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DBALT 20054

Preliminary Collateral Analysis
Dbalta Universe; Carveout

Deutsche Bank @

1,278 records
Ebg 223
Summary Statistics % of % of
Current Number Current Current Number Current Current
ﬂ%:&vmﬂ.wﬂh.owwr E_ﬂonqmu 00,334.293.47 Principal of Principal Principal Morntgage of Principal Prineipal
Maximum Balance: 1,783,180, _._ Balance (§) Loans Balance Balance Rate (%) Loans Balance Balance
Minimum Balance: 27,959.33 20,000.01 - 40,000.00 13 466,64523 0.16 5.500 - 5.999 103 3603645774 1200
Avemge Current Balance: 235,003.36 40,000.01 - 60,000.00 57 299243764 1.00 6,000 - 6.499 391 122864,71838 4091
Weighted Average Coupon: 6,557 60,000.01 - 80,000.00 81 577609647 192 6.500 - 6.999 94 718787391 2570
Maximum Coupon: 10,875 80,000.01 - 100,000.00 87 7.877.600.06 262 7,000 - 7.499 22 34145,469.36 1137
Minimum Coupon: 5.625 100,000.01 - 120,000.00 102 1121715108 i 7.500 - 7.999 126 22,440305.09 747
Weighted Aversge Original Term: 359.22 120,000.01 - 140,000.00 N7 1523223552 5.07 $.000 - 8.499 32 5,090.89%.16 170
Weighted Average Original 10 Term: 94,49 140,000,01 - 160,000.00 NS 1727934887 58 8.500 - 8999 12 139467361 0.46
Weighted Aversge Remaining Term: 387.30 160,000.01 - 180,000.00 86 1466734925 488 5000 - 9.499 2 199.165.69 013
Weighted Average Seasoning: 1.93 180,000,01 - 200,000.00 76 1450142030 483 9.500 - 9.999 3 41236725 0.14
Top 5 States: CA(29%) FL(I4%)NY(13%)NJ(G%), TX(S%) 200,000.01 - 300,000.00 01 4966763155 16.54 10.000 - 10.499 2 263.365.09 0.09
Top $ Zip Codes:  77024(1%),83814(0%),90211(0%),331330%),91 107(0%) 300,000.01 - 400,000.00 140 4872857201 1622 10.500 - 10.999 1 99,001.22 0.03
Weighted Aversge FICO Score: 714.9 400,000.01 - 500,000.00 107 48,208,545.47 16,05 i
Weighted Avemge Orig CLTV: 7573 500,000.01 - 600,000.00 54 2977399338 591 Total; 1278 30033429347 100.00
Weighted Average Orig Frequency CLTV: 80.78 600,000.01 - 700,000.00 25 1601837882 533 Minimum: 5,625
% of partfolio with CLTV over 80%: 1125 700,000.01 - 800,000.00 S 368550517 123 Maximum: 10,875
% of pontfolio with CLTV over 80% & no MI: 0.00 §00,000.01 - 900,000.00 3 262734348 087 Weighted Average: 6.557
% with LPMI: 2.31 900,000.01 - 1,000,000.00 3 289340550 0.96
Weighted Average LEME: 1121 1,000,00001 >= 6 8720633.63 2.90
% of pontfolio Confarming: 58.91 Total: 1278 300,334,293.47 100.00 % of
7 of portfolio Jumbo: 4109 Original Number Current Current
% of portfolio with Full/Alt Dacs: 16.98 Minimum: 27,959.33 o < wrent St
% Owner Occupied: 73.2 Maximum: 1,783,180.11 (mos.) Loans mw_EWMn mva-_Mo
% Fixed Rate: 1000 Average: 23500336 :
%10 2867 181 - 240 8 194402427 065
% Seconds: 0.0 301 - 360 1270 298.390,069.20 99.35
. ; '
_\e of Total Pool - Simuliancous Seconds:  33.5 %of Total: 1278 300,334,293.47 100,00
latest maturity: 20350801 Original Number Current Current
latest first payment:_2005-09-01 Moo - urr Minimum: 240
origage of Principal Principal Maximum: 360
Amount ($) Loans Balance Balance Weighted Average: 359,22
ot 20,001 - 40,000 13 16664523 0.16
Nember Cument cot 40,001 - 60,000 1 299243764 100
o procial  prinipal 60,001 - 80,000 81 577609647 192 ot
. 80,001 - 100,000 87 7.877,60006 262 .
| Originator Loans Balance Balance 100,001 - 120,000 102 1121715108 313 Remaining Number Current Current
GREENPOINT 598 143,199,873.9 4768 120,001 - 140,000 N7 1521223552 5.07 Terms of Principal  Principal
IMPAC 87 9941116199 33.10 140,001 - 160,000 114 17,119,527.06 570 (mos) Loans Balance Balance
MORTGAGE IT 7% 1822820001 6.07 160,001 - 180,000 8 1464731257 488 181 -240 8 194402427 065
NATCITY 64 10,468,828.98 349 180,001 - 200,000 77 1468127883 489 301 - 360 1270 298.390,269.20 9935
PINNACLE DIRECT 6 1026895087 10 200,001 - 300,000 01 4966763155 16.54 -
FIRST FINANCIAL EQ 32 197775656 266 300,001 - 400,000 140 4872857201 1622 Total: 1278 300,334,293.47 100.00
PINNACLE FINANCIAL 4 71296578 237 400,001 - 500,000 107 4820854547 1605 Minimum: 237
UNIVERSAL AMERICAN 18 364985428 L2 500,001 - 600,000 52 2857654867 9.51 Maximum: 360
] ,001 - 700, 215,823 A i : .
Total: 1278 300,334293.47 100.00 wmm.%“ : MNN% a _wmmwmw f { Weighted Average: 35730
800,001 - 900,000 3 262734348 087
900,001 - 1,000,000 2 189549860 063
%of 1,000,001 >= 7 971854053 3.24
z:summ vm__sﬂmu vm““q_ﬂm Total: 1278 30033429347 100.00
Servicer Loans Balance Balance Minimum: 28,000.00
GMAC 616  146,665,590.53 48.83 Nwwﬁna.mﬁwwwps
GREENPOINT 508 143,199,873.96 4768 T e s 03
NATCITY 64 1046882898 3.49 : :
Total: 1278 30033429347 100,00

This Strurtural Term Sheet, Collateral Term Sheei, or Computational Materials, a1 appropriate (the "material"), was prepared solely by ihe Underwrier(s), i privileded and confidential, ts intended for use by the addresses only, and may not be provided to any third party other than the addressee’s legal, tax , financtal and/or accounting advisors for the purpose of evaluating such information. Prospectivs inveslors are
advised 1o read carefully, and rely solely on, the final prospectus and prospecrus supplement (the "Final Prospecrus™) related to the xecuriiies (the *Securities”) in making thair investment dactvions. This matertal does not include all relevent information relaiing Io the Securities descrided heretn, parsicularly with respect o the risk and special considerations associaied with an investment In the Securliles. All information
contained herein s p y and It is anticipated that such will change. Any information contained herein will be mors fully described in, and will be fully by the pre ry prospectus suppl {fapplicable, and Final Prospectus. Although the information contained in the material s based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(1) make(s) no representaion or
warranty that such information is accurate or complete. Such informatlon thould nol bs viewed as projections, forcasts, predictions, or opinions with respect lo value. Prior to making any investment dectsions, a prospecitve investar thall receive and fully review the final Prospectus . NOTHING HEREIN SHQULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TQ BUY ANY SECURITIES. The
Underwriter(s) may hold long o thort posttions in or buy and sell Securtiies or related securlties or perform Jor or solicit invesimeni banking services from, any company mentioned herain

C:\dbalt_05-4_asof_081205_v2.cas

Aug 16, 2005 21:09 Page 1 of 3



DBALT 20054

Preliminary Collateral Analysis
Dhbalta Universe; Carveout OO—.—HMO:O w»:x @
1,278 records
Balance: 300334223
Yo of % of % of
Number Current Current Combined Number Current Current Number Current Current
Seasoning of Principal Principat Original of Principal Principal of Principal Principal
(mos.) Loans Balance Balance Loan-to-Value Ratio (% ing Simuhancous Seconds) Loans Balance Balance Adjustment Type Loans Balance Balence
4] 3 878,400,00 0.29 <= 50,00 59 10,974,593.26 365 Fixed Rate 1,278 300,334,293.47 100.00
1 421 116,975.877.19 3895 50.01 - 55.00 29 8,828,552.49 2.94 .
2 487 10921609928 3636 55.01 - 60.00 35 1233170813 an Total: 1278 300,334,293.47 100.00
3 303 59,672,083.76 19.87 60.01 - 65.00 31 8,353,251.79 2.78
4 44 9,074,632.07 302 65.01 - 70.00 52 14,195,293.08 473
s 10 2,573,149.92 0.86 70.01 -75.00 86 24,664,550.02 821 Y of
6 4 721,600.1% 0.24 75.01 - 80.00 412 96,568,618.59 3218 Number Current Current
7 2 380,224.79 013 80.01 - 85.00 28 7,627,170.68 2.54 Product . of Principal Principal
8 2 292,218.16 0.10 85.01 - 90.00 188 48,675,567.18 16.21 Type Loans Balance Balance
n 1 435,286.09 0.14 90.01 - 95.00 186 36,915,087.42 12.29 "
¥ " o0 Fixed - 20 Year s 1,160,474.27 0.39
12 1 114,722.02 0.04 95.01 - 100.00 172 31,199,903.83 10.39 Fixed - 30 Year 950 213,057.470.16 T0.94
Total: 1,278 300,334,293.47 100.00 Total: 1,278 300,334,293.47 100.00 Fixed - 30 Year IO 320 85,332,799.04 28.41
Minimum: 0 Minimum: 13.33 F20-10 3 783,550.00 026
Maximum: 12 Maximum: 100.00 Total: 1,278 300,334,293.47 100.00
Weighted Average: 1.93 Weighted Average by Original Balance: 80.77
Weighted Average by Current Balance: 80.78
% of
% of Number Curremt Current
Number Current Current % of of Principal Principal
Lien of Principal Principal Geographic Number Current Current 10 Terms Loans Balance Balance
vom_me._ Losans Balance Balance U_mm_“_um.n_coa Lo Eh_vmm v_w_”mwwnwn_ H“M_Mnan_ 0 955 21421794443 7133
Ist Lien 1,278 300,334,293.47 100.00 | b State 60 125 36,615,986.00 12,19
Towl: 1278 30033429347 100.00 M_ncwoa.h 236 87,166,340.56 29.02 120 198 49,500,363.04 16.48
orida 24 4093670648 1363 Total: 1278 30033429347 100.00
New York 115 39,451,948.8¢ 13.14 LU s : -
New Jersey 70 18,370,088.60 6.12
% of Texas 101 15,270,298.91 5.08
Number Current Current Virginia 42 10,738,831.10 3.58 % of
First Liens with of Principal Principal Washington 39 8,777,464.54 292 Number Current Current
Junior Liens Loans Balance Balance Massachusetts 28 7.037,073.1% 234 Propeny of Principat Principat
N 876 199,766,606.25 66.51 m”._nwww z Mwwwwwwm w Mm Type Loans Balance Balance
Y 402 100,567,687.22 3349 Oth 162 uo,uqo.uwa.wu _c.wA Single Family Residence 747 178,924,149.00 59.57
ier 5 - . .
Total: 1278 300,334293.47 100,00 P 182 4248247697 1415
- = e Total: 1,278 300,334,293.47 100.00 2 Family 12 26,218,142.19 8.73
Condo 120 24,351,107.17 8.1
3 Family . M 10,394,208.60 3.46
Number o c % of %of 4 Family 33 9,748,259.52 325
[um| urrent urrent N ‘Townhouse 28 6,357,564.00 2,12
Originat of Principal  Principal m_uw%_mhww z_q%“ wm.__ﬂmm vmwmwm Co-op N 157991128 053
Loan-to-Value Ratio (%) Loans Balance Balance by MSA Loans Balance Balance CONDOTEL 1 27847477 0.09
<= 50.00 63 11,508,672.38 3.83 Los Angeles-Long Beach CA PMSA 70 30,408,568.32 1012 Total: 1,278 300,334,29347 100.00
50.01 - 55.00 31 9,506,873.82 3.17
New York NY PMSA 66 28,143,801.38 937
55.01 - 60.00 39 13,930,074.10 4.64
6001 - 6500 : 39 1024249177 141 Rural T 14,499,234.58 48
65017000 o1 2832126715 943 Miami FL PMSA 401046357969 348 %of
70,01 -75.00 108 Nw.cmu.nqa,_u 068 Riverside-San Bemardino CA PMSA 35 9,618,530.32 3.20 Number n:ln_.__ n::.ﬂ.:
d.o_ L8000 716 _mu.cqo._n_.ﬁ 5460 Orenge County CA PMSA 19 8,972,017.88 2,99 ' of Principal Principal
wo“o_ . 85.00 15 Nnmuq”wN 138 ouﬁ. mewm.:.m_ﬁo:n NY PMSA 27 8,815,481.99 2.94 | Occupancy Loans Batance Balance
85.01 - 90,00 0 12,548,08296 431 Washingion DCMD-VA-WY FMSA 3 869958694 2% Primary 792 219851,189.65 72,20
ando FL MSA 39 6,714,942 65 2.24
90.01 - 95.00 80 14,907,988.99 4.96 Boston MA-NH NECMA 2 6.549.857.27 218 Investment 460 74,149,282.92 24.69
95.01 - 100.00 29 3,689,123.17 1.23 Other 862 167.448.592.45 5575 Second Home 26 6,333,820.90 2.1)
Total: 1278 30033429347 100.00 Ttk 1278 30033429347 10000 Total: 1278 30033429147 100.00
Minimum: 13.33 .
Maximum: 100.00
Weighted Aversge by Original Balance: 75.73
Weighted Average by Current Balance: 7573

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addresses only, and may not be provided to any third party other than the addvassee's legal, tax , financ tal andlor accounting advisors for the purposa of evaluating tuch information. Frotpecitve investors are
advised to read carefully, and rely solely on, ihe final prospecius and prospectus supplemen: (the "Final Prospecius®) related 1o the securities (the “Securities”) in making iheir investment decisions. This moterial does nat inelude all relevent infarmatian relating to the Securities described heratn, particularly with respect to the risk and tpecial considerations associated with an investntent in the Securities, AU information
cantatned hereln is preliminary and it is anticipated that such will change. Any information contained herein will be more fully described tn, and will be fully sup by the p ry prospectus suppl Vf applicabls, and Final Prospectus. Although the information consatned in the materfal ts based on sources the Underwriter(s) belleve(s) to be rellable, the Underwriter(s) make(s) no represeniaion or

warranty that such information s accurate or complete. Such tnformation thould nat be viewed as projections, forcasts, predictions, or opinfons with respect ta value. Prior to making any investment declisions,  prospecive tnvesior shall receive ond fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The
Undsrweiter(s) may hold long or short posttions i or buy and sell Securities or related securities or perform for or solic it investment banking services from. any company mentioned herein.

