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SIGNATURES

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

AC CURITIES

By: U
Name: oug(as} K. Johnson
Title: residént

by Do D o

Name: Dc_JrJis J. Hearn
Title: Vice President

Dated: May Lq, 2005



IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT IS BEING
FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.
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* The Collateral Term Sheets have been filed on paper pursuant to a continuing hardship exemption
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|mentioned herein, I I I 1 [ 1 I i I [

Deal Name: ace2005-RM2 | | 1T 4%
The percentages per table T‘W'd add up to 100%
15t Liens Only 4{;
FICO & Documentation & Purpose of Loan
FICO Scors Full DOC s:;:d OtDI;:r Dﬁgs Purch | COrefl; WAC A;g[ ?:’n CtrTrcnt 10 loans | silent 2nds
451 - 500 0.02 0.04 0.00 0.07 0.00 0.07 7.977] 167,887 75.8 0.00 0.00
EJ_ - 550 47 A 0.24 0.87 1.51 91 7.57 98 30! 754 0.5 0.00
51- 600 12.48 .1 0.1 0.75 5.82 14.09 7.24 04,14 79. 5.4 2.94
01-850 13.23] 214 0.1 3477} 20.15 13.9 .02 4 1. 17, 17.9
51 - 700 6.44 18, 0.0 42| 156 7.50 855 2,764 0. 13 14.8¢
01-750 1.3 .2 0.00 .65 57 1.981 759 0,266 1.0 4.20 4.9
751 - 800 0.36 .0 0.00 4! 1.9 047 815 9,241 9.02 1.42 1.6
801 >= 0.00 0.0 0.00 0.0; 0.0: 0.00 .380| 147,887 79.94 0.00 0.0
Total: 39.37]  60.0: 0.58( 100.01 50.8. 47.19 7.084] 213,450 80.20 44 .42 42.3
LTV & FICO =
450- | 501-) 551« | 809~ Avg Prin Bal ross | Limited | Stated sllent
Current LTV FICO <450 500 550 500 850 €51 - 700{ 701 - 7501 751 - 800, 801 - 850 total FICO| iﬁl WAC Margin Dot Doc 10 1oans 2nds
10.01 -20.00 0.00 0.00 0.00 0.00 0.00 0.01 0.00 0.00 0.00 0.0 49959 6.990 6.000 0.00 0.01 0.00 0.00
20.01 - 30.00 0.00 0.00 0.0; 0.00 0.00 0.00 0.00 0.00 0.00 0.02 99,85 7.670 4.900 0.00 0.02 0.00 0.00
30.01 - 40.00 0.00 0.00/ O 0.08 0.12 0.04 0.03 0.0 0.00 0.4, 158,75 ) .133 0.02 0.22 0. 0.00
40.01 - 50.00 0.C0 0.00 0.30 0.36 0.12 0.10 0.07 0.0 0.00 .0 177,20 N¢ .208 0.00 0.31 0. 0.00
L50.0 -60.00 0.00 0.00 08 0.70 0.44 0.31 0.00 0.0. 0.00 .0 98 60: . 128 0.00 0.84 8. 0.0
.16¢.01 - 70.0 0.00 0.00 1.6 .02 1.1 0.45 [ 0.0! 0.00 4 01,670 .954 170 0. 2,69 1. 0.0:
70.01-80.00 0.00 0071 5.0 64]  23.42 17.2 5.78 1.84 0.03 620 09,884 .94 .978 0.2 41.26 31.65 421
0.01 - 80.00 0.00 0.00 3.0 .05 12 42 1.24 Q.3 0.00 24.20 33,267 . .000 0. 11.7 .39 0.0
0.01 - 100.00 0.00 0.00 0.00 0.90 228 1.07 0.34 0.0! 0.00 487 08,868 8.0! .972 0.00 2 14 0.00
atal: 0.00 0.07] 1087 20.75] 34.77 23.42 1.85 2.4 0.03 100.00 13,450 7.064 .997 0.58 80. 44.42 42.31
Prin Baiance & FiC0
450- | 501- | 551. | 601- Gross | Limited | Stated sllant
Prin Balance FICO <450 500 550 500 850 851 - 700|701 - 750|751 - 8OO, 801 - 850 total FICO] Current L' WAC Margin Doc Doc \Oloans | 2nds
0.01 - 50,000.00 0.00 0.00 0.05 0.01 0.04 0.01 0.00 0.00 0.00 0.11 71.10 B.588 6.153 Q.00 0.03 0.00 0,00
50,000.01 - 100,000.00 0.00. 0.00 0.64 18 81 13 0.30. 0.08 0.00 5.15 79.27 7.779 5811 0.00 .81 0.21
)_00,000,01 - 150,000.00 0.00 002 .3 44 .82 10 0.74 0.17 0.03 0.7 79.37 7.370 .944 0.186 .41 2.
