414,002,129.93
404,294,799.69
394,813,170.46
385,554,169.34
376,510,485.61
367,676,992.49
359,048,818.89
350,621,652.97
342,390,390.18
334,350,743.56
326,497,996.95
318,827,807.20
311,335,940.95
304,018,190.45
296,870,585.08
289,888,969.05
283,069,727.48
276,409,083.87
269,903,364.59
263,549,797.65
257,344,087.18
251,285,325.82
245,367,627.56
-239,587,557.25
233,941,930.89
228,427,944.08
223,042,261.96
217,782,887.83
212,645,934.03
207,628,487.66
202,727,784.64
197,941,221.11
193,266,105.71
188,701,979.19
184,244,165.74
179,890,078.20
175,637,316.72

5,200,247.52
5,096,116.08
4,977,160.63
4,893,037.30
4,779,488.24
4,666,834.04
4,556,893.70
4,460,633.38
4,356,030.09
4,272,680.28
4,172,957.02
4,074,457.86
3,978,340.50
3,893,719.63
3,802,301.63
3,732,471.38
3,645,323.46
3,559,175.70
3,475,076.81

3,396,852.15.

3,316,563.14
3,239,536.56
3,162,633.31
3,087,744.31
3,014,626.17
2,942,609.16
2,872,686.31
2,801,788.42
2,735,152.73
2,670,260.65
2,606,925.28
2,551,723.98
2,491,765.75
2,454,450.37
2,397,623.13
2,340,678.53
2,285,115.78
2,233,311.55
2,180,480.03
2,136,634.12
2,086,338.85

2,036,695.14.

1,988,254.05
1,941,737.09
1,896,005.49
1,868,542.97
1,825,096.84
1,781,606.16
1,739,157.50
1,697,924 .46

11.08%
11.11%
11.11%
11.19%
11.19%
11.19%
11.19%
11.21%
11.21%
11.26%
11.26%
11.26%
11.26%
11.29%
11.29%
11.34%
11.35%
11.34%
11.34%
11.35%
11.35%
11.35%
11.35%
11.35%
11.35%
11.34%
11.34%
11.33%
11.32%
11.32%
11.32%
11.35%
11.35%
11.45%
11.45%
11.45%
11.45%
11.46%
11.45%
11.50%
11.50%
11.49%
11.49%
11.49%
11.49%
11.60%
11.61%
11.60%
11.60%
11.60%

3,448,149.96
3,385,146.30
2,999,339.85
3,235,559.70
3,063,252.19
3,105,589.80
2,948,659.42
2,989,451.75
2,929,713.78
2,755,995.50
2,785,345.64
2,643,192.23
2,678,753.26
2,627,157.84
2,324,465.10
2,508,274.76
2,375,322.85
2,406,424.56
2,283,079.55
2,312,877.29
2,263,465.07
2,117,064.01
2,134,438.09
2,023,671.53
2,049,173.71
2,007,900.17
1,836,538.94
1,894,763.90
1,787,522.04
1,808,840.39
1,714,330.13

1,735,049.09

1,700,600.04
1,620,915.95
1,643,527.16
1,648,576.50
1,668,202.17
1,633,563.97
1,443,408.80
1,556,839.47
1,472,666.26
1,489,822.55
1,411,456.87
1,427,984.55
1,399,185.99
1,333,803.79
1,352,094.20
1,280,278.22
1,292,176.99
1,261,945.60

7.34%
7.38%
6.70%
7.40%
7.17%
7.45%
7.24%
7.52%
7.54%
7.27%
7.52%
7.31%
7.58%
7.61%
6.90%
7.62%
7.39%

- 7.67%

7.45%
7.73%
7.75%
7.42%
7.66%
7.44%
7.71%
7.74%
7.25%
7.66%
7.40%
7.67%
7.44%
7.71%
7.74%
7.56%
7.85%
8.06%
8.36%
8.38%
7.58%
8.38%
8.11%
8.41%
8.16%
843%
8.48%

8.28%

8.60%
8.34%
8.62%

8.62%



171,483,563.76
167,426,502.20
163,463,799.43
159,593,344.61
155,813,012.71
152,120,716.34
148,514,407.79
144,982,249.62
141,532,470.73
138,163,163.13
134,872,536.20
131,658,766.06
128,520,070.46
125,454,701.99
122,461,106.86
119,537,479.45
116,682,189.33
113,893,650.69
111,170,357.33
108,510,775.42
105,914,608.10
103,379,236.61
100,903,167.69
98,485,025.74
96,123,496.09
93,817,237.10
91,565,291.68
89,366,073.21
87,218,350.39
85,120,928.04
83,072,637.47
81,072,333.44
79,118,625.28
77,210,688.12
75,347,492.22
73,528,000.22
71,751,184.45
70,016,056.85
68,321,372.82
66,666,464.86
65,050,430.95
63,472,368.45
61,931,416.08
60,426,700.19
58,958,111.00
57,524,104.51
56,123,825.79

54,756,491.67

53,421,351.02
52,117,639.85

1,657,386.66
1,616,682.99
1,577,835.91
1,540,138.03
1,503,327.91
1,467,322.53
1,432,169.37
1,395,787.61
1,362,082.22
1,329,361.75
1,297,419.33
1,266,238.18
1,235,772.24
1,207,208.10
1,178,237.97
1,149,855.66
1,122,143.01
1,095,370.73
1,069,084.96
1,051,528.90
1,026,677.35
1,001,883.51
977,676.46
954,235.03
931,175.20
910,916.91
888,932.86
867,394.53
846,364.42
825,821.40
805,749.21
784,485.97
765,247.72
746,628.76
728,455.26
710,633.10

© 693,266.09

674,693.44
658,125.89
642,045.23
626,346.74
611,140.42

596,220.81

585,993.80
571,917.80
557,891.76
544,199.59
530,913.59
517,859.20
505,891.99

11.60%
11.59%
11.58%
11.58%
11.58%
11.57%
11.57%
11.55%
11.55%
11.55%
11.54%
11.54%
11.54%
11.55%
11.55%
11.54%
11.54%
11.54%
11.54%
11.63%
11.63%
11.63%
11.63%
11.63%
11.62%
11.65%
11.65%
11.65%
11.64%
11.64%
11.64%
11.61%
11.61%
11.60%
11.60%
11.60%
11.59%
11.56%
11.56%
11.56%
11.35%
11.55%
11.55%
11.64%
11.64%
11.64%
11.64%
11.64%

. 11.63%

11.65%

1,110,933.11
1,186,245.44
1,116,189.73
1,125,641.17
1,063,068.13
1,071,993.11
1,044,458.70
974,337.82
978,499.34
923,678.14
931,150.14
908,284.31
799,194.83
856,957.34
806,788.59
812,732.68
766,641.31
772,242.52
753,285.48
714,703.85
721,099.19
679,990.14
684,627.47
666,942.49
607,255.60
629,573.42
592,571.31
596,305.66
561,854.98
565,228.58
549,361.01
511,296.52
512,158.26
482,057.45
484,527.21
471,173.25
413,022.60
439,378.35
411,656.09
413,226.87
388,424.89
389,838.93
378,914.09
358,674.40
360,611.41
338,659.56
339,522.84
329,395.97
288,338.89
308,111.01

7.77%
8.50%
8.19%
8.46%
8.719%
8.46%
8.44%
8.06%
8.30%
8.02%
8.28%
8.28%
7.46%
8.20%
7.91%
8.16%
7.88%
8.14%
8.13%
7.90%
8.17%
7.89%
8.14%
8.13%
7.58%
8.05%
7.77%
8.01%
7.73%
7.97%
7.94%
7.57%
7.77%
7.49%
7.72%
7.69%
6.91%
7.53%
7.23%
7.44%
7.17%
7.37%
7.34%
7.12%
7.34%
7.06%
7.26%
7.22%
6.48%
7.09%



50,844,756.44
49,601,862.44
48,388,253.84
47,203,250.04
46,046,201.26
44.916,448.59
43,813,942.03
42,737,484.04
41,686,430.71
40,660,191.77
39,658,220.93
38,679,918.09
37,724,533.60
36,791,729.36
35,881,331.69
34,992,515.67
34,124,820.01
33,277,704.79
32,457,367.84
31,656,916.53
30,875,405.87
30,112,395.61
29,367,431.94
28,640,108.47
27,929,594.79
27.235,908.44
26,558,686.67
25,897,545.75
25,252,112.20
24,622.,021.16
24,007,128.15
23,406,872.32
22,820,897.13
22,248,869.50
21,690,465.98
21,145,365.12
20,613,219.85
20,093,764.19
19,586,704.30
19,091,750.65
18,608,627.97
18,137,055.43
17,677,007.49
17,227,978.08
16,789,692.91
16,361,900.92
15,944,359.81
15,536,826.09
15,139,057.02
14,750,833.43

493,489.49
481,329.03
469,457.57
457,950.49
446,662.45
438,915.42
428.259.62
417,658.10
407,309.90
397,214.82
387,335.93
376,652.00
367,154.59
358,009.57
349,086.20
340,294.71
331,757.62

- 320,008.76

311,774.42
303,995.53
296,405.62
288,886.28
281,620.55
272,511.98
265,548.89
258,877.73
252,367.40
246,020.26
239,831.30
234,790.21
228,926.77
223,138.89
217,490.69
211,987.83
206,604.09
201,192.72
196,066.52
191,071.17
186,196.49
181,472.32
176,842.01
173,396.75
169,020.00
164,680.66
160,446.63
156,327.98
152,294.59
148,327.09
144,489.90
140,745.96

11.65%
11.64%
11.64%
11.64%
11.64%
11.73%
11.73%
11.73%
11.72%
11.72%
11.72%
11.69%
11.68%
11.68%
11.67%
11.67%
11.67%
11.54%
11.53%
11.52%
11.52%
11.51%
11.51%
11.42%
11.41%
11.41%
11.40%
11.40%
11.40%
11.44%
11.44%
11.44%
11.44%
11.43%
11.43%
11.42%
11.41%
11.41%
11.41%
11.41%
11.40%
11.47%
11.47%
11.47%
11.47%
11.47%
11.46%
11.46%
11.45%
11.45%

288,596.27
289,004.26
270,939.23
271,195.59
262,859.45
248,119.08
248,703.82
232,817.83
232,635.04
224,834.96
195,808.73
206,793.87
192,377.36
191,728.29
178,863.60
178,072.16
170,917.33
155,162.95
152,982.89
142,252.63
141,197.52
135,509.11
121,263.57
121,985.82
112,344.32
110,982.89
102,580.95
101,143.43
96,454.14
89,297.46
87,853.72
80,694.05
79,016.86
74,741.48
63,667.90
66,015.37
59,925.23
58,044.98
52,502.12
50,551.41
46,982.40
42,392.20
40,423.07
35,809.62
33,660.21
30,388.48
24,535.69
23,918.49
20,169.60
17,872.84

6.81%

6.99%
6.72%
6.89%
6.85%
6.63%
6.81%
6.54%
6.70%
6.64%
5.92%
6.42%
6.12%
6.25%
5.98%
6.11%
6.01%
5.60%
5.66%
5.39%
5.49%
5.40%
4.96%
5.11%
4.83%
4.89%
4.63%
4.69%
4.58%
4.35%
4.39%
4.14%
4.15%
4.03%
3.52%
3.75%
3.49%
3.47%
3.22%
3.18%
3.03%
2.80%
2.74%
2.49%
2.41%

2.23%

1.85%
1.85%
1.60%
1.45%



14,371,932.56
14,002,136.20
13,641,237.24
13,289,023.27
12,945,486.15
12,610,233.86
12,283,059.07
11,963,772.63
11,652,191.26
11,348,132.23
11,051,410.71
10,761,863.10
10,479,322.16
10,203,623.50

9,934,608.10

9,672,118.37

9,416,096.57

9,166,297.54

8,922,569.63

8,684,770.27
8,452,759.26
8,226,400.05
8,005,452.64
7,789,893.75
7,579,712.25
7,377,480.26
7,180,228.49
6,987,816.67
6,800,959.97
6,618,771.26
6,441,048.36
6,267,685.71
6,098,569.03
5,933,603.10
5,772,452.46
5,615,260.99
5,461,951.31
5,312,430.97
5,166,605.07
5,024,389.47
4,885,669.57
4,750,391.60
4,618,475.95
4,489,842.49
4,364,399.58
4,242,082.80
4,122,749.04
4,006,395.98
3,892,957.02
3,782,362.52

137,092.97
133,553.28
130,082.26
127,503.37
124,225.48
120,976.21
117,806.35
114,720.00
111,701.42
108,725.89
105,853.12
103,053.11
100,321.66
97,663.04
95,066.65
92,906.24
90,444.58
88,023.39
85,661.95
83,355.40
81,104.90
78,510.41
76,347.32
74,273.79
72,252.59
70,280.39
68,374.05
65,741.64
63,903.30
62,169.00
60,477.96
58,790.66
57,163.93
54,764.06
53,204.84
51,737.49
50,305.83
48,893.77
47,528.80
46,102.94
44,806.97
43,550.86

42,326.07

41,089.12
39,919.56
38,560.31
37,448.71
36,378.98
35,336.29
34,317.39

11.45%

11.45%
11.44%
11.51%
11.52%
11.51%
11.51%
11.51%
11.50%
11.50%
11.49%
11.49%
11.49%
11.49%
11.48%
11.53%
11.53%
11.52%
11.52%
11.52%
11.51%
11.45%
11.44%
11.44%
11.44%
11.43%
11.43%
11.29%
11.28%
11.27%
11.27%
11.26%
11.25%
11.08%
11.06%
11.06%
11.05%
11.04%
11.04%
11.01%
11.01%
11.00%
11.00%
10.98%
10.98%
10.91%
10.90%
10.90%
10.89%
10.89%

14,485.99
12,131.91
9,367.44
6,491.62
4,041.99
1,371.44

OOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOO0.000000

1.21%
1.04%
0.82%
0.59%
0.37%
0.13%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%



3,674,543.62
3,569,435.50
3,466,999.42
3,367,145.50
3,269,810.28
3,174,933.44
3,082,450.00
2,992,307.96
2,904,421.06
2,818,765.31
2,735,289.06
2,653,939.89
2,574,668.69
2,497,423.83
2,422,175.71
2,348,857.04
2,277,420.08
2,207,819.43
2,140,009.93
2,073,948.92
2,009,583.34
1,946,883.17
1,885,808.66
1,826,320.45
1,768,385.67
1,711,961.43
1,657,032.59
1,603,541.09
1,551,450.70
1,500,727.37
1,451,336.88
1,403,247.52
1,356,415.79
1,310,823.00
1,266,439.56
1,223,235.90
1,181,186.15
1,140,969.83
1,101,867.94
1,063,810.76
1,026,767.73

990,714.08

955,625.82

921,479.13

888,250.97

855,918.82

824,460.72

793,855.19

764,081.29

735,118.57

33,329.09
32,446.94
31,509.43
30,591.13
29,696.33
28,806.19
27,954.68
27,034.20
26,225.42
25,443.05
24,680.85
23,944.35
23,222.35
22,575.52
21,891.11
21,221.01
20,568.41
19,930.38
19,310.72
18,676.29
18,088.87
17,518.36
16,962.92
16,437.67
15,912.33
15,461.02
14,963.15
14,475.04
13,999.94
13,534.84
13,084.09
12,613.22
12,186.39
11,772.69
11,370.15
10,986.33
10,606.01
10,276.40

9,922.39

9,575.99

9,239.02

8,911.61

8,592.66

8,282.42

7,980.66

7,687.18

7,401.77

7,124.23

6,854.36

6,591.97

10.88%
10.91%
10.91%
10.90%
10.90%
10.89%
10.88%
10.84%
10.84%

10.83%:

10.83%
10.83%
10.82%
10.85%
10.85%
10.84%
10.84%
10.83%
10.83%
10.81%
10.80%
10.80%
10.79%
10.80%
10.80%
10.84%
10.84%
10.83%
10.83%
10.82%
10.82%
10.79%
10.78%
10.78%
10.77%
10.78%
10.77%
10.81%
10.81%
10.80%
10.80%
10.79%
10.79%
10.79%
10.78%
10.78%
10.77%
10.77%
10.76%
10.76%

O OO OO O T OO OO OO OO O OO OO OO OO ODO OO DT OODOO OO OO OO OO OODOO

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%



706,947.04
679,547.21
652,900.04
626,986.93
601,789.75
577,290.76
553,472.68
530,318.61
507,812.06
485,936.93
464,677.51
444,018.45
423,944.79
404,441.89
385,495.47
367,091.62
349,216.71
331,857.48

315,000.95

298,634.48
282,745.71
267,322.59
252,353.35
237,826.49
223,730.80
210,055.34
196,789.43
183,922.63
171,444.76
159,345.91
147,616.35
136,246.65
125,227.55
114,550.04
104,205.33
94,184.84
84,480.17
75,083.17
65,985.83
57,180.39
48,659.24
40,415.79
32,441.94
24,776.71
17,469.10
10,589.88
5,179.35
261.51

6,336.87
6,088.88
5,847.82
5,613.52
5,385.80
5,164.50
4,949.46
4,740.52
4,537.52
4,340.32
4,148.77
3,962.72
3,782.04
3,606.58
3,436.22
3,270.83
3,110.27
2,954.43
2,803.18
2,656.41
2,514.00
2,375.84
2,241.82
2,111.83
1,985.77
1,863.53
1,745.03
1,630.15
1,518.81
1,410.92
1,306.38
1,205.11
1,107.02
1,012.02
920.05
831.01
744.83
661.44
580.76
502.71
42724
354.27
283.74
215.97
151.37
90.5
44.54
2.36

i 0 779,057,603.94

10.76%
10.75%
10.75%
10.74%
10.74%
10.74%
10.73%
10.73%
10.72%
10.72%
10.71%
10.71%
10.71%
10.70%
10.70%
10.69%
10.69%
10.68%
10.68%
10.67%
10.67%
10.67%
10.66%
10.66%
10.65%
10.65%
10.64%
10.64%
10.63%
10.63%
10.62%
10.61%
10.61%
10.60%
10.60%
10.59%
10.58%
10.57%
10.56%
10.55%
10.54%
10.52%
10.50%
10.46%
10.40%
10.26%
10.32%
10.83%
#DIV/0!

533,736,608.65

#DIV/0!

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00%.

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0.00% -

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%



XS

8,915,209.68
. 4,589,550.89
' 4,670,785.52
+ 3,999,336.23

3,686,931.93

1 4,286,742.81
3,366,175.71

13,451,732.57

- 2,980,890.97
- 3,096,291.06
2,650,089.87
$2,475,450.09
$2,534,235.58

XSintas %

0
4.30%
2.26%
2.35%
2.06%
1.94%
2.31%
1.86%
1.95%
1.72%
1.83%
1.60%
1.53%
1.61%



$2,096,820.17
1 2,196,038.31
1,708,186.78
| 1,538,693.95
2,166,471.73
1,285,677.79
' 1,404,946.32
1,030,917.99
- 1,204,626.68
1 1,299,458.66
' 1,195,316.48
. 2,256,789.13
- 1,971,697.09
2,081,749.25

1 1,793,816.80

2,073,971.21
£ 2,619,735.90
2,676,450.13
1 2,824,837.89
$2,507,442.18
2,643,646.84
2,682,878.60
$2,598,150.07
13,351,005.72
3,035,610.42
3,115,791.68
2,863,384.20
13,004,094.11
13,256,980.84
12,975,232.01
13,047,388.93
12,781,844.26
2.867,013.00
2,650,865.32
12,570,213.26
12,745,136.35
2,514,218.96
12,572,930.78
12,363,579.32
12,312,096.66
12,650,682.33
2,247,252.26
12,307,599.51
2,105,091.35
12,176,422.06
12,004,564.52
1,940,324.79
2,055,780.52
11,878,339.02
1,929,128.73

1.36%
1.46%
1.16%
1.07%
1.55%
0.94%
1.05%
0.79%
0.95%
1.05%
0.99%
1.90%
1.70%
1.84%
1.63%
1.93%
2.49%
2.61%
2.82%
2.56%
2.77%
2.87%
2.85%
3.77%
3.49%
3.67%
3.45%
3.71%
4.12%
3.85%
4.04%
3.78%
3.99%
3.78%
3.75%
4.10%
3.84%
4.03%
3.79%
3.80%
4.46%
3.87%

" 4.07%

3.80%
4.02%
3.79%
3.76%
4.08%
3.82%
4.01%



1,752,097.56
1 1,710,969.78
$1,977,820.78
' 1,657,477.60

. 1,716,236.05

1,561,244.24
1,608,234.28

' 1,471,181.63
- 1,426,316.31

. 1,387,611.38

1,516,684.78

1,431,265.63

1,299,587.24
1,266,561.79

1 1,477,836.53

1,224,196.62

11,270,000.61
1,152,751.14
1,191,997.26

1,083,974.86

. 1,053,098.07

1,122,472.55
1,028,195.22

1 1,064,072.78

965,452.46
934,708.99

1,036,147.37

907,024.52
947,630.69
861,420.26
892,595.15
816,674.89
791,165.71
833,534.42
754,095.97
692,102.03
616,913.61
599,747.58
737,071.23
579,794.65
613,672.59
546,872.59
576,797.18
513,752.54
496,819.50

534,739.18 -

473,002.64
501,327.94
446,980.51
435,978.86

3.73%
3.73%
4.42%
3.79%
4.02%
3.74%
3.95%
3.70%
3.67%
4.00%
3.75%
3.96%
3.68%
3.67%
4.39%
3.72%
3.95%
3.67%
3.89%
3.62%
3.60%
3.93%
3.69%
3.91%
3.63%
3.60%
4.09%
3.67%
3.92%
3.65%
3.88%
3.63%
3.60%
3.89%
3.60%
3.38%
3.09%
3.08%
3.87%
3.12%
3.38%
3.09%
3.33%
3.04%
3.01%
3.32%
3.01%
3.27%
2.98%
2.98%



546,453.55
430,437.55
461,646.18
414,496.86
440,259.78
395,329.42
387,710.67
421,449.79
383,582.88
405,683.61
366,269.19
357,953.87
436,577.41
350,250.76
371,449.38
337,122.98
355,501.70
323,128.21
315,799.48
336,825.05
305,578.16
321,893.37
293,048.99
287,292 .54
323,919.60
281,343.49
296,361.55
271,088.87
284,509.44
260,592.52
256,388.20
273,189.45
253,089.46
264,571.31
243,928.05
239,459.85
280,243.49
235,315.09
246,469.80
228,818.36
237,921.85
221,301.49
217,306.72
227,319.40
211,306.39
219,232.20
204,676.75
201,517.62
229,520.31
197,780.98

3.82%

3.09%
3.39%
3.12%
3.39%
3.12%
3.13%
3.49%
3.25%
3.52%
3.26%
3.26%
4.08%
3.35%
3.64%
3.38%
3.66%
3.40%
3.41%
3.72%
3.46%
3.74%
3.49%
3.50%
4.04%
3.60%
3.88%
3.64%
3.91%
3.67%
3.70%
4.04%
3.84%
4.11%
3.88%
3.91%
4.69%
4.03%
4.33%
4.12%
4.39%
4.18%

- 4.21%

4.51%
4.30%
4.57%
4.38%
4.42%
5.16%
4.55%



204,893.22 4.84%

192,324.77 4.65%
198,518.34 4.92%
186,754.90 4.75%
183,803.00 4.79%
190,796.34 5.10%
179,555.80 4.92%
184,840.27 5.19%
174,674.86 5.03%
172,379.86. 5.09%
191,527.20 5.80%
169,858.13 5.27%
174,777.23 5.56%
166,281.28 5.42%
170,222.60 5.69%
162,222.55 5.56%
160,840.29 5.66%
164,845.81 5.94%
158,791.53 5.87%
161,742.90 6.13%
155,208.10 6.03%
153,377.17 6.11%
160,356.98 6.55%
150,526.16 6.31%
153,204.57 6.58%
147,894.84 6.52%
149,786.45 . 6.77%
144,876.83 6.71%
143,377.16 6.81%
145,492.75 7.09%
141,073.05 7.05%
142,444.84 7.30%
138,473.83 7.28%
137,246.35 7.40%
142,936.19 7.91%
135,177.35 7.67%
136,141.29 7.93%
133,026.19 7.94%
133,694.37 8.19%
130,920.91 8.23%
129,859.61 8.37%
131,004.55 8.67%
128,596.93 8.73%
128,871.04 8.98%
126,786.42 9.06%
125,939.50 9.24%
127,758.90 9.62%
124,408.60 9.61%
124,320.30 9.85%

122,873.12 10.00%



122,606.98
121,421.37
120,714.82
121,011.75
120,183.49
119,604.77
117,806.35
114,720.00
111,701.42
108,725.89
105,853.12
103,053.11
100,321.66
97,663.04
95,060.65
92,906.24
90,444.58
88,023.39
85,661.95
83,355.40
81,104.90
78,510.4]
76,347.32
74,273.79
72,252.59
70,280.39
68,374.05
65,741.64
63,903.30
62,169.00
60,477.96
58,790.66
57,163.93
54,764.06
33,204.84
51,737.49
50,305.63
48,893.77
47,528.80
46,102.94
44,806.97
43,550.86
42,326.07
41,089.12
39,919.56
38,560.31
37,448.71
36,378.98
35,336.29
34,317.39