C:\dbalt_05-4_asof_081205_v2.cas Aug 16, 2008 21:09 Page2 of 3




DBALT 2005-4

Preliminary Collateral Analysis

Dhbalta Universe; Carveout —UO—-RMO——O w&:x @
1,278 records

Balance: 300334293

% of % of % of !
Number Current Current Number Current Current Prepayment Number Current Current
Loan of Principal Principal Back of Principal Principal Penalty of Principal Principal
Purposc Loans Balance Balance Ratio Loans Balance Balance Temn Loans Balance Balance
Purchase 45 173,062,867.44 5762 <=0,00 297 62,331,758.70 2078 0 613 165,995,044.51 5527
Refinance - Cashout 422 99,363,403.22 33.08 0.01-5.00 10 1,570,486.84 0.52 6 1 278,474.77 0.09
Refinance - Rate Term 111 27,908,022 81 929 5.01 - 10.00 2 270,970.31 0.09 12 134 37,083,986.78 1235
. 10.01 - 15.00 15 2,575,323.88 0.86 24 51 12,503,728.98 4.16
Total: L2778 300,334,293.47 10000 15.01 - 2000 32 7,599,34267 2.53 30 1 321,401.93 011
20.01 - 25.00 64 14,106,751.32 4.70 36 218 44,216,207.79 1472
25.01 - 30.00 106 23,002,796.99 7.66 42 . 2 246,788.13 0.08
% of 30,01 - 35,00 193 40,583,680.18 13.51 60 258 39,688,660.58 13.21
Number Current Current 35.01-40.00 269 70,134,837.20 23.35 .
Documentation of Principal  Principal 40.01 - 4500 178 4775405022 15.90 Total: 1278 300,334,293.47 100,00
ype Loans Balance Balance 45.01 - 50,00 91 24,895,124 94 8.29
Stated Documentation 792 20490995160 6823 30.01 - 5300 15 43m77s24 146
55.01 - 60.00 3 484,698.56 0.16
Full 261 51,009,052.16 16.98 60.01 - 65.00 3 626,696.42 021
No Documentation 149 28,224,632.02 9.40 - - = :
No Ratio 55 11,190,779.53 373 Total: 1278 300,334,29347 100.00 i
No Income/No Asset 19 4,552,320.60 1.52 Minimum: 0.01
Lite 2 447,557.56 0.15 N L .
e 64.36 '
Total: 1,278 300,334,293.47 100.00 Weighted Average: 36.24 :
% of % of
Number Current Current Prepayment Number Current Current
of Principal Principal Penalty of Principal Principal
Appraisal Type (S&P) Loans Balance Balance Flag Loans Balance Balance
Full 1,278 300,334,293.47 100.00 N 613 165,995,044.51 5527
Total: 1278 300,334,293.47 100.00 Y - 865 _134,339,24895 44.73
Total: 1,278 300,334,293.47 100,00
% of ,,
Number Current Current % of
Credit of Principal Principal Prepayment Number Current Current
Grade Loans Balance Balance Penalty of Principal Principal
1278 30033429347 10000 Detal Loans Balance ___ Balance
i 1% of orig. bal 1 321,401.93 0.11
Totai: 1278 300,334,293.47 10000 1% of orig, bal - Soft 7 215625613 on
1% of orig. bal- Hard 4 421,656.97 0.14
1% of 80% 1 248,725.87 0.08
% of 1% of 80% - Hard 3 242,174.87 0.08
Number Current Current 1% of 80% - Soft 5 244,868.38 0.08
FICO of Principal Principal 2 mos of 66% 3 628,201.79 0.
Score Loans Balance Balance 2 mos of 66.6% - Hard 3 463,751.33 0.15
2 mos of 66.6% - Soft 3 652,348.41 0.22
540559 ! 94.747.15 0.03 2% of 80% - Hard 11 3,10840187 103
580 - 599 3 552,679.43 0.18 o, o,
$00 - 610 7 914 637.50 010 2% of 80% -~ Soft 5 916,834.05 0.31
° " . 2% of 80% - (Hard12mo/Soft) 3 342,400.00 0.11 :
620 - 639 7 16,420,572.05 547 o,
2% of UPB - Hard 3 391,245.07 0.13
640 - 659 108 23,213,335.51 m
2% of UPB - Soft 5 846,024.84 0.28 -
660 - 679 145 28,689,342.11 9.55 '
3 mos -SOFT 1 84,000,00 0.03 '
680 - 699 210 45,033,642 89 14.99
700-719 200 5157276904 1.1 3% of UPB - Hard ! 10180000 0.8
- OOty : 5%/4%/3%/2%/1% - Hard 2 127,450.99 0.04 -
720-739 156 39,131,567.37 13.03 i
6 mos of 80% 127 21,515,450.53 7.16 |
740 - 759 125 30,439,770.18 10.14
6 mos of 80% - Hard 201 59,798,645.76 19.91
760 - 779 130 37,610,842.72 12.52
780 - 799 8 20734 820 85 .90 6 mos of 80% - Soft 248 39,749,432.83 13.24
800 . 29 5925 566,67 197 6 mos of 80% - (Hard12mo/SoR) 7 1,659,487.82 0.55 |
e - 6 mos of 80% - (Hard6mao/Soft) 1 314,685.82 0.10 ”
Total: 1,278 300,334,293.47 100.00 None 613 165,995,044.51 55.27
Minimum: 552 Total: 1,278 300,334,293.47 100.00 .
Maximum: 820
Weighted Average: 714.9
% UPB missing FICOs: 0.0

This Structaral Term Sheet, Collateral Term Sheat, or Computational Materials, a3 appropriate (the “material”}, was prepared solely by the Underwriter(s), is privileded and caonfidentia, s tntended for use by tha addressee only, and may nos be pravided to any third party other than the addressee's lagal, tax . financial and/or accouniing advisors for the purpose of evaluaring such information. Prospective investors are
advised 1o read carefully, and rely solely on, the final prospectus and prospectus tupplement (the *Final Prospectus*) related lo the securities (the “Securittex) in making their invextment decislons. Thir material does not Include all relevent Information relating to the Securities deserided herein, parvicularly with respect 1o the risk and special considerarions associated with an investment in the Securitios. All information
contained herein i3 prel ry and it ts d ihat such will change. Any information contatnad hersin will be mors fully described in, and will be fully by the prel ry praspectus {f applicabls, and Final Prospectus, Although the information contained in the material it based on sources the Underwriser(s) believe(s) to be reliable, the Underwriter(1) make(s) no reprasentaion or
warranty that such information is accurate or complese. Such information should noi be viewed a3 projections, forcasis, predictions, or opintons with respect to valus. Prior to making any investment declslons, a prospective Investor thall recetve and fully review the finsl Protpectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The

Underwriter{1) may hold long or short poxitions in or buy and sell Securitiey or related securities or perform for or solicit investment banking services from, any company mentioned herein.
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DBALT 2005-4

Preliminary Collateral Analysis

Dbalta Universe; Carveout
1,278 records

Balance: 300334293

Deutsche Bank @

Summary §

As-of / Cut-off Date: 20050801
Number of Loans: 1,278

Maximum Balance: 1,783,180.1}
Minimum Balance: 27,959.33
Average Current Balance: 235,003.3
Weighted Average Current Balance:
Weighted Average Coupon. 6557

Maximum Coupon: 10.875
Minimum Coupon: 5625

Non-Zero Weighted Average Original
Weighted Average Remaining Term:
Weighted Average Seasoning: 1.93

Weighted Average Ong CLTV: 75.7
% of portfolio with CLTV over 80%:

% with LPML: 231

Non-Zero Weighted Average LPMI:
% of portfolio Conforming: 58.91
% of portfolio Jumbo: 41.09

% Owner Occupied: 73.2
% Fixed Rate: 100.0

Delinguency / Cut-off Date: 20050731

Total Current Balance:  300,334,293.47

6
370,016.08

Weighted Average Lender Paid ME: 0.026
Weighted Average Net Coupon:  6.281

Weighted Average Original Term: 359.22

10 Term: 94.49
35730

3

Weighted Average Orig Frequency CLTV: 80.78

1125

% of portfolio with CLTV over 80% & no MI: 0.00

1121

% of portfolio with Full/Alt Docs:  16.98

Top 5 States: CA(29%),FL(14%),NY(13%),NJ(6%),TX(5%)
Top 5 Zip Codes: 77024(1%),83814(0%),90211(0%),33133(0%),91107(0%)
Non-Zero Weighted Avemge FICO Score: 7149

% 10: 287
% Seconds: 0.0
% of Total Pool - Simul Seconds: 33.5
Weighted Weighted
% by Weighted Average Weighted Average
Current Current % of Average Weighted  Average Stated Weighted  Average Original Percent Percent Percent
Principal Principal  Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO Full-Alt Owner  Fixed Percent
Seller Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV _ Score Doc__ Occupied Rate 10
GREENPOINT 143,199,873.96 47.68 598 4679 23946467 6.540 360.00 358.36 1.64 75.85 80.18 7215 134 73.3 1000 19.0
IMPAC 99,411,161.99 3310 387 30.28  256,876.39 6.599 358.99 357.11 1.89 74.00 81.13 6998 11.7 74.1 100.0 443
MORTGAGE IT 18,228,209.01 6.07 76 595 239844386 6.172 357.86 354.78 3.07 72.06 7727 7357 317 827 1000 44.9
NATCITY 10,468,828 98 349 64 50 163,575.45 6.293 360.00 356.84 3.16 8331 87.60 7327 56.5 615 100.0 090
PINNACLE DIRECT 10,268,950.87 3142 66 5.16  155,590.16 7268 360.00 357.65 235 86.55 86.93 7046 147 510 1000 13.6
FIRST FINANCIAL EQ 7,977,756.56 266 32 256 24930489 6.360 360.00 357.57 243 73.05 7472 7249 258 68.1 100.0 17.7
PINNACLE FINANCIAL 7,129,657.82 237 41 321 173,894.09 7.093 360.00 357.15 285 82.93 85.15 716 390 673 1000 439
UNIVERSAL AMERICAN 3,649,854.28 1.22 14 1.10  260,703.88 6.129 33424 33324 1.00 76.40 80.02  726.0 28.0 1000 100.0 215
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 193 75.73 80.78 714.9 170 732 100.0 287

This Structural Term Sheet, Collateral Term Sheet, or C

information. Prospective investors are advise
iderati d with an

d to read carefully, and

I Materials, as approp

rely solely on, the final prospectus and prospectus suppleme:

{the "material®), was prepared solely by the Underwriter(3), is privileded and confidential, Is inten,
nt (the "Final Prospec!
d that such infc i

int the Securities. All in,

d herein is preliminary and it is
is based on sources the Underwriter(s) believe(s) w be reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect o value. Prior to making any invesime:
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities ar perfornt for ar solicit investment banking services from, any company mentioned herein.
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DBALT 2005-4

Preliminary Collateral Analysis

Dbalta Universe; Carveout
1,278 records
Balance; 300,334,203

Deutsche Bank @

Weighted Weighted
% by Weighted Average Weighted  Average
Current Curment % of Average Weighted ~ Average Stated Weighted  Average  Original Percent  Percent  Percent

Principal Principal ~ Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO Full-Alt Owner  Fixed Percent
Servicer Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV__ Score Doc__ Occupied Rate 10
GMAC 146,665,590.53 48.83 616 4820 23809349 6.592 358.41 356.29 212 75.08 8087 7072 17.6 740 100.0 40.2
GREENPOINT 143,199,873.96 47.68 598 4679 239,464.67 6.540 360.00 35836 1.64 75.85 80.18 7215 134 733 1000 19.0
NATCITY 10,468,828.98 349 64 501 163,575.45 6.293 360.00 356.84 3.16 83.31 8760 7327 56.5 61.5 1000 0.0
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 193 75.73 80.78 7149 170 732 100.0 28.7

This Structural Term Sheet, Collateral Term Sheet, or C¢

information. Prospective investors are advise
i it d with an

Materials, as approp:
d to read carefully, and rely solely on, the final prospectus and prospectus supplement (the "Final Prospec

(the "material®), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided o any third party other than the addressee's legal, tax , financial and/or accounting advisors for the purpose of evaluating such
tus®) related 10 the securities (the "Securities”) in making their invesenent decisions. This materinl does not include all relevent information relating to the Securities described herein, particularly witk respect o the risk and special

that such infl

in the Securities. All information contained herein i3 p ry and it is

will change. Any information contained herein will be more fully described in, and will be fully sup
11 based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no representaion or warranty that such information iy accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect o value.

ded by the p

1P

i

and Final Prospectus. Although the information contained in the material

g4
mﬂ_o\ t0 making any investment decisions, a prospective investor shall receive and fully review the flnal
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TGO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities ar perform jor ar solicit fnvestment banking services from, any company mentioned herein.
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DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dbalta Universe; Carveout
1,278 records

Balance: 300,334,293

Weighted Weighted
% by Weighted Average Weighted Average

Current Current Current %of Average Weighted  Averge Stated  Weighted  Average  Original Percent  Percent Percent .
Principal Principal Principal ~ Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Balance ($) Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV _ Score Doc _ Occupied Rate 10
20,000.01 - 40,000.00 466,645.23 0.16 13 102 35,895.79 7.280 360.00 358.05 1.95 77.53 8528 7220 214 156  100.0 0.0
40,000.01 - 60,000.00 2,992,437.64 1.00 57 4.46 52,498.91 7.149 360.00 357.96 204 7701 7885 7013 328 188 1000 50
60,000.01 - 80,000.00 5,776,096.47 192 81 6.34 71,309.83 7.128 360.00 358.04 1.96 74.58 78.14 7018 226 263 100.0 174
80,000.61 - 100,000.00 7,877,600.06 262 87 6.81 90,547.13 7.120 360.00 357.90 2.10 717.28 8237 7083 30.9 418 100.0 18.2
100,000.01 - 120,000.00 11,217,151.08 ENE] 102 7.98 109,972.07 6.918 358.76 356.57 219 78.75 8548 7110 268 483 100.0 272
120,000.01 - 140,000.00 15,232,235.52 507 17 92.15 130,190.05 6.950 359.01 356.89 212 71.62 8362 7086 290 589 100.0 255
140,000.01 - 160,000.60 17,279,348.87 575 115 9.00 150,255.21 6.825 35889 356.60 229 78.28 8314 7134 192 580 100.0 290
160,000.01 - 180,000.00 14,667,349.29 488 86 6.73 170,550.57 6.760 360.00 35791 2,09 7879 8437 17078 187 63.9 100.0 232
180,000.01 - 200,000.00 14,501,420.30 4.83 76 5.95 190,808.16 6.650 360.00 357.58 242 77.15 8271 6994 273 64.7 100.0 19.9
200,000.01 - 220,000.00 8,364,738.01 2.79 40 3.13 209,11845 6.621 360.00 357.73 227 75.85 8250 7013 252 70.1 100.0 325
220,000.01 - 240,000.00 10,345,912 41 344 45 3.52 229,909.16 6.664 360.00 357.87 213 76.32 81.08 7018 133 66.8 1000 29.0
240,000.01 - 260,000.00 12,830,909.52 427 51 3.99 251,586.46 6519 355.42 353.41 201 72.90 7717 7118 15.7 70.5 100.0 293
260,000.01 - 280,000.00 11,420,905.26 3.80 42 329 27192632 6.621 360.00 35807 193 71.69 8524 7106 1.9 737 1000 379
280,000.01 - 300,000.00 6,705,166.35 223 23 1.80 291,528.97 6.297 360.00 357.97 203 7537 7883  TILS 13.1 74.1 1000 26.1
300,000.01 - 320,000.00 12,166,101.15 4.05 39 3.05 311,951.31 6.577 360.00 358.16 1.84 75.44 80.19 7141 17 796 100.0 256
320,000.01 - 340,000.00 9,609,221.16 320 29 227 331,35245 6.403 355.93 354.07 1.86 77.60 8479 7015 10.5 93.1 100.0 417 N
340,000.01 - 360,000.00 8,158,679.25 272 23 1.80 35472518 6.433 354.95 352.99 1.96 T2.44 7801 7129 44 780 100.0 12.9
360,000.01 - 380,000.00 7,817,810.54 260 21 1.64 372,276.69 6.420 360.00 358.15 1.85 7118 8507 7124 48 90.7 100.0 334
380,000.01 - 400,000.00 10,976,759.91 3.65 28 219 392,027.14 6.429 35580 353.95 186 76.05 80.00 7105 17.7 785 1000 3211
400,000.01 - 420,000.00 9,452,074.86 315 23 1.80  410,959.78 6.372 360.00 358.48 1.52 79.29 8347 M32 17.4 1000 1000 305
420,000.01 - 440,000.00 8,614,370.50 287 20 1.56 430,718.53 6.431 360.00 357.55 245 75.28 82.05 716.6 100 90.0 100.0 252
440,000.01 - 460,000.00 10,814,425.11 3.60 24 1.88 450,601.05 6.416 360.00 35825 1.75 72.54 7573 7286 209 83.4 100.0 25.0
460,000.01 - 480,000.00 8,009,710.82 267 17 133 471,159.46 6.330 360.00 358.47 1.53 71.66 8306 7293 11.7 83.4 1000 295
480,000.01 - 500,000.00 11,317,964.18 n 23 1.80 492,085.40 6.246 360.00 358.43 157 7748 7987 7421 8.7 827 100.0 218
500,000.01 - 520,000.00 5,668,704.73 189 11 0.86 515,336.79 6.217 360.00 358.64 136 71.59 8215 7054 9.0 90.8 100.0 272
520,000.01 - 540,000.00 7,958,805.55 2.65 15 117 530,587.04 6.463 360.00 358.47 1.53 75.97 8031 7232 20,0 733 1000 267
540,000.01 - 560,000.00 4,408,812.95 147 8 063 551,101.62 6.216 360.00 358.00 2.00 73.06 73.06 7432 250 87.7 100.0 00
560,000.01 - 580,000.00 3,440,967.26 L1s 6 047 573,494.54 6.187 360.00 358.67 133 7174 8140 7457 16.7 83.7 100.0 335
580,000.01 - 600,000.00 8,296,702.89 276 14 110 592,621.64 6.383 360.00 357.57 243 7269 7825 7299 70 858 100.0 212
600,000.0] - 620,000.00 3,668,999.49 122 6 047 611,499.92 6.230 360.00 358.67 133 72.51 7670 6982 331 834 100.0 338
620,000.01 - 640,000.00 2,505,516.01 083 4 031 626,379.00 6.531 360.00 358.75 125 6771 7022 6887 0.0 74.8 100.0 753
640,000.01 - 660,000.00 7,787,493.31 259 12 0.94 648,957.78 6.405 360.00 358.83 11?7 71.22 78.01 7147 ‘83 751 100.0 50.1
660,000.01 - 680,000.00 1,357,767.19 0.45 2 0.16 678,883.60 7.063 360.00 358.00 200 80.00 80.00 7355 500 100.0 100.0 0.0
680,000.01 - 700,000.00 698,602.82 023 i 0.08 698,602.82 6.000 360.00 358.00 2.00 58.33 5833 7670 0.0 0.0 100.0 00
700,000.0% - 720,000.00 701,250.00 023 1 0.08 701,250.00 6.750 360.00 359.00 1.00 75.00 7500 7520 0.0 100.0 100.0 100.0 :
720,000.01 - 740,000.00 1,468,390.23 0.49 2 0.16 734,195.12 6.623 360.00 358.01 199 74.63 7463 6947 0.0 100.0 100.0 503
740,000.01 - 760,000.00 750,000.00 025 i 0.08  750,000.00 6375 360.00 358.00 2.00 58.82 8000 7010 0.0 00 1000 1000
760,000.01 - 780,000.00 765,864.94 0.26 3 0.08 765,864.94 7.875 360.00 356.00 4.00 80.00 90.00 7470 0.0 100.0 100.0 0.0
840,000.01 - 860,000.00 84834348 0.28 1 0.08 848,343.48 6.125 360.00 358.00 200 59.03 59.03 6590 00 1000 100.0 0.0
860,000.01 - 880,000.00 879,000.00 0.29 1 008  879,000.00 5.750 360.00 358.00 2.00 79.98 90.00 7200 0.0 1000 1000 1000
880,000.01 - 900,000.00 900,000.00 030 1 0.08 900,000.00 6.500 360.00 358.00 2.00 70.87 7087 7380 0.0 100.0 100.0 100.0
940,000.01 - 960,000.00 1,895,498.60 0.63 2 016 947,749.30 6.250 360.00 359.00 1.00 67.13 7462 7745 0.0 100.0 1000 499
980,000.01 - 1,000,000.00 997,906.90 0.33 1 0.08 997,906.90 5.750 360.00 358.00 2.00 59.88 5988 778.0 100.0 100.0 1000 0.0
1,000,000.01 >= 8,720,633.63 2.90 6 047 145343894 6.091 360.00 358.63 137 69.40 7416 7394 204 828 1000 49.5
Total: 300,334,293 .47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 573 80.78 7149 170 732 1000 287
Minimum: 27,959.33
Maximum: 1,783,180.11
Average: 235,003.36

