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Pursuant to the requirements of the Securities Exchange Act of 1934, the Registrant has
duly caused this report to be signed on behalf of the Registrant by the undersigned thereunto duly

~ authorized.

Dated: April ¥, 2005
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By =S
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Title: Vice President
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RE: HES Page 1 of 2

Hernéndez, Belinda

From: Levine, Shira P.

Sent: Tuesday, April 26, 2005 11:13 AM
To: Hernandez, Belinda

Subject: FW: HES

Attachments: Disclaimer.ixt

From: Durden, Robert R (Exchange) [mailto:rdurden@bear.com]
Sent: Tuesday, April 26, 2005 11:09 AM

To: Kenslea, Daniel (Exchange)

Cc: Calabrese Jr., Ernest (Exchange); Levine, Shira P.

Subject: RE: HES

% Silent Secs 34.86%
CLTV on those loans with Silent Secs 98.92%

CLTV on all loans in pool including Silent Secs 89.91%

The information contained herein will be supplemented by the description of the collateral contained in
the prospectus supplement and, except in the case of the initial collateral information sheets, such
information supersedes the information in all prior collateral information sheets.
Robert R. Durden
Fixed Income
Mortgage Finance
Bear, Stearns & Co. Inc.
383 Madison Avenue
New York, NY 10179
(212) 272-5714 Tel
(212) 272-5591 Fax
From: Calabrese Jr., Emest (Exchange)
Sent: Tuesday, Apri! 26, 2005 11:01 AM
To: Durden, Robert R (Exchange)

Cc: Kenslea, Daniel (Exchange)
Subject: HES

4/26/2005




RE: HES

4/26/2005

% Silent Secs
CLTV on those loans with Silent Secs

CLTV on all loans in pool including Silent Secs

Ernie Calabrese
Managing Director
Mortgage Finance
Phone: (212) 272-9529

Rightfax: (917) 849-0383

Page 2 of 2



Hernandez, Belinda

From: Levine, Shira P.

Sent: Tuesday, April 26, 2005 11:22 AM
To: Hernandez, Belinda

Subject: FW: Standish: BSABS questions
----- Original Message-----

From: Durden, Robert R (Exchange) [mailto:rdurden@bear.com]
Sent: Tuesday, April 26, 2005 11:14 AM

To: Reese, Andy (Exchange); Lind, Keith (Exchange)

Cc: Calabrese Jr., Ernest (Excllange); Levine, Shira P.

Subject: RE: Standish: BSABS questions

2)percentage of silent seconds 34.86% / CLTV of the silents 98.92% / CLTV of the entire pool with
silent seconds 89.91%

3) verify DTI, the DTI in the term sheet looks too low relative to their prior transaction. DT is
correct

4) California - north south breakout. 11.48% NORTH, 18.39% SOUTH, 70.13 NOT IN CAL.

The information contained herein will be supplemented by the &escription of the collateral contained
in the prospectus supplement and, except in the case of the initial collateral information sheets, such
information supersedes the information in all prior collateral information sheets.

Robert R. Durden

Fixed Income

Mortgage Finance

Bear, Stearns & Co. Inc.

383 Madison Avenue

New York, NY 10179

(212) 272-5714 Tel .
(212) 272-5591 Fax

----- Original Message-----

From: Calabrese Jr., Ernest (Exchange)

Sent: Tuesday, April 26, 2005 11:06 AM

To: Reese, Andy (Exchange); Lind, Keith (Exchange); Durden, Robert R
(Exchange)

Subject: RE: Standish: BSABS questions

Expectecl Loss
S&P - 3.5%




Moocly's -5.95%

Swap info in Term Sheet
Excess Sched in term sheet

Robert will provide remainder

----- Original Message-----

From: Reese, An(ly (Exchang’e) ‘

Sent: Tuesday, April 26, 2005 11:03 AM

To: Calabrese Jr., Ernest (Exchang’e); Lin(l, Keith (Exc}lange)
. Subject: Standish: BSABS questions

1) rating agency expected lossess (per rating agency to single B level)
2)percentage of silent seconds / CLTV of the silents / CLTV of the
entire pool with silent seconds 3) verify DTI, the DTI in the term sheet
looks too low relative to their prior transactions 4) California - north
south breakout. 5) find out about the swap in the deal (where is the
strike and how is the notional balance sized). 6) excess spread table

to forward and static LIBOR.

thanks , Ali

If this email is a trade recap, this is for your information only and is
Being provicled at your request; it is not a confirmation. An official
confirmation (the "Official Confirmation") will follow. In the event of
any cliscrepancy, of whatever kind, between the terms of this
notification and the terms of the Official Confirmation, the terms of
the Official Confirmation will prevail. We are not responsible for any
use to which this information is put. Please check the above details and
notify Bear Stearns of any discrepancies immediately.

Hkokk AR KKK ok

Bear Stearns is not responsil)le for any recommendation, solicitation,
offer or agreement or any information about any transaction, customer

account or account activity contained in this communication.
ok ook sk dok ok ok sksk sk ok ko %k **




Hernandez, Belinda

From: Levine, Shira P.

Sent: Tuesday, April 26, 2005 11:24 AM

To: Hernandez, Belinda

Subject: FW: PETER - COUPLE OF QUESTIONS ON THIS BSABS DEAL: FOR DOC TYP
Attachments: ‘ HES{FULL_DOCS}.pdf; Disclaimer.txt

T

HES{FULL_DOCS Disclaimer.txt
}.pdf (98 KB) (416 B)

----- Original Message-----

From: Durden, Robert R (Exchange) [mailto:rdurden@bear.com)

Sent: Tuesclay, April 26, 2005 11:20 AM

To: Brunell, Peter (Exchange)

Cec: Calabrese Jr., Ernest (Exchange); Levine, Shira P.

Subject: RE: PETER - COUPLE OF QUESTIONS ON THIS BSABS DEAL: FOR DOC TYP

PETER - COUPLE OF QUESTIONS ON THIS BSABS DEAL: FOR DOC TYPE, WHAT DOES
'FULL/ALTERNATIVE' MEAN? Full Alternative means we received 11

- 24 months of income verification and asset verification.
CAN WE GET A BREAKDOWN ON THE FULL % ONLY? Attached.

AND CAN YOU GET SILENT 2NDs % 34.86%
CLTV INCLUDING SILENT 2NDs?  89.91%

The information contained herein will be supp]emente(l ]3y the c].escription of the collateral contained
in the prospectus supplement and, except in the case of the initial collateral information sheets, such
information Supersedes the information in all prior collateral information sheets.

Ro}sert R. Durden

Fixed Income

Mortgage Finance

Bear, Stearns & Co. Inc.
383 Madison Avenue
New York, NY 10179
(212) 272-5714 Tel
(212) 272-5591 Fax

----- Original Message-----

From: Calabrese Jr., Ernest (Exchange)
Sent: Tuesday, April 26, 2005 11:06 AM
To: Durden, Robert R (Exchange)




Subject: FW: PETER - COUPLE OF QUESTIONS ON THIS BSABS_DEAL: FOR DOC TYP

----- Original Message-----

From: PETER BRUNELL, BEAR, STEARNS & CO. [mailto:BRUN@lalooml)erg’.net]
Sent: Tuesday, April 26, 2005 10:52 AM

To: Calabrese Jr., Ernest (Exchange)

Subject: PETER - COUPLE OF QUESTIONS ON THIS BSABS DEAL: FOR DOC TYP

PETER - COUPLE OF QUESTIONS ON THIS BSABS DEAL: FOR DOC TYPE, WHAT DOES
'FULL/ALTERNATIVE' MEAN? CAN WE GET A BREAKDOWN ON THE FULL % ONLY?
AND CAN YOU GET SILENT 2NDs % & CLTV INCLUDING SILENT 2NDs? THANKS, JG

If this email is a trade recap, this is for your information only and is l)eing provided at your request; it
is not a confirmation. An official confirmation (the "Official Confirmation") will follow. In the event
of any discrepancy, of whatever kind, between the terms of this notification and the terms of the
Official Confirmation, the terms of the Official Confirmation will prevail. We are not responsible for
any use to which this information is put. Please check the above details and notify Bear Stearns of any
discrepancies immediately.
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Other ARM § Other ARM %

MH Stratification:

Fixed$ Fixed % 2/28% 2/128% 3278 3127 % 5/25$ 5125 %

Below 70.01] 8,981,319 | 2260 25,906,149 | 65.19 2,780.488 | 7.00 | { 1514617 | 3.81 558,022
70.0110 75| 2398467 | 1011 18816735 | 7931 1625122 | 7.69 201271 | 065 482,49
75.01 to 80| 14,666,366 | 6.8 201,885,816 | B4.85 17,774,825 | 7.47 || 3332800 | 140 262,534 012
£0.01 to 85, 5,451,779 16.00 40,838,959 7480 6,959,705 12.78 1,275,056 234 o 0.00
85.01 to 80 6,815,636 894 58,360,877 76.52 10,148,120 | 13.31 786,094 1063 158,597 021
90.01 10 95 6,146,871 | 12.07 35,496,267 | 6067 7530877 | 1480{] 457,703 | 020 1,307,311 257
95.01 to 100 14,704,643 | 3155 24,259,166 52.06 7,266,805 15.64 265,907 0.57 84,950 0.18 Silent Seconds Stratification:
100.01 plus
below 550 4,113,179 8.45 37,323,743 76.70 6,664,511 13.7¢ 0 0.00 558,822 115
550 to 574 6158918 | 14.21 30,680,773 | 7078 6,172,720 | 14.24 | 332985 | 077 0 0.00
575 to 589 6,584,005 1031 50,522,512 7908 6,188,839 9.69 288,637 0.45 299,955 047
600 to 624 1917672 | 0.07 66,204,552 | 7581 10,989,879 | 12.56 | | 1429968 | 154 788,627 090 2nd Lien Stratification:
62510 649 10277436 | 10.23 78018804 | 77.66 10,513,621 | 1047 | 1150908 | 115 495,575 049
650 t0 674 8116732 | 1023 62418136 | 7863 7008075 | 853 || 1836441 | 231 [ 000 % Pool Balance 262
675 to 699 620,729 | 1365 35120355 | 78.90 2,627,189 | 575 955637 | 209 731,730 1.60 Ave. FICO 670
700 plus. 9,763,707 16.00 45,274,094 74.19 4,150,107 5.80 1,839,589 3.01 [s] % Full Docs 33.14
fProperty Type: | LTV Above 90 Stratification:
Single-Family 42,358,971 11.55 276,534,799 | 75.41 42,062,281 11.47 4,907,165 1.34 858,777 23 Total Balance 84,862,786.06,
PUD 8073.405 | 10.47 60,783,893 | 7653 7720852 | 973 || 1818970 | 229 1,017,245 1.26 % Pool Batance 5129
Condo. 1722979 | 6.82 21310061 | saso | 1916678 | 7.58 103,992 | 0.41 225,69 089 Ave. FICO. 646
24 Family Det. 7009726 | 12.02 46934216 | 80.a7 2,606,129 | 4.47 | | 1,003,320 | .72 772,992 133 Ave. LTV 96.68
House| % Fuft Docs 64.53
Purchase 2275533 | 911 202,003,209 | 80.89 20877628 | 6.36 | [ 2531181 | 101 1,568,635 .63
Refinance ratefterm 8,302,539 | 2005 26,298,021 4006182 | 1034 [} 802417 | 200 123,399 0.t .
; Cash Out Refi (COF) Below 70.01 LTV}.... | 6,152,350 | 1922 22,295,707 1915406 | 5.98 || 1087645 | 240 [ 558,822 175
- - COF with LTV 70.01 to 75} =~| 1,643,682 | 877 [=] 15402.151 1142622 | 699 |-{ 79950 | 043 482,49 257
- COF with LTV 75.01 10 80| 7420779 | 10.29 || 57,838,804 5784373 | 801 [ 1,166,341 | 181 0 000
3 COF with LTV 80.01 to 85}.... °{ 3,560,082 9.08 |- 28,967,548 5,669,064 14.48 |7 243 0 0.09
- COF with LTV "85.01to 80} .- 3,904,900 824 [ 35,433,542 7,415,425 15.66 129 | 0 0.00
COF with LTV 90.01¢t0 95[" [ 2408965 | 1261 [-| 11,189,239 5024975 | 26.31 175 |- 141,357 074
g COF with LTV 95.01 to 100; " 3,007 441 2549 6,134,748 & 2.389.267 2025 |+

COF with LTV 100.01 plus}!
S SRR LR

Qccupancy Status:

T5.335.364

Owner Occupied ;i 51,903,322 98,265275 TAAT 441
6,843,923 5,836,173 2,498,002 1,427,268
213543 0 0

AR

u.u&u.aho N 318424 284

6,533,750

17,049,524 38724917 | &184 | 4] 5903381 | 957 277,319 044
11,661,729 | 13.40 63,498,019 | 7208 [ 7] 10442920 | 12.00 392,670 045
6099105 | 771 |4 60697989 | 7671 [£] 10,792,150 | 13.64 475361 0.80 :
11444345 | 540 | 176730425 | 8332 [/} 19,921,206 | 939 | 213,042 0,10
1765883 | 4.05 35,625,166 | 81.67 4403962 | 10.16 957,496 226 E
4 3316864 | 1462 16,542,766 | 7282 |2 1742800 | 788 558,822 246 W

1,293,883 | 11.36 9,400,547 | 8250 [ 700000 | 613 0 0.00 i ‘
44999359 | 873 |~| 405505525 | 7886 || 54314941 | 1054 F] 7,833,456 | 152 | 2,874,709 058 N S
345,027 | 100.00 0 0.00 0 3.00 0 0.00 o 0.00 :
1563411 | 9824 27,954 178 0 6.00 0 0.00 0 0.00 :
52,124 | 100.00 0 0.00 0 0.00 0 0.00 0 0.00
12,168,077 | 9976 29,490 €24 0 8,00 0 0.00 0 0.00

10 Years 37083 | 10000 0 0.00 0 900 [\ 6.00 0 0.00

Other

- - Full Documentation |- - | 32,919,041

202,626,269 31,614,811

t kmited Documentation 1,596,296 5,230,047 565,339 5
Stated Docs with LTV 'balow 70 4,498,470 15,920,446 1332317 559 |1} 1514617 558,822
- Stated Docs with LTV 70.01 to 75} 618,851 10,538,813 1,108,352 B85 |7 121,321 [}
“]” -~ — Stated Docs with LTV 75.01to 80[: 5,899,853 113,922,622 9,691,044 741 |5] 1,219,538 127.914
sif. .- .. Stated Docs with LTV. 80.01to 85 1,506,506 16,606,222 1,659,518 2,39 17 [ 0
Stated Docs with LTV 85.01 to 90 1,768,181 19,918,417 4,683,334 17.53 185,866 158,597
5 ‘Stated Docs with LTV 80.01 to 95 = | 1,995,663 =t 17,101,028 2,188,838 969 . 1] 1,307,311
- 77T T Statéd Docs with £ETV 95.0110.1004- - 7 8,362,100 B 3,701,086 1,571,389 1153 | 0 o
| "Stated Docs with LTV above 100:01] ™~ b .
" - 45,264 475 405,562,969 54,314,841
Sccond Ligns with LTV ¢ 805647.92 i o ]
Second Liens with LTV 8: 409,245 [} o
Second Liens with LTV 9 1,841,381 0 ]
Second Liens with LTV 985,01 to 100 10,844,332 0 0
Second Liens with LTV 2bove 100.01
Interest Only X
% of Mortgage Type 5.030,014.84] 254 163,003.592.77] 8224 | [26.943.522.43] 1359 [2,752,843.65] 1.39 475,000.00 0.24
Ave_FICO| 703 648 630 676 691
Ave. LTV 82.86 81.49 86.60 83.07 95.00
% Stated Docs! 166 46.98 540 ¢33 0.23

