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SIGNATURE

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has
duly caused this report to be signed on its behalf by the undersigned hereunto duly authorized.

Dated: G'MC. Lb

2005

AMERICAN HOME MORTGAGE SECURITIES LLC

bormman,

By: =
Name: Ala~ fHor~
Title: EXrew e V.Ce YxTs -LAJ- 21 ) gz.c.rc b




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

EXHIBIT INDEX
Exhibit No. | Description Format
99.1 : Collateral Term Sheets p*

* The Collateral Term Sheets have been filed on paper pursuant to a continuing hardship
exemption from certain electronic requirements.



S002/91/9

Aue) o 150D
3994 1aoInBS

Y EEEYEEY L

uonnquisiq dydeiboas
oljey] 3Wooul-0J-1q3g
pouad paxiH

8dA| uoneuawnaod
adA ) Auadoid
aouejeg ueo
AouednosQ
asoding

0214
anjeA-0}-ueo
adA| abebuop

g 10 | abed

Aysuaq 1saybiy yim spod-diz

(s181S Jo %) Asusq apoD-diz 1seybiy
ALT wnwixepw

ALT winwiuiy

ALTVM

Q01 wnuixepy

0214 wnuiuy

0214 VM

9lBlS JO 9,

o Aysuaq 3saybiH Yim apoD-diz
(s181S 40 %) Aiisuaq apoD-diz 1saybiH
ALT wnuwixepw -

ALT WU -

AL VM

0014 wnuwixep -

00! wnwiuIp -
0214 VM

21E1S JO %

sajnJ 1) }saq Buisn ejep ay) umv_w:m K
‘sS)uelq Joj § 193U9 Isesld ¢
"ajdind ui pajybiybiy spiay syl w ejep Jojue AluQ °L

eje  |00d

(l00d j0 %) eiwiofilen yNog
(100d 40 %) elwiojieD YHON
SsueoT paunby
(syjuopy) wia] Buiuieway YAA
(supuoiy) 9By VAA}

[LQ wnuwixep -

[LQ wnwiuiy -

1LA VA

ALT winwixep -

ALT Wwnuituip -

ALTVYM

QQI4 wnuixep -

QD14 Wnwiuip -

0214 VM

(oBe%) ual puz

(abe%) usl Isi

(asn) eouejeg ueo] abeleny
SUBOT JO Jaqunp |BjoL

(asn) souejeg [ood abebuow usun)d
(asn) aoue|eg (004 abebuop [euibuO
{asn) aoueieg anssj 18j0)1.




G002/91/9 . g Jo z abey _l_

00°00L-10'S6
00°66-10'06
00'06-10'68
00'68-10°08
00'08-10'G.
00°6.-L0°0L
00°0.-L0'59
00'G9-10°09]
00'09-10'G5
00'65-10'05
00°05-LO'SY
00°S¥-10°0¥
0o0'ov-L0'sE
00°6e-40°0€
00°0e-10'se
00°62-10'02

. - - 0002-L00

ainjes) Of Jeak ¢/m puahH 1/g
PUgAH O} L/G 01SSE|D

puafy L/ o1ssejd

uoojjeq 0€/S1 DISSEID

WYV d1sseln
NN MG} OIsse|D
W JAQE dIsserD

-sojnJ 114 359 Buisn ejep sy} 3xong ‘¢

"Syue|q 1o} ( Jojua 9sed|d T mﬁmD —OO&

"a1dand w1 payybiyBiy spiay auyy ut ejep sajua Aup
sajny Ajug ereqg




G00¢/9L/9 g jo ¢ abed .

umoudun

028 <
0z8 - 108
008-184
08L-194
09L -\l
ovL-1l2L
02L-10L
00.-189
089- 199
099 - L¥9
ov9 - 129
02g9- 109
009 - 185
086G - 199
096 - LvS
O¥G - 12Ss
02S - 108
00S - 18V
0gv - L9¥
[01°) Al 44
oyy - L2y
0cy - Loy
00v - 18€
08€ - 19¢
09¢ - LvE
0vE - 128

-sa[nu 4 3seq Buisn ejep ayj joxong ¢

"Syue|q Jo} ( J9jua asedid 'z mwma _OO&

-apdand w1 pajybnubiy spiay ay3 uy ejep Jajua Alup -y




S00¢/919

-ajdund ur pajubiybiy spiay auy ul elep saua Alup )

8 0 ¥ abed :
_l_

8oy pug
" jJuawiysanu|
1PumQ

Bupueuyey
BulpueuyayINO-ysed
aseyoindg

00°00L-L0'S6
00°56-10°06
00°06-10'G8
00's8-10°08
00°08-10'GL
00'62-L0°0L
00°04-10'S9
00'69-10°09
00°09-10'9S
00'65-10°09
00°06-L0'S¥
00°G-L0°0F
00°07-1L0'SE
00°GE-10°0E
00°0e-10'5¢
00°5¢-10°0¢
00°02-L0°0

*sa|nJ i 3s2q Buisn ejep ayj joxong ‘¢

sy ue|q 10} ( JoJuUs 9sea|d ‘T mu.mD _OO&




S00¢/94/9

"apdand ur payyBiybiy spray ay) up eyep sojua AuQ L

g0 g abed _l_

v

oney oN
AVN
VNIN
VSIN
VSIS
padnpay
Iind

Awed y-g
anNo
and

dS

000°009%<
000°009%>
000°00¥$>
.000°002$>

*s9|nJ 31 3saq Buisn ejep ay) Joxang ¢

*S)ue|q 10 O JBJUD Sedld ‘T mwmo _OO&




5002/94/9 9 J0 g ebey

umouun
00°GS <
00°9G - L0°09
0005 - 10'GY
00°Sy- 100V
00°0% - LO'GE
00°6E - 1L0°0E
00°0€- 1062
00'6C - 10°0C
00°0¢ - LO'GL
00°GL - LOOL
00°0L- 10
00G-100
\Nm MMWMZK»%Z&%&%N%&M ONF”A
- 8
09
9€
ve
A
9
£
3

*sajnJ 33 3s9¢q Buisn ejep ay} 3oxong °¢

*s)ue|q 10} ¢ 18jua Isea|d "7
-ajdand wy payybrybiy spjay ayj ul ejep sayua AUQ °L m”_.mﬁ”_ _Oon_




G002/9L/9 g 30 7 abed . —I—

-sojnd 13 3s9q Buisn ejep ayj Joyong g

‘syuejq 10y 0 J19JUd ISBI|d ' m“—.mo _OO&

-ajdund uj pajybyybiy spiay ay) ut eep Jsjud AuQ °|
Isafny Ajug ejeqg




500¢2/91/9

g 0 g abed

90 6821

G
Sl

*so|nJ }} 3saq Buisn eyep ay} 19)dong ¢
syue|( 10} ( J9Jud Iseadld ‘T
-ajdnd uy payyBiybiy spiey ayy ul ejep Jajus Auo 'L

ejeq |0od




500¢/91/9 -

g jo | abeyd

Aysuaq 1saybiH yim apoD-diz

(91835 40 %) Ajisuaq 9poD-diz ysaybi
ALT wnuwixep

ALT Wnuwiuy

ALTVM

Al1eD 40 1509
LECEPEWIIVELS

00 wnwiixeyy
0014 wnwiuly

021 VM
818} 4O ¥

2 EE LI

29Z'8yL ey
29¢'1v9'28p
A TA T AR
zoz'8vL'esy
792'050'L 8%
coz'syLesy
2928yl esy
zoz'syl'esy
6¥2'292'Z8Y
29z'svl'cay
Z292'8vL'c8y

uonnguisiq diydesboan
oljey awosuj-0}3-igag
pouad paxid
adA] uonejuawnoog
adA| Apadolg
aouejeq UBOT|
AouednaoQ
asodind
(O0(E|
anjeA-0}-ueo]
adA) abebuop
' ol

Aysus( 1s8ybiH yum epod-diz

(a1e15 Jo %) Asusq spo-diz yseybiH
LT winwixepy -

ALT wnwiuiy -

ALT VM

024 winwixep -

ODId wnuwijuy -

0214 YM
9)e)S JO Y,

"sajnu i 3saq Buisn ejep ay) 19yong "¢

‘Syue|q J0j () J9JUS ased|d T
-ajdand w pajybiybiy splay ay; us eyep Jajua AjuQ

eieq j00d

(100d J0 %) eluioji[eD Yinos
(100d J0 %) eluI0§|ED YHON
sueo] palinby

(syjuopy) wia] Buiuieway wAA
- (syuo) aby wva

1LQ wnwixep -

1LQ winwiuip -

11a YA

ALT wnwixep -

ALT Wwnuwiuip -

ALTVYM

QDI wirnixepy -

O I WU -

O2ld v

(abe%) uay puz

(sbey,) uall S|

(asn) eauejeg ueo abetony
SUBOT JO Jaquinp [ejoL

(asn) aouejegq [ood abebpopy Juaung
(asn) eouejeg [ood a6ebuop [euwbuo
(asn) @ouejeg anss| |BJ0




S002/91/9

-ajdand uy papybyyBiy spjay ay) ur ejep Jajud Alup °i

g jo ¢ obed
‘ H

00°00L-10'G6
00'66-10°06
00°06-10'G8
00'58-10°08
00°08-10'SL
00'G.-10°0L
00°0£-10'99
00°59-10°09
0009-10'g9
00°65-10°0G
00°05-10°Gy
00'st-L0°0Y
00°0¥L0'SE
00'ge-L0°0E
00°0€-L0's¢C
00°Ge-10°0C
0002-100

ainjes} Of JEdA £/m PUgAH L/G
PUdAH Ol L/G JISSEID

PUGAH L/G DISSEID

uooljleg 0g/G1 2ISSe|D

WYV 2ISse|D
INY4 JAG| oIsselD
N4 JAQE oISSE|D

‘sa|na 34 3saq Buisn ejep ay) Jaxong ¢

‘'syue|q 10} 0 19JUd 3sed|d g mwmo _OOﬂ_




G002/9L/9

g 10 ¢ abed

‘sejns )i 3s8q Buisn ejep ay) 38xong ‘¢
"SHUB|q 10} ( 19JUS BSBAld °Z
-a|dind u1 pajubyuBbiy spiay auy ui ejep J8jud Alug °L

Seony Ajug ejeg

ejed 100d

umowun

0¢8 <
028 - 108
008- 182
08L- 192
09L-1v.
ovL-LeL
0cL-10L
004-189
089-199
099 - Lv9
ov9- 129
029- 109
009 - 189
085 - 195
096 - L¥S
0yG - L2s
0¢G - 10§
006G - 18¥
08y - 19¥
09v - L
ovv - iy
0Zy - Lov
00¥ - L8
08¢ - L9E
09€ - LvE




G002/9L/9 g jo y abed

SWOH pug
JuBWSaAU|

Buioueuyoy
BulpuBuYEXHANO-YSED
aseyaind

00°60L-1L0'S6
00'56-10°06
00°06-1.0'G8
00'68-10°08
00°08-10°GL
00'G.-1L0°0L
00°0£-10°G9
00'59-10°09
00°09-L0°SS
00'66-10°0G
00°05-L0°GY
oo'ar-L00F
00°0v-L0'GE
00'6e-10°0€
00°0e-10'Ge
00°52-10°0¢
0002-100

-sajnJ 11y 3saq Buisn ejep ay) jJ2)ong °¢

"SHUBIG 10} 0 19JUD BSEAId ejed |00d

‘a)dand uy pajybiyBiy spjay ays ui ejep 13us Auo '}




S00Z/91/9 810G abed _I_

n

ohey oN
AVN
VNIN
VSIN
vSIS
paonpay
N4

Awed -z
AaNO
and

4S8

000°009%<
000'009%>
000°00v$>
000'002$>

‘sapnJ 31 3s9q Buisn ejep ayj 19)ong "¢

*S)}ue|q 40} ( 19JUd ased|d ‘Z m“mo —oon—

-ajdand w pajyByybiy spiay ayy ul ejep J8jus AlUQ '




5002/91/9 8 jo g abey

umouxun
00°GS <
00°6G - 1009
000G - LO'SYy
00°Gy - LO'OY
00°0¥ - LO'GE
00°6€ - LO°0€E
00°0¢ - LO'ST
00°G2-100C
00°0¢ - LOGL
0061 -100!
00°0L - 10§
006-100

-sa|nJ 15 1saq Buisn ejep ayj jayong "¢

‘$ue|q 10} 0 J93UB aSEAld T eleq |0od

"adind w1 payyBiybiy spiay ayy ui ejep 183ud Ajup °)




S00¢/9L/9 g Jo ; abed _I_

AO
HO
AN
AN
NN

N
HN
3aN
aN

Pt =

=

-sa|nJ y} }saq Buisn ejep ay) jaxqong ¢

"Syue|q 10} 0 J2JUd 9sedd ‘T m”_.mD _OO&

"a1dand ui pajybiyby spiay ayy ui ejep uajua fuo 'L




§002/91/9

g Jo g abed

s9|nJ J} 3saq Guisn ejep ayj 18)ong °¢
‘syue|q 10j O J1ojus aseald 'z
-gjdand w1 paybyubiy spiay ayy ur e3ep 1a3us AjuQ °)

ele |00d

SHE

YA
in
XL

NL
as
s

1
dd
vd
10
H0




Aggregate Loans (First Lien Only)

FICO % Group Avg LTV

<= 519.99 0.14 60.68
580.00 - 599.99 0.33 76.32
600.00 - 619.99 1.74 73.06
620.00 - 639.99 8.9 75.53
640.00 - 659.99 9.31 75.83
660.00 - 679.99 14.36 72.82
680.00 - 699.99 16.26 73.19
700.00 - 719.99 12.63 71.87
720.00 - 739.99 113 72.46
740.00 - 759.99 9.29 71.94
760.00 -779.99 8.97 69.35
780.00 - 799.99 5.15 69.28
800.00 >= 16 67.9
Aggregate Loans (Second Lien Only)

FICO % Group Avg LTV,

520-539 - -

540-559 - -

560-579 - -

580-599 - -

600-619 - -

620-639 - -

640-659 - -

660-679 - -

680-699 - -

700-719 - -

720-739 - -

740-759 - -

760-779 - -

780-800 - -

800+ - -

Second Lien Loans

FRM % -

ARM % -

IC Loans

FICO % Group - |Avg LTV

<= 519.99 0.28 58.82
580.00 - 589.99 0.12 80
600.00 - 619.99 0.13 80
620.00 - 639.99 10.16 76.85
640.00 - 659.89 8.63 78.32
660.00 - 679.99 15.39 74.05




680.00 - 699.99 16.41 72.74
700.00 - 719.99 12.05 71.42
720.00 - 739.99 12.6 73.54
740.00 - 759.99 9.94 71.46
760.00 - 779.99 7.98 68.6
780.00 - 799.99 5.07 71.96
800.00 >= 1.24 70.19

If the deal has deep MI - we want the following:

For Non-M! Loans-only

By LTV Bucket

% Group

Avg FICO

<=50% LTV

51%-60%

61%-70%

71%-80%

81%-85%

86%-80%

91%-95%

96%-100%




% Full Doc

Max LTV % Owner Occ % 10
70 0 100 83.39
97 © 100 89.67 15.67
97.7 42.24 84.3 3.17
95 25.06 86.15 49.05|
95 22.4 83.04 39.85
95 16.6 76.57 46.05
97 16.61 74.75 43.37
95 15.9 66.07 41.02
95 18.1 63.14 47.93
95 21.23 62.55 45.97
95 26.68 58.92 38.22
95 30.37| 59.64 42.29
97 18.26] 64.89 33.2
Max LTV % Full Doc % Owner Occ % 10
Max LTV % Full Doc % Owner Occ WAC
58.82 0 100 6.625
80 100 100 6.5
80 100 100 6.5
95 276 87.38| 6.861
95 29.88 86.59 6.82
g5 14.98 78.14 6.609




95 17.89 70.82 6.529
90 12.97 69.88 6.429
95 16.4 67.69 6.471
80 22.78 64.3 6.291
94.24 24.86 53.68 6.255
80 31.88 65.57 6.312
84 .08 26.68 52.9 6.472

%<5650 FICO

%full doc

%non owner




WAC MARGIN % Second Lien (Simultaneous or Silent)
6.5 0 0
7.188 0 4.91
7.191 0 6.34
- B8.777 0 29.92
6.757 0 28.88
6.56 0 48.79
6.524 0 58.83
6.448 0 53.79
6.416 0 54.98
6.352 0 51.38
6.272 0 441
6.278 0 48.43
6.325 0 32
WAC MARGIN % Second Lien (Simultaneous or Silent)
MARGIN % Second Lien (Simultaneous or Silent)
0 0
0 0]
0 39.13
0 40.75
0 41.65
o 60.44




65.88

63.35

67.65

57.77

48.01

55.34

ololololio]|o|C

30.07]

I
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By Loan Type

please use more rows if there are other type of loans

No. of %of  |Wt Avg.

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Fixed Rate 159  50,303,352.27 100.00 6.522 0.00 7086
By Original 10 Term please use more rows if there are other type of 10 products

No. of % of Wit. Avg.

Mortgage . Principal  |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
0 months 119 35,559,373.81 70.70 6.463 0.00 706
60 months 40| 14,743,978.46 29.30 6.663 0.00 705
By Occupancy Status

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wit. Avg.

Loans Principal Balance|Balance Coupon % ARM FICO
Primary Homes 119 39,730,086.70 79.00 6.561 0.00 701

“12nd Homes 3 2,717,999.99 5.40 6.554 0.00 716

Investor Properties 37 7,855,265.58 15.60 6.312 0.00 725
By Documentation

No. of % of Wt. Avg.

Mortgage Principal  [Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Stated Doc 79| 26,324,287.19 52.30 6.576 0.00 705
No Doc 60| 18,523,996.60 36.80 6.516 0.00 707
Full Doc 20 5,455,068.48 10.80 6.281 0.00 706
Debt-to-Income Ratio Distribution

No. of % of Wit. Avg.

Mortgage Principal [Gross Wt. Avg.
Range Loans Principal Balance|Balance Coupon % ARM FICO
<= 30.000 82 25,204,371.94 50.10 6.475 0.00 706
30.001 - 35.000 22 6,653,648.40 13.20 6.406 0.00 710
35.001 - 40.000 24 8,346,735.64 16.60 6.517 0.00 710
40.001 - 45.000 23 7,999,546.29 15.90 6.682 0.00 702
45.001 - 50.000 6 1,504,050.00 3.00 6.946 0.00 678
50.001 - 65.000 2 595,000.00 1.20 6.606 0.00 719
Wt. Avg. DTI =
Silent Seconds

No. of % of Wit. Avg.

Mortgage Principal  |{Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Yes 73| 27,605,737.87 54.90 6.569 - 0.00 708




Wt Avg.  |Wt Avg.

Original Debt-to-  |% Full

Combined |Income Documenta{% % Owner |% lnvestor

LTV Ratio tion Refinancing |{Occupied |Properties
70.05 35.88 10.80 48.86 78.98 15.62

Wt. Avg.  [Wt Avg.

QOriginal Debt-to- % Full

Combined {Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
69.68 35.15 11.10 53.15 75.31 19.39
70.92 37.77 10.20 38.50 87.84 6.52

Wt Avg.  |Wt Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
71.23 36.96, 6.70 40.56 100.00 0.00
66.53 25.46 17.50 86.87 0.00 0.00
65.26 32.79 29.30 77.67 0.00 100.00

Wt. Avg.  |WL. Avg.

Original Debt-to- % Full

Combined jlncome Documenta|% % Owner [% Investor

LTv Ratio tion Refinancing |Occupied |Properties
72.41 35.96 0.00 44 .67 84.83 13.82
66.67 0 0.00 55.11 79.48 10.35
70.06 35.46 100.00 47.84 49.08 42.19

Wt Avg.  |WL Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
68.14 25.51 7.60 56.46 75.30 13.92
70.30 32.70 10.60 48.59 66.69 33.31
69.61 37.45 13.00 47.52 82.14 17.86
75.65 42.43 14.70 24.30 98.48 1.52
73.62 46.33 31.40 40.45 72.83 27.17
69.59 51.17] 18.50 100.00 81.51 18.49

Wt Avg.  |Wit. Avg.

Original Debt-to- % Full

Combined [income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
73.00 37.00 13.00 27.01 90.04 8.24




By Loan Type

please use more rows if there are other type of loans

No. of - % ofb Wt. Avg.

Mortgage Principal |Gross Wt. Avg.

Loans Principal Balance|Balance  |Coupon % ARM FICO
Fixed Rate 262| 47,125,730.79 100.00 6.578 0.00 696
By Original 10 Term please use more rows if there are other type of 10 products

No. of % of Wi. Avg. _

Mortgage’ Principal  |Gross Wi. Avg.

Loans Principal Balance [Balance Coupon % ARM FICO
0 months 121]  20,331,270.60 43.10 6.460 0.00 700
60 months 141  26,794,460.19 56.90 6.668| 0.00 692
By Occupancy Status

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wit. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Primary Homes 174 35,256,131.50 74.80 6.561 0.00 ‘689
2nd Homes 9 1,694,275.00 3.60 6.366 0.00 738
Investor Properties 79| 10,175,324.29 21.60 6.673 0.00 712
By Documentation

No. of % of Wt. Avg.

Mortgage Principal  |Gross Wit. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Stated Doc 119] 23,969,483.58 50.90] 6.575 0.00{ 693
No Doc 87| 14,342,961.05 30.40 6.661| 0.00 701
Full Doc 56 8,813,286.16 18.70 6.451|. 0.00 694
Debt-to-Income Ratio Distribution

No. of % of Wt. Avg.

Mortgage Principal  |Gross Wt. Avg.
Range Loans Principal Balance|Balance Coupon % ARM FICO
<= 30.000 117  20,825,694.19 44.20 6.611 0.00 706
30.001 - 35.000 31 5,399,520.47 11.50 6.335 0.00 701
35.001 - 40.000 44 8,352,691.96 17.70 6.616 0.00 682
40.001 - 45.000 49 8,979,016.19 19.10 6.585 0.00 687
45.001 - 50.000 17 2,871,507.98 6.10 6.566 0.00 683
50.001 - 55.000 1 118,300.00 0.30 6.000 0.00 647
60.001 >= 3 579,000.00 "~ 1.20 7.206 0.00 671
Wt. Avg. DTl =
Silent Seconds

No. of % of Wi. Avg.

Mortgage Principal  |Gross Wt Avg.

Loans Principal Balance|Balance Coupon % ARM FICO
Yes 73| 27,605,737.87 54.90 6.569 0.00 708




Wit. Avg. |Wit. Avg.

Original-  |Debt-to- % Full

Combined [Income Documenta|% % Owner {% Investor

LTV Ratio tion Refinancing |Occupied |Properties
76.12 36.54 18.70 34.30 74.81 21.59

Wt Avg. [Wt Avg.

Original Debt-to- % Full

Combined }ncome Documenta{% % Owner |% Investor

LTV Ratio tion Refinancing {Occupied |Properties
75.15 35.92 15.90 40.51 82.93 13.54
76.86 36.91 20.90 29.59 68.66 27.70

Wi Avg.  {WL Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner % Investor

LTV Ratio tion Refinancing |Occupied |Properties
77.08 36.76 16.60 38.94 100.00 0.00
77.33 28.19 48.10 0.00 0.00 0.00
72.59 37.14 21.10 23.96 0.00 100.00

Wt. Avg. (Wi Avg.

Original Debt-to- % Full

Combined |Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
77.28 36.16 0.00 37.51 73.64 2474
73.39 22.22 0.00 27.52 81.96 14.62
77.39 37.70 100.00 36.62 66.36 24.39

Wi. Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner [% Investor

LTV Ratio tion Refinancing |Occupied |Properties
74.37 21.34 6.40 31.24 78.98 16.99
77.06 32.61 19.00 15.09 70.06 22.95
77.36 38.04 33.50, 43.44 61.11 34.58
77.32 42.94 24.20 39.87 82.26 16.42
79.56 47.74 43.80 48.87| 88.22 11.78
70.00 52.01 100.00 100.00 0.00 100.00
78.04 65.83 19.60 19.59 0.00| 100.00

Wt. Avg.  [Wt Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing jOccupied |Properties
73.00 37.00 13.00 27.01 90.04 8.24




By Loan Type

please use more rows if there are other type of loans

% of

No. of Wt. Avg.
Mortgage Principal  [Gross Wit. Avg.
» Loans Principal Balance |Balance Coupon % ARM FICO

Fixed Rate 436 135,449,153.23 100.00 6.278 0.00 710
By Original 10 Term please use more rows if there are other type of IO prbducts

No. of % of Wit. Avg. -

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance|Balance = |Coupon % ARM FICO
0 months 216 64,188,510.09 47.40 6.270 0.00j. 712
60 months 2201 71,260,643.14 - 52.60 6.284 0.00 708
By Occupancy Status

No. of % of Wi Avg.

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Primary Homes 296; 95,062,326.02 70.20 6.309 0.00 703
2nd Homes 7 2,168,619.09 1.60 6.310 0.00 742
Investor Properties 133] 38,218,208.12 28.20 6.198 0.00 727] .
By Documentation

No. of % of Wit. Avg.

Mortgage Principal |Gross Wt. Avg.

Loans Principal Balance|Balance Coupon % ARM FICO .
Stated Doc 211 67,316,842.67 49.70 6.259 0.00 713
No Doc 173| 50,472,351.99 37.30 6.352 0.00 709
Full Doc 52} 17,659,958.57 13.00 6.137 0.00] 702
Debt-te-Income Ratio Distribution

No. of % of Wit. Avg.

Mortgage Principal |Gross Wt. Avg.
Range Loans Principal Balance |Balance Coupon % ARM FICO
<= 30.000 229  70,215,403.02 51.80 6.302 0.00 Ak
30.001 - 35.000 42|  12,675,737.39 9.40, 6.244 0.00 705
35.001 - 40.000 61 19,006,528.25 14.00 6.132 0.00 712
40.001 - 45.000 93  30,998,285.94 22.90 6.320 0.00 701
45.001 - 50.000 11 2,553,198.63 1.90 6.338 0.00 661
Wt. Avg. DTl =
Silent Seconds

No. of % of Wt. Avg. '

Mortgage Principal  Gross Wt. Avg.

Loans Principal Balance|Balance  |Coupon % ARM FICO
Yes 144 47,5620,394.85 35.10 6.320 0.00 715




Wt Avg. {Wi. Avg.

Original Debt-to- % Full

Combined |income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing {Occupied {Properties
67.56 36.00 13.00 61.67 70.18 28.22

Wi. Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined |lncome  |Documenta|% % Owner % Investor

LTV Ratio tion Refinancing {Occupied [Properties
65.45 34.98 13.90 68.51 65.55 33.80
69.46 36.83 12.30 55.51 74.36 23.19

Wt Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
69.39 36.95 12.30 59.09 100.00 0.00
67.04 35.95 0.00 58.18 0.00 0.00
63.03 34.20 15.70" 68.29 0.00 100.00

Wt Avg.  [Wt. Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing }|Occupied |Properties
69.15 36.02 0.00 63.98 64.48 34.92
64.98 0.00 0.00 59.69 79.27 17.23
68.86 35.92 100.00 58.53 65.95 34.05

Wit Avg.  |Wit. Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
64.52 23.96 7.00 62.32 70.33 27.16
70.49 33.01 13.00 66.73 69.54 28.42
69.41 37.60 17.70 55.09 68.65 31.35
71.60 42 .47 20.80} 61.68 71.26 28.27
73.74 47.58 51.90 67.49 67.64] 32.36

Wt. Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined [Income Documenta % % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
72.42 37.44 19.20 34.85 87.78 11.56




By Loan Type

please use more rows if there are other type of loans

No. of % of Wt. Avg.
Mortgage Principal |Gross Wit. Avg.
i Loans Principal Balance|Balance  |Coupon % ARM FICO
Fixed Rate 361] 66,081,912.85 100.00 6.630 0.00 699
By Original 10 Term please use more rows if there are other type of 10 products
No. of % of Wit. Avg.
Mortgage Principal |Gross Wit. Avg.
Loans Principal Balance|Balance  |Coupon % ARM FICO
0 months 243| 43,490,002.98 65.80 6.622 0.00 699
60 months 118 22,591,909.87 34.20 6.645 0.00 697
By Occupancy Status
No. of % of Wit. Avg.
Mortgage Principal  |Gross Wi. Avg.
Loans Principal Balance {Balance Coupon % ARM FICO
Primary Homes 213| 44,367,100.82 67.10 6.648 0.00 690
2nd Homes 33} 7,529,819.50 11.40 6.604 0.00] 720
Investor Properties 115] 14,184,992.53 21.50 6.586 0.00 713
By Documentation
No. of % of Wit. Avg.
Mortgage Principal |Gross Wt. Avg.
Loans Principal Balance |Balance Coupon % ARM FICO
Stated Doc 133] 27,195,929.33 41.20 6.604 0.00 694
No Doc 1781 31,187,261.04 47.20 6.735 0.00 701
Full Doc 50| 7,698,722.48 11.70 6.294 0.00 702
Debt-to-Income Ratio Distribution
No. of % of Wit. Avg.
Mortgage Principal |Gross Wt Avg.
Range Loans Principal Balance |Balance Coupon % ARM FICO
<= 30.000 228] 39,836,062.62 - 60.30 6.649 0.00 702
30.001 - 35.000 40| 7,581,245.32 11.50 6.537 0.00 682
35.001 - 40.000 40 7,937,564.93 12.00 6.402 0.00 696
40.001 - 45.000 32| 7,056,305.43 10.70 6.831 0.00 713
45.001 - 50.000 14] 2,541,628.45 3.80 6.882 0.00 663
50.001 - §5.000 1 68,800.00 0.10 7.250 0.00 653
55.001 - 60.000 3 644,306.10 1.00 6.177 0.00 668
160.001 >= 3 416,000.00 0.60 6.454 0.00 750
Wt. Avg. DT1 =
Silent Seconds
No. of % of Wi, Avg.
Mortgage Principal  |[Gross Wt. Avg.
Loans Principal Balance |Balance Coupon % ARM FICO




{Yes

.

134] 28,615,399.21]

43.30]

6.646]

0.00]

708]




Wt Avg.  [Wt. Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
74.32 35.58 11.70 38.12 67.14 21.47

Wt Avg.  |Wi Avg.

Original Debt-to- % Full

Combined |[income Documenta|% % Owner % Investor

LTV Ratio tion Refinancing |Occupied |Properties
73.78 35.86 8.60 41.57 62.90 24.20
75.38 35.10 17.50 31.50 75.30 16.21

Wt Avg.  |WL Avg.

Original Debt-to- % Full

Combined |Income Documenta|% % Owner |% Investor |.

LTV Ratio tion Refinancing [Occupied |Properties
75.42 35.79 9.50 34.45 100.00}" 0.00
69.96 35.82 6.40 30.09 0.00 0.00
73.21 34.96 21.00 53.88 0.00 100.00

Wt Avg.  [Wt Avg.

Original Debt-to- % Full

Combined |income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
74.37 35.85 0.00 43.53 67.68 22.09
73.83 0.00 0.00 34.95 69.66 16.66
76.16 34.62 100.00 31.88 55.00 38.74

Wt. Avg.  [Wit. Avg.

Original Debt-to- % Full

Combined {Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
73.81 23.26| 570 34.43 67.41 20.41
75.57 32.70 17.70 43.52 65.87 21.18
76.53 37.78 29.90 48.08 71.34 19.07
73.12 42.63 10.20 32.56 62.61 24.15
78.83 47.07 31.50 44 63 81.28 18.72
80.00 52.33 100.00 100.00 0.00 100.00
60.14 57.08 0.00 69.07 58.09 41.91
73.18 72.54 32.70 100.00 0.00 100.00

Wt. Avg.  [Wt. Avg.

Original Debt-to- % Full

Combined [Income Documenta|% % Owner % Investor

LTV Ratio tion Refinancing [Occupied |Properties




74.93| 35.82] 16.40] 14.57| 77.09 10.80]




By Loan Type

please use more rows if there are other type of loans

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance [Balance Coupon % ARM FICO
Fixed Rate 349| 75,739,959.28 100.00 6.657 0.00 696
By Original 10 Term please use more rows if there are other type of |10 products

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wit. Avg.

Loans Principal Balance|Balance Coupon % ARM FICO
0 months 222| 46,721,851.79 61.70 6.668| 0.00 692
60 months 127] 29,018,107.49 38.30 6.638 0.00 702
By Occupancy Status

No. of % of Wit. Avg.

Mortgage Principal {Gross . Wit. Avg.

Loans Principal Balance |Balance Coupon  |% ARM FICO
Primary Homes 276 61,351,593.98 81.00 6.660 0.00] 692
2nd Homes 1 288,000.00 0.40 6.750 0.00 623
Investor Properties 72 14,100,365.30 18.60 6.643 0.00 715
By Documentation

No. of % of Wit. Avg.

Mortgage Principal  [Gross Wit. Avg.

Loans Principal Balance|Balance Coupon % ARM FICO
Stated Doc 148 33,391,159.22 4410 6.686 0.00 694
No Doc 139 30,577,289.14 40.40 6.656 0.00 701
Full Doc 62| 11,771,510.92| 15.50 6.577 0.00 688
Debt-to-Income Ratio Distribution

No. of % of Wt. Avg.

Mortgage Principal |Gross Wt. Avg.
Range Loans Principal Balance|Balance Coupon % ARM FICO
<= 30.000 184| 38,581,014.57 50.90 6.661 0.00 698
30.001 - 35.000 39 9,412,931.43 12.40 6.668 0.00 696
35.001 - 40.000 49/  10,539,155.31 13.90 6.635 0.00 692
40.001 - 45.000 59] 13,892,601.34 18.30 6.618 0.00 691
45.001 - 50.000 12 2,263,493.78 3.00 6.972 0.00 693
50.001 - 55.000 1 114,171.65 0.20 6.000! 0.00 717
55.001 - 60.000 1 184,000.00 0.20 7.000 0.00 673
60.001 >= 4 752,591.20 1.00 6.362 0.00 735
Wt. Avg. DTI =
Silent Seconds

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wit. Avg.

Loans Principal Balance|Balance Coupon % ARM FICO
Yes 160{ 34,072,875.27 45 - 0.00 704

6.641




Wt. Avg.  |Wt. Avg.

Original Debt-to-  |% Fuli

Combined {lncome Documenta % % Owner {% Investor

LTV Ratio tion Refinancing |[Occupied |Properties
73.54 37.24 15.50 57.33 81.00 18.62

Wt. Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined [Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
73.15 38.12 12.40 62.74 83.32 16.68
74.16 35.89 20.60 48.62 77.27 21.74

Wi. Avg.  |Wt. Avg. :

Original Debt-to- % Full

Combined |Income Documenta|% % Owner |% [nvestor

LTV Ratio tion Refinancing |Occupied |Properties
74.25 37.01 13.50 56.15 100.00 0.00
80.00 41.21 0.00 100.00 0.00 0.00
70.31 38.06 24 .60 61.57 0.00 100.00

Wt. Avg.  |Wi. Avg.

Original Debt-to- % Full

Combined (Income Documenta|% % Owner |% lnvestor

LTV Ratio tion Refinancing |Occupied |Properties
74.65 37.16 0.00 58.90 83.62 15.52
71.25 0.00 0.00 60.05 82.16 17.84
76.36 37.48 100.00 4578 - 70.59 29.41

Wt. Avg.  [Wt. Avg.

Original Debt-to-  [% Full

Combined [Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
72.02 25.35 6.20 58.69 81.14 18.86
76.27 32.73 23.10 45.34 81.72 18.28
74.18 37.43 22.20 52.27 81.61 18.39|
75.18 4262 28.40 66.34 83.87 14.06
77.65 46.91 32.00 37.34 71.83 28.17
80.00 51.08 100.00 0.00 100.00 0.00
80.00 56.20 0.00 100.00 0.00|. 100.00
63.27 77.1 11.30 100.00 47.93 52.07

Wit. Avg.  |Wit. Avg.

Original Debt-to- % Full

Combined [Income Documenta|% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
75.03 37.66 23.30 29.70 84.42 15.58




By Loan Type

please use more rows if there are other type of loans

No. of % of Wit. Avg.

Mortgage Principal Gross Wit. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Fixed Rate 78] 19,916,995.38 100 6.637 0 696.61
By Original 10 Term please use more rows if there are other type of 10 products

No. of % of Wit. Avg.

Mortgage Principal  {Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
0 months 47] 11,118,558.65 55.80 6.484 0.00 693
60 months 47| 11,118,558.65 55.80 6.484 0.00 693
By Occupancy Status

No. of % of Wt. Avg.

Mortgage Principal  [Gross Wit. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Primary Homes 54; 14,719,210.39 73.90 6.616 0.00 689
Investor Properties 23 4,983,584.99 25.00 6.675 0.00 721
2nd Homes 1 214,200.00 1.10] 7.250 0.00 673
By Documentation

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wit. Avg.

Loans Principal Balance|Balance Coupon % ARM FICO
Stated Doc 27 7,580,910.02 38.10 6.686 0.00 694
No Doc 36 8,806,704.75 44 .20 6.662 0.00 700
Full Doc 15 3,5629,380.61 17.70 6.471 0.00 695
Debt-to-Income Ratio Distribution

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wt. Avg.
Range Loans Principal Balance|Balance Coupon % ARM FICO
<= 30.000 46| 11,266,158.26 56.60 6.612 0.00 708
30.001 - 35.000 5 1,044,011.00 5.20 6.884 0.00 670
35.001 - 40.000 11 3,036,146.77 15.20 6.431 0.00 706
40.001 - 45.000 10 2,880,725.59 14.50 6.617 0.00 687
45.001 - 50.000 5 1,507,953.76 7.60 7.094 0.00 634
55.001 - 60.000 1 182,000.00 0.90 6.750 0.00 650
Wt. Avg. DTI =
Silent Seconds

No. of % of Wit. Avg.

Mortgage Principal |Gross Wt. Avg.

Loans Principal Balance|Balance Coupon % ARM FICO
Yes 38 9,887,150.01 49.6 6.647 0.00 709




Wt Avg.  |Wt. Avg.
Original Debt-to- % Fuli
Combined |Income Documenta|% % Owner |% Investor
LTV Ratio fion Refinancing |Occupied |Properties
71.05 37.13 17.70 60.14 73.90 25.02
WL Avg.  |Wt. Avg.
Original Debt-to- % Full
Combined |[Income Documenta|% % Owner |% Investor
LTV Ratio tion Refinancing |Occupied [Properties
68.27 38.74 19.00 61.98 73.32 24.75
68.27 38.74 19.00 61.98 73.32 24.75
Wt Avg.  |Wt Avg.
Original Debt-to- % Full
Combined |Income Documenta|% % Owner {% Investor
LTV Ratio tion Refinancing |Occupied |Properties
72.3 39.25 14.40 67.42 100.00 0.00
67.4 33.60 28.30 41.20 0.00 100.00
70 36.71| . 0.00 0.00 0.00 0.00
Wt. Avg. Wt Avg.
Original Debt-to- % Full
Combined |Income Documenta|% % Owner |% Investor
LTV Ratio tion Refinancing |Occupied ({Properties
72.06 38.25 0.00 61.24 62.12 35.05
69.21 0.00 0.00 61.02 89.61 10.39
73.46 34.72 100.00 55.56 60.00 40.00
Wt Avg.  [Wt. Avg.
Original Debt-to- % Full
Combined |Income Documenta|% % Owner |% Investor
LTV Ratio tion Refinancing |Occupied |Properties
68.87 23.06 10.40 62.57 79.48 20.52
70.92 33.53 29.20 88.17 74.56 25.44
72.14 38.16 29.70 58.89 54.74 38.20
75.87 4325 25.80 4476 68.61 31.39
80.87( 46.13 27.00 49.65 89.39 10.61
30.64 59.39 0.00 100.00 0.00 100.00
Wt Avg.  |Wt Avg.
Original Debt-to- % Full
Combined |[Income Documenta|% % Owner |% Investor
LTV Ratio tion Refinancing |Occupied |Properties
73.02 38.22 19.30 33.14 65.10 32.74




By Loan Type

please use more rows if there are other type of loans

No. of % of Wt. Avg.

Mortgage Principal  {Gross Wit. Avg:

Loans Principal Balance |Balance Coupon % ARM FICO
Fixed Rate 188] 43,237,789.40 100.00 6.442 0.00 703
By Original IO Term please use more rows if there are other type of 10 products

No. of % of Wi. Avg.

Mortgage Principal |Gross Wit. Avg.

. Loans Principal Balance |Balance Coupon % ARM FICO

0 months 99; 20,506,993.21 47.40 6.414 0.00 709
60 months 89| 22,730,796.19 52.60 6.468 0.00 698
By Occupancy Status

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Primary Homes 136| 34,614,289.30 80.10 6.401 0.00 699
investor Properties 49 7,927,250.10 "~ 18.30 6.657 0.00 723
2nd Homes- 3 696,250.00 1.60 6.058 0.00 717
By Documentation

No. of % of Wi. Avg.

Mortgage Principal |Gross WH. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Stated Doc 41 8,912,758.86 20.60 6.591 0.00 684
No Doc 88] 22,415,299.06 51.80 6.471 0.00}. 707
Full Doc 59 11,909,731.48 27.50 6.276 0.00 711
Debt-to-Income Ratio Distribution

No. of % of Wt. Avg.

Mortgage Principal  |Gross Wt. Avg.
Range Loans Principal Balance |Balance Coupon % ARM FICO
<= 30.000 112| 26,902,704.09 62.20 6.442 0.00 706
30.001 - 35.000 11 2,909,512.21 6.70 6.248 0.00 730
35.001 - 40.000 21 4,623,924.25 10.70 6.228 0.00 700
40.001 - 45.000 28| 5,107,882.72 11.80 6.682 0.00 698
45.001 - 50.000 15 3,238,629.91 7.50 6.613 0.00 659
50.001 - 55.000 1 455,136.22 1.10 6.000 0.00 803
Wi. Avg. DTI =
Silent Seconds

No. of % of Wit. Avg.

Mortgage Principal |Gross Wi. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Yes 75| 16,446 ,677.92 38.00 6.450 0.00 704




Wt Avg.  |Wt. Avg.

Original  |Debt-to-  |% Full

Combined |Income Documenta {% % Owner {% Investor

LTV Ratio tion Refinancing |Occupied |}Properties
73.11 37.31 27.50 51.74 80.06 18.33

Wit Avg.  |Wt Avg.

Original Debt-to- % Full

Combined |Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied [Properties
71.29 36.28 29.40 60.04 85.78 13.35
74.75 38.36 25.80 44 25 74.89 22.83

Wt Avg.  |Wt. Avg.

Qriginal Debt-to- % Full

Combined |Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing. [Occupied |Properties
73.49 37.30 24.90 54,59 100.00 0.00
71.92 37.38 41.50 39.38 0.00 100.00
67.83 37.13 0.00 50.99 0.00 0.00

Wt Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined [Income Documenta |% % Owner [% Investor

LTV Ratio tion _|Refinancing |Occupied |Properties
78.01 35.75 0.060 52.20 82.21 15.79
70.63 0.00 0.00 55.41 83.28 14.41
74.10 38.48 100.00 44.49 72.37 27.63

Wt. Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined |income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing jOccupied [Properties
70.78 24.62 7.50 54 .36 81.25 16.83
77.99 34.17 66.30 47.78 94.61 5.39
77.06 37.88 55.50 42.85 78.58 17.54
75.67 42.01 60.50 57.58 69.25 30.75
77.39 47.59 57.00 4429 73.41 26.59
80.00 51.01 100.00 0.00 100.00 0.00

Wt Avg.  JWL Avg.

Qriginal Debt-to- % Full

Combined |Income Documenta | % % Owner |% Investor

LTV Ratio tion, Refinancing [Occupied |Properties
75.00 38.82 36.10 33.90 86.74 11.18




By Loan Type

please use more rows if there are other type of loans

No. of % of Wi, Avg.

Mortgage . Principal Gross Wit Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Fixed Rate 242  33,546,446.43 100.00 6.555 0.00 701
By Original 10 Term please use more rows if there are other type of 10 products

No. of % of Wi. Avg.

Mortgage Principal Gross WH. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
0 months 133 15,332,846.43 45.70 6.508 0.00 701
60 months 109 18,213,600.00 54.30 6.595 0.00 702
By Occupancy Status

No. of % of Wt. Avg.

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Primary Homes 142 22,643,118.99 67.50 6.477 0.00 698
Investor Properties 89 7.,640,285.09 22.80 6.722 0.00 702
2nd Homes 11 3,263,042.35 9.70 6.704 0.00 721
By Documentation

No. of % of Wt. Avg.

Mortgage Principal | Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Stated Doc 75 11,301,442.16 33.70 6.568 0.00 692
No Doc 89 13,645,564.32 40.70 6.655 0.00 710
Full Doc 78 8,599,439.95 25.60 6.380 0.00 700
Debt-to-Income Ratio Distribution

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wt. Avg.
Range Loans Principal Balance |Balance Coupon % ARM FICO
<= 30.000 112 16,187,508.08 48.30 6.654| 0.00 706
30.001 - 35.000 24 3,428,187.00 10.20 6.626 0.00 708
35.001 - 40.000 . 40 5,846,001.66 17.40 6.318 0.00 704
40.001 - 45.000 48 5,795,180.89 17.30 6.538 0.00 692
45.001 - 50.000 17 2,196,568.80 6.50 6.374 0.00| . 674
50.001 - 55,000 1 93,000.00 0.30 7.000 0.00 653
Wt. Avg. DTI =
Silent Seconds

No. of % of Wt. Avg.

Mortgage Principal  [Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Yes 128 17,174,486.05 51.2 6.442 0.00 711.75




Wt. Avg. Wt Avg.

Original Debt-to- % Full

Combined (Income Documenta | % % Owner % Investor

LTV Ratio tion Refinancing [Occupied |Properties
74.60 37.71 25.60 47.33 67.50 22.78

Wt. Avg.  |Wt. Avg.

Original Debt-to- % Fuli

Combined {lncome Documenta | % % Owner % Investor

LTV Ratio tion Refinancing {Occupied [Properties
75.17 36.74 33.50 44,75 71.07 21.886
74.12 38.85 19.00 49.51 64.49 23.54

Wt Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined |Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
75.37 36.78 26.40 44.66 100.00 0.00
73.34 38.96 33.40 57.62 0.00 100.00
72.20 42.80 1.90 41.83 0.00 0.00

Wt Avg.  |Wt Avg.

Original Debt-to- % Full

Combined [Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
76.97 37.15 0.00 40.66 66.42 23.32
70.33 0.00 0.00 59.23 67.05 17.99
78.27 38.46 100.00) 37.23 69.62 29.65

Wt Avg. Wt Avg.

Original Debt-to- % Full

Combined |income Documenta |% % Owner {% Investor

LTV Ratio tion Refinancing {Occupied [Properties
70.94 - 24.54 6.40 55.51 70.02 17.37
79.53 32.46 26.50 33.39 76.68 21.49
77.70 37.65 47 .10, 44 .81 69.08 30.92
77.86 42.68 43.60 38.58 56.73 28.30
77.27 47.56 62.50 36.48 61.59 25.14
69.51 53.42 0.00 100.00 0.00 100.00

Wt. Avg. Wi Avg.

Original Debt-to- % Full

Combined |lncome Documenta | % % Owner % Investor

LTV Ratio tion Refinancing |Occupied |Properties
77.12 38.03 40.4 23.65 76.4 16.03]




please use more rows if there are other type of loans

By Loan Type

No. of % of Wi, Avg.

Mortgage Principal  [Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Fixed Rate 70 16,804,926.27| 100 6.529 0 687
By Original 10 Term please use more rows if there are other type of 10 products

No. of % of Wt. Avg.

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
0 months a1 9,365,275.91 55.70 6.571 0.00 678
60 months 29 7,439,650.36 44.30 6.477 0.00 699
By Occupancy Status

No. of % of Wt. Avg.

Mortgage Principal  |Gross Wt Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Primary Homes 48 12,196,644.53 72.60 6.478 0.00 679
Investor Properties 18 2,830,055.84 16.80 6.994 0.00 694
2nd Homes 4 1,778,225.90 10.60 6.139 0.00] 731
By Documentation

No. of % of Wt. Avg.

Mortgage Principal |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FiCO
Stated Doc 31 7,622,828.84 45.40 6.565 0.00 688
No Doc 26 6,560,947.04 39.00 6.461 0.00 692
Full Doc 13 2,621,150.39 15.60 6.596 0.00 674
Debt-to-Income Ratio Distribution

No. of % of Wt. Avg.

Mortgage . Principal |Gross Wt. Avg.
Range Loans Principal Balance |Balance Coupon % ARM FICO
<=30.600 34 8,274,947.04 49.20 6.541 0.00 693
30.001 - 35.000 5 1,258,950.00 7.50 6.432 0.00 709
35.001 - 40.000 20 4,325,127.47 25.70 6.595 0.00 683
40.001 - 45.000 9 2,316,701.76 13.80 6.434 0.00 675
45.001 - 50.000 2 629,200.00 3.70 6.474 0.00 638
Wt. Avg. DTI =
Silent Seconds

No. of % of Wt Avg. .

Mortgage Principal ~ |Gross Wi, Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Yes 23 4,983,546.25 29.70 6.577 0.00 702




Wt Avg.  |Wit. Avg.

Criginal Debt-to- % Full

Combined {Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties .
74.76 36.67 15.60 56.91 72.58 16.84

Wt Avg.  [Wt. Avg.

Original Debt-to- % Full

Combined |Income Documenta | % % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
77.47 38.22 18.90 56.42 69.29 21.33
71.36 34.22 11.40 57.52 76.71 11.19

Wt Avg.  |Wt Avg.

Original Debt-to- % Full

Combined |lncome Documenta (% % Owner |{% lnvestor

LTV Ratio tion Refinancing |Occupied [Properties
75.76) 38.40 16.40 62.71 100.00 0.00
75.47 31.61 22.00 53.51 0.00 100.00
66.77 35.26 0.00 22.49 0.00 0.00

Wt. Avg. Wt. Avg.

Original Debt-to- % Full

Combined |Income Documenta % % Owner % Investor

LTV Ratio tion Refinancing |Occupied |Properties
76.26| 36.48 0.00 45.02 68.62 21.51
72.35 0.00 0.00 73.90 75.70 8.66
76.43 37.24 100.00 48.96 76.27 23.73

Wt. Avg. Wt Avg.

Original Debt-to- % Full

Combined |[Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
7250 24.28 3.10 72.85 68.94 18.606)
76.17 33.76 18.30 0.00 48.85 11.44
78.48 38.00 36.10 44.69 72.19 21.97
79.06 42.00 8.30 41.99 91.74 8.26
60.33 47.54 60.10 100.00 100.00 0.00

Wt. Avg.  |Wt Avg.

Original Debt-to- % Full

Combined ]income Documenta | % % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
75.56 36.60 21.60 74.72 25.28

28.10




By Loan Type

please use more rows if there are other type of loans

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance [Balance Coupon % ARM FICO
Fixed Rate 90] 21,793,774.84 100.00 6.525 0.00 699|
By Original IO Term please use more rows if there are other type of 10 products

No. of % of Wi. Avg.

Mortgage Principal Gross Wit. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
0 months a7 9,810,181.84 45.00 6.547 0.00 700
60 months 43 11,983,593.00 55.00 6.506 0.00 699
By Occupancy Status

No. of % of Wit. Avg.

Mortgage Principal  [Gross Wi. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Primary Homes 60 16,573,039.38 76.00 6.542 0.00 693
Investor Properties 24 4,212,190.31 19.30 6.489 0.00 723
2nd Homes 8 1,008,545.15 4.60 6.386 0.00 711
By Documentation

No. of % of Wt. Avg.

Mortgage Principal  {Gross Wt. Avg.

» Loans Principal Balance |Balance Coupon % ARM FICO
Stated Doc 43 10,459,855.26 48.00 6.536 0.00 687
No Doc 30 7,588,017.27 34.80 6.496 0.00 721
Full Doc 17 3,745,902.31 17.20 6.55 0.00 691
Debt-to-Income Ratio Distribution

No. of % of Wt. Avg.

Mortgage Principal Gross Wt. Avg.
Range Loans Principal Balance |Balance Coupon % ARM FICO
<= 30.000 51 11,976,186.76 55.00 6.536 0.00 709
30.001 - 35.000 7 1,395,681.36 6.40 6.406 0.00 699
35.001 - 40.000 7 1,729,136.50 7.90 6.384 0.00 702
40.001 - 45.000 23 6,293,970.22 28.90 6.554 0.00 683
45.001 - 50.000 1 225,000.00 1.00 6.625 0.00 627
60.001 >= 1 173,800.00 0.80 6.875 0.00 719
Wi. Avg. DTl =
Silent Seconds

No. of % of Wi. Avg.

Mortgage Principal Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Yes 43| 10,834,748.42 497 6.597 0.00 694.44




Wt Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined [Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
73.47 36.08| 17.20 41.73 76.04 19.33

Wi. Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined jlncome Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing {Occupied |Properties
73.65 31.55 17.30 "50.14 64.13 28.48
73.33 38.97 17.10) 34.85 85.80;. 11.83

Wt. Avg. - Wt Avg.