This Structural Term Sheex, Collateral Term Sheet, or C: ional Mater{als, as appropi (the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee’s legal, tax , financial and/or accounting advisors for the purpose of evaluating such

i\e«snng ?Snuﬂg investors are advised to read ER\E? and rely solely on, the final prospectis and prospectus supplement (the “Final Prospectus”) related to the securities (the “Securities") in making their investment decisions. Thiy material does not include all relevent 9\§n=§ :_ESN 10 the Securities described herein, particularly with respect to the risk and special

d with an in the S . All i contnined herein is p ry and it is anticipated that such ion will change. Any information contained herein will be more fully described in, and will be fully superseded by the prel if applicable, and Final Prospectus. Ess.w._ the information contained in the material
13 based on sources the Underwriter(y) believe(s) to be reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. ?.S» to s..taw any investnent decisions, a prospective investor shall receive and fully review the final

Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TQ SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities ar perform for ar solicit invesonent banking services from, any company mentioned herein.
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DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dbalta Universe; Carveout
1,278 records
Balance: 300,334,293

Weighted Weighted

% by Weighted Average Weighted  Average .
Original Current Current % of Average Weighted  Average Stated Weighted Average  Original Percent  Percent  Percent
Principal Principal Principal  Number of Number of Current  Avemge  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Baiance ($) Balance Balance Loans Loans Balance  Coupon Term Term 8 i CLTV CLTV _ Score Doc__Occupied Rate 10
20,000.01 - 40,000.00 466,645.23 0.16 13 1.02 35,895.79 7.280 360.00 358.05 195 717.53 8528 M0 214 156 1000 0.0
40,000.01 - 60,000.00 2,992,437.64 1,00 57 4.46 52,498.91 7.149 360.00 357.96 2.04 77.01 7885 7013 328 188 100.0 50
60,000.01 - 80,000.00 5,776,096.47 1.92 81 6.34 71,309.83 7.128 360.00 358.04 1.96 74.58 78.14 7018 226 263 100.0 174
80,000.01 - 100,000.00 7,877,600.06 262 87 6.81 90,547.13 7.120 360.00 357.90 210 77.28 8237 7083 30.9 418 100.0 18.2
100,000.01 - 120,000.00 11,217,151.08 in 102 798 109,972.07 6.918 358.76 356.57 2.19 78.75 8548 7110 26.8 483 100.0 272
120,000.01 - 140,000.00 15,232,235.52 507 17 9.15 130,190.05 6.950 359.01 356.89 212 17.62 8362 7086 29.0 589 1000 255
140,000.01 - 160,000.00 17,119,527.06 570 114 892 150,171.29 6.821 358.88 356.60 229 7817 8308 7128 194 576 1000 293
160,000.01 - 180,000.00 14,647,312.57 488 86 6.73 170,317.59 6775 360.00 35791 2.09 78.90 8424 7084 175 638 10090 232
180,000.01 - 200,000.00 14,681,278.83 489 n 6.03 190,665.96 6.643 360.00 357.58 242 77.19 8292 6997 282 65.1 100.0 196
200,000.01 - 220,000.00 8,364,738.01 219 40 313 209,118.45 6.621 360.00 35113 227 75.85 8250 7013 252 701 160.0 325
220,000.01 - 240,000.00 10,345,912.41 344 45 352 229,909.16 6.664 360.00 357.87 213 7632 8108 7018 133 66.8 100.0 290
240,000.01 - 260,000.00 12,830,909.52 427 51 399 251,586 46 6.519 35542 35341 201 72.90 7717 7118 157 705 1000 293
260,000.01 - 280,000.00 11,420,905.26 3.80 42 329 27192632 6.621 360.00 358.07 193 77.69 8524 7106 1.9 737 1000 379
280,000.01 - 300,000.00 6,705,166.35 223 23 1.80 291,528.97 6.297 360.00 357.97 203 75.37 7883 7115 13.1 741 160.0 26.1
300,000.01 - 320,000.00 11,846,419.91 3.94 38 2.97 311,74789 6.596 360.00 35821 179 75.84 8073 7121 79 790 100.0 263 .
320,000.01 - 340,000.00 9,928,902.40 331 30 235 330,963 41 6.386 356.06 354.13 193 77.04 8401 7042 102 933 100.0 403
340,000.01 - 360,000.00 8,158,679.25 mn 23 1.80 354,725.18 6433 354.95 352.99 1.96 7244 78.01 7129 4.4 78.0 100.0 129
360,000.01 - 380,000.00 7.817,810.54 2,60 21 1.64 372,276.69 6.420 360.00 358.15 1.85 77.18 8507 7124 48 90.7 100.0 334
380,000.01 - 400,000.00 10,976,759.91 365 28 219 392,027.14 6.429 355.80 353.95 1.86 76.05 80.00 7105 17.7 78.5 100.0 321
400,000.01 - 420,000.00 9,452,074.86 318 23 1.80 410,959.78 6.372 360.00 35848 1.52 79.29 8347 7132 174 100.0 100.0 305
420,000.01 - 440,000.00 8,614,370.50 287 20 1.56 430,718.53 6.431 360.00 35755 245 75.28 8205 7166 10.0 90.0 100.0 25.2
440,000.01 - 460,000.00 10,814,425.11 3.60 24 1.88 450,601.05 6.416 360.00 358.25 1.75 72.54 7573 7286 209 834 100.0 250
460,000.01 - 480,000.00 8,009,710.82 2.67 17 133 471,159 46 6.330° 360.00 35847 153 77.66 8306 7293 117 88.4 100.0 295
480,000.01 - 500,000.00 11,317,964.18 3. 23 1.80 492,085.40 6.246 360.00 35843 157 77.48 7987 71421 8.7 82.7 100.0 218
500,000.01 - 520,000.00 5,668,704.73 | 1.89 11 0.86 515,336.79 6.217 360.00 358.64 136 71.59 82.15 7054 9.0 90.8 100.0 272
520,000.01 - 540,000.00 7,958,805.55 2.65 15 117 530,587.04 6.463 360.00 358.47 1.53 75.97 8031 7232 200 733 100.0 267
540,000.01 - 560,000.00 4,408,812.95 1.47 8 0.63 551,101.62 6.216 360.00 358.00 2.00 73.06 73.06 7432 25.0 87.7 1000 0.0
560,000.01 - 580,000.00 3,440,967.26 L1S 6 0.47 573,494 54 6.187 360.00 358.67 1.33 7174 8140 7457 16.7 83.7 100.0 335
580,000.01 - 600,000.00 7.099,258.18 236 12 094  591,604.85 6343 360.00 357.75 225 72.30 7653 1247 8.2 834 1000 148
600,000.01 - 620,000.00 4,866,444.20 1.62 8 063 608,305.53 6.327 360.00 358.13 1.87 73.12 7959 7135 249 875 100.0 255
620,000.01 - 640,000.00 2,505,516.01 0.83 4 031  626,379.00 6.531 360.00 358.75 1.25 67.71 7022 6887 0.0 748 1000 753
640,000.01 - 660,000.00 7,787,493.31 259 12 094  648,957.78 6.405 360.00 358.83 117 71.22 7801 7147 83 751 1000 50.1
660,000.01 - 680,000.00 1,357,767.19 045 2 0.16 678,883 .60 7.063 360.00 358.00 2.00 80.00 80.00 7355 50.0 100.0 100.0 00 .
680,000.01 - 700,000.00 698,602.82 0.23 1 0.08 698,602.82 6,000 360.00 358.00 2.00 5833 5833 7670 00 0.0 100.0 0.0
700,000.01 - 720,000.00 701,250.00 023 1 0.08 701,250.00 6.750 360.00 359.00 1.00 75.00 7500 7520 00 100.0 100.0 100.0
720,000.01 - 740,000.00 1,468,390.23 0.49 2 0.16 734,195.12 6.623 360.00 358.01 1.99 74.63 7463 6947 0.0 100.0 100.0 503
740,000.01 - 760,000.00 750,000.00 0.25 1 0.08  750,000.00 6375 360.00 158.00 2.00 58.82 80.00 7010 0.0 00 1000 1000
760,000.01 - 780,000.00 765,864.94 0.26 1 0.08 765,864.94 7.875 360.00 356.00 4.00 80.00 90.00 7470 0.0 100.0 100.0 0.0
840,000.01 - 860,000.00 848,343.48 0.28 1 0.08 84834348 6.125 360.00 358.00 2.00 59.03 59.03 6590 0.0 100.0 100.0 00
860,000.01 - 880,000.00 879,000.00 0.29 1 0.08  879,000.00 5.750 360.00 358.00 2.00 79.98 90.00 7200 0.0 1000 1000 1000
880,000.01 - 900,000.00 900,000.00 030 1 0.08 900,000.00 6.500 360.00 358.00 2.00 70.87 70.87 7380 0.0 1000 100.0 100.0
940,000.01 - 960,000.00 1,895,498.60 0.63 2 0.16 947,749.30 6.250 360.00 359.00 100 67.13 7462 7745 0.0 1000 100.0 499
1,000,000.01 >= 9,718,540.53 34 7 0.55 1,388,362.93 6.056 360.00 358.56 1.44 68.42 7269 7433 286 846 1000 445
Total: 300,334,293.47 100.00 1,278 100.00 235,003.36 6.557 359.22 352.30 1.93 75.73 8078 7149 17.0 732 100.0 28.7
Minimum: 28,000.00
Maximum: 1,785,000.00
Average: 23532283
Total: 300,742,577.03

This Structural Term Sheet, Collateral Term Sheet, or C ! Matertals, as appropriate (the "material®), was prepared solely by the Underwriter(s), is privileded and confidential, (s intended for use by the addressee only, and may not be provided to any third party other than the addressee's legal, tax , financial andlor accounting advisors for the purpose of evaluating such
information. ?Evaa_ﬁ investors are advised to read Sl\::v. and rely solely on, the final prospectus Ei prospectus .E%F:Q: (the "Final ?Evun?_e related to the securities {the "Securities”) in making their investment decisions. This material does not include all }:—é: s\isanu: ::&:w to the MRESE described herein, particularly with respect io the risk and special
d with an in the Securities. All information contained herein is prelis ry and it is ipated that such i will change. Any information contained herein will be more fully described in, and will be fully sup by the p if and Final Prospectus. Although the information contained in the material

p
iy based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(3) make(s) no representaion or warranty that such information i3 accurate or complete. Such Information should not be viewed as projections, forcasts, predictions, or opinions with respect o value. mia.. to making any investment decisions, a prospective investor shall receive and fully review the final
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES, The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit investmeru banking services from, any company mentioned herein.
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DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dbalta Universe; Carveout
1,278 reconds