% Full Dacs 0.60 - 34.20 8.19 1.05 0.00 .
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Collateral Grouped by Product Type
Pctof Witd Avg Wtd Avg Witd Avg | Wtd Avg Wtd Avg Wied Avg | Wed Avg | Wid Avg
PRODUCT Count n:ﬂﬂm wp | overall | CURRENT | CURRENT oEM.W? STATED | STATED | Wid Avg i_“wmwn ﬁ.MM_Mm LOAN M%SWM widAvg | mNIT PER | GROSS | Wid Avg
BALANCE | CURRENT [ GROSS NET BALANCE | ORIGINAL | REM AGE | cone | ramio | TO LTy | MARGIN | RATE | RATE | LIFE | ROLL
BALANCE | coupon | couron TERM TERM VALUE CAP CAP CAP
6MLIBOR 1 84,950.07 0.09 8.65000 814430 | 8500000 360 358 2 616 28.30| 100.06] 100.00] 7.15000 | 1.00000 | 1.00000 | 6.00000 4
FIXED 180 | 12,775.354.74 13.32 8.41847 791277 | 7106151 335 334 2 611 38.12 7016 8495 | 0.00000 | 0.00000 | ©0.00000 | 0.00000 0
LIBOR 2/6 ARM 533 | 67.873,445.20 70.76 733754 683184 |  127,507.40 360 358 2 631 41.51 8535 88.73 | 578896 | 296989 | 100152 5.98823 22
LIBOR 2/6 ARM 10 46 | 9,345,757.09 9.74 6.58723 608153 | 203,260.05 360 358 2 669 41.77 86.16 9258 | 5.13559 | 298228 | 1.00000 | 6.02548 2
LIBOR 3/6 ARM 24 | 2474,181.15 258 7.28237 677667 | 10321592 360 358 2 635 40.47 83.29 88.67 | 562801 | 297512 | 1.00000 | 6.00000 34
LIBOR 3/6 ARM 10 21 347,599.99 0.36 6.68481 6.17911 | 173,300.00 360 358 2 671 44.20 8570 |  100.00 | 540000 | 3.00000 | 1.00000 | 6.00000 34
LIBOR 5/6 ARM 13| 2,142,122.76 2.23 6.91944 641374 | 16492731 360 358 2 637 39.19 78.74 84.69 | 531572 279411 | 1.00000 | 6.00000 53
LIBOR 5/6 ARM IO 5| 871,851.65 091 6.44023 593453 | 174,384.80 360 358 2 669 38.94 82.79 9350 | 494023 | 300000 | 1.00000 | 6.00000 58
TOTAL 804 | 95,915,262.65 100.00 7.38828 6.88258 | 119,438.11 357 355 2 631 4098 83.19 88.61 | 5.68940 | 296534 | 1.00124| 599315 24
Collateral Greuped by Current Balance
Pctof Wtd Avg Wtd Avg | Wtd Avg Wtd Avg
Tetal Avg Witd Avg | Wtd Avg
CURRENT BALANCE | Count | CURRENT | °verall | CURRENT | CURRENT | STATED \ Wi Avg { pppny | YOAN | compo | Fico
BALANCE | CURRENT | GROSS NET REM AGE | b ncE | TO v | score
BALANCE | COUPON | COUPON | TERM VALUE
000- 49,999.99 148 | 5,190,797.34 5.41 8.6750 8.1693 333 3| 3507296 63.85 82.99 613
50,000.00 - 99,999.99 306 | 22,608.489.43 23.57 7.7311 7.2254 352 2] 7388395 81.80 87.70 616
100,000.00- 149999.99 | _ 178 | 21,797,985.91 22.73 73229 6.8172 355 2| 122,460.60 84.73 $9.02 628
150,00000 - 199,999.99 66 | 11,253,779.26 11.73 7.4225 6.9168 355 2| 17051181 86.42 90.33 639
200,000.00 - 249,999.99 35 | 7.950,861.12 8.29 6.7360 6.2303 358 2| 227,167.46 34.68 89.63 647
250,000.00 - 299,999.99 18 | 4,860,175.20 5.07 7.0352 6.5295 358 2 | 270009.73 79.34 89.62 633
300,000.00 - 349,999.99 18| 5,709,948.80 595 73667 6.8610 358 2] 317,21938 38.04 89.99 656
350,000.00 - 399,999.99 8] 2958981.14 3.08 7.0588 6.5531 358 2] 36987264 85.19 88.86 649
400,000.00 - 449,999.99 12| 5,108614.55 533 6.8362 6.3305 358 2| 42571788 §4.97 90.87 648
450,000.00 - 499,999.99 3] 1,442,582.44 1.50 6.7697 6.2640 358 2| 48086081 71.23 82.42 603
500,000.00 - 549,999.99 3| 1,567,298 68 163]. 6829 6.3239 358 2| 52243289 92.38 92.38 675
550,000.00 - 599,999.99 4| 2256211.39 235 7.6631 7.1574 358 2| 56405285 85.09 85.09 651
600,000.00 - 649,999.99 4] 251001118 262 6.9298 6.4241 358 2| 627,527.79 9115 91.15 667
650,000.00 - 699,999.99 1| 69942621 0.73 7.0000 6.4943 358 2| 69942621 7178 7178 581
TOTAL 804 | 95,915,262.65 100.00 7.3883 6.8826 355 2| 119,297:59 $3.19 $5.61 632
Collateral Grouped by Current Gross Coupon -
. ’ - Pctof -| WtdAvg |- Wtd Avg. | Wid Avg'} .. . Min Max - - . Witd Avg Foas
'CURRENT GROSS COUPON | Count ocﬂa._“w‘.zq; overall | CURRENT | CURRENT | STATED | Wid Avg | CURRENT | CURRENT nc_wmmzq Loan ,M.Mwﬁm e,.m“_oﬂn
e T paLaNc | CURRENT.| ~GROSS ). i NET |- REM | AGE: | GROSS | GROSS Jp, . ncg| T0 | yrv | score
S L ; "% I BALANCE | COUPON: | 'COUPON |- TERM |- . { COUPON. | COUPON..{ "~ U VALUE | e
4750~ 4.999 1 78,209 0.08 4.9500 4.4443 358 2 4.9500 4.9500 78,209 80.00 | 100.00 654
5.000- 5249 3 574,119 0.60 5.0681 4.5624 358 2 5.0000 52000 191,373 7731 86.63 685
5250. 5499 3 355,747 037 53217 4.8160 358 2 5.2500 52000 118,582 80.00 89.49 662
5.500- 5749 2 350,920 037 55649 5.0592 358 2 5.5000 5.6000 175,460 83.51 96.49 722
5.750- 5999 20| 3080924 321 5.8872 53815 358 2 5.7500 5.9900 154,046 50.52 89.85 632
6.000- 6249 34| 5780206 6.03 6.0914 5.5857 358 2 6.0000 6.2300 170,006 80.14 9032 649
6250- 6499 34| 5202212 542 63352 5.8295 355 2 6.2500 6.4800 153,008 82.63 9113 642
6.500- 6.749 68 | 12,868,950 1342 6.5660 6.0603 358 2 6.5000 6.7000 189,249 85.38 91.60 664

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself 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 to the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or soid in any warke:, (i} kave been confirmed by octual trades, (i) reflect the value Bear Stearns assigns to any security
while in its inventory, or (iv) lake 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. Al prices and other information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of

cnlhnnnsiaitian ae thonio afilintnn




Bear, Stearns & Co. Inc. BSABS 2005-HES AAHM‘H, zowwﬂn»}ﬂmw %%MMMM\NWQ%%

rdurden Page 2 of 7

Collateral Grouped by Current Gross Coupon
Total Petof Wtd Avg Wtd Avg | Wtd Avg Min Zmu, Ave Wid Avg Wid Avg | Wid Avg
CURRENT GROSS COUPON | Count | CURRENT overall | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT [ CURRENT |\ poo | LOAN | 0 L0 oo
saLANCE | CURRENT | GROSS NET REM AGE GROSS GROSS | 0 NCE TO v | score
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
6.750 - 6.999 710 11,478,632 11.97 6.8504 6.3447 357 2 6.7500 6.9900 161,671 83.76 86.76 636
7.000- 7.249 61 8,343,080 8.70 7.0764 6.5707 352 2 7.0000 7.2250 136,772 82.33 84.96 618
7.250 - 7499 68 7,322,141 7.63 7.3556 6.8499 356 2 7.2500 7.4500 107,679 82.62 86.29 621
7.500- 7.749 79 8,377,155 3.73 7.5743 7.0686 352 2 7.5000 7.7250 106,040 85.43 86.87 613
7.750- 1999 69 7,124,692 743 7.8324 7.3267 354 2 7.7500 7.5900 103,256 86.14 87.11 619
8.000 - 8.249 62 5,383,457 5.61 8.1051 7.5994 351 2 8.0000 8.2400 86,830 84.44 84.85 614
8.250- 8.499 40 3,303,154 344 83192 7.8135 353 2 £.2500 8.4500 82,579 86.35 86.60 597
8.500 - 8.749 45 5,805,442 6.05 8.5777 8.0720 355 2 8.5000 8.7000 129,010 9215 92.54 634
8.750 - 8.999 38 3,542,695 3.69 8.8212 8.3155 358 2 8.7500 8.9900 93,229 89.07 90.77 627 |
9,000 - 9.249 16 2,320,444 242 9.0544 8.5487 350 2 9.0000 9.2000 145,028 83.62 93.18 645
9.250- 9.499 17 1,233,651 1.29 9.3418 8.8361 336 2 9.2500 9.4500 72,568 78.87 88.17 603
9.500- 9.749 16 1,105,281 1.15 9.5951 9.0894 344 2 9.5000 9.7000 69,080 78.68 91.15 627
9.750 - 9.999 4 160,585 017 9.8589 9.3532 321 2 9.7500 9.9500 40,146 40.76 93.76 646
10.000- 10.249 9 508,914 0.53 10.1084 9.6027 334 2 10.0000 10.2000 56,546 46.11 92.71 652
10250 - 10.499 11 335,568 035 10.3359 9.8302 324 2 10.2500 10.4900 30,506 35.55 90.86 614
10.500 - 10.749 2 98,583 0.10 10.5221 100164 359 1 10.5000 10.5500 49,291 20.00 100.00 652
10.750 - 10.999 11 460,063 0.48 10.8196 10.3139 358 2 10.7500 10.9000 41,824 36.12 88.11 641
11.000- 11.249 3 110,284 0.11 11.0326 10.5269 358 2 11.0000 11,1500 36,761 17.64 96.55 655
11.250- 11.499 3 217,339 0.23 11.3142 10.8085 359 1 11.2500 113500 72,446 54.01 93.10 692
11.500- 11.749 6 187,413 0.20 11.5441 11.0384 358 2 15.5000 11.6000 31,236 15.00 95.00 687
11.750 - 11.999 2 36,810 0.04 11.8386 11.3329 179 1 11.7500 11.9000 18,405 15.00 95.00 651
12.250 - 12.499 2 57,710 0.06 12.3435 11.8378 358 2 12.2500 12.4000 28,855 15.00 95.00 641
12.500- 12.749 1 18,288 0.02 12.6000 12.0943 358 2 12.6000 12.6000 18,288 15.00 95.00 668
12.750 - 12.999 2 76,035 0.08 12,7962 12.2905 359 1 12.7500 12,9500 38,018 15.00 95.00 625
13.000 - 13.249 1 16,500 0.02 13.1000 12.5943 359 1 13.1000 13.1000 16,500 10.00 95.00 659
TOTAL 804 | 95915263 100.00 7.3883 6.8826 355 2 4.9500 13.1000 119,298 83.19 88.61 632
Collateral Grouped by Original Loan-te-Value Ratio
Total Pct of Wtd Avg Wtd Avg | Wid Avg Ave Wtd Avg Wtd Avg | Wed Avg
LOAN FO VALUE | Count | CurgEn | Overall | CURRENT | CURRENT | STATED | Wtd Avg | opppny | “OAN | comBo | FicO
BALANCE | CURRENT GROSS NET REM AGE | i ancE| TP LTV SCORE
- . . - BALANCE | COUPON | COUPON | TERM VALUE
0.01 - 50.60 73] 2,985.617.12 3.11 9.73051 9.22481 332 21 40,898.86 22.24 83.48 645
50.01 - 55.00 3 550,285.50 0.57 7.66234 7.15664 320 2| 68,785.69 54.09 54.09 605
55.01 - 60.00 5 279,753.23 0.29 7.33269 6.82699 358 2] 5595065 56.76 56.76 572
60.01 - 65.00 151 2,513,162.65 2.62 7.23827 6.73257 346 2] 167,544.18 64.00 64.00 594
65.01 - 70.00 18| 2,088,530.58 2.18 7.51807 7.01237 345 3| 116,029.48 69.03 69.03 585
7001~ 75.00 58| 6,507,303.97 6.78 7.48540 6.97970 353 3] 112,194.90 74.13 75.30 592
i 7501 - 86.00 267 | 32,482,431.55 33.87 6.87370 6.36800 355 2] 121,657.05 79.77 89.19 629
80.01 - 85.00 81| 9,545,596.02 9.95 7.29034 6.78464 356 21 117,846.86 84.59 85.11 610
85.01 - 90.00 102 | 13,339,009.98 13.91 7.19202 6.68632 358 21 130,774.61 89.70 91.04 634
90.01 - 95.00 102 { 14,340,105.94 14.95 8.04998 7.54428 357 2| 140589.27 94.80 94.80 660
95.01 - 100.00 75 | 11,283,466.11 11.76 7.66520 7.15950 358 2| 15044621 99.74 99.74 665
TOTAL 804 | 95,915,262.65 100.00 7.38828 6.88258 355 2| 119,297.59 83.19 88.61 632

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, excepl in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and acc ing considerations, and no rec dation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased o sold in any market, (ii) 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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Original Combined Loan-to_Value Ratio
Total Pet of Oc—w\_.ﬂa Ave Wi >,<M T Wid Avg d Avg c”.“”hn Witd Avg | Wtd Avg
COMBO LTV | Count | CURRENT nhwﬂmﬁq nz.%mq ncumw mﬂwﬂc iw aﬂé CURRENT | " | COMBO | FICO
BALANCE | 4 \LANCE | coupon | couron | TERM BALANCE | | |y | LTV | SCORE
0.00- 50.00 13| 669,644.05 0.70 7.43045 6.92475 323 71 S1,511.08 a134 4134 569
50.01 - 55.00 8| 55028550 0.57 766234 7.15664 320 7| 68,78569 54.09 54.09 605
55.01 - 60.00 5| 279.753.23 029 | 733269 6.82699 358 7| 5595065 56.76 5676 572
60.01 - 65.00 15| 2.513,16265 262 7.23827 6.73257 346 2] 167,544,138 64.00 64.00 594
65.01 - 70.00 18| 2,086,530.58 218 7.51807 701237 345 3| 11602943 69.03 69.03 385
7001~ 75.00 53| 6.106,541.47 637 747233 6.96653 353 3| 11521776 74.08 72.08 588
7501~ 80.00 | 151 | 15,869,431.30 16.55 7.24952 6.74382 351 30 10509557 79.39 79.54 607
$0.01- 8500 80| 9.197,949.03 9,59 737613 6.87043 356 7| 11497436 82,65 84.58 604
85.01- 90.00 94 | 12,349,406.30 12.88 720533 6.69963 357 2| 131,376.66 88.97 £9.68 629
90.01- 9500 | 161 | 20,062.16136 2092 7.89846 739276 357 2] 12460970 8782 94.84 660
95.01- 10000 | 206 | 26,228397.18 2735 7.15067 6.64497 357 2| 12732232 86.53 99.79 659
TOTAL 804 | 95,915262.65 100.00 738828 6.88258 355 2| 119,297.59 83.19 88.61 632
Collateral Grouped by Fico Score
Total .a:.”_ Avg W M‘MA smn AVE | \wed Avg | wid Avg
FICO SCORE | Count | CURRENT nmﬂmmza CURRENT nmwﬂmm wwz comBO | FICO
BAUANCE | o0y ance | BAYANCE | coupon | varue | TV SCORE
520~ 539 331 3.471,591.19 331|  96,108.82 8.21499 76.17 76.60 530
540~ 559 69| 6.225485.14 649 9022442 7.78460 7429 74.29 551
360~ 579 67| 626380521 653 | 9348963 7.55030 7945 79.60 569
580~ 599 115 | 12.620439.63 13.16 | 109,742.95 7.15046 82.23 $3.89 589
§00- 619 115 | 15,199,693.59 1585 | 132,171.25 741050 84.52 86.29 609
620- 639 101 | 12,070,327.17 1258 | 119,508.19 740171 83.62 9047 629
640- 659 102 | 12,415,707.33 1294 | 12172263 7.29583 84.16 92.86 649
660- 619 80 | 10,025,257.71 1045 | 12531502 7.59596 84.95 92.60 668
680- 699 48| 641833563 669 | 13371533 738454 8727 94.55 689
700- 719 25| 3.560,544.47 371 | 14242178 7.10656 87.76 9376 709
720- 739 15| 2,100,32951 219 | 140021.99 664648 8241 9150 731
740~ 759 12| 2,416,15642 2.52| 172,582.60 6.92586 80.99 9425 751
760 719 11| 1,650,037.19 1.72| 150,803.38 7.17490 94.08 95.45 768
780~ 799 9| 1,777,552.11 185 | 197,505.79 70719 8592 95.61 784
TOTAL 804 | 95,915,262.65 100.00 | 119,297.59 738828 83.19 88.61 632
Collateral Grouped by Property Type °
U et | Feter -
PROPTYPE | Count | CURRENT nmwﬂm___ﬁ
) o[ BALANCE ) 5\ LANCE
2.4 Family 103 | 16.385,738.53 17.08
Condomini 22| 2,098,637.03 219
PUD 86 | 15,266,461.63 1592
Single Family | 593 | 62,164.42546 5431
TOTAL 804 | 95,915,262.65 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself 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 to the accuracy or completeness of any of the information set
forth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or soid in any market, (i) have been confirmed by actual trades, (ifi) 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 information 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 covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Occupancy Type
Pctof
Total overall
OCCTYPE Count | CURRENT |\ \oon
BALANCE | o NCE
Investor 203 | 18,287,869.00 19.07
Owner Occupied 599 | 77,509,097.70 80.81
Second Home 2 118,295.95 0.12
TOTAL 804 | 95,915,262.65 100.00
Collateral Grouped by Documentation Typg
f
Total .HM “:
DOCTYPE | Count | CURRENT nczmmzq
BALANCE
BALANCE
Full/Altemative 532 | 55,528,527.15 57.89
Limited 17| 1,475,697.14 1.54
Stated Income 255 | 38,911,038.36 40.57
TOTAL 804 | 95,915,262.65 100.00
Collateral Grouped by Back Ratio (DTI)
-1 P Wid A wid A
- Total e<2..M“._ TUUAvg T c cw WH‘M.—, LO 2“@” Wid Avg- | Wid Avg
BACK RATIO | Count | CURRENT c cza_wm N1 | CURRENT CROSS TO COMBO | BACK
B E LTV RATY
BALANCE BALANCE | PALANCE | coupon | vaLUE o
5.01-10.00 2 155,260.50 0.16 | 77,630.25 7.95464 75.74 75.74 9.48
10.01 - 15.00 7] 48465205 0.51 69,236.01 8.18672 81.83 81.83 12.92
15.01 - 20.00 22 | 149751146 1.56 | 68,068.70 7.56710 76.85 83.67 18.26
20.01 - 25.00 36 3,764,194.67 392 | 104,560.96 7.43202 79.63 81.29 2287
- 25.01 - 30.00 55 ] 4,747,880.77 495 ] 86325.10 7.53288 82.93 85.08 27.86
30.01 - 35.00 97 | 10,266,496.47 1070 | 105,840.17 7.37423 81.19 83.93 32.87
35.01 - 40.00 127 | 14,783,893.08 1541 | 116,408.61 7.42064 83.03 88.84 37.80
40.01 - 45.00 186 | 23,925,976.06 2454 | 12863428 733224 83.06 9035 | 42.54
45.01 - 50.00 228 [ 30,528,350.20 3183 | 133,896.27 7.41532 85.38 89.89 47.97
50.0) - 55.00 44§ 5761,047.39 601 | 130,932.90 7.14314 80.66 92.19 51.90
TOTAL 804 | 95,915,262.65 100.00 | 119,297.59 7.38828 83.19 88.61 40.98
Oc:»?..w_ O:Ecm._ 5\ Loan Purpose
i Petof-
e LR e Tetal =<Mn“.._=
ro>z E::v “ |"Count- :n:zzmzq
S " | BALANCE CURRENT
SR 1 ) BALANCE
Cash Out Refinance 408 | 47,612,810.40 49.64
Purchase 317 | 38,209,264.49 39.84
Rate/Term Refinance 79 | 10,093,1872.76 10.52
TOTAL 804 | 95,915,262.65 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case aof the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
trangaction in securities, including any related legal, tax and acc ing considerations, and no r dation is made herein as to any security or transaction. No assurance is given (x) as (o the accuracy or compleleness of any of the information set
Sforth herein, or (v} that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased ov 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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Lien