Original Debt-to- % Full

Combined {Income Documenta }% % Owner % Investor

LTV Ratio tion Refinancing |Occupied (Properties
74.45 39.03 16.60 42,15 100.00 0.00
70.00 25.02 23.70 50.07 0.00 100.00
71.94 30.78 0.00 0.00 0.00! 0.00

Wi Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined |Income Documenta |% % Owner % Investor

LTV Ratio tion Refinancing |Occupied |Properties
75.51 34.94 0.00 33.63 78.77 14.88
68.01 0.00 0.00 49 44 73.60 21.86
78.84 39.19 100.00 48.73 73.38 26.62

Wi Avg.  |Wt. Avg.

Original Debt-to- % Fuli

Combined |Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing }Occupied |Properties
70.59 23.30 5.70 44 64 67.66 27.05
76.20 32.84 7.50 16.34 67.64 14.04
80.78 38.02 8.60 0.00| 93.12 0.00
76.35 43.17 44.60 52.36 87.66 12.34
68.18 47.07 0.00 100.00 100.00 0.00
79.99 78.94 0.00 0.00 100.00 0.00

Wt. Avg.  |Wi. Avg.

Original Debt-to- % Full

Combined |Income Documenta | % % Owner |% Investor

LTV Ratio tion Refinancing |Occupied [|Properties
77.04 39.06 18.2 2474 87.73 6.4




By Loan Type please use more rows if there are other type of loans

No. of % of Wt. Avg.

"|Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Fixed Rate 90| 21,793,774.84 100.00 6.525 0.00 699
By Original IO Term please use more rows if there are other type of 10 products

No. of % of Wit. Avg.

Mortgage Principal Gross Wt Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
0 months 47 9,810,181.84 45.00 6.547 0.00 700
60 months 43  11,983,593.00 55.00 6.506 0.00 699
By Occupancy Status

No. of % of Wt. Avg.

Mortgage Principal {Gross Wit Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Primary Homes 60| 16,573,039.38 76.00 6.542 0.00 693
Investor Properties 24 4,212,190.31 19.30 6.489 0.00 723
2nd Homes 6 1,008,545.15 450 6.386 0.00 711
By Dacumentation

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Stated Doc 43| 10,459,855.26 48.00 6.536 0.00 687
No Doc 30 7,5688,017.27 34.80 6.496 0.00 721
Full Doc 17 3,745,902.31 17.20 6.55 0.00 691
Debt-to-Income Ratio Distribution

No. of % of Wt. Avg.

Mortgage Principal  [Gross Wit. Avg.
Range Loans Principal Balance |Balance Coupon % ARM FICO
<= 30.000 51 11,976,186.76 55.00 6.536 0.00 709
30.001 - 35.000 7 1,395,681.36 6.40 6.406 0.00 699
35.001 - 40.000 7 1,729,136.50 7.90 6.384 0.00 702
40.001 - 45.000 23 6,293,970.22 28.90 6.554 0.00 683
45,001 - 50.000 1 225,000.00 1.00 6.625 0.00 627
60.001 >= 1 173,800.00 0.80 6.875 0.00 719
Wt. Avg. DTl =
Silent Seconds

No. of % of Wit. Avg.

Mortgage Principal  |Gross Wt. Avg.

Loans Principal Balance |Balance Coupon % ARM FICO
Yes 431 10,834,748.42 6.597 0.00 694.44

49.7




Wt. Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined [Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
73.47 36.08 17.20 41.73 76.04 19.33

Wt. Avg.  |Wt. Avg.

Original Debt-to- % Full

Combined |Income Documenta (% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
73.65 31.55 17.30 50.14 64.13 28.48
73.33 38.97 17.10 34.85 85.80 11.83

Wt Avg.  |WL Avg.

Original Debt-to- % Full

_|Combined {Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
74.45 39.03 16.60 4215 100.00 0.00
70.00 25.02 23.70 50.07 0.00 100.00
71.94 30.78 0.00 0.00 0.00 0.00

Wit. Avg. Wit. Avg.

Original Debt-to- % Full

Combined |[Income Documenta |% % Owner |[% Investor

LTV Ratio tion Refinancing [Occupied |Properties
75.51 34.94 0.00 33.63 78.77 14.88
68.01 0.00 0.00 49.44 73.60 21.86
78.84 39.19 100.00 48.73 73.38 26.62

Wt Avg.  [WL Avg.

Original Debt-to- % Full

Combined }Income Documenta |% % Owner |% Investor

LTV Ratio tion Refinancing |Occupied |Properties
70.59 23.30 5.70 44 .64 67.66 27.05
76.20 32.84 7.50 16.34 67.64 14.04
80.78 38.02 8.60 0.00 93.12 0.00
76.35 43.17 4460 52.36 87.66 12.34
68.18 47.07 0.00 100.00 100.00 0.00
79.99 78.94 0.00 0.00 100.00 0.00

Wt Avg. |WL Avg. :

Original Debt-to- % Full

Combined |Income Documenta % % Owner % Investor

LTV Ratio tion Refinancing |Occupied |Properties
77.04 39.06 24.74 87.73 6.4

18.2
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Balance: 700,775,328
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Product Type

Original Term

Stated Remaining Term
Seasoning

First Payment Date

10. Maturity Date

11. Lien Position

12. Balloon

13. IO Flag

14. DTI

15. FICO

16. Credit Grade

17. Prepayment Penalty
18. Original LTV (Calc)
19. Combined LTV (Calc)
20. Property Type

21. Loan Purpose
22. Occupancy Status

23. Loan Documentation

24. State (Top 30)

25. Top 10 Zip Code Concentrations
26. Index

27. Floor

28. Margin

29. Initial Periodic Rate Cap

30. Periodic Rate Cap

31. Maximum Rate

32. Next Rate Adjustment Date

33. MI Flag - Existing (1st lien and LTV gt 80)
34. MI Company - Existing (1st lien and LTV gt 80)

35. MI % - Total (1st lien and LTV gt 80)
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1. Current Balance
Total
No. of Current NZ
Current Balance Loans Balance % |[WAC||WAM | WALA | WAOT | MAR(
0.01 - 50,000.00 390 1,530,775.28] 0.22 6.857| 359.0{  1.0| 360.0 4,
50,000.01 - 100,000.00 185} 14,866,174.27| 2.12) 5.707) 359.0 1.0) 360.0 3.
100,000.01 - 150,000.00 323} 41,113,070.43) 5.87§ 5.387) 359.1} 0.9 360.0 3.
150,000.01 - 200,000.00 315] 55,034,060.65) 7.85)5.457} 359.1 091 360.0 3.
200,000.01 - 250,000.00 273 61,552,437.60( 8.78( 5.267| 359.1 0.9 360.0 2.
250,000.01 - 300,000.00 221) 60,544,673.43| 8.64| 5.156| 359.0 1.0{ 360.0 2.
300,000.01 - 350,000.00 204 66,128,270.92| 9.44| 5.238| 359.1 09| 360.0 2.
350,000.01 - 400,000.00 1581 59,236,263.06) 8.45| 5.149| 359.2 0.8 360.0 2.
400,000.01 - 450,000.00 112| 47,654,236.40] 6.80| 5.160] 359.2 0.8 360.0 2.
450,000.01 - 500,000.00 120 57,334,003.59| 8.18 5.011| 359.0 1.0| 360.0 2.
500,000.01 - 550,000.00 59| 31,121,349.00§ 4.44| 5.066]| 359.2 0.8 360.0 2.
550,000.01 - 600,000.00 59| 33,771,279.99 4.82]5.167] 359.3 0.7] 360.0 2.
600,000.01 - 650,000.00 481 30,210,299.27) 4.31)4.879) 359.1 0.9] 360.0 2.
650,000.01 - 700,000.00 151 10,134,642.00| 1.45§4.592} 359.2 0.8 360.0 2.
700,000.01 - 750,000.00 191 13,745,691.92| 1.96| 4.754| 359.1 091 360.0 2.
750,000.01 - 800,000.00 13| 10,099,132.00( 1.44}4.180( 368.2 1.2 3694 2.
800,000.01 - 850,000.00 10]| 8,246,000.00] 1.18| 3.948] 359.1 0.9] 360.0 2.
850,000.01 - 900,000.00 10 8,874,744.00| 1.27]5.573| 359.6 0.4y 360.0 2.
900,000.01 - 950,000.00 10 9,198,250.00 1.31] 4.643} 359.5 0.5 360.0 2.
950,000.01 - 1,000,000.00 221 21,783,500.00| 3.11| 4.440] 359.3 0.7 360.0 2.
1,000,000.01 - 1,050,000.00 1] 1,022,000.00f 0.15]4.625| 358.0 2.0 360.0 2.
1,050,000.01 - 1,100,000.00 2| 2,184,000.00) 0.31] 2.551) 359.5 0.5 360.0 2.
1,100,000.01 - 1,150,000.00 41 4,504,500.00) 0.64) 5.410) 359.2 0.8} 360.0 2.
1,150,000.01 - 1,200,000.00 St 5,935,000.00f 0.85}4.611} 358.8 1.24 360.0 2.
1,200,000.01 - 1,250,000.00 21 2,454,200.00] 0.3544.802| 359.5 0.5 360.0 2.
1,250,000.01 - 1,300,000.00 71 8,963,614.00| 1.28)5.735| 359.1 09| 360.0 2.
1,300,000.01 - 1,350,000.00 4l 5,315,000.00f 0.76|| 4.605| 359.2 0.8 360.0 2.
1,400,000.01 - 1,450,000.00 1} 1,430,000.00f 0.20] 4.500] 360.0 0.0 360.0 2.
1,450,000.01 - 1,500,000.00 5( 7,440,100.00] 1.06] 4.943| 359.2 0.8] 360.0 2.
1,650,000.01 - 1,700,000.00 21 3,355,110.00) 0.48) 3.566| 359.5 0.5 360.0 2.
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1,750,000.01 - 1,800,000.00 1] 1,775,000.00) 0.25{ 4.000) 359.0 1.0) 360.0 2.
1,800,000.01 - 1,850,000.00 2] 3,650,450.00) 0.52| 5.262| 359.0 1.0 360.0 2.
1,850,000.01 - 1,900,000.00 21 3,742,500.00] 0.53] 5.304| 359.5 0.5 360.0| 2.
1,950,000.01 - 2,000,000.00 1{ 2,000,000.00f 0.29] 5.250} 358.0 2.0] 360.0 4.
2,000,000.01 >= 2| 4,825,000.00| 0.69|4.466| 359.5 0.5] 360.0 2.
Total: 2,256|700,775,327.81[100.00| 5.103| 359.3 0.9] 360.1 2.

Min.: 30,000.00

Max: 2,500,000.00

Avg.: 310,627.36

Top
2. Original Balance
Total
No. of Current NZWA
Original Balance Loans Balance % |WAC|WAM || WALA | WAOT | MARGIN | F
1 - 50,000 391 1,530,775.28) 0.22 6.857| 359.0 1.0 360.0 4.464
50,001 - 100,000 185§ 14,866,174.274 2.12) 5707} 359.0 1.0} 360.0)  3.406
100,001 - 150,000 323) 41,113,070.43) 5.87) 5.387] 359.1) 0.9} 360.0 3.248
150,001 - 200,000 315{ 55,034,060.65) 7.85( 5.457] 359.1 09| 360.0 3.095
200,001 - 250,000 273| 61,552,437.60( 8.78| 5.267| 359.1 0.9] 360.0 2.945
250,001 - 300,000 221| 60,544,673.43| 8.64] 5.156f 359.0 1.0} 360.0 2.906
300,001 - 350,000 204 66,128.270.92] 9.44( 5.238] 359.1 0.9f 360.0 2.735
350,001 - 400,000 158| 59,236,263.06| 8.45| 5.149| 359.2 0.8] 360.0 2.609
400,001 - 450,000 112} 47,654,236.40| 6.80| 5.160| 359.2 0.8 360.0 2.528
450,001 - 500,000 120 57,334,003.59( 8.18( 5.011| 359.0 1.0[ 360.0 2.593
500,001 - 550,000 59 31,121,349.00| 4.44} 5.066] 359.2 0.8 360.0 2.528
550,001 - 600,000 59\ 33,771,279.99| 4.82) 5.167) 359.3 0.7} 360.0 2.584
600,001 - 650,000 48] 30,210,299.27| 4.31| 4.879) 359.1 0.9] 360.0 2.606
650,001 - 700,000 15] 10,134,642.00| 1.45]4.592| 359.2 0.8] 360.0 2.486
700,001 - 750,000 191 13,745,691.92|| 1.96| 4.754| 359.1 0.9 360.0 2.334
750,001 - 800,000 13 10,099,132.00| 1.44[ 4.180} 368.2 12| 3694 2.573
800,001 - 850,000 10| 8,246,000.00| 1.18j 3.948] 359.1 0.9 360.0 2.608
850,001 - 900,000 10] 8,874,744.00| 1.27| 5.573| 359.6 0.4 360.0 2.654
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900,001 - 950,000 1001 9,198,250.00] 1.31| 4.643| 359.5 0.5] 360.0 2.550
950,001 - 1,000,000 22| 21,783,500.00 3.11| 4.440 359.3 0.7] 360.0 2.730
1,000,001 - 1,050,000 1| 1,022,000.00| 0.15) 4.625; 358.0 20 360.0f 2250
1,050,001 - 1,100,000 21 2,184,000.00f 0.31]2.551| 359.5 051 360.0 2.426
1,100,001 - 1,150,000 41 4,504,500.00 0.64) 5.410) 359.2 0.8]| 360.0 2.592
1,150,001 - 1,200,000 501 5,935,000.00f 0.85( 4.611| 358.8 .21 360.0 2.653
1,200,001 - 1,250,000 2 2,454,200.00) 035} 4.802} 359.5 0.5 360.0 2.250
1,250,001 - 1,300,000 71 8,963,614.00| 1.28) 5.735) 359.1 09] 360.0 2.410
1,300,001 - 1,350,000 4) 5,315,000.00 0.76| 4.605| 359.2 0.8 360.0 2.743
1,400,001 - 1,450,000 1| 1,430,000.00} 0.20} 4.500| 360.0 0.0 360.0 2.250
1,450,001 - 1,500,000 5| 7,440,100.00( . 1.06[ 4.943| 359.2 0.8] 360.0 2.620
1,650,001 - 1,700,000 2§ 3,355,110.00| 0.48] 3.566| 359.5 0.5 360.0 2.450
1,750,001 - 1,800,000 1| 1,775,000.00f 0.25} 4.000| 359.0 1.0 360.0 2.250
1,800,001 - 1,850,000 2| 3,650,450.00| 0.52] 5.262| 359.0 1.0] 360.0 2.250
1,850,001 - 1,900,000 2| 3,742,500.00( 0.53] 5.304| 359.5 0.5 360.0 2.250
1,950,001 - 2,000,000 i 2,000,000.00f 029} 5.250} 358.0 201 360.0 4.000
2,000,001 >= 2| 4,825,000.00) 0.69) 4.466| 359.5 0.5] 360.0 2.652
Total: 2,256)700,775,327.81||100.00| 5.103| 359.3 0.9] 360.1 2.751

Min.: 30,000

Max: 2,500,000

Avg.: 310,638

Top

3. Rate
Total V
No. of Current NZWA| WA| L
Rate Loans|. Balance % | WAC| WAM | WALA | WAOT |MARGIN | Floor| C
0.501 - 1.000 92| 36,561,429.26| 5.22| 1.000| 359.2 0.8 360.0 2.783| 2.78) 9
1.001 - 1.500 46| 11,470,821.00| 1.64} 1.373| 367.7 0.6] 368.3 2.930) 2.93(10
1.501-2.000| - 11| 5,831,550.00{ 0.83] 1.815] 359.7 0.3| 360.0 3.082) 3.08]10

2.501 - 3.000 11 2,164,661.00] 0.31] 2.696| 359.6 0.4 360.0 27931 2.79) 9
3.001 - 3.500 70 2,109,408.00| 0.30{ 3.431} 359.5 0.5] 360.0 2367 2.37|10
3.501-4.000} 134| 54,475,14996| 7.77|3.951| 3593 0.7] 360.0 2354 2.35]11
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4.001 -4.500) 257) 98,038,035.83| 13.99| 4.278) 359.2 0.8] 360.0 2.327 23311
4501 -5.000) 194) 63,345,094.51f 9.04| 4.834| 359.1 091 360.0 2.547( 2.55)11
5.001 -5.500| 410}121,969,494.65| 17.40| 5.351| 359.1 0.9 360.0 2451 2.45(11
5.501 -6.0001 508)147,808,281.91) 21.09| 5.814| 359.1 0.9] 360.0 2.539( 2.54|11
6.001 - 6.500| 273| 84,945,994.35 12,12 6278 359.1 09| 360.0 2.994| 2.99(11
6.501 -7.000| 149 38,441,697.32|| 5.49]6.792| 358.9 1.1} 360.0 3.891| 3.89|11
7.001 -7.500|| 103] 22,972,185.66| 3.28]| 7.389] 358.8 1.2 360.0 5.008] 5.01(12
7.501 - 8.000 58) 9,717,596.00) 1.39) 7.741) 359.4 0.6] 360.0 4959) 496|12
8.001 - 8.500 2 548,000.00| 0.08] 8.365{ 359.7 0.3} 360.0 5.250( 5.25|13

9.001 - 9.500 1 375,928.36 0.05( 9.500| 358.0 2.0 360.0 5.000) 5.00(14
Total: 2,256|700,775,327.81100.00| 5.103( 359.3| 0.9 360.1 2.751) 27511
Min.: 1.000
Max: 9.500
NZWA: 5.103
Top
4. Rate Type
Total WA
Rate No. of Current NZWA| WA| Life
Type Loans Balance % || WAC|WAM || WALA | WAOT | MARGIN | Floor| Cag
Adjustable| 2,256(700,775,327.81|1100.00} 5.103 | 359.3 0.9] 360.1 2751 2.75)11.2¢
Total: 2,256 700,775,327.811100.00 ) 5.103) 359.3 0.9} 360.1 2,751} 2.75)11.2¢
Top
5. Product Type
Total .
No. of Current NZWA | "
Product Type Loans Balance % | WAC | WAM || WALA | WAOT | MARGIN | Fl
1 Year ARM 7331287,314,440.10) 41.00} 4.934} 359.2 0.8} 360.0 22600 -

2/28 ARM (Libor) 461|122,067,074.61| 17.42| 6.530| 359.0 1.0} 360.0 3.662| :
|1 Month Libor ARM||  337|109,188,689.37|| 15.58 2.971| 360.1 0.8 360.9 3.068]| :
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3/1 ARM 361(101,965,265.15| 14.55| 5.335} 359.1 0.9 360.0 2.251| -
3/27 ARM (Libor) 352 77,061,818.58. 11.00) 6.155| 358.9 1.1 360.0 3.331f :
6 Month Libor ARM 12| 3,178,040.00|| 0.45]5.943] 359.0 1.0 360.04. 3.380) :
Total: 2,256(700,775,327.81{100.00( 5.103|| 359.3 0.91 360.1 2,751 :
Top
6. Original Term
Total WA
Original No. of Current NZWA| WA Life
Ter%n Loans Balance % | WAC| WAM | WALA [ WAOT | MARGIN | Floor| Cap
301 - 360 2,255(699,985,327.81| 99.89( 5.107| 359.1 0.9 360.0 2751 2.75]11.29
361 - 480 1 790,000.00) 0.11| 1.500| 480.0 0.0 480.0 2.850| 2.85| 9.95
Total: 2,256(700,775,327.81100.00{ 5.103( 359.3 09 360.1 2.751| 2.75(11.28
Min.: 360.0
Max.: 480.0
NZWA: 360.1
Top
7. Stated Remaining Term
Total W,
Stated No. of Current NZWA| WA| Li
Remaining | Loans Balance % || WAC|WAM | WALA |WAOT | MARGIN | Floor| Ca
Term
301 - 360 2,255(1699,985,327.81 || 99.89| 5.107| 359.1 0.9 360.0 2751 2.75|11.2
361 - 480 1 790,000.00) 0.11] 1.500] 480.0 0.01 480.0 2.850(1 2.85f 9.9
Total: 2,256(700,775,327.81100.00 5.103| 359.3 09| 360.1 2,751 2.75(11.2
Min.: 347.0
Max: 480.0
NZWA: 3593
Top
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8. Seasoning

Total | WA
No. of Current ' NZWA | WA| Life
Seasoning | Loans Balance % | WACI WAM | WALA | WAOT | MARGIN | Floor| Cap
<=0 . 682)1221,773,829.45 31.65| 4.970 360.4 0.0 360.4 2.727) 2.73[11.2¢
1-24 1,574(479,001,498.36| 68.35) 5.165| 358.7 1.3l 360.0 2.763| 2.76)11.3C
Total: 2,256 700,775,327.81100.00|) 5.103| 359.3 0.9 360.1 2,751 2.75(11.2§
Min.: 0.0
Max: 13.0
WA: 0.9
Top

9. First Payment Date

Total WA
First No. of Current NZWA|} WA| Life
Payment | Loans Balance % | WAC|WAM || WALA | WAOT | MARGIN | Floor| Cap
Date
2004 51 1,338,585.95| 0.19] 6.571| 349.0 11.0f 360.0 4495 4.49(11.93
2005 2,251(699,436,741.86| 99.81| 5.100( 359.3 0.8] 360.1 2.748| 2.75(11.28
Total: 2,256 700,775,327.81 1 100.00} 5.103} 359.3 0.9} 360.1 2.751) 2.75)11.28

Top

10. Maturity Date

Total ] wa
Maturi No. of Current NZWA| WA| Life
Date ty Loans Balance % [WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap
2034 6| 1,548,538.57| 0.22] 6.341| 349.6 10.4) 360.0 4.156| 4.16]11.94
2035 2,249698,436,789.24| 99.67( 5.105| 359.2 0.8] 360.0 2.748] 2.75|11.28
2045 1 790,000.004 0.11{ 1.500f 480.0 0.0y 480.0 2.850| 2.85} 9.95
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| Total: | 2256]700,775,327.81] 100.00] 5.103] 359.3]  0.9] 360.4|  2.751] 2.75]11.28]

Top
11. Lien Position
Total WA
Lien No. of Current NZWA| WA| Life(!
Position Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap
Ist Lien || 2,256(700,775,327.81[100.00| 5.103| 359.3 0.9| 360.1 C2.751| 2.75(11.28
Total: 2,256 700,775,327.81(100.00 | 5.103| 359.3 091 360.1 2751 2.75(111.28
Top
12. Balloon
Total
No. of Current NZWA! WA
Balloon Loans Balance % || WAC|[WAM || WALA | WAOT [ MARGIN | Floor
Fully Amortizing|| 2,256(700,775,327.81100.00| 5.103|| 359.3 091 360.1 2751 2.75
Total: 2,256 700,775,327.81100.00)) 5.103}} 359.3 0.9] 360.1 2.751) 2.75
Top
13. 10 Flag
Total WAL N
0 No. of Current NZWA|| WA| Life|O
Flag Loans Balance|- % |WAC|WAM|WALA | WAOT |MARGIN | Floor| Cap
No 239\ 58,373,170.70| 8.33( 5.128|| 360.7 091 3616 3.1424 3.14%11.24
Yes 2,017(642,402,157.11) 91.67| 5.101| 359.1 09| 360.0 2.716| 2.72)111.29
Total:| 2,256|700,775,327.81|100.00) 5.103| 359.3 0.9! 360.1 2,751 2.75(11.28
Top
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14. DTI
Total
_ No. of Current . NZWA| WA
DTI | Loans Balance %I WAC| WAM | WALA | WAOT | MARGIN | Floor
<=0.000 465138,415,581.58]| 19.75|| 5.935| 359.1 0.9 360.0 3.106| 3.11
0.001 - 5.000 3 615,400.001 0.09] 5.250| 358.5 1.5) 360.0 2.516) 2.52

5.001 - 10.000 14| 6,855,390.00) 0.98] 2.576| 359.4 0.6| 360.0 2.789| 2.79
10.001 - 15.000 62] 22,245,436.46| 3.17] 3.087) 359.1 0.9 360.0 2.734| 2.73
15.001-20.000 102| 39,175,790.09| 5.59| 3.438| 359.2 0.8]| 360.0 2.611) 2.61
20.001 -25.000| 162| 52,600,894.45| 7.51| 4.383| 361.0 0.8| 361.8 2.599| 2.60
25.001-30.000f 235\ 85,529,895.26| 12.21( 4.740} 359.2 08| 360.0 2.546]1 2.55
30.001 -35.000|| 341)111,175,838.19|| 15.86f 5.042| 359.1. 0.9} 360.0 2.509) 2.51
35.001 -40.000) 414)122,183,154.87} 17.44) 5.350} 359.2 0.8] 360.0 2.615) 2.61
40.001 - 45.000 366 96,305,568.86|| 13.74( 5.602| 359.1 0.9 360.0 2.857| 2.86
45.001 - 50.000 77 20,036,468.00) 2.86] 5.743| 359.2 0.8] 360.0 3.557) 3.56
50.001 - 55.000 10] 4,354,110.84| 0.62| 4.662} 359.3 0.7| 360.0 2.560| 2.56
55.001 - 60.000 1 232,000.00 0.03] 1.000| 359.0 1.0} 360.0 2.980| 2.98
60.001 - 65.000 3 732,840.00 0.10) 4.562| 359.5 0.5] 360.0 2351 2.35

65.001 - 70.000 1 316,959.21|| 0.05| 5.625} 358.0 2.0 360.0 5.000( 5.00
Total: 2,256(700,775,327.81{100.00} 5.103|| 359.3 09( 360.1 27510 2.75
Min: 0.000
Max: 66.311
NZWA: 32.271
Top
15. FICO
Total WA
No. of Current ’ NZWA| WA} Life
I FICO Loans Balance % |WAC[|WAM || WALA | WAOT | MARGIN | Floor| Cap
<=0 2 274,495.76 0.04 3.725{ 358.5 LS} 360.0 2395 2.39(10.53

551 - 600 4 1,121,478.36) 0.16] 6.613| 359.3 0.7 360.0 3.656| 3.66(12.12
601 -650) 157} 36,912,332.66| 5.27| 5.603|| 358.8 12 360.0 3.922) 3.92)11.51
651-700) 730(222,385,232.21| 31.73| 5.132] 359.1 0.9] 360.0 2.920) 2.92|11.30
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701 -750) 834 269,560,9‘96.44 38.47( 5.119| 359.5 0.9| 360.4 2.588] 2.59(11.29
751 - 800| 479|156,175,789.31| 22.29| 4.924| 359.2 0.8] 360.0 2.521) 2.52§11.21
801 - 850 50] 14,345,003.07|| 2.05| 4.930) 359.1 09| 360.0 2.623| 2.62 11.23.
Total: 2,256|700,775,327.81(1100.00 | 5.103| 359.3 0.9 360.1 2.751) 2.75(11.28

Nzmin.: 575
Max.: 817
NZWA.: 718

Loans with Fico scores less than 400 have been eliminated from the average.

Top
16. Credit Grade
Total WAI 1
Credit No. of Current NZWA| WA} Life|O
Grade Loans Balance % || WAC| WAM | WALA |WAOT | MARGIN | Floor| Cap
A 2,256|700,775,327.81(100.00 5.103} 359.3 0.9 360.1 2751 2.75)11.28
Total: | 2,256(700,775,327.81{/100.00 || 5.103| 359.3 09| 360.1 2751 2.75|11.28

Top

17. Prepayment Penalty

Total V
Prepavment No. of Current NZWA| WA| L
Pen‘;ltyy Loans Balance % | WAC|WAM || WALA | WAOT | MARGIN |Floor| C
0.000 2,062[653,839,959.41| 93.30( 5.184] 359.3 09| 360.1 2.673| 2.67|11.
1.000 63| 21,073,056.69] 3.01]1.992| 359.1 09| 360.0 2.881( 2.88]10.
2.000 107] 20,390441.87] 2.91|6.456| 358.9 1.1] 360.0 4.838| 4.84|11.
3.000 17| 4,985,471.00] 0.71] 1.992] 359.2 0.8 360.0 3.742| 3.74[10.
5.000 71 486,398.84| 0.07]6.847| 358.8 12| 360.0 5.054| 5.05(11.
Total: 2,256(700,775,327.81100.00 | 5.103| 359.3 09 360.1 2.751| 2.75|11.
WA: 0.113
NZWA: 1.688
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Top

18. Original LTV (Calc)
Total

Original No. of Current . NZWA| WA
LTV (Calc) Loans Balance %o | WAC || WAM | WALA | WAOT | MARGIN { Floor | '
10.01 - 15.00 1 55,000.001 0.01} 5.500( 359.0 1.0} 360.0 2.250| 2.25|1
15.01 - 20.00 6] 1,987,000.00{ 0.28] 3.320{ 359.3 0.71 360.0 2.400| 2.401
20.01 - 25.00 2 60,000.00) 0.01| 3.750| 359.5 0.5f 360.0 3.825) 3.83|1
25.01 - 30.00 3| 7 710,000.00] 0.10{ 4.658| 359.1 0.9] 360.0; 2.282] 2.28]1
30.01 - 35.00 2 973,000.00] 0.14| 4.680| 359.7 03| 360.0 2.250] 2.25(1
35.01 - 40.00 6|l 2,502,000.00f 0.36] 5.500| 358.3 1.7] 360.0 3.391| 3.391
40.01 - 45.00 8| 2.336,131.25] 0.33]4.621| 359.0 1.0 360.0 2.417| 2.4241
45.01 - 50.00 19| 5,405,174.73] 0.77] 4.315] 359.1 09| 360.0 27700 2.77)1
50.01 - 55.00 21| 8,831,776.53| 1.26] 3.259| 359.6 0.4 360.0 2.553) 2.55{1
55.01 - 60.00 48| 23,891,108.92|| 3.41}4.611) 363.1 0.8 364.0 2.695| 2.70|1
60.01 - 65.00 69| 36,377,557.00| 5.19|4.410| 359.0 1.0 360.0 2.652| 2.65(1
65.01 - 70.00 6491194,391,920.25| 27.74| 5.498| 359.1 09 360.0 2.551| 2.55|1
70.01 - 75.00 243| 98,858,787.12| 14.11| 4.831| 359.3 0.7 360.0 2713 27141
75.01 - 80.00 || 1,071(1302,836,570.87| 43.21} 5.098} 359.1 0.9 360.0 2.809| 2.81|1
80.01 - 85.00 91 1,841,625.00 0.26| 5.652| 359.0 1.0 360.0 3.963| 3.961
85.01 - 90.00 53 9,990,895.88| 1.43§5.502| 358.2 1.8) 360.0 4.101| 4.10(1
90.01 - 95.00 42| 8,772,780.26 1.25] 6.246| 359.1 0.9 360.0 4.531) 4.53|1
95.01 - 100.00 4 954,000.00| 0.14| 3.875| 359.3 0.7 360.0 4.165|| 4.16|1
Total: 2,256 700,775,327.81|1100.00 | 5.103 || 359.3 0.9 360.1 2.751| 2.75|1
NZMin.: 14.36
Max: 100.00
NZWA: 73.82

Top

19. Combined LTV (Calc)

fle//1C\Doctimente®420and 242 0SettinoA TConde\T ocal?420Rettino\ Temnorarv?2 0Interne

6/16/2005



Tables Report

Page 12 of 22

Total
Combined No. of Current NZWA| WA
LTV (Calc) Loans Balance % | WAC| WAM||WALA | WAOT | MARGIN | Floor|
10.01 - 15.00 1 55,000.00( 0.01f 5.500) 359.0 1.0} 360.0 2.250) 2.25(1
15.01-20.00 6 1,987,000.00f 0.28 3.320] 359.3 0.7] 360.0 2.400| 2.40(1
20.01-25.00 2 60,000.00| 0.01[ 3.750{ 359.5 0.5] 360.0 3.825] 3.83|1
25.01 - 30.00 3 710,000.00| 0.10] 4.658| 359.1 091 360.0 2.282| 2.28(1
30.01 - 35.00 2 973,000.00) 0.14( 4.680} 359.7 0.3 360.0 2.250( 2.25(1
35.01 - 40.00 6l 2,502,000.00] 0.36[ 5.500| 358.3 1.7 360.0 3.391) 3.39(1
40.01 - 45.00 8  2,336,131.25| 0.33] 4.621) 359.0 1.0) 360.0 2417 2.42|1
45.01 - 50.00 191 5,405,174.73| 0.77[ 4.315| 359.1 0.9| 360.0 2770 2.77(1
50.01 - 55.00 21| 8,831,776.53| 1.26] 3.259| 359.6 0.4 360.0 2.553] 2.55[1
55.01 - 60.00 48| 23,891,108.92) 3.41j4.611| 363.1 0.8 364.0 2.695| 2.70)1
60.01 - 65.00 69| 36,377,557.00) 5.19}4.410| 359.0 1.0} 360.0 2.652| 2.65(1
65.01 - 70.00 649(194,391,920.25| 27.74| 5.498| 359.1 09 360.0 2.551| 2.55(1
70.01 - 75.00 243| 98,858,787.12) 14.11]( 4.831| 359.3 0.7 360.0 27131 2.71|1
75.01 - 80.00 | 1,071]302,836,570.87| 43.21| 5.098| 359.1 09 360.0 2.809| 2.81|1
80.01 - 85.00 9l 1,841,625.00] 0.26| 5.652|| 359.0 1.04 360.0 3.963| 3.96]1
85.01-90.00 531 9,990,895.88| 1.43( 5.502|| 358.2 1.8 360.0 a4.101] a.10]1
90.01 - 95.00 42| 8,772,780.26| 1.25| 6.246| 359.1 0.9 360.0 4.531) 4.53|1
95.01 - 100.00 4 954,000.00{ 0.14] 3.875( 359.3 0.71 360.0 4.165) 4.16 E
Total: 2,256 |700,775,327.81] 100.00 || 5.103 | 359.3 0.9% 360.1 2.751| 2.75(1
NZMin.: 14.36
Max: 100.00
NZWA: 73.82
Top

20. Property Type

Total WA
Property IIon. of Current . NZWA| WA| Life
Type oans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap
SF 1,327)(419,391,526.12|| 59.85| 5.014| 3594 0.8} 360.2 2.720) 2.72](11.26

[
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PUD 4991165,231,227.17| 23.58| 5.296| 359.1 0.9] 360.0 2.847| 2.85|11.37
C 3121 78,940,355.71| 11.26} 4.9691 359.2 0.8 360.0 27061 2.71411.23
2-4F 117) 36,936,218.81| 5.27) 5.551| 359.1 0.9 360.0 2.784| 2.78|11.33
COOP 1 276,000.00 0.04) 4.250{ 360.0| 0.0 360.0 2.2504 2.25(11.00
Total: 2,256 700,775,327.81)100.00 ) 5.103) 359.3 0.9} 360.1 2.751| 2.75]11.28

Top
21. Loan Purpose
Total
No. of Current NZWA
Loan Purpose Loans Balance % ||WAC|WAM | WALA |WAOT |[MARGIN | F.
Purchase 1,495(436,040,708.10| 62.22| 5.343| 359.1 091 360.0 2.790

Cash Out Refinance 49411173,527,214.14| 24.76| 4.724| 359.7 0.8 360.5 2774
Rate/Term Refinance| 267| 91,207,405.57| 13.02{ 4.677) 359.2 0.8 360.0 2.525

Total: 2,256(700,775,327.81(100.00 5.103| 359.3 0.9 360.1 2.751 B
Top
22. Occupancy Status
Total

o a No. of Current NZWA| WA
St:ft:‘lga %Y lLoans Balance % | WAC | WAM | WALA | WAOT | MARGIN | Floor
Primary Home | 1,667]572,198,604.89| 81.65] 5.045] 359.3 091 360.2 2.688] 2.69|1
Investment 489] 95,696,256.92|| 13.60f 5.583| 359.1 0.9 360.0 3.170] 3.17]|1
Second Home 100] 32,880,466.00| 4.69]| 4.726| 359.0 1.0J 360.0 2.6291 2.63|1
Total: 2,256|700,775,327.81 100.00 ) 5.103| 359.3 0.9 360.1 27511 2.75|1

Top

23. Loan Documentation

\l I | H I I
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Total
Loan No. of Current NZWA| W
Documentation Loans| . Balance % || WAC|WAM | WALA | WAOT | MARGIN | Floc
Stated 950(315,276,998.84| 44.99| 5.105| 359.4|  0.9| 3603 2777\ 2.5
Full 847(248,704,598.18 | 35.49| 4.646| 359.2 0.8 360.0 2.523) 2.5
No Documentation| 459(136,793,730.79 19.52] 5.932|| 359.1 09| 360.0 3.107) 3.1
Total: 2,256700,775,327.81}100.00 | 5.103| 359.3 0.9} 360.1 2751 2.
Top

24. State (Top 30)

Total WA[ D
State | No. of Current NZWA| WA| Life| O
gg;)p Loans Balance % | WACIWAM ||WALA || WAOT ||MARGIN | Floor{| Cap
CA-N| 366)161,224,261.09) 23.01} 4.999| 359.1 09| 360.0 2491 2.49)11.27
CA-S 305(111,485,477.67| 15.91| 5.406| 359.2 0.8 360.0 2.612) 2.6111.32
IL 229| 73,802,841.12) 10.53| 4.803|| 359.2 0.8) 360.0 2.620| 2.62)11.22
FL 161 49,879,343.22 7.12] 5.055] 359.3 0.7] 360.0 3.121) 3.12|11.34
VA 113]| 38,074,731.51| 5.43] 5.208] 361.5 1.0} 362.5 2.969| 2.97|11.33
AZ 110} 31,032,711.02| 4.43]} 5.363| 359.1 09| 360.0 2.813| 2.81|11.36
MD 93| 23,004,348.97| 3.28] 5.133|| 358.9 1.1} 360.0 2.997| 3.00|11.19
NY 45| 19,764,384.20( 2.82{ 4.700| 358.8 1.2\ 360.0 2.832| 2.83[10.96
NV 781 18,433,544.57| 2.63] 5.903| 359.0 1.0} 360.0 3.079] 3.08(11.47
CoO 71\ 18,253,793.32) 2.60) 5.411) 359.1 0.9 360.0 2.439) 2.44|11.36
NC 75| 15,046,835.72| 2.15| 5.241| 359.2 0.8} 360.0 3.354| 3.35{11.34
MI 73| 14,709,997.23| 2.10] 5.042} 359.2 0.8] 360.0 3.255) 3.26][11.48
NJ 431 14,170,860.12) 2.021 4.868} 359.3 0.71 360.0 27700 2.77111.37
MA 33| 12,295,327.05| 1.75] 5.184} 359.1 0.91 360.0 2.745) 2.74|11.30
TX 38| 11,901,199.88| 1.70] 6.621| 358.6 1.4 360.0 3.156| 3.16|11.94
WA 44| 11,786,650.00| 1.68) 4.950} 359.1 0.9 360.0 2.521| 2.52(11.08
SC 391 8,274,146.41| 1.18] 5.393| 359.3 0.7| 360.0 2.696( 2.70(111.22
OH 55 8,014,130.08| 1.14| 3.638| 359.4 0.6] 360.0 3.396] 3.40)10.84
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GA 30 6,098,995.90 0.87| 5.554| 359.1 0.9| 360.0 3.076) 3.08]11.55
OR 33 6,092,140.19) 0.87( 5.662| 358.7 1.3]| 360.0 2.854| 2.85(11.34
CT 7| 5,193,300.00| ..0.74 | 3.016| 359.6 0.4] . 360.0 3.119| 3.1210.85
MO 31 4,925,868.41| 0.70| 5.677{ 358.8 1.2 360.0 2.9291 2.93(11.60
UT 28] 4,656,464.00) 0.66] 4.851} 359.1 0.9 360.0 2.340| 2.34)11.01
PA 23| 4,505,068.00 0.64| 3.850 3593} 0.7| 360.0 2.878| 2.8810.64
NH 15| 3,553,792.00| 0.51} 4.010| 359.3 0.7] 360.0 3.077| 3.08]10.98
KY 19 3,333,004.64] 0.48] 5.041) 359.1 0.9} 360.0 3.115{ 3.1111.09
IN 16) 3,215,490.00) 0.46) 4.891} 359.0 1.0 360.0 2.805) 2.81)11.11
RI 10}  2,888,720.00] 0.41| 3.948} 359.2 0.8 360.0 27700 2.77|11.15
DC 7| 2,445,483.32) 0.35| 4.635| 359.2 0.8 360.0 2.864| 2.86(11.26
DE 12| 2,139,950.00| 0.31} 4.540| 359.2 0.8) 360.0 2.629| 2.6311.31
Other | 54| 10,572,468.17| 1.51) 4.721} 359.1 09| 360.0f  2.833| 2.83|11.15
Total:|| 2,256(1700,775,327.81100.00| 5.103 359.3 09| 360.1 2.751| 2.75)11.28

Top

25. Top 10 Zip Code Concentrations

Total
Top 10 Zip No. of Current ' NZWA| WA
Code Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor
Concentrations '
60614 8l 5,038,400.00) 0.72| 4.544} 359.7 03| 360.0 2.250| 2.25
94568 5 4,554,657.00] 0.65| 5.056] 359.0 1.0| 360.0 2773\ 2.77
60022 31 3,833,200.00) 0.55] 4.516] 359.1 0.9] 360.0 2.250| 2.25
85262 6 3,817,450.00| 0.54|4.321| 358.9 1.1 360.0 2.317) 2.32
60010 3| 3,257,000.00| 0.46| 2.159| 360.0§{ ~ 0.0| 360.0 2921 2.92
91915 - 8]l 3,053,650.00| 0.44) 5571} 3594 0.6 360.0 2.407| 2.41
92886 31 2,982,200.001 0.43) 5.138] 359.5 0.5) 360.0 2.250) 2.25
60613 9 2,916,950.00 0.42| 4.525| 358.5 1.5} 360.0 2.396| 2.40
94513 71 2,912,206.00f 0.42[4.857| 359.2 0.8] 360.0 2.419) 242
85259 41  2,830,750.00] 0.40f 4.873} 359.0 1.0} 360.0 2.250) 2.25
Other 2,200(665,578,864.81| 94.98( 5.132) 359.3 091 360.1 2.769| 2.77
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| Total: | 2,256]700,775,327.81]100.00] 5.103] 359.3]  09] 3601]  2.751] 2.75]
Top

26. Index
Total
No. of Current
Index Loans Balance % | WAC| WAM || WALA |WAOT |M
1 Month Libor 161 48,321,270.68| 6.90{ 4.792|| 359.1 0.9 360.0
6 Month Libor (Wall St) 825(202,306,933.19| 28.87| 6.378| 359.0 1.0 360.0
1 Year Libor (WSJ/1 Mo Lead) || 1,097(390,564,425.25| 55.73| 5.037( 359.2 0.8) 360.0
1 Year CMT (Moving Mos Avg) 173| 59,582,698.69| 8.50| 1.465{ 360.9 0.7] 361.6
Total: 2,256(700,775,327.81|(100.00 | 5.103| 359.3 0.9 360.1
Top
27. Floor
‘Total AY

No. of Current NZWA| WA| L
Floor Loans Balance % | WACIWAM | WALA | WAOT | MARGIN || Floor| C
1.501 - 2.000 o9l 2,148,752.62| 0.31( 4.129| 3584 1.6 360.0 1.863| 1.86|12
2.001-2.500| 1,475(502,063,141.92|| 71.64| 5.181|| 359.2 0.8 360.0 2.256| 226|111
2.501 -3.000 165) 54,898,148.15} 7.83( 2.397| 360.9 0.8 361.7 2785\ 2.79110
3.001 - 3.500 75| 24,588,408.58| 3.51| 3.762| 359.3 0.7 360.0 3276 3.28(11
3.501 - 4.000 61| 19,564,447.55| 2.79] 4.592| 359.0 1.0] 360.0 3.787| 3.79|11
4.001 - 4.500 28| 6,573,656.00|| 0.94]| 5.443|| 359.1 0.91 360.0 4329 4.33(11
4.501-5.000|| 428 88,978,043.67| 12.70| 6.764| 358.9 1.1y 360.0 4997 5.00(11°
5.001 -5.500 6 836,160.00| 0.12| 8.097| 359.6 041 360.0 5298 5.30113
5.501 - 6.000 8 977,520.00| 0.14| 7.081}{ 359.5 0.5| 360.0 5.665) 5.66|12
6.001 - 6.500 1 147,049.32) 0.02] 5.875} 358.0 2.0 360.0 6.200] 5.00(10
Total: 2,256|700,775,327.81100.00| 5.103] 359.3 0.9 360.1 2.751) 2.75(11
NZWA: 2.751
Min.: 1.750
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Max.: 6.200
Top
28. Margin
Total \Y
No. of Current NZWA| WA| L
Margin Loans Balance % | WAC| WAM || WALA | WAOT |MARGIN | Floor| C

1.501 - 2.000 9l 2,148,752.62| 0.31] 4.129|| 358.4 1.6| 360.0 1.863| 1.86(12
2.001-2.500) 1,475]502,063,141.92|| 71.64| 5.181| 359.2 0.8 360.0 2.2564 2.26|11
2.501-3.000[ 165| 54,898,148.15| 7.83}2.397| 360.9 0.8 361.7 2.785] 2.79|10
3.001 - 3.500 75| 24,588,408.58| 3.51| 3.762| 359.3 0.7 360.0 3.276| 3.28]|11
3.501 - 4.000 61| 19,564,447.55 - 2.79] 4.592| 359.0 1.0| 360.0 3.787) 3.79|11
4.001 - 4.500 28| 6,573,656.00|| 0.94| 5.443| 359.1 0.9 360.0 4329 4.33|11
4.501 -5.000 428] 88,978,043.67|| 12.70| 6.764| 358.9 1.1} 360.0 4.997| 5.00f11
5.001 - 5.500 6 836,160.00 0.12] 8.097| 359.6 0.4 360.0 5.298) 5.30[13
5.501 - 6.000 8 977,520.00|| 0.14y 7.081) 359.5 0.5] 360.0 5.665| 5.66|12

6.001 - 6.500 1 147,049.32)  0.02] 5.875| 358.0 2.0 360.0 6.200{ 5.00|10
Total: 2,256(700,775,327.81100.00| 5.103| 359.3 0.9 360.1 2.751| 2.75|11
WA: 2.751
Min.: 1.750
Max.: 6.200
Top

29. Initial Periodic Rate Cap

Total v
Initial No. of Current NZWA| WA| L
Periodic Loans Balance % | WAC| WAM | WALA | WAOT | MARGIN | Floor| C
Rate Cap
<=0.000 340(109,332,009.37|| 15.60| 3.000| 360.0 0.8f 360.9 3.079| 3.08]10

0.501 - 1.000 6 1,750,000.00] 0.25] 5.553| 359.5 0.5 360.0 3.542) 3.54|11
1.501-2.000| 1,097|390,564,425.25|| 55.73] 5.037| 359.2 0.8 360.0 2.257| 2.26(11
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2.501-3.000] 812[199,006,393.19| 28.40 6.385| 359.0 1.0§ 360.0 3.534| 3.53|11

3.001 >= 1 122,500.00§ 0.02{ 6.375| 358.0 201 360.0 3.000( 3.00(11
Total: 2,256 700,775,327.81 100.00( 5.103|| 359.3]| = 0.9 360.1 2,751} 2.75|11
Min.: 0.000
Max.: 5.000
NZWA: 2.334
Top
30. Periodic Rate Cap
Total \Y

Periodic No. of Current NZWA|| WA| L

Loans Balance % IWAC|WAM | WALA | WAOT | MARGIN | Floor| C
Rate Cap
<= 0.000 3401 109,332,009.37{ 15.60( 3.000{ 360.0 0.8 3609 3.079| 3.08(10

0.501-1.000) 819}200,878,893.19| 28.67| 6.377| 359.0] 1.0} 360.0 3.534| 3.53]11
1.501 - 2.000] 1,097{390,564,425.25| 55.73| 5.037| 359.2 0.8 360.0 2.257] 2.26(11

Total: 2,256(700,775,327.81|100.00 | 5.103{ 359.3 0.9 360.1 2,751 2.75011
Min.: 0.000
Max.: 2.000
NZWA: 1.660
Top

31. Maximum Rate

Total
Maxi No. of Current NZWA| WA
Rate " |Loams|  Balance|  %|WAC|WAM|WALA| WAOT| MARGIN | Floor
8501-9.000 | 5| 1205050.00] 0.17]2715] 3597] 03] 3600]  2500] 2.50]
9.001 - 9.500 4|  985,158.00| 0.14)3.351] 359.5]  0.5| 360.0]  2.500| 2.50

9.501 - 10.000 133| 52,127,749.09| 7.44| 1.564| 361.1 0.7) 361.8 2.7881 2.79
10.001 - 10.500| 138) 31,524,447.13| 4.50|| 4.179| 359.0 1.0) 360.0 27600 2.76
10.501 - 11.000{ 665(232,784,786.24| 33.22| 4.699| 359.2 0.8 360.0 2396 2.40
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11.001 - 11.500| 502}141,927,802.28| 20.25} 5.698| 359.1 09| 360.0 2.676| 2.68
11.501 - 12.000 579(171,458,221.05| 24.47{ 5.729|| 359.1 09| 360.0 2.928| 2.93
12.001 - 12.500(f 165| 56,912,329.66| 8.12] 6.678| 359.1 09| 360.0 3.405| 3.41
12.501 - 13.000 60] 10,425,856.00|| 1.49| 7.638| 359.4 0.6] 360.0 4.830| 4.83
113.001 - 13.500 2 612,000.00|| 0.09) 8.154| 359.8 0.21 360.0 4.963| 4.96
13.501 - 14.000 2 436,000.00| 0.06| 7.625| 359.0 1.0} 360.0 3.625| 3.63
14.001 - 14.500 1 375,928.36|| 0.05| 9.500| 358.0 2.01 360.0 5.000| 5.00
Total: 2,256 700,775,327.81100.00 5.103|| 359.3 0.9 360.1 2.751 2.75_
Min.: 8.625
Max.: 14.500
NZWA: 11.285
Top