Eoo 334293

Weighted Weighted
% by Weighted Average Weighted  Avemsge
Current Current % of Aversge Weighted  Average Stated Weighted  Avemage Original Percent Percent  Percent
Mortgage Principal Principal  Number of Number of Current  Avemage  Original Remaining  Avemge  Onginal Frequency FICO  Full-Alt Owner  Fixed Percent
Rate (%) Balance Balance Loans Loans Balance  Coupon Term Term ing CLTV CLTV _ Score Doc _ Qccupied Rate 10
5.500 - 5.999 36,036,457.74 12.00 103 806 34986852 5822 35839 356.58 181 70.43 7373 7338 23.1 91.5 1000 246
6.000 - 6.499 122,864,718.35 4091 391 3059 314,232.02 6.192 359.05 35721 185 7383 7945 7218 194 86.1 1000 33.1
6.500 - 6.999 77,187,873.91 25.70 394 3083 195,908.31 6.681 359.24 357.28 1.96 7182 8330 7084 137 68.2 100.0 15
7.000 - 7.499 34,145,469.36 11.37 212 1659  161,063.53 7.193 360.00 35795 2.05 7741 8117 7053 138 45.2 100.0 247
7.500 - 7.999 22,440,305.09 747 126 986 17809766 7674 360.00 35785 215 80.68 86.54 6937 118 489 1000 251 ;
8.000 - 8.499 5,090,896.16 170 32 2,50  159,090.51 8175 360.00 357.89 21 86.19 9041 6870 12.7 21.7 1000 489
8.500 - 8.999 1,394,673.61 0.46 12 0.94 116,222.80 8.721 360.00 35749 2.51 93.83 9383 7058 234 280 100.0 398
9.000 - 9.499 399,165.69 0.13 2 0.16 199,582.85 9.051 360.00 357.00 3.00 90.74 90.74 707.% 0.0 9.7 100.0 79.7 :
9.500 - 9.999 412,367.25 0.14 3 0.23 137,455.75 9.810 360.00 357.00 3.00 9118 91.18 6442 0.0 378 100.0 858 |
10.000 - 10.499 263,365.09 0.09 2 016 131,682.55 10.247 360.00 356.51 3.49 90.00 90.00 6235 0.0 0.0 100.0 0.0 i
10.500 - 10.999 99,001.22 0.03 1 0.08 99,001.22 10.875 360.00 358.00 2.00 95.00 95.00  646.0 0.0 100.0 100.0 0.0 ;
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 1.93 78.73 80.78 7149 17.0 3.2 100.0 28.7
Minimum: 5625 :
Maximum: 10.875
Weighted Average: 6.557 |
i
Weighted Weighted |
% by Weighted Average Weighted  Average I
Original Current Current % of Average Weighted  Average Stated Weighted  Average Original Percent Percent  Percent '
Terms . Principal Principal  Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO Full-Alt Owner  Fixed Percent
{mos.) X Balance Balance Loans Loans Balance  Coupon Term Term ing CLTV CLTV _ Score Doc_ Occupied Rate 10
181 - 240 1,944,024.27 0.65 8 063  243,003.03 6.197 240.00 238.36 164 71.64 7567 6879 25.7 100.0 100.0 40.3
301 - 360 298,390,269.20 99.35 1,270 9937 23495297 6.560 360.00 358.07 1.93 75.76 8081 7151 16.9 73.0 100.0 28.6
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 1.93 75.13 8078 7149 17.0 732 100.0 287
Minimum: 240
Maximum: 360
Weighted Average: 35922
Weighted Weighted
% by Weighted Average Weighted Average
Remaining Current Current % of Average Weighted  Average Stated Weighted Average  Original Percent  Percemt  Percemt
Temms Principal Principal  Number of Number of Curent  Average  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
(mos.) Balance Balance Loans Loans Balance _ Coupon Term Tem i CLTV CLTV__ Score Doc  Occupied Rate 10
181 - 240 1,944,024.27 0.65 8 063  243,003.03 6.197 240.00 238.36 1.64 71.64 7567 6819 257 100.0 100.0 40.3
301 - 360 298,390,269.20 99.35 1,270 99.37 23495297 6.560 360.00 358.07 1.93 75.76 8081 7151 16.9 73.0 1000 28.6
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 1.93 7573 80.78 7149 170 732 1600 287
Minimum: 237
Maximum: 360
Weighted Average: 35730
This Siructural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate {the "matertal"), was prepared solely by the Underwriter(s), &s privileded and confidential, 13 intended for use by the addressee only, and may not be provided 1 any third party other than the addressee’s legal, tax, financial and/or accounting advisors for the purpase of evaluating such i
information. Prospective investors are advised to read carefully, and rely solely an, the final prospectus and prospectus supplement (the "Final Prospecnus”) related to the securities (the "Securities”) in making thetr invesiment decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect 1o the risk and special
i iated with an i in the Securities. All information contained herein is preliminary and it is anti d that such ion will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prosp I if applic and Final Prospectus. Although the information contained in the material
is based on sources the Underwriter(s) believe(s) to be reliable, the Unde (5) make(s} no ion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, o opinions with respect to value. Prior to making any investment decisions, a praspective invesior shall receive and fully review the final

Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR .wQ:O\:x TION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may kold long or short positions tn or buy and seil Securities or related securities ar perform for ar solicit investment banking services from, any company mentioned herein.
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DBALT 2005-4
Preliminary Collateral Analysis

Dbalta Universe; Carveout
1,278 records
Balance: 300,334,293

Deutsche Bank @

Weighted Weighted
% by Weighted Average Weighted Average
Current Current % of Avemge Weighted  Average Stated Weighted  Avemage Original Percent Percent  Percent
Seasoning Principal Pnncipat  Number of Number of Current  Aversge  Original Remaining  Avemge  Onginal Frequency FICO  Full-Alt Owner  Fixed Percent
{mos.) Balance Batance Loans Loans Batance  Coupon Term Term S ing CLTV CLTV__ Score Doc  Occupied Rate 10
] 878,400.00 029 3 0.23  292,800.00 6.209 360.00 360.00 0.00 80.00 8592 6832 0.0 59.2 100.0 592
1 116,975877.19 3895 421 3294 27785244 6417 358.94 357.94 1.00 74.86 8095 7173 123 78.0 100.0 334
2 109,216,099.28 36.36 487 3811  224,263.04 6.646 359.36 357.36 2,00 75.93 80.34 7132 13.6 69.9 100.0 218
3 59,672,083.76 19.87 303 2371 196,937.57 6.641 359.34 356.34 3.00 76.50 8049 7165 299 69.8 1000 23.4
4 9,074,632.07 3.02 44 344 20624164 6.827 360.00 356.00 4.00 75.82 8277 7012 298 739 1000 17.}
s 2,573,149.92 0.86 10 0.78  257,314.99 6.547 360.00 355.00 5.00 83.53 8870 7178 8.1 78.7 100.0 273
6 721,600.19 0.24 4 031 180,400.05 6.206 360.00 354.00 6.00 80.91 8258 7150 425 314 100.0 0.0
7 380,224.79 0.13 2 0.16  190,112.40 6.509 360.00 353.00 7.00 94.82 9482 6716 100.0 100.0 100.0 0.0
8 292,218.16 0.10 2 0.16  146,109.08 6.508 360.00 352.00 8.00 64.62 6462 7621 100.0 100.0 100.0 0.0
11 435,286.09 0.14 1 0.08  435,286.09 6.250 360.00 349.00 11.00 80.00 80.00 6430 0.0 100.0 100.0 0.0
12 114,722.02 0.04 1 008 11472202 7.375 360.00 348.00 12.00 80.00 80.00 667.0 0.0 00 1000 0.0
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.2 35730 1.93 7573 80.78 7149 17.0 73.2 100.0 28.7
Minimum: 0 ’
Maximum: 12
Weighted Average: 1.93
Weighted Weighted
% by Weighted Average Weighted  Average
Current Current % of Average Weighted  Average Stated Weighted  Average Original Percent  Percent Percent
Lien Principal Principal  Number of Number of Current  Average  Orginal Remaiming  Avemge  Original Frequency FICO Full-Alt Owner  Fixed Percent
Position Balance Balance Loans Loans Balance  Coupon Term Term § i CLTV CLTV__ Score Doc_ Occupied Rate 10
1stLien 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 7573 80.78 7149 17.0 732 1000 287
Total: 300,334,293.47 100.00 1,278 10000 23500336 6.557 359.22 357.30 193 75.73 80.78 7149 17.0 732 100.0 287
Weighted Weighted
% by Weighted Average Weighted ~ Average
Current Current % of Average Weighted  Average Stated Weighted  Average  Original Percent  Percent Percent
First Liens with Principal Principal Number of Number of Current  Average  Original Remaining Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Junior Liens Balance Balance Loans Loans Balance _ Coupon Term Term S ing CLTV CLTV__Score Doc _ Occupied Rate 10
N 199,766,606.25 66.51 876 68.54  228,044.07 6.569 359.13 357.11 202 75.08 7508 7142 16.2 69.2 100.0 225
Y 100,567,687.22 33.49 402 3146 250,168.38 6.533 359.41 357.66 1.75 71.03 9209 7163 18.6 81.1 1000 409
Total: 300,334,293.47 100.00 1,278 100.00  235003.36 6.557 359.22 357.30 193 75.13 80.78 7149 17.0 732 100.0 28.7

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material®), was prepared solely by the Underwriter(s), fs privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee’s legal, 1ax, financial and/or accounting advisors for the purpose of evaluating such

S\o::an? Prospective investors are advised to read carefully, and rely solely on, the final prospectus and prospectus supplement (the “Final Prospectus”) related ta the securities (the "Securities”) In making their investment decivions. This material does not include all E«EE s.@:._n:e: _.n:.:am 10 the Securities
will change. Any information coniained herein will be more fully described in, and will be fully sup i

that such

d with an in the Securities. All information cantained herein is p ry and it is
: based on sources the Underwriter(s} believe(s) to be reliable, the Underwriter(s) make(s) no EEEQ_EQ. or warranty that such information it accurate or complete. Such information should not be viewed a3 projections, forcasts, predictions, or opinions with respect o value, 1:5 o making any investment decisions, a prospective investor shall receive and fully review the final
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securitles or related securides or perform for or solicit invesoment banking services from, any company mentioned herein.

described herein, particularly with respect to the risk and special

ded by the prel

i

and Final Prospectus. Although the information contained in the material
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DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dbalta Universe; Carveout
1,278 records
Balance: 300,334,293

Weighted Weighted
% by Weighted Average Weighted Avemge
Original Current Current % of Average Weighted  Average Stated Weighted  Average  Original Percent  Percent Percent 7
Loan-to-Vatue Principal Principal  Number of Number of Current  Average  Oniginal Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent ,
Ratio (%) (First Liens Only) Batance Balance Loans Loans Balance  Coupon Term Term _ Scasoning CLTV CLTV _ Score Doc__ Qccupied Rate 10 i
0.01 - 50.00 11,508,672.38 383 63 493 182,677.34 6.421 360.00 357.92 208 41.19 4296 17071 11.8 79.6 100.0 259
50.01 - 55.00 9,506,873.82 ER Y 3 243 1306,67335 6.179 360.00 358.22 178 53.58 5563 7188 16.3 829 100.0 159
55.01 - 60.00 13,930,074.10 4.64 39 305 357,181.39 6.123 357.04 355.19 1.85 5847 61.03 7193 11.9 725 100.0 222
6001 - 65.00 10,242,491.77 34 39 305 262,627.9%9 6.228 357.08 354.87 220 63.38 66.19 7071 137 788 100.0 171
65.01 -70.00 28,321,267.15 9.43 9N 712 31122272 6.460 358.62 356.76 1.86 69.17 7866 7113 13.0 69.7 100.0 385 ;
70.01 -75.00 29,063,276.13 9.68 105 822 276,793.11 6.472 360.00 35833 1.67 73.79 76.37 7222 146 68.9 100.0 438 :
75.01 - 80.00 163,979,121.62 54.60 716 5603  229,021.12 6.568 359.25 35737 1.88 79.67 86.14 7140 183 744 100.0 273 i
80.01 - 85.00 2,237,321.38 0.74 15 117 149,154.76 6.942 360.00 357.80 220 84.19 8449 7421 489 471 100.0 46.6
85.01 - 90.00 12,948,082.96 4.31 70 548 18497261 7.050 360.00 357.76 224 89.66 90.00 7196 17.5 69.4 100.0 157 :
90.01 - 95.00 14,907,988.99 4.96 80 626 186,349.86 7.073 360.00 357.59 24 94 81 9481 7169 6.0 75.1 100.0 275 W
95.01 - 100.00 3,689,123.17 1.23 29 227 127.211.14 7.396 360.00 357.00 3.00 99.99 99.99 7072 772 458 100.0 327 !
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359,22 357.30 1.93 75.73 80.78 7149 170 732 100.0 28.7
1333
100.00
Weighted Average by Original Balance: 75.73
Weighted Average by Current Balance:  75.73
!
Weighted Weighted W
Combined % by Weighted Average Weighted  Average
Original Current Current % of Average Weighted  Average Stated Weighted  Average  Original Percent  Percent Percent
Loan-to-Value Ratio (%) Principal Principal  Number of Number of Current  Aversge  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Frequercy (includes Si Seconds) Balance Balance Loans Loans Balance  Coupon Term Term ing CLTV CLTV _ Score Doc__Occupied Rate 10
<=$0.00 10,974,593.26 3.65 59 462  186,010.06 6.435 360.00 357.90 210 40.98 4098 705.6 1.2 79.2 100.0 259 .
5001 - 55.00 8,828,552.49 294 29 227  304,432.84 6.161 360.00 358.22 178 53.66 5366 7201 175 81.6 100.0 123 !
55.01-60.00 12,331,705.13 4.11 35 274 35233443 6.121 356.66 354.87 179 58.30 5840 7224 134 76.5 100.0 190 .
60.01 - 65.00 8,353,251.79 278 3 243 269,459.74 6.220 360.00 357.69 231 63.30 63.30  706.0 9.8 79 100.0 156
65.01 - 70.00 14,195,293.08 4.73 52 407  272,986.41 6.481 35725 355.16 208 68.42 6856 7110 17.2 65.4 100.0 16.5
70.01 - 75.00 24,664,550.02 8.21 86 673 286,797.09 6.442 360.00 35825 175 73.23 7360 7241 156 68.7 1000 375
75.01 -80.00 96,568,618.59 3215 412 3224 23438985 6.533 359.03 357.10 193 78.52 7955 17112 15.0 619 100.0 235
80.01 - 85.00 7,627,170.68 2.54 28 219 27239895 6.587 356.07 354.42 1.65 7782 8425 6986 196 80.8 100.0 48.4
85.01-90.00 48,675,567.18 16.21 188 1471 25891259 6.720 359.71 35791 180 81.40 8958 7181 16.3 AR 100.0 259
90.01 - 95.00 36,915,087.42 12.29 186 1455 198,468.21 6.809 359.59 357.64 1.95 84.61 94.74 7163 - 111 723 100.0 393
95.01 - 100.00 31,199,903.83 10.39 172 1346  181,394.79 6.616 360.00 357.83 217 81.27 99.88 7197 36.6 92.0 100.0 432 !
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 193 75.73 80.78 7149 17.0 732 100.0 28.7
Minimum: 13.33
Maximum: 10000 |
Weighted Average by Original Balance: 80.77 |
Weighted Average by Current Balance: 80.78 I
i
~ i
|
|
|
I
This Structural Term Sheet, Collateral Term Sheet, or C | Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and confldential, is intended for use by the addvessee only, and may rot be provided to any third party other than the addressee's legal, ax , financial and/or accounting advisors for the purpose of evaluating such
S\ul‘.n.._a: 3.2%«22« investors are advised to read carefully, and rely solely on, the final prospectus and prospectus supplement (the "Final V\E“E.Eu ") related (o the securtties (the "Securities”)} in making their invesoment decisions. This material does not include all relevent S\Qﬂsnna: EEE_N 10 the mﬁ:::ﬁ described herein, particularly with respect to the risk and special
d with an in the Seeurides. All information contained herein is prel; ry and it is d that such inf will change. Any information contained herein will be mare fully described in, and will be fully superseded by the preli i and Final Prospectus. Although the informatian contained in the material

is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. x:ﬁ to making any investment decisions, a praspective investor shall receive and fully review the final
Prospectus. NOTHING HEREIN SHOULD BE CONSIDERED AN QFFER TQ SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hoid long or short positions in or buy and sell Securities or related securities or perform for or solicit investment banking services from, any company mentioned herein.
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DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dhalta Universe; Carveout
1,278 records
Balance: 300,334,293