Total Pet c“. Avg Ocnw\”z\mm.—, Wtd Avg | Witd Avg
LIEN Count | CURRENT ohﬂﬂqu CURRENT | 0 " | COMBO | FICO
BALANCE | -0 " | BALANCE | 000 | LTV | SCORE
Ficst Lien 744 | 93,599.289.58 9759 | 125.805.50 731387 88.43 632
Second Lien 60| 231597307 241| 3859955 1039555 95.67 668
TOTAL 804 } 95,915,262.65 100.00 119,297.59 7.38818 88.61 632
Collateral Grouped by Balloon Flag
Total Petof
BALLOON | Count | CURRENT omﬁﬂrq
BALANCE | -0 o
No 804 | 95,915,262.65 100.00
TOTAL 804 | 95,915,262.65 100.00
Collateral Grouped by Prepay Penalty
Pctof
PREPAY Total averall
PP pESC | O™ MMMMMMM CURRENT
, X - PALATNEE 1 BALANCE-
No 316 | 35,763,426.27 37.29
No PP 316 | 35.763,426.27 3729
Yes 488 | 60,151,836.33 6271
1Y PP 14| 3.642,78158 3.80
2.5Y PP Y| 229.768.05 024
2Y PP 347 { 45,132,819.95 47.05
3Y PP 124 | 10,990,283.67 11.46
6M PP 2] 156,183.13 0.16
TOTAL 804 | 95,915,262.65 100.00
Colldteral Grouped by Geographic Distriblution
Total Pctof
STATE | Count | currenT | _°véred
| 7 | mavance | SURRENT
BALANCE |
AZ 13| 2,154,72408 2.25
CA 33| 11,561,893.12 12.05
[0 25| 4.934,60188 514
T i 92.992.47 0.10
FL 49| 5939.588.67 5.19
GA 34| 3.844.993.50 401
D 1 94,496.92 0.10
i 39| 510690187 532
N 36| 2,059,205.50 215
KS 2] 156,183.13 0.16
KY 17| 146530581 153

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself 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 0 the accuracy or completeness of any of the information set
forth herein, or (y) 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 Rear Stearns assigns to any security
while in its inventory, or (iv) 1ake 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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collqteral Grouped by Geographic Distribution
Pct of
Total erall
STATE | Count | CURRENT nuwﬂmza
BALANCE [ - NCE
LA 9| 1,189,212.59 1.24
MD 11| 1,442,59035 1.50
Mi 40 | 3,940,771.58 4.11
MN 2] 464073.47 0.48
MO 27 [ 2.917,440.56 3.04
NC 62| 6,012,466.63 6.27
NI 14| 2,649.914.57 2.76
NM 1 72,715.98 0.08
NV 10 1,927,20261 2.01
NY 12| 3,323,382.07 3.46
OH 93 | 8,529,432.96 8.89
OK 29 | 1,893,449.52 1.97
OR 8| 982,08849 1.02
PA 45| 3,631,57048 3.79
SC 13| 1,29821002 1.35
TN 26 | 2,397,085.75 2.50
X 110 | 10,807,341.75 11.27
UT 7] 727.959.64 0.76
VA 23| 3,589,051.67 3.74
WA 2| 31757256 0.33
wI 4] 229,429.04 0.24
WV 2 161,413.41 0.17
TOTAL 804 | 95,915,262.65 100.00
Collateral Grouped by Margin
Pct of
Total
AMTYPE overall
MARGIN Count MMMM”MM CURRENT
BALANCE
ARMS 624 | 83,139,907.91 86.68
2.500- 2.999 1 400,500.81 0.42
3.000- 3.499 14] 2,521227.78 263
3.500- 3.999 s 867.943.28 0.950
4.000- 4.499 21| 3,134,38691 3.27
4.500- 4.999 591 9,430347.19 9.83
5000- 5499 122 { 21,503,591.47 2242
5.500-  5.999 104 | 13,404 569.12 13.98
6.000- 6.499 127 | 14,594,748.97 1522
6.500- 6.999 79{ 713126272 7.43
7.000- 7.499 56 | 6,256,890.58 6.52
7.500- 7999 23| 2.895127.54 3.02
8.000- 8.499 9| 642,790.08 0.67
8.500- 8.999 2 189,252.33 0.20
9.000- 9.499 1 56,119.13 0.06
9.500- 9.999 1 111,150.00 0.12

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
Iransaction in securities, ..:n:i..:% 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 fo the accuracy or completeness of any of the information set
Jorth herein, or {y} thai the prices indicated (i} constitute prices ai which the securities listed could have been or may be purchased or sold in any market, (i} have becn 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 significanily due to market volatility or illiquidity. All prices and other information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Margin
Pet of
Total
AM TYPE overall
MARGIN Count MMHM”MM CURRENT
BALANCE
FIXED 180 | 12,775,354.74 1332
0.000- 0.499 180 | 12,775,354.74 1332
TOTAL 804 | 95,915,262.65 100.00
Collateral Grouped by Index
Pctof
Total
INDEX Count | CURRENT | oo™
BALANCE | CURRENT
BALANCE
FIXED 180 | 12,775,354.74 13.32
WSI-6MLIBOR | 624 | 83,139,907.91 86.68
TOTAL 804 | 95,915,262.65 100.00
Collateral Grouped by Product Type
Pct of Wid Avg Wtd Avg Wtd Avg Wtd Avg Wid Avg Witd Avg | Wtd Avg | Wtd Avg
PRODUCT 1 count | mcﬂﬂwzq oversll | CURRENT | CURRENT oz_mﬂw AL | STATED |STATED | Wtd Avg ‘ﬁ_nwun <M.»_ m»_Mn LOAN Mﬁwmww WidAvg | INIT PER | GROSS | wid Avg
’ BALANCE | CURRENT | GROSS® NET . | o ANCE | ORIGINAL |- 'REM AGE Fienoni | ramio 1+ O Lrv | MARGIN | RATE | RATE LIFE | ROLL
BALANCE | COUPON | COUPON TERM TERM VALUE CAP CAP CAP
6MLIBOR 1 84,950.07 0.09 8.65000 8.14430 85,000.00 360 358 2 616 2830 | 100.00 100.00 | 7.15000 | 1.00000 [ 1.00000 |  6.00000 4
FIXED 180 | 12,775,354.74 13.32 8.41847 191277 71,061.51 335 334 2 611 38.12 70.16 8495 | 000000 | 0.00000 | 0.00000 | 0.00000 0
LIBOR 2/6 ARM 533 | 67.873,445.20 70.76 7.33754 6.83184 | 127,507.40 360 358 2 631 41.51 8535 88.73] 578896 | 296989 | 100152 5.98823 22
LIBOR 2/6 ARM 10 46| 9.345,757.09 974 6.58723 6.08153 | 203,260.05 360 358 2 669 41.77 86.16 9258 | 513559 | 298228 | 1.00000| 6.02548 22
LIBOR 3/6 ARM 24| 247418115 258 7.28237 6.77667 | 103,215.92 360 358 2 635 40.47 $3.29 8867 ] 562801 | 297512 1.00000] 6.00000 34
LIBOR 3/6 ARM IO 2] 347,599.99 0.36 6.68481 617911 |  173,800.00 360 358 2 671 44.20 85.70 10000 | 540000 | 3.00000 [ 1.00000 | 6.00000 34
LIBOR 5/6 ARM 13| 2,142,122.76 2.23 6.91944 641374 | 164,927.31 360 358 2 637 39.19 78.74 8469 | 531572 ] 279411 | 1.00000 | 6.00000 58
LIBOR 5/6 ARM 10 s| 871,851.65 0.91 6.44023 593453 | 174,384.80 360 358 2 669 38.94 8279 9350 | 494023 | 3.00000] 1.00000 | 6.00000 58
TOTAL 804 | 95,915,262.65 100,00 738828 6.88258 | 119,438.11 357 355 2 632 40.98 $3.19 88.61 | 5.68940 | 296534 | 100124 599325 24
Collateral Grouped by 10 Term
) Total Pct of
10 PERIOD | Count | CURRENT | _ °¥er™!
S BALANCE | CURRENT.
o BALANCE
S YEARS 48| 9,693,357.08 10:11
7 YEARS 5| 87185165 0.91
NON-I0 751 | 85,350,053.92 88.98
TOTAL 804 | 95,915,262.65 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or O\NQ‘ by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and acc g considerations, and no reco dation is made herein as to any securily or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) have been confirmed by actual trades, {iii} reflect the valuc 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 information relating to any security are
subject 1o change without notice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Product Type
Pct of Wtd Avg Wid Avg Wtd Avg | Wtd Avg Wid Avg Witd Avg | Wtd Avg | Wtd Avg
PRODUCT Count ncwﬂm_ N | overall | CURRENT | CURRENT oz_ww_ﬂ\» L | STATED |STATED | Wi Avg smwnﬂﬁ «M.H ma_Mn LOAN Mz%__swm Wid Avg | INIT PER | GROSS | wid Avg
BALANCE | CURRENT | GROSS NET BALANCE | CRIGINAL | REM AGE | < orE | RATIO TO Lty | MARGIN | RATE | RATE LIFE ROLL
BALANCE | COUPON | COUPON TERM TERM VALUE CAP CAP CAP
BALLOON 1 144,837.30 0.34 6.95000 644430 | 145,200.00 180 177 3 639 49.80 80.00 10000 [ 0.00000 [ 0.00000 | 0.00000 | 0.60000 0
FIXED 29 | 3,587,687.61 8.39 7.31358 6.80788 | 124,109.17 353 350 4 650 37.44 75.51 79.11 0.00000 | 000000 | 0.00000 [ 0.00000 0
LiBOR 2/6 ARM 180 | 26,220,079.18 61.31 7.73252 7.22682 | 145984.43 360 357 3 618 41.18 80.99 88.76 | 555671 | 3.00000 | 1.00000 | 7.00000 21
LIBOR 2/6 ARM 10 53 | 12,627,330.51 29.53 7.05898 6.55328 | 238,254.96 360 357 3 652 42.58 79.83 9407 [ 562931 | 3.00000] 1.00000 | 7.00000 21
LIBOR 3/6 ARM 1 187,270.03 0.44 5.30000 479430 | 188,000.00 360 357 3 673 34.70 80.00 80.00 | 5.55000 | 3.00000 | 1.00000 | 7.00000 33
TOTAL 264 | 42,767,204.63 100.60 7.48520 6.97950 | 162,261.66 359 356 3 631 41.28 80.18 8952 | 558016 | 3.00000 [ t.00000 [ 7.00000 21
Collateral Grouped by Current Balance
Total Pctof Witd Avg Wid Avg | Wid Avg , ) Ava Wtd Avg Wtd Avg | Wed Avg
CURRENT BALANCE | Count { CURRENT QM.WMM__HA nm_mwmme n:umwzq mﬂwﬁc in_owé CURRENT r%Wz COMBO | FICO
BALANCE | g ALANCE | coupon | couroN | TERM BALANCE | \ yug | VTV | SCORE
0.00-  49,999.99 18] 664,132.55 1.55 9.9075 9.4018 332 3] 3689625 77.90 79.77 590
50,000.00 - 99,999.99 62| 4,738,739.64 11.08 8.3156 7.8099 355 31 7643128 82.67 90.11 609
100,000.00 - 149,999.99 63| 7,776,707.72 18.18 7.6657 7.1600 353 3] 12343981 79.05 90.06 628
150,000.00 - 199,999.99 50| 8,586,408.84 20.08 7.2350 6.71293 357 3| 171,728.18 82.67 91.89 636
200,000.00 - 249,999.99 26| 5,806,494.34 1358 7.4938 6.9881 357 3| 22332671 80.21 89.30 624
250,000.00 - 299,999.99 21 5,721,512 1338 7.4585 6.9528 357 3] 27246434 79.20 86.73 632
300,000.00 - 349,999.99 9] 2,853,12472 6.67 7.2822 6.7765 357 31 317,013.86 79.60 94.95 652
350,000.00 - 399,999.99 6| 2,248,02055 5.26 7.2671 6.7614 357 3| 37467016 80.06 90.00 653
400,000.00 - 449,999 .99 4] 1,667,08222 3.90 7.3165 6.8108 357 3] 41677056 30.01 90.10 629
450,000.00 - 499,999.99 2] 962,503.53 225 5.7874 5.2817 357 3| as1251.77 80.00 100.00 606
550,000.00~ 599,999.99 31 1,742,238590 4.07 6.5027 5.9970 357 3] 580,746.30 71.55 71.55 665
TOTAL 264 | 42,767,204.63 100.00 7.4852 6.9795 356 3] 161,996.99 80.18 | 89.52 631
Collateral Grouped by Current Gross Coupon
Petof Witd Avg Witd Avg | Wtd Avg Min Max Witd Avg
CURRENT GROSS COUPON | Count | C cﬂ”mza overall | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT | CURRENT O:M-Mmzq LOAN Mﬁﬂ\_\ﬂm Em“_oﬂﬁ
BALANCE | CURRENT | GROSS NET REM AGE GROSS GROSS | o ncE| TO v | SCORE
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
5.250- 5.499 3 1,182,713 2.77 5.3310 4.8253 357 3 5.2500 5.4500 394,238 64.24 71.55 714
5.500- 5749 5 813,206 1.90 55674 50617 356 4 5.5000 5.6000 162,641 73.91 85.33 644
5.750- 5999 9| 2229388 5.21 5.8152 5.3095 357 3 5.7500 5.9900 247,710 79.96 94.91 633
6.000 - 6.249 8 1,441,405 3.37 6.0840 5.5783 357 3 6.0000 6.2000 180,176 81.28 98.72 654
6250- 6499 i0 2,007,855 4.69 6.3567 5.8510 356 4 6.2500 6:4500 200,786 79.82 97.57 661
6.500 - 6749 16] 2908382 6.80 6.6058 6.1001 356 4 6.5000 6.7250 181,774 80.65 91.40 649
6.750- 6999 25 [ 4,889,592 1143 6.8661 6.3604 351 3 6.7500 6.9500 195,584 79.06 92,01 644
. ’ 7.000 - 7.249 21| - 4,189,602 9.80 7.1277 6.6220 357 3 7.0000 7.2250 199,505 82.47 92.63 642
7.250 - 7.499 20| 3,736,138 8.74 7.3525 6.8468 <357 3 7.2500 7.4500 186,807 78.78 89.25 618
7.500- 7.749 30| 4,757,075 1102 7.6268 7.1211 357 3 7.5000 7.7250 158,569 78.59 88.87 649
7750~ 7.999 16| 2,305,781 539 7.8489 7.3432 357 3 7.7500 7.9500 144,111 77.27 83.30 610
8.000- 8249 1 1,353,463 3.16 8.0907 7.5850 357 3 3.0250 8.2000 123,042 80.77 91.98 616
8.250- 8499 17] 2,861,259 6.69 83381 7.8324 357 3 8.2500 8.4500 168,309 82.89 88.08 628
8.500- 8.749 15 1,977,690 462 8.6066 8.1009 353 3 8.5000 8.7250 131,846 83.14 86.07 613

