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* The Collateral Term Sheets have been filed on paper pursuant to a continuing hardship
exemption from certain electronic requirements.
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rdurden Page 1 of I
Collateral Grouped by Seller
SOURCE Count Balance Percent
ACOUSTIC HOME LOANS 400 | 75,629,524 4.48
ACT MORTGAGE CAPITAL 38 5,085,974 0.30
ALLSTATE HOME LOANS Jy) 5,212,192 031
AMERIQUEST 2,726 | 416,708,350 [ 24.70
AMTRUST MORTGAGE 30 3,318,410 0.20
BAYROCK MORTGAGE 285 | 40,804,503 242
CONCORD MORTGAGE 30 2,935,989 0.17
CREDIT FLEX 111 18,073,273 1.07
DECISION ONE 2,528 | 362,027.803| 2146
ENCORE 529 | 101,866,690 6.04
FIRST HORIZON 156 | 19,110,018 113
FIRST NEVADA 194 31,614,842 1.87
GATEWAY 2 324,436 0.02
HOMEQUEST CAPITAL 51 6,326,060 0.38
KIRKWOOD FINANCIAL 1 449,666 0.03
METROPLEX INVESTMENT 12 1,573,977 0.09
MILLENJUM FUNDING GR 75 10,711,163 0.63
MORTGAGE IT 124 | 26,156,891 155
MORTGAGE STORE 43 6,162,303 0.37
PEOPLES CHOICE 2,434 | 401,825,713 |  23.82
PGNF 45 6,366,021 038
PGNF HOME LENDING 77 9,680,183 057
PINNACLE FINANCIAL 28 3,618,003 0.21
PLATINUM CAPITAL GRO 124 | 28,988,588 172
SIERRA PACIFIC 42 7,372,621 0.44
SOUTHSTAR 13 2,541,036 015
SOUTHTRUST 129 | 16,387,482 0.97
STERLING NATIONAL 72 9,554,269 0.57
STONE CREEK FUNDING 25 2,869,283 0.17
SUNSET DIRECT 132 [ 17,364,590 1.03
TRIDENT MORTGAGE ] 123,853 0.01
UNITED FINANCIAL 282 | 42,070,100 2.49
WEST STAR MORTGAGE 24 4,029,796 0.24
TOTAL 10,785 | 1,686,883,601 |  100.00

This report does not constitute a bid or offer by any person for any securily or an undertaking by any person 1o provide or accept any such bid or offer. Each investor must determine for itseff
the appropriateness of any transaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as to any security or transaction.
No assurance is given (x) as 10 the accuracy or completeness of any of the information set forth herein, or (v) that the prices indicated (i) constitute prices at which the securities listed could
have been or may be purchased or sold in any market, (i) have been confirmed by actual trades. (iii) reflect the value Bear Stearns assigns to any security while in its inventory, or (iv) take
into account the size of any position in the securities listed. Spreads between bid and offer prices may vary significantly due to market volatility or illiquidity. All prices and other informarion
relating to any security are subject to change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct fransactions in the securities



FICO CLTV

TOTAL BALANCE GWAC

6MLIBOR 991,120.00 6.9695 642  86.39
BALLOON - First Lien 883,771.58 74779 616  75.16
BALLOON - Second Lien 10,696,053.77 10.5381 658  98.68
FIXED - First Lien 287,263,884.92 71713 630 77.52
FIXED - Second Lien 34,088,756.16  10.5817 656  99.66
FIXED 10 6,579,298.24 6.9683 660  80.82
LIBOR 1/6 ARM 5,6563,301.37 6.9100 632 84.18
LIBOR 2/6 ARM 883,733,139.568 74792 608 B82.14
LIBOR 2/6 ARM IO 135,401,757.65 6.9758 643  82.34
LIBOR 3/1 ARM 362,624.07 7.7316 610  86.31
LIBOR 3/6 ARM 286,198,483.43 7.1798 617  82.25
LIBOR 3/6 ARM O 30,372,833.68 6.7722 639  81.61
LIBOR 5/6 ARM 4,573,856.32 6.8282 619 74.88
LIBOR 5/6 ARM 10 84,720.00 56000 632 80.00




GROUP | BALANCE GWAC FICO CLtV

6MLIBOR 207,920.00 6.5900 679 80.00
BALLOON - First Lien 211,760.21 7.9602 610 94.78
BALLOON - Second Lien 3,842,919.51  10.4228 666 99.14
FIXED - First Lien 131,491,429.23 7.0582 634 78.32
FIXED - Second Lien 14,538,456.36  10.4332 661 99.66
FIXED 10 1,810,000.00  6.5672 672 80.35
LIBOR 1/6 ARM 3,5610,648.51 6.6868 638 82.24
LIBOR 2/6 ARM 400,870,629.48 7.6073 605 82.86
LIBOR 2/6 ARM IO 52,937,420.41  6.8372 647 81.72
LIBOR 3/6 ARM 86,347,051.67  7.6339 606 84.92
LIBOR 3/6 ARM 10 6,596,156.36  6.8183 634 81.95
LIBOR 5/6 ARM 3,198,055.00  6.8060 619 74.72




GWAC FICO CLTV

GROUP II BALANCE

6MLIBOR 783,200.00 7.0702 632  88.08
BALLOON - First Lien 672,011.37 7.3259 618 68.98
BALLOON - Second Lien 6,853,134.26 10.6028 654  98.43
FIXED - First Lien 155,772,455.69 7.2667 627  76.85
FIXED - Second Lien 19,550,299.80 10.6922 652  99.66
FIXED IO - 4,769,298.24 7.1205 655 81.00
LIBOR 1/6 ARM 2,142,652.86 7.2756 622  87.35
LIBOR 2/6 ARM 482,862,510.10 7.3728 610  81.53
LIBOR 2/6 ARM IO 82,464,337.24 7.0648 641 82.75
LIBOR 3/1 ARM 362,624.07 7.7316 610  86.31
LIBOR 3/6 ARM 199,851,431.76 6.9836 622 81.10
LIBOR 3/6 ARM IO 23,776,678.32 6.7594 640 81.52
LIBOR 5/6 ARM 1,375,801.32 6.8800 619 7526
LIBOR 5/6 ARM 10 84,720.00 56000 632  80.00
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