32. Next Rate Adjustment Date

Total W
Next Rate | No. of Current NZWA| WA| Li
Adjustment || Loans Balance % | WAC||WAM | WALA | WAOT | MARGIN | Floor | C:
Date
2005-07 198| 67,586,026.79| 9.64| 1.875| 360.5 09 3614 2.944| 2.94(10.
2005-08 90| 27,038,208.13| 3.86| 4.694| 359.0 1.0} 360.0 3.256| 3.26(12.
2005-09 46| 13,279,734.45|| 1.90| 4911} 360.0 0.0/l 360.0 3.396| 3.40(12.
2005-10 4 874,840.00 0.12| 6.639| 358.0( 2.0 360.0 3309 3.31(12.
2005-11 S5f 1,347,700.00) 0.19| 5.839) 359.0 1.0} 360.0 3.134 3.13|11.
2005-12 3 955,500.00|| 0.14| 5.453] 360.0{| . 0.0ff 360.0 3.793| 3.79|11.
2006-02 1 34,892.44| 0.00] 5.875| 356.0 4.0] 360.0 2250 2.25|11.
2006-03 1 81,600.00|| 0.01| 5.625|| 357.0 3.0 360.0 2.250| 2.25|11.
2006-04 97| 35,581,398.45| 5.08| 4.888]| 358.0 20| 360.0 22510 2.25|11.
2006-05 399|1156,725,838.97|| 22.36{ 4.958| 359.0 1.0} 360.0 2.264| 2.26)11.
2006-06 240( 96,448,109.00| 13.76} 4.905| 360.0 0.04 360.0 2.260| 2.26(11.
2006-07 1 500,000.00( 0.07{ 7.375]| 349.0 11.0] 360.0 5.000| 5.00(12.
2006-08 1 287,507.19§ 0.04) 5.875| 350.0 10.0f 360.0 4.000| 4.00j11.
2007-01 2 255,388.84 0.04] 6.811} 355.0 5.0 360.0 5.000( 5.00(11.
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2007-03 2 620,600.00) 0.09] 5.555| 357.0 3.0 360.0 2.860| 2.86]10..
2007-04 64| 18,948,162.18) 2.70) 6.500 358.0 2.0] 360.0 3.740) 3.73011.
2007-05 252| 64,645,300.64|| 9.221 6.545| 359.0 1.0} 360.0 3.692| 3.69(11.
2007-06 136| 36,414,931.00|| 5.20] 6.535| 360.0 0.0 360.0 3.554| 3.55(11.
2007-07 1 278,400.00 0.04) 7.000| 349.0 11.0] 360.0 5.000f 5.00)12.
2008-01 3 661,700.00) 0.09| 7.187| 355.0 500 360.0 4377 4.38]12.
2008-04 161 38,683,590.13| 5.52 5.768( 358.0 2.0 360.0 2.884| 2.88]|11.
2008-05 364 89,222,325.60| 12.73 5.626| 359.0 1.0| 360.0 2.613] 2.61|11.
2008-06 184| 50,181,068.00|| 7.16) 5.708| 360.0 0.0} 360.0 2.734) 2.73)111.
2010-04 1 122,500.00| 0.02) 6.375| 358.0 2.0| 360.0 3.000| 3.00(11.
Total: 2,256|700,775,327.81|100.00 5.103[ 359.3 0.9 360.1 2.7510 2.75|11..
Top
33. MI Flag - Existing (1st lien and LTV gt 80)
MI Flag
- Total WA|
Existing | No. of Current NZWA| WAj Life||C
(1st lien | Loans Balance % |[WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap
and
LTV gt
80)
Yes 107)21,183,372.78 | 98.26| 5.679| 358.7 1.3] 360.0 4254\ 4.25(11.44
No 1 375,928.36| 1.74) 9.500¢ 358.0 2.0 360.0 5.000 5.00(14.50
Total: 10821,559,301.14100.00 || 5.746] 358.7 1.3 360.0 4.267| 4.2711.49
Top
34. MI Company - Existing (1st lien and LTV gt 80)
Total ||
_ No. of Current
MI Company - Existing (1st lien and o
LTV gt 80) Loans Balance 70 | WAC) WAM | WALA | WAQ
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00-None 1 375,928.36| 1.74| 9.500| 358.0 201 360
1- GE 44| 9,328,689.93| 43.27] 6.140| 358.6 1.4 360
6- Mortgage Guaranty Insurance Corp. 15| 2,363,068.21| 10.96) 5.977| 359.0 1.0} 360
11- PMI 2| 267,100.00) 1.24] 2.600] 359.0 1.0} 360
13- Republic Mortgage Insurance Corp. 51 1,002,258.93 4.65| 6.482) 358.9 1.1 360
17- Radian Guaranty 30( 5,312,400.71| 24.64| 6.007( 358.3 1.7 360
24- Triad Guaranty Insurance Company 11} 2,909,855.00( 13.50) 3.368] 3594 0.6] 360
Total: 10821,559,301.141100.00)) 5.746| 358.7 1.3 360
Top
35. M1 % - Total (1st lien and LTV gt 80)
MI %
Total Total WA| N
(1st No. of Current NZWA| WA| Life|Ori
lien Loans Balance % || WACIWAM| WALA | WAOT |MARGIN | Floor|{ Cap
and
LTV
gt 80)
0.00 1 375,928.36) 1.74| 9.500) 358.0 2.0) 360.0 5.000| 5.00)14.50
12.00 4 540,100.00f 2.51{ 3.866| 359.3 0.7) 360.0 2.779) 2.78)10.41
20.00 5| 1,301,525.00{ 6.04| 6.394|| 358.9 1.1 360.0 4.454| 4.45(11.80
22.00 1 287,507.19| 1.33| 5.875} 350.0 10.0| 360.0 4.000| 4.00(11.88
25.00 521 9,479.497.42| 43.97) 5.364| 358.5 1.5 360.0 4.083|| 4.08)11.32
30.00 41 8,620,743.17\ 39.99| 6.224) 359.1 09| 360.0 4.523| 4.52(11.67
35.00 4 954,000.00| 4.43] 3.875} 359.3 0.7] 360.0 4.165| 4.16[10.55
Total: 10821,559,301.14(100.00|| 5.746| 358.7 1.3 360.0 4.267( 4.27)11.49
Top
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This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete
and is subject fo the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description

of the securities or underlying assets, the information contained in the Offering Document).
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FIXED; CURBAL gt 900000

Selection Criteria: FIXED; CURBAL gt 900000
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900,000.01 - 950,000.00 5| 4,631,861.66] 13.61{ 6.702| 358.2 1.8 360.0 68.1
950,000.01 - 1,000,000.00 12(11,820,285.90| 34.74|| 6.640| 344.2 12| 3454 65.
1,200,000.01 - 1,250,000.00 1| 1,211,000.00\ 3.56] 6.500| 359.0 1.0 360.0 70.1
1,250,000.01 - 1,300,000.00 1{ 1,298,824.79| 3.82] 6.500| 358.0 2.0 360.0 56.
111,300,000.01 - 1,350,000.00 2| 2,665,000.00) 7.83| 6.688) 359.0 1.0} 360.0 65.1
1,350,000.01 - 1,400,000.00 2| 2,765,000.00 8.13| 6.435| 360.0 0.0 360.0 67.!
1,450,000.01 - 1,500,000.00 1| 1,500,000.00] 4.41|6.500) 360.0 0.0} 360.0 66.¢
1,700,000.01 - 1,750,000.00 1] 1,750,000.00} 5.14| 6.875| 355.0 5.00 360.0 70.¢
1,850,000.01 - 1,900,000.00 1 1;885,000.00 5.54| 6.625} 359.0 1.0} 360.0 65.4
1,950,000.01 - 2,000,000.00 1| 2,000,000.00f 5.88) 6.500) 360.0 0.0 360.0 61.
2,000,000.01 >= 1} 2,497,739.97| 7.34| 6.500) 358.0 2.0| 360.0 61.(
Total: 2834,024,712.32|100.00 | 6.612 353.6 1.3 3549 65.!
Min.: 908,268.61
Max: 2,497,739.97
Avg.: 1,215,168.30
Top
2. Original Balance
Total NZWA |NZ}
No. of Current Original I
Original Balance Loans Balance % || WAC| WAM | WALA | WAOT LTV| Sc
900,001 - 950,000 5| 4,631,861.66| 13.61] 6.702| 358.2 1.8 360.0 68.8( 7(
950,001 - 1,000,000 12(11,820,285.90| 34.74| 6.640| 344.2 1.2 3454 65.3] 71
1,200,001 - 1,250,000 1| 1,211,000.00f 3.56| 6.500| 359.0 1.0} 360.0 70.0] 6¢
1,250,001 - 1,300,000 1] 1,298,824.79| 3.82] 6.500( 358.0 2.0] 360.0 56.5 |
1,300,001 - 1,350,000 2| 2,665,000.00[ 7.83] 6.688] 359.0 1.0{| 360.0 65.0) 6"
1,350,001 - 1,400,000 2]l 2,765,000.00 8.13| 6.435{ 360.0 0.0) 360.0 67.5|
1,450,001 - 1,500,000 1| 1,500,000.00 4.41}6.500) 360.0 0.0 360.0 66.4| 7-
1,700,001 - 1,750,000 1| 1,750,000.00|| 5.14| 6.875| 355.0 5.0 360.0 70.00 71
1,850,001 - 1,900,000 1| 1,885,000.00| 5.54] 6.625} 359.0 1.0y 360.0 65.01 7(
1,950,001 - 2,000,000 1} 2,000,000.00|| 5.88] 6.500| 360.0 0.0 360.0 61.1] 7¢
2,000,001 >= 1| 2,497,739.97|| 7.34| 6.500| 358.0 2.0 360.0 61.0 6t
Total: 28 34,024,712.32|(100.00 || 6.612| 353.6 1.3 3549 65.5| 71
file://C:\Documents%20and%20Settings\JConde\Local%20Settings\Temporary%?20Interne... 6/16/2005
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- Min.: 910,000
- Max: 2,500,000
Avg.: 1,215,695

Top
3. Rate
Total NZWA ||NZWA
No. of Current ' Original| Fico
Rate Loans Balance % ||WAC|WAM | WALA | WAOT LTV| Score

5.501 - 6.000 2| 1,960,000.00f 5.76| 5.872| 271.8 0.0y 271.8 479 7427
6.001 - 6.500 13116,632,432.25| 48.88| 6.378| 358.7 13| 360.0 65.6]| 720.9
6.501 - 7.000 91111,553,539.17|| 33.96) 6.688| 358.3 1.7] 360.0 654 698.1
7.001 - 7.500 3| 2,878,740.90)| 8.46| 7.375| 358.7 1.3 360.0)  72.8]| 684.8

8.501 - 9.000 1} 1,000,000.00) 2.94} 8.875| 360.0 0.0 360.0f  78.4) 681.0
Total: 28(34,024,712.321100.00| 6.612| 353.6 1.3 3549 65.5| 710.5
Min.: 5.750
Max: 8.875
NZWA: 6.612
Top
4. Rate Type
Total NZWA |NZWA
No. of Current Original Fico
Rate Type | Loans Balance % || WACIWAM | WALA|WAOT LTV{ Score
Fixed 28(34,024,712.32(1100.00] 6.612| 353.6 1.3]| 354.9 65.5)| 710.5
Total: 28(34,024,712.32(1100.00 | 6.612{ 353.6 1.3 354.9 65.5| 710.5
Top
5. Product Type
| I R A A
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No. of Current Originalj| Fico
Product Type | Loans Balance % |WAC|WAM | WALA | WAOT LTV Score
Fixed Rate 28134,024,712.32}1100.00) 6.612| 353.6 1.3] 3549)  65.5| 7105
Total: 2834,024,712.321100.00|| 6.612| 353.6 1.3} 354.9 65.5| 710.5
Top

6. Original Term

Total NZWA |[NZWA
No. of Current Original| Fico
Original Term | Loans Balance % | WAC|WAM | WALA |WAOT LTV| Score
<= 180 1 960,000.00] 2.82| 6.000| 180.0 0.0] 180.0 60.0f 706.0
301 - 360 27133,064,712.32|| 97.18| 6.629| 358.7 1.3} 360.0 65.7| 710.7
Total: 2834,024,712.3211100.00| 6.612| 353.6 1.3 3549 65.5| 710.5
Min.: 180.0
Max.: 360.0
NZWA: 354.9
Top
7. Stated Remaining Term
Total NZWA |[NZWA
Stated No. of Current Original| Fico
Remaining Loans Balance % | WAC|WAM | WALA |WAOT LTV| Score
Term
<=180 1 960,000.00f 2.82} 6.000] 180.0 0.0 180.0f4  60.0| 706.0
301 - 360 271133,004,712.32| 97.18 6.629| 358.7 13| 3600 ~ 65.7| 710.7
Total: 281134,024,712.32100.00 | 6.612} 353.6 13| 3549 65.5) 710.5
Min.: 180.0
Max: 360.0
NZWA: 353.6

g
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8. Seasoning

Total NZWA ||INZWA
No. of Current Original|  Fico
Seasoning | Loans Balance % I WAC| WAM|WALA |[WAOT LTV| Score
<=0 9111,095,000.00| 32.61] 6.631| 344.4 0.0 3444 65.0f 717.6
1-24 19122,929,712.32| 67.39] 6.602) 358.1 1.9 360.0 65.71 707.0
Total: 28(34,024,712.32(100.00 6.612| 353.6 1.3 354.9 65.5) 710.5
Min.: 0.0
Max: 5.0
WA: 1.3
Top
9. First Payment Date
Total NZWA | NZWA
First Payment No. of Current Original Fico
Date Loans Balance|  %|WAC|WAM|WALA|WAOT| LTV| Score
2005 281134,024,712.321100.00|| 6.612] 353.6 1.3]| 3549 65.5) 710.5
Total: 28)34,024,712.32100.00 | 6.612] 353.6 1.3 354.9 65.5| 710.5
Top
10. Maturity Date
Total NZWA | NZWA
No. of Current Original Fico
Maturity Date | Loans Balance % | WAC|WAM || WALA | WAOT LTV| Score
2020 1 960,000.00]] 2.82| 6.000| 180.0 0.0y 180.0 60.0 706.0
2035 27)133,064,712.32) 97.18} 6.629] 358.7 1.3] 360.0 65.7) 710.7
Total: 28(34,024,712.32|100.00{ 6.612|| 353.6 1.3 354.9 65.5| 7105
Top

11. Lien Position
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Total NZWA |NZWA
: No. of Current Original| Fico|
Lien Position | Loans Balance % || WAC| WAM||WALA|WAOT LTV| Score
1st Lien 281134,024,712.3211100.00)) 6.612) 353.6 1.3} 3549 65.5 710.5
Total: 28(34,024,712.32(1100.00] 6.612| 353.6 1.3} 354.9 65.5% 710.5
Top
12. Balloon
Total NZWA ||NZWA
No. of Current Original Fico
Balloon Loans Balance % | WAC|WAM | WALA [WAOT LTV] Score
Fully Amortizing 281134,024,712.3211100.00( 6.612| 353.6 1.3 354.9 65.51 710.5
Total: 28 34,024,712;32 100.00| 6.612| 353.6 13| 3549 65.5| 710.5
Top
13. 10 Flag
Total NZWAI|NZWA
No. of Current - | Original]  Fico
10 Flag| Loans Balance % | WAC|WAM | WALA | WAOT LTV] Score
No 1316,062,356.35| 47.21} 6.459| 347.4 1.8] 349.2 6421 716.1
Yes 15)17,962,355.97) 52.79| 6.748} 359.2 0.8} 360.0 66.7| 705.3
Total: 28(34,024,712.321100.00| 6.612| 353.6 1.3]| 354.9 65.5]| 710.5
Top
14. DTI
Total NZWA ||NZWA
No. of Current Original| Fico
DTI Loans Balance % | WAC|WAM|[WALA { WAOT LTV Score
<= 0.000 17120,413,792.69} 60.00{ 6.643{ 350.6 1.00 351.5 66.0 713.8
10.001 - 15.000 11 2,497,739.97 7.34| 6.500| 358.0 201 360.0 61.0f 665.0

LI MO AT A v ante0/A) Nand%20Rettino A TConde\T 0cal%208Settings\Temporary%20Interne... 6/16/2005




Tables Report Page 7 of 13
20.001 - 25.000 21 1,999,257.85| 5.88| 6.625{ 359.0 1.0} 360.0 55.2¢( 729.5
25.001 - 30.000 2 1,954,028.06 5.74] 6.125|| 358.5 1.5%F 360.0 67.1| 736.0{.
30.001 - 35.000 21 1,999,950.00| 5.88| 6.437| 358.0 2.0 360.0 “56.7| 729.5
35.001 - 40.000 1 960,000.00] 2.82| 7.125) 360.0 0.0y 360.0 80.0f 658.0
40.001 - 45.000 3] 4,199,943.75) 12.34] 6.713| 357.5 2.5 360.0 70.8 704.8
Total: 28(34,024,712.32)(100.00} 6.612) 353.6 1.3 354.9 65.5|| 710.5

Min: 0.000

Max: 44.165

NZWA: 29.948

Top
15. FICO

Total NZWA | NZWA

No. of Current Original Fico

FICO Loans Balance % || WACIWAM ||WALAIWAOT LTV} Score
<=0 1 994,479.17] 2.92] 6.625| 359.0 1.0 360.0 58.8 0.0
601 - 650 1 949,943.75( 2.79| 6.750( 358.0 2.0 360.0 7921 642.0
651 - 700 10(12,688,018.64( 37.29( 6.807( 358.9 1.11 360.0 68.0| 679.1
701 - 750 12]15,138,445.97| 44.49) 6.560| 347.2 1.4 348.6 65.5) 724.1
751 - 800 41 4,253,824.79| 12.50] 6.181] 358.5 1.5 360.0 56.6F 771.2
Total: 28(34,024,712.32{100.00( 6.612| 353.6 1.3 354.9 63.5| 710.5

Nzmin.: 642

Max.: 778

NZWA.: 711

Loans with Fico scores less than 400 have been eliminated from the average.

Top
16. Credit Grade
Total NZWA | NZWA
No. of Current Original|  Fico
Credit Grade( Loans Balance % | WAC || WAM | WALA | WAOT LTV| Score
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A 28(34,024,712.32|100.00)) 6.612 353.6 13| 3549 65.5) 710.5
Total: 28134,024,712.321100.00 | 6.612| 353.6 13| 3549 65.5| 710.5
Top

17. Prepayment Penalty

Total NZWA |[NZWA
Prepavment No. of Current Original| Fico-
Penl:\ lt’; Loans Balance %[ WAC|WAM [WALA | WAOT LTV Score
0.000 27(33,025,454.47| 97.06| 6.585] 353.5 1.3 3548 65.2 711.5
3.000 1 999,257.85 ~ 2.94 7.500| 358.0 2.0f 360.0 74.1] 681.0
Total: 28134,024,712.32(100.00 | 6.612| 353.6 1.3 3549 65.5) 710.5
WA: 0.088
NZWA: 3.000

Top

18. Original LTV (Calc)

Total NZWA |NZWA
Orieinal LTV No. of Current A Original} Fico
(Caich;l Loans Balance % | WAC|WAM||WALA | WAOT LTV| Score
35.01 - 40.00 1| 1,000,000.00f 2.94| 5.750| 360.0 0.0]l 360.0 36.4) 778.0
45.01 - 50.00 1 999,950.00] 2.94|| 6.625| 359.0 1.0 360.0 48.8| 689.0
55.01 - 60.00 41 4,588,303.96| 13.49| 6.495|| 321.3 1.1 3223 58.8| 721.7
60.01 - 65.00 81111,574,519.69| 34.02| 6.541| 358.6 1.4} 360.0 63.0( 7142
65.01 - 70.00 91110,997,666.25|1 32.32{ 6.511] 358.5 1.5| 360.0 69.5{ 716.2
70.01 - 75.00 1 999,257.85) 2.94| 7.500] 358.0 2.0f 360.0 74.1| 681.0
75.01 - 80.00 4| 3,865,014.57| 11.36{ 7.239| 359.0 1.0] 360.0 79.4( 668.9
Total: 28134,024,712.321100.00( 6.612| 353.6 1.3 3549 65.5) 710.5
NZMin.: 36.36
Max: 80.00
NZWA: 65.50
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Top
19. Combined LTV (Calc)
Total NZWA |NZWA
. No. of Current . Original|  Fico
%:l‘c';‘“ed LTV 1 oans Balance|  %| WAC|WAM|WALA|WAOT| LTV| Score
35.01 - 40.00 1 1,000,000.00 2941 5.750| 360.0 0.0f 360.0 364 778.0
45.01 - 50.00 1 999,950.00) 2.94| 6.625| 359.0 1.0 360.0 48.8] 689.0
55.01 - 60.00 4| 4,588,303.96]| 13.49) 6.495| 321.3 1.1} 3223 58.8) 721.7
60.01 - 65.00 8111,574,519.69 34.02| 6.541}| 358.6 1.4 360.0 63.0f 714.2
65.01 - 70.00 9110,997,666.25| 32.32| 6.511| 358.5 1.5} 360.0 69.5| 716.2
70.01 - 75.00 1 999,257.85 2.94{ 7.500f 358.0 2.0 360.0 74.1 681.0
75.01 - 80.00 4\ 3,865,014.57) 11.36| 7.239| 359.0 1.0[[ 360.0 79.4) 668.9
Total: 28(34,024,712.32|100.00 6.612| 353.6 1.3 354.9 65.5]| 710.5
NZMin.: 36.36
Max: 80.00
NZWA: 65.50
Top
20. Property Type
Total NZWA | NZWA
No. of Current Original Fico
Property Type | Loans Balance % | WAC|{WAM | WALA [ WAOT LTV| Score
SF 15)18,812,876.80| 55.29| 6.718| 358.9 1.1} 360.0 66.5| 7079
PUD 8110,394,087.74| 30.55) 6.586(| 358.4 1.6 360.0 65.0) 704.2
2-4F 3 2,868,268.61| 8.43| 6.166) 297.8 2.0} 299.8 61.8)) 7343
COOP 1 994,479.17| 2.92] 6.625| 359.0 1.0} 360.0 58.8 0.0
C 1 955,000.00f 2.81) 6.125)) 359.0 1.0} 360.0 69.5| 760.0
Total: 28(34,024,712.32(100.00 6.612{ 353.6 1.3 354.9 65.5§ 710.5
Top
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21. Loan Purpose

Total NZWA [NZN
No. of Current Original F
Loan Purpose Loans Balance % ||WAC| WAM | WALA i WAOT LTV| Sc
Cash Out Refinance 19(124,444,372.54| 71.84( 6.469| 352.0 0.9) 3529 63.11 71
Purchase 7 7,660,856.73 22.52 6.666) 357.4 2.6 360.0 71.74 71
Rate/Term Refinance 21 1,919,483.05] 5.64) 8.216| 359.0 1.00 360.0 71.41 69
Total: 2834,024,712.32/100.00 ) 6.612] 353.6 1.3 354.9 65.5] 71
Top
22. Occupancy Status
Total NZWA |{NZWA
Occupanc No. of Current Original Fico
Sta tuls) y Loans Balance % [ WAC|WAM|[WALA|[WAOT LTV| Score
Primary Home 22126,867,415.65 78.96| 6.570| 352.3) 13| 353.6 65.3| 708.8
Investment 41 3,907,296.67|| 11.48} 6.890| 358.0 2.0 360.0 673 7222
Second Home 21 3,250,000.00 9.55| 6.625| 359.4 0.6 360.0 65.0| 710.6
Total: 28|34,024,712.32|100.00| 6.612} 353.6)f 1.3| 354.9 65.5| 710.5
Top
23. Loan Documentation
=
Total NZWA | NZW/4
Loan No. of Current Original Fieq
. Loanps Balance % | WACI|WAM||WALA |WAOT LTV| Scor
Documentation ‘
No Documentation 16{(19,505,524.08( 57.33| 6.661{ 350.3 09| 351.1 66.2 713.
Full 6] 7,445,969.63| 21.88| 6.481] 358.1 191 360.0 62.8| 699.¢
Stated 6| 7,073,218.61| 20.791 6.613]| 358.1 1.9 360.0 66.3 714."
Total: 28(34,024,712.32(1100.00| 6.612| 353.6 13| 354.9 65.5( 710.
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Top

24. State (Top 30)
Total NZWA |NZWA
No. of Current Original| Fico
State (Top 30)|| Loans Balance % | WAC|WAM|WALA|WAOT LTV| Score
CA-N 71 7,653,162.36]] 22.49) 6.401) 336.5 0.9] 3374 59.2) 708.8
CA-S 41 4,250,352.85| 12.49) 6.328] 358.2 1.8) 360.0 64.6) 748.8
X 2| 3,496,997.82} 10.28) 6.786|| 358.0 2.00 360.0 64.7) 669.6
NC 2| 3,365,000.00) 9.89] 6.551| 360.0 0.0f 360.0 62.7) 7354
NY 2| 2,879,479.17 8.46{ 6.625| 359.0 1.0{ 360.0 62.91 706.0
FL 21 2,660,000.00( 7.82{ 6.704| 356.7 3.3 360.0 70.0| 714.4
CT 2| 2,319,483.05| 6.82| 6.746| 359.2 0.81 360.0 67.6f 699.5
MD 2| 2,285,070.821 6.72| 6.416| 358.6 1.4 360.0 74.2(. 682.9
VA 1| 1,211,000.00] 3.56] 6.500| 359.0 1.0f 360.0 70.0( 694.0
DC 1{ 1,000,000.00] 2.94 6.250| 357.0 3.0{ 360.0 64.5| 770.0
GA 1| 1,000,000.00} 2.94{ 8.875| 360.0 0.0) 360.0 78.4{ 681.0
SC 1{  960,000.00| 2.82f 7.125| 360.0 0.0 360.0 80.0]| 658.0
NV 1| 944,16625] 2.77| 6.625| 358.0]  2.0] 360.0 70.00  750.0
Total: 28| 34,024,712.32(1100.00| 6.612| 353.6 1.3 3549 65.5) 710.5

Top

25. Top 10 Zip Code Concentrations

Total ' NZWA|[NZWA
Top 10 Zip No. of Current Original Fico
Code _ Loans Balance % | WAC|WAM || WALA | WAOT LTV] Score
Concentrations
77019 1 2,497,739.971 7.34| 6.500} 358.0 2.0 360.0 61.0] 665.0
28409 11 2,000,000.00] 5.88{ 6.500] 360.0 0.0] 360.0 61.1} 748.0
11954 1{ 1,885,000.00| 5.54| 6.625| 359.0 1.0{ 360.0 65.01 706.0
33156 1} 1,750,000.00) 5.14| 6.875} 355.0 5.0 360.0 70.04 713.0
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95138 1 1,500,000.00) 4.41| 6.500) 360.0 0.0} 360.0 66.4| 735.0
06831 11 1,400,000.00) 4.11)6.250 360.0 0.0]| 360.0 70.0) 688.0
28411 11 1,365,000.00| 4.01] 6.625( 360.0 0.0 360.0 65.0 717.0
95650 1y 1,335,000.00( 3.926.750| 359.0 1.0 360.0 60.0] 681.0
20772 1} 1,330,000.00) 3.91) 6.625| 359.0 1.0} 360.0 70.0) 675.0
92649 1] 1,298,824.79| 3.82|6.500| 358.0 2.01 360.0 56.5| 775.0
Other 18(17,663,147.56) 51.91| 6.646| 348.9 131 3502 66.6| 712.5
Total: 2834,024,712.32(1100.00 | 6.612| 353.6 1.3| 3549 65.5| 710.5

Top

26. MI Flag - Existing (1st lien and LTV gt 80)

Top

27. MI Company - Existing (1st lien and LTV gt 80)

Top

28. MI % - Total (1st lien and LTV gt 80)

Top

GA\CONTRACT\Tape\LCarson\SecuritizationsS\AMERICAN HOME 2005-2\CAS Archives\AMERICAN HOME 6-7-05
FIXED AND ARMs MM.cas
Jun 15, 2005 11:47

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document"). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any daffiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
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versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description
of the securities or underlying assets, the information contained in the Offering Document).
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- Tables Report

Lehman Brothers
2,475 records
Balance: 155,451,000
AABST 2005-3
6-1-05 Cut off

All records

Selection Criteria: All records
Table of Contents

CREDIT - LIMIT
Current Balance
Rate

State

CURRENT FICO

Property Type

Loan Purpose

Doc Type

Original Term

10. Stated Remaining Term
11. Index

12. Mo to nextrate adj

13. Maximum Rate

14. Initial Rate Cap

15. Initial Rate Cap

16. Lien Position

17. DRAW PERIOD

18. REMANING DRAW PERIOD

19. Origination Year

20. Margin
21. Occupancy Status

22. CLTV.
23. UTILIZATION

XN B WD =

1. CREDIT - LIMIT

Total :
No. of Current} % Current
CREDIT - LIMIT Loans Balance Balance

-~ 115,000.01 - 7,500.00 1 5,970.00 0.00
~17,500.01 - 10,000.00 15[ 149,937.64 0.10
10,000.01 - 20,000.00 121] 1,919,789.92 1.23
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20,000.01 - 30,000.00 327| 8,215,730.24 529
30,000.01 - 40,000.00 321 11,261,402.34 7.24
40,000.01 - 50,000.00 328( 14,649,594.69 9.42
50,000.01 - 60,000.00 294/ 15,766,234.09 10.14
60,000.01 - 70,000.00 229 14,417,099.63 9.27
70,000.01 - 80,000.00 171 12,342,940.22 7.94
80,000.01 - 90,000.00 138|| 11,120,506.34 7.15
90,000.01 - 100,000.00 | 127 11,004,974.35 7.08
100,000.01 - 150,000.00| 322 38,608,958.92 24.84
150,000.01 - 200,000.00| 45| 7,013,862.80 4.51
200,000.01 - 250,000.00] 16 3,341,949.00 2.15
250,000.01 - 300,000.00[ . 9| 2,103,939.73 1.35
300,000.01 - 350,000.00 5| 1,649,710.54 1.06
350,000.01 - 400,000.00 2 800,000.00 0.51
400,000.01 - 500,000.00 2 447,999.60 0.29
500,000.01 >= 2 630,400.00 0.41
Total: 2,475 155,451,000.05 100.00

Min.: 5,970.00

Max: 600,000.00

Avg.: 66,610.56

Top
2. Current Balanic‘e
Total
’ : No. of Current | % Current

Current Balance Loans Balance Balance
0.00 - 0.00 1 0.00 0.00
0.01 - 2,500.00 8 3,828.12 0.00
2,500.01 - 5,000.00 2 8,177.64 10.01
5,000.01-7,500.00 | 2 13,470.00 0.01
7,500.01 - 10,000.00 58 579,169.87 0.37
10,000.01 - 20,000.00 132 2,147,362.61 1.38
20,000.01 - 30,000.00 337 8,695,092.68 5.59
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30,000.01 - 40,000.00 329| 11,625,219.19 7.48
40,000.01 - 50,000.00 319| 14,722,352.48 9.47
50,000.01 - 60,000.00 290| 15,947,350.13 10.26
60,000.01 - 70,000.00 223| 14,480,168.21 931
70,000.01 - 80,000.00 166 12,497,864.16 8.04
80,000.01 - 90,000.00 131} 11,123,674.80 7.16
90,000.01 - 100,000.00 110{ 10,621,712.31 6.83
100,000.01 - 150,000.00f 301} 37,899,699.86 24.38
150,000.01 - 200,000.00 36| 6,467,038.32 4.16
200,000.01 - 250,000.00 14| 3,214,112.00 2.07
250,000.01 - 300,000.00 701 2,012,097.53 1.29
300,000.01 - 350,000.00 51 1,649,710.54 1.06
350,000.01 - 400,000.00 2 800,000.00 0.51
400,000.01 - 450,000.00 1 412,499.60 0.27
450,000.01 >= 1 530,400.00 0.34
Total: 2,475]155,451,000.05 100.00
Min.: 0.00
Max: 530,400.00
Avg.: 62,808.48
Top
3. Rate
Total
No. of Current | % Current
Rate Loans Balance Balance
3.001 - 3.500 1 230.87 0.00
3.501 - 4.000 3 189,452.71 0.12
4.001 - 4.500 639 35,529,046.98 22.86
4.501 - 5.000 1,087| 66,027,662.68 42.47
5.001 - 5.500 10(  1,117,328.07 0.72
5.501 - 6.000 18] 1,632,748.40 1.05
6.001 - 6.500 75| 5,388,363.68| 3.47
6.501 - 7.000 133  9,524,896.40 6.13
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7.001 - 7.500 167| 11,374,330.49 7.32
7.501 - 8.000 154} 11,855,642.93 7.63
8.001 - 8.500 123 9,096,454.56 5.85
8.501 - 9.000 50| 3,028,003.40 1.95
9.001 - 9.500 9 488,898.88 0.31
9.501 - 10.000 4 101,690.00 0.07
10.001 - 10.500 1 13,250.00 0.01
11.001 - 11.500 1 83,000.00 0.05
Total: 2,475|155,451,000.05 100.00
Min.: 3.250
Max: 11.500
NZWA: 5.635
Top
4. State
Total ,
No. of Current| % Current
State ||Loans Balance Balance
AL 2 179,000.00 0.12
AZ 167 10,504,367.53 6.76
CA 556| 46,318,076.93 29.80
CO 105 5,859,623.94 3.77
CT 181 1,531,605.00 0.99
DC 19) 1,458,402.30 0.94
DE 13 548,693.67 0.35
FL 114 6,154,119.82 3.96
GA 51 2,574,088.51 1.66
HI 1 39,300.00 0.03
TIA 17 474,072.21 0.30
ID 174 -, 604,265.78 0:39
IL 202 11,682;386.73 7.52
N 8] 355,320.00 0.23
KS 16 740,919.16 0.48
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KY 23] 939,620.80 0.60
LA 2| 296,000.00 0.19
MA 62 3,601,939.56| 232
MD 150 8,820,450.43 5.67
ME 11|  515,550.39 0.33
MI 63| 2,359,575.93 1.52
MN 13 452,342.86 0.29
MT 4 325,950.00 0.21
MO 38| 1,390,126.38 0.89
NC 78| 3,355,714.45 2.16
NE 1 10,200.00 0.01
NH 18 852,002.05 0.55
NJ 70| 5,442,129.59 3.50
NM 4 229,969.90 0.15
NV 85| 5,505,939.21 3.54
NY 91| 6,797,864.16 437
OH 59 2,289,174.27 1.47
OK 11|  710,125.00 0.46
OR 470 2,514,671.53 1.62
PA 40| 2,023,326.62 1.30
RI 8|  426,400.00 0.27
Ne 47| 2,415,358.62 1.55
SD 5| 226,498.29 0.15
TN 14|  443,788.33 0.29
UT 32 1,306,030.68 0.84
VA 127| 9,486,742.05 6.10
WA 57| 3,363,808.17 2.16
WI 6]  234,850.00 0.15
' 1 33,000.00 0.02
wYy |2 £ 57,610.00 0.04
Total: | 2,475155,451,000.05 100.00

Top
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5. CURRENT FICO

Nzmin.: 577
Max.: 817
NZWA.: 728

Total

No. of Current | % Current
CURRENT FICO | Loans Balance Balance
<=0 10 467,250.00 0.30
561 -580 65,000.00 0.04
581 - 600 2 60,790.00 0.04
601 - 620 114,251.54 0.07
621 - 640 40( 2,279,869.42 1.47
641 - 660 118| 6,088,732.32 3.92
661 - 680 202| 11,854,597.56 7.63
681 - 700 342| 20,155,627.60 12.97
701 - 720 417| 26,381,982.25 16.97
721 - 740 398 26,503,512.50 17.05
741 - 760 349( 21,311,190.64 13.71
761 - 780 326( 21,332,828.48 13.72
781 - 800 199 13,637,490.72 8.77
801 - 820 69| 5,197,877.02 3.34
Total: 2,475|(155,451,000.05 100.00

Loans with Fico scores less than 300 have been eliminated from the average.

Page 6 of 14

Top
6. Property Type
Total .

No. of Current| % Current
Property Type | Loans “Balance Balance||

Single Family | 1,449| 91,327,429.45| 58.75

PUD 628 42,166,585.73 27.13

13.14

Condo

376

20,431,274.92
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2-4 Family 220 1,525,709.95 0.98
Total: 2,475(155,451,000.05 100.00
Top
7. Loan Purpose
Total
No. of Current| % Current
Loan Purpose | Loans Balance Balance
Purchase 1,800(115,577,950.78 74.35
Cash Out Refinance 604| 36,504,726.91 23.48
Rate/Term Refinance| 71| 3,368,322.36|  2:17
Total: 2,475|155,451,000.05 100.00
Top
8. Doc Type
Total
No. of Current | % Current
Doc Type Loans Balance||  Balance
INCOME/ASSET 1,836(107,858,978.40 69.38
NO INCOME/ASSET 1] 46,600.00 0.03
STATED INCOME/ASSET 635| 47,320,121.65{ 30.44
STATED INCOME/NO ASSET 3 225,300.00 0.14
Total: 2,475](155,451,000.05 100.00
Top
9. Original Term
Total| L
» No.of| © = Current| % Current
| Original Term||Loans| ~ ~ Balance|  ~“Balance
240 15 471,629.13|" “0.30
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300 2,458(154,873,370.92 99.63
360 2 106,000.00 0.07
Total: 2,475(155,451,000.05 100.00
Min.: 240.0
Max.: 360.0
NZWA: 299.9
Top
10. Stated Remaining Term
. . Total
No. of Current| % Current
Stated Remaining Term | Loans ~ Balance Balance
236 - 240 15 471,629.13 | 0.30
281 - 285 1 53,460.00 0.03
286 -290 13 660,452.86 0.42
291 -295 15 922,337.63 0.59
296 - 300 2,4291153,237,120.43 98.58
356 - 360 2 106,000.00 0.07
Total: 2,475|155,451,000.05 100.00
Min.: 237.0
Max: 360.0
NZWA: 298.1
Top
11. Index
Total _
No. of Current | % Current
Index .. |JLoans . Balance|| Balance
6 Month Libor (Wall St)| 2,475( 155,45 1,000.()5 . 100.00
Total: 2,475(155,451,000.05 || 100.00
Top
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Tables Report
12. Mo to next rate adj
Total
No. of Current % Current
Mo to next rate adj | Loans Balance Balance
0-2 2,4381/153,505,745.05 98.75
3-5 371 1,945,255.00 1.25
Total: 2,475(1155,451,000.05 100.00
Top
13. Maximum Rate
Total
No. of Current| % Current
Maximum Rate| Loans Balance Balance
18.000 2,4751155,451,000.05 100.00
Total: . 2,475(155,451,000.05 100.00
WA: 18.000
Min.: 18.000
Max.: 18.000
Top
14. Initial Rate Cap
Total
No. of Current|| % Current
Initial Rate Cap | Loans Balance Balance
0.000 2,475(155,451,000.05 100.00
Total: 2,475]155,451,000.05 100.00
WA: 18.000
Min.: 18.000
Max.: 18.000
Top

file://C:\Documents%20and%20Settings\JConde\Local%20Settings\Temporary%20Intere... 6/15/2005




Tables Report

Page 10 of 14

15. Initial Rate Cap

Total
No. of Current | % Current
Initial Rate Cap | Loans Balance Balance
0.000 2,475|155,451,000.05 100.00
Total: 2,475155,451,000.05 100.00
WA: 18.000
Min.: 18.000
Max.: 18.000
Top
16. Lien Position
Total
No. of Current) % Current
Lien Position | Loans Balance Balance
1st Lien 12 973,558.00 0.63
2nd Lien 2,463 154,477;442.05 99.37
Total: 2,47511155,451,000.05 100.00
Top
17. DRAW PERIOD
Total
No. of Current} % Current
DRAW PERIOD | Loans Balance Balance
120 12,475(155,451,000.05 100.00
Total: 2,475(155,451,000.05 100.00
Min.: 120.0
Max.: 120.0
NZWA: 120.0

Top
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18. REMANING DRAW PERIOD

Total
No. of Current){ % Current
REMANING DRAW PERIOD | Loans Balance Balance
101 - 105 1 53,460.00 0.03
106 - 110 ‘ 13 660,452.86 0.42
111-115 17 1,082,704.59 0.70
116 - 120 2,444)1153,654,382.60 98.84
Total: 2,4751155,451,000.05 100.00
Min.: 105.0
Max.: 119.0
NZWA: 117.9
Top
19. Origination Year
Total
No. of Current| % Current
Origination Year | Loans Balance Balance
2004 26| 1,364,520.93 . 0.88
2005 2,449]154,086,479.12 99.12
Total: 2,475]1155,451,000.05 100.00
Top
20. Margin
Total| *
No. of Current| % Current
Margin Loans Balance| Balance
<=70251" | - 3| 34940685 0.2
1 0.250-70.001 12 831,775.01 0.54
0.000 - 0.249 61} 5,085,542.58 '3.27
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0.250 - 0.499 100] 8,976,565.01 5.77
0.500 - 0.749 208 15,755,949.67 10.14
0.750 - 0.999 208 15,399,837.23 9.91
1.000 - 1.249 285] 18,840,362.12 12.12
1.250 - 1.499 2781 15,854,630.99 10.20
1.500 - 1.749 312| 20,209,923.52 13.00
1.750 - 1.999 198 11,105,867.10 7.14
2.000 - 2.249 200] 11,189,539.17 7.20
2.250 -2.499 221| 11,663,385.07 7.50
2.500 - 2.749 156 9,672,536.17 6.22
2.750-2.999 731 3,635,060.15 2.34
3.000 - 3.249 4911  2,116,324.94 1.36
3.250 - 3.499 46| 2,047,530.70 1.32
3.500 - 3.999 501 2,304,933.77 1.48
4.000 - 4.499 10 313,980.00 - 0.20
4.500 - 4.999 3 73,250.00 0.05
5.000 - 5.499 1 12,000.00 0.01
5.500-5.999 1 12,600.00 0.01
Total: 2,475 155,451,000.05 100.00
WA: 1.448
Min.: 0.500
Max.: 5.500
Top
21. Occupancy Status
Total
No. of Current | % Current
Occupancy Statusj Loans Balance Balance
o |Primary Home 2,420](153,044,697.83 | . 98.45
Second Home 41 1,867,118.22 1.20
Investment 14| 539,184.00 0.35
Total: 2,475]155,451,000.05 100.00
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Top
22. CLTV
Total
No. of Current | % Current

CLTV Loans Balance Balance
5.01-10.00 1 55,000.00 0.04
10.01 - 15.00 1| 110,250.00 0.07
15.01 - 20.00 2 116,300.00 0.07
20.01-25.00 4 191,726.00 0.12
25.01 - 30.00 3 242,928.06 0.16
30.01 - 35.00 3 147,000.00 0.09
35.01-40.00 31 234,680.00 0.15
40.01 - 45.00 3 285,000.00 0.18
45.01 - 50.00 7 339,198.40 0.22
50.01 - 55.00 6 401,787.40 0.26
55.01 - 60.00 9 .789,993.84 - 051
60.01 - 65.00 9 828,700.00 0.53
65.01 - 70.00 20 1,664,887.25 1.07
70.01 - 75.00 431 4,510,043.08 2.90
75.01 - 80.00 85| 6,996,463.53 4.50
80.01 - 85.00 69 3,421,291.47 2.20
85.01 - 90.00 690 37,327,280.39 24.01
90.01 - 95.00 378| 21,830,829.64 14.04
95.01 - 100.00| 1,139|| 75,957,640.99 48.86
Total: 2,475(155,451,000.05 100.00

NZMin.: 10.00

Max: 100.00

NZWA: 92.99

Top -
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Total

No. of Current| % Current

UTILIZATION | Loans Balance Balance

0.000 - 0.000 2 2.20 0.00

0.001 - 10.000 17 171,867.76 0.11

10.001 - 20.000 30 460,037.74 0.30

20.001 - 30.000 13 400,226.99 0.26

30.001 - 40.000 17 455,092.81 0.29

40.001 - 50.000 15 595,794.48 0.38

50.001 - 60.000 10 489,703.20 0.32

60.001 - 70.000 10 474,299.23 0.31

70.001 - 80.000 12 545,999.25 0.35

80.001 - 90.000 13 925,316.02 0.60

90.001 - 100.000|{ 2,335]150,887,860.37 97.06

101.001 >= 1 44,800.00 0.03

Total: 2,475 155,451,000.05 100.00
Avg.: 94,292

Min.: 0.000

Max.: 101.820

G:\CONTRACT\Tape\LCarson\Securitizations\ AMERICAN HOME 2005- 2\AMERICAN HOME 6-4-05 HELOCs.cas
Jun 3, 2005 19:44

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securifies are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any descrzptzon

of the securities or underlying assets, the information contained in the Offering Document).
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Lehman Brothers
714 records
Balance: 380,289,411

Non-Conforming Syr ARMs

Selection Criteria: Non-Conforming Syr ARMs
Table of Contents

Current Balance

Original Balance

Rate

Rate Type

Product Type

Original Term

Stated Remaining Term
Seasoning

First Payment Date
Maturity Date

. Lien Position

Balloon

. 10 Flag

DTI

FICO

. Credit Grade
Prepayment Penalty
Original LTV (Calc)
Combined LTV (Calc)

Property Type

. Loan Purpose
. Occupancy Status

. Loan Documentation

. State (Top 30)

25. Top 10 Zip Code Concentrations

26. Index

27. Floor

28. Margin

29. Initial Periodic Rate Cap

30. Periodic Rate Cap

31. Maximum Rate

32. Next Rate Adjustment Date

33. MI Flag - Existing (1st lien and LTV gt 80)
34. MI Company - Existing (1st lien and LTV gt 80)
35. MI % - Total (1st lien and LTV gt 80)
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Tables Report

1. Current Balance

Page 2 0f 19

I e .. Total
No. of Current
Current Balance Loans Balance % |WAC|WAM||WALA | WAOT |[MARC(
50,000.01 - 100,000.00 5 404,946.00) 0.11] 6.633} 358.5 L.5]| 360.0 5.
100,000.01 - 150,000.00 10| 1,294,534.46| 0.34) 6.312} 358.2 1.8 360.0 4,
150,000.01 - 200,000.00 162,606.00 0.04| 7.750| 359.0 1.0[ 360.0 5.
200,000.01 - 250,000.00 71 1,570,755.95| 0.41) 6.135| 358.7 1.3 360.0 5.
250,000.01 - 300,000.00 253,600.00( 0.07| 7.000{ 359.0 1.0§ 360.0 5.
300,000.01 - 350,000.00 2 649,000.00f 0.17| 5.809| 359.0 1.0§ 360.0 5.
350,000.01 - 400,000.00 120] 46,092,660.35| 12.12] 5.942{ 359.3 0.7| 360.0 2.
400,000.01 - 450,000.00 137 58,609,132.63| 15.415.940| 359.2 0.8 360.0 2.
450,000.01 - 500,000.00 123 58,593,087.82| 15.41}5.962] 359.2) ~ 0.8 360.0 2.
1500,000.01 - 550,000.00 88|l 46,225,428.32| 12.16| 5.938| 359.2 0.8f 360.0 2.
550,000.01 - 600,000.00 57| 32,789,636.14 8.62| 5.982| 359.2 0.8 360.0 2.
600,000.01 - 650,000.00 50| 31,524,732.78| 8.29| 5.946| 358.8 1.2 360.0 2.
650,000.01 - 700,000.00 22| 14,861,973.00| 3.91| 5.990 359.1 0.9 360.0 2.
700,000.01 - 750,000.00 15f 10,852,570.00| 2.85| 5.889| 359.1 0.9 360.0 2.
750,000.01 - 800,000.00 18] 13,899,400.00] 3.65|5.956] 359.0 1.0} 360.0 2.
800,000.01 - 850,000.00 8 6,662,750.00] 1.75)6.633] 359.4 0.6] 360.0 3.
850,000.01 - 900,000.00 12|| 10,557,698.83| 2.78] 6.146] 359.2 0.8] 360.0 2.
- 900,000.01 - 950,000.00 6| 5,603,500.00f 1.47(5.752| 359.3 0.7 360.0 2.
950,000.01 - 1,000,000.00 18] 17,895,949.00 4.71| 6.437] 359.3 0.7} 360.0 3.
1,000,000.01 - 1,050,000.00 1} 1,050,000.00} 0.28) 5.875} 360.0 0.0} 360.0 2.
1,050,000.01 - 1,100,000.00 2 2,161,250.00{ 0.57| 7.377| 359.0 1.0 360.0 2.
1,150,000.01 - 1,200,000.00 2 2,314,000.00 0.61|5.624| 359.5 0.5 360.0 2.
1,250,000.01 - 1,300,000.00 1| 1,295,000.00f 0.34] 6.875( 359.0 1.0{ 360.0 2.
1,300,000.01 - 1,35'0,000.00 1] 1,344,000.00{ 0.35] 5.625{ 359.0 1.0 360.0 2.
1,350,000.01 - 1,400,000.00 1| 1,355,200.00f 0.36|5.750( 360.0{f . .0.0| 360.0 2.
1,400,000.01 - 1,450,000.00 1| 1,406,000.00] 0.37] 5.500 1359.0 10| 360.0 2.
1,450,000.01 - 1,500,000.00 1] 1,500,000.00f 0.39]6.375( 360.0) . 0.0 360.0f _ 2.
2,000,000.01 >= 4| 9,360,000.00] 2.46| 5.307| 359.2 0.8] 360.0 2.
Total: 714)380,289,411.281100.00 | 5.983| 359.2 0.8 - 360.0 - 2.
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Tables Report

Min.: 73,600.00
Max: 2,500,000.00
Avg.: 532,618.22

Page 3 of 19

Top
2. Original Balance
Total
No. of Current NZWA
Original Balance Loans Balance % | WAC|WAM | WALA [ WAOT | MARGIN | F
50,001 - 100,000 5 404,946.00| 0.11] 6.633 358.5 L.5] 360.0 5.000
100,001 - 150,000 10 1,294,534.46| 0.34] 6.312|| 358.2 1.8]| 360.0 4.754
150,001 - 200,000 1 162,606.00| 0.04| 7.750} 359.0 1.0} 360.0 5.000
200,001 - 250,000 71 1,570,755.95| 0.41} 6.135] 358.7 1.3] 360.0 5.000
250,001 - 300,000 253,600.00) 0.07| 7.000§ 359.0 1.0]| 360.0 5.000
300,001 - 350,000 2 649,000.00| 0.17| 5.809) 359.0 1.0|| 360.0 5.000
350,001 - 400,000 120| 46,092,660.35) 12.12| 5.942) 359.3 0.7) 360.0 2.802
1400,001 - 450,000 137| 58,609,132.63) 15.41| 5.940( 359.2 0.8 360.0 2.763
450,001 - 500,000 123 58,593,087.82| 15.41| 5.962 359.2 0.8| 360.0 2.805
500,001 - 550,000 88| 46,225,428.321 12.16 5.938| 359.2 0.8 360.0 2.651
550,001 - 600,000 57) 32,789,636.14{ . 8.62} 5.982) 359.2 08§ 360.0 . 2.785
600,001 - 650,000 50| 31,524,732.78| 8.29 5.946| 358.8 1.2 360.00 = 2.695
650,001 - 700,000 22| 14,861,973.00| 3.91]5.990| 359.1 0.9] 360.0 2914
700,001 - 750,000 15| 10,852,570.00) . 2.85] 5.889| 359.1 0.9 360.0 .2.639
750,001 - 800,000 18| 13,899,400.00| 3.65| 5.956] 359.0 1.0]| 360.0 2.890
800,001 - 850,000 8| 6,662,750.00] 1.75]6.633] 359.4 0.6|| 360.0 3.271
850,001 - 900,000 11] 9,658,750.00 2.54] 6.206| 359.3 0.7] 360.0 2770
900,001 - 950,000 6| 5,603,500.00| 1.47]5.752] 359.3 0.7 360.0 2.250|.
950,001 - 1,000,000 18] 17,895,949.00( 4.71| 6.437| 359.3 0.7 360.0 3.206] .
1,000,001 - 1,050,000 1{ 1,050,000.00f 0.28] 5.875| 360.0 0.0] 360.0] 2250
1,050,001 - 1,100,000 20 - 2,161,250.00| 0.57| 7.377) 359.0 1.0[ ..360.0(.. 2.263
1,150,001 - 1,200,000 21 2,314,000.00)  0.61] 5.624) 359.5) - 0.5] 360.0f 2.250
1,250,001 - 1,300,000 1] 1,295,000.00( 0.34] 6.875| 359.0 1.0{  360.0 . 2.250
1,300,001 - 1,350,000 1| 1,344,000.00| 0.35| 5.625| 359.0 1.0} -.360.0 2.250
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Tables Report Page 4 of 19
1,350,001 - 1,400,000 1 1,355,200.00] 0.36] 5.750] 360.0 0.0 360.0 2.250
1,400,001 - 1,450,000 1 1,406,000.00] 0.37| 5.500|| 359.0 1.0 360.0 2.250
1,450,001 - 1,500,000 1| 1,500,000.00 0.39] 6.375| 360.0 0.01 360.0 2.250
1,600,001 - 1,650,000 1 898,948.83) 0.241 5.500| 358.0 2.0 360.0 2.250
2,000,001 >= 41 9,360,000.00| 2.46| 5.307] 359.2 0.8] 360.0 2.384
Total: 714(380,289,411.28(100.00| 5.983| 359.2 0.8 360.0 2.784
Min.: 73,600
Max: 2,500,000
Avg.: 533,639
Top
3. Rate
Total AY
No. of Current NZWA| WA| L
Rate Loans Balance % || WAC || WAM | WALA [WAOT | MARGIN | Floor| C
4.001 - 4.500 1| 2,500,000.00| 0.66{ 4.500] 358.0 2.0] 360.0 22501 2.25] 9
4.501 - 5.000 29[ 15,948,506.03|| 4.19| 4.939| 359.1 0.9 360.0 22790 2.28] 9
5.001 - 5.500 192(100,453,384.75| 26.41} 5.382| 359.3 0.7l 360.0 22571 2.26[10
5.501 - 6.000 255]134,811,927.30| 35.45 57941 359.2 0.8 360.0 2381 2.38]10
6.001 - 6.500 91| 48,747,632.96| 12.82] 6.295| 359.2 0.8) 360.0 2.875| 2.87|11
6.501 - 7.000 69 '37,799,586.00 9.941 6.833[ 359.2 0.8 360.0 3.5751 3.57|11
7.001 - 7.500 56| 28,182,108.46| 7.41]7.319] 359.4 0.6 360.0 4.874| 4.87]12
7.501 - 8.000 21| 11,846,265.78| 3.12) 7.782| 357.7 2.3 360.0 4.750) 4.75]12
Total: 714(380,289,411.28(100.00( 5.983| 359.2 0.8] 360.0 2.784| 2.78]10
Min.: 4.500
Max: 7.875
NZWA: 5983
Top
4. Rate Type
™ I e N e ™
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Tables Report Page 5 of 19
No. of Current NZWA| WA[ Life
Rate Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN || Floor | Cag
Type
Adjustable| 714|380,289,411.28(100.00( 5.983| 359.2 0.8]| 360.0 2.784) 2.78{10.9¢
Total: 714)380,289,411.28 {100.00{ 5.983| 359.2 0.8} 360.0 2.784| 2.78|{10.9¢
Top
‘5. Product Type
Total
No. of Current NZWA| W:.
Product Type Loans Balance % | WAC|WAM |WALA | WAOT | MARGIN | Floo
5/1 ARM 463)251,103,699.09| 66.03| 5.582| 359.2 0.8 360.0 2262 2.2
5/25 ARM (Libor)|| 251(129,185,712.19} 33.97| 6.763| 359.2 0.8 360.0 3.797) 3.8
Total: 714 380,289,411.28(100.00| 5.983| 359.2 0.8] 360.0 2.784| 2.7
Top
6. Original Term
Total WA
Original No. of Current NZWA| WA| Life
T:;ffl‘l Loans Balance| % |WAC|WAM |WALA |WAOT |MARGIN | Floor| Cap
301-360] 714(380,289,411.28/100.00) 5.983| 359.2 0.8]| 360.0 2.784 2.78]10.98
Total: 7141380,289,411.281100.00( 5.983| 359.2 0.8 360.0 2.784| 2.78(10.98
Min.: 360.0
Max.: 360.0
NZWA: 360.0
Top
7. Stated Remaining Term
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Tables Report Page 6 of 19
Stated No. of Current NZWA| WAJ| Lil
Remaining | Loans Balance % || WAC|WAM | WALA | WAOT | MARGIN | Floor| Ca
Term
301 - 360 71411380,289,411.28100.00 5.983| 359.2 0.8 360.0 2.784| 2.78|10.9
Total: 714(380,289,411.28(100.00 | 5.983| 359.2 0.8 360.0 2,784 2.7810.9
Min.: 332.0
Max: 360.0
NZWA: 359.2
Top
‘8. Seasoning
Total WA
No. of Current NZWA| WA| Life
Seasoning | Loans Balance % | WAC | WAM | WALA [ WAOT | MARGIN || Floor | Cagp
<=0 249)1137,534,779.89| 36.17] 6.008| 360.0 0.0 360.0 2.831 2.83(11.01
1-24 464(242,133,250.61| 63.67| 5.964| 358.8 1.2]| 360.0 2.751| 2.75(10.97
25 - 48 1 621,380.78 0.16( 7.875} 332.0 28.01 360.0 5.000] 5.00](12.8&
Total: 714 380,289,411.28(100.00 | 5.983| 359.2 0.8 360.0 2.784| 2.78(10.9§
Min.: 0.0
Max: 28.0
WA: 0.8
Top
9. First Payment Date
Total WA
First No. of Current, o . NZWA | WA| Life
Payment | Loans Balance % || WAC|WAM| WALA | WAOT | MARGIN ||Floor| Cap
Date _ L S ‘ . N B
2003 1 621,380.78] 0.16] 7.875 332.0 28.0] 360.0 5.000{ 5.00]12.88
2004 2 901,392.00| 0.24| 6.054] 352.0 8.0 360.0 4647} 4.65(11.05
2005 711)378,766,638.50| 99.60| 5.980| 359.3 0.71 360.0 2.776| 2.78110.98
Total: 714|380,289,411.281100.00 | 5.983| 359.2 0.8 360.0(. 2.784 2.78(10.98
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Page 7 of 19