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as 10 any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in ainy 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 information relating to any security are
subject to change without natice. Bear, Stearns & Co. Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Current Gross Coupon
Total Pct of Witd Avg Wtd Avg | Wtd Avg Min ZEM Avg Wtd Avg Wed Avg | Wed Avg
CURRENT GROSS COUPON | Count | CURRENT | oVer™! CURRENT | CURRENT | STATED | Wid Avg | CURRENT | CURRENT | . o o [ LOAN | o\ url pieg
BALANCE | CURRENT | GROSS NET REM AGE GROSS GROSS | o NCE TO tv | SCORE
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
8.750- 8.999 16| 2,025,790 4.74 8.8802 8.3745 353 3 8.8000 8.9500 126,612 84.35 88.00 589
9.000 - 9.249 7 704,064 1.65 9.0833 8.5776 347 3 9.0000 9.2000 100,581 88.26 88.26 610
9.250 - 9.499 4 326,733 0.76 9.2999 8.7942 357 3 9.2500 9.3500 81,683 93.69 93.69 635
9.500 - 9.749 8 1,202,600 2.81 9.6165 9.1108 355 3 9.5000 9.7250 150,325 87.26 87.49 600
9.750 - 9.999 6 784,353 1.83 9.8313 9.3256 357 3 9.7500 9.9000 130,725 73.08 73.08 530
10.000 - 10.249 2 112,091 0.26 10.1860 9.6803 357 3 10.1500 10.2000 56,046 93.60 93.60 623
10.250 - 10.499 3 154,687 0.36 10.3999 9.8942 357 3 10.3500 10.4500 51,562 8097 80.97 583
10.500 - 10.749 7 448,743 1.05 10.5774 10.0717 357 3 10.5000 10.6500 64,106 78.07 80.83 555
10.750 - 10.999 ] 42,433 0.10 10.9000 10.3943 357 3 10.9000 10.9000 42,433 80.00 99.96 530
11.000 - 11.249 1 40,457 0.09 11.1000 10.5943 355 s 11.1000 11.1000 40,457 90.00 90.00 590
11.250 - 11.499 1 42,707 0.10 11.3250 10.8193 357 3 113250 11.3250 42,707 75.00 75.00 510
12.250 - 12.499 1 89,901 0.21 12.2500 117443 357 3 12.2500 12.2500 89,901 90.00 90.00 518
12,750 - 12,999 1 139,098 0.33 12.7500 12.2443 357 3 12.7500 12.7500 139,098 30.00 100.00 522
TOTAL 264 | 42,767,205 160.00 7.4852 6.9795 356 3 5.2500 12.7500 161,997 80.18 89.52 631
Collateral Grouped by Original Loan-to-Value Ratio
) Total ‘ Pct of Witd Avg Wtd Avg | Wtd Avg Ave Wtd Avg Wid Avg | Wed Avg
LOAN TO VALUE | Count | CURRENT nmwﬂmﬂq ,OMMNMMA nc“mmz‘q mﬂwﬂc EMMM& -CURRENT rwwz COMBO| FICO
BALANCE | ¢ ALANCE | COUPON | COUPON | TERM BALANCE | \yug | VTV | SCORE
0.01 - 50.00 6| 882,891.56 2.06 6.35899 5.85329 353 4| 147,14859 45.74 45.74 689
50.01 - 55.00 s 485.192.93 1.13 8.88419 8.37849 357 3] 9703859 53.16 53.16 556
55.01 - 60.00 3| 375.568.05 088  6.55097 6.08527 339 4] 12518935 58.71 58.71 607
60.01 - 65.00 3] 766,413.92 1.79 7.76914 7.26344 357 3] 25547131 64.38 64.38 587
65.01 - 70.00 9| 1,656.295.82 3.87 7.47883 6.97313 357 3] 18403287 68.78 69.02 600
70.01 - 75.00 21| 3,396,781.68 7.94 8.21435 7.70865 357 3] 161,751.51 74.17 74.17 584
75.01 - 80.00 137 | 24,426,785.75 57.12 7.10895 6.60325 355 3] 178297.71 79.88 96.19 643
80.01 - 85.00 13| 2,197,07837 5.14 7.61580 7.11010 357 3] 169,006.03 84.07 84.07 597
85.01 - 90.00 42| 5,707,109.25 13.34 8.09375 7.58805 357 3] 135.883.55 89.89 90.00 625
90.01 - 95.00 13| 1,896,037.31 4.43 8.47906 7.97336 357 3 [ 145,849.02 94.39 94.39 647
95.01 - 100.00 12| 977,049.99 2.28 9.03453 8.52883 349 3] 8142083 100.00 100.00 659
TOTAL 264 | 42,767,204.63 100.00 7.48520 6.97950 356 3| 161,996.99 80.18 89.52 631
“Collateral Grouped by Original Combined Loan-to_Value Ratio
. et Total - m..-vnu. e‘_.‘mu E w<3‘)‘<n ¢<:._><n ERETY R NS W ><m‘_ "Wtd Avg | Wtd Avg
COMBO LTV | Count | CURRENT | nmmﬂmﬁa nm__wwmme ) mﬂﬂﬂhn %M”u\mé CURRENT rwwz COMBO'| FICO™
— |- _| BALANCE | b iancE | coupon | coupoN | TERM | . BALANCE |y yg | LTV | SCORE
0.00 - 50.00 6| 88289156 2.06 6.35899 5.85329 353 4l 147,148.59 45.14 45.74 639
50.01 - 55.00 5| 485.192.93 113 8.88419 8.37849 357 3] 9703859 53.16 53.16 556
55.01 - 60.00 3| 375,568.05 0.88 6.55097 6.08527 339 4] 12518935 58.71 58.71 607
60.01 -_65.00 3] 766,413.92 1.79 7.76914 7.26344 357 3| 25547131 64.38 64.38 587
65.01 - 70.00 8| 1,623561.14 3.80 7.41490 6.90920 357 3| 20294514 68.76 68.76 601
70.01 - 75.00 21| 3,396,781.68 7.94 8.21435 7.70865 357 3] 16175151 74.17 74.17 584

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and acc ing considerations, and no rec dation is made herein as to any security or fransaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
foreh herein, o (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, (if) have been confirmed by actval 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 illiguidity. All prices and other information relating to any security are
subject 1o change without notice. Bear, Stearns & Co. Inc. and its afffiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Original Combined Loan-to_Value Ratio
Total Pct of Wid Avg Wid Avg | Wtd Avg Ava Witd Avg Wid Avg | Wed Avg
COMBO LTV | Count | CURRENT | °¥er#ll | CURRENT | CURRENT | STATED | Wid Avg | o pppny | YOAN | como | Fico
BALANCE | CURRENT [ GROSS NET REM AGE |} o ANcE | TO L1v | sCoRE
BALANCE | COUPON | COUPON | TERM VALUE
75.01 - 80.00 23 | 4421,751.22 10.34 7.45781 6.95211 355 3] 19225005 79.36 79.36 611
80.01 - 85.00 14| 2,229,813.05 5.21 7.66034 7.15464 357 31 15927236 83.86 84.04 597
85.01- 90.00 41| 5,665647.16 13.25 $.10852 7.60282 357 3] 13818652 89.75 89.89 625
90.01 - 95.00 15| 2,079,670.75 4.86 8.40188 7.89618 3157 3 13864472 93.46 94.40 642
95.01 - 100.00 | 125 | 20,839,913.17 48.73 7.11878 6.61308 355 3] 16671931 80.96 99.97 651
TOTAL 264 | 42,767,204.63 100.00 7.48520 6.97950 356 3| 161,996.99 80.18 89.52 631
Collateral Grouped by Fico Score
Total Petof 1 ave Wid Avg | WIdAVg | (s avg | Wed Ave
FICO SCORE | Count | CURRENT | "™ | cypgent | CURRENT | LOAN | 0 \igo | Fico
BALANCE | CURRENT | o vance | SROSS To LTV | SCORE
BALANCE COUPON ‘| VALUE
500- 519 11]  988,693.19 231]  89.881.20 9.49440 74.21 74.21 508
520- 539 13| 2,146,144.90 5.02 | 165,088.07 8.99142 75.28 7736 532
540 - 559 22| 2.160,786.06 505 9821735 8.27465 72.75 73385 552
560- 579 15] 2,742,426.56 6411 182,828.44 3.07815 78.90 79.98 569
580 - 599 21 [ 2,952,307.49 690 | 140,586.07 7.73092 81.19 89.69 591
600 - 619 27] 4453,113.16 1041 | 16493012 7.52837 31.63 90.20 610
620- 639 48 | 8,957,44341 2094 | 18661340 7.31119 82.12 9228 630
640 - 659 40 [ 7,238,593.10 1693 | 180964383 7.06314 31.22 95.12 649
660 - 679 22| 3,983,434.81 931 | 181,065.22 6.91435 80.41 95.17 670
630 - 699 22| 2,867,485.52 6.70 | 13034025 7.06953 82.57 94.13 685
700- 719 8| 94707017 220 118383.77 7.73989 88.81 93.16 709
720- 739 9| 2,183,04609 5.10 [ 242,560.68 7.19436 80.75 96.12 731
740- 759 2] 12465690 029 | 6232845 7.93657 82.70 97.30 744
760- 779 3| 85436492 200 28478831 6.21102 61.59 61.59 773
780 - 799 1 167,638.35 039 | 16763835 7.70000 80.00 100.00 788
TOTAL 264 | 42,767,204.63 100.00 | 161,996.99 7.48520 80.18 89.52 631
Collateral Grouped by Property Type
Total Pet c”,
PROPTVPE | Count | CURRENT'’ nmﬁm__ﬁ
BALANCE | 4 \LANCE
2-4 Family 15 | 1,540,653.61 -~ 360
Condominium 8| 124153318 2.90
PUD 39| 9,218.940.01 21.56
Single Family 202 | 30,766,077.83 71.94
TOTAL 264 | 42,767,204.63 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself 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 to the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed cowld have beern ar may be purchased or sold in any morket, (ii) 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 1o market volatility or illiquidity. All prices and other information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Occupancy Type
P
Total e<na.q“”._
OCCTYPE Count | CURRENT CURRENT
BALA
NCE BALANCE
Investor 21| 2,189,640.61 5.12
QOwner Occupied 241 | 40,114,596.06 93.80
Second Home 2 462,967.96 1.08
TOTAL 264 | 42,767,204.63 100.00
Collateral Grouped by Documentation Type
Pct of
Total e<nm..“=
DOCTYPE Count | CURRENT CURRENT
BALANCE
BALANCE
Full/Alternative 127 | 18,674,524.33 43.67
Limited 2 224,534.46 0.53
Stated Income 135 | 23,868,145.84 55.81
TOTAL 264 | 42,767,204.63 100.00
Collateral Grouped by Back Ratio (DTI)
. Pct of Wwid
‘ CTowt A | e | LoAN | WUAYE | W Avy
BACK RATIO | Count | CURRENT Ohﬂzmz._. CURRENT GROSS TO COMBO | BACK
BALANCE ANCE LTV RATIO
BALANCE BALANC COUPON | VALUE
5.01 - 10.00 1 202,966.76 0.47 202,966.76 8.50000 89.99 89.99 9.80
10.01 - 15.00 1 36,690.99 0.09 36,690.99 8.50000 58.73 58.73 1430
15.01 - 20.00 5 359,914.26 0.34 71,982.85 8.31558 68.96 68.96 18.02
20.01 - 25.00 4 509,775.74 1.19 127,443.94 7.90493 84.55 84.55 23.69
25.01 - 30.00 24 | 3,476,686.46 8.13 144,861.94 7.69263 76.01 80.62 28.18
30.01 - 35.00 30| 4,946,153.70 11.57 164,871.79 7.33868 76.93 82.65 32.80
35.01 - 40.00 42| 6,524,400.32 1526 | 155,342.86 7.55156 80.62 93.03 37.54
40.01 - 45.00 65| 9,799,968.84 2291 150,768.75 7.51821 80.62 91.29 4248
45.01 - 50.00 77 | 14,250,084.95 3332 185,066.04 7.42851 82.25 92.49 47.90
50.01 - 55.00 15 | 2,660,562.61 622 | 177,370.84 7.22170 78.10 87.01 52.78
TOTAL 264 | 42,767,204.63 100.00 161,996.99 7.48520 80.18 89.52 41.28
Collateral Grouped by Loan Purpese
o . t of
RNV TR S ERrT Total . 5—““_.”__
LOANPURP _.. | Count.| CURRENT- OC;HZH
: ST B ) ‘BALANCE
A BALANCE
Cash Out Refinance 87 { 13,972,697.64 3267
Purchase 170 ] 27,977,277.05 65.42
Rate/Term Refinance 7 817,229.94 1.91
TOTAL 264 | 42,767,204.63 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as (o any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
Jorth herein, or {y) that the prices indicated (i) constitute prices at which the sccuritics 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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Lien
Total e-“““”‘_ Avg 04__.”\“__»\“%‘_. Wtd Avg | Wtd Avg
LIEN | Count | CURRENT | oo p | CURRENT [ 7 0 o | COMBO | FICO
BALANCE | o Nck | BAVANCE | o pon | LTV | SCORE
FirstLien | 264 | 42,767,204.63 100.00 [ 161,996.99 7.48520 89.52 631
TOTAL 264 | 42,767,204.63 100.00 | 161,996.99 7.48520 89.52 631
Collateral Grouped by Balloon Flag
Total Pctof
BALLOON | Count | CURRENT | _°V<rll
BALANCE CURRENT
BALANCE
No 263 | 42,622,367.33 99.66
Yes 1 144,837.30 0.34
TOTAL 264 | 42,767,204.63 100.00
Collateral Grouped by Prepay Penalty
Pct of
Total
PREPAY overall
eppESC | €™ MMWW”MM CURRENT
] o " I BALANCE
No 91 | 16,624,159.93 38.87
No PP 91 | 16,624,159.93 38.87
Yes 173 | 26,143,044.70 61.13
2Y PP 147 { 23,177,102.63 54.19
3Y PP 26 | 2,965.942.07 6.94
TOTAL 264 | 42,767,204.63 100.00
Colldteral Grouped by Geographic Distriblution
| 1
STATE | Count | CURRENT | .\ oop o
BALANCE | o NCE
AR 1 117.802.94 0.28
AZ 4] 80867689 1.89
CA 4] 3,657,104.82 8.55
Cco 9| 1,514,582.38 3.54
CcT 2| 383,982.24 0.90
DE | 268,951.82 0.63
FL 3] 708,594.35 1.66
GA 1 118,737.02 0.28
D s| 73532899 1.72
IN S| 399,389.34 0.93
KS 7] 542,908.80 1.27
KY 1 93,538.75 0.22
LA 10| 900,573.64 211
MA 2] 293,159.07 0.69

The information contained herein will be superseded by the description of the coflateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or b\“ﬂw\ by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and acc de

g considerations, and no rec dation is made herein as to any security or transaction. No assurance is given (x} as fo the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or scld in any market, (ii) 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 information relating to any security are
subject to h‘-nawm without notice. Bear, Stearns & m.b Inc. and its affiliates and associated persons may have positions and conduct transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Colldteral Grouped by Geographic Distriblution
Total Pct of
STATE | Count | CURRENT nh.“ﬂm_rq
BALANCE | ¢ A LANCE
MD 26 | 6,903,757.41 16.14
ME 3| 232,546.75 0.54
M S| 94665048 2.21
MO 13| 113201973 2.65
MS 2 13236427 0.3]
MT 1 69,825.13 0.16
NC 4| 63560250 1.49
NE 1 69,439.33 0.16
NH 4| 82443291 193
NJ 5| 770,181.34 1.30
NV 15 | 3012371.73 7.04
NY 3| 370,124.00 0.87
OH 3] 402,53897 0.94
OK 8|  772,604.50 1 .81
OR I 107,007.52 0.25
PA 38| 422562744 988
RI 3| 538,592.33 1.26
SC 4| 54162810 1.27
TN o 99312279 2.32
X 20| 301782229 7.06
uT 3| 972,79331 227
VA 12| 339182881 793
WA 8 | 1,507.611.54 353
Wi 3] 308,654.84 0.72
wY 2| 34472556 081
TOTAL | 264 | 42,767,204.63 100.00
Collateral Grouped by Margin
Total Pctof
AM TYPE overall
MARGIN Count MESHMM CURRENT
B ALAN BALANCE
ARMS 234 | 39,034,679.72 91.27
2.000- 2.499 4| 65937021 1.54
4.500- 4.999 51 1,053,287.56 246
5.000- 5499 38| 6,312,968.69 14.76
5.500- 5.999 163 | 27.918,830.46 65.28
6.000- 6.499 12| 1,984,966.11 4.64
6500 6999 10]  972,922.52 227
7.000- 7.499 1 89,901.06 0.21
9.500- 9.999 1 42,433.11 0.10
FIXED 30] 3,732,524 3.7
0.000- 0499 30| 3,732,52491 8.73
TOTAL 264 | 42,767,204.63 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to pravide or accept any such bid or offer. Each investor must determine for itself 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 to the accuracy or completeness of any of the information set
Jforth herein, or (y) that the prices indicated (i) constitute prices ar which the securities listed could have been or may be purchased oi sold in any markes, {ii} have beer: confirmed by actual trades, (i} 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 information 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 transactions in the securities covered by this report, and may solicit business fram and perform services for the issuers of
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Collateral Grouped by Index
Pctof
Total overall
t| C
INDEX Coun wMWMNMM CURRENT
BALANCE
FIXED 29 | 3,587,687.61 8.39
FIXED-BALLOON | 144,837.30 0.34
WSJ-6MLIBOR 234 | 39,034,679.72 9127
TOTAL 264 | 42,767,204.63 100.00
Collateral Grouped by Product Type
Pct of Wtd Avg Wid Avg Wtd Avg Wid Avg Wtd Avg Wtd Avg | Wtd Avg | Wid Avg
Total A Wi Wt
PRODUCT Count oc_mﬂmzq overall | CURRENT | CURRENT | n<___w>r STATED | STATED | Wid Avg ﬁ.“_mwn wmm»mn LOAN no.m_swm Wtd Avg | INIT PER | GROSS | wid Avg
o BALANCE | CURRENT | GROSS NET BALANCE | ORIGINAL [ REM AGE | coore | raTIO TO Lrv | MARGIN | RATE RATE LIFE ROLL
- . BALANCE | COUPON | COUPON TERM TERM ’ VALUE CAP | CAP CAP
BALLOON [ 144,837.30 0.34 6.95000 6.44430 | 145200.00 180 177 3 639 49 80 80.00 100.00 | 000000 | 0.00000 [ 0.00000 | 0.00000 0
FIXED 29| 3,587.687.61 839 731358 6.80788 | 124,109.17 353 350 4 650 37.44 75.51 79.11 0.00000 | 000000 | ©0.00000 | 0.00000 0
LIBOR 2/6 ARM 180 | 26,220,079.18 6131 773252 722682 | 145984.43 360 357 3 618 4118 80.99 8876 | 5556711 3.00000 | 1.00000 | 7.00000 21
LIBOR 2/6 ARM 10 53 | 12,627,330.51 20.53 7.05898 6.55328 | 238,254.96 360 357 3 652 42.58 79.83 9407 | 562931 | 3.00000 | 100000 | 7.00000 21
LIBOR 3/6 ARM ] 187,270.03 044 5.30000 479430 | 188,000.00 360 357 3 673 34.70 80.00 8000 | 5.55000 | 3.00000 | 1.00000 | 7.00000 33
TOTAL 264 | 42,767,204.63 100.00 7.48520 6.97950 162,261.66 359 356 3 631 41.28 80.18 89.52 5.58016 3.00000 1.00000 7.00000 21
Collateral Grouped by 10 Term
t
Total Pe M”._
10 PERIOD | Count | CURRENT amwﬂmzq
A
BALANCE | 4 \LANCE
S YEARS 53 | 12,627,330.51 29.53
NON-10 211 | 30,139,874.12 70.47
TOTAL 264 | 42,767,204.63 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself 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 to the accuracy or completeness of any of the information set
Jorth herein, or () that the prices indicated (i} consiitute prices at which the sccuritics 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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Product Type
Pctof Witd Avg Wtd Avg . Wtd Avg Wtd Avg | Wid Avg ! Witd Avg | Witd Avg | Wid Avg
PRODUCT Count ncﬂe_mm. wr | overall | CURRENT | CURRENT oz_m,_w AL | STATED |STATED | Wed Avg R.H_o\wﬁ aww_m»_wn LOAN M%sﬂw wid Avg | INIT PER | GROSS | Wtd Avg
BALANCE | CURRENT | GROSS NET BALANCE | ORIGINAL | REM AGE | ook | rRaTIO TO LTy | MARGIN | RATE | RATE | LIFE | ROLL
BALANCE | COUPON | COUPON TERM TERM VALUE CAP CAP CAP
FIXED 3| 31821806 0.45 7.42345 691775 |  106,13333 360 358 2 678 36.29 80.00 10000 | 0.00000 [ 0.00000 | 0.00000 |  ©0.00000 0
FIXED I0 2] 48146730 0.69 6.88700 6.38130 | 240,735.00 360 358 2 660 46.12 3197 94,09 0.00000 | 0.00000 | 0.00000 | 0.00000 0
LIBOR 2/6 ARM 451 9,767,789.83 13.92 6.66776 6.16206 | 218.188.89 360 353 7 636 43.86 81.29 9348 | 6.19449 | 100000 | 1.00000 | 6.00000 17
LIBOR 2/6 ARMIO | 215 | 58,440,264.97 83.28 6.73056 6.22486 | 271,824.34 360 358 2 653 39.60 80.05 96.08 | 598562 | 149998 | 146231 [ 7.00000 22
LIBOR 3/6 ARM 1| 286,400.00 0.41 6.99000 6.48430 | 286.400.00 360 358 2 676 32.20 80.00 10000 |  6.00000 | 1.00000 [ 1.00000| 6.00000 34
LIBOR 3/6 ARM IO 3| 88279261 1.26 7.19780 669210 | 294,33333 360 358 2 625 41.24 86.83 9317 603965 | 1.50000] 1.50000 | 7.00000 34
TOTAL 269 | 70,176,932.77 160.00 6.73297 6.22727 | 261,078.08 360 357 3 650 40.21 80.32 9570 | 601577 | 142752 139579 | 6.85508 22
[ Collateral Grouped by Current Balance
Pet of Wtd Avg Witd Avg | Witd Avg . Wid Avg )
Total Ay Wtd Avg | Wid Av
CURRENT BALANCE | Count | CURRENT nhwﬂmﬁ T nmw.wmma ncummzq mﬂﬂﬂc i““.mé n:zwnmzq r%wz COMBO Enon
BALANCE | g ALANCE | couron | coupon | TERM BALANCE |  pug | LTV, | SCORE
50,000.00 - 99,999.99 7] 617,902.69 0.88 7.5254 7.0197 357 3] 8827181 76.63 91.43 655
100,000.00 - 149,999.99 23 | 2927,529.34 417 6.8132 6.3075 357 3] 127.28388 79.79 96.76 645
150,000.00 - 199,999.99 48 | 8,438,996.78 12.03 6.7369 6.2312 356 4| 17581243 30.49 9522 640
200,000.00 - 249.999.99 57 | 12,973,529.41 18.49 6.8558 6.3501 358 21 227,605.78 80.04 9545 646
250,000.00 - 299,999.99 49 |13,352,709.71 19.03 6.7031 6.1974 357 3] 272,504.28 81.22 97.36 650
300,000.00 - 349,999.99 34 [ 10,996 856.65 15.67 6.8251 6.3194 358 2| 3234369 79.24 93.87 649
350,000.00 - 399,999.99 27 | 10,064,158.91 1434 6.6549 6.1492 358 2| 37274663 8027 97.13 666
400,000.00 - 449.999.99 14| 5817,610.55 829 6.5132 6.0075 358 2| 41554361 81.36 95.11 649
450,000.00 - 499,999.99 6| 2,801,438.73 3.99 64731 59674 355 5| 466,906.46 79.86 9314 660
500,000.00 -  549,999.99 3] 1,555,000.00 222 6.4927 5.9870 358 21 51833333 81.69 94.86 644
600,000.00 - 649,999.99 1] 63120000 0.90 7.0500 6.5443 359 1] 631,200.00 80.00 100.00 642
TOTAL 269 | 70,176,932.77 100.00 6.7330 6.21273 357 3| 260,880.79 8032 95.70 650
Collateral Grouped by Current Gross Coupon
Pct of Wid Avg Wid Avg | Witd Avg Min Max Wtd Avg
Total Av Witd Avg | Wid Avg
CURRENT GROSS COUPON | Count | CURRENT nmﬂﬂmﬂq om_w_w_wma n:uﬂ%zq mwwﬂmc inmwé nmwﬂmma om_wﬂmme nc.:ﬂmza rwwz COMBO | FICO
BALANCE | g.1aNCE | couron | couron | Term couron | couron | BAVANCEL | ug | LTV | SCORE
5250- 5.499 6 1,397,593 199 5.4078 4.9021 358 2 5.3250 5.4900 232,932 0.00 100.00 666
5500- 5.749 10| 3,005,266 428 56153 5.1096 355 s 5.5000 57400 300,527 79.62 96.01 656
5750- 5999 21 5.922,026 8.44 5.8754 53697 357 3 5.7500 5.9900 282,001 79.38 93.23 649
6.000- 6249 10 2,622,010 374 6.1689 5.6632 357 3 6.0000 6.2300 262,201 80.00 98.23 662
6250- 6499 39| 10,166,896 1449 6.3529 5.8472 358 2 6.2500 6.4900 260,690 79.65 97.91 659
6.500- 6.749 39 | 10261987 14.62 6.6127 6.1070 357 3 6.5000 6.7300 263,128 78.86 94.48 654
6750- 6999 67| 18124914 25.83 6.8955 6.3898 358 2 6.7500 6.9900 270,521 80.65 97.19 653
7000- 7.249 24| 5794625 8.26 7.1359 6.6302 358 2 7.0000 72400 241,443 30.30 95.72 649
7.250- 7499 21 5,467,924 2.79 7.3323 6.8266 358 2 7.2500 7.4900 260,377 82,11 9371 637
7.500- 7.749 12| 3,266,656 4.65 7.6215 7.1158 356 4 7.5000 7.7400 272,221 79.20 9326 654
7.750- 7.999 13} 2482870 3.54 7.8415 7.3358 357 3 7.1500 7.9900 190,990 83.43 9234 619
8.000- 8.249 2 611,283 0.87 8.0917 7.5860 354 6 8.0500 8.1200 305,641 92.98 92.98 601
8.250- 8499 3 636,063 0.91 8.3492 7.8435 355 5 33000 8.3750 212,021 80.00 89.18 583