10.24%
10.41%
10.62%
10.93%
11.14%
11.38%
11.51%
11.51%
11.50%
11.50%
11.49%
11.49%
11.49%
11.49%
11.48%
11.53%
11.53%
11.52%
11.52%
11.52%
11.51%
11.45%
11.44%
11.44%
11.44%
11.43%
11.43%
11.29%
11.28%
11.27%
11.27%
11.26%
11.25%
11.08%
11.06%
11.06%
11.05%
11.04%
11.04%
11.01%
11.01%
11.00%
11.00%
10.98%
10.98%
10.91%
10.90%
10.90%
10.89%
10.89%



33,329.09
32,446.94
31,509.43
30,591.13
29,696.33
28,806.19
27,954.68
27,034.20
26,225.42
25,443.05
24,680.85
23,944.35
23,222.35
22,575.52
21,891.11
21,221.01
20,568.41
19,930.38
19,310.72
18,676.29
18,088.87
17,518.36
16,962.92
16,437.67
15,912.33
15,461.02
14,963.15
14,475.04
13,999.94
13,534.84
13,084.09
12,613.22
12,186.39
11,772.69
11,370.15
10,986.33
10,606.01
10,276.40

9,922.39

9,575.99

9,239.02

8,911.61

8,592.66

8,282.42

7,980.66

7,687.18

7,401.77

7,124.23

6,854.36

6,591.97

10.88%
10.91%
10.91%
10.90%
10.90%
10.89%
10.88%
10.84%
10.84%
10.83%
10.83%
10.83%
10.82%
10.85%
10.85%
10.84%
10.84%
10.83%
10.83%
10.81%
10.80%
10.80%
10.79%
10.80%
10.80%
10.84%
10.84%
10.83%
10.83%
10.82%
10.82%
10.79%
10.78%
10.78%
10.77%
10.78%
10.77%
10.81%
10.81%
10.80%
10.80%

- 10.79%

10.79%
10.79%
10.78%
10.78%
10.77%
10.77%
10.76%
10.76%



6,336.87 10.76%

6,088.88 10.75%
5,847.82 10.75%
5,613.52 10.74%
5,385.80 10.74%
5,164.50 10.74%
4,949.46 10.73%
474052 10.73%
o 4,537.52 10.72%
. 4,340.32 10.72%
414877 10.71%
3,962.72 10.71%
3,782.04 10.71%
. 3,606.58 10.70%
343622 10.70%
3,270.83 10.69%
3,110.27 10.69%
2,954.43 10.68%
2,803.18 10.68%
265641 10.67%
2,514.00 10.67%
2,375.84 10.67%
2,241.82 10.66%
2,111.83 10.66%
1,985.77 10.65%
1,863.53 10.65%
1,745.03 10.64%
1,630.15 10.64%
1,518.81 10.63%
1,410.92 10.63%
1,306.38 10.62%
1,205.11 10.61%
1,107.02 - 10.61%
1,012.02 10.60%
920.05 10.60%
831.01 10.59%
744.83 10.58%
661.44 10.57%
580.76 10.56%
502.71 10.55%
| 427.24 10.54%
| 354.27 10.52%
? 283.74 10.50%
| 215.97 10.46%
151.37 10.40%
90.50 10.26%
44.54 10.32%
2.36 10.83%

245,320,995.29 #DIV/0!



|
The information! herein has been prepared solely for informational purposes and is not an offer to buy or sell or a solicitation of an offer to buy ot
any security or instrument or to engage in a transaction would be made only after a prospective participant had completed its own independent in
decision, including, where applicable, a review of any offering circular or memorandum describing such security or instrument which would con
the event of any such offering, this information shall be deemed superseded and replaced in its entirety by such offering circular or memorandurm
information herein, or that any future offer of securities or transactions would conform to the terms hereof. Morgan Stanley and its affiliates disc

The following information may contain general, summary discussions of certain tax, regulatory, accounting and/or legal issues relevant to the prc
complete for any particular recipient's specific facts and circumstances. Morgan Stanley is not offering and does not purport to offer tax, regulat.
Prior to enfering; into any proposed transaction, recipients should determine, in consultation-with their own legal, tax, regulatory and accounting :
characteristics and consequences, of the transaction.

The projections or other estimates in these materials (if any), including estimates of returns or performance, are forward-looking statements base«
may depend upon events outside the issuer’s or counterparty’s control. Actual events may differ from those assumed and changes to any assump
into account may occur and may significantly affect the analysis. Certain assumptions may have been made for modeling purposes only to simp!
purport that any such assumptions will reflect actual future events. Accordingly, there can be no assurance that estimated returns or projections
estimated herein, Any such estimated returns and projections should be viewed as hypothetical. Recipients should conduct their own analysis, u
information in making a decision regarding these transactions. Past performance is not necessarily indicative of future results, Price and availat

Notwithstanding any other express or implied agreement, arrangement, or understanding to the contrary, Morgan Stanley and each recipient here
representatives, and other agents) may disclose to any and all persons, without limitation of any kind from the commencement of discussions, the
relevant to understanding the tax treatment of the transaction described herein (“tax structure™) and all materials of any kind (including opinions
except where confidentiality is reasonably necessary to comply with securities laws (including, where applicable, confidentiality regarding the id

The offer or sale of securities or transactions may be restricted by law. Additionally, transfers of any such securities or instruments may be limite
has taken or will take any action in any jurisdiction that would permit a public offering of Notes, or possession or distribution of any offering ma
Recipients are required to inform themsetves of and comply with any legal or contractual restrictions on their purchase, holding, sale, exercise of
have any responsibility to notify you of any changes to the attached information. Morgan Stanley & Co. Incorporated, its affiliates and others as:

With respect to any UK recipients, this communication is directed only to those persons who are market counterparties or intermediate customer:

Asset Backed Certificates
NCHET

FORWARD

" 4.30%

| HEBRHHRE HERRHRER R 8,901,494.08 1.81125

2 BHRHHAARE HEHHHEERHE 8,488,874.69 1.8563 2.1085 4.19%
3 HESHHHE HERRHHITRERH 8,353,925.06 1.9105 21931  4.21%
4 1/25/2005 ##oR###HAHTRE 7,722,352.05 2.0689 2.2808 3.98%
5 2/25/2005 #H####HHER#H 7,324,026.96 2.1929 23513 3.86%
6 3/25/2005 #A#H##HEHHHAY 7,483,698.46 2.2931 24138 4.03%
T 4/25/2005 #H#HHHAFHEHEH 6,835,184.51 2.286 24692  3.77%
8 5/25/2005 HEBHHHAHHARIH 6,725,539.07 2.3548 2.5431 '3.79%
9 6/25/2005 HARHHHHAHHAAH 6,286,596.44 2.429 2.6197  3.63%
10 7/25/2005 #E###H#HHEREF#H# 6,214,470.50 2.4838 2.6967 3.67%
11 8/25/2005 #e#####HH## 5,797,175.30 2.5539 2.7871  3.51%
12 9/25/2005 ####HHHERHHHH 5,545,053.98 2.6279 2.8831 3.43%
13 ##HHbHEE BHHHHTHRHY 5,427,720.81 2.7271 29757 3.44%
14 HHHHARER BEHHEHIBRHI 5,015,662.24 2.8093 3.0665. 3.26%
15 #Hi#BHsE SHTYHHRR IR 4,947,176.11 2.8885 3.157. 3.2%%
16 1/25/2006 #E##HHFHER#HH 4,483,230.57 3.0201 32479  3.05%
17 2/25/2006 #####AR#RHH#E 4,244,358.03 3.1165 33236 2.96%
18 3/25/2006 HH####HHA##RH 4,540,327.89 3.1961 33962 3.24%
19 4/25/2006 #E###H###H##### 3,857,425.90 3.2599 3.4646  2.82%
20 5/25/2006 #E##HR#HHHH 3,828,419.74 3.3413 3525 2.87%



21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
9
42
43
44
45
46
47
43
49
50
51
52
s3
54
55
56
57

58

59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76

6/25/2006
7/25/2006
8/25/2006
9/25/2006
HitHHH
HHFHH
HiHHHHH
1/25/2007
2/25/2007
3/25/2007
4/25/2007
5/25/2007
6/25/2007
7/25/2007
8/25/2007
9/25/2007
HH
BHHHRHH
Hithusht
1/25/2008
2/25/2008
3/25/2008
4/25/2008
5/25/2008
6/25/2008
7/25/2008
8/25/2008
9/25/2008
HHsHEH
Y
M
1/25/2009
2/25/2009
3/25/2009

'4/25/2009

5/25/2009
6/25/2009
7/25/2009
8/25/2009
9/25/2009
Hithi
Hit R
HE#BH B
1/25/2010
2/25/2010
3/25/2010
4/25/2010
5/25/2010
6/25/2010
7/25/2010
8/25/2010
9/25/2010

HiHETHE]

HHEHHE
A
1/25/2011

BHARSHER R
HAHBH AU ER
HHHHAHBA TR
HtHERRH AR
HHHHHEHH Y
BB R
R H R IR
R AR RS
i
s
REHHH BRI
HHEHHARR Y
HHHHRRRH TR
i
HHABHHHRTRR
HHERHHH BT RH
HEHHH IR
i S
S
993,851,927.09

970,441,248.76

947,585,312.43
925,266,686.51
903,485,459.55
882,214,851.72
861,442,030.48
841,155,391.30
821,348,365.44
802,005,611.26
783,124,340.03
764,685,348.31
746,677,682.84
729,091,293.71
711,919,942.04
695,150,473.82
678,780,351.01
662,793,475.43
647,180,443.19
631,932,546.70
617,044,206.86
602,504,211.40
588,310,447.86
574,448,909.34
560,911,421.26
547,690,441.78
534,781,229.80
522,173,964.13
509,866,207.30
497,846,395.09
486,107,519.99
474,643,042.55
463,448,193.10
452,515,115.43
441,840,490.17
431,415,540.67

421,234,252.00

3,474,958.12
3,507,540.49
3,621,611.58
3,458,069.12
4,380,762.20
4,111,426.61
4,097,052.90
3,825,795.88
4,043,564.39
4,343,883.65
4,158,031.12
4,174,734.34
3,881,767.96
3,921,708.05
3,786,351.99
3,665,626.75
3,844,876.47

3,565,862.21

3,582,545.35
3,369,616.50
3,300,639.77
3,446,069.72
3,225,877.08
3,243,671.71
3,019,154.61
3,054,691.22
2,875,875.75
2,784,396.13
2,887,568.17
2,692,708.19
2,708,077.74
2,534,363.28
2,475,459.29
2,693,623.94
2,386,886.92
2,408,675.53
2,238,488.22
2,273,452.38
2,132,097.60
2,065,207.35
2,146,489.67
1,997,677.74
2,016,143.31
1,866,590.04
1,823,005.88
2,003,935.31
1,764,610.70
1,794,498.97
1,663,957.44
1,683,435.02
1,569,638.85
1,522,730.43
1,587,119.86
1,479,747.83
1,498,889.85
1,387,972.43

3.4222
3.4645

3.535
3.6108
3.6174
3.6766
3.7451
3.7695
3.8299
3.8912

3.893
3.9421
4.0015
4.0106
4.0598
4.1155
4.1194
4.1665
42177
4.2243
4.2701]
4.3169
4.3175

4.359

4.405
4.4141
4.4564
4.4998
4.5018
4.5423
4.5834
4.5951
4.6357
4.6733
4.6783
4.7151
4.7535
4.7596
4.7965
4.8325

4.832
4.8675
4.9057
4.9517
4.9918
5.0261
5.0086
5.0221
5.0578
5.0937
5.1299
5.1574
5.1213
5.1331
5.1653

5.199

3.5816
3.6359
3.6875
3.7379
3.7831
3.8302
3.8755
3.9195
3.9606
4.0006
4.0383
4.0765
4.1146
4.1509
4.1872
42233
42563
4.2901
4.3227
4.3548

4.387
4.4193
4.4505
4.4815
4.5128
4.5427
4.5736
4.6044

4.632
4.6624
4.6918
4.7212
4.7492
4.7773
4.8045
4.8304
4.8565

4.882
4.9149
4.9485
4.9793
5.0098
5.0362

5.0625

5.0865
5.1107

5.1337

5.1527
51717
5.1897
5.2079
5.2256
5.2406
5.2616
5.2828
5.3044

2.67%
2.76%
2.91%
2.85%
3.70%
3.55%
3.63%
3.47%
3.76%
4.13%
4.05%
4.17%
3.97%
4.10%
4.06%

4.02%

4.32%
4.11%
4.22%
4.07%
4.08%
4.36%
4.18%
4.31%
4.11%
4.26%
4.10%
4.07%
4.32%
4.13%
4.25%
4.07%
4.07%
4.54%
4.12%
4.26%
4.05%
4.22%
4.05%
4.02%
4.28%

4.07%

4.21%
3.99%
3.99%
4.50%
4.06%
4.22%
4.01%
4.16%
3.97%
3.94%
4.21%
4.02%
4.17%
3.95%



78
79
80
81
82
83
84
85
86
87
88
89
90
91
92
93
94
95
96
97
98
99
100
101
102
103
104
105
106
107
108
109
110
111
112
113
114
115
116
117
118
119
120
121
i22
123
124
125
126
127
128
129
130
131
132

|

2/25/2011
3/25/2011
4/25/2011
5/25/2011
6/25/2011
7/25/2011
8/25/2011
9/25/2011
A psaHY
B
B4
1/25/2012
2/25/2012
3/25/2012
4/25/2012
5/25/2012
6/25/2012
7/25/2012
8/25/2012
9/25/2012
B
HitHHEY
B
1/25/2013
2/25/2013
3/25/2013
4/25/2013
5/25/2013
6/25/2013
7/25/2013
8/25/2013
9/25/2013
B
HHHRER
i
1/25/2014
2/25/2014
3/25/2014
4/25/2014
5/25/2014
6/25/2014
7/25/2014
8/25/2014
9/25/2014
HHH Y
B
B
1/25/2015
2/25/2015
3/25/2015
4/25/2015
5/25/2015
6/25/2015
7/25/2015
8/25/2015
9/25/2015

411,290,953.73
401,581,473.26
392,099,043.78
382,841,240.35
373,799,980.97
364,970,044.38

356,346,512.06 -

347,925,166.09
339,700,714.26
331,668,906.16
323,824,895.71
316,164,296.21
308,682,835.00
301,376,244.54
294,240,538.07
287,271,461.06
280,465,436.47
273,818,650.86
267,327,399.08

260,989,113.80

254,799,240.43
248,757,569.40
242,857,450.35

237,095,371.50

231,468,125.04
225,973,491.63
220,607,486.34
215,368,361.97
210,251,936.06
205,255,253.71
200,375,533.09
195,611,157.23
190,958,389.18
186,417,314.00
181,982,667.54
177,651,809.48
173,422,328.51
169,292,243.30
165,258,865.70
161,319,825.25
157,473,020.15
153,716,319.31
150,047,625.40
146,464,783.14
142,954,049.87
139,525,677.24
136,177,802.37
132,908,639.10
129,716,353.07
126,599,165.39
123,555,305.11
120,583,245.32
117,681,136.17
114,847,334.47
112,080,248.47
109,378,831.91

1,353,057.00
1,499,230.70
1,306,862.43
1,330,785.07
1,232,013.47
1,250,396.48
1,159,970.74
1,127,499.06
1,177,140.70
1,099,216.26
1,116,500.38
1,033,557.18
1,001,409.02
1,069,495.16
970,720.76
994,684.21
922,404.30
937,760.22
875,055.31
848,332.24
875,751.68
808,746.11
730,457.57
666,999.65
651,886.29
752,024.47
629,590.62
650,911.11
594,479.67
612,394.99
565,139.01
547,058.02
573,288.49
520,632.93
539,523.16
493,620.21
483,356.72
565,314.74
475,302.59
496,594.53
456,877.76
473210.74
434,817.50
426,064.12
450,941.53
419,136.18
432,725.78
399,366.95
389,939.81
447,197.91
379,800.77
393,468.17
364,443.08
375,683.75
350,850.24
342,584.75

52327
5.2572
5.2418
5.2581
5.2895
53207
5.3521
5.3694
5.2869
5.2801
5.3061
53341
53616
53718
5.2784
5.2651
5.2879
53113
5.3356
5.3658
5.4354
5.4751
5.5004
5.5259
55513
5.568
5.5478
5.5573
5.581
5.6045
5.629
5.6606
5.7404
5.7834
5.809
5.8348
5.86
5.8676
5.7806
5.7681
5.7898
5.8118
5.8343
5.8433
5.7589
5.7467
5.765
5.7853
5.8053
5.8146
5.7733
5.7723
5.7906
5.8086
5.8278
5.8537

5.325
5.3459
5.3658
5.3733
5.3772
5.3798
5.3824

5.384
5.3832
5.3819
5.3793
5.3764
5.3721
5.3676
5.3679
5.3941
5.4302

5.466
5.5028

5.54
5.5728
5.5923
5.6062
5.6204
5.6335
5.6471

5.664
5.6962
5.7352
5.7736
5.8132
5.8531
5.8868
5.8938

5.891

5.888
5.8836
5.8791
5.8771
5.8731
5.8697
5.8651
5.8611

5.856
5.8493
5.8521
5.8562

5.861
5.8646
5.8685
5.8767
5.9021
5.9351
5.9673
6.0008

6.0344

3.95%
4.48%
4.00%
4.17%
3.96%
4.11%
3.91%
3.89%
4.16%
3.98%
4,14%
3.92%
3.89%
4.26%
3.96%
4.16%
3.95%
4.11%
3.93%
3.90%
4.12%
3.90%
3.61%
3.38%
3.38%
3.99%
3.42%
3.63%
3.39%
3.58%
3.38%
3.36%
3.60%
3.35%
3.56%
3.33%
3.34%
4.01%
3.45%
3.69%
3.48%
3.69%
3.48%
3.49%
3.79%

3.60% -

3.81%
3.61%

. 3.61%

4.24%
3.69%
3.92%
3.72%
3.93%
3.76%
3.76%



133
134
135
136
137
138
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
186
187
188

HiH#
s R
s
1/25/2016
2/25/2016
3/25/2016
4/25/2016
5/25/2016
6/25/2016
7/25/2016
8/25/2016
9/25/2016
HEHRAHH
B
HiHHEH Y
1/25/2017
2/25/2017
3/25/2017
4/25/2017
5/25/2017
6/25/2017
7/25/2017
8/25/2017
9/25/2017
HHH Y
HERHRL Y
HutR Y
1/25/2018
2/25/2018
3/25/2018
4/25/2018
5/25/2018
6/25/2018
7/25/2018
8/25/2018
9/25/2018
BEHEHE
B HHR S
HH#HHHHY
1/25/2019
2/25/2019
3/25/2019
4/25/2019
5/25/2019
6/25/2019
7/25/2019
8/25/2019
9/25/2019
Bt
SHEp s
HHRAHHHH
1/25/2020
2/25/2020
3/25/2020
4/25/2020
5/25/2020

106,741,077.39
104,166,917.39
101,653,471.32
99,199,218.91
96,802,782.07
94,463,167.13
92,178,695.95

89,948,465.86 -

87,770,815.39
85,644,506.76
83,568,341.82
81,541,128.35
79,561,733.57
77,628,718.99
75,741,306.01
73,898,468.73
72,099,166.92
70,342,232.44
68,626,812.53
66,951,619.83
65,316,034.51
63,719,156.18
62,160,081.50
60,638,165.62
59,152,322.54
57,702,551.02
56,287,181.71
54,905,348.40
53,556,269.07
52,239,353.57
50,953,674.10
49,698,644.54
48,473,405.83
47,277,252.21
46,109,504.80
44,969,746.33
43,857,091.99
42,771,580.89
41,711,911.55
40,677,434.18
39,667,560.59
38,681,778.68
37,719,452.27
36,779,801.57
35,862,522.50
34,967,447.13
34,093,750.79
33,240,727.05
32,408,079.67
31,601,932.81
30,815,485.99
30,047,803.80
29,208,445.47
28,566,721.35
27,852,464.54
27,154,807.97

356,856.35
330,245.63
340,238.12
315,767.61
310,779.56
336,544.54
302,706.72
312,116.31
290,597.84
298,709.12
278,237.94
273,139.91
284,942 48
268,016.12
274,819.46
257,227.40
251,295.55
280,659.98
245,545.91
252,610.74
237,585.96
242,846.78
229,765.47
225,185.29
231,590.91
217,854.23
222,419.75
209,894.68
206,843.04
226,772.59
201,830.09
205,993.17
195,184.50
198,597.31
189,557.99
186,125.42
190,597.01
180,836.57
183,713.27
174,908.98
172,257.03
185,771.78
168,605.87
171,429.42
164,040.66
166,038.61
157,983.02
156,093.48
158,295.95
153,118.21
154,479.64
148,798.86
145,630.58
150,060.01
142,063.07
143,407.08

5.9258
5.9626
5.9824
6.0026
6.0224
6.0354
6.0157
6.0219
6.0408
6.0591

6.078
6.0832
5.9951
5.9797
5.9947
6.0119
6.0283
6.0285
5.9415
5.9236
5.9376
5.9518
5.9672
5.9911
6.0736

6.111
6.1272
6.1437
6.1597
6.1675
6.1406
6.1417
6.1569
6.1715
6.1875
6.2122
6.2977
6.3363
6.3529
6.3699
6.3859
6.3843
6.2877
6.2666
6.2803
6.2942
6.3081
6.2927
6.0761
6.0162
6.0238

6.035

6.045
6.0331
5.8845
5.8433

6.0645
6.0802

6.09
6.1004
6.1096
6.1193
6.1284
6.1246
6.1177
6.1095

6.1019

6.0933
6.0822
6.0732
6.0633
6.0538

6.043
6.0323
6.0282

- 6.0501

6.0826
6.1145
6.1476

6.1809

6.2094
6.2212
6.2262
6.2317

6.236
6.2409
6.2501
6.2763
6.3101

6.343
6.3773
6.4116
6.4395
6.4379
6.4257
6.4135
6.3999
6.3862
6.3732
6.3371
6.2943
6.2503
6.2066
6.1611
6.1154
6.0828
6.0531
6.0236
5.9928
5.9617
5.9379

5.9458

4.01%
3.80%
4.02%
3.82%
3.85%
4.28%
3.94%
4.16%
3.97%
4.19%
4.00%
4.02%
4.30%
4.14%
4.35%
4.18%
4.18%
4.79%
4.29%
4.53%
4.36%
4.57%
4.44%
4.46%
4.70%
4.53%
4.74%
4.59%
4.63%
5.21%
4.75%
4.97%
4.83%
5.04%
4.93%
4.97%
5.22%
5.07%
5.29%
5.16%
521%
5.76%
5.36%
5.59%
5.49%
5.70%
5.56%
5.64%
5.86%
5.81%
6.02%
5.94%
5.96%
6.30%
6.12%
6.34%



189
190
191
192
193
194
165
196
197
198
199
200
201
202
203
204
205
206
207
208
209
210
211
212
213
214
215
216
217
218
219
220
221
222
223
224
225
226
227
228
229
230
231
232
233
234
235
236
237
238
- 239
240
241
242
243
244

6/25/2020
7/25/2020
8/25/2020
9/25/2020
B Y
Bl
HHHEH Y
1/25/2021
2/25/2021
3/25/2021
4/25/2021
5/25/2021
6/25/2021
7/25/2021
8/25/2021
9/25/2021
HEHH
Hih
BB

1/25/2022

2/25/2022
3/25/2022
4/25/2022
5/25/2022
6/25/2022
7/25/2022
8/25/2022
9/25/2022
Ui
HiH Y
B
1/25/2023
2/25/2023
3/25/2023
4/25/2023
5/25/2023
6/25/2023
7/25/2023
8/25/2023
9/25/2023
B
HEHBHH
HiH
1/25/2024
2/25/2024
3/25/2024
4/25/2024
5/25/2024
6/25/2024
7/25/2024
8/25/2024
9/25/2024
HupHHaE
HE B
Hisu
11252025

26,473,819.00
25,809,139.57
25,160,386.47
24,527,200.06
23,909,205.75
23,306,280.23
22,717,840.72
22,143,529.51
21,583,014.78
21,035,994.78
20,502,127.00
19,981,062.32
19,472,539.32
18,976,265.38
18,491,952.48
18,019,399.38
17,558,254.96
17,108,511.21
16,669,642.04
16,241,372.52
15,823,453.35
15,415,675.31
15,017,763.38
14,629,475.15
14,250,593.55
13,880,897.18
13,520,169.61
13,168,265.60
12,824,915.29
12,490,122.02
12,163,480.61
11,844,784.00
11,533,844.91
11,230,506.95
10,934,562.68
10,645,827.77
10,364,140.85
10,089,336.29
9,821,251.40
9,559,760.22
9,304,675.96
9,055,948.30
8,813,325.14
8,576,655.98
8,345,799.84
8,120,599.19
7.900,936.83
7,686,568.94
7,477,481.22
7,273,664.66
7,077,692.38
6,886,519.14
6,700,083.05
6,519,098.87
6,342,687.40
6,170,648.67