Top
10. Maturity Date
Total WA
Maturity No. of Current NZWA| WA| Life
Date Loans Balance % |WAC|WAM |WALA [WAOT |[MARGIN | Floor| Cap
2033 1 621,380.78 0.16| 7.875| 332.0 28.0| 360.0 5.000) 5.00012.88
2034 2 901,392.00} 0.24] 6.054| 352.0 8.0f 360.0 4.647( 4.65(11.05
2035 711(378,766,638.50 99.60]|f 5.980] 359.3 0.7 360.0 2.776| 2.78010.98
Total: 714)380,289,411.28](100.00} 5.983 | 359.2 0.8] 360.0 2.784| 2.78]10.98
Top
11. Lien Position
Total WA
Lien No. of Current NZWA| WA| Life|t
Position Loans Balance % | WAC|WAM |[WALA | WAOT [MARGIN | Floor| Cap
1st Lien 714|380,289,411.28 [ 100.00( 5.983| 359.2 0.8 360.0 2784 2.78110.98
Total: 714 380,289,411.28 100.00( 5.983| 359.2 0.8 360.0 2.784( 2.78110.98
Top
12. Balloon
Total Lo
No. of Current NZWA| WA
Balloon Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor
Fully Amortizing 714 380,289,411.28 100.001 5.983| 359.2 0.8 360.0 2.784 ‘2.78
Total: ©.714)380,289,411.28)/100.00 5.983] 359.2 0.8 360.0 2.784| 2.78
'.I_o_p
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Tables Report Page 8 0of 19
13. 10 Flag
Total WA D
10 No. of Current NZWA| WA| Life|Os
Flag Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap
No 7L 37,194,510.35| 9.78| 5.796| 358.6 1.4 360.0 2.766| 2.77((10.80
Yes 643(343,094,900.93| 90.22| 6.003| 359.3 0.7 360.0 2.786] 2.79(11.00
Total:| 714]380,289,411.28100.00( 5.983 359.2 0.8 360.0 2.784 2.7810.98
Top
14. DTI
Total

No. of Current NZWA| WA
DTI Loans Balance % |WAC| WAM || WALA | WAOT | MARGIN | Floor
<=0.000 119 60,956,484.78| 16.03| 6.694f 359.0 1.0 360.0 3.941} 3.94
0.001 - 5.000 3| 4,906,000.00| 1.29] 5.831| 359.2 0.8 360.0 2.556|| 2.56
5.001 - 10.000 1 467,920.00 0.12 5.500| 360.0 0.0 360.0 2.2500 2.25
10.001 - 15.000 51 3,225,900.00 0.85[ 6.051| 359.5 0.5] 360.0 2.624| 2.62
15.001 - 20.000 23| 12,707,811.02 3.34| 5.783| 359.4 0.6 360.0 2.426| 2.43
20.001 - 25.000 32 15,740,224.00 4.14] 5.678| 359.1 0.9 360.0 2.486| 2.49
25.001 - 30.000 71| 37,127,918.65| 9.76] 5.851| 359.3 0.7| 360.0 2.572) 2.57
30.001 - 35.000 113| 60,304,054.01| 15.86| 5.825| 359.2 0.8] 360.0 2.466| 2.47
35.001 - 40.000 156| 85,644,383.62| 22.52| 5.831| 359.2 0.81 360.0 2.463| 2.46
40.001 - 45.000 136]| 71,767,245.20| 18.87| 5.929| 359.3 0.7] 360.0 2.688) 2.69
45.001 - 50.000 40| 19,835,950.00] 5.22{ 5.913( 359.0 1.0 360.0 3.007 3.01
50.001 - 55.000 11 5,703,520.00f 1.50( 5.561 359.1 091 360.0 2.250( 2.25
55.001 - 60.000 1 628,000.00f 0.17| 5.125( 360.0 0.0] 360.0 2250 2.25
60.001 - 65.000 1 418,000.00ff 0.11{ 5.875] 359.0 1.0} 360.0 2.250( 2.25
75.001 - 80.000 1 448,000.00 0.12] 5.875| 360.0] ~ 0.0| 360.0| . 2.250{ 2.25
95.001 - 100.000 1 £ 408,000.00(. 0.11] 7.250{ 360.0 0.0 360.0 .5.950(.5.95
Total: 714(380,289,411.28((100.00 | 5.983( 359.2 0.8 360.0(. 2.784| 2.78

Min: 0.000
Max: 98.924
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NZWA: 35.385
Top
15. FICO
Total WA|
No. of Current ‘ NZWA| WA| Life
FICO Loans Balance % [ WAC | WAM | WALA | WAOT | MARGIN | Floor| Cap
501 - 550 1 141,392.00) 0.04) 5.000) 352.0 8.0y 360.0 2.750) 2.75]10.00
601 - 650 51( 25,184,702.99|| 6.62| 6.270) 359.1 091 360.0 3.417 3.42 11.27
651 -700 214|113,659,965.35| 29.89] 6.201| 359.3 0.7] 360.0 3.121| 3.12{11.20
701 - 750 24711133,268,074.26 35.04| 5.859| 359.1 0.9 360.0 2.5751 2.58110.86
1751 - 800 185] 99,376,248.36| 26.13| 5.820| 359.3 0.7] 360.0 2519 2.52110.82
801 - 850 16| 8,659,028.32 2.28[ 6.080f 359.0 1.0 360.0 2765 2.76(11.08
Total: 714|380,289,411.28(100.00( 5.983| 359.2 0.8 360.0 2.784| 2.78(10.98
Nzmin.: 529
Max.: 814
NZWA.: 719
Loans with Fico scores less than 400 have been eliminated from the average.
Top
16. Credit Grade
Total WA| 1
Credit No. of Current NZWA| WA| Life|O
Grade Loans Balance % |WAC|WAM || WALA [WAOT |MARGIN | Floor| Cap
A 7141380,289,411.28(100.00|| 5.983| 359.2 0.8) 360.0 2.784| 2.78110.98
Total: 714(380,289,411.28(100.00] 5.983 || 359.2 0.8 360.0 2,784 2.78110.98.
Top

17. Prepayment Penalty |
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Total W
Prepayment Eo. of Current . NZWA| WA| L
Penalty oans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor| C
0.000 676)368,819,410.87| 96.98| 5.964| 359.2 0.8 360.0 2719 2.72{10.
1.000 21 1,272,750.00} 0.33} 6.383| 358.5 1.5{ 360.0 3.654| 3.65|11.
2.000 10} 5,439,200.00) 1.43) 6.827| 359.0 1.0 360.0 5.000f 5.00j11.
5.000 26| 4,758,050.41] 1.25| 6.404} 358.8 1.2} 360.0 5.000( 5.00f11.
Total: 714(380,289,411.28({100.00 5.983 | 359.2 0.8 360.0 2.784| 2.78|10.
WA: 0.095
NZWA: 3.134

Top

18. Original LTV (Calc)

Total
Original Il\JT o. of Current . NZWA| WA
LTV (Calc) oans Balance %o [ WAC | WAM | WALA | WAOT | MARGIN || Floor ||
30.01 - 35.00 1 380,000.00] 0.10] 5.500} 360.0 0.0] 360.0 2.250) 2.25)1
35.01 -40.00 1 150,000.00| 0.04| 5.875( 359.0 1.0f  360.0 5.000| 5.00§j1
40.01 - 45.00 51 2,569,000.00f 0.68} 6.449| 359.5 0.5] 360.0 3.235] 3.23]1
45.01 - 50.00 51 5,091,500.00f 1.34| 5.683] 359.8 0.2} 360.0 2507 2.5141
50.01 - 55.00 6 3,543,500.00) 0.93) 5.800 359.1 0.9 360.0 2250 2.25(1
55.01 - 60.00 15| 10,043,738.00|f 2.64( 5.781| 359.3 0.71 360.0 26411 2.641
60.01 - 65.00 35( 21,803,150.00| 5.73 5.609| 359.2 0.8 360.0 2.536| 2.54]1
65.01 - 70.00 1151 63,364,313.96| 16.66| 6.114| 359.2 0.8 360.0( 2.578| 2.58(1
70.01 - 75.00 97| 57,727,408.96) 15.18) 6.102| 359.2 0.8 360.0 2.865) 2.87|1
75.01 - 80.00 416(208,779,208.36|| 54.90| 5.946| 359.2 0.8 360.0 2.827) 2.83|1
85.01 - 90.00 10| 4,135,050.00|) 1.09] 6.285| 359.5 0.5 360.0 3.716| 3.72|1
90.01 - 95.00 70 2,561,150.00( 0.67| 7.134| 359.3 0.7| . 360:0 4475) 4.47|1
95.01 - 100.00 1 141,392.00[ 0.04] 5.000| 352.0 8.0 360.0| .. 2750 2.75[1
Total: 714(380,289,411.281100.00(| 5.983 359.2(. 0.8 . 360.0 2.784| 2.78]1
NZMin.: 31.02
Max: 100.00
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NZWA: 74.73
Top
19. Combined LTV (Calc)
Total
Combined No. of Current NZWA| WA
0 |
LTV (Calc) Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor
30.01 - 35.00 1 380,000:00| 0.10} 5.500{ 360.0 0.0 360.0 2.250) 2.25]11
35.01 - 40.00 1 150,000.00|| 0.04 5.875( 359.0 1.0]| 360.0 5.000f 5.00(1
40.01 - 45.00 50 2,569,000.00] 0.68) 6.449| 359.5 0.5 360.0 3.235( 3.23(1
45.01 - 50.00 50 5,091,500.00] 1.34f 5.683| 359.8 0.2 360.0 2.507| 2.51f1
50.01 - 55.00 6 3,543,500.00| 0.93] 5.800) 359.1 0.9 360.0 2.250( 2.25]1
55.01 - 60.00 151 10,043,738.00 2.641 5.781| 359.3 0.7 360.0 2.641) 2.64)1
60.01 - 65.00 351 21,803,150.00) 5.73] 5.609) 359.2 0.8 360.0 2.536| 2.54|1
65.01 - 70.00 115] 63,364,313.96| 16.66| 6.114| 359.2 0.8 360.0 2.578( 2.58(1
70.01 -75.00 971 57,727,408.96| 15.18 6.102 359.2 0.8] 360.0 2.865| 2.87|1
75.01 - 80.00 416(208,779,208.361 54.90( 5.946) 359.2 0.8 360.0 2.827| 2.8311
85.01 -90.00 10] 4,135,050.00) 1.09| 6.285| 359.5 0.5 360.0 3.716| 3.72|1
90.01 - 95.00 71 2,561,150.00( 0.67] 7.134| 359.3 0.7 360.0 4475 4.47|1
95.01 - 100.00 1 141,392.00Y 0.04) 5.000) 352.0 8.0 360.0 2.750) 2.75|1
Total: 714)380,289,411.28(100.00| 5.983| 359.2 - 0.8 360.0 2.784| 2.78(1
NZMin.: 31.02
Max: 100.00
NZWA: 74.73
Top

20. Property Type

_ _ Total _ o WA
Pro ért‘ No. of Current o NZWA| WA]| Life
Typ‘; Y| Loans Balance|  %|WAC|WAM |WALA |WAOT | MARGIN | Floor| Cap
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SF 385(206,839,022.37f 54.39] 5.999| 359.2 0.8 360.0 2783 2.7811.00
PUD 221(120,770,069.62( 31.76§ 5.985| 359.1 09| 360.0 2.835| 2.84[10.99
C 771 36,852,829.91) 9.69) 5.754)| 359.3 0.7} 360.0 2.639| 2.64(10.75
2-4F 28| 14,045,347.49| 3.69| 6.368|| 358.7 1.3]| 360.0 2767\ 2.77|11.37
COOP 30 1,782,141.89| 0.47) 5.738) 359.5 0.5 360.0 2.455) 2.46(10.74
Total: 714380,289,411.28|100.00 5.983 | 359.2 0.8 360.0 2,784 2.78(10.98
Top
21. Loan Purpose
Total
No. of Current ' NZWA
Loan Purpose Loans Balance % |WAC||WAM | WALA | WAOT [ MARGINI|F
Purchase 462|248,712,823.15| 65.40| 5.972| 359.2 0.8 360.0 2.754
Cash Out Refinance | 185) 96,728,008.47) 25.44) 6.077| 359.2 0.8 360.0 2.939
Rate/Term Refinance 67| 34,848,579.66| 9.16| 5.805| 359.1 09| 360.0 2.563
Total: 714 |380,289,411.28100.00 5.983} 359.2 0.8] 360.0 2.784
Top
22. Occupancy Status
Total
No. of Current NZWA| WA
Occupancy o
Status Loans Balance % | WAC[|WAM | WALA | WAOT | MARGIN || Floor
Primary Home| 628|335,482,870.45| 88.22( 5.936] 359.2 0.8 360.0 2.701| 2.70(1
Second Home 36| 22,493,421.37| 5.91| 5.851| 3594 0.6 360.0 2.734] 2.73|1
Investment 50| 22,313,119.46|| 5.87| 6.826| 359.3 0.7 360.0 4.076 4.08(1
Total: 714|380,289,411.28(100.00 5.983| 359.2 0.8] 360.0 2.784{ 2.78(1
Top

23. Loan Documentation
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Total
Loan No. of Current NZWA| W
Documentation Loans Balance % | WAC || WAM | WALA | WAOT | MARGIN || Floc
Full 385(209,562,487.86| 55.11) 5.610} 359.2 0.8 360.0 2.325| 2.2
Stated 2150115,421,719.42f 30.35(| 6.273| 359.0 1.0§ 360.0 3.001) 3.
No Documentation 114{ 55,305,204.00| 14.54| 6.792| 359.3 0.7 360.0 4.066| 4.
Total: 714)(380,289,411.28100.00 5.983| 359.2 0.8 360.0 2.784| 2.
Top

24. State (Top 30)

Total WA D
State | No. of Current ' NZWA| WA| Life|O:
(Top |Loans Balance % ||WAC|WAM | WALA | WAOT | MARGIN || Floor|| Cap
30)
CA-S 117] 62,792,282.36| 16.51| 5.705| 359.2 0.8] 360.0 2457 2.46)110.70
CA-N 114} 60,752,040.81| 15.98) 5.936| 359.2 0.8 360.0 2.497| 2.50(10.94
IL 78| 41,695,098.99] 10.96] 5.823 | 359.3 0.7 360.0 2.578) 2.58(10.82
VA 81| 39,997,833.46| 10.52| 6.124| 359.4 0.6 360.0 3.105| 3.10(11.12
AZ 50( 31,193,820.00) 8.20] 6.260} 359.4 0.6] 360.0 3.127) 3.13)11.26
FL 41| 22,210,746.00 5.84| 6.369| 359.2 0.8| 360.0 3.543|| 3.54[11.37
MD 421 20,485,189.07| 5.39| 5.913)| 359.2 0.8 360.0 2.584| 2.58[10.93
NJ 19)l 12,625,507.00) 3.32) 6.076)) 359.3 0.7} 360.0 2.637] 2.64]11.08
NY 20| 11,030,600.00f 2.90| ¢.095( 358.8 1.2 360.0 2.678( 2.68(11.10
MA 20 9,749,100.00] 2.56| 6.034) 359.1 09| 360.0 3.154( 3.15(11.03
NV 14| 8,438,620.00( 2.226.196( 359.4 0.6f 360.0 2.758( 2.76|/11.20
DC 16| 7,904,553.89 2.08| 6.088| 359.0 1.0 360.0 2.844| 2.84|11.09
NC 15| 7,761,229.37| 2.04| 6.101} 359.0 1.0} 360.0 3.2104 3.21|11.10
GA. 12| 6,784,950.00 1.78( 6.298{ 359.2 0.8 360.0 3.400( 3.40(11.30
CO 10| 6,400,742.00| 1.68] 5.553| 359.5| ~ 0.5| 360.0 2261 2.2610.55|.
PA 4,269,000.00 1.12) 5.770| 359.2 0.8 360.0 2.446| 2.45)10.77
WA 6| 2,801,338.75( 0.74] 5.822| 359.0 1.0| 360.0 2.733| 2.73(10.82
OR 2,472,600.00] 0.65] 5.712}} 359.0 1.0 360.0 3.281| 3.28)10.71
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MI 4  2,397,600.00 0.63| 6.443| 359.2 0.8] 360.0 3.838| 3.84|11.44
CT 4 2,388,948.32| 0.63] 5.792) 358.9 1.1 360.0 2.250) 2.25}10.79
SC 4| 2,251,200.00| 0.59| 6.374} 359.0 1.0} 360.0 3.387| 3.39)11.37
X 41 1,961,700.00 0.52] 5.243| 359.0 1.0 360.0 2.250| 2.25(10.24
OH 9 1,727,008.42 0.45] 5.968| 358.9 1.1} 360.0 3.447} 3.45)10.97
ME 31 1,499,200.00| 0.39] 6.684| 359.7 0.3 360.0 3.877| 3.88]11.68
MO 3 1,217,226.78| 0.32} 6.943| 345.1 14.90 360.0 3.870( 3.87|11.94
D 2 919,635.00 0.24( 5.375| 359.5 0.5 360.0 2.250( 2.25(10.38
AL 2 869,600.00| 0.23) 5.362| 360.0 0.0} 360.0 2.250) 2.25](10.36
NH 2 842,750.00 0.22] 6.843| 359.5 0.5 360.0 5.000( 5.00)11.84
N 1 583,100.00| 0.15] 7.750] 360.0 0.0[ 360.0 5.000| 5.00|12.75
OK 1 550,000.00| 0.14) 5.875| 359.0 1.0]| 360.0 2.250] 2.25]]10.88
Other 8| 3,716,191.06)f 0.98| 5.715] 359.3 0.7 360.0 2.250| 2.25(10.72
Total:| 714(380,289,411.28(100.00| 5.983| 359.2 0.8 360.0 2.784) 2.78)10.98
Top

25. Top 10 Zip Code Concentrations

Total
Top 10 Zip No. of Current NZWA| WA
Code Loans Balance % |[WAC|WAM | WALA | WAOT | MARGIN | Floor
Concentrations ‘ '
85262 8] 6,186,100.00) 1.63) 6.431] 359.7 0.3)l 360.0 3.740) 3.74
60047 6 3,766,249.00( 0.99] 5.647[ 359.3 0.7 360.0 2.250| 2.25
92130 2| 3,651,000.00| 0.96)4.933| 358.3 1.7{ 360.0 2.250| 2.25
60614 6] 3,135500.00) 0.82|5.632| 359.4 0.6] 360.0 2.2504 2.25
33139 41 2,927,200.00| 0.77] 6.081| 359.5 0.5] 360.0 2.865| 2.87
85016 2| 2,597,600.00 0.68) 5.918) 359.8 021 360.0 2713 2.71
07458 1{  2,500,000.00( 0.66(-6.000| 359.0 1.0f 360.0 2.750| 2.75
95762 41  2,409,320.00| 0.63| 5.571| 358.8 1.2} 360.0 2.250) 2.25
89135 41 2,382,920.00f 0.63f 5.950| 359.6 041 360.0 2.250) 2.25
20176 50 2,382,891.00 0.63]6.439| 359.0 1.0{ 360.0 4.138 4.14
Other 672)1348,350,631.28) 91.60) 5.992| 359.2 0.8 360.0 2781 2.78
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| Totar | 714)380,289,411.28]100.00] 5.983] 3592] 08| 360.0]  2.784] 2.78|
Top
26. Index
Total
No. of Current I\
Index Loans Balance % ||WAC|WAM|WALA |WAOT | MA
6 Month Libor (Wall St) 251(129,185,712.19| 33.97| 6.763| 359.2 0.8] 360.0
1 Year CMT (Weekly) 1 141,392.00f 0.04| 5.000| 352.0 8.0]f 360.0
1 Year Libor (WSJ/1 Mo Lead)| 462(250,962,307.09| 65.99| 5.582| 359.2 0.8 360.0
Total: 714380,289,411.28/100.00(| 5.983| 359.2) 0.8 360.0
Top
27. Floor
Total \)
No. of Current NZWA| WA|[ L
Floor Loans Balance % | WAC|WAM || WALA||WAOT | MARGIN |Floor| C

2.001 -2.500) 554)|301,812,628.09] 79.36] 5.739] 359.2 0.8 360.0 2.252) 2.25](10
2.501 - 3.000 6} 5,537,942.00| 1.46{ 5.866| 359.0 1.0} 360.0 2.6981 2.70110

3.001 - 3.500 1| 665,000.00] 0.17] 6.500| 359.0 1.0] 360.0 3.250| 3.25(11
4501 -5.000 152| 71,865,841.19| 18.90| 7.004| 359.0 1.0 360.0 5.000| 5.00{12
5.501 - 6.000 1|  408,000.00( 0.11{7.250| 360.0f 0.0 360.0 5.950| 5.95(12
Total: 714|380,289,411.28]100.00{ 5.983| 359.2| 0.8 360.0 2.784| 2.78|/10
NZWA: 2.784
Min.: 2.250
Max.: 5.950

Top
28. Margin R L
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Total ' V
No. of Current NZWA| WA| L
Margin Loans Balance % || WAC| WAM | WALA | WAOT | MARGIN | Floor| C
2.001 - 2.500|| 554{301,812,628.09) 79.36| 5.739| 359.2 0.8 360.0 2.252| 2.25(10
2.501 - 3.000 6f 5,537,942.00 1.46( 5.866] 359.0 1.0§ 360.0 2.698| 2.70(10
3.001 - 3.500 1 665,000.00| 0.17] 6.500{ 359.0 1.0 360.0 3.250) 3.25}11
4.501-5.000f 152| 71,865,841.19| 18.90| 7.004| 359.0 1.0| 360.0 5.000| 5.00|12
5.501 - 6.000 1 408,000.00] 0.11{ 7.250| 360.0 0.0f 360.0 5950 5.95|12
Total: 714|380,289,411.28(100.00( 5.983| 359.2 0.8) 360.0 2,784\ 2.78(10
WA: 2.784
Min.: 2.250
Max.: 5.950
Top
29. Initial Periodic Rate Cap
Total AY
Initial No. of Current NZWA| WA} L
Periodic Loans Balance % || WAC|WAM|WALA | WAOT |MARGIN || Floor| C
Rate Cap
1.501 - 2.000 1 419,930.00{ 0.11] 6.000| 358.0 2.0 360.0 22500 2.25)12
3.001 >= 713]379,869,481.28| 99.89| 5.983| 359.2 0.8 360.0 2784\ 2.78]10
Total: 714380,289,411.28(100.00( S.983| 359.2 0.8 360.0 2.784( 2.78(10
Min.: 2.000
Max.: 5.000
NZWA: 4.997
Top
30. Periodic Rate Cap
Total - \)
Periodic No. of Current ‘ NZWA| WA| L
Rate Cap Loans Balance % | WAC | WAM | WALA [ WAOT | MARGIN | Floor| C
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0.501 - 1.000 129,185,712.19( 33.97| 6.763|| 359.2 0.8 360.0 3,797 3.80f11
1.501 - 2.000 251,103,699.09] 66.03|| 5.582| 359.2 0.8 360.0 22624 226|110
Total: 714|380,289,411.28(100.00| 5.983| 359.2 0.8 360.0 2.784| 2.78)10
Min.: 1.000
Max.: 2.000
NZWA: 1.660
Top
31. Maximum Rate
Total|
Maximum No. of Current _ NZWA| WA
Rate u Loans Balance Y% IWAC|WAM || WALA | WAOT | MARGIN | Floor
9.001 - 9.500 1| 2,500,000.00 0.66 4.500{ 358.0 2.01 360.0 2.250) 2.25
9.501 - 10.000 29 15,948,506.03| 4.19] 4.939|| 359.1 0.9 360.0 2279 2.28
10.001 - 10.500 19211100,453,384.75| 26.41] 5.382| 359.3 0.7] 360.0 2257 2.26
10.501 - 11.000f 254}134,391,997.30|| 35.34{ 5.793 359.2 0.8 360.0 2.382|| 2.38
11.001 - 11.500 91| 48,747,632.96| 12.82} 6.295| 359.2 0.8 360.0 2.875( 2.87
11.501 - 12.000 70| 38,219,516.00| 10.05] 6.823 359.2 0.8 360.0] 3.560( 3.56
12.001 - 12.500 56| 28,182,108.46| 7.41| 7.319| 359.4 0.6 360.0 4.874) 4.87
12.501 - 13.000 21| 11,846,265.78| 3.12| 7.782|| 357.7 231 360.0 4750 4.75
Total: 714(380,289,411.28100.00 5.983|| 359.2 0.8] 360.0 2.7841 2.78
Min.: 9.500
Max.: 12.875
NZWA: 10.984
Top

32. Next Rate Adjustment Date .

Total ' 1 W
Next Rate | No. of Current| N . . ' NzZWA| WA| Li
Adjustment || Loans Balance % | WAC || WAM | WALA | WAOT | MARGIN | Fleor| Ci:
Date - N B '
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2006-04 1 419,930.00{ 0.11] 6.000f 358.0 201l 360.0 2.250( 2.25]12.
2008-02 1 621,380.78| 0.16] 7.875| 332.0 28.0f 360.0 5.0004 5.00(12.
2009-10 2 901,392.00f 0.24] 6.054{ 352.0 8.0 360.0 4647 4.65}11.
2010-03 1 95,846.00| 0.03( 7.125| 357.0 3.0 360.0 5.000] 5.00(12.
2010-04 78[ 42,119,756.93| 11.08] 5.869| 358.0 2.0 360.0 2.683( 2.68]10.
2010-05 382(198,596,325.68] 52.22| 5.983| 359.0 1.0 360.0 2757 2.76|10.
2010-06 249(137,534,779.89( 36.17| 6.008| 360.0 0.0]| 360.0 2.831 2.83|11.
Total: 714380,289,411.28(100.00) 5.983| 359.2 0.8 360.0 2.784| 2.78(10.
Top
33. MI Flag - Existing (1st lien and LTV gt 80)
MI Flag
- Total WA N
Existing| No. of Current NZWA| WAY] Life{On
(1st lien || Loans Balance % | WAC|WAM | WALA |WAOT | MARGIN | Floor | Cap
and
LTV gt
80) .
Yes 6,837,592.00(100.00| 6.577| 359.3 0.7 360.0 3.980] 3.98(11.58
Total: 6,837,592.00(100.00]| 6.577| 359.3 0.7 360.0 3.980|| 3.98((11.58
Top
34. MI Company - Existing (1st lien and LTV gt 80)
Total
. e . No. of Current
MI Company - Existing (Istlienand )y o b g jncel o lwac|waM|warLa |[waon
LTV gt 80)
1- GE 913,962,350.00( 57.95]| 6.786{ 359.4 0.6|| 360.
6- Mortgage Guaranty Insurance Corp. 511,562,092.00| 22.85] 6.216| 358.9 11| .360.(
13- Republic Mortgage Insurance Corp. 1) 142,550.00) 2.08] 7.125| 359.0 1.0 360.(
17- Radian Guaranty 3011,170,600.00¢ 17.1216.283 1 359.3 0.71 360.
fAle-//C\Dociimente?420and%%4 208 ettinod\TC'onde\T ncal%20Rettinod\Temnorarvd20nterne  &/15/2005
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6,837,592.00/100.00] 6.577] 3593] 0.7 3604

” Total: H 18

Top

35. MI % - Total (1st lien and LTV gt 80)

MI %
:I‘o tal Total WA| NZ
No. of Current NZWA| WA| Life)|Orig

Ut Loans|  Balance|  %|WAC|WAM|WALA|WAOT|MARGIN| Floor| Cap| I

and

LTV

gt 80)

25.00 10}4,135,050.00| 60.48( 6.285| 359.5 0.5 360.0 3.716| 3.72(11.29
30.00 712,561,150.00 37.46| 7.134( 359.3 0.7 360.0 44751 4.47(12.13 !
40.00 1| 141,392.00) 2.07| 5.000| 352.0 8.01 360.0 27504 2.75(10.00 1t

Total: 18(6,837,592.00|100.00 6.577| 359.3 0.7 360.0 3.980| 3.98|11.58 !

G:\CONTRACT\Tape\LCarson\Securitizations\AMERICAN HOME 2005-2\AMERICAN HOME 6-4-05 FIXED AND
ARMs.cas
Jun 6, 2005 16:46

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description

of the securities or underlying assets, the information contained in the Offering Document).
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Tables Report

Lehman Brothers
13,224 records
Balance: 3,213,185,054

All records

Page 1 of 23

Selection Criteria: All records
Table of Contents
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ot
COXXNAIN B W~

Current Balance
Original Balance
Rate

Rate Type

Product Type

Original Term

Stated Remaining Term

Seasoning
First Payment Date

Maturity Date

. Lien Position

Balloon

IO Fla
DTI

FICO
Credit Grade

Prepayment Penalty

. Original LTV (Calc)

Combined LTV (Calc)

. Property Type

. Loan Purpose
. Occupancy Status

. Loan Documentation

State (Top 30)

. Top 10 Zip Code Concentrations
. Index
. Floor

. Initial Periodic Rate Cap

Periodic Rate Cap

. Maximum Rate

Next Rate Adjustment Date
MI Flag - Existing (1st lien and LTV gt 80)
MI Company - Existing (1st lien and LTV gt 80)

. MI % - Total (st lien and LTV gt 80)
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Tables Report

1. Current Balance.

Page 2 of 23

1,450,000.01 - 1,500,000.00

19,376,043.28

3.769

Total
No. of Current N
Current Balance Loans Balance % |WAC|WAM || WALA | WAOT [ MAI
0.01 - 50,000.00 323 13,284,830.84| 0.41) 6.521) 349.0 1.4 350.4
50,000.01 - 100,000.00 1,889 146,835,913.13| 4.57| 6.174| 353.5 1.1{ 3546
100,000.01 - 150,000.00 2,693 338,038,545.88| 10.52] 5.971| 356.7 1.0] 357.7
150,000.01 - 200,000.00 2,247 393,548,137.01} 12.25} 5.800{ 358.8 1.0} 359.7
200,000.01 - 250,000.00 1,632 367,149,588.93| 11.43} 5.708) 359.1 0.9 360.0
250,000.01 - 300,000.00 1,187| 325,856,360.49) 10.14| 5.554| 359.6 09| 360.6
300,000.01 - 350,000.00 910] 296,208,049.51 9.22[ 5.515| 360.2 1.0] 361.2
350,000.01 - 400,000.00 616| 229,504,101.00f 7.14) 5.251| 359.8 0.8] 360.6
400,000.01 - 450,000.00 383| 163,083,307.95| 5.08| 5.122) 362.5 09| 363.4
450,000.01 - 500,000.00 344 163,905,276.97| 5.10{ 5.152| 361.9 0.8] 362.8
500,000.01 - 550,000.00 222 116,600,773.34 3.63| 5.098] 361.3 0.8] 3622
550,000.01 - 600,000.00 1774 101,831,442.93| 3.17| 5.031} 362.9 0.8] 363.7
600,000.01 - 650,000.00 152 95,845,622.86 298] 4.621| 360.6 1.0] 361.6
650,000.01 - 700,000.00 61| 41,308,484.99| 1.29] 4.342| 361.2 0.8] 361.9
700,000.01 - 750,000.00 59| 42,924,467.06| 1.34| 4.414| 363.1 1.0| 364.1
750,000.01 - 800,000.00 50| 38,693,530.01) 1.20] 5.113| 365.1 1.0| 366.1
800,000.01 - 850,000.00 32y 26,587,386.71| 0.83] 5.147} 366.7 0.8) 367.5
850,000.01 - 900,000.00 37| 32,705,248.88| 1.02) 4.554| 357.7 0.6] 358.4
900,000.01 - 950,000.00 29| 26,889,436.11| 0.84| 4.683| 359.1 09| 360.0
950,000.01 - 1,000,000.00 65| 64,257,716.90| 2.00{ 4.739] 360.3 0.7 361.0
1,000,000.01 - 1,050,000.00 4 4,123,500.00)f 0.13| 3.263) 388.7 0.7 389.5
1,050,000.01 - 1,100,000.00 9,791,250.00| 0.30] 3.304| 386.2 0.4] 386.6
1,100,000.01 - 1,150,000.00 4,504,500.00( 0.14| 5.410] 359.2 0.8]| 360.0
1,150,000.01 - 1,200,000.00 11 12,971,400.00| 0.40) 3.635|| 370.0 0.9] 370.9
1,200,000.01 - 1,250,000.00 5 6,126,275.00) 0.19) 3.710) 383.6 0.4] 384.0)
1,250,000.01 - 1,300,000.00 13 16,686,302.41|  0.52| 5.122]| 358.9 1.1 360.0
1,300,000.01 - 1,350,000.00 of 11,954,349.55] 0.37|4.777| 359.0] .1.0] 360.0
1,350,000.01 - 1,400,000.00 1 8,262,145.55]  0.26] 5.250{ 358.7] = 13| 360.0
| 1,400,000.01 - 1,450,000.00 5,714,850.00{ . 0.18] 3.970| 359.5 0.5]| 360.0
13 0.60 368.7|  0.6] 369.3

file://C:\Documents%20and%20Settings\JConde\Local%20Settings\Temporary%20Interne... 6/15/2005



Tables Report Page 3 of 23
1,550,000.01 - 1,600,000.00 2 3,144,672.74 0.10] 1.437) 418.4 1.5| 4199
1,600,000.01 - 1,650,000.00 3 4,916,839.00) 0.15( 1.794| 359.0 1.0 360.0
1,650,000.01 - 1,700,000.00 4 6,732,610.00] 0.21| 2.436| 359.2 0.8] 360.0
1,700,000.01 - 1,750,000.00 2 3,475,000.00] 0.11] 4.083| 357.5 2.5 360.0
1,750,000.01 - 1,800,000.00 1 1,775,000.00 0.06| 4.000{ 359.0 1.0f 360.0
1,800,000.01 - 1,850,000.00 2 3,650,450.00| 0.11| 5.262) 359.0 1.0] 360.0
1,850,000.01 - 1,900,000.00 3 5,627,500.00] 0.18) 5.747| 359.3 0.7 360.0
1,950,000.01 - 2,000,000.00 3 6,000,000.00) 0.19) 4.583| 359.3 0.7 360.0
2,000,000.01 >= 18| 53,294,14537| 1.66] 3.302|f 359.0 1.0} 360.0
Total: 13,224 3,213,185,054.40100.00 | 5.377) 359.8 0.9] 360.7

Min.: 19,955.20

Max: 6,984,591.59

Avg.: 242,981.33

Top
2. Original Balance
Total

No. of Current NZWA
Original Balance Loans Balance % | WAC|WAM | WALA | WAOT [ MARGIN
1 - 50,000 321 13,184,922.80( 0.41| 6.522{ 349.0 14 3504 4.114
50,001 - 100,000 1,885 146,386,384.07) 4.56) 6.182| 353.5 1.1{ 3545 3.524
100,001 - 150,000 2,696 338,245,222.67| 10.53( 5.969| 356.7 1.0| 357.7 3.272
150,001 - 200,000 2,248) 393,562,567.37) 12.25) 5.800) 358.8 1.0} 3597 3.169
200,001 - 250,000 1,631 366,731,443.64| 11.41| 5.710| 359.1 0.9] 360.0 3.106
250,001 - 300,000 1,190 326,602,835.73|| 10.16] 5.551| 359.6 0.9 360.6 2.987
300,001 - 350,000 910 296,208,049.51) 9.22} 5.515|| 360.2 1.0 361.2 2.880
350,001 - 400,000 616| 229,504,101.00| 7.14] 5.251| 359.8 0.8 360.6 2.828
400,001 - 450,000 383| 163,083,307.95| 5.08) 5.122|| 362.5 09| 363.4 2.773
450,001 - 500,000 344) 163,905,276.97| 5.10{ 5.152] 361.9 0.8 362.8 2.775
500,001 - 550,000 222 116,600,773.34) 3.63( 5.098) 361.3 0.8 362.2 2.675
550,001 - 600,000 177| 101,831,442.93| 3.17[5.031| 362.9 0.8] 363.7 2.758
600,001 - 650,000 152 95,845,622.86| 2.98]4.621| 360.6 1.0] 361.6 2.719
650,001 - 700,000 61| 41,308,484.99| 1.29(4.342| 361.2 0.8 3619 2.773
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700,001 - 750,000 58 42,175,256.74) 1.31|( 4.402| 363.2 1.0 364.1 2.665
750,001 - 800,000 51 39,442,740.33 | 1.23| 5.113) 365.0 1.0} 366.0 2.786
800,001 - 850,000 321  26,587,386.71| 0.83] 5.147| 366.7 0.8 367.5 2.904
850,001 - 900,000 36 31,806,300.05 0.99| 4.527| 357.7 0.6 3583 2.736
900,001 - 950,000 29 26,889,436.11|| 0.84| 4.683| 359.1 0.9} 360.0 2.656
950,001 - 1,000,000 65 64,257,716.90 2.00f 4.739| 360.3 0.7 361.0 2.985
1,000,001 - 1,050,000 4 4,123,500.00| 0.13] 3.263} 388.7 0.7) 389.5 2.537
1,050,001 - 1,100,000 9,791,250.00 0.30 3.304|| 386.2 04| 386.6 2.611
1,100,001 - 1,150,000 4 4,504,500.00f 0.14] 5.410| 359.2 0.8] 360.0 2.592
1,150,001 - 1,200,000 11 12,971,400.00| 0.40( 3.635| 370.0 0.9 370.9 2.788
1,200,001 - 1,250,000 5 6,126,275.00|| 0.19] 3.710| 383.6 04 384.0 2.726
1,250,001 - 1,300,000 13 16,686,302.41|| 0.52( 5.122|| 358.9 1.1} 360.0 2.530
1,300,001 - 1,350,000 9 11,954,349.55[ 0.37 4.777| 359.0 1.0 360.0 2.594
1,350,001 - 1,400,000 6 8,262,145.55] 0.26| 5.250| 358.7 1.3} 360.0 3.073
1,400,001 - 1,450,000 4 5,714,850.00 0.18) 3.970| 359.5 0.5 360.0 2.585
1,450,001 - 1,500,000 13 19,376,043.28| 0.60) 3.769| 368.7 0.6 369.3 2.670
1,550,001 - 1,600,000 2 3,144,672.74|| 0.10] 1.437 418.4 1.5 4199 3.442
1,600,001 - 1,650,000 4 5,815,787.83|| 0.18] 2.367| 358.8 1.2| 360.0 3.021
1,650,001 - 1,700,000 4 6,732,610.00|| 0.21{ 2.436| 359.2 0.8 360.0 2.962
1,700,001 - 1,750,000 2 3,475,000.00|| 0.11] 4.083| 357.5 2.5| 360.0 2.650
1,750,001 - 1,800,000 1 1,775,000.00% 0.06{ 4.000( 359.0 1.0 360.0 2.250
1,800,001 - 1,850,000 2 3,650,450.00[ 0.11§ 5.262{ 359.0 1.0{0 360.0 2.250
1,850,001 - 1,500,000 3 5,627,500.00|| 0.18) 5.747| 359.3 0.7] 360.0 2.250
1,950,001 - 2,000,000 3 6,000,000.00| 0.19 4.583| 359.3 0.7]| 360.0 3.570
2,000,001 >= 18 53,294,145.37|| 1.66| 3.302| 359.0 1.0} 360.0 3.076
Total: 13,224 3,213,185,054.40((100.00|| 5.377| 359.8 0.9 360.7 2.956

Min.: 20,000

Max: 7,000,000

Avg.: 243,108

Top
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Total
No. of Current NZWA| WA
Rate Loans Balance % ||WAC | WAM | WALA | WAOT | MARGIN { Floor
0.501-1.000) 698| 258,903,277.47| 8.06{ 1.000| 359.3 0.71 360.0 2.960| 2.96
1.001 - 1.500 404§ 123,581,901.06] 3.85f 1.418| 399.0 0.6 399.6 3.153| 3.15:
1.501 - 2.000 88 38,417,257.64 1.20 1.816| 377.6 0.7 378.2 3.133) 3.13|:
2.001 - 2.500 21 7,252,050.61} 0.23| 2.296] 414.9 0.5 415.5 3.217} 3.22|:
2.501 - 3.000 64 15,318,811.65| 0.48] 2.740{ 360.3 0.6} 360.9 3.248] 3.25}"
3.001 - 3.500 18 3,956,865.38|| 0.12] 3.360}f 393.5 1.1]| 394.6 2973 2.97|
3.501-4.000) 200) 67,795,896.48) 2.11)3.931) 359.3 0.7] 360.0 2.659| 2.66|:
4.001 - 4500} 293} 109,130,806.58| 3.40| 4.291| 364.7 09 3655 2,421 2.42|:
4.501-5.0000 347 115,270,636.11| 3.59( 4.861|| 359.2 1.0[ 360.2 2.526] 2.53|:
5.001-5.500| 1,327| 381,349,364.75| 11.87| 5.362| 358.4 09| 3594 2,408 2.41|:
5.501 -6.000( 3,148 758,251,933.43} 23.60] 5.825| 356.4 1.0| 357.4 2.493| 2.49|
6.001 - 6.500( 3,153] 674,059,657.54| 20.98] 6.315| 356.8 1.0 357.8 3.070] 3.07|"
6.501 - 7.000) 1,825 361,263,583.52| 11.24| 6.788| 357.8 09| 358.7 4.016| 4.02|:
7.001 - 7.500| 1,088| 209,322,455.23] 6.51]7.339| 358.3 09 359.1 4.890| 4.89|"
7.501 - 8.000| 483 79,033,408.07|| 2.46( 7.744) 358.1 1.1 359.3 4.933| 4.93|
8.001 - 8.500 43 5,997,608.23 0.19] 8.295] 359.1 0.9] 360.0] 5250 5.25|
8.501 - 9.000 23 3,903,612.29| 0.12 8.834| 359.3 0.7 360.0 0.000| 0.00
9.001 - 9.500 1 375,928.36( 0.01| 9.500{ 358.0 2.0 360.0 5.000) 5.00}:
Total: 13,224 3,213,185,054.40(100.00( 5.377| 359.8 0.9 360.7 2.956| 2.96|:
Min.: 1.000
Max: 9.500
NZWA: 5.377
Top
4. Rate Type
Total . Y
Rate No. of Current v , NZWA|| WA L
Type Loans | Ba}gnce | ‘% WAC|WAM || WALA|WAOT | MARGIN ! Floor| C
Fixed 4,409| 831,305,056.99| 25.87| 6.511| 353.2 11| 3543 0.000| 0.00{ 0.
Adjustable| 8,815(12,381,879,997.41| 74.13 4.982| 362.1 0.8] 363.0 2.956] 2.9610.
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|rotar: [13,224]

3,213,185,054.40]100.00] 5.377) 350.8] 09| 360.7] 2956 2.96]10.

Top

5. Product Type

Total

No. of Current NZWA
Product Type Loans Balance % | WAC||WAM | WALA | WAOT | MARGIN
Fixed Rate 4,409) 831,305,056.99| 25.87| 6.511} 353.2 1.1} 3543 0.000
5/25 ARM (Libor) 3,338 679,015,463.11} 21.13|| 6.494| 359.2 0.8] 360.0 3.575
5/1 ARM 1,744 518,940,944.12| 16.15| 5.600| 359.2 0.8 360.0 2.283
MTA 1,477| 483,148,262.37| 15.04| 2.017| 373.7 09| 3745 3.107
1 Year ARM 733\ 287,314,440.10 8.94| 4.934| 359.2 0.8] 360.0 2.260

2/28 ARM (Libor) 4611 122,067,074.61] 3.80| 6.530| 359.0 1.0 360.0)  3.662
1 Month Libor ARM 337| 109,188,689.37| 3.40} 2.971] 360.1 0.8 360.9 3.068

3/1 ARM 361| 101,965,265.15| 3.17| 5.335) 359.1 0.9 360.0 2.251

3/27 ARM (Libor) 352 . 77,061,818.58 2.40| 6.155) 358.9 1.1 360.0 3.331

6 Month Libor ARM 12 3,178,040.00)f 0.10] 5.943| 359.0 1.0 360.0 3.380

Total: 13,224(3,213,185,054.40{100.00} 5.377| 359.8 0.9 360.7 2.956
Top

6. Original Term

Total W.
Original No. of Current NZWA| WA| Li
Tg’i‘lna Loans Balance % | WAC || WAM | WALA | WAOT | MARGIN | Floor| Ca
<=180 178 26,205,373.57| 0.82] 6.151] 178.7 1.3] 180.00 . 0.000] 0.00] 0.0

301 - 360 (12,888 3,127,679,892.50| 97.34| 5.434| 359.1| = 09| 360.0 2951 2.95 10.9
361 - 480 158|  59,299,788.33| 1.85| 2.060| 479.3| 0.7 480.0| . -3.167| 3.17]10.0
Total: 13,224 3,213,185,054.401100.00( 5.377| 359.8 0.9] 360.7 2.956] 2.96(10.9

Min.: 180.0
Max.: 480.0
NZWA: 360.7
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Top

7. Stated Remaining Term

Total A
Stated No. of Current NZWA| WA] 1
Remaining | Loans Balance % | WAC| WAM | WALA | WAOT | MARGIN | Floor| (
Term
<=180 178 26,205,373.57|| 0.82] 6.151| 178.7 1.3]| 180.0 0.000f 0.00] C
301 -360 |12,888(3,127,679,892.50 97.34| 5.434|f 359.1 091 360.0 2951 2.95|1(C
361 - 480 158 59,299,788.33 1.85( 2.060| 479.3 0.7 480.0 3.167| 3.17}1C
Total: 13,224 3,213,185,054.401100.00( 5.377| 359.8 0.9 360.7 2.956) 2.96]1(
Min.: 174.0
Max: 480.0
NZWA: 359.8

Top

8. Seasoning

Total : W

No. of Current NZWA| WA| L

Seasoning || Loans Balance % [ WAC|WAM | WALA | WAOT |MARGIN | Floor|| C
<=0 4,040(1,020,934,324.68| 31.77| 5.233}| 361.9 0.0f 361.9 2.954( 2.95|10.
1-24 9,18312,191,629,348.94| 68.21| 5.444| 358.8 1.3 360.2 2.957( 2.96(10.
25-48 1 621,380.78) 0.02} 7.875| 332.0 28.0f 360.0 5.000( 5.00(12.
Total: 13,22413,213,185,054.40(100.00 | 5.377| 359.8 0.9 360.7 2.956] 2.9610.
Min.: 0.0
Max: 28.0
WA: 0.9

9. First Payment Date
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Total W,
First No. of Current NZWA| WA]| Lil
Payment || Loans Balance % | WAC|WAM [ WALA |WAOT | MARGIN | Floor | Ca
Date
2003 2 720,681.37 0.02| 7.531| 332.7 2731 360.0 5.000] 5.00}12.8
2004 22 4,716,011.57] 0.15] 6.373| 351.0 9.0 360.0 4257 4.26(11.4
2005 13,20013,207,748,361.46 99.83| 5.375| 359.8 0.9 360.7 2.954y 2.95]10.9
Total: 13,224(3,213,185,054.40|100.00) 5.377| 359.8 09| 360.7 2.956| 2.96(10.9
Top
10. Maturity Date
Total W.
Maturity No. of Current NZWA| WA]| Li
Date Loans Balance % IWAC|WAM | WALA | WAOT | MARGIN ||Floor| Ca
2019 2 121,870.63f 0.00| 6.137| 174.0 6.0] 180.0 0.000f 0.00] o.C
2020 176 26,083,502.94 0.81( 6.151| 178.7 1.3 180.0 0.0001 0.00] 0.C
2033 2 720,681.371 0.02| 7.531{ 332.7 2731 360.0 5.000| 5.00]12.&
2034 31 6,262,564.05] 0.19] 6.261} 351.7 83| 360.0 4.087|| 4.09011.5
2035 12,85513,120,696,647.08| 97.12| 5.432} 359.1 09] 360.0 2.949| 295106
2045 158 59,299,788.33 1.85] 2.060} 479.3 0.7]| 480.0 3.167) 3.17110.C
Total: 13,224 3,213,185,054.40(100.00 | 5.377| 359.8 0.9 360.7 2.956| 2.96(10.9
Top
11. Lien Position
' Total » WA
Lien No. of Current L NZWA| WA|. Life
P(l)zition Loans ~ Balance % | WAC|WAM | WALA|WAOT|MARGIN | Floor|| Caf
st Lien || 13,2243,213,185,054.40 100.00 5.377] 359.8 0.9 360.7 2.956( 2.96|10.9¢
Total: 13,224 3,213,185,054.40[100.00) 5.377| 359.8 0.9 360.7 2.956] 2.96(10.94
Top
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12. Balloon
Total
No. of Current NZWA| W
Balloon Loans Balance % | WAC | WAM | WALA | WAOT [MARGIN (| Flo
Fully Amortizing (13,224 3,213,185,054.40((100.00(f 5.377| 359.8 0.9 360.7 2.956| 2.
Total: 13,224 3,213,185,054.40(100.00 | 5.377|| 359.8 0.9 360.7 2.956( 2.
Top
13. IO Flag
Total WA
o No. of Current NZWA| WAI Life|:
Flag Loans Balance % |[WAC|WAM | WALA | WAOT |MARGIN || Floor| Cap
No 5,047(1,139,376,831.27| 35.46| 4.498] 361.1 1.0 362.1 3.154y 3.15(10.36
Yes 8,17712,073,808,223.13|| 64.54] 5.860| 359.1 09 360.0 2.8801 2.88(11.17
Total: [ 13,224 (3,213,185,054.40(100.00 5.377| 359.8 0.9 360.7 2.956( 2.96|10.94
Top
14. DTI
Total ‘
No. of Current NZWA| W
DTI Loans Balance % | WACIWAM | WALA [WAOT | MARGIN | Flo«
<=0.000 3,472 737,025,921.18 | 22.94| 6.463| 356.1 1.00 357.0 3.6011 3.¢
0.001 - 5.000 19 7,424,333.01 0.23| 5.639| 358.9 1.1 360.0 2.643] 2.¢
5.001 - 10.000 70 24,679,744.97| 0.77] 3.238| 371.8 1.1 3729 32150 3.
10.001 - 15.000 231 58,933,686.42|| 1.83| 3.660| 364.3 1.0l 36531 2923 2.¢
15.001 - 20.000 4431 142,343,685.48|] 4.43[3.473) 363.9 0.8] 364.7 2.813) 2.¢
120.001 - 25.000 797\ 225,442,708.11| 7.02( 3.817| 367.9 09| 368.8 2.867| 2.t
25.001 - 30.000 1,201} 339,904,585.31| 10.58| 4.461| 361.5 0.8] 3623 2.827( 2.¢
30.001 - 35.000 1,780 461,239,854.05)| 14.35) 5.081] 361.1 0.9] 362.0 27210 2.
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35.001 - 40.000 | 2,297| 546,726,595.98|| 17.02| 5.551| 358.9 09| 359.8 2.734) 2.
40.001 - 45.000 || 2,194] 500,729,120.21}f 15.58]) 5.898]| 358.5 0.9] 3594 2.826] 2.t
45.001 - 50.000 574( 133,614,952.77| 4.16[ 5.895) 358.4 1.0 3594 3.2941 3.
50.001 - 55.000 80| 21,455,667.71| 0.67(5.377| 360.0 0.8 360.9 2.689| 2.t
55.001 - 60.000 21 4,469,664.93| 0.14| 5.277| 359.2 0.8] 360.0 3.001) 3.«
60.001 - 65.000 14 2,611,105.38§ 0.08] 5.126| 359.0 1.0} 360.0 2.536] 2.
65.001 - 70.000 12 2,240,593.89 0.07| 5.393| 379.2 L5 380.6 3.671| 3.
70.001 - 75.000 8 1,024,270.00f 0.03] 6.590} 359.4 0.6] 360.0 4.159| 4.1
75.001 - 80.000 5 1,425,300.00f 0.04| 5.921| 359.5 0.5] 360.0 2.250) 2.z
80.001 - 85.000 2 363,350.00 0.01| 6.309| 359.6 0.4 360.0 2.250) 2.
85.001 - 90.000 1 85,600.00( 0.00] 7.375{ 359.0 1.0| 360.0 2.250) 2.
90.001 - 95.000 2 1,036,315.00 0.03f 1.362] 407.2 1.0 408.2 2.855| 2.
95.001 - 100.000 1 408,000.00f 0.01| 7.250| 360.0 0.0] 360.0 5.950] 5.6
Total: 13,224 3,213,185,054.40100.00| 5.377| 359.8 0.9 360.7 2.956| 2.
Min: 0.000
Max: 98.924
NZWA: 33.611
Top
15. FICO
Total ‘ W.