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and accounting considerations, and no rec dation is made herein as to any securify or transaction. No assurance is given (x} as to the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or soid in any markei, (ii} have been confirmed by actual trades, (iii} reflect the value Bear Stearns assigns 10 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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Current Gross Coupon
Total Pctof Witd Avg W Avg | Wid Avg Min Max Avg Wid Avg Wid Avg | Wid Avg
CURRENT GROSS COUPON | Count | currgnT | °¥¢™" | CURRENT | CURRENT | STATED | Wtd Avg | CURRENT | CURRENT | oo | LOAN [ b il e
BALANCE | CURRENT | GROSS NET REM AGE GROSS GROSS | o el TO v | SCORE
BALANCE | COUPON | COUPON | TERM COUPON | COUPON VALUE
8.500- 8.749 2 416,821 0.59 8.6422 8.1365 354 6 8.6000 8.7000 208,410 89.22 89.22 578
TOTAL 269 | 70,176,933 100.00 6.7330 6.2273 357 3 53250 8.7000 260,881 80.32 95.70 650
Collateral Grouped by Original Loan-to-Value Ratio
Pct of Witd Avg Witd Avg | Wtd Avg Witd Avg
Totat Avg Wtd Avg | Wid Avg
LOAN TO VALUE | Count | CURRENT | °V¢r!l | CURRENT | CURRENT | STATED | Wd Avg | o yppeny | YOAN | comBo | Fico
BaLancg | CURRENT | GROSS NET REM AGE | pavance | 1O LTV | SCORE
BALANCE | COUPON | COUPON | TERM VALUE
50.01 - 55.00 21 415,000.00 0.59 6.65663 6.15093 358 2] 207,500.00 51.37 51.37 561
60.01 - 65.00 4] 890.000.00 1.27 6.71692 6.21122 358 2| 222,500.00 63.62 63.62 603
65.01 - 70.00 3| 710,605.71 1.01 6.50256 5.99686 354 6] 23686857 68.46 68.46 592
70.01 - 75.00 8| 1,890,203.13 2.69 7.14345 6.63775 355 5| 23627539 74.27 78.15 616
75.01 - 80.00 221 | 57,755,345.50 8230 6.65687 6.15117 358 2| 26133640 79.97 98.50 661
80.01 - 8500 13] 3,876,022.81 5.52 6.96713 6.46143 357 3| 298.155.60 84.74 85.19 600
85.01 - 90.00 13 ] 3,506,236.58 5.00 7.16986 6.66416 356 4| 26971051 89.90 89.90 593
90.01 - 95.00 5] 1,133,519.04 1.62 7.95882 7.45312 353 7] 22670381 94.99 94.99 616
TOTAL 269 | 70,176,932.77 100.00 6.73297 6.22727 357 3| 260,880.79 80.32 95.70 650
Collateral Grouped by Original Combined Loan-to_Value Ratio
Pct of Wtd Avg Wtd Avg | Wtd Avg Wtd Avg
COMBO LTV | Count n:ﬂ.mmzq overall | CURRENT | CURRENT | STATED | Wtd Avg ncM_sze LOAN M.%sﬂw eﬁwnwﬁ
BALANCE | CURRENT | GROSS NET REM AGE | garance | @ ' Lrv | score
BALANCE | COUPON | COUPON | TERM VALUE
5001 - 55.00 2(  415,000.00 0.59 6.65663 6.15093 358 2| 207,500.00 51.37 51.37 561
60.01 - 65.00 4| 890,000.00 1.27 6.71692 6.21122 358 2 | “222,500.00 63.62 63.62 603
65.01- 70.00 3] 71060571 1.01 6.50256 5.99686 354 6| 2363868.57 68.46 68.46 592
70.01 - 75.00 7] 1,490,203.13 2.12 7.35643 6.85073 354 6| 212,886.16 74.50 74.50 608
75.00 - 80.00 12{ 3,562,924.59 5.08 6.54839 6.04269 353 7] 29691038 79.81 79.31 610
80.01- 85.00 12| 3,699,203.10 527 6.97512 6.46942 357 3| 308,266.93 84.72 84.72 601
85.01 - 90.00 13 [ 3,506,236.58 5.00 716986 6.66416 356 4| 269,710.51 89.90 89.90 593
90.01 - 95.00 16 | 3.970,189.94 5.66 7.18345 6.67775 356 4| 24813687 83.81 94.63 642
95.01- 100.00 | 200 | 51,932,569.72 74.00 6.65060 6.14490 358 21 259.662.85 79.98 99.94 664
TOTAL 269 | 70,176,932.77 100.00 6.73297 6.22727 357 3| 260,880.79 80.32 95.70 650
"~ Collateral:Grouped by Fico Score= - -l oo 00
Total | Petof - TAvg OS\R ><nﬁ <”\LE A | \wid Avg | Witd Avg'|
FICO SCORE | Count [-CURRENT | nmwﬂmrm CURRENT |* MMMMM uwwiw comBO | FICO-
o BALANCE " suanck | BAWANCE | coypon | varug |- VTV | SCORE
500~ 519 1 180,962.51 0.26 | 180,962.51 6.99000 75.00 75.00 507
520- 539 2| 669,062.93 0.95 | 334,531.46 7.55879 65.88 65.88 532
540- 559 31 847,070.62 1.21 | 282,356.87 2.40272 82.56 82.56 549
560- 579 71 1,950,544.03 278 | 278,649.i5 7.08943 83.10 83.10 569

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and accounting considerations, and no reco dation is made herein as to any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any marker, (i} have been confirmed by actual trades, (i) reflect the volue Bear Steorns 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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Fico Score
Pct of Wtd Avg | Witd Avg
Total Avg Wid Avg | Wtd Avg
Ccu T AN
FICO SCORE | Count | CURRENT | %™ | cyrpent | CURRENT | LO COMBO | FICO
BaLANCE | CURRENT | o ancg | GROSS To LTV | SCORE
BALANCE COUPON | VALUE
580 - 599 23 | 6,007,199.92 8.56 | 261,182.61 6.80934 81.59 39.13 590
600- 619 30 | 7,330.934.95 1045 | 24436450 6.75470 81.89 91.96 611
620 - 639 46 | 11,735,694.01 16.72 [ 255,123.78 6.71378 80.56 95.62 631
640 - 659 59 | 14,534,204.57 2071 | 24634245 6.79642 79.86 97.81 643
660 - 679 40 | 10,048,296.18 1432 [ 251,207.40 6.51483 79.76 98.43 670
680 - 699 17 [ 5431,412.80 774 ] 31949487 6.66951 80.00 100.00 689
700- 719 23 | 6,420,982.83 915 | 27917317 6.77629 80.00 99.99 710
720- 739 10| 231281067 330 | 231,281.07 6.62265 79.65 99.21 729
740- 759 6| 2,147,756.75 3.06 | 357.959.46 6.44612 0.00 100.00 745
760- 179 2| 560,000.00 0.80 | 280,000.00 6.64900 80.00 97.96 768
TOTAL 269 | 70,176,932.77 100.00 | 260,880.79 6.73297 80.32 95.70 650
Collateral Grouped by Property Type
Pet of
Total i M:
PROPTYPE | Count | CURRENT nhwﬂmzq
B E
ALANCE | b \LANCE
2-4 Family 13| 3,838,529.24 5.47
Condominium 30) 6,894,578.18 9.82
PUD 33| 8,083,587.93 11.52
Single Family 193 | 51,360,237.42 73.19
TOTAL 269 | 70,176,932.77 100.00
Collateral Grouped by Occupancy Type
t of
, Total .Mnea“__
OCCTYPE Count | CURRENT CURRENT
BALANCE
ALANCE | 4 ALANCE
Investor 2 401,676.33 0.57
Owner Occupied 267 | 69,775,256.44 99.43
TOTAL 269 | 70,176,932.77 100.00
Lollateral Grouped by Documentation Type
A R S Pctof
el A ] e T - Total - - IM:
DOCTYPE "~ | Coiint | CURRENT | = ¥
) |77 | Bavance | EURRENT
e e pe 2T | BALANCE
Full/Alternative 97 | 24,935,219.92 35.53
Stated Income 172 } 45,241,712.85 64.47
TOTAL 269 | 70,176,932.77 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself 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 1o the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any markei, (ii) have been confirmed by aciual irades, (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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Back Ratio (DTI)
Pct of Witd Avg | Wid A
Total <na e: Avg Oczﬁmﬂwﬂ —\OZ“M Wid Avg | Wtd Avg
BACK RATIO | Count | CURRENT | _®Y"™ " | CURRENT COMBO | BACK
BaLance | CURRENT | o i ance | GROSS TO LTV | RATIO
BALANCE COUPON | VALUE
5.01 - 10.00 1] 499,000.00 0.71 | 499,000.00 5.57000 79.21 99.21 10.00
10.01 - 15.00 1| 24107062 034 | 24107062 8.60000 85.00 $5.00 11.10
15.01 - 2000 3| 47525000 068 | 15841667 6.78861 72.28 7741 18.44
20,01 - 25.00 4| 71115000 101 | 177.787.50 7.15439 7417 82.54 22.64
25.01 - 30.00 20| 522029869 744 ] 261,014.93 6.73973 80.62 95.63 7727
30.01 - 35.00 28| 6,508,821.02 927 | 23245789 6.75427 80,31 96.65 32.73
35.01 - 40.00 58 | 15,774,446.59 248 | 271973.22 6.80947 7952 95.68 38.01
40.01 - 45.00 89 | 23,849,931.66 3399 | 26797676 6.67637 81.02 97.33 42.46
45.01 - 50.00 55 | 13,930,289.44 1985 | 253.277.99 6.80065 80.46 95.62 47.57
50.01 - 55.00 10| 2,966,674.75 423 | 29666748 6.32933 8028 87.62 53.68
TOTAL 269 | 70,176,932.77 100.00 | 260,880.79 6.73297 80.32 95.70 4021
Collateral Grouped by Loan Purpose
Total Pet M”_
LOAN PURP Count | CURRENT nhwﬂmza
BAL
ANCE | & ALANCE
Cash Out Refinance 111 { 26,648,051.34 37.97
Purchase 148 | 41,382,091.96 58.97
Rate/Term Refinance 10| 2,146,789.47 3.06
TOTAL 269 | 70,176,932.77 100.00
Collateral Grouped by Lien
Pet of td A
Total < M__ Avg oﬁhﬁﬁq Wid Avg | Wed Avg
LIEN | Count | CURRENT | 9Hr | CURRENT | “ oo ™ | COMBO | FICO
BALANCE | /0" o | BALANCE | oo | LTV | SCORE
First Lien | 269 | 70,176,932.77 100.00 | 260,880.79 6.73297 95.70 650
TOTAL 269 | 70,176,932.77 100.00 | 26088079 673297 95.70 650
Collateral Grouped by Balloon Flag
. Pct of
Totat e
BALLOON.| Count | CURRENT | . 2%
- A " | BALANCE | CURRENT.
s A PR T BALANCE
No 269 | 70.176,932.77 100.00
TOTAL 269 | 70,176,932.77 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as 1o any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
forth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or soid in any market, (iij have been confirmed by actual irades, (iii} reflect the value Bear Stearns assigns to any scourity
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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Collateral Grouped by Prepay Penalty

Total Pet of

ota
PREPAY overall
t RRENT

PP DESC | ©°" MMr Em op | CURRENT
BALANCE
No 47 | 10,886,897.10 15.51
No PP 47 | 10,886,897.10 15.51
Yes 222 | 59,290,035.67 84.49
1Y PP 10| 3,294,500.00 4.69
2Y PP 203 { 53,975,748.25 76.91
3Y PP 9] 201978742 2.88
TOTAL 269 | 70,176,932.77 100.00