138,798.07
139,480.20
135,257.05
133,493.16
134,516.82
130,646.56
131,023.41
127,535.56
126,141.24
129,677.11
123,561.34
123,712.38
120,939.23
120,875.49
118,671.63
117,414.32
117,905.79
115,724.91
115,421.16
113,509.73
112,585.14
113,319.11
110,648.64
110,120.07
108,738.81
108,093.71
107,156.79
106,295.97
106,277.23
105,183.25
103,005.00
100,283.02
97,724.02
95,131.33
92,570.69
90,102.31
87,697.08
85,351.62
83,179.30
80,956.15
79,143.48
77,029.19
74,947.57
72,917.64
70,870.81
68,931.16
66,659.03
64,799.82
63,022.11
61,288.23
59,344.12
57,703.87
55,393.32
53,824.92
52,352.63
50,915.58

5.8503
5.858
5.8669
5.8812
5.9345
5.9579
5.9669
5.9763
5.9851
5.9849
5.9416
5.9328
5.9408
5.9485
5.9574
5.9756
6.0587
6.0916
6.1011
6.1109
6.12
6.1209
6.0849
6.0786
6.0872
6.0952
6.1047
6.1236
6.2093
6.2434
6.2533
6.2635
6.273
6.2739
6.2357
6.229
6.238
6.2464
6.2561
6.2703
6.318
6.3402
6.3495
6.3595
6.3685
6.3594
6.2417
6.21
6.2169
6.2242
6.2316
6.2102
5.9932
5.9299
5.9321
5.9376

5.9658
5.9853
6.0058
6.0262
6.0426
6.0441
6.0394
6.0353
6.0301
6.0252

6.0254

6.0447
6.0724
6.0992
6.1273
6.1554
6.1789
6.1837
6.1811
6.1791
6.1759
6.1732
6.1755

6.196
6.2247
6.2526
6.2817
6.3108
6.3351
6.3399
6.3371
6.3349
6.3314
6.3284
6.3297
6.3431
6.3627
6.3812

6.401
6.4204
6.4348
6.4218
6.3993
6.3769
6.3531
6.3292
6.3055
6.2631
6.2153
6.1665
6.1181

6.068
6.0151
5.9553
5.8929

5.83

6.29%
6.49%
6.45%
6.53%
6.75%
6.73%
6.92%
6.91%
7.01%
7.40%
7.23%
7.43%
7.45%
7.64%
7.70%
7.82%
8.06%
8.12%
8.31%
8.39%
8.54%
8.82%
8.84%
9.03%
9.16%
9.34%
9.51%
9.69%
9.94%

10.11%

10.16%

10.16%

10.17%

10.16%

10.16%

10.16%

10.15%

10.15%

10.16%

10.16%

1021%

10.21%

10.20%

10.20%

10.19%

10.19%

10.12%

10.12%

10.11%

10.11%

10.06%

10.06%
9.92%
9.91%
9.90%
9.90%



245
246
247
248
249
250
251
252
253
254
255

256

257
258
259
260
261
262
263
264
265
266
267
268
269
270
271
272
273
274
275
276
277
278
279
280
281

282

283
284
285
286
287
288
289
290
291
292
293
294
295
296
297
298
299
300

2/25/2025
3/25/2025
4/25/2025
5/25/2025
6/25/2025
7/25/2025
8/25/2025
9/25/2025
HiH Y
i
Mt
1/25/2026
2/25/2026
3/25/2026
4/25/2026
5/25/2026
6/25/2026
7/25/2026
8/25/2026
9/25/2026
BHHR
BB
BHpuEEHS
1/25/2027
2/25/2027
3/25/2027
4/25/2027
5/25/2027
6/25/2027
7/25/2027
8/25/2027
9/25/2027
HHARHARE
B #uHH

BB

1/25/2028
2/25/2028
3/25/2028
4/25/2028
5/25/2028
6/25/2028
7/25/2028
8/25/2028
9/25/2028
B
HiHHH
HEHEHR
1/25/2029
2/25/2029
3/25/2029
4/25/2029
5/25/2029
6/25/2029
7/25/2029
8/25/2029
9/25/2029

6,002,877.73
5,839,162.12
5,679,510.26

5,523,585.68

5,371,538.24
5,223,292.15
5,078,755.90
4,937,798.04
4,800,374.78
4,666,372.02
4,535,737.18
4,408,391.51
4,284,255.70
4,163,225.97
4,045,252.41
3,930,192.52
3,818,045.04
3,708,744.17
3,602,221.04
3,498,407.54
3,397,239.63
3,298,679.13
3,202,637.08
3,109,050.77
3,017,860.64
2,929,002.47
2,842,425.03
2,758,043.26
2,675,833.51
2,595,744.84
2,517,725.58
2,441,727.31
2,367,699.13
2,295,611.72
2,225,398.96
2,157,013.8]
2,090,411.61
2,025,547.90
1,962,380.75
1,900,858.10
1,840,950.32
1,782,618.30
1,725,823.38
1,670,533.21
1,616,705.71
1,564,325.52
1,513,336.12
1,463,701.98
1,415,389.69
1,368,365.70
1,322,598.93
1,278,047.07
1,234,691.50
1,192,503.20
1,151,453.24
1,111,516.63

49,165.08
47,782.88
45,682.30
44,364.67
43,131.16
41,927.95
40,625.82
39,481.75
38,277.88
37,192.32
36,141.15
35,116.42
34,039.43
33,061.86
31,905.30
30,976.66
30,084.66
29,215.43
28,365.96
27,542.69
26,815.66
26,035.17
25,270.37
24,525.33
23,782.46
23,073.67
22,299.33
21,626.46
20,976.29
20,343.05
19,731.95
19,132.55
18,600.83
18,032.98
17,476.81
16,935.32
16,405.81
15,891.88
15,363.12
14,876.24
14,403.65
13,943.69
13,510.39
13,075.69
12,707.58
12,295.84
11,891.94
11,498.94
11,114.06
10,741.37
10,349.46

9,996.79

9,655.22

9,322.99

9,008.09

8,694.41

5.9413
5.9081
5.6471
5.5665
5.5659
5.5673
5.5696
5.5674
5.5367
5.5288
5.5296
5.5316
5.5326
5.5184
5.4159
5.3835
5.3831
5.3831
5.3842
5.3908
5.4382
5.4541
5.4552
5.4566
5.4571
5.4478
5.3842
5.3639
5.3638
5.3636
5.3644
5.3707
5.4171
5.4326
5.4334
5.4346
5.4351
5.4302

5.396

5.385
5.3853
5.3853
5.3863

5.396
5.4671
5.4905

5.492

54935

5.4942
5.4865
5.4341
54174
54177
5.4178
5.4191
5.4292

5.7658
5.7006
5.6475
5.6283
5.6221
5.6156
5.6099
5.6036
5.5942
5.5736
5.5484
5.5235
5.4976
5.4716
5.4524
5.4557
5.4682
5.48
5.4928
5.5054
5.5142
5.5051
5.48%4
5.474
5.4576
5.4414
5.4302
5.4353
5.4474
5.4589
5.4713
5.4835
5.493
5.4897
5.4812

54733

5.4645

5.456
5.4512
5.4628
5.4813

5.499
5.5177
5.5363
5.5508
5.5453
5.5325
5.5201
5.5067
5.4935
5.4856
5.4966
5.5156
5.5339
5.5532
5.5724

9.83%
9.82%
9.65%
9.64%
9.64%
9.63%
9.60%
9.59%
9.57%
9.56%
9.56%
9.56%
9.53%
9.53%
9.46%
9.46% -
9.46%
9.45%
9.45%
9.45%
9.47%
9.47%
9.47%
9.47%
9.46%
9.45%
9.41%
9.41%
9.41%
9.40%
9.40%
9.40%
9.43%
9.43%
9.42%
9.42%
9.42%
9.41%
9.39%
9.39%
9.39%
9.39%
9.39%
9.39%
9.43%
9.43%
9.43%
9.43%
9.42%
9.42%
9.39%
9.39%
9.38%
9.38%
9.39%
9.39%



301

302
303
304
305
306
307
308
309
310
311

312
313
314
315
316
317
318
319
320
321

322
323
324
325
326
327
328
329
330
331

332
333
334
335
336
337
338
339
340
341
342
343
344
345
346
347
348
349
350
351
352
353
354
355
356

BHEBHEH
R
B
1/25/2030
2/25/2030
3/25/2030
4/25/2030
5/25/2030
6/25/2030
7/25/2030
8/25/2030
9/25/2030
BB
BHEHHH
BHHHHHHH
1/25/2031
2/25/2031
3/25/2031
4/25/2031

5/25/2031 -

6/25/2031
7/25/2031
8/25/2031
9/25/2031
BB Y
B
HEHHEEEH
1/25/2032
2/25/2032
3/25/2032
4/25/2032
5/25/2032
6/25/2032
7/25/2032
8/25/2032
9/25/2032
HiHHE
s
HHHSE Y
1/25/2033
2/25/2033
3/25/2033
4/25/2033
5/25/2033
6/25/2033
7/25/2033
8/25/2033
9/25/2033
HHHBHH
At
B
1/25/2034
2/25/2034
3/25/2034
4/25/2034
5/25/2034

1,073,298.00
1,036,155.26
1,000,019.72
964,861.69
930,656.96
897,382.98
865,015.51
833,532.03
802,910.56
773,129.65
744,168.37
716,006.26
688,623.38
662,000.26
636,117.89
610,957.73
586,501.65
562,731.99
539,631.51
517,183.36
495,371.13
474,178.76
453,590.61
433,591 .42
414,166.26
395,300.61
376,980.25
359,191.33
341,920.34
325,154.07

"+ 308,879.66

293,084.54
277,756.44
262,883.41
248,453.77
234,456.12
220,879.35
207,712.61
194,945.33
182,567.16
170,568.04
158,938.14
147,667.86
136,747.85
126,168.98
115,922.33
105,999.22
96,391.17
87,089.90
78,087.36
69,375.66
60,947.13
52,794.28
44,909.79
37,287.29
29,919.04

8,424.84
8,132.45
7,846.25
7,567.93
7,299.96
7,036.62
6,780.56
6,531.59
6,289.53
6,054.21
5,825.46
5,603.11
5,387.00
5,176.98
4,972.87
4,774.55
4,581.86
4,394.65
4,212.79
4,036.13
3,864.56
3,697.93
3,536.12
3,379.01
3,226.48
3,078.40
2,934.67
2,795.16
2,659.78
2,528.42

-2,400.96

2,277.32
2,157.39
2,041.07
1,928.27
1,818.90
1,712.87
1,610.10
1,510.48
1,413.95
1,320.43
1,229.82
1142.06
1057.08
974.79
895.12
818.01
743.39
671.19
601.35
533.8
468.49
405.34
344.31
285.34
228.37

5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
54292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292

5.4292°

5.4292
54292
5.4292
5.4292
5.4292
5.4292
5.4292
5.4292

5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724

55724

5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724
5.5724

55724

5.5724
5.5724
5.5724
5.5724
5.5724
5.5724

9.42%
9.42%
5.42%
9.41%
9.41%
9.41%
941%
9.40%
9.40%
9.40%
9.39%
9.39%
9.39%
9.38%
9.38%
9.38%
9.37%
9.37%
9.37%
9.36%
9.36%
9.36%
9.36%
9.35%
9.35%
9.34%
9.34%
9.34%
9.33%
9.33%
9.33%
9.32%
9.32%
9.32%
9.31%
9.31%
9.31%
9.30%
9.30%
9.29%
9.29%
9.29% -
9.28%

9.28%

9.27%

9.27%

9.26%

0.25%

9.25%

9.24%

9.23%

9.22%

921%

9.20%
9.18%

5.16%



Total

357 6/25/2034
358 7/25/2034
359 8/25/2034
360 9/25/2034
361 . 49242

22,844.34
16,112.43
9,793.31
477971
23841

173.75

121.87
73.31
3594

1.87

5.4292
5.4292
5.4292
5.4292
5.4292

5.5724
5.5724
5.5724
5.5724
5.5724

9.13%
9.08%
8.98%
5.02%
9.41%



r sell any security or instrument or to participate in any trading strategy. Any such offer to buy or sell
westigation of the transaction and received all information it required to make its own investment
itain material information not contained herein and to which prospective participants are.referred. In
1. No representation or warranty can be given with respect to the accuracy or completeness of the
slaim any and all liability relating to this information.

oposed transaction. Any such discussion is necessarily generic and may not be applicable to or
‘ory, accounting or legal advice and this information should not and cannot be relied upon as such.
advisors, the ecdnomic risks and merits, as well as the legal, tax, regulatory and accounting

d upon certain assumptions and are preliminary in nature. Actual results are difficult to predict and
tions may have a material impact on any projections or estimates, Other events which were not taken
lify the presentation and/or calculation of any projections or estimates, and Morgan Stanley does not
will be realized or that actual returns or performance results will not be materially different than those
1sing such agsumptions as they deem appropriate, and should fully consider other available

»ility are subject to change without notice.

:of are deemed to agree that both Morgan Stanley and such recipient (and their respective employees,
e U.S. federal income tax treatment of the transaction (“tax treatment™) and any fact that may be

or other tax analyses) that are provided to such person relating to such tax treatment and tax structure,
lentity of an issuer of securities or its affiliates, agents and advisors).

ed by law or the terms thereof. Unless noted herein, neither Morgan Stanley or any issuer of securities
iterial in relation thereto, in any country or jurisdiction where action for such purpose is required.
“rights or performance of obligations under any transaction. Morgan Stanley does not undertake or
sociated with it may have positions in, and may effect transactions in, securities and instruments of

s (as defined in the UK Financial Services Authority’s rules).



Generic Strats for the Entire Pool

We would like to see these stratifications ¢

NON-OW
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I o

mptions







Top 50 Zipcodes



3 No Pen. 1yr
< Deal Gross WAC - 100 bp 4.54 0.21

> Deal Gross WAC - 100 bp 0.69 0.19
> Deal Gross WAC - 75 bp 1.07 0.29
> Deal Gross WAC - 50 bp 1.4 0.25
> Deal Gross WAC -25bp 2.23 0.46

Deal Gross WAC 0.00 0.00

< Deal Gross WAC + 25 bp 1.56 0.25
< Deal Gross WAC + 50 bp 1.65 0.27
< Deal Gross WAC + 75 bp 1.8 0.31
< Deal Gross WAC + 100 bp 2.11 0.2
> Deal Gross WAC + 100 bp 7.28 0.53

separately for Owner Occ & NonOwner Properties

Original LTV
< 67.5% <72.5%
< 100K 0.15 0.06
< 200K 0.21 0.07
< 300K 0.19 0.08
<-400K : 0.06 0.04
< 500K 0.03 0.04
< 750K 0.02 0.00
<1.0 MM 0.00 0.00
<1.5 MM 0.00 0.00
<2MM 0.00 0.00
>2 MM 0.00 0.00

Loan Balance

[<675
Original LTV
<67.5% <72.5%




< 550
<575
< 600
<625
< 650
<675
<700
<725
> 725

Credit Score

0.13
0.06
0.05
0.09
0.11
0.11
0.06
0.01
0.04

0.04
0.03
0.03
0.02
0.05
0.04
0.03
0.05
0.00

< 100K

< 200K

< 300K

< 400K

< 500K

< 750K
<1.0 MM
<1.5 MM
<2 MM
>2 MM
Loan Balance

< 550

< 575

| < 600
' <625
<650

|<67:5 .

Original L
<67.5%

<72.5%

1.09
2.89
1.97
0.84
0.55
0.25
0.04
0.00
0.00
0.00

0.37
1.29
1.33
0.69
0.33
0.26
0.00
0.00
0.00
0.00

<675 . .

o |676-72.5

Original LTV
<67.5%

<72.5%

1.72
1.10
1.08
1.08
0.90

1.09
0.66
0.61
0.69

0.57



<675
<700
<725
> 725
Credit Score

0.91
0.40
0.20
0.23

0.26
0.21
0.05
0.13

Zip Code - % Collateral Average
| Balance LTV

94565 0.37 81.06
94531 0.31 83.73
94509 0.30 84.09
04544 0.27 83.91
92336 0.25 77.58
93065 0.25 82.48
92114 0.25 81.24
92376 0.24 80.40
93905 0.24 83.88
90805 0.21 83.19
95076 0.21 78.28
90044 0.21 84.95
95624 0.20 82.43
94541 0.20 83.24
93906 0.20 82.09
95023 0.20 82.95
94533 0.20 82.15
94591 0.20 84.34
95122 0.20 82.24
91710 0.20 77.86
92345 0.19 80.57
90280 0.18 80.42
93550 0.18 81.69
95111 0.17 84.47
92503 0.17 78.88
1841 0.17 85.62
92592 0.17 81.03




92553 0.17 82.11
90746 0.17 81.32
89148 0.16 84.65
92557 0.16 79.90
956127 0.16 81.67
91739 0.16 88.03
94583 0.16 83.68
93551 0.16 83.27
91335 0.15 74.86
90042 0.15 78.59
06744 0.15 81.35
95758 0.15 83.04
91342 0.15 81.50
91360 0.15 79.22
95116 0.15 80.92
92504 0.15 76.09
93552 0.15 81.21
89129 0.15 82.26
91709 0.15 85.05
90250 0.15 81.25
96706 0.15 81.61
01766 0.15 79.26
94545 0.15 83.51
Other 90.51 81.50
Total: 100 81.54




Prepayment Penalty Length

2yr

3yr

4yr

17.18

1.28

4.79

0.96

5.72

1.31

5.03

1.24

5.1

1.32

0.00

0.00

3.32

1.01

3.69

0.8

3.29

0.86

3.51

0.84

9.17

2.28

o
o
olojojolo] dlo|olojolo

77528250 o [8251:87.5

< 82.5%

< 87.5%

0.09
0.14
0.14
0.06
0.00
0.00
0.00
0.00
0.00

0.00 -

0.20
0.36
0.23
0.11
0.22
0.02
0.00
0.00
0.00
0.00

0.18
0.34
0.33
0.18
0.17
0.05
0.00
0.00
0.00
0.00

177.5.-82:5

<82.5%

<87.5% .



0.10 0.02 0.00

0.05 0.10 0.04
0.06 0.11 0.12
0.07 0.26 0.24
0.01 0.15 0.34
0.08 0.19 0.21
0.02 0.11 0.08
0.02 0.12 0.07
0.02 0.08 0.14

<77.5%
| 0.66 2.31 0.98
| 1.69 9.35 3.07
1.82 10.05 3.01
1.11 8.99 2.45
0.58 3.47 1.77
0.37 1.41 ‘ 1.60
0.00 0.10 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00

S TT5-825 0 o 0 |82 5875

<82.5% < 87.5%

1.83 2.72 2.24
0.71 1.39 1.81
0.81 3.16 1.68
1.00 4.16 1.53

0.70 5.21 _ - 1.33



0.54 7.15 1.52

0.26 5.07 0.95
0.21 3.06 0.85
0.17 3.74 0.97

| Avg
Avg Loan Credit
Balance Score
275,149.88 650
309,385.51 665
263,650.66 649
331,824.34 680
259,461.99 627
365,968.11 689
324,797.10 640
190,770.43 636
325,985.49 695
265,612.38 637
349,642.10 694
222,869.81 632
316,358.85 666
387,470.05 677
335,115.41 660
313,228.78 667
247,655.04 665
309,438.24 642
350,160.49 678
- 287,971.33 646
177,463.90 629
259,237.51 629
168,183.34 622
309,051.46 684
227,105.61 630
222,422 .51 679
322,514.63 665




196,885.52 646
294,141.27 638
292,463.88 631
211,529.16 624
361,942.08 660
329,794.91 650
486,695.68 686
257,691.71 644
240,678.91 654
274,868.82 654
349,701.81 673
205,778.41 656
255,175.18 651
. 425,283.04 649
. 270,070.12 646
251,031.26 646
187,630.08 634
267,800.89 629
374,480.23 626
339,025.98 675
266,220.90 633
246,486.64 645
334,101.90 715
181,609.30 633
187,771.47 635




{5yr

©
o
ololojojo| Slololololo

> 97.5%

0.53
1.25
0.91
0.72
0.30
0.00
0.00
0.00
0.00
0.00

0.00
0.02
0.01
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

<97.5%

> 97.5%



0.00
0.02
0.05
0.23
0.87
0.76
0.73
0.45
0.61

0.00
0.00
0.00
0.00
0.01
0.02
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

> 97.5%

0.40
1.46
1.55
1.91
0.95
0.19
0.00
0.00
0.00
0.00

2.14
0.46
0.37
0.24
0.05
0.02
0.00
0.00
0.00
0.00

s

< 92.5%

<97.5%

> 97.5%

0.32
1.66
2.29
3.23
2.79

0.00
0.06
0.45
1.21
1.86

0.00
0.00
0.19
0.36
0.74




2.25
1.56
1.01
0.97

1.13
0.84
0.56
0.34

0.96
0.52
0.26
0.25




CA Style (80% of 6 months Interest)
Type 2

Type 3

None

< 100K

< 200K

< 300K

< 400K

< 500K

< 750K
<1.0 MM
<1.5MM
<2 MM
>2 MM
Loan Balance




< 550
<575
<600
<625
< 650
<675
<700
<725
> 725
Credit Score

< 100K

< 200K

< 300K

< 400K

< 500K

< 750K
<1.0 MM
<1.5MM
<2 MM
>2 MM
Loan Balance

< 550
<575
<600
<625
<650




650- 675
675-700
700- 725

>725

<675

<700

<725

> 725

Credit Score




Prepayment Penalty Type

% of Coll Bal Avg Loan Balance Avg FICO

Sl B50-B75 L B75-6000

<575 < 600
0.09 0.06 0.09
0.07 0.10 0.18
0.07 0.09 0.11
0.04 0.05 0.04
0.00 0.00 0.00
0.02 0.00 0.00
0.00 0.00 0.00
0.00 ' 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00

<67.5% <72.5% <77.5%

Br5-725 . 25 m5




150,306.60
126,964.67
168,247.16
138,719.56
158,696.55
163,985.18
279,669.58
118,700.00

97,904.44

127,883.20
172,150.00
140,786.05

04,855.73
126,682.89
186,068.37
215,783.45
285,875.00

80,500.00

122,769.24
155,048.28
114,039.98
136,741.23
174,375.00
203,836.79 .

98,645.83
180,514.13
194,885.52

< 575

< 600

1.83
3.98
2.61
1.16
0.33
0.02
0.00
0.00
0.00
0.00

1.23
2.86
1.98
0.85
0.40
0.07
0.00
0.00
0.00
0.00

1.30
3.36
2.41
1.95
0.86
0.39
0.00
0.00
0.00
0.00

175,039.51

219,406.29

[<67:5 = w0 i T2 TS
<67.5% <72.5% <77.5%
149,162.62 159,371.51 153,275.77
141,879.83 175,263.89 185,949.25
169,414.13 215,029.45 190,114.56
159,767.77 211,519.72 194,891.51

226,296.43



180,229.19
234,993.74
202,576.70

198,135.10
210,482.58
181,299.74
247,570.30

240,987.50
246,102.54
289,248.04
238,250.88

175,928.68




Avg Length Zip Code
I every zip code ...