No. of Current NZWA| WA]| Lif
FICO Loans Balance % | WAC ||WAM | WALA | WAOT | MARGIN | Floor| Ca
<=0 9 2,639,002.77| 0.08] 4.953| 345.0 1.4 346.5 2,603 2.60(10.1
501 - 550 4 1,756,640.47| 0.05( 5.742| 355.3 4.7 360.0 3.978| 3.98]10.0
551 - 600 52 6,952,836.74| 0.22| 6.313| 356.7 1.0]| 3577 3.775| 3.7711.2
601 -650| 1,453 313,327,365.92] 9.75]5.670| 361.4 1.0 3624 3.701| 3.70|11.0
651-700| 4,422|1,042,183,008.99| 32.43| 5.485| 359.5 09{ 360.4 3.129] 3.13111.0
701 - 750 4,330(1,093,345,219.68 34.03| 5.298| 360.0 0.9] 360.9 2.820] 2.82(10.9
751-800) 2,708)] 694,802,954.35) 21.62]'5.211| 359.7 0.9 360.6 2.694) 2.69)10.8
801 -850 246 58,178,025.48 1.81| 5.238| 357.3 09| 3582 2771 2.77(10.9
Total: 13,224 3,213,185,054.40100.00( 5.377| 359.8 09| 360.7 2.956] 2.96(10.9
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Nzmin.: 517
Max.: 818
NZWA.: 712

Loans with Fico scores less than 400 have been eliminated from the average.

Top
16. Credit Grade
Total WA
Credit No. of Current NZWA| WA]| Life
Grade Loans Balance % |[WAC | WAM | WALA | WAOT |MARGIN || Floor| Cap

A 13,224 3,213,185,054.40}100.00( 5.377| 359.8 09{ 360.7 2.956] 2.96]10.94
Total: (13,224 3,213,185,054.40 1 100.00{| 5.377| 359.8 0.9 360.7 2.956) 2.96|(10.94

Top

17. Prepayment Penalty
Total : :

Prepayment No. of Current NZWA|[ WA
Peﬁgltyy Loans Balance % |WAC | WAM | WALA | WAOT | MARGIN | Floor
0.000 11,612)2,806,937,803.33| 87.36] 5.636) 358.9 0.9 359.8)/  2.843) 2.84 ]
0.500 1 596,250.00| 0.02| 1.775| 359.0 1.0] 360.0] 2795 2.80{1
1.000 53211 167,828,487.41 5.2210 2.202| 368.5 1.0ff 369.5 29671 2.97[1
2.000 397 70,579,071.11 2201 6.662] 3589 1.1 360.0 4952 4.95](1
3.000 575 151,027,181.31 4701 3.393| 367.9 1.1 368.9 3.6304 3.63|1
5.000 107 16,216,261.24 0.50( 6.566| 355.6 1.2 356.8 5.005¢ 5.01¢1
Total: 13,224/ 3,213,185,054.40(100.00f 5.377| 359.8 09} 360.7 2.956| 2.96]1
WA: 0.262
NZWA: 2.076

. Top
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18. Original LTV (Calc)

Page 12 of 23

Total
Original Eo. of Current . NZWA| WA
LTV (Calc) oans Balance % [WAC | WAM | WALA | WAOT | MARGIN | Floor
5.01-10.00 1 82,000.00) 0.00f 6.625) 359.0 1.0 360.0 0.000) 0.00
10.01 - 15.00 2 130,000.00| 0.00| 5.572| 359.6 0.4 360.0 2.250| 2.25
15.01 - 20.00 20 3,063,472.28| 0.10| 4.294| 342.5 0.7] 343.1 2.397| 2.40
20.01 - 25.00 20 2,638,764.80| 0.08) 4.109| 363.1 1.0} 364.1 3.354) 3.35
25.01 - 30.00 32 4,710,757.40| 0.15( 5.200 345.9 1.1] 347.0 2.478] 2.48
30.01 - 35.00 40 14,426,433.35 0.45|[2.853| 359.2 0.8 360.0 3.225) 3.23
35.01 - 40.00 73 13,985,780.58( 0.44) 5.524|f 350.0 L.1| 351.1 3.238| 3.24
40.01 - 45.00 99 23,873,603.35 0.74]) 4.932] 351.3 1.1} 3524 2.799| 2.80
45.01 - 50.00 165 44,342,570.42( 1.38) 5.134| 360.9 1.0| 361.8 2.925| 2.92
50.01 - 55.00 176 51,438,087.67| 1.60( 4.377| 356.5 0.8 3572 2792 2.79
55.01 - 60.00 274 87,481,119.19| 2.72| 5.072| 357.9 1.0} 358.9 2.830| 2.83
60.01 - 65.00 508( 167,226,409.62( 5.20( 4.904| 358.3 1.0f 359.4 2.835| 2.84
65.01 -70.00 | 3,397 779,993,787.41| 24.27] 5.624| 358.4 0.9 3593 2.653] 2.65
70.01-75.00 | 1,175( 383,290,039.79) 11.93] 4.594] 362.4 09| 363.3 2961 2.96
75.01 - 80.00 | 6,420(1,481,843,509.95| 46.12| 5.549] 360.1 09f 361.0 3.006) 3.01
80.01 - 85.00 83 13,875,861.17| 0.43| 5.891| 363.5 1.0 364.5 3.654| 3.65
85.01 - 90.00 358 68,772,338.74| 2.14| 5.819| 361.1 1.0 362.1 3.927| 3.93
90.01 - 95.00 297 54,884,210.94] 1.71] 6.416| 361.2 09| 362.1 4.341| 4.34
95.01 - 100.00 84 17,126,307.74) 0.53] 4.188) 391.6 0.9} 392.6 4.0421 4.04
Total: 13,2243,213,185,054.40|100.00 5.377| 359.8 0.9] 360.7 2.956( 2.96
NZMin.: 9.65
Max: 100.00
NZWA: 74.03
Top
19. Combined LTV (Calc)
Ll T
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Combined No. of Current NZWA| WA
LTV (Calc) | Loans Balance % |WAC | WAM | WALA [ WAOT | MARGIN | Floor
5.01 - 10.00 1 82,000.00f 0.00f 6.625| 359.0 1.0] 360.0 0.000{ 0.00
10.01 - 15.00 2 130,000.00| 0.00( 5.572| 359.6 0.4 360.0 2.250f 2.25
15.01 - 20.00 20 3,063,472.28)F 0.10) 4.294| 342.5 0.7 343.1 2.397| 2.40
20.01 - 25.00 20 2,638,764.80| 0.08] 4.109) 363.1 1.0 364.1 3.354) 3.35
25.01 - 30.00 32 4,710,757.40 0.15] 5.200| 345.9 1.1| 347.0 2.478) 2.48
30.01 - 35.00 40 14,426,433.35) 0.45] 2.853| 359.2 0.8] 360.0 3.225| 3.23
35.01 - 40.00 73 13,985,780.58| 0.44| 5.524]| 350.0 1.1 3511 3.238| 3.24
40.01 - 45.00 99 23,873,603.35| 0.74( 4.932] 351.3 1.1 3524 2.799| 2.80
45.01 - 50.00 165| 44,342,570.42| 1.38{ 5.134| 360.9 1.0[ 361.8 2.925| 2.92
50.01 - 55.00 176 51,438,087.67| 1.60} 4.377| 356.5 0.8] 3572 2,792 2.79
55.01 - 60.00 274 87,481,119.19| 2.72|| 5.072| 357.9 1.0 358.9 2.830| 2.83
60.01 - 65.00 508| 167,226,409.62| 5.20| 4.904| 358.3 1.0 3594 2.835| 2.84
65.01-70.00 || 3,397| 779,993,787.41|| 24.27| 5.624| 358.4 09} 3593 2.653) 2.65
70.01 -75.00 | 1,175| 383,290,039.79§ 11.93| 4.594| 362.4 0.9 363.3 2961] 2.96
75.01 - 80.00 || 6,420]1,481,843,509.95|| 46.12} 5.549| 360.1 09| 361.0 3.006| 3.01
80.01 - 85.00 83 13,875,861.17| 0.43] 5.891| 363.5 1.0} 364.5 3.654| 3.65
85.01 - 90.00 358 68,772,338.74( 2.14| 5.819| 361.1 1.0 362.1 3.927| 3.93
90.01 - 95.00 297 54,884,210.94 1.71| 6.416 361.2 09] 362.1 4.341] 4.34
95.01 - 100.00 84 17,126,307.74|] 0.53] 4.188( 391.6 09 392.6 4.042| 4.04
Total: 13,2243,213,185,054.40100.00 | 5.377| 359.8 0.9 360.7 2.956) 2.96

NZMin.: 9.65

Max: 100.00

NZWA: 74.03

Top
20. Property Type .
Total | W
Property No. of Current . - NZWA| WA| Lii
Type Loans Balance "% WAC WAM WALA WAOT MARGIN | Floor|| Ca
SF 7,58211,815,783,824.42| 56.51| 5.263| 360.0 0.9 361.0 2.929| 2.93[109
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PUD 2,886 771,878,728.15| 24.02| 5.513| 360.9 0.9 361.8 3.031|| 3.03]111.0
C 1,585) 349,625,434.18| 10.88| 5.172} 359.9 09| 3608 2.874| 2.87(10.8
2-4F 1,152| 268,736,587.54| 8.36] 6.046] 355.1 1.1| 3562 3.100| 3.10(11.2
COOP 19 7,160,480.11 0.22] 4.606| 359.4 0.6 360.0 2.411| 241|104
Total: |13,224(3,213,185,054.40(100.00 5.377{ 359.8 09| 360.7 2.956| 2.96(10.9

Top
21. Loan Purpose

Total _
No. of Current NZWA

Loan Purpose Loans Balance % |[WAC| WAM | WALA | WAOT |[MARGIN
Purchase 7,954(1,869,013,670.18| 58.17| 5.643| 360.0 09| 360.9 2.958
Cash Out Refinance | 3,768|| 999,163,037.24| 31.10| 5.007| 359.3 0.9 360.2 3.022
Rate/Term Refinance| 1,502| 345,008,346.98| 10.74| 5.011| 360.6 1.0 361.6 2.773
Totalk: 13,224(3,213,185,054.40(100.00)) 5.377| 359.8 0.9 360.7 2.956

Top
22. Occupancy Status

Total

o No. of Current _ - - NZWA| WA
St:\?:lgancy Loans Balance| % |WAC|WAM|WALA|WAOT|MARGIN | Floor
PﬁmaryHome '8,934 2,460,772,267.07| 76.58| 5.288| 360.3 0.9 361.2 2.866| 2.87
Investment 3,676| 573,409,263.83| 17.85| 5.941| 357.3|  1.0| 3583 3.401| 3.40
Second Home 614( 179,003,523.50( 5.57| 4.805) 361.3 0.9 3622 13.000( 3.00
Total: 13,224 3,213,185,054.40 100.00| 5.377| 359.8 0.9 360.7 2.956( 2.96

Top
23. Loan Documentation
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Total
Loan No. of Current NZWA| °
Documentation Loans Balance % |[WAC|WAM || WALA [ WAOT ||MARGIN || F
Stated 4,992(1,345,980,558.91 | 41.89] 5.025| 361.0 09 361.9 2.997
Full 4,788 1,141,746,472.87| 35.53|| 5.097| 360.8 09} 361.7 2.637
No Documentation| 3,444| 725,458,022.62| 22.58| 6.474| 356.1 1.0]| 357.0 3.616
Total: 13,224/3,213,185,054.40(100.00| 5.377( 359.8 0.9 360.7 2.956
Top

24. State (Top 30)

Total WA
State | No. of Current NZWA| WA| Life|
(Top |{ Loans Balance % |WAC|WAM | WALA | WAOT || MARGIN | Floor || Cap
30)
CA-N | 1,063 410,899,827.31| 12.79{ 5.031} 360.4 09 3613 2.605( 2.61{10.92
CA-S 993 355,485,562.47| 11.06| 5.169{ 361.6 09] 362.6 2.627) 2.63|10.87
IL 1,148 292,134,079.19| 9.09| 5.607| 357.8 0.9 358.7 2.833| 2.83(11.03
FL 1,235 285,517,217.68( 8.89| 5.147] 361.0 09| 361.8 3.420| 3.42(10.98
AZ 9431 205,713,134.63|| 6.40|| 6.048| 358.2 0.8] 359.1 3.204| 3.20|11.21
VA 631| 189,668,836.20| 5.90| 5.312) 365.2 0.9 366.1 3.149| 3.15|10.95
MD 601| 152,014,955.86| 4.73] 5.678{ 359.2 1.0 360.2 2.938| 2.94|10.96
NY 328| 121,976,996.44| 3.80| 5.075| 356.5 09| 3574 2.832| 2.83(10.66
NC 662| 109,147,238.86| 3.40/5.197] 362.3 09| 363.2 3.265f 3.26[10.90
NV 405 100,697,880.93| 3.13)5.733} 363.4 09 364.3 3.043]| 3.04|11.11
CO 393 87,204,207.28| 2.71|| 5.461| 359.8 0.9 360.7 2.653| 2.65(10.87
NJ 268 81,987,765.04| 2.55| 4.894| 357.8 0.8]| 358.6 2.9441 2.94(10.89
MA 234\ 79,451,550.26| 2.47|5.267| 361.2 0.9 .362.2 3.026| 3.03(10.78
MI 459  70,190,734.57{ 2.18| 5.034) 359.6 0.8  360.4|. 3.674| 3.67|11.05
OR 349  62,251,456.01). 1.94| 5.770| 358.6 1.1 359.7 2.930( 2.93]10.86
SC 314 58,533,232.35( 1.82| 5.386| 361.2 09| 362.1 3.052| 3.05]10.85
TX 331 . 54,727,327.91| 1.70 6.274| 355.0 1.1} 356.2 3.195| 3.19{11.37
‘GA 260| 53,753,178.61| 1.67|5.282} 360.1 0.8 360.9 3.097| 3.10|10.84
| :
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WA 247 49,923,425.52| 1.55] 5.728) 357.5 1.0jf 358.5 2.702) 2.70(10.91
OH 402| 44,901,443.28| 1.40(5.180| 357.2 1.1]| 3583 3.357| 3.36(10.78
PA 275 41,573,554.38) 1.29| 5.309{ 356.4 09) 3573 2.909] 2.91|10.60
CT 125 41,109,270.37| 1.28 4.446) 356.7 0.9 357.6 2.820) 2.82}110.44
UT 185 33,218,968.20) 1.03 5.155| 357.6 1.0]| 358.7 2.898] 2.90)10.77
DC 93] 29,200,459.47| 0.91] 5979 362.6 1.1 363.6 2.937| 2.94|11.15 i
MO 166]  22,007,731.76 0.68| 6.009| 354.1 1.8 3559 3.145f 3.14|11.18
TN 125 18,738,447.15| 0.58| 5.581| 353.8 1.0 354.7 3.534) 3.50(11.06
NH 91 18,365,357.01| 0.57| 6.111| 357.2 0.8| 358.1 3.504) 3.50(11.38
DE 88 18,356,235.46| 0.57| 4.207| 363.6 1.0 364.5 2.967| 2.97|10.46
RI 76 17,027,228.48| 0.53| 5.893| 359.0 1.0} 360.0 3.120|0 3.12|11.19
KY 126 14,667,479.12| 0.46| 5.565| 352.9 1.2 354.1 3.302|| 3.30{10.99
Other 608 92,740,272.60 2.89] 6.046| 356.2 1.1 3573 2.889| 2.89]11.02
Total:| 13,224 3,213,185,054.40(100.00§ 5.377| 359.8 0.9 360.7 2.956| 2.96(10.94

Top

25. Top 10 Zip Code Concentrations

Total
Top 10 Zip No. of Current : NZWA| W,
Code Loans Balance % |WAC|WAM | WALA | WAOT | MARGIN || Floo
Concentrations
60614 24 12,609,800.59| 0.39/ 5.053| 359.4 0.6 360.0 2.601|| 2.6
85262 17 10,843,005.61( 0.34| 5.658| 359.3 0.7 360.0 3.140| 3.1
89148 34 9,820,463.96|| 0.31| 5.948| 366.6 07| 367.3 3.172| 3.1
60047 18 8,038,799.00| 0.25| 5.239| 359.2 0.8 360.0 2.260| 2.2
33062 8 7,960,671.47] 0.25( 2.681| 358.9 1.1] 360.0 3.464] 3.4
33139 15 7,883,890.00[ 0.25| 4.626| 371.8 04| 3722 2768 2.7
85242 44 7,621,962.32 0.24[ 6.573| 358.9 1.1} 360.0 4.088| 4.0
85249 29 7,505,120.01) 0.23] 6.299| 359.2 0.8 360.0 3.952{ 3.9
60622 21 7,304,750.00| 0.23) 5.895] 359.0 1.0 360.0 2.517) 2.5
02535 1 6,984,591.59| 0.22| 5.637| 358.0 2.0 360.0 3.290) 3.2
Other - 1113,01313,126,611,999.85| 97.31) 5.378] 359.8 09| 360.7 2952 2.9
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Total: |13,224] 3,213,185,054.40[100.00] 5.377] 359.8] 09| 360.7] 2.956] 2.9
Top

26. Index
Total
No. of Current
Index Loans Balance % | WAC| WAM | WALA | WAOT|]
1 Month Libor 161  48,321,270.68| 2.03| 4.792| 359.1 0.9] 360.0
6 Month Libor (Wall St) 4,163| 881,322,396.30| 37.00| 6.467| 359.1 0.9] 360.0
1 Year CMT (Weekly) 1 141,392.00| 0.01] 5.000| 352.0 8.0( 360.0
1 Year Libor (WSJ/1 Mo Lead) | 2,840| 909,363,977.37| 38.18[ 5.358 359:2 0.8 360.0
1 Year CMT (Monthly) 1 145,185.80( 0.01 6.267] 358.0 20| 360.0
1 Year CMT (Moving Mos Avg)| 1,649| 542,585,775.26| 22.78| 1.955| 372.3 0.8] 373.1
Total: 8,815 2,381,879,997.41/100.00 | 4.982| 362.1 0.8 363.0
Top
27. Floor
Total

No. of Current NZWA| WA
Floor Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor
1.501 - 2.000 9 2,148,752.62|| 0.09] 4.129| 358.4 1.6 360.0 1.863 1.86
2.001 -2.500 | 4,956(1,391,141,969.82| 58.41| 5.505| 359.4 0.8] 360.2 2.264| 2.26
2.501-3.000 | 800| 294,436,466.07| 12.36|2.031| 369.5| 0.8 370.3 2.784| 2.78
3.001-3.500 || 425 135,324,178.36| 5.68| 2.628| 375.9 09| 376.8 3.245| 3.24
3.501-4.000 | 431 120,296,401.80| 5.05|2.476| 368.5| 0.9 369.3 3.741| 3.74
4.001 - 4.500 87| 17,933,281.24| 0.75| 3.875| 372.9 1.1 374.0 4.247| 4.25
4.501 -5.000 || 2,088 417,964,368.18] 17.55] 6.839| 359.5 09| 360.4 4.997| 5.00
5.001 - 5.500 7 1,001,160.00| 0.04] 7.216| 359.5 0.5 360.0 5.330| 5.33
5.501 - 6.000 10 1,415,970.00|  0.06| 7.146] 359.7 03] 360.0| = 5.754| 5.75
6.001 - 6.500 1 147,049.32] 0.01|5.875] 358.0  2.0| 360.0 6.200( 5.00
9.501 - 10.000 1 70,400.00{ 0.00 7.500| 358.0 2.0| 360.0] 10.000| 5.00
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Total: 8,815]2,381,879,997.41]100.00| 4.982] 3621 08| 3630]  2.956 2.96
NZWA: 2.956
Min.: 1.750
Max.: 10.000
Top
28. Margin
Total

No. of Current NZWA| WA
Margin Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor
1.501 - 2.000 9 2,148,752.62) 0.09( 4.129]. 358.4 1.6 360.0 1.863| 1.86
2.001 - 2.500 || 4,956(1,391,141,969.82| 58.41( 5.505| 359.4(. 0.8 360.2 2.264| 2.26
2.501 - 3.000 800] 294,436,466.07| 12.36( 2.031| 369.5 0.8 370.3 2,784 2.78
3.001 - 3.500 425( 135,324,178.36|| 5.68| 2.628| 375.9 09| 376.8 3.245] 3.24
3.501 - 4.000 431 120,296,401.80) 5.05) 2.476] 368.5 0.91 369.3 3.741| 3.74
4.001 - 4.500 87 17,933,281.24 0.75| 3.875| 372.9 1.1 374.0 4247| 4.25
4.501 -5.000 | 2,088| 417,964,368.18] 17.55] 6.839) 359.5 0.9 3604 4.997( 5.00
5.001 - 5.500 7 1,001,160.00] 0.04| 7.216| 359.5 0.5 360.0 5330 5.33
5.501 -6.000 10 1,415,970.00| 0.06| 7.146| 359.7 0.3] 360.0 5.754| 5.75
6.001 - 6.500 1 147,049.32) 0.01| 5.875| 358.0 2.0 360.0 6.200( 5.00
9.501 - 10.000 1 70,400.00 0.00} 7.500] 358.0 2.0 360.0 10.000f 5.00
Total: 8,815(2,381,879,997.41|1100.00 4.982] 362.1 _0;8 363.0 2.956|| 2.96
WA: 2.956
Min.: 1.750
Max.: 10.000

Top
29. Initial Periodic Rate Cap
-Total B

No. of | Current| - o NZWA| WA/|
Initial Loans Balance| %[ WAC|WAM|WALA | WAOT | MARGIN | Floor
Periodic : o ‘ _ :
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Rate Cap
<=(0.000 1,817 592,480,271.74| 24.87| 2.198( 371.2 0.9 372.0 3.102| 3.10]1
0.501 - 1.000 6 1,750,000.00f 0.07{ 5.553| 359.5 0.5] 360.0 3.542) 3.54|1
1.501 -2.000{ 1,098) 390,984,355.25( 16.41| 5.038} 359.2 0.8] 360.0 22571 2.26(1
2.501 - 3.000 819 200,238,240.19|| 8.41| 6.382| 359.0 1.0]| 360.0 3.533| 3.531
3.001 >= 5,075(1,196,427,130.23 50.23{ 6.107| 359.2 0.8 360.0 3.015( 3.0211
Total: 8,815(2,381,879,997.41(100.00( 4.982| 362.1 0.8 363.0 2.956| 2.96|1
Min.: 0.000
Max.: 5.000
NZWA: 4.117
Top
30. Periodic Rate Cap
Total
Periodic No. of Current NZWA| WA
Loans Balance % | WAC|WAM || WALA | WAOT | MARGIN | Floor
Rate Cap
<=0.000 1,817 592,480,271‘.74 24.87] 2.198| 371.2 0.9 372.0 3.102| 3.101
0.501 -1.000( 4,157| 879,894,356.30| 36.94 6.467| 359.1 0.9 360.0 3.566( 3.57|1
1.501 - 2.000 2,841. 909,505,369.37| 38.18| 5.358| 359.2 0.8]| 360.0 2272 2271
Total: 8,815(2,381,879,997.41{100.00( 4.982) 362.1 0.8] 363.0 2.956( 2.96(1
Min.: 0.000
Max.: 2.000
NZWA: 1.508
Top
31. Maximum Rate
Total _

. ‘ No. of Current NZWA| WA
Maximum
Rate Loans Balance % | WAC| WAM [ WALA | WAOT [ MARGIN | Floor
8.501 - 9.000 5 1,205,050.00|| 0.05| 2.715| 359.7 0.3 360.0 2.500) 2.5C
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9.001 - 9.500 11 4,688,083.00] 0.20] 4.226| 358.5 1.5 360.0 2.353)0 2.35
9.501 - 10.000 | 1,182 478,065,580.42| 20.07]2.038 371.6 0.9] 3725 2.959) 2.9¢
10.001 - 10.500] 1,316f 315,059,195.76| 13.23] 4.646| 360.6 0.8] 361.4 2.553| 2.55
10.501 - 11.000( 2,538] 693,885,131.46| 29.13] 5.353| 360.2 0.8| 361.0 2.482| 2.4¢8
11.001 - 11.500| 1,564 363,090,116.62| 15.24| 6.062{ 359.1 0.9] 360.0 2.920| 2.92
11.501 - 12.000| 1,262 314,012,612.65| 13.18| 6.220| 359.1 0.9] 360.0 3.432) 3.43
12.001 - 12.500| 667| 159,699,526.45 6.70| 7.088{ 359.2 0.8] 360.0 4339 4.34
12.501 -13.000 265} 50,750,772.69| 2.137.726| 358.8 1.2 360.0 4.907| 4.91
13.001 - 13.500 2 612,000.00[ 0.03] 8.154| 359.8 0.2] 360.0 49631 4.9¢
13.501 - 14.000 2 436,000.00f 0.02} 7.625( 359.0 1.0} 360.0 3.625 3.63
14.001 - 14.500 1 375,928.36{ 0.02| 9.500| 358.0 2.0 360.0 5.000] 5.0C
Total: 8,815(2,381,879,997.41|100.00 | 4.982| 362.1 0.8] 363.0 2.956| 2.96
Min.: 8.625
Max.: 14.500
NZWA: 10.942
Top

32. Next Rate Adjustment Date

Total
Next Rate || No. of Current NZWA| WAY| .
Adjustment | Loans Balance % ||WAC ||WAM [ WALA [ WAOT | MARGIN || Floor |
Date
2005-07 1,606| 521,015,168.41| 21.87| 1.930 3723 0.9 3732 3.088| 3.09{ 1
2005-08 111} 38,780,783.13| 1.63}3.902( 362.3 1.0| 3633 3.201) 3.20|1
2005-09 56 18,804,618.45| 0.79] 4.066| 360.0 0.0 360.0 3.317) 3.32]1
2005-10 5 1,225,840.00| 0.05| 6.012| 358.0 2.0 360.0 3.235| 3.23(1
2005-11 12 5,728,750.00|| 0.24] 4.928| 359.0 1.0| 360.0 3.192| 3.19| 1
2005-12 6 1,859,300.00 0.08| 5.119| 393.9 0.0 3939 3.431) 3.43|1
2006-02 1 34,892.44| 0.00| 5.875( 356.0 4.0 360.0 2.250) 2.25(1
2006-03 1 81,600.00] 0.00]5.625| 357.0f 3.0} 360.0 2.250| 2.25(1
2006-04 98| 36,001,328.45] 1.51| 4.901| 358.0 2.0 360.0 2.251) 2.25]1
2006-05 416/ 161,737,607.72| 6.79| 4.954 359.3 1.0 360.3 2.286( 2.29)1
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2006-06 250]  98,252,152.00] 4.12]4.908| 360.0|  0.0| 360.0 2.274| 2271
2006-07 1 500,000.00| 0.02] 7.375| 349.0] 11.0| 360.0 5.000| 5.00(1:
2006-08 1 287,507.19| 0.01] 5.875} 350.0{ 10.0] 360.0 4.000| 4.00[1
2007-01 2 255,388.84| 0.01]6.811| 355.0] 5.0 360.0 5.000] 5.00|1
2007-03 2 620,600.00| 0.03] 5.555| 357.0]  3.0] 360.0 2.860| 2.86] 1
2007-04 64| 18,948,162.18| 0.80] 6.500| 358.0]  2.0] 360.0 3.740| 3.73|1
2007-05 252  64,645306.64] 2.71|6.545] 359.0]  1.0f 360.0 3.692| 3.69(1
2007-06 136| 36,414,931.00| 1.53]6.535| 360.0]  0.0| 360.0 3.554| 3.55(1
2007-07 1 278,400.00| 0.01|7.000] 349.0] 11.0] 360.0 5.000{ 5.00]1:
2008-01 3 661,700.00( 0.03| 7.187| 355.0[  5.0] 360.0 4377 4.38|1:
2008-02 1 621,380.78| 0.03| 7.875| 332.0| 28.0] 360.0 5.000| 5.00]1:
2008-04 161| 38,683,590.13| 1.62|5.768] 358.0|  2.0] 360.0|  2.884| 2.88|1
2008-05 364| 89,222,325.60| 3.75(5.626[ 359.0]  1.0| 360.0 2.613| 2.61|1
2008-06 184 50,181,068.00| 2.11)5.708| 360.0f  0.0] 360.0 2.734| 2.73[1
2009-10 3] 1,235,092.00] 0.05]5972 352.0]  8.0] 360.0 3.999] 4.00]1
2010-01 8|  1,257,995.66| 0.05]6.244| 355.0]  5.0{ 360.0 3.184| 3.18]1
2010-02 14|  1,981,419.68{ 0.08]6.311| 356.0(  4.0| 360.0 3.170( 3.17(1
2010-03 15|  1,791,797.66| 0.08] 6.000| 357.0|  3.0| 360.0 2.958| 2.96]1
2010-04 698| 158,498,276.77| 6.65]6.122 358.0]  2.0| 360.0 3.092| 3.09(1
2010-05 2,668 628,126,831.59| 26.37| 6.114| 359.0 1.0] 360.0 2.985| 2.991
2010-06 1,675| 404,146,183.09| 16.97| 6.086| 360.0]  0.0] 360.0 3.026| 3.03(1
Total: 8,815 2,381,879,997.41]100.00| 4.982| 362.1|  0.8] 363.0 2.956| 2.96]1
Top

33. M1 Flag - Existing (1st lien and LTV gt 80)

MI Flag ' o
- Total _ , WA
Existing | No. of Current NZWA| WA| Life:
(1st lien | Loans Balance % || WAC | WAM | WALA | WAOT | MARGIN { Floor|| Cap
and ‘
LTV gt
80)

|
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1 Yes 815(153,004,178.87| 98.93] 5.852| 364.9 09| 365.7 4.078| 4.08(11.25
No 71 1,654,539.72| 1.07] 6.269|| 356.5 3.5 360.0 3.861| 3.86[11.67
Total: 822(154,658,718.59(100.00( 5.856 | 364.8 0.9 365.7 4.075|| 4.08)11.26
Top
34. MI Company - Existing (1st lien and LTV gt 80)
Total
‘e . No. of Current

MI Company - Existing (1stlienand |y ¢ Balance|  %|WAC|WAM|WALA |V
LTV gt 80)

00-None 70 1,654,539.72 1.07] 6.269| 356.5| 3.5).
1- GE 289 52,272,241.62| 33.80| 6.373{ 359.0 1.0
6- Mortgage Guaranty Insurance Corp. 102| 18,458,778.62| 11.94| 5.913|| 358.6 0.9
11- PMI 13| 2,389,787.68| 1.55] 3.439|| 359.7 0.3
12- United Guaranty Residential Ins. Corp. 2 262,700.00| 0.17} 7.173] 359.0 1.0
13- Republic Mortgage Insurance Corp. 2011 4,233,735.23) 2.74| 6.768| 359.1 0.9
17- Radian Guaranty 278 50,495,507.48]| 32.65] 6.334| 364.6 0.9
24- Triad Guaranty Insurance Company 110| 24,772,628.24) 16.02] 3.803} 384.0 0.7
33- Amerin Guaranty Corp. 1 118,800.00| 0.08] 2.600] 359.0 1.0
Total: 822(154,658,718.59|100.00| 5.856| 364.8 0.9

Top

35. M1 % - Total (1st lien-and LTV gt 80)

MI %

’-Fotal Total g WA| N
(Ist No. of Current o N | NZWA| WA} LifejOs
lien Loans Balance % | WAC |WAM | WALA | WAOT | MARGIN | Floor| Cap
and |

LTV

gt 80) ‘
0.00 71 1,766,164.72) 1.14| 5.939| 356.5 3.5 360.0 4.032| 4.0311.54
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12.00 20 3,794,386.56| 2.45| 4.450| 355.5 0.9¢ 3564 2.854( 2.85[10.32

17.00 5 535,602.78| 0.35] 6.996| 333.1 1.5 3347 5.000| 5.00{12.00
20.00 60| 10,000,398.481 6.47| 6.319] 360.1 1.0 361.1 4117] 4.12]11.49
22.00 1 287,507.19) 0.19] 5.875| 350.0 10.0) 360.0 4.000] 4.0011.88

25.00 350| 66,679,845.38( 43.11| 5.818| 362.5 09| 3633 3.933|| 3.93(11.26
30.00 294\ 54,007,140.67| 34.92| 6.433} 361.2 0.8] 362.0 4.343( 4.34}11.57
35.00 83| 17,296,936.31| 11.18| 4.202| 391.9 0.8|| 392.7 4.053( 4.05/(10.55
40.00 2 290,736.50{ 0.19] 5.899| 353.5 6.5] 360.0 2.750| 2.75(10.00
Total:| 822]154,658,718.59(100.00) 5.856 | 364.8 0.9} 365.7 4.075( 4.08)11.26

G:\CONTRACT\Tape\LCarson\Securitizations\AMERICAN HOME 2005-2\AMERICAN HOME 6-4-05 FIXED AND
ARMs.cas
Jun 3, 2005 19:36

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document"). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description

of the securities or underlying assets, the information contained in the Offering Document).
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56

0.01 - 50,000.00 159 6,619,611.32| 0.80] 7.220{ 339.5]  1.3| 3408| 73
50,000.01 - 100,000.00 968| 73,924,760.90| 8.89|6.654 347.1| 12| 3483 72
100,000.01 - 150,000.00 | 1,090 135,521,206.16| 16.30] 6.498| 351.3| 12| 352.5] 73
150,000.01 - 200,000.00 768(134,873,219.26 16.22] 6.495| 354.9| 12| 356.0| 73
200,000.01 - 250,000.00 491]110,616,040.32 | 13.31]6.463] 355.0]  1.1] 356.1] 73
250,000.01 - 300,000.00 313| 85,809,635.14] 10.32| 6.472| 3552 12| 3564 73
300,000.01 - 350,000.00 218| 71,195,060.36| 8.56|6.383| 3547 12| 3559 72
350,000.01 - 400,000.00 143| 52,724,940.96| 6.34[ 6.467] 351.2| 11| 3524] 70
400,000.01 - 450,000.00 59| 25,042,012.63] 3.01)6.572 3523] 12| 353.6] 71
450,000.01 - 500,000.00 51) 24221,303.71 2.91] 6.543] 359.2] 08| 360.0] 74
500,000.01 - 550,000.00 35| 18,308,769.76| 2.20| 6.675| 358.8] 12| 3600 75
550,000.01 - 600,000.00 30| 17,419,363.68] 2.10]6.587] 353.0] 1.0] 3539 72
600,000.01 - 650,000.00 18] 11,365,725.87| 1.37]6.349] 359.0] 1.0] 3600] 70
650,000.01 - 700,000.00 4,101,350.00] 0.49]6.292| 359.5] 0.5 360.0] 74
700,000.01 - 750,000.00 4,468,64031| 054]6417] 359.2] 08| 3600] 72
750,000.01 - 800,000.00 14| 10,858,345.29| 131]6.248] 3463| 09| 3472| 70
800,000.01 - 850,000.00 o 7,555,350.00] 091]6.874| 3593} 07| 3600 73
850,000.01 - 900,000.00 2,655,000.00f 032]7.121| 298.7] 07| 299.3| 76
900,000.01 - 950,000.00 5| 4,631,861.66| 0.56] 6.702] 3582 1.8 360.0] 68
950,000.01 - 1,000,000.00 12| 11,820,285.90( 1.42]6.640| 3442 12| 3454] 65
1,200,000.01 - 1,250,000.00 1] 1,211,000.00f o0.15] 6500 359.0] 1.0] 360.0] 70
1,250,000.01 - 1,300,000.00 1| 1,298,824.79| o0.16] 6.500] 358.0] 2.0[ 360.0
1,300,000.01 - 1,350,000.00 2 2,665,000.00] 0.32]6.688] 359.0] 1.0] 360.0] 65
1,350,000.01 - 1,400,000.00 2| 2,765,000.00] 0.33]6.435| 3600 00| 360.0] 67
1,450,000.01 - 1,500,000.00 1{ 1,500,000.00] 0.18]6.500] 360.0] 0.0] 360.0[ 66
1,700,000.01 - 1,750,000.00 1[ 1,750,000.00| 021]6.875] 355.0] 50| 360.0[ 70
1,850,000.01 - 1,900,000.00 1] 1,885,000.00f 023]6.625] 359.0f 10| 3600 65
1,950,000.01 - 2,000,000.00 1] 2,000,000.00] 0.24]6.500] 360.0] 00| 3600] 61
2,000,000.01 >= 1| 2,497,739.97] o030 6.500] 358.0] 2.0] 3600[ 61
Total: 4,409 831,305,056.99100.00 | 6.511| 3532 11| 3543 72
Min.: 30,000.00

Max: 2,497,739.97
Avg.: 188,547.30
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Top
2. Original Balance
Total NZWA |INZ
No. of Current Original
Original Balance Loans Balance % |WAC[|WAM |WALA |WAOT LTV| §
1 -50,000 157| 6,519,703.28| 0.78] 7.233| 339.2 1.3 340.5 74.5| ¢
‘50,001 - 100,000 968| 73,825,472.97|| 8.88] 6.656] 347.1 LI 348.2 72.0
100,001 - 150,000 1,091(135,577,502.13| 16.31] 6.498| 351.3 L2 3525 73.3
150,001 - 200,000 768(134,873,219.26|| 16.22] 6.495] 354.9 1.2 356.0 73.2) ¢
200,001 - 250,000 490(1110,259,214.13| 13.26{ 6.464| 355.0 1.1 356.1 73.7)
250,001 - 300,000 315| 86,309,361.33 10.38| 6.469| 355.2 1.2 356.4 73.1] ¢
300,001 - 350,000 218| 71,195,069.36| 8.56) 6.383| 354.7 1.2 3559 72.4| ¢
350,001 - 400,000 143 | 52,724,940.96( 6.34| 6.467| 351.2 1.1} 3524 70.8
400,001 - 450,000 59| 25,042,012.63|| 3.01| 6.572| 352.3 1.2|| 353.6 711 ¢
450,001 - 500,000 51| 24,221,303.71| 2.91] 6.543| 359.2 0.8 360.0 74.20 "
500,001 - 550,000 35| 18,308,769.76| 2.20| 6.675] 358.8 1.2} 360.0 75.2
550,001 - 600,000 30| 17,419,363.68| 2.10( 6.587] 353.0 1.0 353.9 727\ ¢
600,001 - 650,000 18| 11,365,725.87) 1.37| 6.349f 359.0 1.0 360.0 70.3
650,001 - 700,000 6| 4,101,350.00f 0.49]6.292| 359.5 0.5{ 360.0 74.3| ¢
700,001 - 750,000 6| 4,468,640.31 0.54)6.417| 359.2 0.8 360.0 72.9
750,001 - 800,000 14| 10,858,345.29) 1.31| 6.248| 346.3 091 3472 70.8
800,001 - 850,000 91 7,555,350.00| 0.91}6.874| 359.3 0.7] 360.0f  73.0
850,001 - 900,000 31 2,655,000.00] 0.32] 7.121f 298.7 0.7 299.3 76.2| ¢
900,001 - 950,000 5| 4,631,861.66| 0.56{6.702( 358.2 1.8 360.0 68.8
950,001 - 1,000,000 12 11,820,285.90| 1.42}6.640| 344.2 1.2] 3454 65.3)
1,200,001 - 1,250,000 1{ 1,211,000.00] 0.15] 6.500) 359.0 1.0 360.0 70.04 ¢
1,250,001 - 1,300,000 1] 1,298,824.79| 0.16] 6.500| 358.0 2.0 360.0 56.5|
1,300,001 - 1,350,000 2| 2,665,000.00| 0.32] 6.688] 359.0]  1.0] 360.0] . 65.0] ¢
1,350,001 - 1,400,000 2| 2,765,000.00 0.33] 6.435| 360.0]. 0.0| 360.0 67.5 °
1,450,001 - 1,500,000 1| 1,500,000.00| - 0.18] 6.500| 360.0 00| .360.0ff . 66.4| °
1,700,001 - 1,750,000 1} 1,750,000.00| 0.216.875) 355.0ff . 5.0| 360.0f.  70.0f °
1| 1,885,000.00] 0.23] 6.625 1.0} 360.0 65.0| °

1,850,001 - 1,900,000

359.0
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1,950,001 - 2,000,000 1} 2,000,000.00 0.24| 6.500]|| 360.0 0.0l 360.0 61.1Y] -~
2,000,001 >= 1| 2,497,739.97| 0.30} 6.500] 358.0 2.0] 360.0 61.0]| ¢
Total: 4,409 (831,305,056.99(100.00 6.511| 353.2 1.1} 354.3 72.6] "
Min.: 30,000
Max: 2,500,000
Avg.: 188,653
Top
3. Rate
Total | NZWA |[NZWA
No.of| = Current Original Fico
Rate Loans Balance % | WACIWAM | WALA | WAOT LTV Score

4.501 - 5.000 2 226,620.27| 0.034.821} 178.6 1.4) 180.0 654 6354
5.001 - 5.500 471 8,903,164.45| 1.07| 5.442) 313.0 2.1 3151 65.21 717.1
5.501-6.000| 818(159,873,899.41| 19.23| 5.888| 345.3 1.6| 3469 67.2 720.8
6.001 - 6.500( 1,781]360,382,252.64| 43.35| 6.341| 354.8 1.1| 3559 71.8) 710.1
6.501 - 7.000|  990(179,336,841.54| 21.57| 6.766| 356.4 1.0 3574 74.8] 687.1
7.001 - 7.500( 487} 84,238,162.78| 10.13| 7.347f 357.0 09| 357.8 78.3| 679.7
7.501 - 8.000] 220} 28,990,895.38| 3.49| 7.738| 357.1 1.0 358.0 80.0f 677.2
8.001 - 8.500 41| 5,449,608.23| 0.66| 8.288] 359.0 1.0[ 360.0 83.1)f 662.7
8.501-9.000f 23§ 3,903,612.29) 0.47| 8.834| 359.3 0.7| 360.0 84.1| 648.1

Total: 4,409 831,305,056.99(100.00| 6.511| 353.2 1.1]| 354.3 72.6] 702.5
Min.: 4.750
Max: 9.000
NZWA: 6.511
Top
4. Rate Type
Total | NZWA|NZWA |
No.of} . Current| _ |Original|  Fico
Rate Type | Loans Balance % | WAC||WAM [ WALA | WAOT LTV| Scoref
Fixed 4.409(831,305,056.99)100.00 6.511| 353.2 1.1} 3543 72.6) 702.5
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ITotal: | 4,409]831,305,056.99|100.00] 6.511] 353.2] 11| 3543] 72.6] 7025
Top
S. Product Type
Total NZWA|NZWA
No. of Current "~ |Original|  Fico
Product Type |Loans Balance %[ WAC|WAM | WALA | WAOT LTV] Score
Fixed Rate 4,409(1831,305,056.99|100.00 6.511| 353.2 L.1| 3543 72.6| 702.5
Total: 4,409 | 831,305,056.99(100.00| 6.511) 353.2 1.1 354.3 72.6| 7025
Top
6. Original Term
Total NZWA|NZWA
No. of Current Originalll  Fico
Original Term | Loans Balance % | WAC||WAM | WALA | WAOT LTV| Score
<=180 178 26,205,373.57| 3.15( 6.151 178.7 1.3 180.0 66.3| 696.7
301 - 360 4,231(/805,099,683.42| 96.85| 6.522| 358.9 1.1§ 360.0 72.8] 702.6
Total: 4,409|831,305,056.99100.00| 6.511| 353.2 1.1 354.3 72.6) 7025
Min.: 180.0
Max.: 360.0
NZWA: 354.3
Top
7. Stated Remaining Term
Total|| NZWA [NZWA
Stated No. of Current| .. A Original Fico
Remaining Loans Balance % | WAC||WAM | WALA | WAOT LTV| Score
Term ' ' o ' ' ) :
<= 180 178| 26,205,373.57|| 3.15]6.151} 178.7 1.3} 180.0 66.3| 696.7
301 - 360 4,231 805,099,683.42{ 96.85| 6.522| 358.9 1.1] 360.0 72.8| 702.6
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| Total: | 4.400]831,305,056.99] 100.00] 6.511] 3532] 11| 3543]  726] 7023
Min.: 174.0
Max: 360.0
NZWA: 3532
Top

8. Seasoning

Total NZWAINZWA
No. of Current Original Fico
Seasoning | Loans Balance % |WAC|WAM | WALA | WAOT LTV| Score
<=0 1,209(1235,103,217.22 | 28.28| 6.580| 355.5 0.0 355.5) 72.6| 702.6
1-24 3,200)596,201,839.77)) 71.72| 6.483[ 352.3 1.6 3539 72.6) 7024
Total: - || 4,409(831,305,056.99|100.00| 6.511| 353.2 1.1 354.3 72.6( 702.5
Min.: 0.0
Max: 23.0
WA: 1.1
Top
9. First Payment Date
Total NZWA|NZWA
First Pavment No. of Current Original Fico
Date y Loans Balance % | WAC|WAM | WALA |WAOT LTV] Score
2003 | 99,300.59| 0.01] 5.375| 337.0 23.04 360.0 97.7( 610.0
2004 14 2,142,333.62|| 0.26] 6.480| 351.7 8.3 360.0 7491 679.9
2005 4,39411829,063,422.78 | 99.73| 6.511| 353.2 1.1 3543 72.6|| 702.5
Total: 4,409 ( 831,305,056.99({100.00] 6.511| 353.2 1.1] 3543 72.6| 702.5
Top
10. Maturity Date
| T L [ N R T L ]
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Total NZWA ||[NZWA
No. of Current Original Fico
Maturity Date | Loans Balance % || WAC || WAM | WALA |WAOT LTV| Score
2019 2 121,870.63 0.01f 6.137| 174.0 6.0 180.0 78.0) 701.2
2020 176 26,083,502.94| 3.14|6.151| 178.7 1.3 180.0 66.2| 696.7
2033 | 1 99,300.59) 0.01] 5.375} 337.0 23.0f 360.0 97.7} 610.0
2034 22| 3,478,933.48| 0.42]6.327| 352.6 74| 360.0 744 687.1
2035 4,20811801,521,449.35|| 96.42( 6.523| 358.9 1.1| 360.0 728 7027
Total: 4,409 (831,305,056.99(100.00| 6.511| 353.2 1.1]| 3543 72.6( 7025
Top
11. Lien Position
Total NZWA | NZWA
No. of Current Original Fico
Lien Position | Loans Balance % | WAC|WAM || WALA | WAOT LTV| Score
1st Lien 4,409/ 831,305,056.9901100.00| 6.511f 353.2 1.1 3543 72.6|| 702.5
Total: 4,409 831,305,056.99(1100.00 || 6.511| 353.2 1.1]| 354.3 72.6|| 702.5
Top
12. Balloon
Total ‘ NZWA |[NZWA
No. of Current Original Fico
Balloon Loans Balance % || WAC|WAM || WALA |WAOT LTV| Score
Fully Amortizing| 4,409(831,305,056.99(100.00| 6.511| 353.2 1.1 3543 72.6|| 702.5
Total: 4,409 (831,305,056.99|(100.00| 6.511( 353.2 1.1 354.3 72.6| 702.5
Top
13. IO Flag
Total NZWA |INZWA
| No. of Current Original Fico
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10 Flag | Loans Balance % | WAC|WAM |WALA ||WAOT LTV| Score
No 2,731|474,011,173.75| 57.02] 6.501| 348.9 1.1| 350.0 72.1 702.1
Yes 1,678]1357,293,883.241 42.98| 6.524] 358.9 1.1} 360.0 732 702.9
Total: || 4,409|831,305,056.99(100.00 6.511| 353.2 1.1 354.3 72.6 702.5
Top
14. DTI
Total NZWA [NZWA
No. of Current Original Fico
DTI Loans Balance % | WAC||WAM | WALA | WAOT LTV| Score
<=0.000 1,662 (319,366,016.93|| 38.421 6.573| 352.1 1.1 3532 702 705.4
0.001 - 5.000 3 339,996.37| 0.04] 6.726| 358.9 1.1{ 360.0 79.9( 694.1
5.001 - 10.000 151 2,056,710.49 0.25( 6.481| 357.5 2.5 360.0 74.6) 733.5
10.001 - 15.000 39| 8,401,473.36) 1.01| 6.439( 358.5 1.5] 360.0 69.21 7119
15.001 - 20.000 74 11,815,732.06| 1.42| 6.477| 355.5 1.2 356.7 719 710.1
20.001 - 25.000| 184| 30,873,675.29| 3.71| 6.460] 357.1 1.2 3583 70.8 713.5
25.001 - 30.000| 289| 54,529,012.27| 6.56] 6.422| 354.2 1.1} 3554 727 708.8
30.001 - 35.000 484] 89,719,873.98| 10.79| 6.446| 353.7 1.1 354.8 743 702.8
35.001 - 40.000| 701(128,499,241.73| 15.46| 6.416] 352.6 1.2 3537 744 7014
40.001 - 45.000| 714]143,317,843.38| 17.24| 6.504| 353.6 1.2| 3547 747 697.7
45.001 - 50.000§ 210 36,109,361.28| 4.34{ 6.673] 354.4 1.0 3554 769 6719
50.001 - 55.000 12| 2,823,307.87| 0.34f6.611| 359.0 1.0| 360.0 774 718.8
55.001 - 60.000 71 1,182,556.10| 0.14] 6.557| 359.3 0.7| 360.0 60.4[ 664.2
60.001 - 65.000 3 286,041.20|| 0.03|| 6.689| 357.7 23 360.0 743 6775
65.001 - 70.000 5 725,164.68) 0.09| 7.045| 357.8 22| 360.0 784 679.5
70.001 - 75.000 3 418,000.00 0.05f 6.373| 359.5 0.5| 360.0 69.8 749.7
75.001 - 80.000 3 627,300.00] 0.08] 6.328] 359.5 0.5 360.0 62.4] 7609}
80.001 - 85.000 1 213,750.00] 0.03| 6.875| 360.0[ . 0.0] 360.0 75.0| 660.0
Total: 4,409 831,305,056.99(100.00|| 6.511 353.2 - 1.1 354.3 72,6 702.5
Min: 0.000
Max: 80.930
NZWA: 36.169
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Top
15. FICO
Total NZWA|NZWA
No. of Current Original Fico
FICO Loans Balance % |WAC|WAM|WALA |WAOT LTV| Score
<=0 21 1,192,589.11} 0.14) 6.500( 328.9 1.2 330.1 60.7 0.0

551 - 600 28| 4,049,985.00 0.49| 7.222| 355.2 0.9 356.1 75.3) 592.0
601 - 650|| 719(131,089,721.20| 15.77] 6.801} 353.8 1.1 3549 75.2 633.1
651 -700| 1,589(/294,784,684.04| 35.46| 6.566| 351.6 1.1f 3528 73.3| 677.4
701 - 750 1,234235,741,735.05| 28.36| 6.419| 354.0 1.2 3552 7231 724.2
751 -800) 767(152,331,919.15 18.32( 6.292| 355.0 1.1] 356.2 69.8) 771.8
801 - 850 70| 12,114,423.44| 1.46| 6.316] 346.6 0.9] 3475 67.4] 806.3
Total: 4,409 831,305,056.99|1100.00|| 6.511| 353.2 1.1] 354.3 72.6) 702.5

Nzmin.: 581
Max.: 817
NZWA.: 702

Loans with Fico scores less than 400 have been eliminated from the average.