Weighted Weighted

% by Weighted Average Weighted Avernge
Effective Current Current % of Aversge Weighted  Avemge Stated Weighted ~ Average Originat Percent Percent  Percent
Loan-to-Vatue Principal Principal  Number of Number of Current  Average  Original Remaining ~ Average  Original Frequency FICO Full-Alt Owner  Fixed Percent
Ratio (%) Balance Balance Loans Loans Balance  Coupon Term Term S i CLTV CLTV__ Scorc Doc__Occupied Rate 10
10.01-15.00 99,905.11 0.03 1 0.08 99,905.11 6.250 360.00 359.00 1.00 13.33 1333 7020 0.0 100.0 100.0 0.0
15.01 - 20.00 134,866.82 0.04 2 0.16 6743341 6.491 360.00 35848 1.52 19.02 19.02 6993 0.0 51.8 100.0 482
20.01 -25.00 529,598.97 0.18 4 0.31 132,399.74 7.226 360.00 358.39 1.61 22.80 22.80 7391 0.0 387 1000 529
2501 -30.00 213,610.96 0.07 2 0.16 106,805.48 6.716 360.00 357.35 2.65 28.06 28.06 7122 65.4 4.6 100.0 0.0
30.01-3500 940,935.03 03t L3 047 156,822.51 6.499 360.00 357.59 141 3118 32.18 6895 165 88.7 1000 63.4
35.01-40.00 2,192,166.06 073 1] 110 156,583.29 6.564 360.00 358.00 2.00 37.88 3788 7374 0.0 100.0 100.0 175
40.01-45.00 3,786,796.17 1.26 18 141 21037757 6.376 360.00 357.84 216 42.86 4592 6848 282 66.9 100.0 216
45.01 - 50.00 4,052,663.00 1.35 17 133 23839194 6.203 360.00 357.85 2.15 52.26 5442 7177 109 888 100.0 20.6
50.01 - 55.00 9,506,873.82 317 31 243 306,673.35 6.179 360.00 358.22 1.78 53.58 5563 7188 16.3 829 100.0 15.9
5501 -60.00 14,230,851.53 4.74 41 321 34709394 6.137 357.10 355.25 1.86 5898 61.48 7194 17 3.1 100.0 217
60.01 - 65.00 16,783,911.43 5.59 81 634 20720878 6.760 358.22 355.84 237 75.51 7723 7064 279 67.9 100.0 311
65.01-70.00 54,433,026.64 18.12 235 1839 23162990 6708 359.28 35721 207 8031 8534 7158 128 710 100.0 291
70.01 - 75.00 30,039,574.15 10.00 112 876 26821048 6.482 360.00 358.28 172 74.32 76.81 7225 16.0 68.5 100.0 424
75.01 - 80.00 163,389,513.78 54.40 714 55,87 22883685 6.569 359.25 35737 187 79.67 86.16 7139 180 743 100.0 274
Total: 300,334,293.47 100.00 1,278 100,00 235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 73.2 100.0 287
Minimum: 13.33
Maximum: 80.00
Weighted Average by Original Balance: 72.74

Weighted Average by Current Balance: 72.74

Weighted Weighted
% by Weighted Average Weighted Average
Current Current % of Average Weighted  Average Stated Weighted  Average  Original Percent  Percent Percent
Principal Principal  Number of Number of Curreat  Average Ornginal Remsining  Average  Original Frequency FICO Full-Alt QOwner  Fixed Percent
LTV gt 80, PMI Balance Balsnce Loans Loans Balance _ Coupon Term Term S i CLTV CLTV__ Score Doc__Occupied Rate 10
Unknown 4,015,250.36 11.8% 28 1443 143,401.80 8.192 360.00 35747 2.53 94.43 9448 7164 245 77 100.0 20.5
General Electric 517,889.31 1.53 2 103 258,944.66 6.904 360.00 357.00 3.00 88.31 8831 7201 0.0 100.0 100.0 0.0
Mitge Guaranty Insurance Corp. 1,677,949.25 4.97 12 6.19 139,829.10 6.415 360.00 356.90 310 92.54 92.54 7442 308 70.2 100.0 0.0
PMI 13,532,420.19 40.06 80 4124 169,155.25 7.107 360.00 357.52 2.48 92.73 92.73 735 3.4 494 100.0 256
Republic Mtge Ins Co 1,515,877.12 449 9 464 168,430.79 6.252 360.00 357.19 2381 91.82 9477 6997 535 834 100.0 0.0
United Guaranty Insurznce 1,557,293.08 461 12 619 12977442 6459 360.00 357.26 274 3479 9479 7404 11.7 87.1 100.0 0.0
Radian Guaranty 10,386,244.58 3074 48 2474 216,380.10 6.984 360.00 358.02 1.98 91.98 9204 7170 9.1 96.6 100.0 340
TRIAD 579,592.64 172 3 1,55 193,197.58 7030 360.00 357.60 240 93.33 93.33 7011 69.9 66.7 100.0 36.6
Total: 33,782,516.50 100.00 194 100.00  174,136.68 7.091 360.00 357.60 240 92.70 9285 7185 2106 67.9  100.0 248
This Structural Term Sheet, Collateral Term Sheet, ar Comp ! Materials, ay appropi (the "material”), was prepared solely by the Underwriter(s). is privileded and confldential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee’s legal, tax, financial and’or accounting advisors for the purpose of evaluating such

informasion. Prospecsive tnvestors are advised o read corefilly, and rely solely on, the final prospectus and prospectus supplement (thz “Final Prospectus®) related 1o the securities {the “Securities®) in making their investment decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special

iderati d with an in the Securitles’ All information contained hereln is preli ry and it i3 anti d that tuch ion will change. Any information contained herein will be mare fully described in, and will be  fully superseded by the preliminary prosp ippl if applicable, and Final Prospectus, Although the information contained in the matertal
is based on sources the Underwriter(s) believe(s) o be reliable, the Underwriter(3) make(s) no representaion or warranty that such infarmation is accurate or complete. Such information should not be viewed as projections, forcasts, predictions. or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall recetve and fully review the final
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES, The Underwriter(s) may old long or short pasitions in or buy and seli Securities ar related securities ar perform for ar saliclt invesonent banking services fram, any comgany mentioned herein.
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DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dbalta Universe; Carveout .
1,278 38.%

Weighted Weighted
% by Weighted ~ Average Weighted  Average
Geographic Current Current % of Average Weighted  Average Stated  Weighted  Average  Original Percent  Percent  Percent
Distribution Pringcipal Principal ~ Number of Number of Current  Average  Original Remaining  Aversge  Original Frequency FICO Full-Al Owner  Fixed Percent
by State Balance Balance Loans Loans Batance  Coupon Term Term ing CLTV CLTV _ Score Doc _ Occupied Rate 10
California 87,166,340.56 29.02 236 1847  369,348.90 6.287 358.98 35733 1.64 71.23 7521 T5S 10.3 782 1000 345
Florida 40,936,706.48 13.63 214 1674 19129302 6.879 359.27 357.16 211 899 8351 7068 89 66.9 1000 314
New York 39,451,948.84 13.14 115 9.00  343,060.42 6.487 359.01 357.18 183 5.19 7992 7234 115 859 1000 123
New Jersey 18,370,088.60 6.12 70 548  262,429.84 6.657 360.00 357.78 222 77.15 8375 7044 20.9 813 100.0 19.4
Texas 15,270,298.91 5.08 101 790  151,191.08 6.620 360.00 357.79 221 7963 8451 7219 426 660 1000 10.0
Virginia 10,738,831.10 358 42 329 255,686.45 6.583 35571 353.58 212 79.50 86.16 7089 282 786 1000 48,9
Washington 8,777,464.54 292 39 305 225,063.19 6.548 360.00 35817 1.83 78.03 8344 7269 n.1 735 1000 46.1
Massachusetts 7,037,073.19 234 8 219 25132404 6.694 360.00 357.88 212 7347 791 7133 10.0 829 1000 19.6
Oregon 6,776,709.27 2.26 37 290  183,154.30 6.512 360.00 35847 1.53 76.25 8457 7268 18.0 523 1000 246 -
Arizona 6,232,507.75 208 34 266 183,309.05 6.598 357.17 355.81 197 7741 83.11 7063 359 646 1000 435
Maryland 6,079,700.70 2.02 27 211 22517410 6.583 360.00 357.61 239 8112 86.50 7163 47.5 76.9 1000 220
Illinois 5,738,685.30 1.9t 26 203 220,718.67 6.725 360.00 35843 1.57 841 8303 6898 1o 758 1000 415
Nevada 4,169,938.55 1.39 20 156  208,496.93 6.465 360.00 356.98 3.02 73.80 79.11 7161 205 5§17 1000 359
Pennsylvania 3,912,680.93 1.30 32 250 122,271.28 6.805 360.00 357.93 207 81.39 8486 7111 92 67.0 1000 8.2
Connecticut 3,634,680.52 121 17 133 213,804.74 6,636 360.00 357.44 2.56 74.60 7716 7241 96 714 1000 10.5
Colorado 3,535,878.20 118 20 1.56  176,793.91 6.706 360.00 358.06 1.94 7844 84.85 7293 299 564 1000 156
Georgia 3,329,211.43 L1l 22 172 15132779 6962 360.00 35780 220 76.09 8127 7268 25 436 1000 ns
Ohio 3,305,243.85 1.10 38 297 86,980.10 7.018 360.00 35801 1.99 80.10 8402 7174 1.6 442 1000 237
North Carolina 3,051,966.25 1.02 19 149 160,629.80 6.858 360.00 35747 253 7139 8430 7223 234 64.1 100.0 290
Idaho 2,930,898.17 098 11 086  266,4452% 6.293 360.00 358.71 129 76.03 7660 7483 34 14.1 100.0 61.2
Utah 2,704,208.57 0.90 16 125  169,013.04 6.847 360.00 35848 152 80.29 88.02 7294 449 307 1000 58.7
Minnesota 2,383,739.62 079 1t 118 17026711 6.485 360.00 35745 2155 18.65 8485 7133 206 285 1000 £8.1
Michigan 1,764,037.50 0.59 17 133 103,766.91 6.719 360.00 358.11 1.89 80.99 89.66 703.1 207 70.1 100.0 10.1
Wyoming 1,422,113.30 047 2 016  711,056.65 6.113 360.00 359.00 1.00 55.57 5865 7194 94 1000  100.0 0.0
South Carolina 1,334,714.30 0.44 1 086  121,337.66 7228 34868 345.64 3.04 81.82 88.50 6798 422 510 1000 544
Tennessee 1,324,541.73 0.44 8 063 16556772 6.529 360.00 358.60 1.40 80.33 8545 7228 158 86.5 1000 352
Wisconsin 1,149,832.62 0.38 8 063 143,729.08 6767 360.00 356.89 i 78.77 89.14 7261 50.4 817 1000 10.6 .
Indiana 994,036.71 033 9 070 110,448.52 7.164 360.00 357.89 211 83.27 9218 7047 429 642 1000 294
Maine 818,173.93 027 2 0.16  409,086.97 6.684 360.00 357.76 224 65.66 65.66 657.6 236 764 100.0 76.4
Rhode Island 707,906.73 0.24 3 023 23596891 6712 360.00 357.82 218 67.09 6709 7167 0.0 492 1000 50.8
New Mexico 653,817.82 022 s 039 130,763.56 6.875 360.00 35847 1.53 79.40 88.12 7003 333 153 1000 837
Montana 531,626 8% 0.18 2 016 265381345 7.384 360.00 359.00 1.00 80.00 8691 6725 0.0 69.2 1000 30.8
Delaware 49898271 0.17 2 0.16 24949136 6.136 360.00 358.00 2.00 79.99 9743 7177 87.2 872  100.0 12.8
Oklahoma 461,166.22 0.15 6 047 76,861.04 7.288 360.00 358.26 1.74 78.51 8375 6939 156 40.7 1000 0.0
Alabama 411,929.54 0.4 3 023 137,309.85 7451 360.00 357.00 3.00 96.33 9633 7193 62.8 00 1000 734
Hawaii 385,155.47 0.13 2 016 192,577.74 6310 360.00 35852 148 75.19 9760 6939 0.0 519 100.0 519
Louisiana 358,281.30 0.12 4 031 89,570.33 7.405 360.00 356.58 342 82.78 8848 6733 24 519 1000 0.0
Kansas 309,606.81 0.10 3 023 103,20227 6.565 360.00 357.79 221 86.12 94.02 6724 70.1 701 1000 0.0
Missouri 304,984.47 0.10 3 023 101,661.49 7.069 360.00 357.00 3.00 89.27 8927 7172 0.0 623 1000 0.0
New Hampshire 295,639.57 0.10 2 0.16  147,819.79 6.645 360.00 358.57 143 78.74 9844 7317 56.7 1000 1000 0.0
West Virginia . 223,248.52 0.07 1 008 22324852 6.500 360.00 358.00 2.00 95.00 9500 7310 0.0 1000 1000 0.0
Nebraska 204,060.82 0.07 1 0.08  204,060.82 6375 360.00 359.00 1.00 95.00 9500 7500 0.0 1060 1000 0.0
Vermont 174,841 80 0.06 1 008 17484180 6.500 360.00 359.00 1.00 41.08 4108 6750 0.0 1000 1000 0.0
Kentucky 155,656.27 0.05 2 0.16 77,828.14 6.864 360.00 356.35 365 85.71 90.00 6502 100.0 654 1000 65.4
Towa 151,500.00 0.05 1 0.08  151,500.00 5.875 360.00 357.00 3.00 79.99 9999  733.0 100.0 1000 1000 1000
North Dakota 102,558.03 0.03 1 008  102,558.03 6.875 360.00 357.00 3.00 80.00 8000 7480 1000 00 1000 00 .
Mississippi 61,079.08 0.02 1 0.08 61,079.08 8.125 360.00 357.00 3.00 90,00 90.00  701.0 0.0 1000 100.0 0.0
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 7573 80.78 7149 17.0 732 1000 28.7
Number of States Rey d: 47
This Structural Term Shees, Collateral Term Sheet, or C | Materials, as appropriate {the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addrexsee only, and may not be provided to any third party other than the addressce's legal, tax , financtal and/or accounting advisors for the purpose of evaluating such
E\ue;uuo: 1«8?2?« investors are sdvised toread carefully, and rely solely on, the final prosp and prosp {the "Final Prospectus”) related to the securitiex {the "Securities”) in making their investment decisions. This material does not include all En&-: S\Q.Snnea ins_w to the Securities described herein, particularly with respect to the risk and special
d with an in the Securities. All information contained herein is preliminary and it is anticipated that such will change. Any information contatned herein will be more fully described in, and will be fully supe by the pi i if and Final Prospectus. Although the information contained in the matertal
is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(3) make(s) no ‘or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. ?.Ex to making any investment decisions, a praspective investor shall receive and fully review the final

Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR MOEQ.E TION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities ar perform for or salicit invesiment banking services from, any company mentioned herein,
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DBALT 2005-4
Preliminary Collateral Analysis . Deutsche Bank @