Credit Score
< 650 <675
0.22 0.28 0.18
0.26 0.54 0.41
0.23 0.36 0.40
0.10 0.17 0.24
0.11 0.15 0.16
0.00 0.05 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00

: Original LTV S
<82.5% - < 87.5% <92.5%



79,694.30
150,620.35
107,733.56
158,980.95.
152,057.65
185,174.64
188,913.98
171,556.49
207,619.00

0.00
131,591.53
171,577.74
143,504.92
187,942.09
160,218.94
152,663.86
179,753.69
241,030.95

0.00
144,540.00
127,620.39
143,679.92
144,411.03
170,751.87
175,253.03
181,877.12
182,503.95

< 625 - <650 : <675 -
? 1.28 1.29 1.13
3.64 3.44 2.87
3.54 3.36 3.78
- 2.59 3.10 3.79
1.48 2.01 2.19
0.73 0.87 0.86
0.00 0.03 0.11
__.0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
.|825-875: o |875-9257
| Original LTV ‘
< 82.5% < 87.5% <92.5%
133,191.45 148,730.53 153,247.97
145,410.85 164,679.32 138,192.70
179,851.17 191,083.90 174,024 .42
202,543.81 207,215.87 215,451.58
210,680.81 267,414.02 243,089.60



236,709.96
240,405.94
250,105.22
274,586.55

208,254.64
333,578.67
339,781.66
347,833.22

277,745.60
283,945.88
280,206.66
302,812.88




% Collateral Balance

Averag_je LTV A Av_g Loan Balance

| 0.13 0.09 0.07
g 0.30 0.20 0.33
1 0.29 0.16 0.19
0.12 0.19 0.20
0.17 0.10 0.07
0.00 0.00 0.02
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 . 0.00

< 97.5% >97.5%



0.00 0.00

0.00 0.00

0.00 0.00
101,650.00 0.00
179,597.00 0.00
212,230.00 0.00
0.00 0.00

0.00 0.00
81,662.00 0.00

<700 <725 > 725

0.56 0.29 0.14
1 1.71 1.11 1.04
; 2.72 1.55 1.70
| 2.57 1.72 1.98
1.59 0.89 1.12
0.65 0.65 0.83
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00

|92:5-97.5 >97.5
< 97.5% > 97.5%
0.00 0.00
191,539.36 38,103.46
160,729.46 39,511.44
190,112.93 56,202.49
223,485.85 59,446.34




234,167.90
257,409.71
240,245.02
248,781.32

70,961.41
72,378.23
76,130.21
137,182.63




Avg Credit Score

< 100K

< 200K

< 300K

< 400K

< 500K

< 750K
<1.0 MM
<1.5MM
<2 MM
>2 MM
Loan Balance




< 550
<575
< 600
<625
< 650
<675
<700
<725
> 725
Credit Score

< 100K
< 200K

< 300K

< 400K

< 500K

< 750K
<1.0 MM
<15MM
<2MM
>2 MM
Loan Balance

Range Assumptions

< 550
<575
<600
<625
< 650




650-675 < 675
5= 7 < 700
<725

> 725

Credit Score




2,485,718,752.98

< 67.5% <72.5% < 77.5%

| 612 608 590
628 626 610

611 608 629

631 626 595

673 700

530 0

0

OO OO OO0

0
0 0
0 0
0 0

o 72715

< 67.5% <72.5%  <775%



9.45
8.37
7.79
7.27
7.44
6.50
7.59
7.57
7.29

8.51
7.99
7.62
8.44
7.43
6.35
7.65
6.67
6.95

8.76
8.66
8.02
7.86
8.97
7.16
6.95
7.08
7.12

~ |67.5-725

" [125:775

<67.5% <72.5% <77.5%
: 589 574 571
597 587 581
601 592 593
618 607 608
613 602 613
646 626 642
674 0 0
0 0 0
0 0 0
0 0 0
< 67.5% <72.5% <77.5%
8.18 8.74 8.51
7.34 7.28 7.36
6.87 6.88 7.01
6.65 6.60 6.66
6.44 6.44 6.49




6.32
6.07
6.01
5.82

6.44
6.07
5.81
5.58

6.21
6.29
5.93
5.19




. [825-875 . [875-925
‘ Original LTV
<82.5% < 87.5% < 92.5%

t 626 634 663
639 647 679
651 644 677
629 676 685
656 657 678
732 636 0

0 0

[775-825

O OO O

0 0
0 0
0 0

825-87.5 . . 187.5-925
Original LTV
< 82.5% , < 87.5% <92.5%




0.61 0.00

7.67 8.65
8.14 7.79
7.88 7.88
7.55 8.00
7.30 7.72
7.32 7.80
7.68 7.44
7.24 6.34

0.00
7.99
8.12
8.11
8.21
8.01
7.77
7.77
7.76

. . |87:5-925
‘ Original LTV
< 82.5% < 87.5% <92.5%

: 595 576 597
633 586 612
654 606 638
664 628 647
668 661 653
682 680 659
658 0 0
0 0 0
0 0 0
0 0 0

Original LTV

< 82.5% < 87.5% <92.5%

8.55 8.40 8.08
7.78 7.78 8.05
6.81 7.23 7.77
6.49 7.03 7.26
7.08

6.40 v 6.69



6.24
6.07
5.97
5.85

6.44
6.13
5.21
5.08

6.75
6.39
6.21
6.19




< 97.5% > 97.5%
728
637
670

OO0 O OO0
O OO O OO0 O0 OO

|>g75 Sy J

1925-97.50

<97.5% >97.5%




0.00
0.00
0.00
8.25
8.18
8.52
0.00
0.00
9.68

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

192:5-97
<97.5% > 97.5%
631 653
646 669
650 682
663 675
656 739
636 741
0 0
0 0
0 0
0 0
<97.5% >97.5%
0.00 0.00
7.93 10.35
7.92 10.82
7.51 9.98
7.63

10.00



7.32
7.05
‘ 7.06
6.89

0.66
0.68
9.21
8.38




' MORGAN STANLEY
New Century
NCHET 2004-3
ARM Loans

Table of Contents
1. Dogumentation Level
2. Credit Score

3. Range of Combined Qriginal LTV Ratios (%)
4. Documentation Leve! Greater than 85% LTV

1. Documentation Level

% of
Morgage
Aggregate Pool by Avg Weighted Weighted
) Number Cut-off Aggregate | Mortgage | Average | Weighted | Average
of Date Cut-off Loan Gross Average | Combined | Weighted
Mortgage Princlpal Principal | Principal Interest Gross Original Average
Documentation Level Loans Balance Balance Balance Rate Margin LTV FICO Score
Stated Documentation 4,618 1,031,128,050) 47.72] 223,382} 7.102] 5.474] 82.39 851.0]
Full ' 5,235 1,015,383,025 47.00] 183,880 6.690] 5.382] 81.30] 6521.4]
Limited 457] 114,086,797 5.28 249,643 6.745 5.427] 82.15 630.5
Total: ) 10,308 2,160,588,873] 100,00 209,604 6.890] 5.428( 81.8 £36.0]
Top
2. Credit Score
% of
Morgage
, Aggregate Pool by Avg Weighted Weighted
: Number Cut-off Agpregate | Mortgage | Average | Weighted | Average
: of Date Cut-off Loan Gross Average | Combined | Weighted
Mortgage Principal Princlpal | Principal Interest Gross Originai Average
Credit Score Loans Balance Balance Balance Rate Margin LTV FICO Score
481 - 500 . 23 3,450,323 0.1 150,014 8.834] 5.885 73.55 500.0f
501 - 520 432] 63,894,804 2.95{ 1481 8.78% 5.83 73.30; 510.5
521 - 540 683 106,113,673 4.91 155,364} 8.332) 5.73 76.12 530.6]
541 - 560 816] 124,812,840 57 152,957] 7.855 5.639 78.63] 551.0)
561 - 580 : 752 126,088,755 5.84 187,685 7.620] 5.5 78.13 570.5
581 - 600 , 1,017 192,150,633 8.89 188,939 7.079 5.5024 8§1.22 590.6)
601 - 620 1,119 230,797,539 10.68] 206,253 6.803 5.483] 82.25 610.4{
621 - 640 1,240 268,587 ,9301 12.45 217,410 6.909 5.449 83.95 630.3
841 - 660 . 1,236 285,224 445 13.20 230,764 6.684 5.464 83.10 850.84
661 - 680 97! 240,447,843 11.13] 245,857 6.46! 5,396 83.03 669.
681 - 700 : 738 184,798,322 8.55] 250,404, 6.321 5.335] 83,1 £90.01
701 -720 514 130,662,392 6.05 254,207 6.185 5.128 84.0l 705.9
721 -740 320] 82,423,600 3.81 257,574 6.031 4.976] 83.28 730.0)
741 - 760 284 72,655,531 3.36] 275,210 5.940] 4.956 83.33 748.7]
761 - 780 112] 30,626,786 1.42| 273,453 6.076] 5.108 82.68] 769.6]
781 - 800 ) 58 14,721,191 0.68] 253,814 5.945 5.05% 82.91 789.74
801 - 820 , 8] 2,032,266 0.0 338,711 5.565 4.914] 80.69 805.5
Total: 10,308] 2,160,588,873; 100.00) 208, 6.890] 5.42 81.87] €36.0]
Non-Zero Minimum: 500
Maximum: 811
Non-Zerp Weighted Average: 636
Top
3. Range of Combined Original LTV Ratios (%)
| ‘ I 1 T T T



Morgage
Aggregate Poo! by Avg Woeighted Weighted
Number Cut-off Aggregate | Mortgage | Average | Weighted | Average
of Date Cut-off Loan Gross Average | Combined | Weighted
Mortgage Principal Principal- | Principal interest Gross Original Average
Range of Combined Original LTV Ratios {%) Loans Balance Balance Balance Rate Margin LTV FICO Score
15.01 - 20.00 64 475,311 0.02| 79,218, 7.385 5.763] 17.91 £92.4
20.01 - 28.00 8 819,432 0.04] 102,429 7.337] 5,812 23.91 600.4
25.01 - 30.00 7] 736,980, 0.03 105,280, 7.278 5.631 28.53] 599.8
3001 -35.00 18 2,139,518 0.10; 118,862 7.122 5.758 33.09 504.5
35.01 - 40.00 30} 3,517,108 0.16] 117,237 7.162] 5.741 37.93] 612,44
40.01 - 45.00 42] 6,708,833 0.31 158,734 8.827] 5,633 43.06] 601.5
45.01 - 50.00 95 14,332,080 0.8§ 150,864 8.87§ 5.684] 48.07] 597.9
50.01 - 55.00 91 15,608,782} 0.72] 171,538 7.068{ £.742 52.88 594.3]
55.01 - 60.00 14 25,088,50 1.16] 171,839 7.049 5.67] 57.93] 590,
60.01 - 65.00 275 56,420,233 2.61 205,197] 6.9804 5.68] £3.38 532.8
65.01 - 70.00 410 80,399,785 3.72] 196,097 7.269 5.71 £8.82] 580.5
70.01 - 75.00 687] 132,112,391 €.11 192,303 7.254] 5.661 73.98] 587.6}
75.01 - 80.00 3,957] 851,668,463; 39.4. 215,231 6.44 5.388] 79.79 650.8]
80.01- 85,00 1,447| 312,832,464 14.4 216,194 6.929 5.282 84,53 621.5
85.01 - 80.00 2,237] 470,390,278 21.7 210,277] 7.2201 5.379 89.69 642.9|
90.01 - 95.00 685 157,698,804} 7.30) 229,882 7.354| 5.435 94.75 653.1
95.01 - 100.00 166 29,638,547 1.37] 178,554| 8.430] 5.655 99,9 679.1
Total: 10,308 2,160,598,873] 100,00 208,604 6.890| 5.428 81.87] 636.0
Minimum: 15.08
Maximum: 100.00
Weighted Average: 81.87
Top
4. Documentation Level Greater than 85% LTV
' % of
Morgape
‘ Aggregate Pool by Avg Weighted Weighted
Number Cut-off Aggregate | Mortgage { Average | Weighted | Average
of Date Cut-off Loan Gross Average | Combined | Weighted
| Martgage Principal Principal | Principal interest Gross Original Average
Documentation Level Greater than 85% LTV Loans Balance Balance Balance Rate Margin LTV FICO Score
Stated Documentation 1,483 338,101,700 51.40] 227,985 7.629 5.541 91 .44 £56.7]
Full 1,465 283,292,778 43.07] 193,374 5.962] 5.24§ 91.35 635.5]
Limited 141 36,334,553 5.52] 257,69, 7.063] 5,379 90.85 645,65
Total: 3,08%% 657,729,029 100.00] 212,92 7.30 5.405 91.37] 647.0)

g
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1. Silent Seconds Total Pogt
2. Silent Seconds Group 2

3. Sllent Seconds Northern California
4. Silent Seconds Southern California

1. Silent Seconds Total Pool

! % of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Wsighted | Weighted
Number Cut-off Cut-off | Average | Averag ge | Weighted
: of Date Date Gross | Remaining| Comb Average Pct Pct
' Mortgage Principal Principal | Interest Term Original FICO Caghout Single Pct Pct
Silent Seconds Total Pool Loans Bat ($) Bal Rate (%) | ( ) LTV Score Refi Family PUD Full Doc
No 10,085 1,783,942,393 71.77] 7.335 353 82.01 623 70.64 73.08 10.25 48.75
Yes 3,153 701,775.350] 28.231 6.253 35§ 60.34 5671 8.001 72.9§ 12.71 47.30
Total: 13,238 2,485,718,7! 100.00) 7.029 354 81.54/ 635 52.96 73.04 10.85 48.37]
Top
2. Silent Seconds Group 2
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average | Weighted
! of Date Date Gress | Remaining| Comb Average Pct Pat
Mortgage Principal Principal | Interest Term Original FICO Cashout Single P& Pet
Silent Seconds Group 2 Loans Bat $) | Bal Rate (%) ) LTV Score Rofi Family PUD Full Doc
No 3,334 732,652,018 74.93 7.356% 358 81.80f 621 70.18 75.44; 12.35 46.75
Yes 735 245,099,897 25.07] 6.060% 352 80.34 67, 7.08; 81.17) 10.99 47.10
Total: 4,071 877,751,815 100.00) 7.034] 35S 81.43 54.34) 76.87] 12.01 46.84/
Top
!
3. Silent Seconds Northern California
% of
| Mortgage
' Pool by
Aggregate | Aggregate d ghted ighted
Number Cut-off Cit-oft Averags | Average | Average | Weighted
of Date Date Gross | Remalining| Comb Average Pet Pct
Mortgage Principal Principal | Interest Term Original FICO Cashout Single Pct Pct
Silent Seconds Northern Cailfornia Loans Balance (§} | Balance | Rate (%) } LTV Score Refi Family PUD Full Doc
No : 953 237.266.953) 55.02] 6.844] 351 82.28| 541 71.12) 87.24 5.801 43.28
Yes §17] 194,006,375 M.Qd 5.75: 3501 80.54| 634 5.88 84.04] 6.13] 41.77|
Total; 1,580) 431,273,328 100.00f 6.354] 351 81.50) 661 41.77] 85.80] 6.00) 42
Top
4. Silent Seconds Southern California
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted g d
Number Cut-off Cut-off | Average | Averag Average | Weighted
} of Date Date Gross | Remaining| Comb Average Pct Pct
Mortgage Principal Principal | Interest Term Origina! FICO Cashout Single Pct Pct
Slient Seconds Southern Cailfornia Loans Balance ($) Balance Rate (%) | (months! LTV Score Refi Family PUD Full Doc
No 1,836 469,858,106 71.12, 6.841 354 78.75 832 76.14 73.47} 7.28 45.56]
Yes 870 180,833,034 28.88f 5.998] 357] 80.20) 678} 5.64 75.17] 8.75 43.39
Total: ' 2,508 860,691,141 100.00; 8.598) 355 78.884 645 55.7 73.96( 7.701 44.9




Non-Zero Minimum: 12
Maximum: 36
Non-Zero Weighted Average: 32

Jop
21, Lien Position
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross | Remaining| Combined
Lien Mortgage Principal Principal Interest Term Original
Position ‘ Loans Balance ($) Balance Rate (%) | (months) LTV
1st Lien j 1,853] 273,728,090.30; 84.19 7.483 338 75.46)
2nd Lien ‘ 1,077} 51,391,789.69] 15.81 10.478| 298] 99.83
Total: ‘ 2,930f 325,119,879.99 100.00 7.956) 332! 79.33
Top
22. Interest Only Term
|
% of
Mortgage
Pool by

Aggregate | Aggregate | Weighted | Weighted | Weighted

Number Cut-off Cut-off Average | Average | Average
of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original
Interest Only Term Loans Balance ($) Balance Rate (%) | (months) LTV
0 2,930} 325,119,879.99 100.00 7.956 332 79.33
Total: 2,930} 325,119,879.99 100.00; 7.956] 332, 79.33)
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1, Documentation'Level
2. Credit Score

3. Range of Combined Original LTV Ratios (%
4. Documentation'Level Greater than 85% LTV

1. Docu mentation Level

% of
Morgage
Aggregate Pool by Avg Weighted | Weighted
. Number Cut-off Aggregate | Mortgage | Average Average
‘ of Date Cut-off Loan Gross | Combined | Weighted
Mortgage Principal Principal | Principal Interest Original Average
Documentation Level Loans Balance Balance Balance Rate LTV FICO Score
Fufl ' 1,669 186,981,320, 57.51 112,032 7.677| 77.55 516.8
Stated Documentation 1,152 122,040,023 37.54 105,838 8.460, 82.26 650.7
Limited 109 16,098,537 4.95] 147,693 7.376] . 77.24 637.2]
Total: ' 2,930 325,119,880 100.00] 110,962 7.956j 78.33 830.5(
Top

2. Credit Séore

; % of
' Morgage
Aggregate Pool by Avg Weighted | Weighted
Number Cut-off Aggregate | Mortgage | Average Average
of Date Cut-off Loan Gross Combined | Weighted
Mortgage Principal Principal | Principal Interest Original Average

Credit Score ; Loans Balance Balance Balance Rate LTV FICO Score
481 - 500 1 60,000 0.02] 60,000, 9.400; §5.22] 500.0
501 - 520 ‘ 70 6,513,679 2.00] 93,053 9.515] 72.42) 510.2|
521 - 540 , 112] 11,722,647] 3.61 104,666] 8.857] 73.771 531.0
541 - 560 j 151 18,106,944] 5.57] 118,914 8.269) 72.92 551.8
561 - 580 181 22,547,052 6.93 118,047 7.901 73.89 570.5
581 - 800 333 35,315,036 10.86] 106,051 8.029| 77.96) 590.7]
601 - 620 360, 39,887.211 12.27| 110,798 7.669) 77.64 610.3)
621 - 640 418 46,477,749 14.30 111,191 7.755] 79.33] 630.3]
641 - 860 , 518| 49,831,994 15.33 96,201 B8.292 83.67] 650.8]
551 - 880 353 40,800,738 12.58 115,866 7.815| 81.49 670.0)
681 - 700 196 23,089,560 7.10 117,804 7.774) 85.03| 689.2]
701 -720 . 124 15,491,408 4.78] 124,931 7.738 81.98) 708.8|
721 - 740 51 7,412,317] 2.28) 145,340 7.458 82.67 728.1
741 - 760 27 3,626,041 1.12] 134,298 7.311 80.44] 747.2]
761 - 780 17] 2,535,652 0.78] 148,156 6.905] 65.87] 772.61
781 -800 , 7 1,543,852 0.47| 220,550 6.883 75.44] 786.3]
801 - 820 ; 1 58,000 0.02 58,000 6.700 46,40 804.0)
Total: 2,930] 325,119,880 100.00 110,962 7.956] 79.33 630.5]
Minimum: 500

Maximum: 804

Weighted Average: 631



3. Range of Combined Original LTV Ratios (%)

% of
Morgage
Aggregate Pool by Avg Weighted | Weighted
Number Cut-off Aggregate | Mortgage | Average Average
of Date Cut-off Loan Gross Combined | Weighted
‘ Mortgage Principal Principal | Principal Interest Original Average
Range of Combined Original LTV Ratios (%} Loans Balance Balance Balance Rate LTv FICO Score
10.01 - 15.00 i 1 53,000, 0.02 53,000, 7.350 14.32] £60.0
15.01 - 20.00 4 286,000 0.08 71,500 7.349 18.64] 635.7]
20.01 - 25.00 12 1,047,598 0.32] 87,300, 6.882] 22.68 646 4
25.01 - 30.00 9 1,435,83 0.44] 158,537 6.676] 27.09 658.1
30.01 - 35.00 12] 1,362,202 0.42] 113,517 7.532 33.25) 594.5)
35.01 - 40.00 28 3,521,512 1.08 125,768 6.989 37.53] 631.1
40.01 - 45.00 33 4,754,320 1.46 144,070 7.052] 42.63] 624.2]
45.01 - 50.00 4 4,989,816 1.53] 118,805 7.210 47.62) 620.1
50.01 - 55.00 51 6,840,534 2.10] 134,128 7.178 52.92] ©620.2]
55.01 - 60.00 90 12,697,751 3.91 141,086 7.213] 57.73 630.4
60.01 - 65.00 142| 20,653,371 6.35] 145,446] 7.266] 63.25 - 516.1
65.01 - 70.00 144 21,004,112 6.46 145,862 7.301 68.24 613.3
70.01-75.00 ] 204 30,183,027] 8.28| 147,956 7.457] 73.7 610.7]
75.01 - 80.00 ‘ 498 71,628,555 22.03 143,832 7.531 79,52 626.9]
80.01 - 85.00 245 40,223,233 12.37, 164,178 7.487] 84.28 €24.7)
85.01 - 80.00 261 40,989,924 12.61 157,060 7.778 89.63 £841.9]
80.01 - 85.00 72 10,895,544 3.35] 151,327 7.858] 94.69 653.3]
95.01 - 100,00 1,082 52,553,543] 16.15] 48,571 10.442] 99.95 852.9
Total: 2,930 325,119,880 100.00 110,962 7.9 79.33] 630.5)
Minimum: 14.32
Maximum: 100.00
Weighted Average: 79.33
Tap
4. Documentation Level Greater than 85% LTV
% of
Morgage
Aggregate Pool by Avg Weighted | Weighted
‘ Number Cut-off Aggregate | Mortgage | Average Average
of Date Cut-off Loan Gross Combined | Weighted
Mortgage Principal Principal | Principal Interest Original Average
Documentation Level Greater than 85% LTV Loans Balance Balance Balance Rate LTV FICO Score
Stated Documentation 749 52,586,566 50.35 70,208 9.630 96.84 666.4/
Full £25] 48,011,598 45 .97 76,819 8.630| 9393 630.2
Limited 41 3,840,848 3.68 93,679 8.466] 92.8 634.7]
Total: 1,415] 104,439,012] 100.00) 73,808 9.127 95.35 648.6]
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Selection Criteria: Full Documentation & Purchass

Selection Criteria; Limited Documentation & Purchase

Selection Criteria: Stated Documentation & Purchase

Number of Mortgage Loans: 2,164
Total Current Balance: 418,175,202.08
Awerage Current Balance: 192,584 55
Weighted Average FICO Score: 647.6
Weighted Average Cumrent LTV: 8319
Weighted Avsrage DTI Ratio: 42.35

% Cash-Out Refinance: 0.0

% FFutt Documentatior: 100.0

% Owner Ocaupied: 83.7

Number of Mortgage Loans: 209
Total Currentt Balance: 48,815,280.82
Averape Cument Batance: 233,565.84
Weighted Average FICO Score: 656.0
Weighted Average Currert LTV: 84.34
Weighted Average DTI Ratio: 34.86
% Cash-Our Refinance: 0.0

% Full Documentation: 0.0

% Owner Occupied: 87.7

Number of Mortgage Loans: 3,143
Total Current Batance: 611,557,68028
Avernge Current Balance: 194,577.69
Weighted Average FiICO Score: 674.1
Weighted Average Current LTV: 85.03
Weighted Average DT1 Ratio: 41.41

% Cash-Out Refinance. 0.0

% Full Documentation: 0.0

% Owner Occupied: 89.0

Weighted Average Coupor: £.521 Weighted Average Coupon: 6.615 Weighted Average Coupon: 7,138
Weighted Average Margin: 5.278 | Weighted Average Margin: 5.351 Weighted Average Margin: 5.415

% 24 Famly: 7.5 : % 2-4 Family: 9.7 % 24 Farmiy: 13.8

% MM: 0.0 ! % MH; 0.0 % MH: 0.0

% PUD: 158 ) % PUD: 14.5 % PUD: 11.6

% Condo: 8.4 \ % Condo: 4.4 % Condo: 7.8

% Sient Second: 67.12 % Slent Second: 52.96 % Sient Second: 51,13

# of Bariquptey's n past 36 months: A # of Banksuptey's in past 38 months: NiA % of Banknuptey's in past 36 months: NIA
# of Foreciosures in past 36 months N/A # of Foredlosures in past 36 months: NA # of Foreciosures in past 36 months: N/A
Selection Criterla; Full Documentation & Refinance - Cashout Sslection Criteria: Limited Documentation & Refinancs - Cashout Selection Criterta: Stated Docunentation & Refinance - Cashout
Number of Mortgage Loans: 4,318 - Number of Mortgage Loans: 318 Number of Morpage Loans: 2,453

Total Current Balance: 730,044,728,64
Average Current Balance: 169,030.96
Weightad Average FICO Score: 608.0
Weighted Averape Current LTV: 79,19
Weighted Average DT} Ratio: 40.59

Total Curent Batance: 74,307,364.83

Average Current Balance: 232,838.45

Weighted Average FICO Score: 617.1
Weighted Average Cument LTV: B0.08
Weighted Average DT) Ratio: 36.57

Total Cusrent Batance: 512,035,255.85
Average Curent Batance: 208,738.38

Weighted Average FICO Score: 624.0
Weighted Average Curent LTV: 78.27
Weighted Average DTI Ratio: 40,77