Top
16. Credit Grade

Total NZWA | NZWA
No. of Current Original Fico
Credit Grade| Loans Balance % | WAC|WAM | WALA | WAOT LTV| Score
A 4,409(831,305,056.99(100.00| 6.511 353.2 1.1 354.3 72.6( 702.5
Total: 4,409 831,305,056.99(100.00} 6.511| 353.2 1.1 3543 72.6 702.5

Top

17. Prepayment Penalty
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Total NZWA|NZWA
Prepayment No. of Current Original Fico
Penalty Loans Balance % | WACI|WAM | WALA | WAOT LTV| Score
0.000 4,088/780,818,059.21 | 93.93] 6.502 353.2 1.1} 354.3 72.4) 704.1
1.000 12 1,798,817.33] 0.22| 7.060| 354.1 1.0 355.1 71.8[ 668.5
3.000 235 37,716,368.46| 4.54] 6.638] 352.3 1.2] 353.5 75.6) 679.1
5.000 74| 10,971,811.99) 1.32( 6.624| 354.1 1.2 355.2 78.8| 674.2
Total: 4,409 |1831,305,056.99((100.00] 6.511| 353.2 1.1] 3543 72.6( 702.5
WA: 0.204
NZWA: 3.363
Top
18. Original LTV (Calc)
Total NZWA INZWA
Original LTV IItIo. of Current . Original Fico
(Calc) oans Balance %o [WAC ||WAM | WALA | WAOT LTV| Score
5.01 - 10.00 1 82,000.00 0.01} 6.625( 359.0 1.0 360.0 9.71 701.0
15.01 -20.00 12 901,472.28|| 0.11| 6.186| 302.1 0.7 302.7 18.1) 749.8
20.01 - 25.00 12| 1,348,824.78| 0.16} 6.348| 330.8 1.2 3320 22.6| 683.8
25.01 - 30.00 17\ 2,197,757.40 0.26| 6.466| 331.1 1.1} 3322 269 710.1
30.01 - 35.00 19| 2,429,811.40! 0.29] 6.135| 358.9 1.1} 360.0 32.6| 7253
35.01 - 40.00 45| 7,825,815.34) 0.94] 6.169| 343.1 1.0|| 344.1 37.3| 7223
40.01 - 45.00 56| 9,914,776.81| 1.19]6.204| 340.6 1.0{ 341.6 4271 721.0
45.01 - 50.00 88| 15,252,627.37| 1.83| 6.249| 347.7 1.1]| 348.8 47.7( 701.1
50.01 - 55.00 84)l 17,451,055.97| 2.10) 6.109] 344.1 1.1]| 3452 52.7| 718.7
55.01 - 60.00 116| 26,585,631.33} 3.20| 6.253| 344.9 1.2 346.2 58.1f 7105
60.01 - 65.00 204\ 54,732,449.43) 6.58| 6.276| 350.6 1.3]| 3519 632 708.4
65.01 - 70.00 1,284252,021,636.02) 30.32 6.328) 353.0 1.2] 3543 69.6 713.4
70.01 - 75.00 255| 52,297,759.54| 6.29| 6.549 352.5 1.3 3537 74.2| 698.2
75.01 .- 80.00 1,962(349,138,877.54| 42.00] 6.681| 355.9 1.0 356.9 79.7] 694.9
80.01 - 85.00 - 45]  6,286,073.17§ 0.76] 6.696| 355.7 1.2 3570 8421 682.5
85.01 - 90.00 121 19,221,027.05{ 2.31| 7.013} 351.1 09 352.0 89.71 675.3
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90.01 - 95.00 81l 12,969,669.28| 1.56) 7.395) 358.8 1.2} 360.0 94.8] 669.2
95.01 - 100.00 7 647,792.28| 0.08| 6.506| 342.5 54| 3479 97.1]| 632.9
Total: 4,409 831,305,056.99(100.00) 6.511} 353.2 1.1} 3543 72.6 702.5

NZMin.: 9.65

Max: 97.70

NZWA: 72.59

Top

19. Combined LTV (Calc)

_ Total NZWA |[NZWA
Combined No. of Current Original Fico
LTV (Calc) Loans Balance % | WAC|WAM [ WALA | WAOT LTV| Score
5.01-10.00 1 82,000.00) 0.01]6.625} 359.0 1.0{ 360.0 9.71 701.0
15.01 - 20.00 12 901,472.28| 0.11|6.186| 302.1 0.7 302.7 18.1] 749.8
20.01 -25.00 12)  1,348,824.78| 0.16] 6.348| 330.8 1.2 3320 22.6] 683.8
25.01 - 30.00 17( 2,197,757.40( 0.26( 6.466| 331.1 1.1 3322 26.91 710.1
30.01 - 35.00 19) 2,429,811.40| 0.29] 6.135} 358.9 1.1 360.0 32.6 7253
35.01 - 40.00 451  7,825,815.34| 0.94] 6.169) 343.1 1.0 344.1 373§ 7223
40.01 - 45.00 56| 9,914,776.81| 1.19] 6.204| 340.6 1.0 341.6 42.7| 721.0
45.01 - 50.00 88| 15,252,627.37) 1.83)) 6.249) 347.7 1.1 348.8 47.71 701.1
50.01 - 55.00 84f 17,451,055.97| 2.10f 6.109| 344.1 1.1]| 3452 52.7| 718.7
55.01 - 60.00 116} 26,585,631.33) 3.20)f 6.253} 344.9 1.2) 346.2 58.1)1 710.5
60.01 - 65.00 204 54,732,449.43| 6.58] 6.276| 350.6 1.3 3519 63.2) 708.4
65.01 - 70.00 1,284)1252,021,636.02)| 30.32) 6.328) 353.0 1.2 3543 69.6 713.4
70.01 - 75.00 255) 52,297,759.54| 6.29] 6.549| 352.5 1.3]| 353.7 74.2|| 698.2
75.01 - 80.00 1,962]349,138,877.54]| 42.00) 6.681) 355.9 1.0 356.9 79.7 694.9
80.01 - 85.00 45| 6,286,073.17|| 0.76] 6.696| 355.7 1.2 357.0 84.2 682.5
85.01 - 90.00 121] 19,221,027.05| 2.31| 7.013] 351.1 09] 352.0f . -89.7] 6753
90.01 - 95.00 81| 12,969,669.28| 1.56| 7.395| 358.8 1.2 360.0f . .94.8] 669.2
95.01 - 100.00 7 647,792.28| 0.08] 6.506| 342.5| .. 54| 3479 97.1| 632.9
Total: 4,409 831,305,056.99|100.00(| 6.511| 353.2 1.1 354.3 72.6( . 702.5

NZMin.: 9.65
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Max: 97.70
NZWA: 72.59
Top
20. Property Type
Total NZWA |[NZWA
v No. of Current Original Fico
Property Type ||Loans Balance % |WAC||WAM | WALA [WAOT LTV| Score
SF 2,743 484,192,352.59| 58.24( 6.519| 353.7 1.1} 35438 729| 699.2
PUD 737155,878,145.55| 18.75| 6.522 353.7 1.1]| 3548 743 697.0
2-4F 642 140,417,841.60| 16.89| 6.493| 350.8 1.3 352.1 70.2 716.1
C 283 49,124,828.03| 5.91] 6.437| 352.8 1.2} 3539 70.6| 712.8
COOP 4| 1,691,889.22| 0.20] 6.575| 358.9 L.1| 360.0 63.2) 7077
Total: 4,409 831,305,056.99|100.00| 6.511| 353.2 1.1} 354.3 72.6) 7025
Top
21. Loan Purpose
Total NZWA|NZ
No. of Current Original|
Loan Purpose Loans Balance % || WAC || WAM | WALA WAOT LTV| S
Purchase 2,307(421,326,754.54| 50.68( 6.559| 356.4 1.1 3575 75.4| 7
Cash Out Refinance | 1,590((323,741,603.13| 38.94| 6.479| 349.3 1.1 3504 69.21 6
Rate/Term Refinance| 512 86,236,699.32) 10.37| 6.391| 352.1 1.3 3534 7141 6
Total: 4,409 (831,305,056.99100.00 6.511| 353.2 1.1 3543 7261 7
Top
22. Occupancy Status
Total NZWA | NZWA
Occu No. of Current . . Original Fico
Status | Loans Balance| % | WAC|WAM |WALA|WAOT| LTV| Score
file //CA\DAciimente?420and420Rettinod\ TC onde\T aral?20SRettinec\Termnorarv®4a? OInterne 6/15/2005
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Primary Home || 2,7921591,498,204.91( 71.15} 6.490| 353.4 L1 3545 73.4) 696.5

Investment 1,492]1209,620,118.33}| 25.22| 6.563| 352.3 1.2 3535 70.6| 717.1

Second Home 125 30,186,733.75| 3.63| 6.546 355.6 1.1y 356.7 70.1| 717.9

Total: 4,409 831,305,056.99(100.00 | 6.511| 353.2 1.1 3543 72.6| 702.5
Top

23. Loan Documentation

| Total | NZWA | NZW
Loan No. of Current Original]  Fi
Documentation Loans Balancev % |WAC|WAM | WALA [ WAOT LTV] Sco
Stated 1,692 341,010,233.67| 41.02)f 6.516] 353.0 1.1) 3541 73.6] 699
No Documentation|| 1,659(317,846,219.94| 38.23| 6.573]| 352.1 1.1 3532 70.2( 705
Full 1,058 172,448,603.38| 20.74]] 6.385] 355.7 1.2 3569 749 702
Total: 4,409 | 831,305,056.99 | 100.00]| 6.511| 353.2 1.1 3543 72.6( 702
Top

24. State (Top 30)
Total NZWA[NZWA
No. of Current Original Fico
State (Top 30) | Loans Balance % | WAC|WAM | WALA | WAOT LTV| Score
IL 349 75,739,959.28| 9.11]6.657| 351.0 1.1 352.1 73.5] 695.9
CA-S 2211 69,605,176.79| 8.37] 6.252| 354.5 1.4} 35509 68.2) 710.0
FL 361 66,081,912.85) 7.95( 6.630 353.5 L.1|| 354.6 743 698.6
CA-N 215| 65,843,976.44|| 7.92| 6.304] 351.7 1.1| 352.8 66.9| 710.5
NY 1591 50,303,352.27 6.05| 6.522| 349.2 0.9 350.1 70.0] 705.7
AZ 262( 47,125,730.79| 5.67| 6.578| 354.0 1.1} 355.1 76.1|| 695.7
MD 188| 43,237,789.401 5.20| 6.442( 354.0 1.3 355.2 73.1) 703.4
NC 242] 33,546,446.43|| 4.04| 6.555( 358.0 1.0 359.0 74.6| 701.2
VA 146)1 31,471,032.75 3.79| 6.512 356.6)f @ 1.0} 357.6 72.4| 700.8
TX 215| 28,898,604.65| 3.48| 6.625| 350.1 1.1] 351.2 75.0{ 697.3
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OR 165| 26,002,896.93| 3.13]6.310 357.3| 12| 3585| 72.6| 7134
NV 90| 21,793,774.84| 2.62]6.525) 358.8] 12| 360.0] 73.5] 699.3
SC 146| 20,226,504.35| 2.43]6.579( 353.7| 1.0 354.7] 74.6| 691.0
MA 78| 19,916,995.38| 2.40] 6.637| 3563 1.1 3574] 71.0] 696.6
co 103| 19,912,337.49] 2.40[6.303( 356.5| 11| 357.6] 717 714.1
NJ 70| 16,804,926.27| 2.02|6.529| 348.0]  1.1| 349.1] 74.8| 687.0
PA 151| 16,101,389.41| 1.94[6.802| 351.0( 1.1{ 3522| 765| 707.1
CT 67| 15,403,023.57| 1.85]6.379| 3482 1.1| 3493| 68.8| 707.0
OH 150| 14,303,957.07] 1.72] 6.693] 353.1 1.5) 3546] 774| 6925
WA | 86| 14,161,267.96| 1.70] 6.298| 353.5| 14| 3549 752 708.8
GA 81| 12,854,586.00] 1.55|6.605| 354.4] 09| 3553] 763| 697.1
MI 118| 12,368,524.29| 1.49]6.825( 356.7| 10| 357.7] 772| 686.2
UT 75| 10,926,373.90| 131|6387| 352.7| 1.4f 354.1] 752| 7155
RI | 46| 9,805,102.59] 1.18]6.516] 359.0]  1.0] 360.0]  70.3] 690.7
NH so 9,133264.08] 1.10[6611] 3553 o8] 3561] 723 7025]
DC 36| 9,089,811.33| 1.09]6.289) 355.8] 1.6| 357.5] 655 705.6
N 72| 8570,198.79] 1.03|6.436| 347.3] 12| 348.5] 736 7108
ID 531 6,905,109.55] 0.83]6.388| 358.7| 13| 3600| 741| 716.7
MO 68| 6,838,017.53| 082(6.841| 3458 1.1 3469 774 701.9
LA 54| 6,756,701.59| 0.81]6.485| 336.6| 1.6] 3382| 73.1| 708.7
Other 203| 41,576,312.42] 5.00]6.662] 351.9] 12| 353.0] 73.5] 7057
Total: 4,409 831,305,056.99(100.00| 6.511| 353.2|  1.1| 354.3| 72.6] 7025
Top

25. Top 10 Zip Code Concentrations

Total NZWA|NZWA
Top 10 Zip No. of Current Original| Fico
Code Loans Balance % | WAC | WAM [ WALA [WAOT LTV| Score
Concentrations -
28409 6 2,585,706.00 0.31f6.460| 359.8 0.2 360.0 63.4F 7359
77019 : 1 2,497,739.97| 0.30{ 6.500| 358.0 2.0 360.0 61.0]f 665.0
11954 3 2,421,000.00 0.29] 6.525] 358.9 1.1f 360.0 63.7] 706.3
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85242 15| 2,200,137.84( 0.26| 6.433| 358.8 1.2} 360.0 74.7| 697.0
60622 6 2,167,300.00( 0.26] 6.795| 359.6 04] 360.0 68.5] 679.0
60641 8 2,141,750.21| 0.26| 6.950| 334.8 0.9] 3357 74.0| 669.3
95746 31 2,111,000.00 0.25( 6.475] 283.1 0.6 283.7 72.6] 6853
85379 11 2,082,140.34| 0.25[ 6.758] 358.9 1.1 360.0 80.8) 6852
19971 6f 2,033,850.00| 0.24| 7.228| 358.1 1.9 360.0 71.4| 7029
28411 6f 2,020,703.00 0.24) 6.551| 359.8 0.2 360.0 709} 705.1
Other 4,3441809,043,729.63|| 97.32| 6.507| 353.3 1.1 3544 72.71 702.7
Total: 4,409 |/ 831,305,056.99|100.00} 6.511 ] 353.2 1.1 354.3 72.6) 7025
Top
26. MI Flag - Existing (1st lien and LTV gt 80)

Total NZWA INZWA
gilisFt‘:zg Els ¢ No. of Current Original|  Fico
. g Loans Balance % || WAC|WAM | WALA [WAOT LTV| Score
lien and LTV gt
80)

Yes 253139,025,261.19| 99.75| 7.085| 354.3 1.1 3554 90.6| 673.9
No 1 99,300.59( 0.25| 5.375| 337.0 23.0 360.0 97.7| 610.0
Total: 254(39,124,561.78100.00| 7.080 354.2)  1.2|| 3554 90.6| 673.7
Top
27. MI Company - Existing (1st lien and LTV gt 80)
Total
R . No. of Current
MI Company - Existing (stlienand |y o ol palance|  %| WAC|WAM|WALA |WAQ
LTV gt 80) )
00-None uil 99,300.59( 0.25| 5.375| 337.0 23.0 360
1-GE 100 14,753,520.72 37.711 7.039) 352.2 1.2 353
6- Mortgage Guaranty Insurance Corp. 350 5,870,577.03)} 15.00) 7.017) 350.4 1.2 351
4 11- PMI 2 152,938.68| 0.39| 7.213|| 359.2 0.8 360
|
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13- Republic Mortgage Insurance Corp. 3" 722,515.30) 1.85| 6.534| 358.7 1.3 360
17- Radian Guaranty- 113]{17,525,709.46| 44.79| 7.168| 357.1 1.0 358
Total: 254(39,124,561.781100.00|| 7.080|| 354.2 1.2) 355

Top

28. MI % - Total (1st lien and LTV gt 80)

Total NZWA|NZWA

MI % - Total || No. of Current Original|| Fico
(1st lien and Loans Balance % ||WAC|WAM [ WALA |WAOT LTV| Score
LTV gt 80)

0.00 1 99,300.59| 0.25| 5.375] 337.0 23.0| 360.0 97.7{ 610.0
12.00 4| 694,466.56 1.78]l 6.508| 264.9 1.8|| 266.7 87.4] 6595
17.00 41 433,602.78) 1.11}{6.995| 327.0 1.7|| 328.7 84.8] 652.8
20.00 38| 5,407,230.48| 13.82| 6.696| 355.2 1.2} 356.5 84.2| 684.9
25.00 1181/18,618,521.19| 47.59| 7.012} 355.1 0.9 356.0 89.6] 676.4
30.00 82(12,949,782.83| 33.10{ 7.395| 358.2 1.2 3594 948 671.0
35.00 6 772,312.85| 1.97]6.985| 357.1 29| 360.0 94.7 6259
40.00 1 149,344.50| 0.38| 6.750] 355.0 5.0 360.0 97.0| 591.0
Total: 254)39,124,561.78100.00 | 7.080| 354.2 1.2| 3554 90.6)| 673.7

Top

G:\CONTRACT\Tape\LCarson\Securitizations\AMERICAN HOME 2005-2\AMERICAN HOME 6-4-05 FIXED AND

ARMs.cas
Jun 3, 2005 19:45

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering -
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
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versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description
of the securities or underlying assets, the information contained in the Offering Document).
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Lehman Brothers

2,042 records
Balance: 389,031,783

FIXED; PIGGYBACK_SECOND in 'Y"

Page 1 of 15

Selection Criteria: FIXED; PIGGYBACK _SECOND in 'Y’

Table of Contents

[N 2 S T o I ST NG G T N T NG T N Yy S SR O VPO VS S U Y

[y
POXIN B W~

Current Balance

Original Balance

Rate

Rate Type

Product Type

Original Term

Stated Remaining Term

Seasoning
First Payment Date

Maturity Date

. Lien Position

Balloon

. 10 Flag

. FICO
. Credit Grade
. Prepayment Penalty

. Original LTV (Calc)

Combined LTV (Calc)

. Property Type

. Loan Purpose
. Occupancy Status
. Loan Documentation

State (Top 30)

. Top 10 Zip Code Concentrations
. MI Flag - Existing (1st lien and LTV gt 80)
. MI Company - Existing (1st lien and LTV gt 80)

. MI % - Total (1st lien and LTV gt 80)

1. Current Balance

_ , Total NZW
| No. of Current Origin
Current Balance Loans Balance % | WAC|WAM|[WALA |WAOT LT
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0.01 - 50,000.00 44| 1,822,782.16 0.47| 7.195| 354.9 1.1} 356.0 73
50,000.01 - 100,000.00 402} 31,374,972.80| 8.06]| 6.579| 353.9 1.2 355.0 74
100,000.01 - 150,000.00 578§ 71,410,293.25| 18.36| 6.477| 356.5 1.2 357.6 75
150,000.01 - 200,000.00 380§ 66,377,187.45| 17.06| 6.433| 357.3 1.2 3585 75
200,000.01 - 250,000.00 223} 50,206,521.36| 12.91| 6.444| 358.1 1.1 3592 75
250,000.01 - 300,000.00 128 34,786,856.51| 8.94| 6.439| 358.8 1.2} 360.0 75
300,000.01 - 350,000.00 921 29,872,735.23} 7.68| 6.405| 358.7 131 360.0 74
350,000.01 - 400,000.00 65| 23,776,257.51) 6.11] 6.428] 356.2 1.1] 3573 72
400,000.01 - 450,000.00 28| 11,802,586.75| 3.03) 6.695] 358.8 1.2|| 360.0 72
450,000.01 - 500,000.00 200 9,434,309.06| 2.43| 6.567| 359.2 0.8} 360.0 75
500,000.01 - 550,000.00 23| 11,960,969.10 3.07} 6.736| 359.0 1.0{| 360.0 75
550,000.01 - 600,000.00 20| 11,647,261.00) 2.99] 6.574| 350.2 0.7]| 350.9 71
600,000.01 - 650,000.00 6 3,781,021.43| 0.97) 6.637| 359.3 0.7 360.0 72
650,000.01 - 700,000.00 3] 2,086,350.00f 0.54| 6.251| 359.0 1.0f 360.0 70
700,000.01 - 750,000.00 41 2,970,000.00] 0.76| 6.407| 359.0 1.0f 360.0 72
750,000.01 - 800,000.00 8 6,180,316.57| 1.59) 6.483| 337.2 0.4] 337.6 72
800,000.01 - 850,000.00 6| 5,048,350.00f 1.30) 7.270} 359.5 0.5 360.0 77
850,000.01 - 900,000.00 2| 1,760,000.00( 0.45| 7.438| 359.5 0.5 360.0 80
900,000.01 - 950,000.00 2| 1,859,943.75( 0.48) 6.567| 359.0 1.0] 360.0 74
950,000.01 - 1,000,000.00 4| 3,914,328.67| 1.01| 7.424| 359.0 1.0§ 360.0 78
1,200,000.01 - 1,250,000.00 1{ 1,211,000.00) 0.31) 6.500} 359.0 1.0{ 360.0 70
1,450,000.01 - 1,500,000.00 1§ 1,500,000.00f 0.39| 6.500] 360.0 0.0] 360.0 66
1,700,000.01 - 1,750,000.00 1 1,750,000.00|f 0.45) 6.875| 355.0 50[ 360.0 70
2,000,000.01 >= 1] 2,497,739.97| 0.64| 6.500| 358.0 20| 360.0 61
Total: 2,042389,031,782.57(100.00| 6.511| 356.9 1.1} 358.0 74
Min.: 30,000.00
Max: 2,497,739.97
Avg.: 190,515.07
Top

2. Original Balance
| B I T B
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No. of Current Original
Original Balance Loans Balance % | WAC | WAM | WALA | WAOT LTV) S
1 - 50,000 44| 1,822,782.16] 0.47) 7.195) 354.9 1.1 356.0 73.8]
50,001 - 100,000 401 31,275,077.42| 8.04| 6.581| 353.9 1.1 355.0 74.3
100,001 - 150,000 579| 71,510,188.63| 18.38) 6.476| 356.5 1.2 357.6 75.1
150,001 - 200,000 380| 66,377,187.45| 17.06| 6.433] 357.3 1.2|| 3585 75.6]
200,001 - 250,000 223| 50,206,521.36| 12.91| 6.444| 358.1 1.1 359.2 75.7(
250,001 - 300,000 128 | 34,786,856.51| 8.94| 6.439| 358.8 121 360.0 75.0)
300,001 - 350,000 92| 29,872,735.23| 7.68| 6.405| 358.7 1.3] 360.0 741
350,001 - 400,000 65| 23,776,257.51| 6.11| 6.428) 356.2 1.1 3573 72.7
400,001 - 450,000 28| 11,802,586.75{ 3.03}6.695| 358.8 1.2§ 360.0 72.50
450,001 - 500,000 204 9,434,309.06) 2.43) 6.567) 359.2 0.8] 360.0 75.6)
500,001 - 550,000 23| 11,960,969.10) 3.07} 6.736) 359.0 1.0 360.0 75.5)
550,001 - 600,000 20| 11,647,261.00) 2.99| 6.574] 350.2 07| 3509 7L.5| ¢
600,001 - 650,000 6| 3,781,021.43| 0.97] 6.637| 359.3 0.7] 360.0 72.6
650,001 - 700,000 3| 2,086,350.00| 0.54) 6.251} 359.0 1.0[ 360.0 70.4) ¢
700,001 - 750,000 4| 2,970,000.00f 0.76| 6.407| 359.0 1.0[ 360.0 7250 ¢
750,001 - 800,000 8| 6,180,316.57| 1.59| 6.483| 337.2 0.4 337.6 723 ¢
800,001 - 850,000 6 5,048,350.00f 1.30| 7.270| 359.5 0.5 360.0 77.5
850,001 - 900,000 2\ 1,760,000.00( 0.45) 7.438| 359.5 0.5[ 360.0 80.01
900,001 - 950,000 2 1,859,943.75] 0.48|| 6.567| 359.0 1.0f 360.0 74.7) ¢
950,001 - 1,000,000 41 3,914,328.67) 1.01) 7.424 359.0 1.0} 360.0 78.10 ¢
1,200,001 - 1,250,000 1| 1,211,000.00 0.31{ 6.500| 359.0 1.0] 360.0 70.0) ¢
1,450,001 - 1,500,000 1] 1,500,000.00| 0.39] 6.500| 360.0 0.0 360.0 66.4
1,700,001 - 1,750,000 1§ 1,750,000.00f 0.45| 6.875| 355.0 5.0 360.0 70.0
2,000,001 >= 1| 2,497,739.97| 0.64] 6.500| 358.0 2.01 360.0 61.0 ¢
Total: 2,042(389,031,782.57/100.00| 6.511( 356.9 1.1} 358.0 74.6|
Min.: 30,000
Max: 2,500,000
Avg.: 190,562
Top
3. Rate
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Total NZWA |[NZWA
No. of Current Original|l  Fico
Rate Loans Balance % || WAC | WAM | WALA | WAOT LTV] Score

4.501 - 5.000 128,000.00( 0.03| 4.875} 179.0 1.0} 180.0 76.7| 628.0
5.001 - 5.500 13| 1,914,243.16| 0.49( 5.442| 333.3 1.9 3352 66.5] 714.8
5.501-6.000 347| 62,863,421.29| 16.16| 5.890| 353.7 1.6f 3554 71.7) 719.4
6.001 - 6.500| 941186,319,837.42 47.89) 6.340)| 357.8 1.1] 3589 742| 714.2
6.501-7.000f 469| 85,761,457.19| 22.04| 6.771| 357.2 1.0| 3582 759 695.2
7.001 -7.500| 192| 37,703,171.39| 9.69| 7.343| 357.6 0.9] 358.5 775 693.6
7.501 - 8.000 69| 11,804,002.12f 3.03} 7.737] 359.1 0.9] 360.0 78.1| 693.3
8.001 -8.500f 8] 1,464,450.00f 0.38] 8.285] 359.2 0.8]| 360.0 797 690.2
8.501 - 9.000 2{ 1,073,200.00| 0.28| 8.875| 360.0 0.0f 360.0 78.5) 684.1

fu—y

Total: 2,042 389,031,782.57(1100.00 | 6.511] 356.9 1.1] 358.0 74.6| -708.0
Min.: 4.875
Max: 8.875
NZWA: 6.511
Top
4. Rate Type
Total NZWA{NZWA
No. of Current Original Fico
Rate Type || Loans Balance % |WAC|WAM||WALA | WAOT LTV Score
Fixed 2,042(1389,031,782.57(100.00f 6.511} 356.9 1.1} 358.0 74.6] 708.0
Total: 2,042 389,031,782.57(100.00( 6.511| 356.9 1.1 358.0 74.6 708.0
Top

5. Product Type

Total| NZWA |NZWA

: No. of Current , Original Fico
Product Type | Loans - Balance % || WAC|WAM | WALA | WAOT LTV| Score
Fixed Rate 2,04211389,031,782.57|100.00| 6.511| 356.9 1.1| 358.0 74.6( 708.0
Total: 2,042)/389,031,782.57)100.00| 6.511| 356.9 1.1 358.0 74.6] 708.0
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6. Original Term

Total NZWA [NZWA

No. of Current Original Fico
Original Term [ Loans Balance % || WAC|WAM | WALA | WAOT LTV| Score
<= 180 28| 4,353,422.52| 1.12| 6.235) 179.0 1.0| 180.0 71.1| 696.4
301 - 360 2,014(384,678,360.05| 98.88| 6.514) 358.9 1.1 360.0 74.6§ 708.2
Total: 2,042 (389,031,782.57100.00|| 6.511| 356.9 1.1 358.0 74.6| 708.0
Min.: 180.0
Max.: 360.0
NZWA: 358.0
Top

7. Stated Remaining Term

Total NZWA |NZWA
Stated No. of Current Original Fico
Remaining Loans Balance % |WAC|WAM | WALA WAOT LTV| Score
Term
<=180 28| 4,353,422.52) 1.12| 6.235| 179.0 1.0 180.0 71.1| 696.4
301 - 360 2,014|(384,678,360.05] 98.88| 6.514| 358.9 1.1| 360.0 74.6| 708.2
Total: 2,042 389,031,782.57]100.00 6.511f 356.9 1.1] 358.0 74.6| 708.0
Min.: 177.0
Max: 360.0
NZWA: 356.9

Top .
8. Seasoning
Total | NZWA [NZWA
No. of Current : Original Fico
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Seasoning || Loans Balance % | WAC|WAM| WALA | WAOT LTV| Score
<=0 549(111,345,337.90(| 28.62( 6.599{ 358.0 0.0] 358.0 74.91 709.1
1-24 1,493(277,686,444.67| 71.38| 6.476| 356.4 1.6 358.0 744 707.6
Total: 2,042 389,031,782.57(100.00 6.511| 356.9 1.1]| 358.0 74.6) 708.0
Min.: 0.0
Max: 9.0
WA: 1.1
Top

9. First Payment Date

Total NZWA |[NZWA
First Pavment No. of Current Original Fico
Date y Loans Balance % | WAC|WAM | WALA [ WAOT LTV| Score
2004 4 693,234.23| 0.18) 6.499| 352.1 791 360.0 70.1) 685.2
2005 2,038(1388,338,548.34| 99.82] 6.511] 356.9 1.1 358.0 74.6}f 708.1
Total: 2,0421389,031,782.57(100.00| 6.511| 356.9 1.1§ 358.0 74.6| 708.0
Top
10. Maturity Date
Total NZWA |INZWA
No. of Current Original| Fico
Maturity Date | Loans Balance % |WAC|WAM | WALA | WAOT LTV| Score
2020 281 4,353,422.52) 1.12| 6.235) 179.0 1.04 180.0 71.1| 696.4
2034 8l 1,363,638.53| 0.35]) 6.308) 353.1 69| 360.0 71.9| 690.0
2035 2,006(383,314,721.52| 98.53] 6.515| 358.9 1.1| 360.0 74.6| 708.2
Total: 2,042 389,031,782.57(100.00} 6.511) 356.9 1.1 358.0 74.6§ 708.0
Top

11. Lien Position
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Total NZWA|INZWA
No. of Current Original Fico
Lien Position | Loans Balance % |WAC[|WAM | WALA | WAOT LTV| Score
st Lien 2,042(389,031,782.57({100.00 6.511} 356.9 1.1 358.0 74.6| 708.0
Total: 2,042 389,031,782.57||100.00|| 6.511} 356.9 1.1} 358.0 74.6] 708.0
Top
12. Balloon
Total NZWA (NZWA
No. of Current Original Fico
Balloon Loans Balance % |[WAC|WAM | WALA | WAOT LTV| Score¢
Fully Amortizing| 2,042|389,031,782.57100.00( 6.511| 356.9 1.1]| 358.0 74.6|| 708.C
Total: 2,042(1389,031,782.57(100.00 | 6.511| 356.9 1.1} 358.0 74.6| 708.0
Top
13. 10O Flag
Total NZWA | NZWA
No. of Current Original Fico
10 Flag | Loans Balance % | WAC | WAM | WALA | WAOT LTV| Score
No 1,056 1186,049,693.38| 47.82| 6.494| 354.7 1.1] 355.8 74,51 711.4
Yes 986(202,982,089.19| 52.18| 6.527| 358.9 1.1 360.0 7471 705.0
Total: | 2,042(389,031,782.57(100.00| 6.511| 356.9 1.1| 358.0 74.6) 708.0
Top
14. DTI
Total NZWA|NZWA
No. of Current Original|  Fico
DTI Loans Balance % |WAC|WAM ||[WALA [ WAOT LTV| Score
<=0.000 513(105,046,191.66| 27.00( 6.580| 357.8 1.1 358.8 72.1| 713.9
0.001 - 5.000 1 112,000.00f 0.03 7.125|| 359.0 1.0] 360.0 80.0)| 687.0
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5.001 - 10.000 2 371,227.19| 0.10| 6.291| 358.0 2.0 360.0 70.0f 780.6
10.001 - 15.000 12| 3,808,480.62| 0.98| 6.462| 358.2 1.8 360.0 66.11 695.9
15.001 - 20.000 33 5,490,963.97| 1.41|6.471} 358.8 1.2| 360.0 76.2) 717.3
20.001 - 25.000 89| 15,030,235.04 3.86| 6.539[ 358.7 1.3| 360.0 75.71 715.0
25.001-30.000| 144| 25,234,735.48| 6.49| 6.483| 357.3 1.0 358.3 75.8] 710.6
30.001 -35.000| 264| 46,671,540.38| 12.00| 6.420| 357.7 1.1| 358.8 75.8 710.0
35.001 - 40.000| 411| 74,568,354.29) 19.17| 6.436| 357.0 1.1] 358.1 75.3 709.0
40.001 - 45.000) 428| 87,057,883.88| 22.38] 6.501] 354.2 1.2 3553 75.2)| 704.2
45.001 - 50.000f 131} 22,495,498.41) 5.78] 6.655]| 358.4 1.0| 3594 77.4| 680.4
50.001 - 55.000 71 1,983,871.65| 0.51] 6.640| 358.7 1.3 360.0 76.9| 713.3
55.001 - 60.000 2 292,500.00( 0.08} 7.232f 360.0 0.0 360.0 76.3] 657.8
60.001 - 65.000 1 115,500.00| 0.03| 6.875| 358.0 2.0] 360.0 70.0f 662.0
65.001 - 70.000 3 579,000.00] 0.15) 7.206] 358.0 2.0/ 360.0 78.0] 671.1
75.001 - 80.000 1 173,800.00 0.04{ 6.875} 359.0 1.0 360.0 80.04 719.0
Total: 2,0421389,031,782.57(100.00| 6.511| 356.9 1.1 358.0 74.6 708.0

Min: 0.000

Max: 78.938

NZWA: 36.942

Top
15. FICO

Total NZWA |[NZWA

No. of Current Original Fico

FICO Loans Balance % |WAC |WAM | WALA | WAOT LTV| Score
551 -600 1 133,600.00 0.03| 6.750|| 360.0 0.0] 360.0 80.0f 585.0
601 -650| 198| 36,682,780.60| 9.43) 6.723| 357.2 1.0} 3583 76.8| 635.8
651-700| 761|/149,940,220.19| 38.54| 6.584] 355.7 1.1| 356.8 74.7| 679.6
701 -750) 672{127,415,514.86| 32.75| 6.463| 357.8 1.2| 358.9 74.3| 7243
751-800| 386| 71,433,857.11| 18.36{ 6.342| 358.0 1.1 359.1 74.0( 771.6
801 - 850 241 3,425,809.81| 0.88| 6.367| 348.0 1.1] 349.1 69.8] 804.2
Total: 2,0421389,031,782.57(/100.00| 6.511| 356.9 1.1} 358.0 74.6| 708.0

Nzmin.: 585

Max.: 810
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NZWA.: 708

Loans with Fico scores less than 400 have been eliminated from the average.

Page 9 of 15

Top
16. Credit Grade
: Total NZWA | NZWA
No. of Current Original| Fico
Credit Grade|Loans Balance % |WAC| WAM | WALA | WAOT LTV Score
A 2,0421389,031,782.57]1100.00} 6.511} 356.9 1.1 358.0 74.6( 708.0
Total: 2,042(1389,031,782.57(100.00 | 6.511| 356.9 1.1 358.0 74.6{ 708.0
Top
17. Prepayment Penalty
Total NZWA |[NZWA
Prepavment No. of Current Original Fico
Pengltyy Loans Balance % | WAC|WAM|WALA [WAOT| LTV| Score
0.000 1,92311369,725,980.62| 95.04f 6.506| 356.9 1.1 358.0 74.5| 709.0
1.000 5 502,799.87| 0.13] 7.219( 359.5 0.5 360.0 76.9| 7075
3.000 87| 14,888,937.27| 3.83[ 6.642| 358.7 1.3 360.0 7621 690.1
5.000 27| 3,914,064.81 1.01| 6.432| 350.4 1.2 351.5 76.9] 687.1
Total: 2,042 389,031,782;57 100.00| 6.511| 356.9 1.1} 358.0 74.6| 708.0
WA: 0.166
NZWA: 3.353
Top
18. Original LTV (Calc)
g Total NZWA |[NZWA
No. of Current v Original| Fico
Original LTV Loans Balance v% WAC WAM [ WALA [WAOT LTV| Score
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Tables Report
(Calc)
15.01 -20.00 1 60,000.00 0.02| 5.875|| 179.0 1.0 180.0 19.8]| 750.0
25.01 - 30.00 3 754,000.00| 0.19( 6.747| 328.2 0.7 329.0 2591 669.2

130.01 - 35.00 1 77,929.49| 0.02| 6.500| 358.0 2.0] 360.0 31.7| 663.0
35.01 - 40.00 3 571,974.34 0.15] 6.080) 359.1 0.9 360.0 37.1| 763.6
40.01 - 45.00 2 644,650.00f 0.17} 5.875| 359.4 0.6 360.0 40.9) 729.4
45.01 - 50.00 8| 1,127,661.61] 0.29] 6.037| 358.5 1.5 360.0 47.31 738.0
50.01 - 55.00 8l 1,731,776.68 0.45| 6.106| 358.7 1.3 360.0 53.0) 716.8
55.01 - 60.00 20f 5,890,702.19| 1.51]6.177 358.4 1.6 360.0 58.1| 708.2
60.01 - 65.00 26| 9,065,336.19) 2.33| 6.218] 358.8 1.2 360.0). 62.3|| 691.0
65.01 -70.00 8061/146,769,564.86| 37.73| 6.356|| 355.6 1.2|| 356.9 69.8|| 716.9
70.01 - 75.00 73| 20,086,659.82| 5.16] 6.620| 355.7 L.1| 356.8 74.5| 703.1
75.01 - 80.00 1,089[202,049,897.47| 51.94) 6.645[ 357.9 1.0 358.9 79.9]| 702.5
80.01 - 85.00 1 116,200.00{ 0.03| 6.000| 360.0 0.0 360.0 81.8) 718.0
85.01 - 90.00 1 85,429.92| 0.02] 7.000|| 358.0 2.0 360.0 90.0| 684.0
Total: 2,042 389,031,782.57(100.00 6.511) 356.9 1.1 358.0 74.6| 708.0

NZMin.: 19.77

Max: 90.00

NZWA: 74.58

Top
19. Combined LTV (Calc)
Total NZWA |[NZWA

Combined No. of Current Original Fico
LTV (Calc) Loans Balance % | WAC||WAM | WALA | WAOT LTV| Score
15.01 - 20.00 1 60,000.00] 0.02) 5.875| 179.0 1.0{ 180.0 19.8 750.0
25.01 - 30.00 3 754,000.00§ 0.19] 6.747) 328.2 0.7] 329.0 25.9] 669.2
30.01 - 35.00 1 77,929.49| 0.02] 6.500) 358.0 2.0 360.0f 31.7| 663.0
35.01-40.00 3 571,974.34 0.15| 6.080| 359.1 09| 360.0 37.1] 763.6
40.01 - 45.00 2 644,650.00f 0.17] 5.875| 359.4 0.6 360.0 40.9| 7294
45.01-.50.00 81 1,127,661.61} 0.29( 6.037| 358.5 1.5| 360.0 47.3) 738.0
50.01 - 55.00 81 1,731,776.68| 0.45) 6.106| 358.7 1.3} 360.0 53.0f 716.8
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55.01 - 60.00 20| 5,890,702.19| 1.51| 6.177] 358.4 1.6 360.0 58.1 708.2
60.01 - 65.00 26| 9,065,336.19| 2.33} 6.218| 358.8 1.2 360.0 62.3)1 691.0
65.01 - 70.00 806(146,769,564.86| 37.73| 6.356|f 355.6 1.2 356.9 69.81| 716.9
70.01 - 75.00 73] 20,086,659.82| 5.16]| 6.620| 355.7 1.1] 356.8 74.5| 703.1
75.01 - 80.00 1,089((202,049,897.47|| 51.94| 6.645| 357.9 1.0 358.9 799 702.5
80.01 - 85.00 1 116,200.00 0.03} 6.000} 360.0 0.0 360.0 81.8| 718.0
85.01 - 90.00 1 85,429.92| 0.02] 7.000| 358.0 2.0 360.0 90.0)| 684.0
Total: 2,042 389,031,782.57(100.00| 6.511| 356.9 1.1} 358.0 74.6 708.0
NZMin.: 19.77
Max: 90.00
NZWA: 74.58
Top
20. Property Type
Total NZWA |INZWA
No. of Current Original Fico
Property Type| Loans Balance % |WAC|{WAM | WALA | WAOT LTV| Score
SF 1,223(221,935,161.06| 57.05| 6.487| 356.5 1.1]| 357.6 74.7| 707.7
PUD 396 83,218,191.78| 21.39| 6.512) 357.7 1.1|| 358.8 75.5| 701.9
2-4F 288| 60,274,549.69| 15.49] 6.609| 356.2 1.2 357.4 73.5{| 718.0
C 135 23,603,880.04| 6.07] 6.487| 358.9 L.1| 360.0 729| 707.9
Total: 2,042 389,031,782.57100.00 6.511] 356.9 1.1 358.0 74.6) 708.0
Top
21. Loan Purpose
Total NZWA |NZ
No. of Current Original I
Loan Purpose Loans Balance % |WAC|WAM || WALA | WAOT LTV| S
Purchase 1,561)282,931,641.81| 72.73] 6.548| 357.8 1.1 3589 7531 7
Cash Out Refinance 313} 74,220,327.31| 19.08) 6.411| 353.9 1.2 355.0 71.6
Rate/Term Refinance| 168| 31,879,813.45| 8.19| 6.421| 355.7 1.2 357.0 7494 6
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Total: | 2,042]389,031,782.57]100.00] 6511] 3569] 11| 358.0] 74.6] 7
Top

22. Occupancy Status
Total NZWA[NZWA
Occupanc No. of Current Original|  Fico
Statae Y | Loans Balance| %| WAC|WAM|WALA|WAOT| LTV| Score
Primary Home | 1,483(307,106,473.93| 78.94| 6.471| 356.7 1.1 357.8 75.1| 704.5
Investment 495| 68,774,685.26| 17.68| 6.681] 357.5 1.2 358.7 73.2) 720.2
Second Home 64| 13,150,623.38| 3.38| 6.557| 357.8 1.0 358.7 69.81 727.1
Total: 2,0421389,031,782.571100.00 | 6.511) 356.9 1.1] 358.0| 74.6) 708.0
Top
23. Loan Documentation
Total NZWA|NZW
Loan No. of Current Original Fi
. Loans Balance % |WAC|WAM | WALA [WAOT LTV| Sco
Documentation
Stated 848(174,465,263.82)| 44.85] 6.558] 356.1 1.1} 357.1 7531 707
Full 683(109,713,577.09| 28.20] 6.371| 357.1 1.2]| 3583 758 704
No Documentation| 511(104,852,941.66| 26.95( 6.580{ 357.9 1.1 359.0 72.14 713
Total: 2,042 (389,031,782.57(100.00} 6.511| 356.9 1.1 358.0 74.6] 708
Top
24. State (Top 30)
Total NZWA|NZWA
| No. of - Current _ Original| Fico
State (Top 30) | Loans Balance % || WAC| WAM | WALA | WAOT LTV| Score
IL 160| 34,072,875.27| 8.76) 6.641|| 353.9 10| 354.9 75.0] 704.3
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FL 134| 28,615,399.21| 7.36| 6.646| 357.4 1.2 358.6 74.9| 708.1
NY 73] 27,605,737.87| 7.10| 6.569| 355.3 0.8 356.2 73.0) 708.1
CA-S 790 25,535,651.57|| 6.56) 6.316] 358.7 1.3] 360.0 7214 711.9
AZ 137{| 24,134,145.79| 6.20| 6.597| 358.9 1.1 360.0 76.7\ 701.1
CA-N 65| 21,984,743.28) 5.65) 6.324| 359.0 1.0] 360.0 72.8| 719.1
X 125| 17,613,184.59| 4.53] 6.549| 353.8 1.3 355.1 733 707.0
NC 128) 17,174,486.05| 4.41) 6.442) 358.4 1.1} 359.6 77.1) 711.7
MD 75| 16,446,677.92| 4.23] 6.450| 355.2 1.3] 356.5 75.0f 703.6
OR 105{ 16,420,032.03} 4.22] 6.307| 357.8 1.2 359.0 74.8| 713.1
VA 61] 15,630,078.95 4.02| 6.555| 357.5 1.0y 358.5 727 701.9
CO 57| 10,959,643.13| 2.82( 6.285| 357.8 1.3 359.0 7431 711.4
NV 43| 10,834,748.42 2.79] 6.597| 359.1 0.9] 360.0 77.01 694.4
SC 56| 10,129,417.28| 2.60| 6.476| 359.1 0.9 360.0 75.7| 699.4
MA 38) 9,887,150.01) 2.54] 6.647| 359.0 1.0{ 360.0 73.0| 709.2
WA 52| 8,688,697.43| 223} 6.235| 354.9 1.5 356.4 75.8| 718.7
GA 46| 8,205,253.82|| 2.11] 6.653] 356.5 0.9 3575 77.01 694.7
OH 71\ 7,440,291.21| 1.91] 6.633| 356.7 0.8 3575 76.6| 706.1
PA 63| 7,338,862.38| 1.89| 6.563| 352.1 1.3} 3534 76.7|1 709.4
uUT 491  6,859,279.52)1 1.76] 6.165| 349.0 1.5) 350.6 74.1) 730.4
CT 33| 6,583,168.54| 1.69| 6.325| 358.7 1.3} 360.0 71.6] 703.2
MI 51 5,861,504.81 1.51f 6.817| 359.2 0.8 360.0 773 697.0
N 41f 5,262,152.64| 1.35]6.410| 358.7 1.3 360.0 763 709.0
NJ 23| 4,983,546.25| 1.28] 6.577| 358.8 1.2]1 360.0 75.6| 702.3
NH 24| 4,345,894.12| 1.12]1 6.746| 359.1 0.9 360.0 76.7) 704.5
ID 32| 3,829,730.72| 0.98] 6.296| 358.7 1.3] 360.0 73.7| 717.7
RI 16| 3,473,166.86] 0.89] 6.628] 358.8 1.2 360.0 73.6] 697.7
LA 30 3,446,747.86| 0.89) 6.545| 358.7 1.3] 360.0 742 7194
ME 16| 2,793,109.53 0.72] 6.902| 359.0 1.0{ 360.0 77.1| 7374
DE 11| 2,628,785.24) 0.68] 6.822] 358.0 2.00 360.0 70.61 702.8
Other 148| 20,247,620.27| 5.20| 6.572| 354.9 12| 356.1 73.8] 711.8
|| Total: 2,042 1389,031,782.57(100.00 | 6.511) 356.9 1.1 358.0 74.6|| 708.0
Top
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25. Top 10 Zip Code Concentrations

Total NZWA |[NZWA
Top 10 Zip No. of || Current Original Fico
Code Loans Balance % |WAC|WAM | WALA | WAOT LTV| Score
Concentrations
77019 | 2,497,739.97|| 0.64| 6.500] 358.0 2.0l 360.0 61.0| 665.0
33156 1) 1,750,000.00{ 0.45| 6.875] 355.0 5.0/ 360.0 70.0 713.0
95138 1) 1,500,000.00) 0.39} 6.500 360.0 0.0 360.0 66.4| 735.0
30188 2| 1,331,075.00] 0.34) 8.253 | 359.8 0.2 360.0 78.8) 676.8
19971 3| 1,259,150.00 0.32| 7.297| 357.3 27| 360.0 71.7| 696.1
23322 4| 1,225,700.00) 0.32] 6.504| 359.1 0.9 360.0 76.9| 676.1
85323 8l 1,213,450.00) 0.31) 6.588) 359.1 091 360.0 75.5) 690.7
20135 1| 1,211,000.00{ 0.31} 6.500( 359.0 1.0 360.0 70.0f 694.0
10960 3| 1,197,211.83| 0.31] 6.552| 358.6 1.4] 360.0 69.0] 698.8
11963 20 1,187,084.89 0.31} 6.408| 358.6 1.4] 360.0 73.2) 729.1
Other 2,016(374,659,370.88| 96.31| 6.501| 356.8 L.1| 3579 74.8| 708.5
Total: 2,042 389,031,782.57(100.00( 6.511| 356.9 1.1 358.0 74.6| 708.0

g

26. M1 Flag - Existing (1st lien and LTV gt 80)

Total NZWA |[NZWA

MI Flag - Existing | No. of] Current : Original| Fico
(1st lien and LTV |Loans|| Balance % | WAC|WAM | WALA | WAOT LTV Score

gt 80)

Yes 2[201,629.92[100.00] 6.424] 3502] 08| 3600] 853 7036
Total: 2(1201,629.92]100.00] 6.424] 359.2] 0.8] 360.0] 853 703.6
Top

27. MI Company - Existing (1st lien and LTV gt 80)
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Total NZWA|NZWA
MI Company - No. of| Current Original| Fico

Existing (1st lien o
and LTV gt 80) Loans| Balance % | WAC | WAM | WALA | WAOT LTV| Score

17- Radian Guaranty 2(201,629.92(100.00| 6.424] 359.2 0.8] 360.0 85.3) 703.6
Total: 2)201,629.92(100.00) 6.424| 359.2 0.8 360.0 85.3) 703.6

28. M1 % - Total (1st lien and LTV gt 80)

Total NZWA |[NZWA

MI % - Total (1st | Ne.of| Current Original Fico
lien and LTV gt Loans| Balance % | WAC | WAM || WALA | WAOT LTV| Score

80)

20.00 1{116,200.00| 57.63| 6.000} 360.0 0.0] 360.0 81.8| 718.0
25.00 1| 85,429.92) 42.37| 7.000§ 358.0 2.0 360.0 90.0| 684.0
Total: 2/1201,629.92100.00| 6.424| 359.2 0.8 360.0 85.3| 703.6

GA\CONTRACT\Tape\LCarson\Securitizations\AMERICAN HOME 2005-2\CAS Archives\AMERICAN HOME 6-7-05

FIXED AND ARMs MM.cas
Jun 14, 2005 10:46

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document"). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description

of the securities or underlying assets, the information contained in the Offering Document).
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Lehman Brothers
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Balance: 1,518,442,324
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Selection Criteria: Other ARMs
Table of Contents
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Current Balance

Original Balance

Rate

Rate Type

Product Type

Original Term

Stated Remaining Term
Seasoning

First Payment Date

Maturity Date

. Lien Position

Balloon

. IQ Flag

DTI

FICO

Credit Grade
Prepayment Penalty

Original LTV (Calc)
Combined LTV (Calc)

Property Type

. Loan Purpose

Occupancy Status

. Loan Documentation

State (Top 30)

. Top 10 Zip Code Concentrations

. Index
. Floor-

. Margin
. Initial Periodic Rate Cap

Periodic Rate Cap

. Maximum Rate

Next Rate Adjustment Date

. MI Flag - Existing (1st lien and LTV gt 80

MI Company - Existing (Ist lien and LTV gt 80)

. MI'% - Total (1st lien and LTV gt 80)
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1. Current Balance