Dbalta Universe; Carveout
1,278 records

Batance: 300,334,293

Weighted Weighted
% by Weighted Average Weighted ~ Average
Geographic Current Carrent % of Average Weighted  Average Stated  Weighted Avemge  Original Percent  Percent  Percent
Distribution Principal Principal  Number of Number of Current  Aversge  Original Remaining  Average  Original Frequency FICO Full-Alt Owner  Fixed Percent
by MSA Balance Balance Loans Loans Balance  Coupon Term Term S i CLTV CLTV _ Score Doc__ Ocoupicd Rate 10
Los Angeles-Long Beach CA PMSA 30,408,568.32 10.12 70 548 43440812 6.269 358.64 357.11 1.54 71.07 7630 7162 153 80.7 100.0 343
New York NY PMSA 28,143,801.38 9.37 66 5.16  426,421.23 6.527 35861 356.65 1.97 74.61 7840 7249 115 84.9 100.0 74
Rumal 14,499,234 .58 4.83 7 556 20421457 6.644 360.00 358.28 1.72 73.34 76.68 7155 12.6 53.5 100.0 293
Miami FL PMSA 10,463,579.69 348 40 3.3 261,589.49 6.577 360.00 358.21 179 76.14 83.18 7042 99 83.0 100.0 40.2
Riverside-San Bemardino CA PMSA 9,618,530.32 320 35 274 27481515 6.483 355.02 353.19 1.82 1276 7858 6933 08 642 100.0 338
Orange County CA PMSA 8,972,017.88 299 19 149 47221147 6.133 360.00 358.63 137 70.33 7325 7345 3.0 934  100.0 47.1
Nassau-Suffolk NY PMSA 8,815,481.99 294 27 211 326,49933 6.257 360.00 358.61 139 75.98 8326 7213 74 96.1 1000 214
Washington DC-MD-VA-WV PMSA 8,699,986.94 290 25 1.96  347,999.48 6483 354.70 352.80 1.90 79.56 8695 7150 29.5 92.) 100.0 529
Orlando FL MSA 6,714,942.65 224 39 305 172,178.02 7214 360.00 357.42 2.58 82.36 8468 7072 53 56.7 100.0 17.1
Boston MA-NH NECMA 6,549,557.27 2.18 24 1.88  272,898.22 6.658 360.00 357.94 2,06 72.62 7941 7133 6.6 86.7 100.0 174
San Diego CA MSA 6,531,630.14 yRY) 20 1.56  326,581.51 6.310 360.00 358.12 1.88 69.62 7245 7153 121 55.0 100.0 22.1
Bergen-Passaic NJ PMSA 6,066,750.80 202 16 125 379,17193 6.493 360.00 357.75 225 77.96 8586 6983 331 96.7 100.0 294
Chicago IL PMSA 5,525,843.74 1.84 24 1.88  230,243.49 6728 360.00 358.47 153 78.03 8767 6876 9.7 749 1000 43.1
Seattle-Bellevue-Everett WA PMSA 5,911,458.84 1.84 20 156 275572.94 6.366 360.00 358.17 183 7158 8331 7317 306 90.0  100.0 51.5
Newark NJ PMSA 5,440,469.78 181 19 149  286,340.51 6.995 360.00 351713 227 7824 8555 7104 11.0 69.6 100.0 74
Houston TX PMSA 5,238,869.04 174 24 188  218,286.21 6.574 360.00 357.74 2.26 77.36 80.16 7298 53.8 86.6 100.0 25
Tampa-St. Petersburg-Clearwater FL MSA 4,931,004.86 1.64 31 243 159,064.67 6.883 360.00 357.80 220 78.73 8175 7133 6.9 65.9 1000 68
Sacramento CA PMSA 4,882,409.66 1.63 14 1.10  348,743.55 6.267 360.00 35839 1.61 76.12 80.3¢ 7170 58 80.6 1000 474
Phoenix-Mesa AZ MSA 4,858,413.45 1.62 26 203 186,862.06 6.571 360.00 35791 209 71.07 8340 6995 43.7 76.4 1000 495
Portland - Vancouver OR-WA PMSA 4,656,837.27 1.55 22 172 211,674.42 6.504 360.00 358.50 1.50 76.92 86.52 7268 224 629 100.0 325
San Jose CA PMSA 4,140,378.10 138 10 0.78  414,037.81 6.186 360.00 357.58 242 64.29 6429  709.0 6.3 79.5 100.0 0.0
Baltimore MD PMSA 4,047,973.08 135 19 149 21305121 6.553 360.00 35755 245 80.95 8534 7232 436 873 100.0 149
Oakland CA PMSA 3,903,567.21 130 9 070 433,729.69 6.196 360.00 358.47 1.53 74.94 7830 7283 222 72.8 100.0 231
West Palm Beach-Boca Raton FL MSA 3,882,055.73 129 17 133 228,356.22 7.048 360.00 358.54 146 71.63 7730 686.2 43 573 100.0 68.6
Dallas TX PMSA 3,660,323.72 122 26 203 14078168 6.648 360.00 357.76 24 82.33 86.20 7135 330 64.7 100.0 170
Other 94,170,607.03 3136 565 44.21 166,673.64 6.677 359.37 35725 2.12 77.81 82.82 7149 206 63.2 100.0 294
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 7573 80.78  714.9 17.0 732 100.0 287
Number of States R d: 47
Weighted Weighted
% by Weighted  Average Weighted  Average
Current Current % of Average Weighted  Average Stated Weighted Average Original Percent  Percent  Percent
Principal Principal  Number of Number of Current  Average  Original Remaining  Average Orginal Frequency FICO Full-Alt Owner  Fixed Percent
Ady Type Balance Balance Loans Loans Balance  Coupon Term Term S i CLTV CLTV _ Scorme Doc_ Occupied Rate 10
Fixed Rate 300,334,293 .47 100.00 1,278 100,00 235,003.36 6.557 359.22 357.30 193 75.73 80.78 7149 170 732 100.0 28.7
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 73.2 100.0 28.7
Weighted
% by Weighted Weighted ~ Average
Current Current % of Average Weighted  Average Weighted Average  Onginal Percent  Percent Percemt
Product Principal Principal  Number of Number of Current  Avemge  Original Average  Original Frequency FICO Full-Alt Owner  Fixed Percent
Type Balance Balance Loans Loans Balance  Coupon Term S i CLTV CLTV _ Scorc Doc__ Occupied Rate 10
Fixed - 20 Year 1,160,474.27 039 s 039 232,094.85 6213 240.00 207 65.99 7234 6913 10.0 100.0 100.0 0.0
Fixed - 30 Year 213,057,470.16 70.94 950 7433 22427102 6.564 360.00 2.00 1573 7969 7148 154 721 1000 0.0
Fixed - 30 Year IO 85,332,799.04 2841 320 2504  266,665.00 6.549 360.00 1.76 75.85 8359 7159 207 75.4 100.0 100.0
F20-10 783,550.00 0.26 3 023 261,183.33 6.174 240.00 1.00 80.00 80.00 6828 490 100.0 100.0 100.0
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 193 75.73 80.78 7149 17.0 732 100.0 28.7
This Structural Term Sheet, Collateral Term Shees, or C 1 Materials, as appropriate (the "material™), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for the purpose of evaluating such
information. Prospective investors are advised to read carefully, and rely solely on, the final prospectus and prospectus supplement (the "Final Prospectus”) related to the securities (the "Securities”) In muking their investment decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect (o the risk and special
id iated with an i in the Securities. All information contatned herein is preliminary and it is anticipated that such i ion will change. Any information contained herein will be more filly described in, and will be fully superseded by the prelimi 1pe I {f applicable, and Final Prospectus. Although the information contained in the material

¢4
is based on sources the Underwriter(s) believe(s) 10 be reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. mw..k. o making any investment decisions, a prospective investor shall receive and fully review the final
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long o short positions in or buy and sell Securitics or related securities or perform for or solicit invesmment banking services from, any company mentioned heretn.
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DBALT 2005-4
Preliminary Collateral Analysis @
Dbalta Universe; Carveout UO—.—HGQ—.—@ wm:x
1,278 records
Balance: 300,334,293
Weighted Weighted
% by Weighted Average Weighted Average
Current Current % of Average Weighted  Average Stated Weighted  Average Originat Percent Percent  Percent
Principal Principal  Number of Number of Current  Aversge  Original Remaining  Average  Onginal Frequency FICO Full-Alt Owner  Fixed Percent
Interest Only Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV _ Score Doc__ Occupied Rate 10
N 214,217,944.43 71.33 955 7473 22431198 6.562 35935 35735 2.00 75.67 7966 7147 154 2 100.0 0.0
Y 86,116,349.04 28.67 323 25.27 26661408 6.546 358.91 357.15 1.76 75.89 8356 7156 20.9 5.6 100.0 100.0
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 170 732 100.0 287
Weighted Weighted
% by Weighted Average Weighted Average
Current Current % of Average Weighted  Average Stated Weighted Average Original Percent Percent  Percent
Principal Principal  Number of Number of Current  Averege  Original Rcmaining  Avemage  Onginal Frequency FICO  Full-Alt Owner  Fixed Percent
Interest Onty Term Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV _ Score Doc__Occupied Rate 10
0 214,217,944.43 7133 955 7473 22431198 6.562 359.35 357.35 2.00 75.67 7966 7147 154 722 1000 00
60 36,615,986.00 12.19 125 978  292,927.89 6.548 360.00 35835 1.65 75.02 8431 7018 10.7 713 100.0 100.0
120 49,500,363.04 16.48 198 1549 250,001.83 6.544 358.10 356.27 1.83 76.53 8301  725.8 285 787 1000 _ 1000
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 7573 80.78 7149 17.0 732 100.0 28.7
Weighted Weighted
% by Weighted Average Weighted  Average
Current Current % of Average Weighted  Average Stated  Weighted  Average Original Percent  Percent Percent
Property Principal Principal  Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO  Full-Alt Owrer  Fixed Percent
Type Balance Balance Loans Loans Balance  Coupon Term Term ing CLTV CLTV _ Score Doc_ Occupied Rate 10
Single Family Residence 178,924,149.00 59.57 47 5845 23952363 6.481 359.28 357.40 1.88 75.23 80.18 7113 16.5 80.4 100.0 303
2-4 Family 46,360,610.31 1544 189 1479 24529423 6.845 359.16 s 1.99 75.98 8143 7214 158 4.6 100.0 iLs . ;
PUD 42,482,476.97 14.15 182 1424 23342020 6.548 358.92 356.91 2.00 77.72 82.86 7189 189 75.5 100.0 405 |
Condo 24,351,107.17 8.11 120 939 202,925.89 6.575 359.22 357.23 198 74.55 80.35 7187 210 69.9 100.0 363
Townhouse 6,357,564.00 212 28 219 227,05586 6.521 360.00 358.50 150 79.18 8116 7308 24 726 100.0 74
Co-op 1,579,911.25 0.53 11 0.86  143,628.30 6.863 360.00 355.90 4.10 75.93 7167 6927 539 100.0 100.0 0.0
CONDOTEL 278,474.77 0.09 1 0,08 27847477 6.750 360.00 357.00 3.00 80.00 80.00 7770 0.0 0.0 100.0 0.0
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 75.713 80.78 7149 17.0 732 100.0 287
Weighted Weighted
% by Weighted Average Weighted  Average
Current Carrent % of Average Weighted  Average Stated Weighted  Average Onginal Percent Percent  Percent
Principal Principal ~ Number of Number of Cument  Average  Original Remaining  Average  Onginal Frequency FICO  Full-Alt Owner  Fixed Percent
Number of Units Balance Balance Loans Loans Balance  Coupon Term Tem S ing CLTV CLTV__ Score Doc_ Ocoupied Rate 10
1 253,900,279.06 84.54 1,088 85.13  233,364.23 6.505 359.24 357.32 192 75.69 80.66 7137 172 784 100.0 318
2 26,291,546.29 8.75 113 884  232,668.55 6.712 360.00 35795 2.05 76.93 8229 7152 153 60.8 100.0 103
3 10,394,208 .60 3.46 44 344 23623201 7.060 356.24 354.45 179 75.20 8256 7228 153 17.5 100.0 16.9
4 9,748,259.52 325 33 2.58  295401.80 6.973 360.00 357.97 2,03 74.27 77.90 7367 178 29.5 100.0 9.1
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 170 732 100.0 28.7
This Structural Term Sheet, Collateral Term Sheet, or C Materials, as appropriate (the "materlal”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee's legal, iax , financial and/or accounting advisors  for the purpose of evaluating such
information. Prospective investors are advised to read carefully, and rely solely on, the final prospectus and prospectus supplement (the "Final Prospectur”) related io the securities (the *Securities”) in making their investnent decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special
f iated i tm i ici] i imi e if applic and Final Prospectus. Although the information contained in the material

e withan in the Securities. All herein is pi ry and it is d that such will change, Any information contained herein will be more fully described tn, and will be fully sup. by the p y prosp
is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no representaion or warranty that such information i3 accurate or complete. Such information should not be viewed as projections, forcasts, predietions, or opinions with respect to value. Prior 1o making any investment decisions, a prospective investor shall recetve and fully review the final
FProspectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for ar solicit investment banking services from, any company mentioned herein.
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DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dbalta Universe; Carveout
1,278 records

Balange: 300,334,293

Weighted Weighted
% by Weighted Average Weighted  Average
Current Current % of Average Weighted  Average Stated Weighted Average  Original Percent  Percent Percent
Principal Principal  Number of Number of Current  Avermge  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Qccup Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV__ Score Doc _ Occupied Rate 10
Primary 219,851,189.65 73.20 792 6197 27758989 6.421 358.94 357.04 1.90 7539 81.02 7123 148 100.0  100.0 296
Tivestment 74,149,282.92 2469 460 3599 161,194.09 6.961 360.00 357.98 202 7711 80.58  720.2 26 0.0 1000 45
Second Home 6,333,820.90 2.1 26 203  243,608.50 6.558 360.00 358.01 1.99 71.63 74.57 7443 136 0.0 100.0 45.7
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 193 75.73 80.78 7149 17.0 732 100.0 28.7
Weighted Weighted
% by Weighted Average Weighted  Average
Current Current % of Average Weighted  Average Stated Weighted  Average  Onginal Percent  Percent  Percent
Loan Principal Principal - Number of Number of Current  Average  Original Remaining  Average  Orniginal Frequency FICO  Full-Ait Owner  Fixed Percent
Purpose Balance Balance Loans Loans Balance  Coupon Term Term _ Seasoning CLTV CLTV _ Score Doc _Occupied Rate 10
Purchase 173,062,867.44 57.62 745 5829  232,299.15 6.605 359.72 357.76 196 79.37 86.23 T44 16.6 71} 100.0 293
Refinance - Cashout 99,363,403.22 33.08 422 3302 23545830 6.537 358.53 356.59 1.94 7032 7234 6976 17.0 745 1000 276
Refinance - Rate Term 27,908,022 81 9.29 111 869 25142363 6.330 358.60 356.90 1.70 72.48 7701 7178 19.5 820 100.0 28.5
Total: 300,334,293 .47 100.00 1,278 10000  235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 732 100.0 28.7
Weighted Weighted
% by Weighted Average Weighted  Average
Current Current % of Average Weighted  Average Stated Weighted  Average  Original Percent  Percent  Percent
Principal Principal  Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
D tation Level Balance Balance Loans Loans Balance  Coupon Term Term ing CLTV CLTV _ Score Doc  Occupied Rate 10
Stated Documentation 204,909,951.60 68.23 792 61.97 25872469 6.508 359.50 35771 L78 75.62 81.05 713.7 0.0 74.2 100.0 282
Full 51,009,052.16 16.98 261 2042 195,436.98 6.427 358.82 356.54 228 77.40 8337 7246 160.0 64.0 100.06 353
No Documentation 28,224,632.02 9.40 149 1166 189,427.06 6.926 358.98 356.86 2.12 70.711 7198 7102 0.0 86.8 100.0 230
No Ratio 11,190,779.53 373 55 430  203,468.72 7.082 360.00 357.44 2.56 83.72 8599 706.6 0.0 65.2 100.0 18.9
No Income/No Asset 4,552,320.60 1.52 19 149  239,59582 6.682 350.94 34913 1.81 73.58 8145 7141 00 68.9 100.0 312
Lite 447,557.56 0.15 2 016 22377878 6.292 360.00 358.00 2.00 79.30 7930 703.7 0.0 554 100.0 55.4
Total: 300,334,293.47 100.00 1,278 10000  235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 170 732 100.0 28.7
Weighted Weighted
% by Weighted  Average Weighted  Average
Current Current % of Average Weighted  Average Stated Weighted  Average  Onginal Percent  Percent Percent
Principal Principal  Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Appraisal Type (S&P) Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV _ Score Doc _ Qccupied Rate 10
Full 300,334,293.47 100.00 1,278 10000 muﬁccu‘ua 6.557 359.22 357.30 1.93 75.73 80.78 7149 170 732 100.0 28.7
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 732 100.0 287
Weighted Weighted
Yo by Weighted Average Weighted  Average
Current Current % of Average Weighted  Average Stated  Weighted ~ Average  Original Percent  Percent Percent
Credit Principal Principal ~ Number of Number of Current  Average  Original Remaining  Avemge  Original Frequency FICO Full-Alt Owner  Fixed Percent
Grade Balance Balance Loans Loans Balance  Coupon Term Term i CLTV CLTV__ Score Doc  Occupied Rate 10
300,334,293.47 100.00 1278 10000  235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 170 732 100.0 28.7
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 7573 80.78 7149 17.0 732 1000 28.7
This Structural Term Sheet, Collateral Term Shees, or C Materials, as approp) (the "material®), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee’s legal, tax , financial and/or accounting advisors for the purpose of evaluating such
information. Prospective investors are advised to read carefully, and rely solely on, the final prospectus and prosp ipple (the "Final Prasp " related to the securities (the "Securities”) in making their investment decisions. Thiy materiol does not include all relevent information relating 1o the Securities described herein, particularly with respect to the risk and special
{ with an in the Securities. All information contained herein is preliminary and it is anticipated that such information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus suppl if appicable, and Final Prospectus. Although the information contained in the matertal

is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such irformation should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall recetve and,  fully review the final
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit investment banking services from, any company mentioned herein.
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DBALT 2005-4