% Cash-Out Refinance: 100.0 % Cash-Out Refinance: 100.0 % Cash-Out Refinance: 100.0
% Full Documentation: 100.0 % Fufi Documentation: 0.0 % Fult Documertation: 0.0
% Owner Occupied: 54.8 : % Owner Occupled: 91.3 % Owner Octupied: 82.5
Weighted Average Coupon: 7.012 ' Weighted Average Coupon: 6.823 Weighted Average Coupon: 7.379
Weighted Average Margin: 5.451 Weighted Average Margin: 5475 Weighted Average Margin: 5.555
% 2-4 Family: 7.6 % 2-4 Famiy: 5.2 % 2-4 Family: 12.6
% MH: 0.0 ' % MH: 0.0 % MH: 0.0
% PUD: 9.8 % PUD: 102 % PUD: 8.1
% Condo: 3.8 % Condo: 8.1 % Condo: 5.8
% Silent Second: 4.95 % Siient Second: 4.70 . % Sien Second: 3.22
# of Bankruptey's In past 36 months: NJA # of Baniquptcy's in past 36 months: NJA # of Bankruptcy's in past 36 months: N/A
# of Foreciosures in past 36 months? NVA # of Foreciosures in past 36 months: N/A # of Foreciosures (n past 36 months: NJA
Seloction Criteria: Full Documentation & Refinance - Rate Term Selection Criterla: Limited Documentation & Refinance - Rats Term Selection Criteria: Stated Documentation & Refinance - Rate Term
Number of Mortpage Loans: 424 Number of Mortgage Loans: 38 Number of Mortgage Loans: 172
Total Curmrent Balance: 56,144.415.23 Total Currert Balance: 7,062 688.80 Total Current Balance: 29.576,136.35
Average Curent Balance: 132,416.07 Average Current Batance: 185,850.23 Average Current Balance: 171,954 28
Weighted Average FICO Score; 611.8 Weighted Average FICO Score: 612.5 Weighted Average FICO Score: 639.6
Weightsd Average Curent LTV: 82.24 Weighted Average Current LTV: 77.34 Weightad Average Current LTV: 80.65
Welghtad Average DTi Ratio: 30.89, Weighted Average DT1 Ratio: 37.64 Weighted Average DT1 Ratio: 39.26
% Cash-Out Refinance: 0.0 % Cash-Out Refinance: 0.0 % Cash-Out Refinance: 0.0
% Fuil Documentation: 100.0 . % Fu Documentation: 0.0 % Full Documentation: 0.0
% Owner Occupied: 96.3 % Owner Occupied: 98 % Owrner Occupied: 852
Weighted Average Coupon: 7.047 Weighted Average Coupon: 7.199 Weighted Average Coupon: 7.178
Weighted Average Mamgin: 5.384 Weighted Average Margin: 5.535 Weighted Average Margin: 5.340
% 24 Famiy. 4.1 ! % 2-4 Family. 1.0 % 2-4 Famiy. 3.7
% MH: 0.0 % MH: 0.0 % MH: 0.0
% PUD: 85 . % PUD: 13.9 % PUD: 9.0
% Condo: 4.3 % Condo: 12 % Condo: 3.2
% Slert Second: 29.31 % Slent Second: 32.63 % Shent Second: 30.45
# of Bankruptcy's in past 36 months: N/A # of Baniguptcy's In past 36 morths: N/A # of Bankruptcy's in past 36 months: NJA
# of Foreciosures in past 36 months: N/A # of Foreclosures in past 36 months: N/A # of Foreciosures in past 356 months: N/A
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1.Swnmm&$hﬁﬁks

Number of Mor‘tgagé Loans: 10,308

Aggregate Principal Balance ($). 2,160,598,872.99
Weighted Average Current Mortgage Rate (%): 6.890
Non-Zero Weighted Average Margin (%): 5.428
Non-Zero Weighted Average Maximum Rate (%): 13.898
Weighted Average Stated Original Term (months): 358
Weighted Average Stated Remaining Term (months): 357
Weighted Average Combined Original LTV (%): 81.87

% First Liens: 100.00

% Owner Occupied: 92.32

% Purchase: 46.08

% Full Doc: 47.00

Non-Zero Weighted Average Credit Score: 636

Top

2. Product Types

% of
: Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Welighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
' Mortgage Principal Principal Interest Term Original
Product Types Loans Balance ($) Balance Rate (%) (months) LTV
ARM - 2 Year/6 Month 7,249] 1,330,880,823.70 61.60 7.414 360 81,98
ARM - 3 Year/6 Month 496 90,209,588.16| 4.18 7.193] 360 80.13
ARM - 10 Year/6 Month 1 402,747.90| 0.02] 7.250 353] 60.00




|
ARM - 10 Year 10/1 Menth

235 81,757,790.68| 3.78] 4.656| 299 83.07|
Interest Only - ARM 2 Year/8 Month 2,187 619,382,787.94 28.67] 6.051 358 81.81
interest Only - ARM'3 Year/s Month 160 37,8685,134.61 1.76] 6.273] 359 80.78
Total: 10,308| 2,160,598,872.99 100.00 6.890 357| 81.87|
Top
3. Range of Gross Interest Rates (%)
% of
Mortgage
Pool by
Aggrepate Aggregate | Welighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
. Mortgage Principal Principal interest Term Original
Range of Gross Interest Rates (%) Loans Balance ($) Balance Rate (%) | (months) LTV
3.000 - 3.899 5 1,469,235.09 0.07] 3.850) 298] 83.73
4.000 - 4.989 288 95,668,804.03] 4.43] 4.644 316 81.89
5.000 - 5.989 1,548; 436,578,250.59 20.21 5.628 356 79.49]
5.000 - 6.8989 2,881 699,591,229.07 32.38 6.515] 359 81,086
7.000 - 7.999 2,832 551,700,016.13 25.53] 7.510) 360, 83,78
8.000 - 8.999 1,839 286,720,787.19 13.27 8.450] 360 84.40
9.000 - 9.999 567 71,527,199.77| 3.31 9.389; 360] 81,27,
10.000 - 10.999 123 14,787,159.79; 0.68| 10.457] 360 74.26]
11.000 - 11.999 21 2,279,035.32 0.11 11.303 360 69.27
12,000 - 12.989 4 277,056.10, 0.01 12.674 359 77 .45
Total: 10,308| 2,160,598,872.99 100.00 6.850] 357 81,87,
Minimum: 3.850
Maximum: 12.950
Weighted Average: 6.890
Top
4. Range of Cut-off Date Principal Balances ($)
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original
Range of Cut-off Date Principal Balances (§) Loans Balance ($) Balance Rate (%) | (months) LTV
25,001 - 50,000 45 2,248,247.87 0.10 8.301 360] 65.25
50,001 - 75,000 835 52,116,956.54 2.41 8.321 360, 80.47|
75,001 - 100,000 1,088 93,801,263.09, 4.34 7.746) 360) 80.94|
100,001 - 125,000 . 1,085 123,664,839.09] 5.72] 7.557 359 81.46)
125,001 - 150,000 1,047] 143,983,874 49 6.66] 7.425] 359, 81.10
150,001 - 175,000 892 144,372,920.58 6.68] 7.280 359 80.69
175,001 - 200,000 . 792 149,108,128.59 6.90] 7.096] 358 80.55)
200,001 - 225,000 699 148,732,598.86) 6.88 7.102] 358 80.40
225,001 - 250,000 530{ 126,176,265.57 5.84] 6.912) 358 81.93]
250,001 - 275,000 534] 139,991,784 .81 €.48) £.682] 358 80.63
275,001 - 300,000 577] 165,854,211.75) 7.68 6.663; 357| 81.75
300,001 - 325,000 411 128,561,647.94 5,95 6,638 357| 82.81
325,001 - 350,000 356 120,358,208.00 5.57] 6.632 357 82.24
350,001 - 375,000 331 118,783,423.90 5.54] 6.450 356, 83.39,
375,001 - 400,000 287 111,136,114.21 5,14 6,474 356 83.69




400,001 - 425,000

198 81,681,776.73 3.78 6.432] 354 83.89
425,001 - 450,000 170 74,684,083.75) 3.46) 6.492 355 83.04
450,001 - 475,000 108] 50,051,016.95 2.32) 6.322) 351 85.09,
475,001 - 500,000 126, 61,866,968.00 2.86 6.555 356 83.45]
500,001 - 750,000 ; 205| 118,939,362,29 5.50) 6.121 349 82.57
750,001 - 1,000,000 4 3,475,200.00| 0.16 8.245] 357 74.96
Total: ' 10,308| 2,160,598,872.99 100.00) 6.890, 357 81.87
Minimum; 48,262
Maximum: 1,000,000
Average: 209,604 !
i
Top
5. Stated Original Term (months)
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Avqrage Average
| of Date Date Gross | Remaining | Combined
Mortgage Principal Principal Interest Term Original
Stated Original Term (months) Loans Balance (§) Balance Rate (%) | (months) LTV
300 235 81,757,790.68| 3.78] 4,656 299 83.07]
360 10,073| 2,078,841,082.31 96.22) 6.978} 359 81.82
Total: 10,308} 2,160,598,872,99] 100.00 6.890) 357 81.87,
Minimum: 300
Maximum: 360
Weighted Average: 358
i
‘ Top
I
6. Range of Stated Remaining Terms (months)
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
| Mortgage Principal Principal Interest Term Original
Range of Stated Remaining Terms (months) Loans Balance ($) Balance Rate (%) | (months) LTV
289 - 300 235 81,757,790.68! 3.78 4.658| 299 83.07
349 - 360 ' 10,073} 2,078,841,082.31 96.22 6.978] 359 81.82
Total: 10,308| 2,160,598,872.99 100.00 6.830] 357| 81.87
Minimum: 297
Maximum: 360
Weighted Average: 357
Top
7. Range of Combined Original LTV Ratios (%)
% of
Mortgage

Pool by



Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
) Mortgage Principal Principal Interest Term Original
Range of Combined Original LTV Ratios (%) Loans Balance (§) Balance Rate (%) | (months) LTV
156.01 - 20.00 8| 475,310.83] 0.02 7.398] 360 17.91
20.01 - 25.00 8| 819,432.37| 0.04 7.337] 359 23.91
25.01 - 30.00 7 736,959.84 0.03] 7.278 360, 28.53
30.01 - 35.00 18 2,139,516.22] 0.19] 7.122] 3604 33.09
35.01-40.00 30 3,517,106.31 0.16| 7.162] 360] 37.93
40.01-45.00 42 6,708,833.39; 0.31 6.827] 358, 43.06
45.01 - 50.00 95| 14,332,080.32 0.66] 6.876 358 48.07)
50.01 - 55.00 91 15,609,782.31 0.72] 7.066] 360 52.88
55,01 - 60.00 148 25,088,508.57 1.16f 7.049 358 57.83
60.01 - 65.00 275 56,429,232.66/ 2.61 6.980 358 63.38
65.01 - 70.00 410] 80,399,784.79, 3.721 7.289) 359, 68.82,
70.01 - 75.00 687] 132,112,390.61 6.11 7.254 358 73.96)
75.01 - 80.00 3857 851,668,463.44 39.42] 6.446) 357 79.79
80.01 - 85.00 1,447] 312,832,464.23 14.48 6.929, 353 84.53]
85.01 - 90.00 2,237| 470,380,277.55] 21.77] 7.220] 3571 89.69)
90.01 - 95.00 686| 157,698,804.14 7.30] 7.354) 359 94.75|
95.01 - 100.00 166 29,6392,846.91 1.37| 8.430) 360 99.95)
Total: ! 10,308{ 2,160,598,872.99 100.00 6.890, 357 81.87,
Minimum: 15.08
Maximum: 100.00
Weighted Average: 81.87
Top
8. Range of Gross Margins (%)
‘ % of
Mortgage
| Pool by
! Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cutoff Cut-off Average Average Average
of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original
Range of Gross Margins (%) Loans Balance ($) Balance Rate (%) | (months) LTV
<= 3,500 211 73,347 ,444.72 3.39 4.628; 301 83.14,
3.501-4.000 36; 10,894,441.59 0.50] 5.302 308 81,32
4.001 - 4.500 16 5,277,842.60; 0.24| 5.698| 330 80.36)
4.501 - 5.000 30, 22,652,331.01 1.05] 6.868, 360 80.69
5.001 - 5.500 4,903| 1,006,733,979.37| 46.60] 6.668] 359 82.25
5.501 - 6.000 4,234 913,337,217.32 42.27| 7.186, 359 82.70
6.001 - 6.500 425 67,094,332.23] 311 7.830 360 74.83
6.501 - 7.000 389 60,784,625.99] 2.81 8.196! 360 69.95
7.001 - 7.500 2 298,123.186| 0.01 7.982] 359 73.23,
7.501 - 8.000 1 50,000.00] 0.00) 6.700] 360 46,73
8.001 - 8.500 1 128,535.00) 0.01 8.240) 358 90.00
Total: 10,308| 2,160,598,872.99 100.00] 6.890; 357 81.87
Non-Zero Minimum: 1.300
Maximum: 8.250

Non-Zero Weighted Average: 5.428

9. Range of Minimum Mortgage Rates (%)



% of

! Mortgage
i Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
' Number Cut-off Cut-off Average Average Average
: of Date Date Gross | Remaining | Combined
‘ Mortgage Principal Principal Interest Term Original
Range of Minimum Mortgage Rates (%) Loans Balance ($) Balance Rate (%) | (months) LTV
<=5.000 ‘ 316] 104,526,790.13 4.84 4.658) 318 81.82
5.001 - 5.500 524 150,733,739.16] 6.98 5.336] 353 79.22]
5.501 - 6.000 1,135 315,381,115.82 14.60; 5.826 358] 79.67]
6.001 - 8.500 1,325 327,005,926.88] 15.13 6.303] 359 80.30
6.501 - 7.000 1,642 357,434,059.61 16.54] 6.791 358 81.92
7.001 - 7.500 1,346 266,329,897.93 12.33 7.293 360 83,58
7.501 - 8.000 1,550] 277,412,373.19] 12.84 7.783] 360, 84.21
8.001 - 8.500 959 158,191,587.63] 7.32) 8.273 360 84.24,
8.501 - 8.000 832 119,798,022.42] 5.54 8.759 360 84.48)
8.001 - 9,500 345) 43,557,811.60] 2.02] 9.251 3801 82.17
9.501 - 10.000 189 23,191,497.41 1.07| 9.742] 360, 78.78)
10.001 -10.500 69 8,562,915.70 0.40 10.291 360 78.27]
10.501 - 11.000 57| 6,511,535.56 0.30 10.747] 360, 71.00
11.001 - 11.500 12 1,249,143.89 0.08 11.253] 360 67.37|
11,501 - 12.000 4 487,984.62) 0.02] 11.875] 359, 74.19)
12,501 - 13.000 3 223,471.44 0.01 12.836 359, 76.84
Total: | 10,308] 2,160,598,872.99; 100.00 6.890] 357 81.87|
Non-Zero Minimum: 3.850
Maximum: 12.950
Non-Zero Weighted‘Average: 6.880
Top
10. Range of Maximum Mortgage Rates (%)
|
% of
. Mortgage
! Pool by
. Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
' Mortgage Principal Principal Interest Term Original
Range of Maximum Mortgage Rates (%) Loans Balance ($) Balance Rate (%) | (months) LYV
<= 12.500 852] 257,716,814.29 11.83 5.068) 338 80,32
12.501 - 13.000 1,137} 315,859,715.82 14.61 5.833) 358 79.67]
13.001 - 13.500 1326 327,338,189.78 15.15 6.308 359 80.26
13.501 - 14.000 1,645 357,586,221.50 16.55 6.796, 359 81,89
14.001 - 14.500 1,349 266,330,389.47 12.33 7.297| 360 83.63
14.501 - 15.000 1,544] 276,152,522.10 12.78 7.786 360! 84,25
15.001 - 15.500 9583] 157,239,748.19 7.28 8.275 360 84,26
15.501 - 16.000 827 118,315,979.97] 5.52, 8.760) 360, 84 .45
16.001 - 16.500 344 43,678,411.60 2.02 9.265] 360, 82.15
16.501 - 17.000 188 23,016,578.06 1.07] 8.742] 360, 78.91
17.001 - 17.500 67| 8,082,165.70; 0.37] 10.282 360, 75.86|
17.501 - 18.000 57| 6,511,535.56 0.30 10.747] 360] 71.00
18.001 - 18.500 12| 1,249,143.89 0.08) 11,253 360, 67.37
18.501 - 19.000 4 487,984 62, 0.02 11.875 359, 74.19
19.501 - 20.000 3| 223,471.44) 0.01 12.836; 359, 76.84
Total: 10,308] 2,160,598,872.99 100.00] 6.890, 357] 81.87

Non-Zero Minimum: 11.500
Maximum: 19.850
Non-Zero Weighted Average: 13.899



Top

11. Initial Periodic Cap (%)

% of
. Mortgage
' Pool by
\ Aggregate Aggregate | Weighted | Weighted Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original
Initial Periodic Cap (%) Loans Balance ($) Balance Rate (%) (months) LTV
1 i 51 8,415,292 29 0.39 7.745 360, 80.00]
15 10,018 2,069,892,603.93) 95.80, 6.974 359 81.83]
2 1 128,535.00 0.01 8.240] 358] 80.00
3 ) 238 82,162,441.77| 3.80 4.676! 299 83.10
Total: : 10,308| 2,160,598,872.99 100.00 6.890] 357] 81.87
Non-Zero Minimum:;1.000
Maximum: 3.000
Non-Zero Weighted ‘Average: 1.5565
Top
12. Subsequent Periodic Cap (%)
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
‘ Mortgage Principal Principal interest Term Original
Subsequent Periodic Cap (%) Loans Balance ($) Balance Rate (%) | (months) LTV
1 ! 54 8,695,778.38; 0.40) 7.781 360 80.15
15 10,019] 2,070,145,303.93] 95.81 6.974] 359 81.83
3 2385 81,757,790.68 3.78] 4.656] 299 83.07
Total: ; 10,308| 2,160,598,872.99 100.00) 6.890, 357 81.87
Non-Zero Minimum: 1.000
Maximum: 3.000
Non-Zero Weighted Average: 1.555
Top
13. Next Rate Adjustment Dates
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
: Mortgage Principal Principal Iinterest Term Original
Next Rate Adjustment Dates Loans Balance ($) Balance | Rate (%) | (months) LTV
Oct-04 233 81,451,790.68 3.77 4 559] 299 83.07
Nov-04 2] 306,000.00; 0.01 4.667| 300] 82.28




Apr-06 125 33,716,212.04 1.56) 5.809 355 80.87
May-06 304/ 84,133,102.16] 3.89 5.668, 356 81,07
Jun-06 471 129,837,878.82 6.01 5.846 357 81.16
Jul-06 578 168,615,993.58 7.80 6.193] 358 82.87|
Aug-06 1,484] 313,681,855.48] 14.52 7.076| 359 82.36
Sep-06 5,975| 1,138,648,660.06) 52.70 7.285| 360 81.73
Oct-06 479 81,629,808,50 3.78| 7.658| 360 83.55]
Apr-07 2| 644,462.14| 0.03 6.548) 355 85.28
May-07 5 1,200,508.82] 0.06! 5.829| 356 83.32
Jun-07 1 3.280,139.50] 0.15 5.782| 357| 82.50
Jul-07 54| 14,303,727.04] 0.66| 6.183] 358 79.83
Aug-07 99 18,190,527.49 0.89 6.847] 359 78.91
Sep-07 448 83,431,504.78 3.86) 7.083 360 80.36
Qct-07 37| 6,113,853.00 0.28, 7.499 360 83.14
Feb-14 1 402,747.90| 0.02 7.250] 353 60.00|
Total: 10,308| 2,160,598,872.99] 100.00, 6.890 357 81.87|
Top
14. Geographic Distribution of Mortgaged Properties
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
, Mortgage Principal Principal Interest Term Original
Geographic Distribution of Mortgaged Properties Loans Balance ($) Balance Rate (%) | (months) LTV
Califomia 3,362] 984,388,923.67| 45.56 6.372] 355 80.84
New York 399 111,240,302.16| 5.15 7.184 359 83.32
Florida 721 109,913,025.54 5.09, 7.454) 358 82.13
New Jersey 393] 92,241,967.22 4.27] 7.412] 359 83.21
Massachusetts 272 70,847,134.67| 3.28 7.046 359 81.14
{iinois 354 62,742,136.42] 2.90 7.428] 360 §2.01
Washington 306 61,084,195.35 2.83) 6.673 356 82.91
Nevada 269 59,226,696.91 2.74] 7.094) 358 82.15
Texas 451 49,804,525.89 2:31 7.748) 360 81.32]
Michigan 366 47,031,152.50 2.18| 7.639) 356 82.83
Arizona 239 36,409,221.57| 1.69) 7.043) 359 83.26
Colorado 186 34,672,243.30] 1.60 6.673] 357] 82.82]
Maryland 174 34,447 971.70 1.59] 7.318| 358 81.56
Virginia 166 32,911,426.18 . 1.52] 7.308! 360 80.17
Ohig 284 31,338,586.46) 1.45) 7.872] 359 86.75]
Other ‘ 2,366 342,299,363.44 15.84 7.438) 359 83.25
Total: 10,308} 2,160,598,872.99 100.00, 6.890] 357 81,87
Number of States/District of Columbia Represented: 51
Top
15. Occupancy
% of
: Mortgage
' Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
. of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original




Occupancy Loans Balance ($) Balance Rate (%) | (months) LTV
Primary 9,314] 1,894,697,226.98 92.32] 5.814 357] 81.71
Investment i 879 143,807,406.17| 6.66! 7.865 360 83.83
Second Home 115 22,094,239.84 1.02 7.373) 352] 83.56
Total: 10,308} 2,160,598,872.99) 100.00| 6.890| 357 81.87
‘ Top
16. Property Type
‘ % of
j Mortgage
! Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
; Mortgage Principal Principal interest Term Original
Property Type : Loans Balance ($) Balance Rate (%) | (months) LTV
Single Family Residence 7,738] 1,670,616,700.57] 72.69, 6,873 357 81.87|
PUD 1,068] 239,445,194.48 11.08] 6.825] 357 82.21
2-4 Family 838 213,524,603.79 9.88] 7.168) 358 82.77
Condo 665 136,609,626.25) 6.32] 6.767] 355 82.18]
Mutt-Family (5+ units) 1 402,747.90 0.02] 7.250, 353 60.00
Total: 10,308} 2,160,598,872.99] 100.00 6.880 357 81.87]
: Top
17. Loan Purpose
% of
Mortgage
; Pool by
| Aggregate Aggregate | Weighted | Weighted | Weighted
|
' Number Cut-off Cut-off Average Average Average
of Date Date Gross | Remaining | Combined
Mortgage Principal Principal interest Term Original
Loan Purpose Loans Balance ($) Balance Rate (%) | (months) LTV
Refinance - Cashout 5,383} 1,089,331,897.7 50.42] 7.058] 358] 80.15
Purchase 4,4431 995,793,475.95) 46.09 6.695) 356 83.71
Refinance - Rate Term 482 75,473,499.32 3.49) 7.015] 356 82.29
Total: 10,308 2,160,598,872.99 100.00| 6.890 357| 81.87|
Top
18. Documentation Level
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
i of Date Date Gross Remaining | Combined
Mortgage Principal Principal interest Term Original
Documentation Level Loans Balance ($) Balance Rate (%) | (months) LTV
Stated Documentation 4616} 1,031,129,049.61 47.72) 7.102 356 82.39




Full 5,235 1,015,383,025.98] 47.00) 6.690 357| 81.30)
Limited 457 114,086,797.40 5.28 6.745 359 82.15
Total: 10,308| 2,160,598,872.99 100.00 6.890 357| 81.87|
Top
19. Credit Scofe
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Welghted
Number Cut-off Cut-off Average Average Average
i of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original
Credit Score Loans Balance ($) Balance Rate (%) (months) LTV
500 - 524 566 84,843,781.47] 3.93] 8.778 380 73.01
525 - 549 8831 136,562,881.61 6.32] 8.234 360 77.01
550 - 574 1,035 164,435,361.09 7.61 7.676) 360 79.30,
575 - 599 1,181 220,594,773.21 10.21 7.135 360 80.91
600 - 624 1,437 295,834,044.83 13.689 6.912] 359 82.66
625 - 649 1,505{ 332,418,908.49 15.39 6.859 359 83.75
650 - 674 1,432 345,156,662.54 15.98 6.546 358 82.84
675 - 699 971] 241,462,939.93] 11.18] 6.362) 355 83.28
700 - 724 617 155,940,590.91 7.22 6.160] 349 83.82
725-749 368| 98,693,877.17| 4.57, 5.969, 343 83.12
750-774 223, 61,554,494.53 2.85 6.092] 351 83.85
775-799 81 20,184,281.13; 0.93] 5.848| 344 81.45
800 + 9 2,816,266.08| 0.13] 6.108| 344 83.66!
Total: . 10,308] 2,160,598,872.99, 100.00 6.850 357| 81.87]
Non-Zero Minimum: 500
Maximum: 811
Non-Zero Weighten‘i Average: 636
Top
20. Prepayment Penalty Term
% of
Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original
Prepayment Penalty Term Loans Balance (§) Balance Rate (%) | {months) LTV
0 ' 2,560 538,688,063.10 24.93 7.131 350, 83.03
12 193, 42,501,288.09 1.97 7.184 359 B1.47
24 7,076 1,485,538,996.30) 68.76) 8.808] 359 81.63]
38 478 93,467,777.60] ' 4.33] 5.691 359 79.34
120 1 402,747.90, 0.02] 7.250) 353 60.00
Total: 10,308{ 2,160,598,872.99 100.00 6.890 357] 81.87|

Non-Zero Minimum: 12
Maximum: 120
Non-Zero Weighted Average: 24

3



21. Lien Position

% of
Mortgage
; Pool by
1 Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
| of Date Date Gross Remaining | Combined
Lien ! Mortgage Principal Principal Interest Term Original
Position Loans Balance (§) Balance Rate (%) | {months) LTV
st Lien 10,308{ 2,160,598,872.99, 100.00] 6.890) 357 81.87
Total: 10,308} 2,160,598,872.99, 100.00 6.890 357 81.87]
Top
22. Interest Only Term
% of
! Mortgage
Pool by
Aggregate Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
j of Date Date Gross Remaining | Combined
: Mortgage Principal Principal Interest Term Originai
Interest Only Term Loans Balance ($) Balance Rate (%) | (months) LTV
0 ' 7,746 1,421,493,159.76 65.79 7.400 360! 81.85
24 2,167| 619,382,787.94 28.67| 6.051 358 81.81
36 160 37,965,134.61 1.76] 6.273] 359 80.78
120 235 81,757,790.68 3.78 4,656 299, 83.07
Total: 10,308] 2,160,598,872.99| 100.00 6.890) 357| 81.87
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1. Summary Statistics

