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cmsi0307fs - Stack Price/Yield

JPMorgan Securities, inc.

Sette 812712003
FistPayment 252009
. 0CPR
o APO
Price 70-00.000
Yield 4.519956
WAL 8388635
Mod Dum 7400
Mod Convexity 0.761
Principsl Window  Sep03 - Jui18
Maturity #mas 179
A
Price 101-05.000
Yield 4.573036
WAL 8398320
Mod Dum 6.542
Mod Convexty 0631
Principal Window  Sep03 - Jult8
Matrity #mos 17

10CPR

70-00.000
7.860754
5.167870

3.970

0.267

Sap03 - Jul18
178

101-05.000
4.452074
5.153679

4259

0.321

Sep03 - Jultd
179

20CPR

70-00.000
12411978
3432463
2408

0.120

Sep3 - Jul1g
178

101-05.000
429789
3400484

2948

0.172

Sepl3 - Jul18
179

30 CPR

70-00.000
18.064039
2428759
1615

0.058

Sep03 - Jul1B
179

101-05.000
4110247
2.385841

2145
0.097

Sep03 - Jul1d
179

40 CPR

70-00.000
24876231
1.800842

1.152

0.031

SepQ3 - May18
i

101-05.000
3885638
1751667

1618

0057

Sep03 - Jult8
178

50 CPR

70-00.000
33.157782
1.376973
0.850

0.017

Sep03 - Apri7
164

101-05.000
1615496
1.325360

1.248

0.035

Sep03 - Dect0
88

60 CPR

70-00.000
43.541635
1.070520
0.635

0.010

Sep03 - Dectd
136

101-05.000
3.250689
1.025679

0.980

0.022

Sep03 - Juiog
59

70CPR

70-00.000
57.279470
0.834528
0472

0.008

Sep03 - Aug12
108

101-05.000
2.881677
0.798083

0171
0014

80CPR

70-00.000
77.258789
0.640174
0339

0.003

Sep3 - Juitd
83

10105.000
2.320621
0.611611

0.507
0.009

80 CPR

70-00.000
112.956981
046254
0.221

0.002

Sep03 - Juloe
5

101-05.000
1403385
0442179

0437
0.005

Sep03- MayO7 Sep03- Jun6 Sapd3 - Augls

&

u

%



cmsi0307fs - Stack Price/Yield
JPMorgan Securities, inc.

Settie 812772003
First Payment 8/25/2003

0PSA 100 PSA 200 PSA 300 PSA 400 PSA
APO
Price 70-00.000 70-00.000 70-00.000  70-00.000 70-00.000
Yield 4.519856 5.887358 1.382757 8.936087  10.493339
WAL 8.388635 6.610699 5.363363 4.472099 3.821600

Mod Dum 7.400 5536 4346 3564 3029
Mod Convexity 0.761 0474 0.308 0212 0.153
Principal Window  Sep03- Jul18 Sep03-Jult8 Sep03-Juli8 Sep03-Jult8 Sep03- Julld
Maturity #mos 179 179 179 179 179

A4
Price 10105000 10105000 10105000  101-05000  101-05.000

Yield 4573038 4.520587 4.464269 4.405568 4345783

WAL 8.398320 6.584967 §.312504 4.403520 3.740546

Mod Dum 6.542 5§.308 4411 3751 3285
Mod Convexity 0.831 0.448 0.322 0.238 0.180

Principal Window  Sep03 - Jul18 Sep03-Jull8 Sep03-Jul18 Sep03- Jul18 Sep03-Jul18 Sep03- Jult8 Sep03-Jul18

Maturity #mos 179 179 179 179 179

Sep0d3 - Jul18 Sep03-Jul18 Sep03-Juni8 Sep03 - Jan18

800 PSA 900 PSA

70-00.000
17.690238
2248045
1811

0053

Sep(3 - Mart?
163

101-05.000
4054816
2.142970

1978
0.054

Sep03-Jul18 Sop03-Jult8 Sep03 - Jultd

179