Colidteral Grouped by Geographic Distribjution

Total Pctof

STATE | Count | CURRENT oﬁwwﬂmﬁﬂ

BALANCE | o CE

AZ 7| 994,457.00 1.42

CA 180 | 52,060,881.04 74.19

) 17] 314718973 448

FL 10] 2.402,820.00 3.42

I 27| 6,194,295.70 8.83

KY 1 91,927.51 0.13

MN 5 955,188.35 136

MO 5 762,150.00 1.09

NV 1 148,000.00 0.21

OR 3 674,352.83 0.96

X 5| 1,135,964.89 1.62

UT 6| 1,117,23292 1.59

WA 2| 49247280 0.70

TOTAL 269 | 70,176,932.77 100.00

Collateral Grouped by Margin
Pctof
AMTYPE Total overall
Count | CURRENT

MARGIN BALANCE | CURRENT
. . 27| BALANCE
ARMS 264 | 69,377,247.41 98.86
4.500 - 4.999 3| 480,720.00 0.69
5.000 - 5.499 8| 2,157,513.00 3.07
5.500- 5999 4] 1,189,806.73 1.70
6.000- 6.499 241 | 63,413,417.86 90.36
6.500 - 6.999 6| 181899538 2.59
7.000- 7.499 1 156,188.73 022
7.500- 7.999 i 160,605.71 0.23
FIXED s| 79968536 114
0.000 - 0.499 s 799.685.36 114
TOTAL 269 | 70,176,932.77 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an undertaking by any person to provide or accept any such bid or offer. Each investor must determine for itself 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 to the accuracy or completeness of any of the information set
Jorth herein, or (y) that the prices indicated (i) constitute prices at which the securities listed could have been or may be purchased or sold in any market, (ii) 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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Bear, Stearns & Co. Inc. BSABS 2005-HES mgmgmym zozwﬂn»?nuwW %%wmw\\wmmw

rdurden
Page 6 of 6
Collateral Grouped by Index
Pctof
Total
A Count | current | V™!
PR pALANCE | CURRENT
BALANCE
FIXED S| 799.685.36 114
WSI6MLIBOR | 264 | 69.377.247.41 98.86
TOTAL 269 | 70,176,932.77 100.00
Collateral Grouped by Product Type
Pct of Wtd Avg Wtd Avg Wid Avg Witd Avg Wtd Avg Wtd Avg | Wid Avg | Wtd Avg
PRODUCT Count ncﬂ.“w_ze overall | CURRENT | CURRENT cz.ﬂ\_w? STATED | STATED | Wtd Avg i.wwnwﬁ <w.m m»_Mn LOAN Mﬁﬂaﬂw Wid Avg | INIT PER | GROSS | Wtd Avg
BALANCE | CURRENT | GROSS NET | o nep | ORIGINAL | REM AGE | ove | ramio | O Lrv | MARGIN | RATE | RATE | LIFE | ROLL
) BALANCE | COUPON | COUPON TERM | TERM VALUE CAP CAP CAP
FIXED 3| 318.218.06 0.45 7.42345 691775 | 10613333 360 358 2 678 36.29 3000 | 10000 | 0.00000| 0.00000 | 0.00000] 0.00000 0
FIXED [0 7| 48146730 0.69 6.88700 638130 | 240,735.00 360 358 2 660 46.12 81.97 04.09] _0.00000 | 0.00000 ] 0.00000 | _0.00000 0
LIBOR 2/6 ARM %5 | 9,767,789.83 1392 6.66776 6.16206 | 218,188.89 360 353 7 636 43.86 81.29 9348 | 619449 | 1.00000 | 1.00000 | 6.00000 17
LIBOR 2/6 ARM IO | 215 | 58,440,764.97 83.28 6.73056 522486 | 27182434 360 358 2 651 39.60 80.05 9608 | 598562 | 149998 | 146231 7.00000 22
LIBOR 3/6 ARM 1| 286,400.00 041 6.99000 648430 | 286,400.00 360 358 2 676 3220 3000 | 10000 600000 | 1.00000| 1.00000 | 600000 3
LIBOR 3/6 ARM 10 31 88279261 126 719780 6.69210 | 294,333.33 360 358 2 625 4124 86.83 9317 |  6.03965 | 150000 | 1.50000 | 7.00000 3
TOTAL 269 | 70,176,932.77 100.00 6.73197 622721 |  261,078.08 360 357 3 650 2021 8032 9570 | 601577 | 142752] 1.39579 | 6.85508 2
Collatéral Gréiped by 10 Term
Total 1a.e_~
10 PERIOD | Count | CURRENT n.w”.mmrﬂ
BALANCE | " e
2 YEARS 215 | 58,344,184.97 8314
2.5 YEARS 1| 388,000.00 055
3 YEARS 3| 88279261 126
S YEARS 1 189,547.30 0.27
NONIO 49 | 10.372,407.89 14.78
TOTAL 269 | 70,176,932.77 100.00

The information contained herein will be superseded by the description of the collateral contained in the prospectus supplement and, except in the case of the initial collateral information sheets, such information supersedes the information in all prior
collateral information sheets. This report does not constitute a bid or offer by any person for any security or an underiaking by any person 1o provide or accept any such bid or offer. Each investor must determine for itself the appropriateness of any
transaction in securities, including any related legal, tax and accounting considerations, and no recommendation is made herein as 10 any security or transaction. No assurance is given (x) as to the accuracy or completeness of any of the information set
forth herein, or (y) that the prices indicated (i) constitute prices at which the securiiies lisied could have been or may be puichased 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 information 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 transactions in the securities covered by this report, and may solicit business from and perform services for the issuers of
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Deal info Master Servicer:
Deal Name BSABS 2005-HES Backup Servicer:
Bloomberg Ticker: Primary Servicer {(s): % Name Originator {s): % MName
Asset Class: Subprime 1 100 EMC 1 18.11% CIT MORTGAGE
Issuer: 2 2 13.25% RESMAE MORTGAGE
Trustee: 3 3 8.07% FIRST HORIZON
Lead Manager(s) 4 4 7.72% FIELDSTONE
5 5 7.56% MORTGAGE LENDERS
6 6 6.31% NOVELLE
24 7 7 5.54% LIBERTY AMERICAN
Remaining Term 353 8 8 4.93% SUNSET
Remaining 1O Term 9 9 4.72% MILA INC
10 10 4.13% BAYROCK
% Interest Only 37.42
Cells in red fon! are calcuiations and should ba iefl alone, Please fill out complete list of servicers and originators even if it is greater then ten
Please put averages in gray ceils at the botiom of each buckel,
FICO BUCKET
Deal Size WA Toan Weighted Average Goll T Characteristics
FICO # Loans Balance % Balance WAC - -FICO %IV % DT Primary SFPUD | Refl Cachout] - FuliDoc titerest orily Mi%
NA 0.00% NN
=<500 2 413,327 0.08% 206,664 8.11% 500 80.00% 45.60% 100.00%] 100.00% 100.00% 100.00% 0.00% 0.00%
>500 =<520 77 11,264,695 2.13% 146,295 8.07% 510 79.30% 41.37% 99.39% 98.39% 92.80% 72.63% 0.00% 0.00%
>520 =<540 157 25,409,716 4.80% 161,845 8.22% 531 78.48% 42.31% 96.89% 90.49% 79.19% 72.41% 11.79% 0.00%
>S540 =<560 219 30,970,120 5.85% 141,416 7.83% 551 79.00% 40.63% 93.52% 92.79% 70.80% 64.45% 14.42% 0.00%
>560 =<580 218 33,983,220 6.41% 155,886 7.77% 570, 81.67% 39.18% 94.40% 89.75% 62.33% 70.67% 20.05% 0.00%
>580 =<600 368 58,326,066 11.01% 158,495 7.52% 590 83.61% 41.85% 93.82% 91.77% 61.76% 66.30% 29.78% 0.00%
>600 =<620 400 66,664,273 12.58% 166,661 7.40% 611 83.66% 41.66% 90.67% 90.84% 55.99% 60.07% 34.54% 0.31%
>620 =<640 499 83,471,755 15.76% 167,278 7.39% 631 84.86% 41.59% 90.70% 83.90% 41.62% 48.40% 43.88% 0.00%
>840 =<660 437 72,972,866 13.77% 166,986 7.21% 650 84.27% 41.85% 88.41% 84.77% 30.88% 40.02% 49.88% 0.18%
>660 =<680 324 55,299,490 10.44% 170,677 7.26% 670 83.52% 42.08% 79.54% 80.28% 33.70% 48.32% 0.00%
>680 =<700 196 31,189,979 5.89% 159,133 7.36% 690 85.48% 40.98% 70.23% 71.46% 24.22% 42.10% 0.00%.
>700 =<750 232 44,554,163 8.41% 192,044 7.05% 721 84.03% 42.37% 77.13% 68.43% 18.74% 58.52% 0.00%
>750 86 15,231,486 2.88% 177,110 7.12% 771 84.47% 40.55% 63.46% 60.88% 7.45% 30.15% 0.00%
TOTAL 3,215 "529,751,156 | - 100,00%| - A64,775) 7.4%%..] B30 | 83.33% | . 41.54%. | B732% | B4.22% | 45.38% 37.41% 0.06%
FICO Mean: 627 Medi: 627 Standard Deviation: 57.66
— LTV BUCKET
" Deal Size 1 WAToan: [- T T ighted Average Collateral Ch istics . . - S o
LTV # Loans " Balance] %] -Balance . WAC FICO. KTV, - % DTH Primary . SF/PUD | Refi Cachout |- “Full Doc Intérostonty 1 .. Mi%
=<50 49 5,728,165 1.08% 116,901 7.39% 623, 43.90% 37.96% 82.94% 86.51% 80.48% 46.61% B8.75% 0.00%
>50 =<55 26 3,351,659 0.63% 128,910 7.33% 590 52.91% 36.72% 98.21% 81.38% 77.10% 54.25% 20.59% 0.00%
>55 =<60 25 3,809,548 0.74% 156,382 7.23% 587 58.11% 32.38% 93.37% 94.58% 73.91% 35.94% 12.38% 0.00%
>80 =<65 51 9,634,180 1.82% 188,906 7.21% 595 63.93% 37.90% 88.91% 85.36% 85.03% 43.08% 20.10% 0.00%
>65 =<70 95 17,117,842 3.23% 180,188 7.48% 602 68.94% 38.77% 73.74% 79.99% 80.23% 30.32% 15.16% 0.00%
>70 =<7§ 156 23,724,081 4.48% 152,078 7.61% 582 74.15% 40.38% 84.60% 91.54% 79.04% 44.55% 16.00% 0.00%
>75 =<80 1,261 237,942,349 44.92% 188,693 6.99% 643 79.85% 42.18% 91.28% 83.91% 30.35% 44.16% 54.74% 0.00%
>80 =<85 300 54,525,499 10.28% 7.40% 604 84.58% 42.19% 85.00% 82.89% 71.80% 63.01% 33.04% 0.00%
>85 =<80 448 76,269,324 14.40%. 7.58%. 613 89.70% 40.60% 82.35% 87.72% 62.11% 63.43% 30.12% 0.44%
>90 =<95 338 50,947,028 9.62% 8.08% 649 94.72% 42.33% 74.43% 75.22% 37.49% 52.70% 19.94% 0.00%:
>95 <100 27 3,174,957 0.60% 8.50% 631 97.90% 41.73%} 100.00% 94.15% 40.72% 85.24% 26.21% 0.00%.
=>100 441 43,426,514 8.20% 8.79% 650] 100.00% 42 .06% 97.14% B87.66% 24.19% 67.70% 13.74% 0.00%
TOTAL .~ % 3215 ) o "529,751.456:] . 100.00%]. ] 7.43% £83:33%: [+ 41:54%:2]. 87.32%: -o]. 184.:22%: ) 281:45% :7::0.08%
LTV Mean: 84.3 CL 89.71 Standard Deviation: 11.11 LTV =80: 8.79 % Silent Seconds:




DTt BUCKET

Deal Size WA Loan ghted A ge C al Ch istics
DTl # Loans Bal % Balance WAC FICO %LTV % DT Primary SF/PUD | Refl Cachout]  FuliDoc tnterest only
=<20 107 14,288,510 2.70% 133,537 7.64% 624 80.66%. 14.89% 70.05% 75.08% 47.73% 58.09% 20.27%
>20 =<25 103 13,346,867 2.52% 129,581 7.59% 622 81.72% 22.82% 79.83% 83.17% 65.94% 53.51% 20.91%
>25 =<30 205 27,258,463 5.15% 132,968 7.49% 624 81.39% 27.81% 88.37% 88.20% 44.70% 63.49% 34.37%
>30 =<35 342 50,809,935 5.59% 148,567 7.34% 628 81.60% 32.70% 85.65% 82.38% 56.44% 47.70% 33.53%
>35 =<40 503 81,336.436 15.35% 161,703 7.42% 629 83.66% 37.82% 90.32% 86.30% 41.31% 46.95% 42.35%
>40 =<45 724 125,187,703 23.63% 172,911 7.42% 631 83.44% 42.66% 89.86% 84.23% 42.67% 46.79% 39.92%
>45 =<50 954 164,583,246 31.07% 172,519 7.53% 633 84.38% 47.79% 85.98% 84.23% 44.00% 48.56% 35.05%
>50 =<55 277 52,939,995 9.99% 191,119 7.18% 625 83.10% 52.61% 88.51% 83.40% 46.24% 73.49% 45,35%
TOTAL 3,018 529,751,156 | 100.00% 164,775]  7.43% 630 ] 83.33% | 41.54% B7.32% BA22% | 45.38% | 5145% | A% |
DTl Mean: 27.77 Medi: 27.5 Standard Deviation: 10.75
PURPOSE BUCKET
Deal Size WA Loan Weighted A ge Collateral Characteristics
Purpose # Loans Balance] % Balance WAC . FICO %LV % DT1 Primary SF/PUD | Refi Cachout Full Doz, Intarest only
Purchase 1,554 249,735,987 47.14% 160,705 7.48% 656 84.98% 42.20% 82.88% 78.46% /A////Ur 43.45% 46.10%
Refi (Cash out) 1,419 240,392,612 45.38% 169,410 7.41% 606 81.80% 41.09% 91.33% 89.58% 100.00% 57.76% 29.61%
Refi (Rate Term) 242 39,622,558 7.48% 163,730 7.26% 611 82.24% 40.09% 90.96% 87.96% 63.63% 30.08%
TOTAL * - - 3,215 529,761,156.] 100.00% T164,775] ~TA | . 630 |-83.33% | 41:64% " | -51.45%.
. i Deal Size < .1 WAloan
G o J# Loans . . Balance] . %].: Balance’ .
Primary (OOC) 2,679 462,583,983 87.32%. 172,670 47.46%
fnvestment 511 63,148,363 11.92% 123,578 31.63%
2nd / Vacation 25 4,018,810 0.76%. 160,752 21.46%
[TOTAL > -~ 3,215 529,751,156 100.00% uﬁh 7EF- E e
= o ,. - Deal Size .~ ] WALoan e
OOn‘.JBa,‘ L 14 Loans ‘Batance] ) %] - Bal o RV [ o DT s Primarys o] SEPUD - | Refi Cachout 4o Full Do |
Full/Alternative 1,830 272,574,321 51.45% 84.67% 41.74% 87.34% 87.85% 50.94%
Limited 54 7,391,682 1.40% 136,883 84.23% 40.60% 84.07% 78.63% 51.14%
Stated 1,331 249,785,154 47 15% 187,667 81.84% 41.34% 87.40% 80.42% 39.14%
TOTAL:~ - -~ - 3,215} 520,751,156 1 -100.00%] - - - -164,275 +83.33% ] 41:54% - | = 87.32%: .71 84:22% -] - .45.28% :




PROPERTY BUCKET

Deal Size WA Loan Weighted Average Collateral Characteristics
Property Type # Loans Balance| % Balance WAC FICO %IV % 0T Primary SFPUD _ Refl Cachout]  Full Doc inferast only
Single Family 2,374 366,721,993 69.23% 154,474 7.44% 623] 83.19% 41.41% 90.91% hEENES 49.42% 53.31% 37.55%
PUD 393 79,423,375 14.99% 202,095 7.28% 629] 83.72% 42.41% 91.27% Rty 42.96% 55.35% 40.56%
24 Unit 291 58,326,382 11.01% 200,434 7.69% 668] 84.28% 41.49% 59.97% 0.00% 26.61% 34.52% 25.98%
Condo 157 25,279,407 4.77% 161,015 7.22% 639]  81.89% 40.69% 85.93% 0.00% 37.65% 51.33% 51.89%
TOTAL 3,215 529,751,156 | 100.00% 164,775]  7.43% 630 | 83.33% 41.54% 87.32% 84.22%. .38% 51.45% | 3r.41%

PRINCIPAL BUCKET

Deal Size WA Loan Weighted Average Callateral Characteristics
UPB # Loans Balance) 3 Balance WAC FICO %LTV % DT Primary SEPUD | Refi Cachout]  Full Doc Interest onty
=<50 309 11,195,314 2.11% 36,231 9.43% 628] 86.69% 37.78% 67.90% 86.83% 39.10% 64.09% 0.00%
>50 =<75 420 26,257,289 4.96% 62,517 8.52% 620 85.69% 39.13% 73.52% 88.88% 41.15% 63.72% 521%
>75 =<100 413 36,362,136 6.86% 88,044 8.09% 620 85.30% 40.29% 82.16% 88.44% 45.38% 63.88% 11.47%
>100 =<125 359 40,413,941 7.63% 112,574 7.66% 624] 84.02% 40.74% 84.70% 86.75% 42.00% 65.34% 19.73%
>125 =<150 339 46,592,886 8.80% 137,442 7.71% 622] 84.49% 40.48% 82.98% 89.31% 43.77% 58.51% 28.06%
>150 =<200 455 79,127,272 14.94% 173,906 7.43% 625]  84.08% 41.55% 88.45% 86.98% 47.70% 59.72% 39.41%
>200 =<250 298 67,087,128 12.66% 225,125 7.23% 620]  8227% 40.54% 88.91% 83.52% 50.72% 48.47% 42.29%
>250 =<300 224 61,183,987 11.55% 273,143 7.09% 630] 81.87% 42.85% 92.28% 85.24% 46.49% 39.76% 45.61%
>300 =<350 1 43,393,045 8.19% 323.835 7.07% 641]  82.97% 42.49% 92.65% 79.31% 37.50% 41.71% 56.08%
>350 =<400 108 40,438,923 7.63% 374,434 7.01% 644] 81.99% 43.96% 89.76% 78.43% 46.23% 37.471% 59.52%
>400 =<450 62 26,342,205 4.97% 424,874 7.02% 642]  83.14% 42.55% 85.42% 72.63% 43.60% 37.07% 54.38%
>450 =<500 36 17,276,448 3.26% 479,901 7.05% 82.10% 43.18% 86.07% 68.95% 53.39% 44.22% 47.04%
>500 =<600 41 22,685,252 4.28% 553,299 7.01% 81.43% 44.12% 94.97% 87.71% 41.51% 51.53% 40.69%
>600 =<700 13 8,424,014 1.59% 648,001 7.24% 83.30% 39.51% 100.00% 85.58% 53.82% 45.87% 30.65%
=>700 2,970,415 79.01% 35.14% 100.00%] 100.00%
TOTAL: A Bk | BT

* In $1,000

Min
L State Concentration Bucket *
_ . N S = 3 2 .. -Welghted Average Collateral Characteristics - o = e
Stato?> - o .—% Loans-- SR ~ : Réf Cachout § < Full Doca |- lnferestionty™
CA 571 158,228,127 46.42% 38.13% 62.83%
FL 262 38,633,545 51.22% 52.53% 37.44%
GA 201 26,914,484 44.88% 65.60% 37.89%
NY 100 25,660,236 31.49% 24.25% 19.65%
MD 109 24,525,116 57.36% 62.65% 34.29%
TX 211 24,048,837 26.33% 50.95% 13.65%
L 131 22,250,516 40.06% 44.50% 30.80%
PA 148 16,045,192 51.38% 70.88% 4.27%
AZ 102 15,509,852 43.63% 59.47% 56.40%
CO 92 15,268,466 45.37% 50.69% 54.15%
VA 79 14,250,565 52.28% 58.88% 14.43%
s 120 14,241,770 59.90% 64.61% 20.93%
OH 142 13,117,503 42.89% 76.34% 12.33%
NJ 55 11,901,612 51.10% 49.66% 5.98%
NV 52 10,650,486 56.43% 48.19% 41.98%
OTHER 840 98,504,850 42.68% 64.53% 21.32%
TOTAL = - =348 529,751,456 24038

* Filtin top 15 states only, combine the remaining in the "Other” Bucket.