Number of Mortgage Loans: 2,930

Aggregate Principal Balance ($): 325,119,879.99
Weighted Average Current Mortgage Rate (%): 7.956
Non-Zero Weighted Average Margin (%): 0.000
Non-Zero Weighted Average Maximum Rate (%): 0.000
Weighted Average Stated Original Term (months): 333
Weighted Average Stated Remaining Term (months): 332
Weighted Average Combined Original LTV (%): 79.33
% First Liens: 84.19

% Owner Occupied: 93.77

% Purchase: 24.84

% Full Doc: 57.51

Non-Zero Weighted Average Credit Score: 631

Top

2. Product Types

Aggregate

% of
Mortgage
Pool by

Aggregate | Weighted | Weighted | Weighted



Number Cut-off Cut-off Average | Average | Average
of Date Date Gross | Remaining| Combined
Mortgage Principal Principal Interest Term Original
Product Types | Loans Balance ($) Balance | Rate (%) | (months) LTV
Fixed - 10 Year . 3 175,500.00, 0.05 7.142) 120 75.10
Fixed - 15 Year | 248| 24,551,058.59 7.55 7.143 180 70.89
Fixed - 20 Year : 768| 35,841,625.60, 11.02) 9.278 238 89.04]
Fixed - 25 Year 14 1,349,705.26 0.42 7.117] 300 67.36
Fixed - 30 Year . 1,899 263,201,990.54 80.96 7.857| 359 78.86
Total: 2,930] 325,119,879.99 100.00 7.956 332 79.33
Top
3. Range of Gross Interest Rates (%)
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross Remaining | Combined
‘ Mortgage Principal Principal Interest Term Original
Range of Gross Interest Rates (%) Loans Balance {$) Balance Rate (%) | (months) LTV
5.000- 5999 . 20| 4,850,802.35 1.49) 5,876 341 69.7 3]
6.000 - 6.999 549 106,480,501.53 32.75] 6.592] 328 72.38
7.000 - 7.999 617] 92,598,696.46] 28.48] 7.504] 340, 76.27
8.000 - 8.999 419 45,598,702.81 14.03 8.458] 346 80.53|
9.000 - 9.999 427| 29,735,494.27 9.15] 9.534 334 86.74
10.000 - 10.999 603 31,780,691.25 9.78 10.467| 312 96.40
11.000 - 11.999 273 13,127,167.24 4.04 11.270 304 97.42,
12.000 - 12.999, 22 947,824.08 0.29 12.251 295 93.43
Total: ‘ 2,930] 325,119,879.99 100.00 7.956 332 79.33
Minimum: §.500'
Maximum: 12.700
Weighted Average: 7.956
i
‘ Top
4. Range of Cut-off Date Principal Balances ($)
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average | Average
of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original
Range of Cut-off Date Principal Balances ($) Loans Balance ($) Balance Rate (%) | (months) LTV
1 - 25,000 ‘ 144 3,251,155.29 1.00] 10.518] 235 99.86)
25,001 - 50,000 586 21,525,826.28 5.62] 10.095] 249 93.87|
50,001 - 75,000 643] 39,647,412.13 12.19 9.214 326 85.62




75,001 - 100,000 4911 42,683,388.85 13.13] 8.703 332 81.01
100,001 - 125,000 241] 26,974,366.84 8.30 7.964 332 78.66
125,001 - 150,000 200] 27,305,075.17] 8.40 7.734 337, 72.72
150,001 - 175,000 128 20,755,051.91 6.38 7.480 337, 72.60
175,001 - 200,000 105 19,820,330.49 6.10) 7.454 342 72.28
200,001 - 225,000 65 13,923,956.02 4.28 7.266 342 73.84
225,001 - 250,000 56 13,374,988.07 4.11 7.180 351 74.75
250,001 - 275,000 49 12,893,392.50 3.97 7.298 341 78.50
275,001 - 300,000 48] 13,883,566.44 4.27] 7.183 341 80.00
300,001 - 325,000 32} 10,056,600.23 3.09) 6.974] 354 77.46
325,001 - 350,000 43 14,545,856.17| 4.47 7.045 356 78.28
350,001 - 375,000 17f  6,184,145.85] 1.90 6.767] 353] 75.84
375,001 - 400,000 21] 8,147 ,674.41 2.51 7.033 353 82.69
400,001 - 425,000 9 3,678,102.52 1.13 6.791 346 82.66
425,001 - 450,000 12|  5,275,459.50) 1.62) 6.996 359 85.24]
450,001 - 475,000 12  5,537,305.12 1.70 8.755] 330, 81.29
475,001 - 500,000 13] 6,387,237.82 1.96 6.940 360 71.37!
500,001 - 750,000 15/  9,268,988.38 2.85 6.795 334 72.88]
Total: ‘ 2,930/ 325,119,879.99 100.00, 7.956] 332 79.33
Minimum: 17,894
Maximum: 748,000
Avemge:11&96?
Top
5. Stated Original Term (months)
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining| Combined
‘ Mortgage Principal Principal Interest Term Original
Stated Original Term (months) Loans Balance ($) Balance Rate (%) | (months) LTV
120 ‘ 3 175,500.00; 0.05] 7.142] 120 75.10
180 246] 24,551,058.59] 7.55 7.143 180 70.89
240 768 35,841,625.60 11.02] 9.278; 238 89.04,
300 14|  1,349,705.26 0.42 7.117| 300 67.36
360 1,899| 263,201,990.54 80.96 7.857] 359 78.86
Total: 2,930f 325,119,879.99 100.00 7.956) 332 79.33
Minimum: 120
Maximum: 360
Weighted Average: 333
Top
6. Range of Stated Remaining Terms (months)
% of
Mortgage

Pool by



Aggregate | Aggregate | Weighted | Weighted | Weighted
; Number Cut-off Cut-off Average | Average Average
! of Date Date Gross Remaining| Combined
Mortgage Principal Principal Interest Term Original
Range of Stated Remaining Terms (months) Loans Balance ($) Balance Rate (%) | (months) LTV
109 - 120 3| 175,500.00 0.05] 7.142 120 75.10
168 - 180 246| 24,551,058.59 7.55) 7.143 . 180 70.89
229 - 240 768 35,841,625.60 11.02 9.278] 238 89.04
289 - 300 14]  1,349,705.26) 0.42 7.117 300 67.36
348 - 360 1,899| 263,201,890.54 80.96! 7.857| 359 78.86
Total: 2,930| 325,119,879.99 100.00 7.956 332 79.33
Minimum: 120
Maximum: 360
Weighted Average: 332
Top
7. Range of Combined Original LTV Ratios (%)
; % of
i Mortgage
Pool by
i Aggregate | Aggregate | Weighted | Weighted | Weighted
! Number Cut-off Cut-off Average | Average | Average
of Date Date Gross Remaining | Combined
! Mortgage Principal Principal interest Term Original
Range of Combined Original LTV Ratios (%) Loans Balance ($) Balance Rate (%) | (months) LTV
10.01 - 15.00 1 53,000.00 0.02] 7.350 360 14.32
15.01 - 20.00 4 286,000.00 0.09, 7.349 297 18.64]
20.01 - 25.00 12|  1,047,597.81 0.32] 6.882 282 22.66
25.01 - 30.00 9 1,435,837.06 0.44] 6.676 318 27.09
30.01 - 35.00 12|  1,362,201.99 0.42] 7.532 277 33.25
35.01 - 40.00 28]  3,521,511.82 1.08 6.989 327 37.53
40.01 - 45.00 33| 4,754,320.27] 1.48 7.052] 335 42.83]
45.01 - 50.00 42| 4,989,816.30 1.53] 7.210 322 47.62
50.01 - 55.00 51| 6,840,533.58] 2.10) 7.178 326 52.92
55.01 - 60.00 90| 12,697,750.81 3.91 7.213 323 57.73]
60.01 - 65.00 142| 20,653,371.12) 6.35 7.266 324 63.25]
65.01 - 70.00 144 21,004,112.46 6.46) 7.301 333 68.24
70.01 - 75.00 204] 30,183,027.43 9.28) 7.457| 335 73.73
75.01 - 80.00 488 71,628,554.58 22.03 7.531 341 79.52|
80.01 - 85.00 245 40,223,232.54 12.37] 7.487| 345 84.29
85.01 - 90.00 261 40,989,924.42 12.61 7.779 350 89.63
90.01 - 95.00 72| 10,895,544.41 3.35 7.858] 351 94.69
95.01 - 100.00 ! 1,082 52,553,543.39 16.16 10.442, 300 99.96
Total: 2,930] 325,119,879.99 100.00; 7.956| - 332 79.33
Minimum: 14.32°

Maximum: 100.00
Weighted Average: 79.33

3




8. Range of Gross Margins (%)

% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross | Remaining| Combined
‘ Mortgage Principal Principal Interest Term Original
Range of Gross Margins (%) Loans Balance ($) Balance Rate (%) | (months) LTV
Fixed Rate Loans 2,930| 325,119,879.99 100.00 7.956) 332 79.33,
Total: 2,930} 325,119,879.99 100.00! 7.956 332 79.33
Non-Zero Minimum: 0.000
Maximum: 0.000
Non-Zero Weighted Average: 0.000
Top
9. Range of Minimum Mortgage Rates (%)
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross Remaining | Combined
‘ Mortgage Principal Principal Interest Term Original
Range of Minimum Mortgage Rates (%) Loans Balance (8) Balance Rate (%) | (months) LTV
Fixed Rate Loans 2,830| 325,119,879.99 100.00 7.956 332 79.33]
Total: 2,930] 325,119,879.99] 100.00, 7.956 332] 79.33
Non-Zero Minimum: 0.000
Maximum: 0.000
Non-Zero Weighted Average: 0.000
Top
10. Range of Maximum Mortgage Rates (%)
% of
Mortgage
Pool by
Aggregate | Aggregate ! Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average AQerage
of Date Date Gross Remaining{ Combined
Mortgage Principal Principal Interest Term Original
Range of Maximum Mortgage Rates (%) Loans Balance ($) Balance Rate (%) | (months) LTV
Fixed Rate Loans 2,930f 325,119,879.99) 100.00 7.956) 332 79.33
Total: ‘ 2,930] 325,119,879.99 100.00, 7.956 332 79.33

Non-Zero Minimum: 0.000
Maximum: 0.009



Non-Zero Weighfed Average: 0.000

Top

11. Initial Periodic Cap (%)

% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-oft Average | Average | Average
of Date Date Gross Remaining { Combined
‘ Mortgage Principal Principal interest Term Orlginal
Initial Periodic Cap (%) Loans Balance ($) Balance Rate (%) | (months) LTV
Fixed Rate Loans 2,930} 325,119,879.99 100.00 7.956 332 79.33
Total: 2,930 325,119,879.98 100.00| 7.956] 332 79.33
Non-Zerc Minimum: 0.000
Maximum: 0.000
Non-Zero Weighted Average: 0.000
Top
12. Subsequent Periodic Cap (%)
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average Average
of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original
Subseqguent Periodic Cap (%) Loans Balance (§) Balance Rate (%) | (months) LTV
Fixed Rate Loans 2,930] 325,119,879.99 100.00] 7.958 332 79.33
Total: 2,930] 325,119,879.99 100.00 7.956] 332 79.33]
Non-Zero Minimum: 0.000
Maximum: 0.000'
Non-Zero Weighted Average: 0.000
Top
13. Next Rate Adjustment Dates
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross Remaining | Comblined




! Mortgage Principal Principal Interest Term Original
Next Rate Adjustment Dates Loans Balance ($) Balance Rate (%) | (months) LTV
Fixed Rate Loans 2,930| 325,119,879.9¢] 100.00 7.956 332 79.33)
Total: 2,930) 325,119,879.99 100.00; 7.956) 332 79.33
Top
14. Geographic Distribution of Mortgaged Properties
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average | Average
of Date Date Gross Remaining | Combined
‘ Mortgage Principal Principal Interest Term Original
Geographic Distribution of Mortgaged Properties Loans Balance ($) Balance Rate (%) | (months) LTV
Califomia 724} 107,575,544 .44 33.09 7.685 338 77.57|
Texas 395] 31,830,080.04 9.82] 8.201 315 77.73
New York 119] 26,413,519.71 8.12] 7.381 345 76.43)
Florida 234] 22,878,136.46 7.04 8.115 336 76.75]
Hawaii 61 12,660,225.79 3.89] 7.308 338 76.02
New Jersey 76| 12,437,302.86 3.83 7.920 338] 78.29
Pennsylvania 83| 8,180,136.28 2.52 7.958] 323 77.05
Massachusetts 53] 7,097,871.14 2.18 8.009 348 79.09)
Washington 105] 6,689,048.23 2.06 9.210) 319 90.61
Nevada 49 6,195,279.69 1.91 7.687 333 83.65]
Maryiand 48] 6,105,816.97] 1.88] 7.945 327 78.95
lllinois 68 5,178,154.27 1.59 8.918 309, 87.25
Georgia 59| 4,666,767.49 1.44 8.802 319 81.76)
Connecticut 35| 4,634,806.61 1.43] 7.831 340, 83.02
Tennessee 60[ 4,553,127.14 1.40 8.104 317 85.49
Other 761} 57,923,952.87 17.82 8.396 326 83.69
Total: 2,930] 325,119,879.99 100.00, 7.956) 332 79.33
Number of States/District of Columbia Represented: 50
Top
15. Occupancy
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross Remaining | Combined
Mortgage Principal Principal Interest Term Original
Occupancy Loans Balance (§) Balance Rate (%) | {months) LTV
Primary 2,768[ 304,876,955.15) 93.77| 7.948] 331 79.53
Investment 148 18,460,208.04 5.68 8.140 345] 76.86
Second Home 12f  1,782,716.80 0.55 7.514 359, 69.75
Total: 2,930 325,119,879.99, 100.00, 7.956 332 79.33




16. Property Type

% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average
of Date Date Gross Remaining | Combined
‘ Mortgage Principal Principal Interest Term Originai
Property Type | Loans Balance ($) Balance Rate (%) | {months) LTV
Single Family Residence 2,257| 244,928,849.58] 75.33 7.949 331 78.80
2-4 Family 185 34,476,393.13 10.60 7.555] 342 78.22
PUD 332} 32,707,177.78 10.06 8.252] 330 82.86
Condo 156] 13,007,459.50, 4.00 8.417 325 83.36
Total: 2,930{ 325,119,879.99 100.00, 7.956 332 79.33
Top
17. Loan Purpose
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross | Remaining | Combined
: Mortgage Principal Principal Interest Term Original
Loan Purpose ' Loans Balance (§) Balance Rate (%) | (months) LTV
Refinance - Cashout 1,708] 227,055,451.60 69.84 7.591 334 75.12
Purchase 1,070 80,754,687.33 24.84) 9.088] 330 91.57,
Refinance - Rate Term 152] 17,308,741.06) 5.32 7.469 315 77.44
Total: 2,930( 325,119,879.99 100.00| 7.956] 332 79.33
Top
18. Documentation Level
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross Remaining | Combined
Mortgage Principal Principal | Interest Term Originat
Documentation Level Loans Balance ($) Balance Rate (%) | (months) LTV




Full 1,669] 186,981,319.97| 57.51 7.677, 330 77.59
Stated Documentation 1,152} 122,040,022.87| 37.54 8.460, 333 82.26]
Limited 109 16,098,537.15 4.95 7.376 341 77.24
Total: 2,930] 325,119,879.99 100.00 7.956 332 79.33
Top
19. Credit Score
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross | Remaining| Combined
Mortgage Principal Principal Interest Term Original
Credit Score Loans Balance ($) Balance Rate (%) | (months) LTV
500 - 524 91| 8,598,873.78] 2.64] 9.405 357 72.60
525 - 549 137] 14,974,106.69] 4.61 8.696 352] 73.085]
550 - 574 231] 27,749,938.33] 8.54 8.024 333 73.29
575 - 599 384] 41,574,291.81 12.79] 8.000 328] 77.22]
600 - 624 461 50,471,255.09 15.52) 7.726 331 78.45]
625 - 649 565 57,678,693.36 17.74 8.030 327 81.35]
650 - 674 544 59,518,641.45 18.31 7.956 334 82.40
675 - 699 284] 33,460,551.13 10.291 7.760 333 82.89
700 - 724 143| 18,025,093.75 5.54] 7.716 326 82.29
725 - 749 571 7,777,392.08 2.39 7.474 323 82.99
750 - 774 20| 2,581,916.13 0.79] 7.113 321 £8.00]
775 - 799 12| 2,651,128.37] 0.82 6.853 325 71.82)
800 + ) 1 58,000.00 0.02] 6.700 300, 46.40]
Total: 2,930] 325,119,879.99 100.00 7.956; 332 79.33
Non-Zerc Minimum: 500
Maximum: 804
Non-Zero Weighted Average: 631
Top
20. Prepayment Penalty Term
‘ % of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average
of Date Date Gross | Remaining| Combined
Mortgage Principal Principal Interest Term Original
Prepayment Penalty Term Loans Balance (§) Balance Rate (%) | (months) LTV
0 887 66,075,424.41 20.32 8.780 316 83.13]
12 149] 30,848,013.70, 9.49 7.482 345 76.90
24 446] 25,965,676.04 7.99] 9.957| 312 06.84
36 1,448} 202,230,765.84] 62.20 7.503 338 76.21
Total: 2,930| 325,119,879.99 100.00 7.956] 332 79.33




|
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Collateral Anaiysis .

Wid Avg Percantof  Wid Avg Wid Avg Wid Avg Wid Avg
FICO Low EICO High L_ Curent Balance CurentBalance GWAC %M FICQ DI LTV % SFD % PUD % Owner Qcc % Full Dog wxmmm
500 524  >85%  141,978.18 3.1 8.86 [} 512 4231 765 8061 11.33 98.49 85.08 30.41
525 549 > E5%  148,158.13 5.5 8.335 [¢] 537 40.77 BD.O7 BOY4 1268 98.02 64.87 5 33 288 0.4
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625 648 >70%  189,184.08 14.28 7.079 0 637 41.51 85.7 7131 12,01 80.385 46.88 835 44,76 29.65
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725 749 »>85%  213,238.48 124 £.985 0 736 3363 9162 B025 768 7342 42.62 38 5358 37.07
750 774 >85%  235,191.95 0.82 5.943 0 59 4188 9185 5286 1056 7139 32.55 2,55 64.9 3168
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|
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LTVLiow LTVHigh DTl CumentBolance CurentBalance QWAC %M EICO DO LIV % SFD %PLD 3% Owner Occ MH_QQ.: M % Stated Doc m_mu
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75% 79% > 50% 180,999.45 085 7.59 0.00 568.00 5282 7551 8290 482 92.73 £2.48 8.53 30.88 6.27
80% 84% > 50% 172.777.86 .37 7.08 0.00 587.00 5218 80.81 7209 2250 84.21 82.08 11.44 6.49 12.37
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Rlilow PTiHigh EICO  CureniBalonce CureniBalance GWAG %M ECO DT LIV mwwmwwm
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50% 54% <B75 192,958.35 341 7.234 0 581 52.51 7107 7882 838 84.83 67.38 £.64 25.88 414
55% max <700 17872420 0.13 6.718 0 600 586.5 7322 8155 347 96.18 84.36 782 7.72 0
LIMITED AND STATED DOC
' Wid Avg Percemtof  Wtd Avg Wid Avg Wid Avg Wid Avg
EKS&LM EICQ High Current Batance Cyrert Balance GWAGC %M FEICO DIl LTV % SFD %PUD % OwnerQce % Full Doc % Lid Doc % Stated Doc %imOnlv % CA HNY XFL
524 160,253 53 1.38 9.493 0 513 42.3 7121 7876 10864 98.45 Q 10.74 89.26 '] 30.96 628 10.07
525 549 165,678.93 215 8.716 0 537 4088 7656 B0OBS 109 96.32 Q 15.01 84.8¢ [ 35.41 4.15 10.60
550 574 171,874.56 279 7.948 0 562 4076 7807 78.32 1043 95.88 0 9.29 90.74 0.51 34.26 7.93 12.3
575 599 ' 188,531.08 4.07 7612 ] 588 4066 8051 778 762 84.78 0 12,06 87.95 6.7 41.40 861 827
€00 624 208,078.02 539 7.418 1] 612 39.75 8188 7401 B73 81.15 o 18.65 8345 1049 328 7.97 7.48
625 B4g , 196,081.77 827 7.407 0 637 @ 8482 6844 1072 87.33 0 15.33 84.67 17.47 39.88 6.30 4.98
650 674 19542357 1031 1037 0 661 4085 8354 6821 1288 90.43 Q 983 90.47 3315 4968 583 537
675 699 211,382.71 7.31 6.767 0 687 4037  83% 66.3 9.67 BE.31 [o] 523 8477 4251 56.10 7.80 2.33
700 724 225,410.84 arr 6.549 0 711 39.86 8398 6719 078 88.88 0 478 8524 4567 50.97 6.09 2.3
725 749 ' 284,406.72 28 6207 Q 737 4089 8322 6954 687 90.06 0 355 6.45 57.08 68.63 5.12 410
750 774 I 272,022.87 172 6.308 0 780 3968 8358 6171 1199 88.67 0 6.01 93.99 52.83 61,81 7.02 0.87
775 799 ' 254,616.46 0.51 6.102 0 788 3863 7959 7468 B8.35 B4.19 [*] 5.08 94.95 62.45 70.08 0.00 5.88
800 max | 200,143.48 0.04 6.749 0 803 IR 81.4 100 0 8375 o 0 100 18.98 40.99 28.88 0.00
10 LOANS
! Wid Avp Percantof  Wid Avg Wid Avg Wid Avg Wid Avg
MLS%ELC.Q.H& Cumeni Balance Cyment Balance GWAC % MI  EICQ  DTI LIV %SED %PUD % OwnerOcc % Full Dog % Lid Do¢ % SimedDoc % intOnty % CA BNY %FL
525 548 . 257,500.00 0.02 7.937 Q.00 543 37.02 8475 2660 7340 100.00 100.00 0.00 0.00 100.00 2680 0.00 0.00
550 574 , 308,490.51 0.02 §385  0.00 564  26.97 8380 4255 5745 100.00 42.55 0.00 57.45 100.00  100.00 0.00 0.00
575 598 ' 247,118.28 152 6.464 0.00 580 4223 7925 7272 1964 99.25 82.08 3.59 14.35 100.00 56.44 4.94 1.83
800 824 i 264,851.53 3.14 6.361 0.00 813 4145 8181 7616 1358 9281 81.98 6.89 1111 100.00 60.96 325 2.37
625 649 279,965.83 448 6.248 0.00 837 4133 8236 7281 1407 98.68 68.14 11.68 2017 100.00 85.24 4.23 1.67
650 674 291,192.87 6.79 5.977 0.00 662 4123 B1.42 7483 1384 98.31 48.72 764 4264 100.00 7338 .70 242
€75 698 . 285,040.55 5.36 5814 0.00 687 4069 B253 7177 1223 88.38 42.05 4.83 8312 100.00 74.02 212 2.09
700 724 . 301,551.58 369 5517 0.00 711 4083 B255 7787 830 89.48 39.83 1.88 58.48 400.00 76.82 1.84 128
725 749 318,318.50 256 5.376 0.00 737 4109 B198 7162 1114 97.83 3547 348 61.03 100.00 8431 0.729 1.70
750 774 i 305,712.40 153 5.509 0.00 781 39.56 8216 6777 1288 e7.87 40.48 5.43 54.09 100.00 7521 0.89 1.07
775 789 282,360.22 0.57 5319 0.00 786 3852 8124 7871 435 £9.11 4369 243 53.88 100.00 76.98 0.00 526
800 max 410,887.17 0.07 5177 0.c0 805 2042 8000 10000 Q.00 100.00 88.32 0.00 11.68 100.00 87.86 0.00 0.00



Coliateral Analysis

FICO Low FICOHigh
500 524

> B5%
525 549 > B5%
8850 574 > BS%
575 5a8 >70%
800 624 > 70%
625 849 > T0%
850 674 > BO%
875 899 > BO%
700 724 > BO%
725 749 > B5%
750 T4 >B5%
775 %0 > 85%
800 mex >85%
|
LTViow LTV High om
80% B4% > 50%
85% 69% » 50%
70% 74% > 50%
3% To% > 50%
80% 84% >50%
BS% 8% > 50%
80% 84% > 50%
5% 9% > 50%
100% mex > 50%
)
CTilew OT FIcO
20% 24% <825
5% 28% <550
30% 34% <575
35% 3% < B0
40% “4% <825
45% 4% <850
50% 54% <B75
55% max <700
I
LIMITED AND STATED DOC
FICO Low FICO Hinh '
500 524
525 S49
550 574 :
578 500
800 624
825 648 '
850 874
&rs )
700 724 '
725 748 |
750 ke
775 % i
800 max
10 LOANS !