50,000.01 - 200,000.00 0.00 0.00 2.0: .74 4.76 .25 0.82 0.48 0.00 2] 78.97 7111 950 0.17 13 4 3
00,000.01 - 250,000.00 0.00 0.04 .80 74 8.01 .8 1.25 0.22 0.00 .0 79.81 7.058 5.984 0.00 10.77 7. .92
250,000.01 - 300,000.00 0.00 0.00 1.53 .38 5.58 .8 1.25 0.70 0.00, .34 78.91 6.938 6.023 0.10 10.29, 8. .80
300,000.01 - 350,000.00 0.00 0.00 112 208 5.01 .2 139 032 0.00 13.18 1.6 6.929 6.001 0.07 8.9 7.53 6.21
350,000.01 « 400,000.00 0.00 0.00 1.32 176 4.07 2.4 0.87 0.23 0.00 10.67 0.8 .900 01 0.00 7.2 6.18 4.48
400,000.01 - 450,000.00 0.00 0.00 0.4 1.00 85 .58 0.57 0.25 0.00 555 1.0 866 0! 0.09 3.4 3.4 .24
450,000.01 + 500,000.00 0.00 0.00 0.47 1.21 2 .30 0.46 0.00 0.00 472 .80 .838 .0! 0.00 25 0! 19
£00,000.01 - 550,000.00 0.00 0.00 0.00 0.00 0. 0.20 0.00 0.00 0.00 0.31 83.99 81 .000 0.00 0.00 .3 0.1¢
£50,000.01 - 600,000.00 0.00 0.00 0.00 0.11 0. 0.33 0.00 0.00 0.00 0.55 79.74 .885 126 0.00 0.22 0.3 23
300,000.01 - 650,000.00 0.00 0.00 0.00 0.00 0. 0.12 0.00 0.00 0.00 050 79.57 116 .000 0.00 0.12 025 0.00
650,000.01 - 700,000.00 0.00 0.00 0.00 0.00 0 0.00 0.00 0.00 0.00 0.13 .25 7.800 .000 0.00 Q. 0.13 0.00
| Yotal: 0.00 0.07] 10.87] 20.75; 34 23.42 7.85 245 0.03 100.00 0.20 7.084 997 0.58 60.05, 44.42 42.31
Mortg Rates & FICO e
450- | 501- | 551- ( &01. Gross | AvgPrin | Limite tated silent
Mortg Ratos FICO<450 | "no | 550 | oo | gso |051-700|701 - 750751800801 - 850), ) il currentLTV| WAC | Margin | Balis) | Doc | Doc | 10loans| 2nds |
$.001-5.500 0.00 0.00 0.00 0.06 0. g.1 0.03 0.00 0.00 0.57 741 .418 6.000 25,498 0.00 0.04 [ 0.13
.501 - 6.000 0.00 0.00 0.28 .2 3 2.7 0.95 034 0.00 Ni 77.9 .870 887 77,254 0.07 .04 3.24
,001 - 6.500 0.00 0.00 0.55 2.54 [X 4.34 .70 0.37 0.00 A 78.0 . .00: 31,245 0.09 .96 . 7.64
.501 - 7.000 0.00 0.00 .90 .7 10, .6 .04 1.0 0.00 K 79.5 6.824 .97 3554 0.17 19.84 15, 17.60
.001-7.500 0.00 0.00 49 4.0! 8, 4.05 . 0.3! 0.03 .84 0.4 7.299 1 0.0 13. . 8.11
7.501 - 8.000 0.00 0.02 .07 4. . 2.5 0. 0.1 0.00 15.47 2.24 7.774 . 885 0.09 12.0: 4 4.
.001 - B.500 0.00 0.04 0.98 1.64 . 0.3 0.0 0.00 0.00 477 4.59 .255 15! 63,816 0.05 .3 0. 0.5
501 - 9.000 0.00 0.00 0.88 0.85 0. 0.3: 0.11 0.06 0.00 .00 34.56 74! .15 55,889 0.00 4 0.4 0.
.001 - 9.500 0.00 0.00 0.44 0.18 01 0.0 0.02 0.02 0.00 0.9 75 .25 .37 17,055 0.03 06 0.0! 0.01
.501 - 10.000 0.00 0.00 0.2 0.13 0.0 0.1 0.00 0.00 0.00 0.5. Xl .57/ .083 05,426 0.00 0.4 0.0: 0.00
0.001 - 10.500 0.00 0.00 0.0 0.00 0.04 0.00 0.00 0.00 0.00 0.0 ] 10.186. .000 2,029 0.00 0.07 0.0 0.00
601 - 11.000 0.00 0.00{ 0.0 0.03 0.00 0.00 0.00 0.00 0.09, 0.0 9. 0.82. 1250 5,020 0.00 0.02 0.00 0.00]
.001 - 11.500 0.00 0.00 0.0: 0.00 0.00 0.00 0.00 0.00 0.00 0.02 .3 .300 7.125 9,77 0.00 0.02 0.00 0.00
501 2= 0.00 4.00 .0 0.00 0.00 0.00 0.00 0.00 0.00 0.0 N 2,100 7.250: 49,87, 0.00 0.01 2.00 0.00
u otal: 0.00 0.07] 10.87] 20.75] 34.77 23.42 7.85 2.45 0.03 100.0 .2 084 5997 213,45 0.58 80.05 44.42 42,31
Mortg Rates & LTV :
Current LTV | 50.01.] 860,01} 70,01 -] 80.01 - | ©0.01 - Grogs |Avg Prin Bal| Limited | Stated silent
Mortg Rates 40.01-50 80 70 80 a0 100 100+ ltotal LTV|avg FICO] Margin 8} Doc_ Doc 10 loans 2n