Page 2 of 22

Total
No. of Current N.
Current Balance Loans Balance % |WAC|WAM | WALA WAOT | MAT
0.01 - 50,000.00 105 434768546 0.29] 7.064] 359.0 1.0|| 360.0
50,000.01 - 100,000.00 736 59,000,419.99] 3.89] 6.296| 359.1 0.9 360.0
100,000.01 - 150,000.00 1,405| 177,667,981.56| 11.70| 6.054} 359.2 0.8 360.0
150,000.01 - 200,000.00 1,253| 219,271,754.97| 14.44] 6.017| 359.1 09| 360.0
200,000.01 - 250,000.00 981] 220,406,530.22| 14.52} 5.890] 359.2 0.8 360.0
250,000.01 - 300,000.00 743| 203,968,498.86| 13.43| 5.809} 359.1 0.9 360.0
300,000.01 - 350,000.00 594| 192,999,597.12| 12.71| 5.753} 359.1 0.9 360.0
350,000.01 - 400,000.00 257 94,729,253.41| 6.24| 5.496} 359.2 0.8 360.0
400,000.01 - 450,000.00 120 51,011,236.40 3.36| 5.245] 359.2 0.8 360.0
450,000.01 - 500,000.00 123 58,730,003.59} 3.87| 5.050| 359.0 1.0 360.0
500,000.01 - 550,000.00 60| 31,649,349.00) 2.08| 5.077) 359.2 0.8 360.0
550,000.01 - 600,000.00 59 33,771,279.99| 2.22| 5.167) 359.3 0.7 360.0
600,000.01 - 650,000.00 48 30,210,299.27| 1.99| 4.879] 359.1 0.9 360.0
650,000.01 - 700,000.00 15 10,134,642.00| 0.67[ 4.592| 359.2 0.8} 360.0
700,000.01 - 750,000.00 19 13,745,691.92| 091 4.754| 359.1 091 360.0
750,000.01 - 800,000.00 13 10,099,132.00 0.67| 4.180( 368.2 1.2 3694
800,000.01 - 850,000.00 10 8,246,000.00 0.54) 3.948| 359.1 09| 360.0
850,000.01 - 900,000.00 10 8,874,744.00 0.58| 5.573| 359.6 0.4 360.0
900,000.01 - 950,000.00 10 9,198,250.00| 0.61( 4.643| 359.5 0.5 360.0
950,000.01 - 1,000,000.00 22 21,783,500.00F 1.434.440| 359.3 0.7] 360.0
1,000,000.01 - 1,050,000.00 1 1,022,000.00 0.07| 4.625| 358.0 2.0 360.0
1,050,000.01 - 1,100,000.00 2 2,184,000.00 0.14) 2.551 359.5 0.5§ 360.0
1,100,000.01 - 1,150,000.00 4 4,504,500.00| 0.30} 5.410) 359.2 0.8|| 360.0
1,150,000.01 - 1,200,000.00 5 5,935,000.00) 0.39}) 4.611) 358.8 1.2} 360.0
1,200,000.01 - 1,250,000.00 2 2,454,200.00) 0.16} 4.802) 359.5 0.5) 360.0
1,250,000.01 - 1,300,000.00 7 8,963,614.00] 0.59] 5.735] 359.1 0.9 360.0
1,300,000.01 - 1,350,000.00 4 5,315,000.00] 0.35| 4.605| 359.2 ~ 0.8 360.0
1,400,000.01 - 1,450,000.00 -1 1,430,000.00] 0.09] 4.500} 360.0 0.0l 360.0
11,450,000.01 - 1,500,000.00 5 7,440,100.00]  0.49( 4.943| 359.2 0.8 360.0
1,650,000.01 - 1,700,000.00 2 3,355,110.00) 0.22) 3.566) 359.5 0.5 360.0
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1,750,000.01 - 1,800,000.00 1 1,775,000.00 0.12{ 4.000{ 359.0 1.0} 360.0
1,800,000.01 - 1,850,000.00 2 3,650,450.00 0.24| 5.262 359.0 1.0J 360.0
1,850,000.01 - 1,900,000.00 2 3,742,500.00) 0.25) 5.304]l 359.5 0.5 360.0
1,950,000.01 - 2,000,000.00 1 2,000,000.00 0.13{ 5.250| 358.0 2.0{ 360.0
2,000,000.01 >= 2 4,825,000.00] 0.32} 4.466) 359.5 0.5] 360.0
Total: 6,6241,518,442,323.76|1100.00| 5.675| 359.2 09| 360.1
Min.: 19,955.20
Max: 2,500,000.00
Avg.: 229,233.44
Top
2. Original Balance
Total
No. of Current NZWA
Original Balance Loans Balance % |[WAC|WAM | WALA [WAOT | MARGIN
1-50,000 105 4,347,685.46| 0.29| 7.064| 359.0 1.0 360.0 4414
50,001 - 100,000 735 58,949,896.02|| 3.88| 6.297| 359.1 09| 360.0 3.541
100,001 - 150,000 1,404 177,518,645.22| 11.69| 6.054| 359.2 0.8 360.0 3.259
150,001 - 200,000 1,254 219,286,185.33|| 14.44| 6.018| 359.1 0.9 360.0 3.160
200,001 - 250,000 082f 220,591,960.17|| 14.53| 5.890| 359.2 0.8 360.0 3.086
250,001 - 300,000 743 203,968,498.86| 13.431 5.809| 359.1 0.9 360.0 2.963
300,001 - 350,000 594| 192,999,597.12| 12.71} 5.753| 359.1 0.9] 360.0 2.845
350,001 - 400,000 257 94,729,253.41( 6.24| 5.496| 359.2 0.8] 360.0 2.719
400,001 - 450,000 120 51,011,236.40|| 3.36) 5.245| 359.2 0.8 360.0 2.576
450,001 - 500,000 123 58,730,003.59| 3.87[ 5.050| 359.0 1.0} 360.0 2.606
500,001 - 550,000 60 31,649,349.00( 2.08| 5.077| 359.2 0.8} 360.0 2.523
550,001 - 600,000 591  33,771,279.99| 2.22|5.167| 359.3 0.7] 360.0 2.584
600,001 - 650,000 481  30,210,299.27 1.99| 4.879| 359.1 0.9 360.0 2.606
650,001 - 700,000 15 10,134,642.00(| 0.67| 4.592| 359.2 0.8 360.0 2.486
700,001 - 750,000 19| .13,745,691.92]| 0.91| 4.754| 359.1 0.9].. 360.0 2.334
750,001 - 800,000 13 10,099,132.00| 0.67( 4.180| 368.2 1.2 369.4 2.573
800,001 - 850,000 10 8,246,000.00| 0.54] 3.948] 359.1 0.9 360.0 2.608
850,001 - 900,000 10 8,874,744.00) 0.58) 5.573) 359.6 0.4 360.0 2.654
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900,001 - 950,000 10 9,198,250.00| 0.61] 4.643| 359.5 0.5 360.0 2.550
950,001 - 1,000,000 22| 21,783,500.00] 1.43| 4.440) 359.3 0.7 360.0 2.730
1,000,001 - 1,050,000 1 1,022,000.00) 0.07| 4.625} 358.0 20| 360.0 2.250
1,050,001 - 1,100,000 2 2,184,000.00( 0.14 2.551 359.5 0.51 360.0 2.426
1,100,001 - 1,150,000 4 4,504,500.00| 0.30| 5.410| 359.2 0.8] 360.0 2.592
1,150,001 - 1,200,000 5 5,935,000.00( 0.39{ 4.611| 358.8 1.2 360.0 2.653
1,200,001 - 1,250,000 2 2,454,200.00]f 0.16 4.802| 359.5| 0.5 360.0 2.250
1,250,001 - 1,300,000 7 8,963,614.00( 0.59| 5.735| 359.1 0.9] 360.0 2.410
1,300,001 - 1,350,000 4 5,315,000.00( 0.35| 4.605| 359.2] 0.8 360.0 2.743
1,400,001 - 1,450,000 1 1,430,000.00| 0.09| 4.500| 360.0 0.0 360.0 2.250
1,450,001 - 1,500,000 5 7,440,100.00) 0.49] 4,943} 359.2 0.8] 360.0 2.620
1,650,001 - 1,700,000 2 3,355,110.00 0.22] 3.566] 359.5 0.5] 360.0 2.450
1,750,001 - 1,800,000 1 1,775,000.00 0.12| 4.000| 359.0 1.0| 360.0 2.250
1,800,001 - 1,850,000 2 3,650,450.00) 0.24| 5.262| 359.0 1.0| 360.0 2.250
1,850,001 - 1,900,000 2 3,742,500.00( 0.25| 5.304| 359.5 0.5] 360.0 2.250
1,950,001 - 2,000,000 1| ° 2,000,000.00f 0.13})5.250| 358.0 200 360.0 4.000

2,000,001 >= 2 4,825,000.00 0.32} 4.466| 359.5 0.5 360.0 2.652
Total: 6,624(1,518,442,323.76(1100.00] 5.675| 359.2 0.9] 360.1 2.952

Min.: 20,000

Max: 2,500,000

Avg.: 229,273

Top
3. Rate
Total
No. of Current NZWA| WA
Rate Loans Balance % | WAC{WAM | WALA | WAOT | MARGIN | Floor | -
0.501-1.000 92| 36,561,429.26| 2.41] 1.000| 359.2 0.8] 360.0 2.783) 2.78

1.001 - 1.500 46 11,470,821.00| 0.76| 1.373| 367.7 0.6| 3683 2930 2.93(1
1.501 - 2.000 11 5,831,550.00f 0.38) 1.815) 359.7 0.3]| 360.0 3.082 3.08|1
2.501 - 3.000 11 2,164,661.00 0.14| 2.696| 359.6 0.4 360.0 2793 2.79
3.001 - 3.500 7 2,109,408.00( 0.14] 3.431| 359.5 0.5 360.0 2367 2.37|1

[3.501 -4.000|| 134| 54,475,149.96| 3.59| 3.951} 359.3 0.7 360.0 2.354) 2.35]1
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4.001 - 4.500 263 99,240,960.83 6.54) 4.279) 359.2 0.8) 360.0 2328 2.33|1
4.501 - 5.000 258 78,133,298.93 5.151 4.850| 359.1 0.9) 360.0 2.513| 2.51)1
5.001-5.500| 1,007 245,693,716.32| 16.18] 5.366| 359.1 0.9] 360.0 2417} 2.42|1
5.501-6.000] 1,998| 446,483,387.55| 29.40] 5.818| 359.2 0.8]| 360.0 2494\ 2.49|1
6.001 - 6.500| 1,246] 257,648,980.73| 16.97] 6.289| 359.1 0.9] 360.0 3.088] 3.09{1
6.501 - 7.000 761 142,606,600.92( 9.39| 6.806| 359.1 0.91 360.0 4.131) 4.13)1
7.001 - 7.500 545 96,902,183.99( 6.38] 7.338| 359.1 0.9] 360.0 4.895] 4.89]1
7.501 - 8.000 242 38,196,246.91 2520 7.737|| 359.1 0.9 360.0 4,990 4.99|1
8.001 - 8.500 2 548,000.00) 0.04| 8.365{ 359.7 0.3 360.0 5.250| 5.25(1
9.001 - 9.500 1 375,928.36 0.02] 9.500( 358.0 2.0 360.0 5.000] 5.0041
Total: 6,624|1,518,442,323.76100.00| 5.675| 359.2 0.9 360.1 2.952| 2.95|1
Min.: 1.000
Max: 9.500
NZWA: 5.675
Top
4. Rate Type
Total W
Rate No. of Current NZWA| WA| L
T;‘pe Loans Balance| %|WAC|WAM|WALA|WAOT|MARGIN|Floor| C:
Adjustable]l 6,6241,518,442,323.76(100.00} 5.675) 359.2 0.9 360.1 2.952| 2.95)11.
Total: 6,624 (1,518,442,323.76(100.00 | 5.675| 359.2 0.9 360.1 2.952| 2.95|11.
Top
5. Product Type
Total ,
No. of Current NZWA
Product Type Loans Balance % | WAC | WAM || WALA | WAOT | MARGIN B
5/25 ARM (Libor) 3,087 549,829,750.92) 36.21] 6.430} 359.2 0.8] 360.0 3.523
1 Year ARM 733 287,314,440.10| 18.92| 4.934] 359.2 0.8} 360.0 2.260
5/1 ARM 1,281) 267,837,245.03( 17.64] 5.617| 359.1 0.9 360.0 2.303
LA IATY s vevan 2an b a0/ AN n AVANCQ bt i v\ T AR AT Aral0L2NQsttinoc\ Temnararv?i20Tnterne. . 6/1 5/2005
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2/28 ARM (Libor) 461) 122,067,074.61] 8.04| 6.530| 359.0 1.0} 360.0 3.662
1 Month Libor ARM | 337| 109,188,689.37) 7.19|2.971| 360.1 0.8]| 360.9 3.068
3/1 ARM 361 101,965,265.15{ 6.72 5.335|} 359.1 09| 360.0 2.251
3/27 ARM (Libor) 352 77,061,818.58. 5.08| 6.155| 358.9 1.1} 360.0 3.331
6 Month Libor ARM 12 3,178,040.00f 0.21] 5,943} 359.0 1.0} 360.0 3.380
Total: 6,624|1,518,442,323.76100.00 | 5.675| 359.2 0.9| 360.1 2.952
Top

6. Original Term

Total W:
Original No. of Current NZWA| WA]| Lif
Ter%n Loans Balance % | WAC | WAM | WALA | WAOT | MARGIN | Floor | Ca
301 -360] 6,623(1,517,652,323.76| 99.95{ 5.677| 359.1 09| 360.0 2952 2.95)11.2
361 - 480 1 790,000.00 0.05} 1.500} 480.0 0.0| 480.0 2.850) 2.85| 9.9
Total: 6,624(1,518,442,323.76(100.00} 5.675| 359.2 091 360.1 2,952 2.95(11.2
Min.: 360.0
Max.: 480.0
NZWA: 360.1

Top
7. Stated Remaining Term
Total 3y

Stated No. of Current NZWA| WA| I
Remaining | Loans Balance % | WAC|WAM | WALA | WAOT {MARGIN || Floor| C
Term
301-360 | 6,623]1,517,652,323.76{ 99.95| 5.677| 359.1 0.9 360.0 2.952| 2.95|11
361 - 480 1 790,000.00( 0.05| 1.500{ 480.0 0.0] 480.0 2.850 2.85| 9
Total: 6,06241,518,442,323.76100.00| 5.675| 359.2 0.9] 360.1 2952} 2.95|11
Min.: 347.0
Max: 480.0
NZWA: 359.2
L1 AT e n b n 0/ ANAR AV ANC attin ~eA T AN AT Anal0LINK attin e\ TamnararmAL N Tntarne A/1R/20N8
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Top
8. Seasoning
Total W
No. of Current NZWA| WA| Li
Seasoning| Loans Balance % |WAC||WAM | WALA | WAOT | MARGIN || Floor| C:
<=0 2,108( 488,385,232.65| 32.16{ 5.600| 360.2 0.0 360.2 2.945| 2.95|11.
1-24 4,516]1,030,057,091.11| 67.84| 5.710|| 358.7 1.3 360.0 2955 2.95|11..
Total: 6,624 1,518,442,323.76100.00} 5.675| 359.2 0.9 360.1 29521 2.95(11..
Min.: 0.0
Max: 13.0
WA: 0.9
Top
9. First Payment Date
Total W/
First No. of Current NZWA| WA] Lif
Payment | Loans Balance % | WAC|WAM | WALA | WAOT [ MARGIN |[Floor| Ca
Date
2004 6 1,672,285.95| 0.11} 6.407] 349.6 10.4| 360.0 4.047| 4.05[11.6'
2005 6,618 1,516,770,037.81| 99.89| 5.674| 359.2 0.8 360.1 2950 2.95(11.2:
Total: 6,624 1,518,442,323.76(100.00 | 5.675| 359.2 0.9 360.1 2.952| 2.95(11.2;
Top
10. Maturity Date
- Total W,
Maturi No. of Current ' e I o NZWA| WA| Lit
Date“"ty Loans Balance|  %| WAC|WAM|WALA |WAOT |MARGIN |Floor| Ca
2034 71 1,882,238.57| 0.12{6.236 350.1 99| 360.0 3.818| 3.82(11.7
L1 AT e iaan aatn 0/ AN an AVLNANC attin A T AN ASNT A~al10LINLattinoc\ Tamnnararud4L? Nintarne . 6/15/2005
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2035 6,616(1,515,770,085.19( 99.82| 5.676| 359.2 0.8 360.0 2951 295111.2
2045 1 790,000.00f 0.05] 1.500| 480.0 0.0 480.0 2.850| 2.85]| 9.9
Total: 6,624 (1,518,442,323.76(100.00 || 5.675| 359.2 0.9 360.1 29521 2.95111.2
Top
11. Lien Position
Total WA
Lien No. of Current NZWA| WA]{ Life
Position Loans Balance % ||WAC||WAM | WALA | WAOT | MARGIN | Floor || Cap
Ist Lien || 6,624(1,518,442,323.76(1100.00{ 5.675( 359.2 091 360.1 2952 2.95(11.22
Total: 6,6241,518,442,323.76100.00| 5.675| 359.2 0.9 360.1 29521 2.95(11.22
Top
12. Balloon
Total
No. of Current NZWA| W
Balloon Loans Balance % || WAC| WAM | WALA [ WAOT | MARGIN || Flo«
Fully Amortizing| 6,624(1,518,442,323.76|100.00| 5.675| 359.2 0.9 360.1 2952 2.¢
Total: 6,624)1,518,442,323.76(100.00 | 5.675| 359.2 0.9] 360.1 29521 2.(
Top
13. 10 Flag
Total WA
IO No. of Current NZWA| WA| Life|(
Flag Loans Balance % || WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap
I No 768] 145,022,884.80) 9.55]/5.889 359.8 09| " 360.7| . 3.409| 3.41[11.34
Yes 5,8561,373,419,438.96) 90.4515.652) 359.2 0.8] 360.0 2,903 2.90)11.21
Total:|| 6,624/11,518,442,323.76)1100.00] 5.675} 359.2 0.9 360.1 2,952 2.95(11.22
Ala /T \ DA ImM pnfeoAO(\qnﬂo/h? NSettine\TClonde\T .0cal?%208ettin QS\TemnorarV%ZOInterne... 6/1 5/2005
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Top
14. DTI |
Total
No. of Current NZWA| WA
DTI Loans Balance % | WAC||WAM | WALA |WAOT | MARGIN | Floor
<=0.000 1,687| 356,202,419.47| 23.46) 6.332) 359.1 0.9] 360.0 3.542) 3.54
0.001 - 5.000 7 1,221,546.44( 0.08] 5.807| 358.6 1.41 360.0 2.442| 2.44
5.001 - 10.000 29 9,707,580.00] 0.64] 3.650| 359.2 0.8] 360.0 2915} 2.92
10.001 - 15.000 100 28,335,622.93 1.87{ 3.728| 359.1 0.9f 360.0 2.818| 2.82
15.001 - 20.000 202| 56,348,879.51| 3.71|4.268| 359.2 0.8] 360.0 2732 2.73
20.001 - 25.000f 350 84,460,301.13| 5.56( 4.982| 360.3 0.8f 361.1 2.675| 2.6&
25.001 - 30.000| 561 148,507,721.94| 9.78| 5.255]| 359.2 0.81 360.0 2.700f 2.7C
30.001 - 35.000)f 913| 220,070,395.18) 14.49| 5.502| 359.1 0.9{ 360.0 2.652| 2.65
35.001 - 40.000) 1,209) 275,141,738.70) 18.12] 5.722)f 359.2 0.8] 360.0 2.740) 2.74
40.001 - 45.000( 1,205| 261,563,392.70| 17.23| 5.873} 359.1 09| 360.0 2.824| 2.82
45.001 - 50.000{ 285| 60,552,209.05 3.99| 5.959{ 359.1 0.9 360.0 3.392{ 3.36
50.001 - 55.000 46 10,963,653.32|| 0.72] 5.404| 359.2 0.8 360.0 27794 2.7¢
55.001 - 60.000 9 1,712,800.00 0.11} 5.315) 359.1 0.9 360.0 2.939| 2.94
60.001 - 65.000 8 1,613,764.18| 0.11} 5.334| 359.2 0.8 360.0 2.508| 2.51
65.001 - 70.000 5 848,829.21|| 0.06| 5.768| 358.8 1.2| 360.0 3.780| 3.7&
70.001 - 75.000 5 606,270.00)f 0.04| 6.740| 359.3 0.7} 360.0 4.159| 4.1¢
75.001 - 80.000 1 350,000.00) 0.02}) 5.250|| 359.0 1.0} 360.0 2.250) 2.25
80.001 - 85.000 1 149,600.00( 0.01{ 5.500| 359.0 1.0 360.0 2.250( 2.25
85.001 - 90.000 1 85,600.00| 0.01| 7.375| 359.0 1.0 360.0 2.250) 2.25
Total: 6,624 (1,518,442,323.76|100.00 | 5.675| 359.2 0.9 360.1 2.952| 2.95
Min: 0.000
Max: 88.253
NZWA: 34.302
Top
15. FICO
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Total W,
No. of Current NZWA| WA| Lif
FICO Loans Balance % | WAC|WAM || WALA | WAOT | MARGIN | Floor|| Ca
<=0 3 560,399.80| 0.04| 4.567| 357.2 28| 360.0 2.321| 2.32}104
551 -600] - 6 1,522,853.36| 0.10f 6.600) 359.2 0.8] 360.0 3.784) 3.78111.9
601 - 650 485 97,451,782.54 6.42| 6.220| 359.0 1.0} 360.0 4.123) 4.12(11.5
651 -700| 2,164| 480,635,404.52| 31.65( 5.768| 359.2 0.8 360.0 3.146| 3.15(11.3
701 - 750 2,387| 564,392,279.99| 37.17| 5.635| 359.3 09§ 360.2 27941 2.79]11.1
751 - 800 1,453} 345,198,697.44| 22.73| 5.471| 359.2 0.8} 360.0 2.627| 2.63(11.0
801 -850 - 126} 28,680,906.11| 1.89) 5.471| 359.2 0.8] 360.0. 2.694| 2.69]11.1
Total: 6,624(1,518,442,323.76(100.00) 5.675) 359.2 0.9 360.1 29521 2.95)11.2
Nzmin.: 565
Max.: 817
NZWA.: 717
Loans with Fico scores less than 400 have been eliminated from the average.
Top
16. Credit Grade
Tetal WA
Credit No. of Current NZWA| WA] Life
Grade Loans Balance % | WAC[IWAM | WALA | WAOT | MARGIN | Floor| Cap
A 6,624(1,518,442,323.76(100.00|| 5.675| 359.2 09| 360.1 2.952| 2.95|11.22
Total: | 6,624(1,518,442,323.76((100.00( 5.675| 359.2 0.9/ 360.1 2.952] 2.95(11.22
Top
17. Prepayment Penalty
Total ‘
Prepa ¢ No. of Current NZWA| WA
P;zf;lt’;me“ Loans Balance| % |WAC|WAM |WALA|WAOT|MARGIN| Floor
0.000 6,13811,424,861,259.12)1 93.84) 5.696]| 359.2 0.8 360.1 2.856) 2.86]1

~t..
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1.000 68 21,971,243.69) 1.45)2.156) 359.1 0.9¢ 360.0 2913 2.91]1
2.000 387 65,139,871.11§ 4.296.649{ 358.9 1.1{ 360.0 4948 4.94(1
3.000 24 5,983,551.00( 0.39]2.769| 359.2 0.8 360.0 3.952 3.95]|1
5.000 7 486,398.841 0.03] 6.847| 358.8 1.2 360.0 5.054| 5.05|1
Total: 6,624 1,518,442,323.761100.00 | 5.675] 359.2 0.9) 360.1 2952 2.95|1

WA: 0.114

NZWA: 1.845

Top
18. Original LTV (Calc)
Total

Original Ilzlo. of Current , NZWA| WA
LTV (Calc) . oans Balance % | WAC | WAM | WALA | WAOT | MARGIN | Floor
10.01 - 15.00 | 2 130,000.00| 0.01| 5.572| 359.6 0.4 360.0 2250 2.25
15.01 - 20.00 8 2,162,000.00) 0.14] 3.505] 359.3 07| 360.0 2.397| 2.40
20.01 - 25.00 3 134,940.02) 0.01) 5.624) 358.7 1.3] 360.0 4.478| 4.48
25.01 - 30.00 11 1,725,500.00f 0.11} 5.392} 358.8 1.2 360.0 2.321) 2.32
30.01 - 35.00 11 2,110,888.00| 0.14( 5.354| 359.5 0.5 360.0 2421} 242
35.01 - 40.00 18 4,335,511.95| 0.29 5.628| 358.8 1.2 360.0 3.155| 3.15
40.01 - 45.00 24 5,656,734.34| 0.37] 5.315| 358.9 I.1]| 360.0 2.544| 2.54
45.01 - 50.00 51 10,991,349.27| 0.72| 5.079| 359.2 0.8 360.0 2.896| 2.90
50.01 - 55.00 61 16,835,260.36| 1.11}4.399§ 359.4 0.6] 360.0 2.504| 2.50
55.01 - 60.00 113 36,170,890.05| 2.38( 5.042( 361.8 09| 362.6 2,709} 2.71
60.01 - 65.00 182 59,938,127.36]| 3.95| 5.025| 359.0 1.0} 360.0 2771 2.77
65.01 -70.00 || 1,801) 397,303,056.37) 26.17] 5.755] 359.2 0.8) 360.0 2.601) 2.60
70.01-75.00 | 530| 157,592,287.73) 10.38 5.372) 359.2 0.8] 360.0 2917) 2.92
75.01 - 80.00 | 3,437| 754,388,497.05|| 49.68| 5.751| 359.1 0.9( 360.0 3.057| 3.06
80.01 - 85.00 31 5,725,438.00¢ 0.38) 6.187( 359.0 1.0 360.0 3.821 3.82
85.01 - 90.00 173 31,733,700.38| 2.09| 6.376| 358.9 L.1| .360.0 4.261| 4.26
90.01 - 95.00. 164| 30,554,142.88) 2.01{ 6.756| 359.2{ 0.8| 360.0 4.597| 4.60
95.01 - 100.00 4 954,000.00} . 0.06} 3.875| 359.3 0.7 360.0 4.165| 4.16
Total: 6,6241,518,442,323.76100.00 | 5.675| 359.2 0.9] 360.1 2.952| 2.95
L2V HNAT YA Arrimm mntn D2 AN A AN ottt v T AR AT Aralf20Q et inac\ Tamnnraru?s? OTnterne &/185/700<
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NZMin.: 12.50
Max: 100.00
NZWA: 74.94
Top
19. Combined LTV (Calc)
Total
Combined No. of Current NZWA| WA
LTV (Calc) Loans Balance % |[WAC|WAM | WALA | WAOT | MARGIN | Floor
10.01 - 15.00 2 130,000.00 0.01| 5.572| 359.6 04| 360.0 2.250) 2.25
15.01 - 20.00 8 2,162,000.00 0.14| 3.505| 359.3 0.7] 360.0 2.397| 2.40
20.01 - 25.00 3 134,940.02|| 0.01] 5.624| 358.7 1.3} 360.0 4.478| 4.48
25.01 -30.00 11 1,725,500.00 0.11] 5.392| 358.8 1.2} 360.0 23211 2.32
30.01 - 35.00 11 2,110,888.00| 0.14| 5.354| 359.5 0.5 360.0 2421) 2.42
35.01 - 40.00 18 4,335,511.95| 0.29| 5.628| 358.8 1.2| 360.0 3.155| 3.15
40.01 - 45.00 24 5,656,734.34| 0.37| 5.315| 358.9 1.1} 360.0 2.544| 2.54
45.01 - 50.00 51 10,991,349.27| 0.72| 5.079| 359.2 0.8] 360.0 2.896| 2.90
50.01 - 55.00 61 16,835,260.36| 1.11| 4.399| 359.4 0.6] 360.0 2.504| 2.50
55.01 - 60.00 113 36,170,890.05|) 2.38| 5.042|| 361.8 091 362.6 2709 2.71
60.01-65.00 | 182| 59,938,127.36| 3.95| 5.025| 359.0 1.0} 360.0 2771 2.77
65.01-70.00 | 1,801 397,303,056.37| 26.17| 5.755| 359.2 0.8 360.0 2.601| 2.60
70.01 - 75.00 530 157,592,287.73| 10.38| 5.372| 359.2 0.8 360.0 2917\ 2.92
75.01 - 80.00 || 3,437| 754,388,497.05| 49.68| 5.751| 359.1 09| 360.0 3.057| 3.06
80.01 - 85.00 31 5,725,438.00) 0.38) 6.187| 359.0 1.0| 360.0 3.821) 3.82
85.01 - 90.00 173 31,733,700.38| 2.09| 6.376| 358.9 L.I] 360.0 4261 4.26
90.01 - 95.00 164] 30,554,142.88| 2.01} 6.756| 359.2 0.8} 360.0 4.597| 4.60
95.01 - 100.00 4 954,000.00( 0.06| 3.875) 359.3 0.71 360.0 4.165( 4.16
Total: 6,624 1,518,442,323.76(100.00| 5.675| 359.2 0.9 360.1 2.952| 2.95 .‘
NZMin.: 12.50
Max: 100.00
NZWA: 74.94
Top
Fla /IO AN Armante0L)NonA0LINQattinad\ TMANART Aral0L20QatHnod\ Tamnararvd20Interne (/15/2005
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20. Property Type

Total W:
Propert No. of Current NZWA| WA]| Lif
Typ‘; Y| Loans Balance|  %|WAC|WAM |WALA |WAOT|MARGIN|Floor| Ca
SF 3,536| 813,928,528.28|| 53.60]| 5.565| 359.3 0.8 360.1 2.803|| 2.89 11.2A
PUD 1,669| 399,693,685.39| 26.32] 5.808| 359.1 0.9 360.0 3.080| 3.08(11.2
C 1,012 207,230,124.90| 13.65| 5.641| 359.2 0.8 360.0 2.856) 2.86(11.1:
2-4F 400 96,001,036.19 6.32 6.125( 359.1 0.9 360.0 3.1311 3.13111.4
COOP 7 1,588,949.00 0.10] 5.486( 359.7 031 360.0 2.299% 2.30(110.7
Total: 6,624 |1,518,442,323.76(100.00| 5.675) 359.2 0.9 360.1 2,952 2.95(11.2
Top
21. Loan Purpose
Total

No. of Current NZWA
Loan Purpose Loans Balance % | WAC | WAM | WALA | WAOT | MARGIN
Purchase 4,58311,012,227,652.20| 66.66{ 5.827| 359.2 0.8]| 360.0 2.993
Cash Out Refinance || 1,394 345,694,661.09| 22.77| 5.444| 359.4 0.8 360.3 2.978
Rate/Term Refinance 647 160,520,010.47! 10.57|( 5.209| 359.1 0.9 360.0 2.632
Total: 6,624 (1,518,442,323.76|100.00| 5.675| 359.2 0.9 360.1 2.952

Top
22. Occupancy Status
Total

Oceupanc No. of Current NZWA | WA
St Y |Loans| Balance|  %|WAC|WAM|WALA | WAOT | MARGIN | Floor
Primary Home 4,602 1,168,193,178.86] 76.93| 5.556| 359.2|| . 0.8 360.1 2.850|| 2.85|
Investment 1,735} 282,776,079.51 18.6216.194| 359.1 _ - 091 360.0| 3.369| 3.37
Second Home 287 67,473,065.39 4.44| 5.541| 359.1 v 0.9 360.0 2.968| 2.97
Fla /O AN Ar11mante04) NanAVLINR attin o\ T Aande\T Aral?L20Rettinoc\ Temnorarv?a20Tnterme. . 6/15/2005
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Total: 6,624 1,518,442,323'.76 100.00( 5.675) 359.2 0.9 360.1 2952 2.95
Top

23. Loan Documentation

Total
Loan No. of Current NZWA | O
D . Loans Balance % I WAC | WAM [|WALA {WAOT | MARGIN | F1
ocumentation
Full 2,627 586,561,306.72{ 38.63| 5.315| 359.2 0.8] 360.0 2.578] Z
Stated 2,326| 579,574,418.36| 38.17( 5.638( 359.3 0.9 360.2 2.969| :
No Documentation| 1,671 352,306,598.68| 23.20} 6.335| 359.1 0.9{ 360.0( 3.545¢ =
Total: 6,624)1,518,442,323.76(100.00) 5.675) 359.2 0.9 360.1 29521 2
Top

24, State (Top 30)

. Total WA
State | No. of Current _ NZWA| WA| Life|(
(Top |Loans Balance % | WAC[|WAM || WALA | WAOT | MARGIN | Floor| Cap
30) .

CA-N 604 223,460,041.05| 14.72| 5.245| 359.1 09 360.0 2.502| 2.50(11.17
CA-S 549| 173,983,557.97| 11.46) 5.576|| 359.2 0.8 360.0 2.5971 2.60{11.17
IL 653 153,257,176.09) 10.09] 5.543{ 359.1 0.9 360.0 2.865] 2.87(11.22
FL 615| 128,601,005.95] 8.47| 5.915| 359.2 0.81 360.0 3.516f 3.51|11.41
A7 606 120,083,575.58| 7.91] 6.011| 359.2 0.8 360.0 3.230( 3.23(11.27
VA 319 85,815,846.25{ 5.65( 5.725| 360.2 091 361.1 3.107 3.11(11.22
MD 329 72,631,296.19 4.78| 5.831} 359.1 0.91 360.0 3.053¢§ 3.05011.17
NV 265 58,714,001.21 3.87) 6.116) 359.1 0.94 360.0 3.032) 3.03111.30
CO 268 52,547,701.40)  3.46 5.711]f 359.2 0.8] 360.0 2.628] 2.6311.04
NC 268 40,413,932.87) 2.66| 5.952] 359.1 0.91 360.0| 3.337( 3.34(11.36
MI 239 35,651,338.09| 2.35]5.978| 359.2 -0.8]. 360.0 3.675| 3.68]11.57
NY 09 33,452,706.88) 2.20] 5.296{ 359.1 0.94 . 360.0 2.976( 2.98111.04
Fla /AN Ar1m ente04INond0LINS attin o TCANART Aralt2NSettinoc\ Temnararv%20Tnterne...  6/15/2005
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NJ 121 32,297,928.26| 2.13| 5.690| 359.4 0.6} 360.0 3.082| 3.08|11.35
WA 1494  31,651,298.48| 2.08| 5.529| 359.2 0.8] 360.0 2.687| 2.69(10.95
MA 101 29,082,371.52| 1.92) 5.778| 359.2 0.8 360.0 2951} 2.95|11.25
OR 159 27,914,881.62| 1.84| 5.891| 358.9 1.1] 360.0 2920 2.92]11.04
SC 134  23,698,220.83| 1.56] 5.934| 359.2 0.8 360.0 3.045] 3.05|11.22
GA 135 22,604,085.79| 1.49| 5.834| 359.2 0.8 360.0 2.958| 2.96(11.10
TX 99| 20,780,529.18) 1.37| 6.478| 358.8 1.2} 360.0 3.244) 3.24|11.66
OH 155 19,745,752.98 | 1.30]| 5.158] 359.3 0.7] 360.0 3.347] 3.35||11.05
UT 101 15,907,815.55) 1.05] 5.716}) 359.1 0.9} 360.0 2.667| 2.67|11.06
PA 78 12,938,154.00f) 0.85] 5.282)| 359.3 0.7] 360.0 2.970| 2.97]{10.90
MO 84 11,702,954.54)1 0.77] 5.928) 359.1 0.9 360.0 3.025) 3.02)11.31
DC 37 10,566,178.32)1 0.70) 5.989) 359.3 0.7 360.0 2.999) 3.00(11.37
CT 34 10,409,826.00) 0.69 4.548} 359.3 0.7 360.0 2.980} 2.98]10.96
NH 40 8,389,342.93| 0.55| 5493} 359.1 091 360.0 3.354| 3.35{(11.33
KY 45 7,085,445.03{ 0.47{ 5.818| 359.1 0.9 360.0 3.341) 3.34(11.31
TN 45 6,770,493.00| 0.45( 5.866| 359.0 1.0 360.0 3.602|0 3.55(11.34
ID 50 6,504,726.00| 0.43) 6.191 359.2 0.8 360.0 3.610| 3.6111.38
RI 27 6,265,125.89| 0.41( 5.291| 359.1 09( 360.0 3.180( 3.18|11.31
Other 216| 35,515,014.31| 2.34{ 5.563|| 359.1 09| 360.0 2777 2.78([11.08
Total: | 6,6241,518,442,323.76|100.00( 5.675} 359.2 0.9 360.1 2,952 2.95[11.22
Top

25. Top 10 Zip Code Concentrations

Total
Top 10 Zip No. of Current NZWA| W/
Code Loans Balance % | WAC{|WAM | WALA | WAOT | MARGIN | Floo:
Concentrations
60614 15 6,908,750.00( 0.45] 5.029{ 359.5 0.5 360.0 2.576| 2.5
89148 27 6,737,207.27 0.44| 6.221| 359.2 0.8 360.0 3.387} 3.3
85249 21 5,110,066.00( 0.34| 6.242} 359.4 0.6] 360.0 3.797| 3.8
94568 5 4,554,657.00| 0.30| 5.056| 359.0 1.0} 360.0 27973 2.7
85262 8 4,457,100.00( 0.29] 4.564| 358.9 1.1| 360.0 2.307| 2.3
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85242 28 4,421,824.48 0.29{ 6.546{ 359.0 1.0f 360.0 3.881f 3.8
60622 13 4,286,250.00( 0.28] 5.506] 358.8 1.2 360.0 2.570| 2.5
85086 14 4,155,430.00 0.27) 6.062] 359.1 0.9% 360.0 3.179) 3.1
60640 17 4,077,500.00] 0.27] 5.974( 359.5 0.5 360.0 2.868| 2.8
60022 3 3,833,200.00) 0.25(4.516)1 359.1 0.9 360.0 2.250) 2.2:
Other 6,47311,469,900,339.01| 96.80| 5.677| 359.2 09| 360.1 2951 2.9
Total: 6,624(1,518,442,323.76][100.00 5.675]) 359.2 0.9} 360.1 2.952) 2.9
Top
26. Index
Total
No. of Current
Index Loans Balance % | WAC | WAM | WALA |WAOT |1
1 Month Libor 161 48,321,270.68] 3.18| 4.792) 359.1 0.9} 360.0
6 Month Libor (Wall St) 3,912 752,136,684.11| 49.53| 6.416] 359.1 091 360.0
i1 Year Libor (WSJ/1 Mo Lead) || 2,378 658,401,670.28) 43.36| 5.273 359:2 0.8 360.0
1 Year CMT (Moving Mos Avg)| 173 59,582,698.69| 3.92| 1.465| 360.9 0.7] 36l.6
Total: 6,6241,518,442,323.76 | 100.00| 5.675| 359.2 0.9 360.1
Top
27. Floor
Total

No. of Current NZWA| WA
Floor Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor
1.501 - 2.000 9 2,148,752.62| 0.14] 4.129| 358.4 1.6 360.0 1.863| 1.86
2.001 -2.500 || 4,329(1,062,437,170.76| 69.97| 5.534( 359.2 0.8] 360.0 2265 2.26
2.501 - 3.000 174 56,501,003.15|| 3.72| 2.498| 360.8 0.8 361.7 2.785| 2.79
3.001 - 3.500 85 26,210,081.37{| 1.73} 3.894 359.3| 0.7 360.0 3.278] 3.28
3.501 - 4.000 63 20,001,607.55 1.32] 4.628] 359.0 1.0]| 360.0 37831 3.78
4.001 - 4.500 28 6,573,656.00|| 0.43| 5.443] 359.1 09 360.0 4.329( 4.33
4.501-5.000 || 1,919 342,508,472.99| 22.56| 6.835| 359.1 0.9 360.0 4.999(1 5.00
FNas AT A mvaian ~sn#10/£ WNan AVLINT attinac\ TMAn AT AraldLINQattinod Temnararv?)OInterne. .. 6/15/2005
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5.001 - 5.500 6 836,160.00)1 0.06] 8.097) 359.6 0.4 360.0 5.298( 5.30
5.501 - 6.000 9 1,007,970.00) 0.07| 7.105| 359.5 0.5) 360.0 5.675)] 5.67
6.001 - 6.500 1 147,049.32) 0.01) 5.875} 358.0 2.0 360.0 6.200| 5.00
9.501 - 10.000 1 70,400.00f 0.00} 7.500| 358.0 2.0] 360.0 10.000} 5.00
Total: 6,624 (1,518,442,323.76]100.00 | 5.675] 359.2 0.9] 360.1 2.952| 2.95

NZWA: 2.952

Min.: 1.750

Max.: 10.000

Top
28. Margin
Total
No. of Current NZWA| WA
Margin Loans Balance % |WAC|WAM | WALA | WAOT | MARGIN | Floor

'1.501 - 2.000 9 2,148,752.621 0.14| 4.129| 3584 1.6] 360.0 1.863|| 1.86
2.001 -2.500 | 4,329(1,062,437,170.76| 69.97| 5.534| 359.2 0.8]| 360.0 2.265( 2.26
2.501 - 3.000 174  56,501,003.15( 3.72| 2.498} 360.8 0.8] 361.7 2.785| 2.79
3.001 - 3.500 85| 26,210,081.37| 1.73] 3.894| 359.3 0.7] 360.0 3.278| 3.28
3.501 - 4.000 63 20,001,607.55 1.32) 4.628| 359.0 1.0} 360.0 3.783 3.78
4.001 - 4.500 28 6,573,656.00 0.43| 5.443] 359.1 09} 360.0 4.329| 4.33
4.501-5.000 | 1,919 342,508,472.99| 22.56| 6.835] 359.1 0.9] 360.0 4.999| 5.00
5.001 - 5.500 6 836,160.00 0.06 8.097| 359.6|. 0.4| 360.0 5.298| 5.30
5.501 - 6.000 9 1,007,970.00 0.07| 7.105} 359.5 0.5 360.0 5.675( 5.67
6.001 - 6.500 1 147,049.32| 0.01| 5.875| 358.0 2.0f 360.0 6.200( 5.00
9.501 - 10.000 1 70,400.00 0.00| 7.500| 358.0 2.0ff 360.0 10.000| 5.00
Total: 6,624(1,518,442,323.76(100.00 | 5.675| 359.2 0.9 360.1 2952 2.95

WA: 2.952

Min.: 1.750

Max.: 10.000

Top
29. Initial Periodic Rate Cap
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Total
Initial No. of Current NZWA| WA
Periodic Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN || Floor
Rate Cap
<= (.000 340| 109,332,009.37|| 7.20] 3.000| 360.0 0.81 360.9 3.079) 3.08
0.501 - 1.000 6 1,750,000.00)| 0.12{ 5.553| 359.5 0.5 360.0 3.542| 3.54
1.501 - 2.000| 1,097 390,564,425.25| 25.72] 5.037|| 359.2 0.81 360.0 22571 2.26
2.501 - 3.000 819| 200,238,240.19( 13.19( 6.382| 359.0 1.0 360.0 3.533( 3.53
3.001 >= 4,362| 816,557,648.95( 53.78[ 6.164| 359.2 0.81 360.0 3.123| 3.12
Total: 6,624(1,518,442,323.76(100.00| 5.675| 359.2 0.9 360.1 2,952 2.95
Min.: 0.000
Max.: 5.000
NZWA: 3.879
Top
30. Periodic Rate Cap
Total ‘
Periodic No. of Current NZWA| WA
Loans Balance % | WAC | WAM || WALA WAOT | MARGIN || Floor
Rate Cap
<=0.000 340)f 109,332,009.37| 7.20] 3.000] 360.0 0.8]f 360.9 3.079| 3.08
0.501 - 1.000} 3,906| 750,708,644.11| 49.44| 6.416| 359.1 0.9 360.0 3.526( 3.53
1.501 - 2.000] 2,378 ’658,401,670.28 43.36( 5.273| 359.2 0.8 360.0 2.276| 2.28
Total: 6,624(1,518,442,323.76100.00( 5.675| 359.2 0.9 360.1 2.9521 2.95
Min.: 0.000
Max.: 2.000
NZWA: 1.467
Top
31. Maximum Rate
. Total)l - |
No. of Current| NZWA | WA
Fla NN A A1 ant0 0/ INan AV NINQ attin o\ T ANARNT AralVLINQettin o\ Temnararv?4) NTnterna 6/15/20058
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Maximum Loans Balance % |WAC| WAM | WALA | WAOT | MARGIN | Floox
Rate
8.501 - 9.000 5 1,205,050.00f 0.08) 2.715) 359.7 03| 360.0 2.500) 2.5C
9.001 - 9.500 10 2,188,083.00f 0.14) 3.914} 359.1 09§ 360.0 2471 2.47
9.501 - 10.000 197 66,915,953.51) 4.41}2.306| 360.6 0.8] 361.4 2.696) 2.7C
10.001 - 10.500) 734) 155,081,883.80) 10.21) 5.137) 359.2 0.8 360.0 2.459] 2.4¢
10.501 - 11.000§ 2,153} 531,069,919.88) 34.97] 5.328)] 359.2 0.8] 360.0 2.439) 2.44
11.001 - 11.500| 1,473| 314,342,483.66| 20.70) 6.025] 359.1 0.9} 360.0 2.927) 2.93
11.501 -12.000 1,192} 275,793,096.65| 18.16] 6.137| 359.1 09| 360.0 3.414)| 3.41
12.001 - 12.500| 611| 131,517,417.99| 8.66} 7.038| 359.1 09| 360.0 4.224) 4.22
12.501 - 13.000| 244§ 38,904,506.91} 2.56]| 7.709} 359.1 09( 360.0 4.955] 4.9¢
13.001 - 13.500 2 612,000.00 0.04] 8.154| 359.8 0.2 360.0 4963] 4.9¢
13.501 - 14.000 2 436,000.00| 0.03f 7.625( 359.0 1.0] 360.0 3.625| 3.63
14.001 - 14.500 1 375,928.36) 0.02| 9.500| 358.0 2.0 360.0 5.000) 5.0C
Total: 6,624(1,518,442,323.76100.00|| 5.675| 359.2 09| 360.1 2.952| 2.93
Min.: 8.625
Max.: 14.500
NZWA: 11.221
Top

32. Next Rate Adjustment Date

Total
Next Rate | No. of Current NZWA| WAI
Adjustment{Loans Balance % |WAC|WAM | WALA | WAOT | MARGIN | Floor | !
Date
2005-07 198 67,586,026.79| 4.45| 1.875{ 360.5 091 361.4 2.9441 2.94|1
2005-08 90| 27,038,208.13|| 1.78| 4.694| 359.0 1.0| 360.0 3.256| 3.26|1
2005-09 46 13,279,734.45|| 0.87} 4.911| 360.0 0.0 360.0 3.396|| 3.40|1
2005-10 4 874,840.00] 0.06] 6.639} 358.0 204 360.0 3.309) 3.31§1
2005-11 5 1,347,700.00| 0.09| 5.839| 359.0 1.0| 360.0 3.134| 3.13)1
2005-12 3 955,500.00{ 0.06] 5.453 360.0 0.0 360.0 3.793) 3.79|1
2006-02 1 34,892.441 0.00) 5.875{ 356.0 4.0( 360.0 2250 2.2541
2006-03 1 81,600.00 0.01] 5.625) 357.0 3.0 360.0 2.250| 2.25(1
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2006-04 97 35,581,398.45( 2.34| 4.888| 358.0 2.0ff 360.0 2251 2.25|1
2006-05 399| 156,725,838.97|| 10.32) 4.958| 359.0 1.0| 360.0 2.264) 2.26|1
2006-06 240 96,448,109.00| 6.35|4.905| 360.0 0.0/ 360.0 2.260| 2.26|1
2006-07 1 500,000.00| 0.03) 7.375] 349.0 11.0) 360.0 5.000( 5.00|1:
2006-08 1 287,507.19) 0.02{ 5.875( 350.0 10.0§ 360.0 4.000] 4.001
2007-01 2 255,388.84| 0.02] 6.811| 355.0 5.0 360.0 5.000( 5.00y1
2007-03 2 620,600.00f 0.04) 5.555 357.0 3.0f 360.0 2.860) 2.86] 1
2007-04 64 18,948,162.18| 1.25} 6.500| 358.0 2.0| 360.0 3.740| 3.73|1
2007-05 2521 64,645,306.64 4.26] 6.545) 359.0 1.0} 360.0 3.692) 3.69|1
2007-06 136] 36,414,931.00( 2.40( 6.535| 360.0 0.0]| 360.0 3.554) 3.55|1
2007-07 1 278,400.00) 0.02) 7.000| 349.0 11.0)y 360.0 5.000)| 5.00)1:
2008-01 3 661,700.00f 0.04| 7.187| 355.0 5.0 360.0 4377| 4.38)1.
2008-04 161 38,683,590.13 | 2.55| 5.768) 358.0 2.0] 360.0 2.884) 2.88]1
2008-05 364 89,222,325.60| 5.88( 5.626] 359.0 1.0} 360.0 2.613) 2611
2008-06 184) 50,181,068.00) 3.30] 5.708| 360.0 0.0§ 360.0 2734 2.73)1
2009-10 1 333,700.00] 0.02| 5.750| 352.0 8.0f 360.0 2250| 2.25)1
2010-01 8 1,257,995.66| 0.08| 6.244| 355.0 5.0 360.0| 3.184| 3.18]1
2010-02 14 1,981,419.68| 0.13} 6.311| 356.0 4.0 360.0 3.170 3.17§1
2010-03 14 1,695,951.66| 0.11] 5.936| 357.0 3.0 360.0 2.842) 2.84| 1
2010-04 620 116,378,519.84|| 7.66| 6.213| 358.0 2.0 360.0 3.239| 3.24|1
2010-05 2,286| 429,530,505.91| 28.29} 6.175| 359.0 1.0 360.0 3.091|| 3.09|1
2010-06 1,426 266,611,403.20| 17.56| 6.125{ 360.0 0.0 360.0 3.127| 3.13|1
Total: 6,624 (1,518,442,323.76100.00 | 5.675| 359.2 09| 360.1 2.952|| 2.95|1

33. MI Flag - Existing (1st lien and LTV gt 80)

MI Flag Total _ WA |

= . |No.of Current NZWA| WA| Life|C

{JIXISltmg Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap
st lien |

and

LTV gt
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80)
Yes 369(168,143,763.17|| 98.81| 6.480| 359.1 0.9| 360.0 4371 4.37|11.72
No 4 3 823,518.09) 1.19] 7.666| 358.4 1.6 360.0 4.484| 4.48(12.67
Total: 372/68,967,281.26100.00 6.494| 359.1 0.9 360.0 4.372( 4.37(11.73
Top
34. MI Company - Existing (1st lien and LTV gt 80)
. Total
‘e . No. of Current
MI Company - Existing (1st lien and Loans Balance o lwaclwam | waLA |w
LTV gt 80) :
00-None 3 823,518.09 1.19| 7.666) 358.4 1.6
1- GE 154(28,448,971.24| 41.25| 6.604| 359.0 1.0
6- Mortgage Guaranty Insurance Corp. 43| 6,975,163.59| 10.11] 6.300| 359.1 0.9
11- PMI 3 511,900.00| 0.74] 4.943|| 359.5 0.5
12- United Guaranty Residential Ins. Corp. 21 262,700.00f 0.38) 7.173) 359.0 1.0
13- Republic Mortgage Insurance Corp. 16} 3,368,669.93| 4.88| 6.803{ 359.1 0.9
17- Radian Guaranty 138(25,038,753.41| 36.31] 6.749|| 359.1 0.9
24- Triad Guaranty Insurance Company 13| 3,537,605.00| 5.13( 3.790| 359.4 0.6
Total: 372(168,967,281.261100.00| 6.494| 359.1 0.9
Top
35. MI % - Total (1st lien and LTV gt 80)
MI %
-Total Total WA| Ni
(Ist No. of Current _ NZWA| WA| Life|Ori
lien Loans Balance % || WAC|WAM | WALA | WAOT |MARGIN | Floor || Cap
and
LTV
gt 80)
0.00 2| 669,143.09] 0.97) 8.021} 358.0 2.0}l 360.0 5.000| 5.00)13.02
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12.00 10} 1,912,270.00 2.77] 5.112| 359.1 09| 360.0 2.556| 2.56]10.55
17.00 1 102,000.00) 0.15} 7.000) 359.0 1.0 360.0 5.000] 5.00)12.00
20.00 20{ 3,711,168.00) 5.38} 6.719| 359.0 1.0 360.0 4.440| 4.44|11.86
22.00 287,507.19| 0.42| 5.875| 350.0 10.0} 360.0 4.000) 4.00/(11.88
25.00 173(31,368,233.92|| 45.48| 6.337| 359.0 1.0} 360.0 4249 4.25}11.63
30.00 161(129,962,959.06| 43.45| 6.772| 359.3 0.7 360.0 4.602|| 4.60]11.90
35.00 4| 954,000.00| 1.38) 3.875| 359.3 0.7 360.0 4.165| 4.16]10.55
Total:| 372(68,967,281.26100.00( 6.494| 359.1 0.9 360.0 4.372| 4.37|(11.73

[y
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This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document"). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description

of the securities or underlying assets, the information contained in the Offering Document).
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Selection Criteria: CURBAL gt 1500000

Table of Contents

FICO
I

el e A
O

ZIP Code
Original LTV (Calc)

1. ZIP Code

fla /AT AR ante04YNan AV NS attinad\ T Anda\T _nna]OAOﬂﬂefﬁncg\Temﬂnrﬂrv‘%ZﬂTntem&..