*Separate California into North and South i possible.

Deal Size WA Loan Weighted Average C t Ch. istics
Callfornia Breakdows |# Loans Balance % Balance WAC FICO %LTV % DTt Primary SFPUD | RefiCachout|  Full Doc Intorest only
CA North 217 60,811,760 38.43%, 280,239 7.00% 638 81.20% 41.80% 93.12% 92.83% 47.97% 35.66% 63.12%
CA South 354 97,416,367 61.57% 275,187 7.08% 638 81.39% 42.48% 90.40% 76.11% 45.46% 39.67% 62.65%
571 158,228,127 100.00%

H FIXED / FLOATING (ii)
—!rl Deal Size WA Loan Waeighted Avarage Coll | Ch istics

Typo - # Loans - - - Balance, %] - Balance . WAC RGO %on 4. Primary SFPUD | Refi Cachout] FuliDoc .. § -interest only
Fixed 429 44,985,696 8.40% 104,862 7.92% 624 39.19% 87.77% 89.60% 57.48% 63.86% 0.00%
Fixed IO 22 5,030,015 0.95% 228,637 7.38% 703 43.88% 86.93% 76.44% 24.77% 25.40% 100.00%
Balloon 161 9,149,470 1.73% 56,829 10.86% 672 43.23% 87.93% 68.66% 10.98% 31.86% 0.00%
6M LIBOR 12 2,399,709 0.45% 199,976 7.32% 608 42.69% 60.32% 78.18% 49.28% 30.09% 0.00%
2/28 1,548 242,559,376 45.79% 156,692 7.50% 617 41.50% 83.65% 82.08% 50.49% 55.55% 0.00%
327 187 27,371,419 S517% 146,371 7.87% 605 41.07% 86.06% 89.77% 58.30% 55.83% 0.00%
5125 26 5,080,613 0.96% 195,408 6.79%| 653.676812 35.62% 50.83% 80.25% 54.32% 53.13% 0.00%
6M LIBOR IO 1 475,000 0.09% 475,000 8.63% 691 14.30% 0.00% 0.00% 0.00% 0.00% 100.00%
2/28 10 686 163,003,593 30.77% 237,615 6.97% 648 42.12% 93.69% B84.79% 33.62% 41.64% 100.00%
32710 130 26,943,622 5.09% 207,258 7.42% 630 43.38% 91.71% 93.61% 49.67% 60.25% 100.00%
5/25 10 13 2,752,844 0.52% 211,757 6.66%|] 664.231138 38.61% 100.00% 95.15% 74.44% 90.90% 100.00%
TOTAL: 3,215 .. 529,151,156 7, 100.00%, CUTA% [T 630 1.54% ] -+ 84.22%: ] 45.38% .2 G304

List all loan types and separate the 10 loans i.e. 2/28 and 2/28 10 should have separate rows.

o . Welghted Average Collater
o Balance 3 Prisary

515,850,550
13,900,606

= 529,751,

PREPAYMENT BUCKET

. N > eral Characteristics R

s T B - o v |- semuD. | Ren T Fuitboc_ | Interestianl
None 840 128,835,525 7.68% 634 3 . 84.33%| _ 76.86% 40.37% 47.56% 25.87%
6 Months 11 1,867,096 7.91% 597 Y . 94.86%| _100.00% 32.85% 60.07% 553%
1 Year 131 29,462,560 5.56% 224,905 7.41% 656 X . 7816%|  79.42% 39.49% 40.74% 35.62%
2 Year 1,628 284532355 |  53.71% 174,774 7.28% 627 X . 8951%| 86.17% 45.82% 51.81% 43.30%
2.5 Year 17 3,284,599 0.62% 193,212 7.48% 624 . . 100.00%| 87.88% 34.23% 57.06% 81.44%
3 Year 586 80,915,743 15.27% 138,081 7.60% 623]  84.93% 40.82% 86.90%|  90.14% 55.00% 59.53% 34.23%
5 Year 2 853,278 0.16% 426,639 6.81% 639]  87.41% 35.13% 100.00%] 100.00% 15.62% 84.38% 84.38%
TOTAL - : 3,215 529,751,156 | 100.00%] 164,775]  7.43% T 830] 83.33% | 41.54% | B7.32% B4.22% | 45.96% 51.45% 37.41%

i —————

sighted Average Collateral:Characteristics®

T RCO. TR RV

Y%y - A T e Refi Cachout |
Libor - 6 Month 99.78% 628 83.18%. 41.70% 84.06% 45.17%
Treasury - 1 Year 1,013,287 0.22% 718 B2.39% 43.44% 100.00% 17.20%
Other 0.00%
TOTALZ =25 © 2,603 .. '470,586;076;]:100.00%}’ £

List ail reset rates




Deal Coverage
Loan-to-Value {LTV)
P o 0 o w o 0 o 7] o
Fcoamg v s § ¥ R § g % ¢ g o
¥ 8 3 2 2 4 2 2 - a *
i A A A A D A D A A B
NA
=<500 0.00 0.00 0.00 0.00 0.00 100.00 100.00 0.00 0.00 0.00 0.00
>500 =<550 286 1.95 427 8.42 18.45 39.31 42.40 35.28 1475 0.69 0.33
>550 =<600 3.25 1.02 3.00 6.58 9.67 33.35 40.96 31.87 26.27 11.43 4.62
F >600 =<625 1.64 1.81 2.35 3.69 4.47 41.29 41.10 22.20 26.19 21.81 10.43
! >628 =<650 0.95 0.36 1.47 1.10 224 55.28 58.94 16.71 17.51 18.55 10.13
M >850 =<675 0.20 0.20 1.30 4.07 2.64 5597 55.80 16.83 20.19 19.05 9.75
>ET5 =<700 N 1.14 0.12 0.17 3.38 4.18 5431 55.04 13.13 23.47 23.47 11.02
>T00'5<725 ! 0.00 0.00 0.62 0.25 0.78 61.54 65.42 10.65 16.36 22.74 14.57
,V,qu =<750 0.28 0.00 0.00 227 4.08 75.22 74.41 11.56 9.48 879 3.05
S750<800° . 6.72 0.00 0.00 0.34 272 4297 49.10 17.69 28.22 30.25 12.56
=>800 T 0.00 0.00 0.00 0.00 0.00 10.58 10.58 4.74 89.42 84.68 0.00

* This table should ba filled out with the pH

aof tha deal

to each cross LTV and FICO buckats

Ml Coverage

based on FICO and LTV
buckets.*

Percentage of Ml coverage

Loan-to-Value (LTV)

60 k<ts

b95'<100 ¢

NA

=<500

>500 =<550

>550 =<600

>800 =<625

>625 5<650

O‘d—m

>650 =<675 "

2675 =<700..

>700 =<725.

. |>7z52<50:

. |>750 <goo.

=800 =~

* This tahle should be filled out with the pe:

ge of MI

to each cross LTV and FICO buckets




1Q ONLY FICO BUCKET
Deal Size WA {oan Welghted Average Coliateral Characteristics :
Type # Loans Balance| % Balance WAC FICO %lTV % OTt Primary SEPUD | Refi Cachout]  Fuli Doc LTV 2>80
NA 0.00%
=<500 0.00%
>500 =<520 0.00%
>520 =<540 17 2,994,720 1.51% 176,160 7.78% 530 77.50% 42.64% 95.04% 90.49% 77.98% 89.15%
>540 =<560 21 4,465,175 2.25% 212,627 7.44% 549 82.23% 42.83% 100.00% 92.84% 83.91% 79.66%
>560 =<580 32 6,812,082 3.44% 212,878 7.69% 571 84.06% 42.35% 96.71% 93.72% 76.10% 68.16%
>580 =<600 75 17,367,224 8.76% 231,563 7.25% 591 83.85% 42.14% 98.80% 90.10% 60.33% 68.39%
>600 =<620 103 23,022,931 11.62% 223,524 7.20% 611 83.14% 43.16% 97.53% 94.53% 61.22% 60.56%
>620 =<640 156 36,631,079 18.48% 234,815 7.05% 631 82.38% 41.66% 96.86% 83.40% 34.57% 42.87%
>640 =<660 151 36,398,785 18.36% 241,062 6.90% 650 82.06% 42.59% 95.15% 89.68% 25.34% 41.27%
>660 =<680 118 26,720,254 13.48% 226,443 6.85% 670 B81.86% 41.90% 91.49% 86.80% 22.58% 29.81%
>680 =<700 52 13,129,629 6.62% 252,493 6.92% 690 81.98% 41.36% 83.17% 76.08% 16.99% 26.85%
>700 =<750 107 26,070,894 13.15%: 243,653 6.85% 721 81.24% 42.43% 85.60% 76.35% 18.04% 27.99%
>750 20 4,592,200 2.32% 229,610 TA7% 776 82.36% 42.23% 70.78% 65.31% 10.41% 27.86%
TOTAL 852 198,204,974 100.00%] - 232,635 7.04% 548 | 82.27% 42.24 93.11% 85.74 35.91% A3.14%
10 ONLY PRINCIPAL BUCKET : -
o al 51 e T e et i gighted Average C Ch TSHUES e - 7 o ;i
o T 2 A e WAC - Lo EICO. L STV oo % BT ] T Primwery. o] SEIPUD: “Refi Cachout § ... .Full Doc’
=<50 0.00%
>50 =<75 21 1,368,732 0.69% 8.19% 628 84.97% 39.04% 80.00% 94.52% 23.62% 57.40% 44 .51%
>75 =<100 47 4,172,265 2. 1% 7.84% 639 83.61% 42.08% 82.58% 89.84% 33.95% 61.73% 35.95%
>100 =<500 761 179,372,338 90.50% 7.03% 648 82.19% 42.26% 92.95% 84.52% 35.47% 43.32% 28.25%
>500 =<600 17 9,229,684 4.66% 6.78% 646 81.21% 42.83% 100.00% 100.00% 41.11% 41.33% 34.47%
>600 =<700 4 2,581,955 1.30% 6.95% 646 87.28% 42.99% 100.00% 100.00% 48.44% 72.89% 48.44%
'..|.|ch° 0.75% 6.62% 38.57% 100.00% 100.00% 51.35%
JTOTAL LT 12300.00%) e it 4 S A

*in $1,000




Deal Info _ Master Servicer:
Deal Name BSABS 2005-HE5S Backup Servicer:
Bloomberg Ticker: Primary Servicer (s): % Name Originator (s): % Name
Asset Class: Subprime 1 100 EMC 1 18.11% CIT MORTGAGE
Issuer: 2 2 13.25% RESMAE MORTGAGE
Trustee: 3 3 8.07% FIRST HORIZON
Lead Manager(s) 4 4 7.72% FIELDSTONE
5 5 7.56% MORTGAGE LENDERS
Month: 6 6 6.31% NOVELLE
To Roll 24 7 7 5.54% LIBERTY AMERICAN
353 8 8 4.93% SUNSET
9 9 4.72% MILA INC
10 10 4.13% BAYROCK
% Interest Only 37.42
Cells in red font are calculations and shouki be lefl alone. Please fill out complete list of servicers and originators even if it is greater then ten
Pleass put averages in gray cails at the botiom of each buckat
FICO BUCKET
Deal Sizg WA Loan " Weighted Average Collataral Characteristics
FICO # Loans Balance %o Balance WAC FICO LTV % DT} Primary SFPUD | Refi Cachout | - Fuli Boc Intarest only Mi%
NA 0.00% S
=<500 2 413,327 0.08% 206,664 8.11%. 500 80.00% 45.60% 100.00%| 100.00% 100.00% 100.00% 0.00% 0.00%
>500 =<520 77 11,264,695 2.13% 146,295 8.07% 510 79.30% 41.37% 99.39% 98.39% 92.80% 72.63%; 0.00% 0.00%.
>520 =<540 157 25,409,716 4.80% 161,845 8.22% 531 78.48% 42.31% 96.89% 90.49% 79.19% 72.41% 11.79% 0.00%
>540 =<560 219 30.970,120 5.85% 141,416 7.83% 551 79.00% 40.63% 93.52% 92.79% 70.80%, 64.45% 14.42% 0.00%
>560 =<580 218 33,983,220 6.41% 155,886 7.77% 570 81.67% 39.18% 94.40% 89.75% 62.33% 70.67% 20.05% 0.00%
>580 =<600 368 58,326,066 11.01% 158,495 7.52% 590 83.61% 41.85% 93.82% 91.77% 61.76% 66.30% 29.78% 0.00%
>600 =<620 400 66,664,273 12.58% 166,661 7.40% 611 83.66% 41.66% 90.67% 90.84% 55.99% 60.07% 34.54% 0.31%
>620 =<640 499 83,471,755 15.76% 167,278 7.39% 631 84.86% 41.59% 90.70% 83.90% 41.62% 48.40% 43.88% 0.00%
>640 =<660 437 72,972,866 13.77% 166,986 7.21% 650, 84.27% 41.85% 88.41% 84.77% 30.88% 40.02% 49.88% 0.18%
>660 =<680 324 55,299,490 10.44% 170,677 7.26% 670 83.52% 42.08% 79.54% 80.28% 33.70%. 34.73% 48.32% 0.00%
>680 =<700 196 31,189,979 5.89% 159,133 7.36% 690 85.48% 40.98% 70.23% 71.46% 24.22% 37.44% 42.10% 0.00%
>700 =<750 232 44,554,163 8.41% 192,044 7.05% 721 84.03% 42.37% 77.13% 68.43% 18.74% 36.07% 58.52% 0.00%
>750 86 15,231,486 2.88% 177,110 7.12% 771 84.47% 40.55% 63.46% 60.88% 7.45% 41.63% 30.15% 0.00%
TOTAL = =7~ 3,215 529,751,156 100.00%] . " 164.T75] 743% =630 | 83:33% | 41.54% | - 8132% B4.22%. | 45.38% | 51A45% | 37A1%; 0.05%
FICO Mean: 627 Medi: 627 Standard Deviation: 57.66
— LTV BUCKET
S 7 7 Deal Size " Y . : ﬂ&n_zon Average Collateral Characteristics ) SR N 2 -
S # Loans 1. -Balance] (3 FICO WLTV. % D11 Primary:, SFPUD - | Refi Cachout § . Full Doc ‘Interestonly | . Mi% 0
49 5,728,165 1.08% 116.901 623 43.90% 37.96% 82.94% 86.51% 80.48% 46.61% 8.75% 0.00%
26 3,351,659 0.63% 128,910 590 52.91% 36.72% 98.21% 81.38% 77.10% 54.25% 20.59% 0.00%
25 3,909,548 0.74% 156,382 587 58.11% 32.38% 93.37% 94.58% 73.91% 35.94% 12.38% 0.00%
51 9,634,180 1.82% 188,906 595 63.93% 37.90% 88.91% 85.36% 85.03% 43.08% 20.10% 0.00%
85 17,117,842 3.23% 180,188 602 68.94% 38.77% 73.74% 79.99% 80.23% 30.32% 15.16% 0.00%
156 23,724,091 4.48% 152,078 582 74.15% 40.38% B84.60% 91.54% 79.04% 44.55% 16.00% 0.00%
1,261 237,942,349 44.92% 188,693 643 79.85% 42.18% 91.28% 83.91% 30.35% 44.16% 54.74% 0.00%
300 54,525,499 10.29% 181,752 604 84.58% 42.19% 85.00% 82.89% 71.80% 63.01% 33.04% 0.00%
448 76,269,324 14.40% 170,244 613 89.70% 40.60% 82.35% 87.72% 62.11% 63.43% 30.12% 0.44%
336 50,947,028 9.62% 151,628 649 94.72% 42.33% 74.43% 75.22% 37.49% 52.70% 19.94% 0.00%
27 3,174,957 0.60% 117,591 631 97.90% A41.73% 100.00% 94.15% 40.72% 85.24% 26.21% 0.00%
441 43,426,514 98,473 650] 100.00% 42.06% 97.14% 87.66% 24.19% 67.70% 13.74% 0.00%
3,215 J5. . 520,151,156 164,775 E T 4154% | - 87.32%0 |- 84.22% | +45:38% - | - 51.45% |~ 31.41%-
84.3 ClL 89.71 Standard Deviation: 11.11 LTV =80: 8.79 % Silent Seconds: 34.86%