.001 - 5.500 0.04 0.04 0.10 0.27] 0.12 0.00 Q.00 0.57 341 .000 225498 0.00 0.04 0. 0.13
.501 - 6.000 024 023 078 5.80 1 0.00 0.00 7 48 .987 254 0.07 .04 5. 324
.001 - 8.500 017 053 1.03] 1035 2. 0.09 0.00 5. 4 .00 231,245 0.09 .96 7. 7.64
.501 - 7.000 0.31 0.62 1. 22.80 6.1 0.37 0.00 . 97, 54. 0.17 .64 15, 17.60
.001 - 7.500 0.17 0.25 1.28 11.59 4.7 Q.77 0.00 .84 2 o 69 0.07 .28 .2 8.
501 - 8.000 0.03 0. 0.44 .14 5.4 1.03 0.00 15.4 X 189,58 0.09, .03 . 4 4.
001 - 8.500 0.00 0.0 025 1.59 .90 0.96 0.00 477 2 .1 163.8 0.05 .38 0.9 0.
.501 - 9.000 0.02 0.0¢€ 0.18 0.81 .01 0. 0.00 .00 2 .1 1559 0.00 46 0.4 0.1
.001 - 8.500 0.04 0.00 0.04 0.36 0.21 0. 0.00 09 4 3 117,055 0.03 085 0.0 0.01
501 - 10.000 0.00 0.00 0.04 0. 0.08 g.1 0.00 4.5 7 08 105,426 4.00 0.47 0.0 0.00
0.001 - 10.500 0.00 0.00l 0.00 0.0 0.00 0.04 0.00 0.0 7 .000 82,029 0.00 0.07 0.0: 0.00
0.501 - 11.000 0.00 0.00 0.02 0.0; 3.00 0.0 0.00 0.0 56 250 95,020 0.00 0.02 0.00 0.00
11.001 - 11.500 0.00 0.00 0.02 0.00 0.00 0.00 0.00 0.0 0 7.125 79,77 0.00 0.0 0.00 0.00
11.501 >= 0.00 0.01 0.00 0.00 0.00 0.00 0.00 9.0 9 7.250 49,97, 0.00 0.0 0.00 0.00
Total: 1.03 2.08 549 6207] 24.20 4.67 0.00] 100.0 7 5,987 213,45 0.58 80.0 44,42 42.31
L
L I 1 ’
I ] [ 1
THIS IS PROPRIETARY INFORMATION AND IS NOT FOR DISTRIBUTION. This Structura) Term Shest, Collateral Term Shaet, or Computationa) Matarials, 85 appropriate (the “matertai™), was prepared solely by the Underwriter(s),
1s privilsged and confidential, is intended for use by the addresses only, and may not be provided to any third party other than the addresses's legal, tax, financia) and/or accounting advisors for the purposes
of evaluating such information. Praspective investors are advised to read carefully, and should rely sotely on, the final prospectus and prospectus suppiemant (the "Rnal Prospectus”) refated to the securities i
{the "Securities”) In making their investment dedstons. This material does not include il relevant information relating to the Securities described herein, particularty with respect to the risk and spedial considerations
associated with an investment in the Securities. All information contained herein is preifminary and it s anticipated that such information will change. Any information contained herein will be more fuity described 1
in, and will be fully superceded by the prefiminary prospectus suppiement, if applicable, 2nd the Final Prospectus, Although the ir contained In the material is based on sources the Underwritar(s) believe(s)
to be refiable, the Underwriter(s) make(s)no representation or warranty that such information is accurate or compiete. Such infarmation should not be viewed as projections, forecasts, predictions, or opinions
| with respect to value. Prior to making any investment decision, a prospective ifvestor shal receive and Rully review the Final Prospectus. NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLIGITATION
OF AN OFFER TO BUY ANY SECURITIES. Tmunae—wmf(s)@jd iong or short positions in or buy and sell Seu#swrﬁawdseamﬁsapmhusdidllm&m!banldngsemmm,anymnpany