Preliminary Collateral Analysis

Dhalta Universe; Carveout
1,278 records

Batance; 300,334,293

Deutsche Bank @

Weighted Weighted
% by Weighted Average Weighted ~ Average
Current Current % of Average Weighted  Average Stated Weighted  Average Original Percent  Percemt  Percent
FICO Principal Principal  Number of Number of Current  Average  Oniginal Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Score Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV__ Score Doc  Occupied Rate 10
540 - 559 94,741.15 0.03 1 0.08 94,747.15 6.625 360.00 357.00 3.00 100.00 10000 5520 100.0 100.0 100.0 0.0
580 - 599 552,67943 0.18 3 0.23 184,226 48 7.181 360.00 357.11 2.89 69.82 69.82 5934 0.0 629 100.0 371
600 - 619 914,637.50 0.30 7 055  130,662.50 6.940 360.00 357.81 219 66.04 66.77 6111 188 924 100.0 11.1
620 - 639 16,420,572.05 547 79 6.18  207,855.34 6.962 358.18 356.10 208 70.83 73.97 6299 19.0 87.1 100.0 318
640 - 659 23,213,335.51 173 105 822 22107939 6.795 35742 355.30 2,12 75.64 8036 649.1 226 88.1 100.0 283
660 - 679 28,689,342.11 9.55 145 1135 19785753 6.708 360.00 35785 215 73.79 7826 6704 139 70.9 100.0 215
680 - 699 45,033,642.89 14.99 210 1643 214,44592 6.706 359.66 357.83 1.84 71.99 8465 6899 89 68.7 1000 319
700 - 719 51,572,769.04 17.17 210 16.43 24558461 6.448 358.64 356.87 1.77 7717 8233 7106 107 752 1000 263
720 - 739 39,131,567.37 13.03 156 1221 25084338 6.460 358.51 356.63 1.88 76.32 8090 7294 134 745 100.0 36.8
740 - 759 30,439,770.18 10.14 125 9.78  243,518.16 6.501 360.00 358.07 1.93 75.64 80.71 7494 13.9 66.0 100.0 222
760 - 779 37,610,842.72 12.52 130 10,17 289,314.17 6.336 360.00 358.21 1.79 75.15 80.77 7696 337 70.6 100.0 26.6
780 - 799 20,734,820.85 6.90 78 6.10  265831.04 6.363 360.00 357.89 211 75.86 80.66 7876 231 68.6 100.0 294
800 >= 5,925,566.67 197 29 227 20432989 6.492 360.00 357.87 2.13 71.05 73.29 8082 314 63.1 100.0 45.1
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 170 732 1000 28.7
Minimum: 552
Maximum: 820
Weighted Average: 714.9
% UPB missing FICOs: 0.0
Weighted Weighted
% by Weighted Average Weighted Average
Current Current % of Average Weighted  Average Stated Weighted Average Original Percent Percent  Percent

Back Principal Principat  Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO Full-Alt Owner  Fixed Percent
Ratio Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV _ Score Doc__ Occupied Rate 0
<=0.00 62,331,758.70 20.75 297 2324 20987124 6.830 358.15 356.14 2.02 74.93 7807 707.9 0.0 76.6 100.0 343
0.01-500 1,570,486.84 0.52 10 0.78  157,048.68 7.425 360.00 357.80 220 79.56 82.77 6555 5.1 90.8 100.0 0.0
5.01-10.00 270,970.3t 0.09 2 0.16 13548516 6.434 360.00 359.00 1.00 7148 7443 6783 0.0 148 100.0 852
10.01-15.00 2,575323.88 0.86 15 117 17168826 6.492 360.00 358.14 1.86 76.02 7628 7240 406 132 100.0 342
15.01 - 20.00 7,599,342.67 2.53 32 250  237,479.46 6.522 360.00 357.92 2.08 74.34 7853 7254 18.3 574 100.0 375
20.01 - 25.00 14,106,751.32 4.70 64 501  220,417.99 6.419 360.00 357.85 215 7259 7998 7310 353 578 100.0 20
25.01 - 30.00 23,002,796 .99 7.66 106 829  217,007.52 6.498 360.00 358.30 L70 73.56 7683 7283 149 595 100.0 278
30.01 - 35.00 40,583,680.18 13.51 193 1510 21027814 6.508 359.66 357.75 1.91 76.28 8231 7154 187 729 100.0 256
35.01 - 40.00 70,134,837.20 2335 269 21.05  260,724.30 6.467 360.00 358.30 1.70 76.66 8089 7145 17.1 719 1000 203
40.01 - 45.00 47,754,050.22 15.90 178 1393  268,281.18 6.463 359.18 357.13 205 7575 8243 7162 203 784 1000 35.4
45.01 - 50.00 24,895,124.94 829 91 712 273,572.80 6.546 357.38 35532 2.06 78.58 87.00 7074 322 76.7 100.0 325
50.01 - 55.00 4,397,7175.24 1.46 15 117 293,185.02 6.304 360.00 357.69 231 72.74 7915 7167 3%0 68.7 1000 336
5501 -60.00 484,698.56 0.16 3 0.23 161,566.19 5.923 360.00 356.62 338 81.68 8793 7214 100.0 62.0 100.0 313
60.01 - 65.00 626,696.42 021 3 0.23 20889881 6.499 360.00 357.00 3.00 76.94 76.94 7646 100.0 0.0 1000 0.0
Total: 300,334,293 47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 1.93 7573 80.78 7149 170 732 1000 28.7
Minimum: 0.01 R
Maximum: 64.36
Weighted Average: 36.24

This Structural Term Sheet, Collateral Term Sheet, or C.

Materials, as apprapy

(the "material”), was prepared solely by the Underwriter(s), is privi

rivileded and confidential, s intended for use by the addressee only. and may not be pravided to any third party other than the addrexsee’s legal, tax, financlal and/or accounting advisors for the purpose of evaluating such

E\Y.sn:e: v::mnasc investors are advised to read carcfully, and rely solely on, the final prospectus and prospectus supplement (the “Final Prospectus”) related to the securities (the "Securities”) in making their invesonent decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special

that such

d with an in the Securities. All inf

d herein is p

1i ry and it is

will change. Any information contained herein will be move filly described in, and will be fully sup

ded by the p

"y Prosp

v

and Final Prospectus. Although the information contained in the material

is based o sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no Rﬁkuggi or warranly that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any invesiment decisions, o prospective investor shall receive and fully review the final
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(1) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit Investment banking services from, any company mentioned herein.

C:\dbalt_05-4_asof 081205_v2.cas

Aug 16,2005 21:03

Page 13 of 17




DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dbalta Universe; Carveout
1,278 records

Balance: 300,334293

Weighted Weighted
% by Weighted Average Weighted ~ Average
Current Current % of Average Weighted  Average Stated Weighted  Average  Oniginal Percent  Percemt Percent
Prepay Principal Principal  Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Flag Balance Balance Loans Loans Balance  Coupon Term Term S i CLTV CLTV__ Score Doc _Occupied Rate ) (¢]
N 165,995,044.51 55.27 613 4797  270,791.26 6.482 358.93 357.01 1.92 75.33 80.34 7188 20.1 81.8 100.0 233
Y 134,339,248.96 4.73 665 52.03 20201351 6.650 359.59 357.65 194 76.23 81.31 7101 13.1 62.6 100.0 353
Total: 300,334,293.47 100.00 1,278 100,00 235,003.36 6.557 359.22 357.30 193 75.73 80.78 7149 17.0 73.2 100.0 28.7
Weighted Weighted
% by Weighted Average Weighted  Average
Prepayment Current Current % of Average Weighted  Average Stated Weighted  Average Onginal Percent  Percent Percent
Penalty Principal Principal Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percenmt
Detail Balance Balance Loans Loans Balance  Coupon Term Term § ing CLTV CLTV _ Score Doc__ Occupied Rate 10
1% of orig. bal 321,401.93 0.11 1 0.08  321,401L93 6.375 360.00 358.00 2.00 66.39 87.01 7500 0.0 100.0 100.0 0.0
1% of orig. bal - Soft 2,154,256.13 072 27 2.1 79,787.26 7.009 360.00 358.22 178 80.09 8406 T717.9 158 36.6 100.0 124
1% of orig. bal- Hard 427,656.97 0.14 4 03t 10691424 6878 1360.00 357.62 238 8133 8515 7024 19.1 8.1 1000 68.3
1% of 80% 24872587 0.08 1 0.08 24872587 6,250 360.00 358.00 2.00 80.00 8998 7070 0.0 100.0 100.0 0.0
1% of 80% - Hard 242,174.87 0.08 3 0.23 80,724.96 7.301 360.00 358.00 2.00 75.89 92.08 66238 36.2 100.0 100.0 36.2
1% of 80% - Soft 24486838 0.08 5 0.39 48,973.68 6.926 360.00 358.00 2.00 79.95 7995 7112 0.0 0.0 1000 00
2 mos of 66% 62820179 021 3 0.23  209,400.60 6.538 360.00 357.00 3.00 7185 81.76 7217 0.0 570 100.0 62.5
2 mos of 66.6% - Hard 463,751.33 0.15 3 0.23 154,583.78 6.721 360.00 357.44 2.56 7141 7400 6650 59.1 100.0 100.0 332
2 mos of 66.6% - Soft 65234841 0.22 3 023 21744947 7.458 360.00 357.03 297 96.96 96.96 709.7 00 40.6 100.0 728
2% of 80% - Hard 3,108401.57 1.03 11 0.86  282,581.96 6.729 360.00 357.96 2.04 76.00 90.13 6877 59 100.0 100.0 717
2% of 80% - Soft 916,834.05 0.31 5 039 18336681 7.058 360.00 357.57 243 81.09 82.40 6903 49,1 29.1 100.0 0.0
2% of 80% - (Hard12mo/Soft) 342,400.00 0.11 3 023 114,13333 6.875 360.00 358.00 2.00 80.00 80.00 6710 0.0 00 1000 1000
2% of UPB - Hard 391,245.07 0.13 3 023 13041502 7202 360.00 35843 1.57 64.08 8172 6921 0.0 700 100.0 732
2% of UPB - Soft 846,024 84 0.28 5 039 16920497 6.532 360.00 357.28 wmm 8122 8430 6920 0.0 933 100.0 337
3 mos -SOFT 84,000.00 0.03 1 0.08 84,000.00 7.315 360.00 158.00 2.00 80.00 8000 7910 0.0 00 1000 100.0
5% of UPB - Hard 101,800.00 003 1 0.08 101,800.00 6.990 360.00 356.00 4.00 83.44 90.00 6170 100.0 100.0 100.0 100.0
5%/4%/3%/2%/1% - Hard 127,450.99 0.04 2 0.16 63,725.50 8.190 360.00 357.00 3.00 92.60 9260 7224 0.0 100.0 100.0 0.0
6 mos of 80% 21,515,450.53 7.16 127 994  169,413.00 6.916 360.00 357.43 257 8331 86.58 7183 229 64.7 100.0 278
6 mos of 80% - Hard 59,798,649.76 19.91 201 1573 297,508.72 6425 359.08 357.38 170 7299 80.17 7019 87 690 1000 48.0
6 mos of 80% - Soft 39,749,432.83 13.24 248 1941 160,279.97 6.776 360.00 358.09 19 76.24 7867 7198 152 492 1000 176
6 mos of 80% - (Hard12mo/Soft) 1,659,487.82 0.55 7 0.55  237,069.69 6.919 360.00 358.50 1.50 81.00 8287 7383 0.0 80.5 1000 423
6 mos of 80% - (Hard6mo/Soft) 314,685.82 0.10 1 0.08 314,685.82 5.9%0 360.00 359.00 1.00 90.00 90.00 7340 0.0 100.0 100.0 0.0
None 165,995,044.51 55.27 613 4797 270,791.26 6.482 358.93 357.01 1.92 7533 80.34 71838 20.1 818 100.0 233
Total: 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 75.713 80.78 7149 178 732 100.0 28.7
Weighted Weighted
% by Weighted Average Weighted Average
Prepayment Current Current % of Average Weighted  Average Stated Weighted  Average Original Percent  Percent  Percent
Penalty Principal Principal ~ Number of Number of Current  Average  Original Remaining  Average  Onginal Frequency FICO Full-Al Owner  Fixed Percemt
Months Balance Balance Loans Loans Balance  Coupon Term Term ing CLTV CLTV _ Score Doc__ Ocoupied Rate 10
0 165,995,044 .51 5527 613 4797  270,791.26 6.482 358.93 357.01 1.92 75.33 80.34 7188 20.1 81.8 100.0 233
6 27847477 0.09 3 0.08 27847477 6.750 360.00 357.00 3.00 80.00 80.00 7770 0.0 0.0 100.0 0.0
12 37,083,986.78 12.35 134 1049 276,746.17 6.509 360.00 358.12 1.88 73.69 79.79 7067 113 583 100.0 423
24 12,503,728.98 4.16 51 399 24517116 6.575 358.89 357.27 1.62 73.45 81.20 6888 38 858 100.0 69.2
30 321,40193 0.11 1 0.08 321,40193 6.375 360.00 358.00 2.00 66.39 8701 7500 0.0 100.0 1000 0.0
36 44,216,207.79 14.72 218 17.06  202,826.64 6.673 359.07 356.90 217 1837 8434 7127 16.2 748 1000 369
42 246,788.13 0.08 2 016 12339407 6.953 360.00 358.00 200 80.00 80.00 7308 8.0 .0 100.0 0.0
60 39,688,660.58 13.21 258 2019 153,83202 6.781 360.00 358.16 1.84 7713 7936 7163 14.6 46.2 100.0 17.1
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 1.93 75713 80.78 7149 17.0 73.2 100.0 287
Non-zero Weighted Average Prepay Penalty Term: 35
This Structural Term Sheet, Collateral Term Sheet, or C ional Materials, as approp (the "material”), was prepared solely by the Underwriter(s), (s privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee’s legal, tax, financial andfor accounting advisors for the purpose of evaluating such
information. 13%?.3& investors are advised to read carefully, and rely solely on, the final prospectus and prospectus supplement {the "Final Prospectus”) related (o the securities (the "Securities”) in making their investment decisions. This material does not include all relevent E\Qﬂang Eﬁsn 1o the Securities described hereln, particularly with respect 1o the risk and special
dwithan in the Securities, All information contained herein is p ry and it is d that such infc will change, Any information contained herein will be more fully described in, and will be fully superseded by the p; if applicable, and Final Prospectus. Although the information contained in the material

is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s} no representaion or warranty that such infarmation is accurate or complete. Such information should not be viewed as profections, forcasts, predictions, or opinions with respect to value. minq 10 :E».Sw any investment decisions, a prospective investor shall receive and fully review the final
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit investment banking services from. any company mentioned herein.
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DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dbalta Universe; Carveout
1,278 records
Balance: 300,334293

Weighted Weighted
% by Weighted Average Weighted  Average
Current Current % of Average Weighted ~ Average Stated Weighted Avemge Original Percent Percent  Percent
Convertible Principal Principal  Number of Number of Cumrent  Aversge  Original Remaiming  Avernge  Orginal Frequency FICO  Full-Alt Owner  Fixed Percent
Flag Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV__ Score Doc_ Occupied Rate 10
Non-Convertible 300,334,293.47 100.00 1,278 100.00 _ 235,003.36 6.557 359.22 357.30 1.93 7573 80.78 7149 170 73.2_100.0 28.7
Total: 300,334,293 47 100.00 1278 100.00  235,003.36 6.557 359.22 357.30 1.93 75.13 80.78 7149 170 73.2 100.0 28.7
Weighted Weighted
% by Weighted Average Weighted  Average
Current Current % of Average Weighted  Average Stated Weighted  Average  Oniginal Percent  Percemt Percent
Buydown Pancipal Principal  Number of Number of Current  Average  Original Remaining  Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Flag Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV__ Score Doc__ Qccupied Rate 10
No Buydown 300,334,293.47 100.00 1,278 10000 235,003.36 6.557 359.22 35730 1.93 75.73 80.78 7149 170 732 100.0 28.7
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 3592 357.30 1.93 7573 80.78 7149 17.0 732 1000 287
Weighted Weighted
% by Weighted Average Weighted  Average
Conforming Current Current % of Average Weighted  Average Stated Weighted Average  Original Percent  Percent Percent
vs. Principal Principal  Number of Number of Current  Average  Original Remaining  Average  Onginal Frequency FICO  Full-Alt Owner  Fixed Percent
Ni forming(lust Bal ) Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV__ Score Doc _ Occupied Rate 10
Conforming Loan Balance 176,914,699.68 5891 1,042 81.53 169,783.78 6.718 358.94 356.85 209 76.65 8205 7089 185 633 100.0 260
Ni forming Loan Balance 123,419,593.79 41.09 236 18.47  522,964,38 6.326 359.63 357.93 1.70 74.42 7895 7235 148 874 100.0 328
Total: 300,334,293 47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 170 732 100.0 28.7
Weighted
Freddie % by Weighted Average Weighted
Conforming Current Current % of Average Weighted  Average Stated Weighted  Average Percent  Percent Percent
vs. Principal Principal  Number of Number of Current  Average Original Remaining  Average Original Frequency FICO Full-Alt Owner  Fixed Percent
N ing Balance Balance Loans Loans Balance  Coupon Term Term S i CLTV CLTV _ Score Doc  Occupied Rate 0
Non-conforming Freddie 199,539,373.87 66.44 652 5102  306,041.98 6.432 359.53 351N 1.82 76.05 8130 7211 151 820 1000 29.0
Conforming Freddie 100,794,919.60 33.56 626 48.98 161,014.25 6.806 358.62 356.47 2.15 75.11 7975 7027 206 55.7 100.0 28.1
Total: 300,334,293.47 100.00 1,278 100.00  235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 170 732 100.0 28.7
This Soructwral Term Sheet, Collateral Term Sheet, or C ! Materials, as appropriate (the “material®), was prepared solely by the Underwriter(s), &s privileded and confidential, is intended for use by the addressec only, and may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for the purpose of evaluating such
information. Praspective investors are advised to read carefilly, and rely solely on, the final prospectus and prospectus supplement (the “Final Prospectus”) related 1 the securities fthe *Securities”) in making their invesiment decisions. This materia! does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special

d with an i In the Securities. All information cantained herein is preliminary and it is {pated that such ion will change. Any information contained herein will be more fully deseribed in, and will be fully superseded by the prel y prosp /e if applicable, and Final Prospectus. Although the information contained in the material
is based ot sources the Underwriter(s) believe(s)  be reltable, the Underwriter(s) make(s) no representaion or warranty that vuch information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall recetve and fully review the final

Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES, The Underwriter(s) may hold long or short positions in or buy and sell Securities o relaied securities ar perform for ar solicit investment banking services from. any company mentioned heretn.
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DBALT 2005-4
Preliminary Collateral Analysis
Dbalta Universe; Carveout - —U@F—ﬂmﬂ—_—@ w&:r @
1,278 records
Balance: 300,334 293
Weighted Weighted
% by Weighted Average Weighted Avenage
Current Current % of Average Weighted ~ Avemge Stated  Weighted ~ Average  Onginal Percent  Percent  Percent
Monthly Principal Principal  Number of Number of Cument  Avemge Original Remaining  Average  Original Frequency FICO Full-Alt Owner  Fixed Percent
Payments (§) Balance Batance Loans Loans Balance  Coupon Term Term i CLTV CLTV _ Score Doc _ Qccupied Rate 10
4.01 - 500.00 7,988,486.28 266 134 10.49 59,615.57 7.007 360.00 358.04 1.96 75.23 7926 7039 263 265 1000 17.7
500.01 - 1,000.00 49,912,690.15 16.62 416 3255 11998243 6817 359.04 356.87 w17 7722 8335 7127 28.1 556 1000 29.3
1,000.01 - 1,500.00 53,741,035.90 17.89 278 2175 193,313.08 6.707 359.46 357.23 .23 71.06 8231 7050 209 64.4 100.0 30.0
1,500.01 - 2,000.00 45,963,433.43 15.30 161 12.60 285,487.16 6.512 35835 356.47 188 76.23 8173 710} 109 76.2 100.0 339
2,000.01 - 2,500.00 41,185,668.72 13N 109 8.53 377,850.17 6.419 359.05 35123 - 182 75.25 80.88 7119 139 47 100.0 0.0
2,500.01 - 3,000.00 36,761,171.04 12.24 80 6.26 459,514.64 6.345 358.88 357.09 1.79 76.11 7971 729.2 16.2 89.4 100.0 252
3,000.01 - 3,500.00 26,234,129.93 8.73 49 383 53539041 6.345 360.00 35833 1.67 76.41 8039 7ilS 6.1 872 1000 240
3,500.01 - 4,000.00 16,381,566.36 545 27 2,11 606,724.68 6.495 360.00 358.20 1.80 T3 7651 7285 74 671 1000 17.3
4,000.01 - 4,500.00 5,979.832.32 1.99 9 0.70 664,425.81 6.629 360.00 358.51 1.49 73.70 7176 7233 113 793 1000 25.2
4,500.01 - $,000.00 3,904,431.79 130 5 039 780,886.36 6.959 360.00 358.22 1.78 76.92 8225 7318 16.6 83.4 100.0 473
5,000.01 - 5,500.00 848,343.48 0.28 1 0.08 848,343.48 6.125 360.00 358.00 2.00 59.03 59.03 659.0 0.0 100.0 100.0 0.0
5,500.01 - 6,000.00 2,712,870.44 0.90 3 0.23 904,290.15 6.525 360.00 351.79 221 63.60 6643 7685 36.8 100.0 100.0 0.0
7,000.01 - 7,500.00 2,850,000.00 0.95 2 0.16 1,425,000.00 6.178 360.00 359.00 1.00 75.00 7974 7450 0.0 474 100.0 100.0
7,500.01 - 8,600.00 2,758,746.20 092 2 016 15379,373.10 6.125 360.00 35847 1.53 62.94 6827 7037 0.0 100.0 1000 533
8,000.01 - 8,500.00 1,328,707.32 0.44 1 008 1,328707.32 6.125 360.00 359.00 1.00 70.00 8000 7710 0.0 100.0 100.0 0.0
10,500.01 - 11,000.00 1,783,180.11 0.59 1 0.08 1,783,180.11 5.875 360.00 358.00 2.00 70.00 70.00 7620 100.0 100.0 100.0 0.0
Total: 300,334,293 47 100.00 1,278 10000 235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 73.2 1000 287
Minimum: 198.19
Maximum: 10,558.95
Average: 1,437.86
Weighted Weighted
% by Weighted Average Weighted ~ Average
Current Current % of Avemge Weighted  Average Stated Weighted  Average Original Percent  Percent Percent
Origination Principal Principal  Number of Number of Curment  Average  Original Remaining ~ Average  Original Frequency FICO  Full-Alt Owner  Fixed Percent
Date Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV  Score Doc _ Occupied Rate 10
2004-07 114,722.02 0.04 1 008 11472202 7.375 360.00 348.00 12.00 80.00 80.00 6670 00 0.0 100.0 0.0
2004-08 435,286.09 0.14 1 0.08  435,286.09 6.250 360.00 349.00 11.00 80.00 80.00 6430 0.0 100.0 100.0 0.0
2004-11 292,218.16 0.10 2 0.16  146,109.08 6.508 360.00 35200 8.00 64.62 6462 7621 100.0 1000 100.0 0.0
2004-12 380,224.79 013 2 0.16  190,11240 6.509 360.00 353.00 7.00 94.82 9482 6716 100.0 1000 100.0 00
2005-01 721,600.19 024 4 0.31 180,400.05 6.206 360.00 354.00 6.00 80.91 8258 7150 425 314 100.0 00
2005-02 2,573,149.92 0.86 10 078 25731499 6.547 360.00 355.00 5.00 83.53 8870 7178 81 787 1000 273
2005-03 9,074,632.07 3.02 44 344 206,241.64 6.827 360.00 356.00 400 75.82 8277 7012 298 739 100.0 17.1
2005-04 59,672,083.76 19.87 303 2371 196,937.57 6.641 359.34 356.34 3.00 76.50 8049 7165 299 698 1000 234
2005-05 109,216,099.28 36.36 487 3811  224,263.04 6.646 359.36 357.36 2.00 75.93 8034 7132 136 69.9 1000 278
2005-06 116,975877.19 38.95 421 3294 27785244 6.417 358.94 357.94 1.00 74.86 8095 7173 123 78.0 1000 334
2005-07 878,400.00 0.29 3 023 292,800.00 6.209 360.00 360.00 0.00 80.00 8592 6832 0.0 59.2 100.0 59.2
Total: 300,334,293.47 100.00 1,278 100.00 23500336 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 732 1000 28.7
Minimum: 20040701 ’
_’. ;20050701 |
This Structural Term Sheet, Collateral Term Sheet, or Ci | Materials, as approp, (the "material”), wes prepared solely by the Underwriter(s), is privileded end confidential, is intended for use by the addressee only. and may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for the purpose of evaluating such
information. Prospective investors are advised 1o read carefully, and rely solely on, the final prospectus and prospectus supplement (the "Final Prospectus”) related 1o the securities (the "Securities”) in making their investment decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect o the risk and special
considerati d with an in the Securities, All o contained herein is preliminary and it is anticipated that such information will change. Any information contained herein will be more fully deseribed in, and will be fully superseded by the prelimir P ap and Final Prospectus. Although the information contained in the material

¥ prosp pp
{3 based on sources the Underwriter(s) believe(3) to be reliable, the Underwriter(s) make(s) no representaton or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Priorto making any investment decisions, a prospective investor shall reccive and,  fully review the final
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURIT] IES. The Underwriter(s) may hold long or short posirions in or buy and sell Securities or related securitics ar perform for or solicit investment banking services from, any company mentioned herein.
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DBALT 2005-4
Preliminary Collateral Analysis Deutsche Bank @

Dbalta Universe; Carveout
1,278 records
Balance: 300,334,293

Weighted Weighted
% by Weighted  Average Weighted  Average
First Current Current % of Average Weighted  Average Stated Weighted Average  Original Percent  Percent Percent
Payment Principal Principal ~ Number of Number of Current  Avemge  Original Remaining  Average  Original Frequency FICO Full-Alt Owner  Fixed Percent
Date Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV _ Score Doc__ Occupied Rate 10
2004-09 114,722.02 0.04 1 008 114,72202 7375 360.00 348.00 12.00 80.00 8000 6670 0.0 0.0 100.0 0.0
2004-10 435,286.09 0.14 1 0.08 43528609 6.250 360.00 349.00 11.00 80.00 80.00 643.0 0.0 100.0 1000 0.0
2005-01 292,218.16 0.10 2 016 146,109.08 6.508 360.00 352.00 8.00 64.62 6462 7621 100.0 100.0 100.0 0.0
2005-02 380,224.79 0.13 2 0.16  190,112.40 6.509 360.00 353.00 7.00 94.82 9482 6716 100.0 100.0 100.0 0.0
2005-03 721,600.19 0.24 4 0.31 180,400.05 6.206 360.00 354.00 6.00 80.91 8258 7150 425 314 1000 0.0
2005-04 2,573,149.92 0.86 10 078 257,31499 6.547 360.00 355.00 5.00 83.53 8870 7178 8.1 8.7 100.0 213
2005-05 9,074,632.07 3.02 44 344 206,241.64 6.827 360.00 356.00 4.00 75.82 8277 7012 298 739 100.0 174
2005-06 59,672,083.76 19.87 303 237 196,937.57 6.641 359.34 356.34 300 76.50 80.49 7165 299 69.8 100.0 234
2005-07 109,216,099.28 36.36 487 3811 224,263.04 6.646 359.36 357.36 2.00 75.93 8034 7132 13.6 69.9 100.0 218
2005-08 116,975,877.19 38.95 421 3294 27785244 6.417 358.94 357.94 1.00 74.86 8095 7173 123 78.0 100.0 334
2005-09 878,400.00 0.29 3 023 292,800.00 6.209 360.00 360.00 0.00 80.00 8592 6832 0.0 59.2 100.0 59.2
Total: 300,334,293.47 100.00 1,278 100.00 235,003 36 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 732 1000 287
Minimum: 20040901
Maxi ;20050901
Weighted Weighted
% by Weighted Average Weighted Avemage
Current Current % of Average Weighted  Average Stated Weighted  Average Original Percent  Percent Percent
Maturity Principal Principal ~ Number of Number of Current  Average  Original Remaining  Avemge  Orginal Frequency FICO Full-Alt Owner  Fixed Percent
Date Balance Balance Loans Loans Balance  Coupon Term Term S ing CLTV CLTV _ Score Doc  Occupied Rate 10
2025-05 325,79598 0.11 1 0.08 32579598 5.750 240.00 237.00 3.00 65.60 6560 7230 0.0 100.0 100.0 0.0
2025-06 585,188.05 0.19 3 0.23 195,062.68 6.349 240.00 238.00 2.00 67.36 7195 6993 19.8 100.0 100.0 0.0
2025-07 1,033,040.24 034 4 031 258,260.06 6.253 240.00 239.00 1.00 75.96 80.95 6703 372 100.0 100.0 758
2034-08 114,722.02 0.04 1 008 114,722.02 7.375 360.00 348.00 12.00 80.00 80.00 6670 0.0 0.0 160.0 0.0
2034-09 435,286 09 0.14 1 008  435,286.09 6.250 360.00 349.00 11.00 80.00 8000 6430 0.0 100.0 100.0 0.0
2034-12 292,218.16 0.10 2 0.16  146,109.08 6.508 360.00 352.00 8.00 64.62 6462 7621 100.0 1000 1000 0.0
2035-01 380,224.79 0.13 2 0.16  190,11240 6.509 360.00 353.00 7.00 94.82 9482 6716 100.0 100.0 100.0 0.0
2035-02 721,600.19 0.24 4 031 180,400.05 6.206 360.00 354.00 6.00 8091 8258 7150 425 314 100.0 0.0
2035-03 2,573,149.92 0.86 10 078 25731499 6.547 360.00 355.00 5.00 83.53 8870 7178 8.1 78.7 100.0 273
2035-04 9,074,632.07 3.02 44 344 20624164 6.827 360.00 356.00 4.00 75.82 8277 1012 298 739 100.0 17.1
2035-05 59,346,287.78 16.76 302 23.63 196,510.89 6.646 360.00 357.00 3.00 76.56 80.57 7165 30.1 69.6 100.0 235
2035-06 108,630,911.23 36.17 484 3787 224,44403 6.647 360.00 358.00 2.00 75.98 8039 7133 136 69.7 1000 279
2035-07 115,942,836.95 3860 417 3263 27804038 6.418 360.00 359.00 1.00 7485 8095 7177 121 778 1000 33.0
2035-08 878,400.00 0.29 3 023 292,800.00 6.209 160.00 360.00 0.00 80.00 85.92 683.2 0.0 592 1000 592
Total: 300,334,293.47 100.00 1,278 100.00 23500336 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 732 100.0 28.7
Minimum: 2025-05-01 .
Maximum: 20350801
Weighted Weighted
% by Weighted Average Weighted ~ Average
Current Current Yo of Average  Weighted  Average Stated Weighted  Average i Percent  Percent Percent
Payment Principal Principal  Number of Number of Current  Avemage  Original Remaining  Avemage Onginal Frequency FICO  Full-Alt Owner  Fixed Percent
Day. Balance Balance Loans Loans Balance _ Coupon Term Term S ing CLTV CLTV  Score Doc__Dccupied Rate 10
1 300,334,293.47 100.00 1,278 100,00 235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 732 100.0 28.7
Total: 300,334,293 47 100.00 1,278 100,00 235,003.36 6.557 359.22 357.30 1.93 75.73 80.78 7149 17.0 732 100.0 28.7
Minimum: 1
Maximum: 1
Weighted Average: |

This Structurat Term Shees, Collateral Term Sheet, or Comp Mazerials, a3 approp: (the "material”), was prepared solely by the Underwriter (s}, is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee’s legal, tax , financial and/or accounting advisors for the purpose of evaluating such
information. Prospective investors are advised to read carefully, and rely solely on, the final prospectus and prospecoit supplement (the “Final Prospectus”) related to the securities (the "Securitics”) in making their investment decisions. This material does not inchude all relevent infarmation relating to the Securities described herein, particularly with respect 1o the risk and special

ideratic d with an i in the Securittes. All z ined herein is pi inary and it is ipated that such ion will change. Any information contained herein will be move fully described in, and will be fully superseded by the preliminary prosp ipp i and Final Prospectus. Although the information contained in the matertal
is based on sources the Underwriter(s) belleve(s) to be reliable, the Underwriter(3) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect io value. Prior to making any investment decisions, a prospective investor shall receive and fully review the final
Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities ar related securities or perform for ar solicit investnent banking services from, any company mentioned herein.
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