Wid A Percentol  Wid Awg
LTV Cumeni Balance Cument Belance GWAC
132,461.88 478 8.4
140,643.01 5.88 8.593
174,280.45 583 7.889
211,808.78 7.43 7.357
273,803.35 1073 7.021
281,880.74 14,56 7.053
278,028.72 824 7124
299.415.20 545 6815
335855.28 384 8.181
320,837.48 1.18 6.763
343232.37 067 8.788
350,007.2¢ 0.15 6.492
484,000.00 0.05 7.975
Wid Avg Percantof  Wid Aw
Current Blance  Cument Balance GWAC
244,332.79 0.40 7.04
280.730.5¢ .77 756
224,842.57 0.87 781
190,434.40 o83 7866
214,757.85 .26 7.07
235514.01 0.22 6.80
318,082.17 0.20 7147
274318.20 0,08 8.41
205.000.00 Q.02 780
Wid Avg Perceniof  Wtd Avg
Current Balancs Cument Balance GWAC
84,791.25 0.18 9.2
102,470.15 079 8.88
123,876.45 231 8411
155,588.35 a25 B.A32
183,106.60 8.7 7.79%
237,542.74 20.24 7.478
214,213.01 s 7.543
225,849.75 012 6.986
Wid Avg Percentol  Witd Avg
Current Balence Cument Bsiance GWAC
147,193.47 244 9.8
157.875.88 28% 885
183,884.88 28 7.982
228,118.20 382 7.891
268.003.88 518 7447
268,238.88 833 7.388
278.197.78 10.2 £.875
298.268.68 TAT 8865
335,447.189 4.84 8.281
384,177.65 3.39 58
377,134.83 1.81 5,882
338.028.85 0.58 5533
62,500,00 0.01 7.825
Wid Avr Percentof  Wid Awg
Current Balance  Current Bslence  GWAC
378,000.00 0.04 7.950
354,481.02 0.04 B.300
364,740.45 153 8472
378.208.34 a7 8.403
414,008,208 5.47 8.254
408,754.05 8.15 5.886
413,805.31 6.89 5.785
425.878.88 453 5.379
435,809.83 381 5259
428,741,486 187 5418
396,17084 0.85 527
628,000.00 013 5.025

Wid Avg Wid Avg Wid Avg

FICO
512
537

on
42,05

46.54

LTV
75.83
7888
8043
8355
8534
86.26
90.5%
80.43
8a.e7
81,79

911
62,98

100

Wwid Avy Wid Avg Wid Avg

FICO
5$84.00

584.00

Wwid Avg
FICO
515
527
537

on
52.97
§3.26
5284
ke
52.56
5318
5282
51.08
5198

LTV
61.88
8747
7183
7544
8071
8585

Wid Ay Wid Avg

on
2243
27.54
3267
37.81
4247
47.88
52,60
55.87

LTV
85.48
72.08
7354

758
7874
B2.3¢
71.83
88.24

Wid Ave Wid A Wid Av

FICO
513

41.73

LTV
70.85
7547
74.20
78.55
8242
85.01
B4.32
83.25
84,81
8281
8233
80.77

50

Wid Ava Wid Avg Wid Ave

FIco

548
559
590
612
637

ot

4018
2612
4283
41.32
41.40
41.34
4127
4188
41,66
39.34
38.186
26.47

LTV

90.00
65.74
78.51
B2.51
B3.28
8228
8318
8324
8283
8267
8157
80.00

% SFD
™

728
BL.8S
78.81
77.81
74.43
7i.62
7325
7813
74.94
88.33
7043
Q

% SFD % PUD % Owner Oce % Full Doc % Lid Dot % Stetad Doc % it Ondy

8561
81.12
77.25
7384
r8.72
84,16
7018
100.00
100.00

% SFD

8283
80.49
7488
80.02
747
78.62
8553

% SFD
7584

78.2
79.16
7389
71.82

.24
788

76.02
61,96
100

% PUD % Owner Oce % Full Doc % Lid Doc % Stated Doc % int Ony

1377
1547
1244
1247
12.01

439

1477
8.38
140
19.08
1584
29.84
0.00
0.00

% PUD
0
14,02
11.45
278
1.9
12.68
10.83
]

% PUD % Owner Occ % Full Doc % Ltd Doc % Stated Doc % Int Oniy

12.33
1285
10.5
885
14,22
1242
16.63
1016
8.5
6.45
B.18
[

]

% PUD % Owner Occ ™ Full Doc % Lid Doc % Stated Doc % int Ordy

100.00
100,00
16.23
12.88
11.68
16.48
10.50
5.88
8.08
1026
0.00
0.00

28.59
96.79
6.74
868.41
84.05
824

£1.05 43.02 0.00 58.68 13.43
84.85 45.08 438 4554 0.00
97.55 66.32 520 28.42 0.00
8a.27 629 248 na mn
82.18 8288 7.4 0,00 3888
84.81 78.80 2340 0,00 0.00
100.00 87.32 22 11.46 0.00
100.00 87.18 12.81 0.00 0.00
100,00 100,00 0.00 0.00 0.00
% Owner Occ % Full Doc % Lid Doc % Stated Doc % int Ory
100 63.3 0 38.7 [
B8.11 7423 183 2393 [}
86.55 863 1.57 32,13 0
86.02 ez 515 3224 4.9
96.3 60,18 372 381 16.07
85.85 54.32 568 40 23.85
63.58 61.04 6.76 222 387
85.35 7788 o 22,92 o

98.01

100.00
100.00
100.00
€9.81
99.33
88.71
©8.84
88.85
100.00
100.00
100,00
100.00

81,05
8443
833
57.02
§9.32
4784
3547

cocoo0ooOOOO0

100.00

485
507
3.48
6.84
8.72

1057
254
942
14.2
2167

0.00
0.00
5.06
11.44
15.03
988
5.71
218

M

30.8
B2
38.04
31,96

424
55.89
58.38
€8.58
4445
54.88
45.08

0

£9.43
§7.48

0.00
100.00
11.55
8.64
16.83
38.48
52.47
58.83
62.87
48.57
7588
0.00

]
085
0,84
17.79
31.48
357
3874
5311
5783
54.79
48.56
8352
4

100.00
100.00
100.00
100.00
100.00
100.00
100,00
100.00
100.00
100,00
100.00
100,00

% CA
11.27
18.84
24.20

42.83
5081

6037
7033

212
B1.08
0.00

% CA

0.06
100.00
67.38
7223
74.64
60.48
B3.52
87.34

87.58
81.39
100.00
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1. Pumpose
2. Range of Combined Criginal LTV Ratios (%)

3. Documentation Level
4. Geographic Digtribution by State

1. Purpose
% of
Mortgage
Pool by
1 Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average | Weighted
of Date Date Gross | Remaining | Combined | Average
Mortgage Principal Principal Interest Term Original FICO
Purpose Loans Balance ($) Balance Rate (%)} | (months) LTV Score
Purchase 223 29,338,764] 11.98 8.80 359! 80.36 531
Refinance - Rate Term 114 13,802,401 5.67] 8.676 359 79.93] 528
Refinance - Cashout 1,340 201,738,489 82.35] 8.433 359 74.16) 527]
Total: 1,877 244,979,654 100.00] 8.492 359 75.23) 527
j Top
2. Range of Combined Original LTV Ratios (%)
% of
, Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average | Average | Weighted
of Date Date Gross | Remaining | Combined | Average
' Mortgage Principal Principal Interest Term Original FICO
Range of Combined Original LTV Ratios (%) Loans Balance ($) Balance Rate (%) | (months) LTV Score
15.01 - 20.00 ‘ 3 224,000 0.09 7.521 360 17.59] 543
20.01 - 25.00 2] 169,932 0.07] 8.651 359 25.00 518
25.01 - 30.00 2 230,083 0.09 7.831 360 28.13 537|
30.01 - 35.00 8| 566,001 0.23 8.705] 360! 33.37] 517
35.01 - 40.00 15 1,210,669 0.49) 9.088| 360 38.044 522
40.01 - 45.00 15 1,559,883 0. 8.169 347] 43.51 524
45.01 - 50.00 26 3,264,304 1.33 8.291 357 48.51 523
50,01 - 55.00 32) 4,336,614 1.77] 8,384} 360) 52.71 529
55.01 - 60.00 58| 9,646,052 3.944 8.125| 356 57.91 527
60.01 - 65.00 112) 18,810,441 7.68 8.305 359 63.78 528
65.01 - 70.00 161 25,264,757 10.31 8.767| 359 69.09| 525]
70.01 - 75.00 316 48,064,491 19.62} 8.583] 359 74.27 523
75.01 - 80.00 524 70,341,793 28.71 8.551 360 79.56| 525
80.01 - 85.00 364 54,758,412 22.35] 8.392] 360 84.75 535
85.01 - 90.00 41 6,532,210, 2.67| 8.205 360 89.48| 539
Total: 1,677 244,979,6 100.00 8.492 359 75.23 527
Minimum: 15.08

Maximum: §0.00



Weighted Average: 75.23

3. Documéntation Level

|
i

3

% of
Mortgage
Pool by
Aggregate | Aggregate [ Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average | Weighted
of Date Date Gross | Remaining | Combined | Average
| Mortgage Principal Principal Interest Term Original FICO
Documentation Lével Loans Balance ($) Balance Rate (%) | (months) LTV Score
Full ! 1,138 156,850,597, 64.034 8.194 359 75.66 528
Stated Documentation 473} 76,381,401 31.18 9.137] 360 74.19] 527
Limited 66| 11,747,656 4.80 8.267 358 76.22] 528
Total: 1,677, 244,979,854, 100.00 8,402 359 75.23 527
Top
4. Geographic Distribution by State
% of
Mortgage
Pool by
“ Aggregate | Aggregate | Weighted | Weighted | Weighted
i Number Cut-off Cut-off Average | Average | Average | Weighted
Geographic of Date Date Gross | Remaining} Combined | Average
Distribution Mortgage Principal Principal Interest Term Original FICO
by State Loans Balance {$) Balance Rate (%) | (months) LTV Score
Alabama 9| 953,525} 0.39, 9.542] 360 72.91 5221
Alaska 1 233,750, 0.10] 8.575 360 85.00, 540,
Arizona 26 3,359,827 1.37] 8.280 360 78.69 530
Arkansas 5) 711,675 0.28] 8.255] 359 77.10, 538
California 298] 65,754,154} 26.84 8.111 359 72.52 527
Colorado 19 3,192,332 1.30 8.164] 360 80.77| 534
Connecticut 17| 2,601,510 1.06| 8.444 360 75.60 525
Delaware 2] 154,776 0.08| 9.205] 360 86.75) 537
District of Columbia 11 2,084,526 0.84 8.120 360 65.43] 523
Florida 179 22,901,339 9,35] 8.634 360, 76.07) 527
Georgia 46| 5,328,043 2.17] 9.016] 360 79.92] 528
Hawaii 7 1,584,000 0.654 7.443| 360 71.05 529
Idaho 6 545,726 0.22| 8.888 360 74.18] 527]
lllinois 47] 7,424,572 3.03 8.649 360 75.77| 532
Indiana 29 2,989,024 1.22] 8.449 360 80.79| 526
lowa 5 383,107 0.16] 8.789] 359 82.95] 541
Kansas 7 827,603 0.34; 8.874] 360 76.53 515)
Kentucky 8 750,519 0.31 8.606 380, 81.60, 539
Louisiana 1 1,314,917 0. 8.201 353 77.58 527
Maine 9| 1,431,080 0.58] 8.253 360 71.50) 520
Maryland 40] 7,293,474 2.98] 8.435 360 75.64 524
Massachusetts 33 6,950,766 2.84 8.247] 358 74.69 528
Michigan 75 8,080,033 3.30 8.997 360 76.45 527
Minnesota 25 3,322,756 1.36 8.711 360 76.29 528
Mississippi 9 830,237] 0.34 8.431 360 78.42) 529
Missouri 38| 3,164,142 1.29 9.18 360 77.11 524]




Montana 2| 217,289 0.09 8.60 359 76.31 508
Nebraska 9| 767,801 0.31 8.523] 360 81.18 529
Nevada 29) 6,235,016 2.55 8.212] 360 74,98 530
New Hampshire 5i 799,450 0.33 8.1385] 360 73.40 534
New Jersey 66| 12,976,307 5.30) 8.719 360 74.45 528
New Mexico 17] 2,160,002| 0.88 8.656 360 78.51 529
New York 56 11,164,240 4.58 8.157| 380 70.43] 526
North Carclina 2,373,439 0.97] 9.115] 360 81.77| 528
North Dakota 1 148,657 0.06] 8.338 359 74.75 537
Ohio 57 5,266,412 2.1 8.551 360] 80.89 531
Oklahoma 16) 1,326,110, 0.54} 9.058] 360 78.51 528
Oregon 18] 3,178,285 1.30 8.429 360 80.31 529
Pennsylvania 50, 5,836,987 2.38] 8.679) 360 75.31 529
Rhode Island 486,850] 0.20 8.128f 360 76.30) 537|
South Carolina 2 2,343,092 0.96 9.29 380 77.32 526
Tennessee 24 2,653,109 1.08] 8.589] 360 81.25] 524
Texas ‘ 223 18,900,253 7.72 9.259 356 76.01 525
Utah 4 329,120] 0.13] 8.435 360, 78.27| 516
Virginia 42] 6,872,146 2.81 8.367] 360 73.87 525
Washington 29 4,488,743 1.83] 8.424] 360 81.18 532
West Virginia 295,820 0.12] 8.971 360 71.47] 517,
Wisconsin , 144 1,857,091 0.78 8.500 360 814.97] 527
Wyoming ? 1 136,000 0.06 8.450 360, 85.00] 519
Total: 1,877 244,979,6! 100.00 8.492 359 75.23| 527

Number of States Represented. 49

Top
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1 Gross Inter o8 (%

1. Range of Grossj Interest Rates {%)

% of
Mortgage
Pool by
Aggregate | Agpregate | Weightsd | Weighted | Waeighted
Aversge | Weighted
. Combined | Average
| Originsi Fico
Range of Gross interest Rates (%) Balwcs o) LTV Score
3.750 - 3.999 . I 23! 83.73
4,000 - 4,249 . ord 3 B2, 73%
4.250 . 4.499 ; 3 844
4.500 - 4.748 ] : . 82,33 JZ
4.750 - 4.999 X 80.57] 697]
5.000 - 5.249 . 80. 68
5250 - 5,499 : 78.73 667]
5500 - 5.743 79, 675
5.750 - 5.998 75
6.000 - 6.248 9. 65
6.250 - 6,499 78 64
6.500 - 6 743 804 647
6.750 - 6.998 81.
7.000 - 7.248 . 81,
7.250 - 7.439 154 812,421 62y ¥ 82.1
7.500 - 7.749 818 167,219,937 674 7. 82, &1
7,750 - 7.999 1081 187,386,567 7.54 7.557] 83.71 61
(8.000 - 8.248 65 346,331/ 355 6.101 8.
8250 - 8.499 567 68387121 6.344] 83,
8.500 - B.749 86,641,043 3.4 8. 8.
8.750 - 8.999 : 524 88.944,09 2 X a3
|9.000 - 8.2¢5 31,385 1. FX] as 84.0 581)
9.250 - D.499 25.864 0. 1.04 9.323 354] 81 575
[8.500 - 5.725 212 2204162 o 5. a2 577
9.750 - 9.998
0.000 - 10.248
10.250 - 10.488
10.500 - 10.748
10.750 - 10.958
11.000- 11,243
11.260 - 11.489
11,500 - 11.748
11.750 - 11,998
32,000 - 12,248
12.250 - 12.498
12.500 - 12,748
12750 - 12.998
Total:
Minimum: 3.850
Misdmum: 12.950

Weighted Aversge: 7.029

®
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This information is being delivered to a specific number of prospective sophisticated investors in order fo assist them in determining whether they have an intarest in the type of security described herein. It has bean prep
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1. Summary Statistics

Princpsl Bamncs ). 736,308.113 20
Nomeer o Mongage Loars: 2562
Mwacage Prrive) Banrce ) 204,487.79
Wagrsed Averagw Cument Morigege Rite (% 5 508
Wangria Average et bicrigage Rake (4): 5,358
Wgries Average Credi Scom: 674
Waigrted Averagn Combinac Originel LTV (% $1,90
Wnghaed Averee Brsted Ramewsng Yerm (ocorshe ) 361

NonZarm Weighied Avruge Mintrerm Rese (%5 5908

2. Product Tvpes '

[Procuct Tyoes

ABM - 10 Yoar K51 Morm R
trkwnus) Groy - AR 2 Y sarfB Moreh,
ket Orey - AR 3 Y078 Moren

Totar:

>
, ortouce
| Poocl oy
! ASuregtie | Aorecess org. Weigiec! | Waighisd
Nurroar Tas-oft Cualt Cutatt Awerscn | Mwarece | Welohied
o Ot ot Oute. Qroas Comiined | Avernce
L Princical Privcioel | Priecicsl Iberamt Oricinal
[Parpm of Groms trvermet Ratee 1) Lowra Saiarce (5) | Bsimnce |Beierce(5) R (9 | LTvow Boory
3,500 . 3 900 §_ens 2834700 2 87
4.000 . 2 496 20,175 82 IW 281 A ]
|40 . 4. 099 H 7, 330 548 91 3 [1Xs nd
5000 - & 490 101 974,150, 300,808 5. 0 1.
5500 - § 006 el 00 91 758 372 51 57 .
18000 8400 AL ATRATY 284,04, 8. 1] e
2500 -8 900 I 302 2048 84 =1
7.0 - 7 400 H 3 742/ 243370 T2 B4
7500 . 7 905 vy 20280218 24 DA, 1
20008488 [F BV YIFY Q1] 25877089 B
8500 8.0 El ) 2 s O
8,000 - 9490 1 142,500 o 142500 5. oo
Totat: TR IOSTIIZN 100, 283 487, [X .00 [32
Whrsrnurn: 30480
Masarurm: 0 255
Woeghiad Avcage: b 08
= :
4. Range of Cut-off Date Principal Balances ($)
ot
Morims
Fool by
Agcregmts | Agorecmie Avg. Weichied | Weigtued
Huroer Cutecf? Cutott Cut-afl wernge Aecuragm | Welghted
ot Owis Dete. Dabe Gross. Comtines | Awerage
Moricece Princicel Prircios! | Princioel Ikacast Original o
Aunge of Cos-oft Dute Princizet Baterces (5) Losrw. Batencs {F) Balercs | Buiarce (3)] Mate (% v Bcors.
50,000 01 - $00,000.00 o 88240071 883221 8 3! [T
$00,000. 01 . 150,000 3742214 127,674 H A ¥
153,000 041 - 200,600 WY SOT0S514 ] 178 1174 8104 7
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1. Credit Score

% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
| Number Cut-off Cut-off Average Average Average | Weighted
of Date Date Gross | Remaining | Combined | Average
Mortgage Principai Principal Interest Term Original FICO
Credit Score Loans Balance (3$) Balance Rate (%) | {months) LTV Score
525 - 549 2 515,000 0.07] 7.837 359 84.75] 543
550 - 574 2] 616,981 0.08 6.385] 358 63.89 5
575 - 598 153 37,808,097] 5.12 6.464] 359 78.25 590!
800 - 624 295 78,042,701 10.56! 6.361 359 81.81 613
625 - 649 396 110,866,467 15.00 6.248)| 358 82.36 637
650 - 674 580 168,891,862 22.85 5.977] 357] 81.42] 662
675 - 699 452 133,358,329 18.04 5.814 351 82.53 687
700 - 724 304 81,671,679 12.40 5.51 342 82.55 711
725 - 749 200 63,663,699 8.61 5.376] 334 81.98 737
750 - 774 124 37,908,338 513 5.509 345! 82.16| 761
775-799 50 14,118,011 1.91 5.318 338 81.24 786
800 + 4 1,643,549 0.22, 5.1 331 80.00 805
Total: 2,562| 739,105,713 100.00 5.908 351 81.90 874
Minimum: 528
Maximum: 811
Non-Zero Weighted Average: 674
Top
2. Range of Combined Original LTV Ratios (%)
% of
! Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average | Weighted
of Date Date Gross Remaining | Combined | Average
Mortgage Principal Principal Interest Term Original FICO
Range of Combined Original LTV Ratlos (%) Loans Balance (§) | Balance Rate (%) | (months) LTV Score




220,000

20.01 - 25.00 1 0.03 5.550 358 23.97 727,
30.01 - 35.00 1 120,000 0.02] 6.600 359 34.29 731
35.01 - 40.00 3 497,428 C.07] 5.788 358 38.75] 689
40.01 - 45,00 4 1,231,000 0,17 6.021 357] 43.91 646
45.01 - 50.00 7] 1,620,494 0.22] 5.526 3461 47.85 664
50.01 - 55.00 4] 941,160 0.13] 5.955 359 53,344 702
55.01 - 60.00 19 4,532,316 0.61 5.770 352 58.07| 644
60.01 - 85.00 34 10,548,788 1.43 5.680) 350 62.67] 655!
65.01 - 70.00 42| 12,791,683 1.73) 5.834 357] 68.68| 646
70.01-75.00 74 21,469,165 2.90 5,688 347 73.61 660!
75.01 - 80.00 1,575 431,356,427 58.38 5,826 355] 79.87] 675
80.01 - 85.00 268 91,412,892 12.37] 5.538 337 84.40) 588
85.01 - 80.00 381 119,524,121 16.17] 6.230 349, 89.58 669]
$0.01-95.00 149 42,842,240 5.80 6.838 358 94.82] 672
Total: 2,562] 739,105,713} 100.00 5.908 354 81.90] 8741
Minimum: 2397
Maximum: 95.00
Weighted Average: 81.90
Too
3. Documentation Level
% of
j Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average | Weighted
of Date Date Gross Remaining | Combined | Average
Mortgage Principal Principal Interest Term Original FICO
Documentation Level Loans Balance ($) | Balance Rate (%) | (months) LTV Score
Full 1,412 393,267,867 53.21 5.922 353] 82.18 662,
Stated Documentation 1,0121 300,452,819 40.65 5.853] 348 81.50 692
Limited ) 138 45,385,028 6.14) 6.149 359 82.09 662
Total: 2,562] 739,105,713 100.00! 5.908 354 81.90] 874
Top
4. Occupancy
% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
, Number Cut-off Cut-off Average Average Average | Weighted
1‘ of Date Date Gross | Remaining | Combined | Average
Mortgage Principal Principal Interest Term Original FICO
Occupancy Loans Balance ($) | Balance Rate (%) | (months) LTV Score
Primary 2,534 732,333,743 99.08 5.909 352 81.88 674
Second Home 24| 5,623,630 0.76] 5.623 331 85.05] 704}
Investment 4 1,148,340 0.16 €.799] 356 79.53] 661
Total: 2,562 739,105,713 100,00 5.808| 351 81.90 67




5. Range of Cut-off Date Principal Balances ($)

% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average | Weighted
of Date Date Gross | Remaining [ Combined | Average
Mortgage Principal Principal interest Term Original FICO
Range of Cut-off Date Principal Balances ($) Loans Balance (§) Balance Rate (%) | (months) LTV Score
50,001 - 75,000 13] 854,773 0.12 7.067] 354 81.53] 649
75,001 - 100,000 - 66 5,964,628 0.81 8.522] 359 80.57] 645)
100,001 - 125,000, 107| 12,009,011 1.62] 6.259 353 81.70] 665
125,001 - 150,000 162 22,308,421 3.02 6.347] 355] 81.58| 655
150,001 - 175,000 161 26,039,434 3.52] 6.193 355 80.99] 664
175,001 - 200,000 184 34,721,081 4.70 6.032] 354 80.52 673
200,001 - 225,000 184 39,311,114 5.32 6.026] 354 80.72] 672]
225,001 - 250,000 156] 37,121,959 5.02 5.932] 3544 80.98 669
250,001 - 275,000 195 51,141,169 6.92 5.846 355 80.77] 669
275,001 - 300,000 237| 68,157,464 9.22] 5.850 352 81.71 878
300,001 - 325,000 180, 56,317,165 7.62] 5.939 353 81.79 673
325,001 - 350,000 165 55,818,285 7.55] 5.875 353 81.57] 677
350,001 - 375,000 172] 62,243,121 8.42) 5.840)] 353 81.69 674
375,001 - 400,000 152  58,783,410) 7.95 5.949 35 §2.35) 676
400,001 - 425,000 100, 41,314,325 5.59 5.796] 348 83.26 6841
425,001 - 450,000 87 38,226,072 5.17] 5.910 350 §2.42 664
450,001 - 475,000 63( 29,099,226 3.94] 5.726 345 84.869 8824
475,001 - 500,000 53| 25,841,293 3.51 5.836] 351 83.06 670
500,001 - 750,000 121 70,258,562 9.51 5.678 341 83.17] 688
750,001 - 1,000,000 3,475,200 0.47] 6.245] 357] 74.98 663
Total: 2,562 739,105,713 100.00| 5.808 354 84.90] 874
Minimum: 50,250
Maximum: 1,000,000
Average: 288,488 .
Too
6. % Purchase Loans
% of
} Mortgage
| Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average Average Average | Weighted
of Date Date Gross | Remaining| Combined | Average
i Mortgage Principal Principal Interest Term Original FICO
% Purchase Loans Loans Balance ($) | Balance Rate (%) | (months) LTV Score
Purchase 1,599] 456,864,667 61.81 5.856 352] 81.82] 682]
Refinance - Rate Term 97| 23,217,278 3.14 5,836 348 82.04| 669
Refinance - Cashout 866 259,023,769 35,05] 6.006) 350 82.04] 660
Total: 2,562] 739,105,713 100.00! 5.808 351 81.80 674

7. % Silent Seconds .