33140

Total

Number of Scheduled

Mortgage Principal
ZIP Code Loans balance| %
02535 1]} 6,984,591.59) 7.88
02554 1 1,680,000.00f 1.90
06880 1f 2,500,000.00| 2.82
07458 1{ 2,500,000.00f 2.82
07825 1] 1,627,500.00| 1.84
07934 1| 1,697,500.00| 1.92
10598 1) 1,569,672.74 1.77
11954 1§ 1,885,000.00) 2.13
11959 1{ 3,500,000.00( 3.95
22207 1{ 1,675,110.00( 1.89
28409 1] 2,000,000.00| 2.26
30350 1| 2,719,000.00 3.07
-~ [33062 1| 4,988,771.47] 5.63
33070 1 1,680,000.00) - 1.90
1| 2,500,000.00 2.82
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33156 1§ 1,750,000.00y 1.97
33301 1 2,415,000.00( 2.73
33316 1| 1,725,000.00) 1.95
33432 1| 1,847,950.00} 2.09
60010 1 2,325,000.00) 2.62
60022 1| 1,802,500.00| 2.03
60521 1| 2,000,000.00| 2.26
60614 2| 3,540,000.00 3.99|
75225 1| 2,500,000.00) 2.82
77019 1| 2,497,739.97| 2.82
80487 1| 1,639,339.00)| 1.85
81620 1§ 2,200,000.00) 2.48
81654 1} 3,000,000.00} 3.39|
84060 1| 3,500,000.00| 3.95
85016 1§ 2,160,000.00) 2.44
90402 1} 1,575,000.00) 1.78
92130 1| 2,500,000.00| 2.82
92629 1| 2,494,042.34| 2.81
92657 2{ 4,010,000.00| 4.53
92675 1 1,852,500.00] 2.09
94010 1} 1,775,000.00) 2.00
Total: 38(88,616,217.11{100.00
Top
2. Original LTV (Calc)
Total
Number of|  Scheduled |
Mortgage Principal
Original LTV (Calc) Loans balance %
30.01 - 35.00 2| 6,628,11047( 7.48(
40.01 - 45.00 1| 2,494,042.34| 2.81
45.01 - 50.00 2(9,184,591.59| 10.36
50.01 - 55.00 41 9,404,110.00( 10.61
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55.01 - 60.00 41 8,020,000.004 9.05
60.01 - 65.00 11)23,933,189.97| 27.01
65.01 - 70.00 8117,555,000.00( 19.81
70.01 - 75.00 41 7,327,500.00( 8.27
75.01 - 80.00 21 4,069,672.74 4.59
Total: 38(88,616,217.11(100.00
NZMin.: 32.79
Max: 80.00
NZWA: 60.28
Top
3. FICO
Total
Number of Scheduled
Mortgage Principal
FICO Loans balance %
601 - 650 2( 4,994,042.34| 5.64
651 - 700 9(23,584,614.30|| 26.61
701 - 750 17(34,869,000.00( 39.35
751 - 800 10(25,168,560.47| 28.40
Total: 38(88,616,217.11100.00
Nzmin.: 620
Max.: 793
NZWA.: 721

Loans with Fico scores less than 400 have been eliminated from the average.

Top
4. DTI
_ Total
Number of Scheduled
Mortgage Principal
DTI Loans balance %
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<=0.000 4| 8,385,000.00f 9.46
0.001 - 5.000 1| 2,500,000.00 2.82
5.001 - 10.000 1| 4,988,771.47| 5.63
10.001 - 15.000 1| 2,497,739.97) 2.82
15.001 - 20.000 10(21,672,282.74| 24.46
20.001 - 25.000 6]/14,005,542.34| 15.80
25.001 - 30.000 6|10,135,000.00| 11.44
30.001 - 35.000 5110,997,289.00| 12.41
35.001 - 40.000 1| 2,200,000.00| 2.48
40.001 - 45.000 1y 1,750,000.00f 1.97
45.001 - 50.000 2| 9,484,591.59| 10.70
Total: 3888,616,217.11|100.00

Min: 0.000

Max: 46.801

NZWA: 25.022

Top
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This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description

of the securities or underlying assets, the information contained in the Offering Document).
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Lehman Brothers
20 records
Balance: 4,183,063
AHMIT 2005-2

FICO roc 0 589

Page 1 of 3

Selection Criteria: FICO roc 0 589
Table of Contents

Original LTV (Calc)
FICO

DTI

Current Balance

i S

1. Original LTV (Calc)

Total
Number of| Scheduled
Mortgage Principal
Original LTV (Calc) Loans balance %
55.01 - 60.00 1]/1,359,248.47| 32.49
65.01 - 70.00 21 581,461.00| 13.90
70.01 - 75.00 1] 125,375.00| 3.00
75.01 - 80.00 11(1,404,688.52| 33.58
85.01 - 90.00 1] 375,928.36| 8.99
90.01 - 95.00 21 160,050.004 3.83
95.01 - 100.00 211 176,312.00| 4.21
Total; 20{4,183,063.35(100.00
NZMin.: 58.88
Max: 100.00
NZWA: 73.29
Top

2. FICO N
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Nzmin.: 517
Max.: 589
NZWA.: 555

Total

Number of| Scheduled

Mortgage Principal
FICO Loans balance %
501 - 550 4111,756,640.47( 41.99
551 - 600 16(2,426,422.88 | 58.01
Total: 20)4,183,063.35/100.00

Loans with Fico scores less than 400 have been eliminated from the average.

Page 2 of 3

Top
3.DTI
Total
Number of|| Scheduled
Mortgage Principal
DTI Loans balance %
<=0.000 1l 276,000.00| 6.60
5.001 - 10.000 111,359,248.47| 32.49
10.001 - 15.000 1| 375,928.36[ 8.99
15.001 - 20.000 1) 111,200.00[ 2.66
25.001 - 30.000 1 125,375.00 3.00
30.001 - 35.000 4] 476,381.00| 11.39
35.001 - 40.000 SI 557,280.52| 13.32
40.001 - 45.000 4 693,650.00|| 16.58
45.001 - 50.000 21 208,000.00) 4.97
Total: 20(4,183,063.35(100.00
Min: 0.000
Max: 49.873
NZWA: 24.536
Top
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4, Current Balance

Page 3 of 3

Total
Number of{| Scheduled
Mortgage Principal
Current Balance Loans balance %
0.01 - 50,000.00 1 34,920.00f 0.83
50,000.01 - 100,000.00 51 376,050.00 8.99
100,000.01 - 150,000.00 71 871,455.52) 20.83
150,000.01 - 200,000.00 3 489,461.00|| 11.70
250,000.01 - 300,000.00 1| 276,000.00 6.60
350,000.01 - 400,000.00 21 775,928.36| 18.55
1,350,000.01 - 1,400,000.00 111,359,248.47| 32.49
Total: 20(4,183,063.35(100.00
Min.: 34,920.00
Max: 1,359,248.47
Avg.: 209,153.17
Top

G:\CONTRACT\Tape\LCarson\Securitizations\AMERICAN HOME 2005-2\CAS Archives\sAMERICAN HOME 6-7-05
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Jun 14, 2005 16:54

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description

of the securities or underlying assets, the information contained in the Offering Document).
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Lehman Brothers
1,477 records
Balance: 483,148,262

MTA

Page 1 of 20

Selection Criteria: MTA
Table of Contents
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Current Balance

Original Balance

Rate

Rate Type

Product Type

Original Term

Stated Remaining Term

Seasoning
First Payment Date

Maturity Date

. Lien Position

Balloon
IO Flag

. FICO

Credit Grade
Prepayment Penalty

. Qriginal LTV (Calc)

Combined LTV (Calc)

. Property Type
. Loan Purpose

Occupancy Status

. Loan Documentation

State (Top 30)

. Top 10 Zip Code Concentrations
. Index
. Floor

. Margin
. Initial Periodic Rate Cap

Periodic Rate Cap

. Maximum Rate

Next Rate Adjustment Date
MI Flag - Existing (1st lien and LTV gt 80)

. MI Company - Existing (1st lien and LTV gt 80)
. MI % - Total (1stlien and LTV gt 80) - ‘
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1. Current Balance

Page 2 of 20
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Total

No. of Current NZ»
Current Balance Loans Balance % ||WAC| WAM | WALA | WAOT [ MARC(
0.01 - 50,000.00 59 2,317,534.06| 0.48) 3.502) 357.6 24) 360.0 3.
50,000.01 - 100,000.00 180| 13,505,786.24| 2.80| 3.006} 363.6 14| 365.0 3.
100,000.01 - 150,000.00 188 23,554,823.70| 4.88| 2.298| 369.4 09 370.3 3.
150,000.01 - 200,000.00 225| 39,240,556.78| 8.12 2.190} 370.0 0.8] 370.8 3.
200,000.01 - 250,000.00 153} 34,556,262.44) 7.15| 2.110) 371.6 091 372.5 3.
250,000.01 - 300,000.00 130§ 35,824,626.49) 7.41|1.892| 373.1 0.7] 373.8 3.
300,000.01 - 350,000.00 96| 31,364,383.03| 6.49|2.071| 379.5 09| 380.4 3.
350,000.01 - 400,000.00 96| 35,957,246.28| 7.44| 1.938| 374.3 09| 3752 3.
400,000.01 - 450,000.00 67) 28,420,926.29| 5.88| 1.934) 3844 0.8 385.2 3.
450,000.01 - 500,000.00 47| 22,360,881.85| 4.63) 1.788] 379.5 0.7 380.3 3.
500,000.01 - 550,000.00 39| 20,417,226.26| 4.23| 1.815| 371.6 0.8 372.4 2.
550,000.01 - 600,000.00 31 17,851,163.12) 3.69| 1.508{ 386.2 0.7| 386.9 3.
600,000.01 - 650,000.00 36| 22,744,864.94 4.71( 1.577| 365.8 0.8] 366.6 2.
650,000.01 - 700,000.00 18 12,210,519.99) 2.53| 1.472} 365.9 0.6 366.5 2.
700,000.01 - 750,000.00 19| 13,857,564.83| 2.87|2.277| 371.4 1.2 372.6 3.
750,000.01 - 800,000.00 5| 3,836,652.72| 0.79| 1.304] 432.2 0.8 433.0 2.
800,000.01 - 850,000.00 5| 4,123,286.71| 0.85) 1.976] 407.4 1.2} 408.6 2.
850,000.01 - 900,000.00 12} 10,617,806.05| 2.20) 1.477| 369.5 0.7 370.2 2.
900,000.01 - 950,000.00 8| 7,455,824.45| 1.54| 2.676| 359.0 1.0 360.0 3.
950,000.01 - 1,000,000.00 13§ 12,757,982.00f 2.64| 1.107| 378.1 0.5] 378.6 3.
1,000,000.01 - 1,050,000.00 2 2,051,500.00| 0.42| 1.247| 418.7 0.5| 419.2 2.
1,050,000.01 - 1,100,000.00 50 5,446,000.00] 1.13] 1.989| 407.6 0.2} 407.8 2.
1,150,000.01 - 1,200,000.00 4| 4,722,400.00] 0.98] 1.435[ 389.2 0.8] 389.9 3.
1,200,000.01 - 1,250,000.00 2| 2,461,075.00) 0.51| 1.249| 419.7 0.0 419.7 3.
1,250,000.01 - 1,300,000.00 4| 5,128,863.62| 1.06) 3.259] 358.7 1.3] 360.0 2.
1,300,000.01 - 1,350,000.00 2 2,630,349.55| 0.54|2.757| 358.5 1.5]| 360.0 2.
1,350,000.01 - 1,400,000.00 31 4,141,945.55( 0.86| 4.294| 357.4 2.6 360.0 3.
1,400,000.01 - 1,450,000.00 2| 2,878,850.00f 0.60} 2.960} 359.5 0.5| 360.0 2.
1,450,000.01 - 1,500,000.00 6 8,935,943.28| 1.85| 1.896| 379.5 0.7] 380.1 2.
1,550,000.01 - 1,600,000.00 2 3,144,672.74| 0.65) 1.437| 418.4 1.5 419.9 3.
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1,600,000.01 - 1,650,000.00 3| 4,916,839.00( 1.02] 1.794| 359.0 1.0| 360.0 3.
1,650,000.01 - 1,700,000.00 2| 3,377,500.00| 0.70] 1.313| 359.0 1.0} 360.0 3.
1,700,000.01 - 1,750,000.00 1| 1,725,000.00f 0.36( 1.250| 360.0 0.0] 360.0 2.
1,950,000.01 - 2,000,000.00 1{ 2,000,000.00] 0.41]2.000} 360.0 0.0} 360.0 3.
2,000,000.01 >= 11| 36,611,405.40) 7.58| 2.418| 359.0 1.0 360.0 3.
Total: | | 1,477483,148,262.37(100.00| 2.017( 373.7 0.9] 374.5 3.

Min.: 29,355.00

Max: 6,984,591.59

Avg.: 327,114.60

Top
2. Original Balance
Total
No. of Current NZWA
Original Balance Loans Balance % |[WAC|WAM || WALA | WAOT |MARGIN | F
1 - 50,000 59 2,317,534.06| 0.48) 3.502| 357.6 24| 360.0 3.551
50,001 - 100,000 177| 13,206,069.08| 2.73[ 3.000| 363.8 1.4 365.1 3.404
100,001 - 150,000 191 23,854,540.86| 4.94| 2.310) 369.3 09| 370.2 3.284
150,001 - 200,000 225( 39,240,556.78| 8.12| 2.190{ 370.0 0.8f 3708 3.213
200,001 - 250,000 152) 34,309,513.39) 7.10) 2.118) 371.7 0.9] 372.6 3.145
250,001 - 300,000 131 36,071,375.54|| 7.47) 1.886] 373.0 0.7\ 373.7 3.107
300,001 - 350,000 96| 31,364,383.03| 6.49| 2.071| 379.5 09| 3804 3.053
350,001 - 400,000 96| 35,957,246.28) 7.44| 1.938( 374.3 09 3752 3.148
400,001 - 450,000 67( 28,420,926.29| 5.88] 1.934) 384.4 0.8 3852 3.147
450,001 - 500,000 47| 22,360,881.85) 4.63| 1.788| 379.5 0.7]| 3803 3.141
500,001 - 550,000 39| 20,417,226.26| 4.23| 1.815| 371.6 0.8] 3724 2.964
550,001 - 600,000 31| 17,851,163.12| 3.69| 1.508] 386.2 0.7} 386.9 3.038
600,001 - 650,000 36| 22,744,864.94) 4.71) 1.577) 365.8 0.81 366.6 2.902
650,001 - 700,000 18} 12,210,519.99| 2.53| 1.472| 365.9 0.6 366.5 2.840

700,001 - 750,000 18| 13,108,354.51) 2.71|2.114 372.2 1.1} 3733 3.033
750,001 - 800,000 6| 4,585,863.04| 0.95( 1.929| 420.1 1.0]| 421.1 - 2.941
800,001 - 850,000 5| 4,123,286.71| 0.85] 1.976] 407.4 1.2 408.6 2.901
850,001 - 900,000 12| 10,617,806.05| 2.20{ 1.477| 369.5 0.7] 3702 2.775
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900,001 - 950,000 8|l 7,455,824.45| 1.54}2.676| 359.0 1.0} 360.0 3.091
950,001 - 1,000,000 13| 12,757,982.00 2.64| 1.107] 378.1 0.5] 378.6 3.109
1,000,001 - 1,050,000 2 2,051,500.00| 0.42| 1.247| 418.7 0.5 419.2 2.827
1,050,001 - 1,100,000 5| 5,446,000.00f 1.13| 1.989| 407.6 0.2 4078 2.823
1,150,001 - 1,200,000 41 4,722,400.00| 0.98| 1.435| 389.2 0.8 389.9 3.221
1,200,001 - 1,250,000 2| 2,461,075.00| 0.51| 1.249| 419.7 0.0| 4197 3.202
1,250,001 - 1,300,000 4| 5,128,863.62) 1.06( 3.259| 358.7 L.3| 360.0 2.810
1,300,001 - 1,350,000 20 2,630,349.55| 0.54| 2.757| 358.5 1.5 360.0 2.469
1,350,001 - 1,400,000 31 4,141,945.55] 0.86| 4.294| 357.4 2.6/ 360.0 3.342
1,400,001 - 1,450,000 2| 2,878,850.00f 0.60)2.960} 359.5 0.5} 360.0 2915
1,450,001 - 1,500,000 6f 8,935,943.28| 1.85| 1.896| 379.5 0.7 380.1 2.782
1,550,001 - 1,600,000 2l 3,144,672.74| 0.65| 1.437| 418.4 1.5] 4199 3.442
1,600,001 - 1,650,000 3| 4,916,839.00| 1.02) 1.794| 359.0 1.0 360.0 3.162
1,650,001 - 1,700,000 2 3,377,500.00] 0.70| 1.313} 359.0 1.0| 360.0 3.470
1,700,001 - 1,750,000 1y 1,725,000.00] 0.36] 1.250| 360.0 0.0§ 360.0 2.650
1,950,001 - 2,000,000 1| 2,000,000.00f 0.41}2.000f 360.0 0.0} 360.0 3.140
2,000,001 >= 11 36,611,405.40f 7.58|2.418( 359.0 1.0 360.0 3.309
Total: 1,477483,148,262.37(100.00| 2.017| 373.7 0.9 3745 3.107
Min.: 30,000
Max: 7,000,000
Avg.: 327,265
Top
3. Rate
Total A
No. of Current NZWA| WA| L
Rate Loans Balance % ||WAC| WAM | WALA | WAOT | MARGIN | Floor| C
0.501-1.000f 606(222,341,848.211 46.021 1.000} 359.3 0.7\ 360.0 2.989) 2991 9
1.001 - 1.500| 358(112,111,080.06| 23.20} 1.423| 402.3 0.6 4029 3.176| 3.18]10
1.501 - 2.000 77| 32,585,707.64| 6.74| 1.816| 380.8 0.8 381.5 3.143] 3.14]10
2.001 - 2.500 21| 7,252,050.61|| 1.50| 2.296] 414.9 0.5| 4155 3.217) 3.22(10
2.501 - 3.000 53| 13,154,150.65 2.72|2.747| 360.4 0.6] 361.0 3.323| 3.32(10
3.001 - 3.500 11 1,847,457.38| 0.38| 3.280( 432.3 1.8] 434.1 3.665| 3.67|10
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Tables Report Page 5 of 20
3.501 - 4.000 66| 13,320,746.52| 2.76| 3.853| 359.4 0.6]] 360.0 3.904| 3.90[10
4.001 - 4.500 29 7,389,845.75 1.53( 4.389| 440.9 0.8| 441.7 3.728| 3.73(10
4.501 - 5.000 58] 20,962,210.88| 4.34] 4.843| 361.3 1.7] 363.0 2.764| 2.76| 9
5.001 - 5.500 81| 26,299,099.231 5.44) 5.224| 364.0 2.0 366.0 2.897 2.90]10
5.501 - 6.000 77\ 17,082,719.17 3.54( 5.688( 365.8 24| 368.1 3.338| 3.34{10
6.001 - 6.500 351 7,280,791.21 1.51( 6.108] 357.9 2.1 360.0 3.763| 3.76|10
6.501 - 7.000 51 1,520,555.06) 0.31] 6.627] 355.3 471 360.0 4280 4.28j 9
Total: 1,477|483,148,262.37(1100.00§ 2.017| 373.7 09| 374.5 3.107| 3.11(10
Min.: 1.000
Max: 6.637
NZWA:2.017
Top
4. Rate Type
Total WA
Rat No. of Current NZWA/|[ WA]| Life
Typee Loans Balance % | WAC| WAM | WALA | WAOT | MARGIN | Floor | Caf
Adjustable| 1,477(483,148,262.37(100.00| 2.017} 373.7 0.9 3745 3.107] 3.11(10.0:
Total: 1,477(483,148,262.37((100.00| 2.017| 373.7 0.9| 3745 3.107] 3.11(10.02
Top
5. Product Type
Total WA
Product No. of Current NZWA| WA| Life(:
T;‘l’)e“c Loans Balance % | WAC|WAM |WALA | WAOT | MARGIN | Floor| Cap
MTA 1,477|483,148,262.37|100.00) 2.017| 373.7 0.9 3745 3.107| 3.11{10.03
- Total: 1,477483,148,262.37|100.00( 2.017| 373.7 0.9 374.5 3.107| 3.11(10.03
Top
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6. Original Term

Page 6 of 20

Total WA
Original No. of Current NZWA| WA| Life
Ter}I;n Loans Balance % |WAC|WAM | WALA | WAOT | MARGIN | Floor || Cap
301 -360) 1,320(424,638,474.04| 87.89| 2.009| 359.1 0.9 360.0 3.099| 3.10|10.03
361 -480| 157| 58,509,788.33| 12.11| 2.068( 479.3 0.7 480.0 3.172| 3.17|10.04
Total: 1,477 483,148,262.37(1100.00{ 2.017| 373.7 0.9) 3745 3.107| 3.11(10.03
Min.: 360.0
Max.: 480.0
NZWA: 374.5
Top
7. Stated Remaining Term
Total W.
Stated No. of Current NZWA| WAl Lif
Remaining | Loans Balance % | WAC|WAM | WALA | WAOT |[MARGIN [ Floor| Ca
Term
301 - 360 1,320 424,638,474.04|| 87.89] 2.009| 359.1 0.9 360.0 3.099| 3.10{10.0
361 - 480 157| 58,509,788.33| 12.11| 2.068 1479.3 0.7 480.0 3.172 3.17)10.0
Total: 1,477 483,148,262.37(1100.00| 2.017|} 373.7 0.9 374.5 3.107| 3.11{10.0
Min.: 355.0
Max: 480.0
NZWA: 373.7
Top
8. Seasoning
Total WA
No. of Current . : " NZWA| WA| Life
Seasoning | Loans Balance % |WAC|WAM||WALA |WAOT | MARGIN || Floor|| Cap
<=0 - 474]1159,911,094.92|| 33.10| 1.461| 378.5 0.0| 3785 3.087| 3.09{[10.04
1-24 1,003(1323,237,167.45| 66.90{ 2.291| 371.3 1.3 3726 3.118| 3.12(10.03
[
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[ Total: | 1,477)483,148,262.37[100.00] 2.007] 3737 0.9] 3745]  3a07] 341]10.2
‘Min.: 0.0
Max: 5.0
WA: 0.9
Top
9. First Payment Date
Total WA
First No. of Current NZWA| WA| Life
Payment | Loans Balance % |WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap
Date
2005 1,477 483,148,262.371100.00 2.017| 373.7 0.9 3745 3.107 3.11410.03
Total: 1,477(483,148,262.37(100.00| 2.017| 373.7 09| 3745 3.107| 3.11(10.03
Top
10. Maturity Date
Total WA
Maturi No. of Current NZWA| WA| Life
Date““ty Loans Balance|  %|WAC|WAM |WALA | WAOT |MARGIN | Floor| Cap
2035 1,320(424,638,474.04| 87.89]1 2.009] 359.1 0.9] 360.0 3.099| 3.10410.03
2045 157| 58,509,788.33|f 12.11{ 2.068 479.3 0.7] 480.0 3.172 3.17(10.04
Total: 1,477|483,148,262.37(100.00) 2.017| 373.7 0.9) 3745 3.107§ 3.11/10.03
Top
11. Lien Position
‘ Totai WA
Lien No. of Current 1 , . o . NZWA| WA| Life|
Position Loans Balance % ||WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap

o nsAN
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Tables Report Page 8 of 20
Ist Lien | 1,477(483,148,262.37[100.00| 2.017| 373.7 0.9 374.5 3.107| 3.11(10.03
Total: 1,477 483,148,262.37100.00) 2.017| 373.7 0.91 374.5 3.107| 3.11[10.03
Top
12. Balloon
Total
No. of Current NZWA| WA
Balloon Loans Balance % | WAC|WAM |WALA |WAOT | MARGIN | Floor
Fully Amortizing| 1,477(483,148,262.37(100.00( 2.017| 373.7 09| 3745 3.107( 3.11
Total: 1,477|483,148,262.37(100.00 2.017| 373.7 0.9 374.5 3.107) 3.11
Top
13. 10 Flag
Total WA| D
I0 No. of Current NZWA| WA| Life|O:
Flag Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN | Floor | Cap
No 1,477(483,148,262.37(1100.00) 2.017| 373.7 091 374.5 3.107( 3.11(10.03
Total:)| 1,477)483,148,262.37]100.00) 2.017| 373.7 0.9 374.5 3.107) 3.11110.03
Top
14. DTI
Total ‘
No. of Current NZWA| WA
DTI Loans Balance % || WAC|WAM | WALA | WAOT | MARGIN [ Floor
<=0.000 4 501,000.00] 0.10] 2.179{ 358.9 1.1{ 360.0 3.753|| 3.75
0.001 - 5.000 6 956,790.20( 0.20} 4.053 357.3 2,71 360.0 3.349|' 3.35
5.001 - 10.000 25\ 12,447,534.48|  2.58| 2.295| 384.4 1.2} - 385.6 3.484| 3.48
10.001 - 15.000 87| 18,970,690.13} 3:93 1.9221 375.4}- 1.0]- 376.5 3,131 3.13
15.001 - 20.000 144| 61,471,262.89| 12.72| 1.689| 370.7 0.7 371.5 2967 2.97
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20.001 - 25.000] 231 94,368,507.69| 19.53| 1.600| 379.7 0.8] 380.5 3.102) 3.10
25.001 - 30.000( 280f 99,739,932.45| 20.64| 1.688| 369.6 0.8] 3704 3.110| 3.11
30.001 - 35.000)) 270} 91,145,530.88) 18.86| 2.228| 374.1 0.9] 375.0 3.058| 3.06
35.001-40.000f 231| 57,441,231.93| 11.89] 2.378| 371.3 09 3722 3.110) 3.11
40.001 - 45.000¢ 139| 24,080,638.93| 4.98|2.479| 377.9 09| 378.8 3.251) 3.25
45.001 - 50.000 39| 17,117,432.44) 3.54) 4.008| 363.4 1.4} 364.7 3.278) 3.28
50.001 - 55.000 11) 1,965,186.52)| 0.41)2.915} 368.7 0.9] 369.6 3.459| 3.46
55.001 - 60.000 4 946,308.83|| 0.20| 3.708| 358.9 1.1} 360.0 3.612| 3.61
60.001 - 65.000 2 293,300.00) 0.06} 1.390| 359.6 0.4{ 360.0 3.102) 3.10
65.001 - 70.000 2 666,600.00 0.14] 3.118} 428.3 1.0] 429.3 3.532) 3.53
90.001 - 95.000 | 2| 1,036,315.00] 021 1.362( 407.2 1.'0 408.2 2.855( 2.86

Total: 1,477 1483,148,262.37(100.00 2.017| 373.7 0.9 374.5 3.107) 3.11
Min: 0.000
Max: 93.732
NZWA: 28.057
Top
15. FICO
Total WA
No. of Current NZWA| WA]| Life
FICO Loans Balance % | WAC| WAM | WALA | WAOT | MARGIN | Floor| Cap
<=0 4 886,013.86) 0.18] 3.116{ 359.0 1.0 360.0 2781 2.78) 9.95

501 - 550 31 1,615,248.47) 0.33] 5.807) 355.6 4.4} 360.0 4.086) 4.09110.01
551 - 600 18| 1,379,998.38| 0.29| 3.332] 358.6 1.4] 360.0 3.765) 3.76}10.35
601 -650| 198} 59,601,159.19| 12.34) 2.031| 382.9| 1.0 383.8 3.131 3.13) 9.99
651 - 700} 455(153,102,955.08) 31.69} 1.985) 375.7 0.8} 376.6 3.079} 3.08110.00
701 - 750} 4621159,943,130.38| 33.10] 1.991} 371.8 0.8 3726 3.116) 3.12{10.05
751 -800| 303| 97,896,089.40| 20.26| 1.996{ 369.4 0.8] 370.2 3.108| 3.11}(10.07
801 - 850 34f 8,723,667.61) 1.81] 2.142) 364.3 0.9] 365.2 3.032] 3.03}10.09
Total: 1,477|483,148,262.37]1100.00 | 2.017} 373.7 0.9 3745 3.107| 3.11}10.03

Nzmin.: 517
Max.: 818
NZWA.: 708
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Loans with Fico scores less than 400 have been eliminated from the average.

Top
16. Credit Grade
‘ Total WA| I
Credit No. of Current NZWA| WA| Life|O
Grade Loans Balance % | WAC|WAM | WALA |WAOT |MARGIN | Floor| Cap
A 1,477)483,148,262.371100.00) 2.017} 373.7 0.9 374.5 3.107| 3.11)10.03
Total: | 1,477(483,148,262.37((100.00| 2.017| 373.7 0.9 374.5 3.107| 3.11{10.03

Top
17. Prepayment Penalty
Total W
Prepavment No. of Current NZWA|| WA]| L
Penglg; Loans Balance % | WAC |WAM |WALA [WAOT||MARGIN | Floor| C
0.000 710(232,439,074.13| 48.11( 1.834) 375.8 0.6 376.5 2.960([ 2.96110.
0.500 1 596,250.00( 0.12{ 1.775| 359.0 1.0} 360.0 2.795| 2.80(10.
1.000 450 142,785‘,676.39 29.55( 2.111} 370.2 1.1 371.2 2.969] 2.97|10.
3.000 316(107,327,261.85| 22.21(2.287| 373.8 1.1{ 374.9 3.612| 3.61(10.
Total: 1,477|/483,148,262.37(100.00| 2.017| 373.7 09| 374.5 3.107|| 3.11|10.
WA: 0.963
NZWA: 1.855
Top
18. Original LTV (Calc)
, : Total '
No. of Current ‘ NZWA| WA
Loans Balance % | WAC || WAM | WALA | WAOT | MARGIN (| Floor|

Original
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LTV (Cale)
20.01 - 25.00 51 1,155,000.00( 0.24] 1.316] 401.2 0.8] 402.1 3.223| 3.22
25.01 - 30.00 4 787,500.00 0.16| 1.248| 359.0 1.0} 360.0 2.823) 2.82|1
30.01 - 35.00 9 9,505,733.95 1.97| 1.353| 359.2 0.8 360.0 3.443| 3.44
35.01 - 40.00 9l 1,674,453.29| 0.35( 2.212| 358.9 1.1} 360.0 3.296| 3.30(1
40.01 - 45.00 14| 5,733,092.20( 1.19{ 1.674| 358.6 1.4 360.0 2.855| 2.86
45.01 - 50.00 21| 13,007,093.78| 2.69| 3.658| 378.1 1.2} 3794 3.112§ 3.11
50.01 - 55.00 25| 13,608,271.34| 2.82) 1.758| 368.0 0.5 368.5 3.288) 3.29{1
55.01 - 60.00 30{ 14,680,859.81| 3.04 2.524( 371.1 1.0} 372.1 3.258) 3.26
60.01 - 65.00 871 30,752,682.83| 6.37| 1.725| 370.2 0.9 371.0 3.174) 3.17|1
65.01 - 70.00 197 67,304,781.06| 13.93[ 1.751f 372.8 0.8} 373.6 3.026| 3.03|1
70.01 - 75.00 2931115,672,583.56 | 23.94) 1.899] 372.9 0.9y 373.7 3.070) 3.07
75.01 - 80.00 605]169,536,927.00|} 35.09] 1.832| 374.0 09| 3749 3.004| 3.00|1
80.01 - 85.00 71 1,864,350.00| 0.39) 2.267| 403.4 0.3] 403.7 3.142f 3.14
85.01 - 90.00 541 13,682,561.31| 2.83| 2.707| 380.9 0.8 381.7 3.216| 3.22)1
90.01 - 95.00 45| 8,799,248.78| 1.82) 3.582) 372.4 0.7] 373.1 34124 3411
95.01 - 100.00 72| 15,383,123.46| 3.18| 4.102| 396.1 0.7]| 396.8 4.046| 4.05|1
Total: 1,477 483,148,262.37|100.00| 2.017] 373.7 0.9] 374.5 3.107) 3.11)1
NZMin.: 21.18
Max: 100.00
NZWA: 73.08
Top

19. Combined LTV (Calc)

Total
Combined No. of Current NZWA| WA
LTV (Calc) Loans Balance % || WAC|WAM | WALA | WAOT | MARGIN quor '
20.01 - 25.00 51 1,155,000.00 0.24] 1.316] 401.2 0.8] 402.1 3.223| 3.22
25.01 - 30.00 4 787,500.00) 0.16{ 1.248} 359.0 1.0} 360.0 2.823| 2.82|1
30.01 - 35.00 9l 9,505,733.95| 1.97|1.353| 359.2| 0.8 360.0 3.443| 3.44
35.01 - 40.00 9l 1,674,453.29) 0.35).2.212) 358.9 1.1} 360.0 3.296| 3.30]11
40.01 - 45.00 141 5,733,092.20|. 1.19| 1.674| 358.6 1.4} 360.0 2.855| 2.86
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45.01 - 50.00 21| 13,007,093.78| 2.69| 3.658{ 378.1 1.2 3794 3.112| 3.11
50.01 - 55.00 251 13,608,271.34| 2.82| 1.758] 368.0 0.5 368.5 3.288( 3.29(1
55.01 - 60.00 30| 14,680,859.81| 3.04] 2.524) 371.1 1.0} 372.1 3.258) 3.26
60.01 - 65.00 87] 30,752,682.83 6.37( 1.725] 370.2 0.9 371.0 3.174| 3.17|1
65.01 - 70.00 197 67,304,781.06| 13.93| 1.751|| 372.8 0.8 3736 3.026| 3.03{1
70.01 - 75.00 293[115,672,583.56| 23.94( 1.899| 372.9 09| 373.7 3.070| 3.07
75.01 - 80.00 605(169,536,927.00] 35.09( 1.832{ 374.0 0.9 374.9 3.0041 3.00]1
80.01 - 85.00 71 1,864,350.00) 0.39( 2.267 403.4 0.3 403.7 3.142| 3.14
85.01 - 90.00 544 13,682,561.31 2.83( 2.707 380.9 0.8 381.7 3.2161 3.22101
90.01 - 95.00 45| 8,799,248.78| 1.82] 3.582( 372.4 0.7) 373.1 3.412] 3.41j1
95.01 - 100.00 721 15,383,123.46 3.18] 4.102( 396.1 0.7] 396.8 4.046| 4.05(1
Total: 1,477|483,148,262.37|100.00} 2.017| 373.7 0.9 374.5 3.107| 3.111
NZMin.: 21.18
Max: 100.00
NZWA: 73.08
Top

20. Property Type

Total WA
p No. of Current NZWA| WA| Life
T;‘l’)f;e“y Loans Balance % | WAC|WAM |WALA | WAOT | MARGIN [Floor| Cap
SF 918(310,823,921.18| 64.33| 2.028| 372.5 0.9 3733 3.120| 3.12(10.02
PUD 259 95,536,827.59| 19.77 2.035] 382.3 0.9 3832 3.073l 3.07110.02
C 213| 56,417,651.34| 11.68| 1.965| 369.2 0.8 370.0 3.095| 3.10}10.09
2-4F 82| 18,272,362.26 3.78( 1.945) 364.3 09| 3652 3.192| 3.19(10.23
COOP 50 2,097,500.00| 0.43| 1.391| 359.3 0.7 360.0 2.458| 2.46| 9.95
Total: 1,477(483,148,262.37(100.00( 2.017| 373.7 0.9l 374.5 3.1071 3.11(10.03

Top

21. Loan Purpose
r ] ] it LD ] [ i I T
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Total

No. of Current NZWA
Loan Purpose Loans Balance % |WAC | WAM | WALA [ WAOT | MARGIN| F.
Cash Out Refinance 599(232,998,764.55| 48.23| 1.868| 373.0 0.8 373.8 3.122f
Purchase 602 186,746,440.29 | 38.65( 2.142| 373.6 09| 3744 3.042
Rate/Term Refinance|| 276| 63,403,057.53| 13.12] 2.195| 376.5 1.0] 377.6 3.247
Total: 1,477483,148,262.37|100.00} 2.017| 373.7 0.9 374.5 3.107

Top
22. Occupancy Status
Total

Occupanc No. of Current NZWA| WA
Statuls) Y |Loans Balance % |WAC | WAM || WALA | WAOT | MARGIN [ Floor

Primary Home|| 912)/365,598,012.85| 75.67| 1.888| 376.0 0.8) 376.8 3.072) 3.07
Second Home 166 58,850,302.99| 12.18) 2.667| 367.3 1.1| 368.4 3.138] 3.14|1

Investment 3991 58,699,946.53) 12.15) 2.167} 365.7 1.0 366.6 3.296) 3.30(1
Total: 1,477\(483,148,262.37(100.00| 2.017| 373.7 09| 3745 3.107| 3.11)1
Top

23. Loan Documentation

Total
Loa No. of Current NZWA| WA
n . Loans Balance % || WAC || WAM | WALA | WAOT | MARGIN | Floor
Documentation
Stated 759(309,974,187.46| 64.16| 1.772| 373.8 0.8 374.7 3.0481 3.05
Full 718(173,174,074.91|| 35.84| 2.454( 373.4 1.0f 374.3 3.2144 3.21
Total: 1,477 483,148,262.37 100.00] 2.017|( 373.7 0.9 374.5 3.107} 3.11

24, State (Top 30)
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: Total WA| D
State | No. of Current NZWA| WA] Life| O
g;)p Loans Balance % |WAC| WAM{WALA | WAOT [ MARGIN | Floor| Cap
FL 218 68,623,552.88 14.20{ 1.884| 372.0 0.7{ 372.8 3.200( 3.20{10.03
CA-N 130] 60,843,769.01| 12.59| 1.964| 376.0 09| 376.9 3.091| 3.09{10.00
CA-S 106 49,104,545.35| 10.16] 1.505| 383.6 0.9] 384.4 2.953] 2.95(10.01
VA 85| 32,384,123.74| 6.70} 2.048|| 394.0 1.0§ 395.1 3.312] 3.31}10.00
NC 137§ 27,425,630.19| 5.68] 2.166| 373.2 0.8} 374.0 3.174| 3.17|10.16
NY 50\ 27,190,337.29| 5.63|| 1.714| 366.1 0.8] 366.9 2.716| 2.72{10.02
IL 68| 21,441,844.83| 4.44| 1.940) 369.6 0.7 370.3 3.101) 3.10]10.02
MA 350 20,703,083.36] 4.29) 2.868] 369.8 1.1 370.9 3.071f 3.07) 9.99
NJ 581 20,259,403.51| 4.19] 1.533{ 362.6 0.8 363.5 2.915) 2.91]10.05)
MI 98| 19,773,272.19| 4.09| 2.043 362.1 0.7 3628 3.652| 3.65(10.07
MD 42 15,660,681.20( 3.24| 2.553| 374.5 0.9( 3753 2.864( 2.86(10.02
CT 200 12,907,472.48| 2.67( 1.808| 364.3 0.71 365.0 2.796| 2.80| 9.96
SC 30§ 12,357,307.17| 2.56| 2.203| 377.7 1.0y 378.7 3.003| 3.00(10.02
NV 36( 11,751,484.88| 2.43| 2.016} 396.3 0.8 397.1 3.300{ 3.30{10.08
GA’ 32| 11,509,556.82| 2.38| 2.122} 368.6 0.7 369.3 3.193} 3.19{10.06
OH 88| 9,124,724.81| 1.89] 2.706} 358.9 1.1} 360.0 3.362| 3.36|10.15
DE 42) 9,009,887.22f 1.86) 2.187|| 368.4 0.9 369.3 3.019| 3.02]10.09
CO 12 8,343,426.39 1.73} 1.805) 372.1 0.7 372.7 3.110} 3.11}10.01
PA 39( 8,265,010.97§ 1.71 2.202 360.9 0.9} 361.8 3.054 3.05({10.05
AZ 25 7,310,008.26{ 1.51| 2.335| 364.8 1.0 365.8 3.108| 3.11}10.02
OR 20| 5,861,077.46| 1.21| 2.820{ 362.6 1.1 363.8 2.832) 2.83{10.02
UT 8l 5,859,778.75] 1.21| 1.237) 362.8 0.8 363.6 3.581| 3.58| 9.95
X 13]1  3,086,494.08| 0.641 2.273]| 373.0 09 373.9 3.463| 3.46|10.12
KY 41 2,902,175.28| 0.60| 3.424| 357.9 2.1 360.0 3.354| 3.35(10.33
N 7| 2,814,655.36| 0.58| 1.843} 359.5 0.5] 360.0 3.068| 3.07|10.05
MO 11} 2,249,53291)) 0.47)3.394) 358.2 1.8 360.0 :3.375] 3.37)10.09
DC 41 1,639,915.93) 0.34) 3.670( 438.0 0.8 438.8 2.981) 2.98]10.03
MT 50 1,452,310.72} 0.30{ 2.832( 411.8) 1.2 413.0 3.178| 3.18}10.29
WA 6f 1,309,52033| 0.27} 4.151| 358.0 2.0 360.0 3.011 3.01(10.17
KS 3 1572,979.00F 0:12} 3.886| 359.2 0.8) 360.0 2.839| 2.84|10.10
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Other 8l 1,410,700.00 0.29] 1.490( 372.3 0.8| 373.2 3.190| 3.19(10.07
Total:| 1,477)483,148,262.37(100.00| 2.017| 373.7 09| 374.5 3.107| 3.11(10.03

Top
25. Top 10 Zip Code Concentrations
Total
Top 10 Zip No. of Current NZWA| WA
Code Loans Balance % | WAC| WAM | WALA | WAOT [ MARGIN | Floor
Concentrations
02535 1 6,984,591.59 1.45)5.637} 358.0 2.0f 360.0 3.290( 3.29
33062 3| 5,544,171.47| 1.15| 1.337| 359.0 1.0 360.0 3.790 3.79
11959 1y 3,500,000.00] 0.72] 1.500| 360.0 0.0 360.0 2.660( 2.66
84060 1| 3,500,000.00)f 0.72} 1.000{ 359.0 1.0 360.0 3.7854 3.79
29451 3| 3,408,943.28| 0.71| 2.976| 358.6 1.4 360.0 2.866| 2.87
81654 1| 3,000,000.00| 0.62{ 1.750] 360.0 0.0 360.0 3.150)| 3.15
60521 2 2,742,000.00) 0.57{ 1.729} 359.7 03| 360.0 2.940| 2.94
30350 1] 2,719,000.00) 0.56] 1.425) 360.0 0.0] 360.0 4.165) 4.17
20147 71 2,663,277.51 0.55) 1.563) 397.7 0.7 398.4 3.222) 3.22
28469 71 2,652,500.00| 0.55} 2.601| 359.0 1.0f 360.0 3.436( 3.44
Other - { 1,450(446,433,778.52| 92.40{ 1.979| 374.6 0.9 3755 3.088( 3.09
Total: 1,477 (483,148,262.37|100.00| 2.017| 373.7 0.9 3745 3.107| 3.11
Top
26. Index
Total
No. of Current ' _ :

Index Loans Balance % | WAC| WAM | WALA [WAOT |M
1 Year CMT (Monthly) 1] - 145185.80{ 0.03] 6.267| 358.0 2.0f 360.0

1 Year CMT (Moving Mos Avg)| 1,476(483,003,076.57|| 99.97|| 2.015| 373.7 09| 3745
Total: ' 1,477 483,148,262.37(100.00| 2.017| 373.7 091 3745
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Top
27. Floor
Total
No. of Current NZWA| WA
Floor Loans Balance % | WAC | WAM | WALA |WAOT | MARGIN | Floor

2.001 - 2.500 73| 26,892,170.97| 5.57| 1.751 369.2 0.9 370.1 2.347| 2.35
2.501-3.000| 620(232,397,520.92| 48.10| 1.827| 371.8 0.8) 372.7 2.785( 2.79
3.001 -3.500( 339} 108,449,096.99| 22.45) 2.298| 380.1 0.9] 381.0 3.237| 3.24}110
3.501 -4.000| 368(100,294,794.25| 20.76} 2.047|| 370.4 0.8 371.2 3.733) 3.73}|10
4.001 - 4.500 59| 11,359,625.24| 2.35| 2.967| 380.9 1.3 3822 4.199| 4.20(10
4.501 - 5.000 17 3,590,054.00 0.74] 3.885| 402.8 0.7\ 403.5 4723 4.72110
5.001 - 5.500 1 165,000.00 0.03| 2.750| 359.0 1.0y 360.0 5.490| 5491 9

ociliviar-«

Total: 1,477(483,148,262.37(100.00| 2.017| 373.7 09 3745 3.107| 3.11(10
NZWA: 3.107
Min.: 2.020
Max.: 5.490
Top
28. Margin
Total \Y
No. of Current NZWA| WA| L
Margin Loans Balance % | WAC|WAM | WALA | WAOT | MARGIN || Floor| C
2.001 - 2.500 731 26,892,170.97|| 5.57| 1.751§ 369.2 0.9} 370.1 2.347) 2.35) 9
2.501 -3.000) 620)1232,397,520.92 48.10] 1.827] 371.8 0.8 372.7 2.785) 2.79{ 9

3.001 -3.500 339(108,449,096.991 22.45] 2.298} 380.1 0.9 381.0 3.2371 3.24110
3.501 -4.000f 368(100,294,794.25| 20.76] 2.047) 370.4 0.8% 3712 '3.733|| 3.73|{10
4.001 - 4.500 59| 11,359,625.24 2.35|2.967| 380.9 1.3 3822 4.1991 4.20{10
4.501 - 5.000 17 3,590,054.00( 0.74( 3.885| 402.8 0.7 403.5 4723 4.72(10
5.001 - 5.500 1 165,000.00( 0.03( 2.750{ 359.0 1.0§ 360.0 5490 549 9
Total: 1,477 (483,148,262.37/(100.00|.2.017|| 373.7 0.9 3745 3.107| 3.11(10

WA: 3.107
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Min.: 2.020
Max.: 5.490

Top
29. Initial Periodic Rate Cap
Initial Total WA
Periodic No. of Current NZWA| WA| Life
Rate Loans Balance % || WAC[|WAM | WALA | WAOT | MARGIN || Floor| Cap
Cap
<=0.000] 1,477(483,148,262.37{100.00} 2.017|| 373.7 09| 3745 3.107| 3.11}{10.03
Total: 1,477|483,148,262.37|/100.00| 2.017| 373.7 0.9 374.5 3.107] 3.11{10.03

Min.: 0.000
Max.: 0.000
NZWA: 0.000
Top

30. Periodic Rate Cap

Total ‘ WA
Periodic || No. of Current ‘ NZWA| WA| Life
Rate Loans Balance % || WAC|WAM | WALA | WAOT | MARGIN | Floor| Cap

Cap
<=0.000) 1,477483,148,262.37100.00| 2.017) 373.7 09| 374.5)  3.107) 3.11{10.03

Total: 1,477(483,148,262.37100.00 2.017| 373.7 0.9 374.5 3.107)} 3.11|10.03

Min.: 0.000
Max.: 0.000
NZWA: 0.000

g

31. Maximum Rate

I | | I - I I I I { ) | |
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Total
Maxi No. of Current NZWA| WA
aximum
Rate Loans Balance % |WAC|WAM | WALA | WAOT | MARGIN | Floor
9.501 - 10.000 9561395,201,120.88| 81.80 1.876| 374.0 09 3749 3.031 3.03
10.001 - 10.500 390 59,523,927.21| 12.32] 2.126| 366.7 09| 367.6 3.299( 3.30
10.501 - 11.000 131 28,423,214.28| 5.88]| 3.743[ 383.8 0.7| 384.5 3774\ 3.77
Total: 1,477)1483,148,262.37(100.00} 2.017| 373.7 0.9 374.5 3.107] 3.11
Min.: 9.950
Max.: 10.550
NZWA: 10.035
Top

32. Next Rate Adjustment Date

Total W
Next Rate | No. of Current NZWA| WA][ Li
Adjustment| Loans Balance % | WAC|WAM [WALA | WAOT | MARGIN | Floor| C:
Date
2005-07 1,408(453,429,141.62} 93.85{ 1.939| 374.1 091 375.0 3.1099 3.11](10.
2005-08 21 11,742,575.001 2.43] 2.080| 369.8 1.0} 370.8 3,074} 3.07| 9.
2005-09 10] 5,524,884.00 1.14) 2.035| 360.0 0.0]l 360.0 3.128) 3.13)10.
2005-10 1 351,000.00|| 0.07] 4.450| 358.0 2.0 360.0 3.050] 3.05| 9.
2005-11 71 4,381,050.00|| 0.91] 4.648| 359.0 1.0} 360.0 32100 3.21 9.
2005-12 3 903,800.00|| 0.19| 4.766| 429.7 0.0 429.7 3.048| 3.05( 9.
2006-05 17 5,011,768.75 1.04] 4.832| 369.3 1.0l 3704 2.960( 2.96[10.
2006-06 10 1,804,043.00( 0.37) 5.075| 360.0 0.0 360.0 3.0341 3.03(10.
Total: 1,477(483,148,262.37(1100.00| 2.017| 373.7 0.9 374.5 3.107| 3.11}10.

Top

33. M1 Flag - Existing (1st lien and LTV gt 80)

|

||

|

|

BR
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MI Flag
Existing Total WA|
(1st lien | No. of Current NZWA| WA] Life|C
and Loans Balance % | WAC|WAM || WALA | WAOT | MARGIN | Floor|| Cap
LTV gt
80)
Yes 175(138,997,562.51| 98.16} 3.394| 386.5 0.7 387.2 3.585) 3.59(10.38
No 3| 731,721.04| 1.84| 4.817| 357.0 3.0 360.0 3.159| 3.1610.55
Total: 178 39,729,283.55(100.00( 3.420| 385.9 0.7] 386.7 3.577| 3.58|10.38
Top
34. MI Company - Existing (1st lien and LTV gt 80)
Total
o . No. of Current '
MI Company - Existing (Istlienand }y ;) Balance| % |WAC|WAM|WALA |WAQ
LTV gt 80)
00-None 30 731,721.04| 1.84) 4.817f 357.0 3.00 360
1- GE 26| 5,107,399.66| 12.86] 2.838] 378.2 0.8] 379
6- Mortgage Guaranty Insurance Corp. 19| 4,050,946.00) 10.20( 3.528| 369.5 0.3 369
11- PMI 8l 1,724,949.00] 4.34] 2.658| 359.8 0.2] 360
17- Radian Guaranty 24| 6,760,444.61) 17.02( 2.645| 405.2 0.7] 405
24- Triad Guaranty Insurance Company 97)21,235,023.24) 53.45) 3.805| 388.1 0.7) 388
33- Amerin Guaranty Corp. 1 118,800.00f 0.30( 2.600( 359.0 1.0[ 360
Total: 178]39,729,283.55]100.00( 3.420( 385.9 0.7]| 386
Top
35. MI % - Total (1st lien and LTV gt 80)
MI % Total WA NJ
- No. of Current _ . NZWA| WA| Life|Ori
Total || Loans Balance % | WAC|WAM | WALA | WAOT |MARGIN | Floor| Cap
(1st ' ' ’
lien
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and
LTV
gt 80)
0.00 4 997,721.04| 2.51| 4.599| 357.5 2.5 360.0 3.383| 3.38(10.55
12.00 6 1,187,650.00| 2.99| 2.180| 402.7 0.5 403.1 3.334|1 3.33] 9.95
20.00 2 882,000.00( 2.22 2.321{ 394.3 0.0 394.3 2.757 2.76| 9.95

25.00 49(112,558,040.27|| 31.61 2.597| 382.9 0.7\ 383.6 3.216| 3.22110.32
30.00 441 8,533,248.78( 21.48) 3.569| 372.8 0.7] 373.5 3.3931 3.39(10.23
35.00 73115,570,623.46| 39.19] 4.084] 395.6 0.7} 396.3 4.047] 4.05)110.55
Total:) 178/39,729,283.55]100.00] 3.420| 385.9 0.7| 386.7 3.577| 3.58)/10.38

Top

GA\CONTRACT\Tape\LCarsom\Securitizations\AMERICAN HOME 2005-2\AMERICAN HOME 6-7-05 FIXED AND
ARMs MM cas
Jun 10, 2005 15:00

This information does not constitute either an offer to sell or a solicitation of an offer to buy any of the securities referred to
herein. Offers to sell and solicitations of offers to buy the securities are made only by, and this information must be read in
conjunction with, the final Prospectus Supplement and the related Prospectus or, if not registered under the securities laws,
the final Offering Memorandum (the "Offering Document”). Information contained herein does not purport to be complete
and is subject to the same qualifications and assumptions, and should be considered by investors only in the light of the same
warnings, lack of assurances and representations and other precautionary matters, as disclosed in the Offering Document.
Information regarding the underlying assets has been provided by the issuer of the securities or an affiliate thereof and has
not been independently verified by Lehman Brothers Inc. or any affiliate. The analyses contained herein have been prepared
on the basis of certain assumptions (including, in certain cases, assumptions specified by the recipient hereof) regarding
payments, interest rates, losses and other matters, including, but not limited to, the assumptions described in the Offering
Document. Lehman Brothers Inc., and any of its affiliates, make no representation or warranty as to the actual rate or timing
of payments on any of the underlying assets or the payments or yield on the securities. This information supersedes any prior
versions hereof and will be deemed to be superseded by any subsequent versions (including, with respect to any description

of the securities or underlying assets, the information contained in the Offering Document).
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