DTI BUCKET
Deal Size WA Loan i ghted A ge Coll | Characteristics

DT # Loans Balance % Batance WAC FICO. LTV % DT Primary SF/PUD | Refi Cachout| Full Doc. interest only
=<20 107 14,288,510 2.70% 133,537 7.64% 624] 80.66% 14.89% 70.05%]  75.08% 47.73% 58.09% 20.27%
>20 =<25 103 13,346,867 2.52% 129,581 7.59% 622] 81.72% 22.82% 79.83%] 83.17% 65.94% 53.51% 20.91%
>25 =<30 205 27,258,463 5.16% 132,968 7.49% 624] 81.39% 27.81% 88.37%] 88.20% 44.70% 63.49% 34.37%
>30 =<35 342 50,809,935 9.59% 148,567 7.34% 628]  81.60% 32.70% 85.65%]  82.38% 56.44% 47.70% 33.53%
>35 =<40 503 81,336,436 15.35% 161,703 7.42% 629]  83.66% 37.82% 90.32%|  86.30% M.31% 46.95% 42.35%
>40 =<45 724 125,187,703 23.63% 172,911 7.42% 631] 83 44% 42.66% 89.86%] B84.23% 42.671% 46.79% 39.92%
>45 =<50 954 164,583,246 31.07% 172,519 7.53% 633]  8438% 47 79% B8598%]  84.23% 44.00% 48.56% 35.05%
>50 =<55 277 52,939,995 9.99% 191,119 7.18% 625] 83 10% 52.61% 88.51%] 83.40% 46.24% 73.49% 45.35%)
TOTAL 3,215 539,751,156 | 100.00%, T64,775]  7.43% 630 | 83.33% | 41.54% 87.32% BA.22% | 45.35% B1.45% 37.41%

DTI Mean: 27.77 Medi: 275 Standard Deviation: 10.75
PURPOSE BUCKET
Deal Size WA Loan Woelighted Average Coll | Characteristics

Purpose % Loans Balance] % Balance WAC . FICO WLV % DTi Primary SEPUD | Refi Cachout}  Full Dog interest only
Purchase 1,554 249,735,987 47.14% 160,705 7.48% 656]  84.98% 42.20% 82.88%]  78.46% ANNNDS 43.45% 46.10%
Refi (Cash out) 1,419 240,392,612 45.38% 169,410 7.41% 606]  81.80% 41.09% 91.33%|  89.58%| 100.00% 57.76% 29.61%
Refi {Rate Term) 242 39,622,558 7.48% 163,730 7.26% 611 82.24% 40.09% 90.96% 87.96% 63.63% 30.08%
TOTAL . ST RS |, 629,751,156 |- 100.00%] . - 164,775]. - 7.43% - " 630°} "83.33%. { i 41.64% . - 81.32% -] -84.22% A%

OCCUPANCY BUCKET
T r o Welghted Average Col —— Ty~
: ot GRMETVEE N R e Reft Cachout torestanty’

Primary (OOC) 462,583,983 83.25% 41.70%R 47.46%

investment 511 63,148,363 83.77% 40.27% 0.00% 31.63%

2nd / Vacation 25 4,018,810 85.84% 42.12% 0.00% 21.46%

TOTAL - " ) - 3215 | 520,751,156, 83.33% |- 41.54% - | - BT A% - 35.35% -
| |

T ™ i LSize ... - aga Collateral Characteris ey |
—Mon Typo. o .- Batancel . %l Primary. Fuli Doc - | Interest only -
Full/Alternative 1,830 272,574,321 51.45% 87.34% WA 32.09%
Limited 54 7,391,682 1.40% 84.07% . O] 33.30%
|Stated 1,331 249,785,154 47 15% 187,667 645] 81.84% 41.34% 87.40%]  80.42% 39.14% RNNQU] 43.34%
TOTAL, - T 3215 T 628.751,156 | 1100:00%] . = -164;775]: =7 830 1, .83:33% [ 41.54% ]~ B7.32% T ~45.30%. | 51, 3TATh




PROPERTY BUCKET
Deal Size WA Loan Welghted A go Coll | C| istics
Property Type # Loans Balance, % Balance WAC -FICO LTV % OT} Primary SFPUD _ Rofi Cachout ]  Fult Doc Intorest onty
Single Family 2,374 366,721,993 69.23% 154,474 7.44% 623]  83.19% 41.41% 90.91% RERSR]___ 49.42% 53.31% 37.55%
|pun 393 79,423,375 14.99% 202,095 7.28% 629] 83.72% 42.41% 91.27% R Q) 42.96% 55.35% 40.56%
2-4 Unit 291 58,326,382 11.01% 200,434 7.69% €68 84.28% 41.49% 53.97% 0.00% 26.61% 34.52% 25.98%
Condo 157 25,279,407 4.77% 161,015 7.22% 639] 81.89% 40.69% 85.93% 0.00% 37.65% 51.33% 51.89%
TOTAL 3,215 529,751,156 | 100.00% —164,775] _ 7.43% 630 ] 8333% B7.32% 84.22% | 45.38% 51.45% IT41%
PRINCIPAL BUCKET
Deal Size Waelghted Average Callateral Characteristics
UPB # Loans Balance %o WAC FICO %L TV % DTt Primary SF/PUD. | Refl Cachout]  Full Doc Intarest onty
=<50 309 11,195.314 2.11% 9.43% 628 86.69% 37.78% 67.90% 86.83% 39.10% 64.09% 0.00%
»>50 =<75 420 26,257,289 4.96% 8.52% 620]  85.69% 39.13% 73.52%) 88.88% 41.15% 63.72% 5.21%
>75 =<100 413 36,362,136 6.86% 8.09% 620]  85.30% 40.29% 82.16%|  88.44% 45.38% 63.88% 11.47%
>100 =<125 359 40,413,941 7.63% 7.66% 624]  84.02% 40.74% 84.70%|  86.75% 42.00% 65.34% 19.73%
>125 =<150 339 46,592,886 8.80% 7.71% 622]  84.49% 40.48% 82.98%]| 89.31% 43.77% 58.51% 28.06%
>150 =<200 455 79,127,272 14.94% 7.43% 625 84.08% 41.55% 88.45%]  86.98% 47.70% 59.72% 39.41%
>200 =<250 298 67,087,128 12.66% 7.23% 629] 82.27% 40.54% 8891%|  83.52% 50.72% 48.47% 42.29%
>250 =<300 224 61,183,987 11.55% 7.09% 630 81.87% 42.85% 92.28% 85.24% 46.49% 39.76% 45.61%
>300 =<350 134 43,393,945 8.19% 7.07% 641]  82.97% 42.49% 9265%)  79.31%! 37.50% 4. 71% 56.08%
>350 =<400 108 40,438,923 7.63% 7.01% 644]  81.99% 43.96% 89.76%|  78.43% 46.23% 37.47% 59.52%
>400 =<450 62 26,342,205 4.97% 7.02% 642 83.14% 42.55% 85.42% 72.63% 43.60% 37.07%
»450 =<500 36 17,276,448 3.26% 7.05% 636]  82.10% 43.18% 86.07%] 68.95% 53.39% 44.22%
>500 =<600 41 22,685,252 4.28% 7.01% 643]  81.43% 44.12% 94.97%|  87.71% 41.51% 51.53%
>600 =<700 13 8,424,014 1.59% 7.24% 612]  83.30% 39.51% 100.00%}  85.58% 53.82% 45.87%
=>700 4 2,970,415 0.56% 35.14% 100.00%] 100.00% .58% 49.24%
1o, 529;751,156 )% 100.00% ; 87.3e% = & A5

8,969 Max
State Concentration Bucket *
3 Doal Size . = R 7 Weighted Average Collateral Characteristics - s o -
. [#Loans o Balance]. . % T B L] “ISFPUD hout | - interost only
571 158,228,127 29.87% 82.53% 46.42% 62.83%
262 38,633,545 7.29% 89.02% 51.22% 37.44%
201 26,914,484 5.08% 95.07% 44.88% 37.89%
NY 100 25,660,236 4.84% 47.19% 31.49% 19.65%
MD 109 24,525,116 4.63% 93.25% 57.36% 34.29%
X 21 24,048,837 4.54% 95.54% 26.33% 13.65%
1L 131 22,250,515 4.20% 59.67% 40.06% 30.80%
PA 148 16,045,192 3.03% 88.65% 51.38% 4.27%
AZ 102 15,509,852 2.93% 92.62% 43.63% 56.40%
Cco 92 15,268,466 2.88% 88.55% 45.37% 54.15%
VA 79 14,250,565 2.69% 93.59% 52.28% 14.43%
Mi 120 14,241,770 2.69% 118,681 91.94% 59.90% 20.93%
13,117,503 2.48% 92,377 89.22% 42.89% 12.33%
11,901,612 2.25% 216,393 68.12% 51.10% 5.98%
10,650,486 2.01% 204,817 93.46% 56.43% 41.98%
98,504,850 18.58% 117,268 87.34% 42.68% 21.32%
529,151,156 ] . - 100.00%) : s 88227 ] -A5:30% = T A




“Separate Califomia into North and South if possible.

Deal Size WA Loan Weighted A ge C Characteristics
California Breakdown {# Loans Balance] % Balance WAC FICO HLTV % DI Primary SFPUD | Refi Cachout] FullDoc Intorast only
CA North 217 60,811,760 38.43% 280,239 7.00% 638 81.20% 41.80% 93.12% 92.83% 47.97% 35.66% 63.12%
CA South 354 97,416,367 61.57% 275,187 7.08% 638 81.39% 42.48% 90.40% 76.11% 45.46% 39.67% 62.65%
571 158,228,127 100.00%
FIXED / FLOATING {ii}
Deal Size WA Loan Waeighted Average Collateral Characteristics
Type # Loans -/ Balance .- %] - - Balance WAC - FCO* YLTV % DTl - Primary SF/PUD | Refi Cachout]  ~Full Doc interest only
Fixed 429 44,985,596 8.49% 104,862 7.92% 624 81 .mrnlvuxv 39.19% 87.77% 89.60% 57.48% 63.86% 0.00%
Fixed 1O 22 5,030,015 0.95% 228,637 7.38% 703 82.86% 43.88% 86.93% 76.44% 24.77% 2540% 100.00%
Balloon 161 9,149,470 1.73% 56,829 10.86% 672 98.09% 43.23% 87.93% 68.66% 10.98% 31.86% 0.00%
6M LIBOR 12 2,399,709 0.45% 199,976 7.32% 608 81.95% 42.69% 60.32% 78.18% 49.28% 30.09% 0.00%
2/28 1,548 242,559,376 45.79% 156,692 7.50% 617 B83.77% 41.50% 83.65% 82 08%: 50.49% 55.55% 0.00%
3127 187 27,371,419 5.1 146,371 7.87% 605) 85.38% 41.07% 86.06% 89.77% 58.30% 55.83% 0.00%
5/25 26 5,080,613 0.96% 195,408 6.79%] 653.676812 78.79% 35.62% 50.83% 80.25% 54.32% 53.13% 0.00%
6M LIBOR IO 1 475,000 0.09% 475,000 8.63% 691 95.00% 14.30% 0.00% 0.00% 0.00% 0.00% 100.00%
2/28 10 686 163,003,593 30.77% 237,615 6.97% 648 81.49% 42.12% 93.69% 84.79% 33.62% 41.64% 100.00%
3/27 10 130 26,943,622 5.09%! 207,258 7.42% 630 86.60% 43.38% N.71% 93.61% 49.67% 60.25% 100.00%
5/25 1O 13 2,752,844 0.52% 211,757 6.66%] 664.231138] 83.61% 38.61% 100.00% 95.15% 74.44% 90.90% 100 oo_x.
ForaL. . o LT ~528,761,156:] - 100:00%} - i 164,775 == 630 | 83.33% | 41.54% | OT.02% - | 184:22% | 45:36%.. j
—H. all loan typas and separate the IO loans i.a. 2/28 and 2/28 |0 shouid have separate rows. =
“intarast onty
m_m mwo 550 97.38%
2.62%
S i a%mnc,wm.. 156:1:2100:00%] -

B - Doal Size *: - Charactoristics - - o L
o 2 . o - Balance}” ~SE/PUD T | Refi oun_.oa : Jsinterest only

840 128,835,525 76.86% 40.37% 47.56% 25.87%
6 Months 11 1,867,096 0.35% 169,736 mm 65% wo 74% 100.00% 32.85% 60.07% 5.53%
1 Year 131 29,462,560 5.56% 224,905 83.98% 40.89% 79.42% 39.49% 40.74% 35.62%
2 Year 1,628 284,532,355 53.71% 174,774 83.01% 41.90% 86.17% 45.82% 51.81% 43.30%.
2.5 Year 17 3,284,599 0.62% 193,212 84.76% 47.22% 87.88% 34.23% 57.06% 81.44%
3 Year 586 80,915,743 15.27% 138,081 . 84.93% 40.82% 86.90% 90.14% 55.00% 59.53% 34.23%
5 Year 2 853,278 0.16% 426,639 6.81% 639 87.41% 35.13% 100.00% 100.00% 15.62% 84.38% 84.38%
TOTAL ~ ) N 3,215 529,751,158 100.00%. 164,775] .. 7.43% 630 § 83.33% 41.54% 87.32% - 84.22% 45,36 B1.45% 37.41%

o..m.dnszﬂ_om i

spEull:pocy; f-interest-only-

hs o Brimary . §oo: SFIPUD -« | -Refi Cachout
Libor - 6 Month 2,597 Amw mum 788 87.28% 84.06% 4517% 50.96% 40.98%
Treasury - 1 Year ] 1,013,287 84.24%] 100.00%] ~ 17.20% 35.77% 72.07%

Other

TOTAL -

470,586,076

100:00%:

List all reset rates




Deal Coverage
Loan-to-Value (LTV)
Percentage of the deal based on 2 b e o e @ 2 S 8
FICO and LTV buckets.* ¥ v ¥ ¥ Y ¥ v v v o
in o
u ] © w o w0 [= w =3 w ~
v 'y <« © ~ ~ © «© -3 -3 A
1L D A A A A A A A A ]
NA
=<500 0.00 0.00 0.00 0.00 0.00 100.00 100.00 0.00 0.00 0.00 0.00
>500 =<550 2.86 1.95 4.27 8.42 18.45 39.31 42.40 35.28 14.75 0.69 0.33
>550 =<00 3.25 1.02 3.00 6.58 9.67 33.35 40.96 31.87 26.27 11.43 4.62
F >600 =<625 1.64 1.81 2.35 3.69 4.47 41.29 41,10 22.20 26.19 21.81 10.43
n_u >625 =<650 0.95 0.36 1.47 1.10 2.24 55.28 58.94 16.71 17.51 18.55 10.13
o |2850=<675 0.20 0.20 1.30 407 2.64 55.07 55.80 16.83 20.19 19.05 9.75
>675 =<700 1.14 0.12 0.17 3.38 4.18 54,31 55.04 13.13 23.47 2347 11.02
700 £<725 0.00 0.00 0.62 0.25 0.78 61.54 65.42 10.65 16.36 22.74 14.57
5725 £<750... - 0.28 0.00 0.00 227 4.08 75.22 74.41 11.56 9.48 8.79 3.05)
>750 <800 - . 6.72 0.00 0.00 0.34 272 42,97 49.10 17.69 28.22 30.25 12.56
=>800 i 0.00 0.00 0.00 0.00 0.00 10.58 10.58 4.74 89.42 84.68 0.00
* This table should be fillad out with the of the deal ing to each cross LTV and FICO buckets
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»550 =<600
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Percentage of Mi_coverage N B : : o B T 0 2
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buckets.* : i : a REN Dol
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to each cross LTV and FICO buckets



10 ONLY FICO BUCKET

Deal Size WA Loan Weighted Average Collateral Characteristics
Type # Loans Balance, % Balance WAC FICOQ YL TV %DM Primary SFPUD | Refi Cachout} Full Doc LTV =>80
NA 0.00%
=<500 0.00%
>500 =<520 0.00%
>520 =<540 17 2,994,720 1.51% 176,160 7.78% 530 77.50% 42.64% 95.04% 90.48% 77.98% 89.15%
>540 =<560 21 4,465,175 2.25% 212,627 7.44% 549 82.23% 42.83% 100.00% 92 84% 83.91% 79.66%
>560 =<580 32 6,812,082 3.44% 212,878 7.69% 571 84.06% 42.35% 96.71% 93.72% 76.10% 68.16%
>580 =<600 75 17,367.224 8.76% 231,563 7.25% 591 83.85% 42.14% 98.80% 90.10% 60.33% 68.39%
>600 =<620 103 23,022,934 11.62% 223,524 7.20% 611 83.14% 43.16% 97.53% 94.53% 61.22% 60.56%
>620 =<640 156 36,631,079 18.48% 234,815 7.05% 631 82.38% 41.66% 96.86% 83.40% 34.57% 42.87%
>640 =<660 151 36,398,785 18.36% 241,052 6.90% 650 82.06% 42 59% 95.15% 89.68%! 25.34% 41.27%
>660 =<680 118 26,720,254 13.48% 226,443 6.85% 670 81.86% 41.90% 91.49% 86.80% 22.58% 29.81%
>680 =<700 52 13,129,629 6.62% 252,493 6.92% 690 81.98% 41.36% 83.17% 76.08% 16.99% 26.85%
>700 =<750 107 26,070,894 13.15% 243,653 6.85% 721 81.24% 42.43% 85.60% 76.35% 18.04% 27.99%
”Nmo 20 4,592,200 2.32% 229,610 7.17% 776 82.36% 42.23% 70.78% 6531% 10.41% 27.86%
TOTAL 852 108,204,974 | 100.00%] 232,635]  1.04% 648 | 82.27% | 42.24% 93.71% 85.74% 3591% 23.1%%
- 10 ONLY PRINCIPAL BUCKET
e ooue o Deal Sizer s Sl S s e, WV g hted ><¢Sn@mmwm53_h-_m§n31manm B S

> #.Loans. CL T Bal S WA ey At B ..I#c.:.. i prmary {3 SEIPUD ] ‘Refi Gachout . Fuil Doc
=<50
>50 =<7§ 21 1,368,732 8.19% 628 B84.97% 39.04% 80.00% 94.52% 23.62% 57.40% 44 51%
>75 =<100 47 4,172,265 7.84% 639 83.61% 42.08% 82.58% 89 84% 61.73% 35.95%
>100 =<500 761 179,372,338 7.03% 648 82.19% 42.26% 92.95% 84.52% 43.32% 28.25%
>500 =<600 17 9,229,684 6.78% 646 81.21% 42.83% 100.00% 100.00% 41.33% 34.47%
>600 =<700 4 2,581,955 6.95% 646 42.99% 100.00% 100.00% 72.89% 48.44%
=>700 2 1,480,000 6.62% 623 38.57% 100.00% 100.00% 48.65% 48.65%
TOTAL - T 198;204.974° coi e TR B S =

*in $1,000