% Silent Seconds: 55.78

8. Product Types

% of
Mortgage
Pool by
Aggregate | Aggregate | Weighted | Weighted | Weighted
Number Cut-off Cut-off Average | Average Average | Weighted
of Date Date Gross Remaining | Combined | Average
Mortgage Principal Principal Interest Term Original FICO
Product Types Loans Balance (3) | Balance Rate (%) | (months) LTV Score
ARM - 10 Year 10/1 Month 235 81,757,791 11.06) 4.656] 299 83.07| 723
Interest Only - ARM 2 Year/6 Month 2,167| 619,382,788 83.80] 6.051 358 81.81 668
interest Only - ARM 3 Year/6 Month 160 37,965,135 5.14 6.273; 359; 80.78 6871
Total: ‘ 2,562] 739,105,713 100.00 5.908) 351 81.90 674
‘ Top
9. Interest Only Term
% of
} Mortgage
‘ Pool by
; Aggregate | Aggregate | Weighted | Weighted | Weighted
! Number Cut-off Cut-off Average Average Average | Weighted
of Date Date Gross Remaining | Combined | Average
. Mortgage Principal Principal interest Term Original FICO
Interest Only Term Loans Balance ($) Balance Rate (%) {months) LTV Score
24 ' 2,167] 619,382,788 83.80] 6.051 358 81.81 668
36 160 37,965,135 5.14 6.273] 359 80.78 671
120 235 81,757,791 11.06| 4.656] 299 83.07 723
Total: 2,562| 739,105,713 100.00 5.808] 351 81.80 674
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number of prospective sophisticated investors in
order to assist them in determining whether they
have an interest in the type of security described
herein. It has been prepared solely for information
purposes and is not an offer to buy or sell ora
solicitation of an offer to buy or sell any security or
instrument or to participate in any trading strategy.
This material is based on information that Morgan
Stanley & Co. Incorporated ("Morgan Stanley”}
considers reliable. Morgan Stanley makes no
representation' or warranty with respect to the
accuracy or completeness of the information, or
with respect to the terms of any future offer of
securities conforming to the terms hereof. Any such
offer of secunties would be made pursuant to a
definitive Prospectus or Private Placement
Memorandum, as the case may be, prepared by the
issuer which could contain matenal information not
contained herein and to which the prospective
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1110 Loans

1. Current Mortgage Principal Balance <75k

Wwtd
Number % of Avp
; of Total Total Wid witd Comb Pt Pct Pct Pect
Mortgage Current Current Avg Pet Avg Orig Full Owner Single Cashount
Current Mortgage Principal B <75k Loans Balk Bak Coupon ARM FICO LTV Doc Occ Famity Refi
0.01 - 25,000.00 144 325115529 277 10.51§ 0,00 68401 98.86¢ 54.34 100.00, 80.24{ 29.34
25,000.01 - 50,000.00 631 23,774,074.15 20.26{ 8.925 9.461 6354 91.1§ 48.96{ 96.43 73.46) 41,33
50.000.01 - 75,000.00 1,459 $0,339,358.67] 76.97 8.714 56.44¢ 603 82.91 58.68 84.33 84,96 57.30¢
Total: 2,234 117,364,598.11! 100.004 9.010] 45.36] 610} 85,05 56.59] 8721 22.50 53.29
' Top
!
2. Current Mortgage Principal Balance Greater or Equal to 400K
Wid
! Number % of Avp
of Total Yotal Wtd Wid Comb Pct Pet Pet Pct
Mortgage Current Current Avg Pct Avp orig Full Owner |. Single Cashout
Current Mortgage Principal Balance Greater or Equal to 400K Loans Batance Balance Coupon ARM FICO LTV Dot Oce Family Refi
<= 400 000.00 35 44.000,000.004 3.2 £.598) 97.14) 650 B81.4( 22.861 9429 €0.001 4857
400,000.01 - 450.000.00 389 165.319.422 501 38.02] 6.485 94.58| 655 £3.57] 35.88 94.37] 65.09 48.01
450.000.01 - 500,000.00 259 123.842,527.89 28.484 6.489 90.37| 655 83.39 4979 9231 72.64) 49.75
500.000.01 - 550,000.00 85 45,353,170.00 10.43| 6.135 96.48 675 82.90 54,74 98.83 66.32) 39.73
550,000.01 - 600,000.00 87] 38,638.691.38 8.89 6.187] 95.47| 663 82.68 49.304 98.908 72.75 50.561
£00,000.01 - 650,000.00 38 23.811,788.92] 5.48 6.171 88.91 662] 82.804 5494 97.27] 57.98 57.84
650.000.01 - 700.000.00 15 10,129,906 .44 233 6.138 79.72] 684 74.39 59.64 100.008 60.191 73.68
700.000.01 - 750.000.00 14 10,274,782.93 2.38{ 6.291] 92.72| 665 79.63 35.15 100.004 71.17] 42.601
750,000.01 - 800.000.00 2 1,563,200.00] 0.36] 6.226 100.00 849 80.001 50.10 100.00) 100.004 49 801
900,000.01 - 250,000.00 | 1 £12,000.00) 021 6.600 100.00] 674 80.00 100.001 100.00% 100.001 0.00
950,000.01 - 1.000.000.00 ; 1 1.000,000.00 0.231 5.950) 100.00] 674 62.50 100.004 100.001 100.001 0.00;
Total: 807 434,845,501.06] 100.00 6.385 92.98 658 82,28 44.50 84.94) 67.301 49.0.
‘ Top
3. FICO Score
Wtd
| Number % of Avg
: of Total Total Wtd Wid Comb Pct Pet Pct Pet
FICO ' Morigage Current Current Avg Pct Avg org Fufl Owner Single Cashout
Score Loans Balance Balance | Coupon ARM FICO LTV Doc Oce Famity Refi
500 - 525 700 99,680,358.57 6.86] 8.788 90.401 513 73.11 63.57] 97.32] 78.77 85.43
526 - 550 4,043 154,108,246.44{ 10.61 82621 80201 538 76.67] 64.37| 87.11 80.82| 80.17]
551 - 575 1,251 191,169,216.4% 13.1¢f 7.709 8519 563] 78.45 83.51 96.15 80.201 76.97]
576 - 600 1,587] 265,927 462.57 18.31 72704 B4.48 589 80.47| 61.50 96.01 77.87] 67.37]
601 - 625 1,819 352,392,340.200 24.2¢} 7.02¢¢ 8553 613 82.03 61.12 93.57] 76.50 64,14
626 - 650 2,061 389,150,357 43 26.79 7.030 B5.14] 838 83.43 4629 90.1¢{ 71.37] 53.1§
Total: 8,561] 1,452,428,882.7D] 100.00] 7412 86.02] 594/ 80.47| 58.081 94.08 76.54) 66,84
Top
4, Original Combined Loan-to-Value Ratio Greater or Equal 80
Wtd
Number * of Avg
of Total Total wtd Wtd Comb Pct Pet Pct Pct
Original ' Mortgage Current Current Avg Pet Avg Orig Fall Owner Single Cashout
Loan4o-Valua Ratio Greater or Equal 80 Loans Balance Balance Coupon ARM FiICO LTV Doc Occ Famity Refi
75.01 - 80.00 3915 810,765,699.80] 42.104 5.503 93.37] 652 80.00! 48.19 87.11 72.64) 23.81
80.01 - 85.00 1,692 353,055,666.77| 18.33 6.992] £8.81 622 B4.50( 48.52] 91.66 73.12 68.54)
85.01 - 90.00 2,488 511,380,201.97] 28.55 7265 81.9 84 89.68| 44.1% 81.34 69.34) 55.06




90.01 - 85.00 758 168,584,348.55 8.75 7.387) 93.544 653 94.74 44.81 98.53 72.96 50.64f
95.01 - 100.00 1,248 82,183,490.30] 4.27] 9.718{ 36.08] 662 99.96( 36.721 100.00f 70.76] 22.004
Total: 10,114} 1,925,989,437.19 100.00f 7.0 89.70) 645 85.54/ 46.34] 92.26] 71304 42.82
Ioo
5. Second Home
} wtd
' Number % of Avg
| of Total Total wtd Wtd Comb Pet Pet Pct Pt
Mortgage Current Current Avg Pct Avg Orig Full Owner Single Cashout
Second Home Loans | Coupon ARM FiCO LTV Doc Oce Family Refi
Second Home 127] 23,876,956 .54; 100.00 7.384 92.53 651 82.62| 29.85 0.00] 45.65 4186
Totak 127 23,876,856.64 100.004 7.384) 92.5% 851 82.62| 29.65 0.001 45.85 41.86
Top
6. investment Property
! wid
Number % of Avg
of Totat Total wid Wid Comb Pct Pct Pet Pct
' Mortgage Current Current Avg Pct Avg Orig Full Owner Single Cashout
v Property . Loans Coupon ARM FICO LTV Doc Oce Famity Refl
Investrnent 1,028 162 267,614.21 100.00 7.89§ 88.62 657] 83.04 36.52) 0.000 49.9% 45.08
Total: 1,028 162,267 61421 100.001 7.896 88.62) 657 33.04 3B.52) 0.004 43.93 45.08
Top
7. Cashout Loans
Wtd
Number *% of Avg
of To@al Total wtd wid Comb Pct Pct Pt Pet
) Mortgage Current Current Avg Pct Avg Orig Futl Owner Single Cashout
Cashout Loans Loans Batance Balance Coupon ARM FiCO LTV Doc Occ Family Refi
Refinance - Cashout 7.091 1,316,387,349.32] 100.00] 7.150¢ 82.75 614 79.28 55.46) 93.68 76.61 100.00/
Total: 7,081 1,316,387,349.3: 100.00 7.150] 82.75 614 7928 55.45 93.68] 78.61 400.008
Top
8. Stated Doc
wid
Number % of Avg
i of Tota! Totat wtd Wwtd Comb Pct Pet Pct Pct
1 Mertgage Current Current Avg Pet Avg Orig Full Owner Single | Cashout
Stated Doc Loans Coupon ARM FICO LTV Doc Oce Family Refi
Stated Documentation 5768 1,153.169,072.48 100.004 7.2486 89.42 651 82.38 Q.00 80.70] 70.11 44.40
Total: ! 5,768  1,153,169,072.48| 100.004 7.24§ 89.424 651 82.38 0.00} 50.704 70.11 44.401
Top
9. Limited Doc
Wtd
' Number % of Avg
of Total Totat wtd wtd Comb Pet Pct Pct Pct
Mortgage Current Current Avg Pct Avg Orig Full Owner Single Cashout
Limited Doc Loans Coupon ARM FICO LTV Doc Oce Family Refi
Limited 566 130.185,334.54 100.004 6.823 B7.63 631 81.54) 0.004 80.35 76.12] 57.08
Total: 568 130,185,334.55 100.00] 6.823 B7.63 631 81.541 0.00f 90.35 76.12] 57.08
Tao
10. 2-4 Family
wtd
! Number % of Avg
' of Total Total wid wid Comb Pct Pct Pet Pct
Mortgage Current Current Avg Pet Avg Orig Full Owner Single Cashout
2-4 Family Loans B: it Coupon ARM FICO LTV Doc Occ Family Refi
2 Family 746 173,843,736.83] 70.10 7,136 88.82| 652} 82.82| 34.39 82.13 0.00 48.58)
3 Family 168 43,580,650.47} 17.57] 7404 85.00 853 80.54 39.72 £9.22) 0.00 62,56,
4 Fami 111 30.576,609.82| 12.33] 7.4364 83.54 663 80.56] 35.32] 532 0.00 5245
Total: 1,028 248,000,996.92 100.00] 7.220 B6.104 653 82.14 35.93 76.31 0.00 50.11




11.10 Loans

L]
Number % of Avg
of Total Total wid Wwtd Comb Pct Pct Pct Pt
Mortgage Current Current Avg Pet Avg Orig Full Owner Single Cashout
K Loans , Loans Balance Balance Coupon ARM FICO LTV Doc Oce Famity Refi
Y 25 739,105.713.23 100.00 5.908 100.00] 674 81.80; 5321 £9.08) 73.83 35.05
Total: 2,55 739,105,713.2Y 100.00( 5.908 100.004 §74 81.90 5321 99.08 73.83 35,05
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Percentage by range

2485718753

CLTVs

LTVs

Loan Count

CLTVs

LTVs

<20
20-30
30-40
40-50
50-60
60-70
70-80
80-80
90-100

>100

<20
20-30

40-50
50-80
60-70
70-80
80-90
60-100
>100

<0
20-30
30-40
40-50
50-60
60-70
70-80
80-80
80-100

>100

20-30
30-40
40-50
50-60
60-70
70-80
80-00
90-100
>100

Loans without Mi

Please provide a breakdown of percentages for each
cell of the matrix for loans that falt within the appropriate
category brokendown between loans with Mi and loans
without MI as well as the loan count for gach breakdown
in the matrices beiow. The sum of the percentages for
the with Mi and without M percentages should equal
100%. The sum of the loans in the matrices below
should equal the number of loans in the pool. IfFICO is
not available for loan, default to <450 bucket. f deal
does not have M, provide data for the entire pool in the
"Loans without MI" matrix.

FICOs
<450 451-500 501-550 551-800 601-850 651-700 701-750 >750
0.000 ] 0.000 | 0.000 | 0.000 | 0.000 | 0.000 [ 0.000 | 0.000
0.000 | 0.000 | 0.000 | 0.000 | 0.000 | 0.001 | 0.000 | 0.000
0.000{ 0000 | 0.001 0.001 0.001 | 0.001 | 0.000 | 0000
0.000 | 0.000 | 0.002 | 0.004 | 0.004 | 0.002 | ©.000 ] 0.00%
0.000 | 0.000 | 0.006 | 0.006 | 0.006 | 0.004 | 0.001 | 0.00%
0.000 { 0.000 | 0.018 | 0.021 | 0,018 | 0011 | 0.002 | 0.00%
0.000 | 0004 | 0.048 | 0.064 | 0.117 | 0.133 | 0.055 | 0.018
0.000] 0.000 | 0.026 | 0.080 { 0.108 | 0.082 | 0.040 | 0.012
0.000 | 0.000 | 0.000 | 0.007 | 0.043 | 0.036 | 0.012 | 0.003
0.000 | 0.000 | 0.000 | 0.000 | 0.000 | 0.000 | 0.000 | 0.000
Loans with Mi
FICOs
<450 451500 501-550 551-600 601-650 651-700 701-750 >750
Loans without MI
FICOs
<450 451500 501-550 551-600 601-650 651-700 701-750 >750
0 i 3 4 10 3 1 0
0 0 4 11 8 S 3 1
0 0 23 21 22 14 5 3
0 1 42 67 60 32 3 7
0 1 91 110 99 53 19 5
0 4 277 284 245 125 25 11
0 18 843 842 1432 | 1405 545 161
0 0 438 1197 | 1266 809 372 110
0 0 0 202 848 726 184 36
0 0 0 0 0 0 0 0
0 24 1718 2838 3980 3176 1167 334
Loans with Ml
FICOs
<450 451-500 501-550 551-600 601-650 651-700 701-750 >750




1

Pool Summary

Pool Data

North California

Classification | Total Check
Morgage Type 2,485,718,753
Loan-to-Vaive 2.485,718,753
FICO 2.485,718,753
Purpose 2.485,718,753
Oceupancy 2,485,718,753
Loan Balance 2,485,718,753
Property Type 2,485,718,753
Documentation Type 2,485,718,753
Fixed Period 2,485,718,753
Debt-to-Income Ratio 2,485,718,752
|Geographic Distribution  2.485,718,753

Total Issue Balance (USD) % of State 38.50
Original Mortgage Pool Balance (USD)  2,486.356,317.10 WAFICO 661
Current Mortgage Poo! Balance (USD) 2,485,718,752.98 - Minimum FICO 500
Total Number of Loans 13,238 - Maximum FICO 811
Average Loan Balance (USD) 187,771.47 WALTV 815
1st lien {%age) 97.93 - Minimum LTV 17.67
2nd lien (%age) 2.07 - Maximum LTV 100
WA FICO 635 Highest Zip-Code Density (% of State) 0.83%
« Minimum FICO 500 Zip-Code with Highest Density 94565
- Maximum FICO 811
WALTY 81.54
- Minimum LTV 14.32 % of State 60.50]
- Maximum LTV 100 WA FICO 645
WA DT 40.85 Minimum FICO 500
- Minimum DT! 0 Maximum FICO 797
« Maximum DTt 80 WALTV 79.88
WA Age (Months) ‘ 2 Minimum LTV . 14,32
WA Remaining Term (Months) 354 Maximum LTV 100
Aquired Loans i 100% Highest Zip-Code Dersity (% of State) 0.54%
North Catiformia (% of Pool) 17.35 Zip-Code with Highest Density 92376
South California (% of Pool) 26.58
Mortgage Type WALTV WAFICO Balance

Fixed - 10 Year 75.10 830 175,500.00
Fixed - 15 Year 70.89 833 24,551,058.59
Fixed - 20 Year } 89.04 842 35,841,625.60
Fixed - 25 Year 67.36 825 1,349,705.26
Fixed - 30 Year 78.86 629 263,201,890.54
ARM - 2 Year/§ Month §1.98 616 1,330,880,823.70
ARM - 3 Year/s Morth 80.13 625 90.209,588.16
ARM - 10 Year/6 Month * 60.00 688 402,747.80
ARM - 10 Year 10/1 Month 83.07 723 81,757.790.68
Interest Onty - ARM 2 Year/s Month 81.81 668 618,382,787.84
Interest Onty - ARM 3 Year/s Month 80.78 671 37,965,134.61

LTV WA LTV WA FICO Balance
0.01-20.00 17.83 612 814,310.93
20.01-25.00 2321 626 1,867,030.18
25.01-30.00 27.58 638 2.172,766.90
30.01-35.00 33.15 601 3.501.718.21
35.01-40.00 ! 37.73 622 7,038,518.13
40.01-45.00 42.88 811 11,463,153.66
45.01-50.00 47.95 604 19,321,876.62
50.01-55.00 } 5289 602 22,450,315.89
55.01-60.00 ! 57.86 604 37,786,257.78
60.01-65.00 ' 63.34 509 77,082,603.78
65.01-70.00 ! 68.70 505 101,403,897 25
70.01-75.00 73.81 592 162,285,418.04
75.01-80.00 ' 7877 648 823,207,018.02
80.01-85.00 k B4.50 622 353,055,696.77
85.01-90.00 ' B9.68 643 511,380,201.97
90.01-85.00 84.75 653 168,594,348.55
95.01-100.00 59.96 662 82,193,480.30

FICO WALTV WAFICO Balance
321 - 340 j 0.00 0 0
341360 0.00 0 [
361-380 0.00 0 0
381 - 400 | 0.00 o 0
401 - 420 ! 0.00 0 0
421 - 440 0.00 0 0
441 - 460 0.00 0 [l
451 - 480 0.00 0 [}
481 - 500 73.40 500 3,510,322.600
501 - 520 73.22 510 70,508,282.79
521 - 540 75.89 531 117,836,320.64]
541560 77.91 551 142,919,883.46
561 - 580 78.34 571 148,645,808.72
581 - 600 80.72 591 227 485,668,
601 - 620 81.57 610 270,684,750.
621 - 840 8327 630 316,065,678.
641 - 650 83.19 651 335,056,438.11
661 - 680 82.81 670 281,348,681.3
681 - 700 83.40 690 207,887,881.
701-720 83.78 710 146,153,800.0:
721 - 740 83.21 730 89,835,917.
741 - 750 83.19 750 76,281,571.9
761 - 780 B4.40 770 33,162,437.9
781 - 800 82.21 783 16,265,043.1
801820 78.74 805 2,090,266.
> 820 0.00 0 0
Unknown 0.00 [+] 0

Balance with MIG

0.04-20.00 0.00 [ 3
20.01-25.00 0.00 0 0
25.01-30.00 0.00 0 [

peaacbanaaad

Per Annum Fees




30.01-35.00 0.00 0 0
35.01-40.00 0.00 0 0
40.01-45.00 0.00 o] 4]
45.01-50.00 0.00 o] 0
50.01-55.00 0.00 [ o}
55.01-60.00 . 0.00 Q [
60.01-85.00 ' 0.00 0 V]
65.01-70.00 0.00 0 [}
70.01-75.00 0.00 0 ¢}
75.01-80.00 0.00 4] o]
80.01-85.00 0.00 0 o}
85.01-90.00 0.00 ] o]
90.01-85.00 0.00 3 0
95.01-100.00 0.00 0 [¢)
WA FICO Balance
Purchase 84,30 663 1,076.548,163.29
Cash-Out/Refinancing 79.28 614 1,316,387,349.32
Refinancing 81.38 621 $2,783,240.38
Qccupancy WALTV WATFICO Balance
Qwner 81.42 634 2,299,574,182.1
investment 83.04 857 162,267,644.21
2nd Home 82.63 651 23,876.956.6
Loan Balance
<§$200,000 80.90 616 897 ,268,837.19
<3$400,000 81.52 842 1,1563,604,414.7:
<3600,000 83.28 659 383,553,811
>$600,000 79.82 661 51,291,688
Property Type WALTV WAFICO Balance
SFR 8129 631 1,815,545,550.1
PUD 82.29 834 272,152.372.2¢
CND 82.29 655 149,617,085.75
2-4 Family 8214 853 248,000,996.92]
Multi-Family (5+ units) 50,00 585 402,747.901
Documentation Type WALTV WA FICO Balance
Full | 80.73 621 1.202,364,345.9
Stated 82.38 651 1,153,168,072.48
Limited 81,54 631 130,185,334 5!
Fixed Period {Months) WA FICO Balance
1] 79.33 831 325,119,870.99
1 83.07 723 81,757,790.68
24 81.93 832 1,850,263,611.64
36 80.32 638 128,174,722.77|
120 60.00 686 402,747.90
oTl WALTV WA FICO Balance
0.00 . 402,747.904
0.01-5.00 75.18 839 2,780,943.46
5.01-10.00 ' 80.38 842 3,433,634.23%
10.01- 15.00 79.48 638 15,018,143.95
15.01 - 20.00 77.76 629 38,388,786.17]
20.01-25.00 ! 78.78 831 82,562,350.13
25.01-30.00 | 79.87 831 165,085,796.75
30.01-35.00 i 80.53 834 252,622,332.26)
35.01 - 40.00 : 81.48 637 394,597,924.67|
40.01 - 45.00 ' 82.48 839 549,220,456.96(
45.01 - 50.00 83.25 638 898,100,274.18
50.01 - 55.00 69.89 592 89,960,326.79
> 55.00 70.40 815 3,535,035.54]
Unknown 0.00 [1] -
Geographic Distribution WALTV WAFICO Balance
Alabama 596 5,068,732.86
Alaska B82.04 628 4,157,089.95
Arizona B3.57 828 40,671,764 .66
Arkansas 85.20 808 3.734.209.96
California 80.52 651 1,091,964,468.11
Colorado B3.64 636 38,995,368.5%
Connecticut 83.39 629 28,815,854 .24
Delaware 87.40 614 2,113,882.02
District of Columbia 74.90 601 8,894,002.71
Florida B1.20 613 132,761,162.00
Georgia 84.30 605 27,357,548.51
Hawail 79.80 664 41,904,647.27]
Idaho 82.99 627 7.328,913.12
Winois g2.41 624 67,920,290.691
indiana 85.52 618 22,566,192.29
lowa 85.69 611 3,391,215.88
Kansas 80.63 584 2,925,608.88
Kentucky 83.81 617 6,755,464.87|
Louisiana 83.83 599 7.194,698.43
Maine 80.29 615 9,234,648 94
Maryland 81.17 611 40,553,788.67]
Massachusetts 80.85 636 77,945,005 81
Michigan ; 83.02 619 50,055,006.04
Minnesota 83.41 625 32,196.514.53
Mississippi 84.67 581 4,282,484 2!
Missouri 83.17 602 16,796,732.57]
Montana 85.60 622 4,806,786.8%
Nebraska 83.26 €617 4,231,924.04]
Nevada 82.28 637 65,421,976.60




New Hampshire
New Jersey
New Mexico
New York
North Carciina
North Dakota
Ohio
Oklahoma
Oregon
Pennsylvania
Rhode Island
South Carolina
South Dakota
Tennessee
Texas

Utah

Vermont
Virginia
Washington
West Virginia
Wisconsin
Wyoming

81.37
82.623
84.25
82.00
85.11
87.54
86.23
84.02
8247
82.20
82.14
83.35
83.5¢
84.65
79.82
62.86
81.52
80.03
83.67
78.26
84.70
78.23

618
827
812

599

807

628

650
602
621

803
631
678

640
617
618
614

7,308,535.62
104,679,270.08
13,181,164 .61
137,653,821.87]
12,076,970.84
1,085,424 48
35,054,095.8%
7.626,041.45
30,128,644.47]
33,845,640.85
16.441,164.09
12,261,141.81
§71,51042
16,065,562.63
81,734,615.93
6,342.450.18
178.287.71
36,675,231.85
67.773,243.58
1,873,804.67|
12,188,796.49
B57,350.008




13,23 recoros
Batance: 2487175
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