Deal Info _

Deal Name ace2005-RM2
Bloomberg Ticker:

Asset Class: Subprime
jIssuer:

Trustee:

Lead Manager(s)

Month:
To Roll 23
Remaining Term 342

Remaining {0 Term 23

% Interest Only 40.37

Cells in red fon are catculations and should be left afone.
Please put averages in gray cells at the bottom of each bucket.

Master Servicer:
Backup Servicer:
Primary Servicer (s):

CODNODUEWN A

-

% Name
100% Saxon

Originator (s):

COO~NODO R WN =

-

% Name
100.00% Resmae

Please filt out complete list of servicers and originators even if it is greater then ten

FICO BUCKET

o Beal Siza WA Loan Weighted Average Gollateral Gharactenistics
FICO = - [# Loans ~“Balance %! Balance WAC FICOQ “LIV % D11 Primary SF/PUD | Refi Cachout ] FullDoc | interest only Mi%.
NA 0.00% N
500 2 335,773 0.06% 181,594 7.977 500 75.93 47.56 100.00 100.06 100.00 35.71 -
501 - 520 104 20,896,138 3.69% 261,032 7.737 512 75.03 43.35 97.98 95.19 85.58 47.24 -
521 - 540 111 21,716,364 3.84% 239,538 7.563 530 74.93 42.59 97.14 95.53 84.71 51.49 6.11
541 - 560 147 30,065,649 5.31% 256,178 7.312 551 76.13 43.01 98.38 94.57 80.78 51.45 12,30
561 - 580 187 38,063,190 6.72% 249,763 7.374 571 78.35 42.53 95.46 90.53 74.79 57.47 28.33
581 - 600 344 55,566,725 9.81% 241,964 7.362 590 83.13 42.18 94.59 91.60 56.40 67.49 36,43
601 - 620 n 63,026,810 11.13% 252,629 7.260 610 82.87 42.98 95.34 86.03 52.68 57.58 39.47
621 - 640 630 94,463,966 16.68% 237,201 7.462 630 83.54 43.51 94.92 89.88 31.52 29.61 46.47
641 - 660 551 83,142,966 14.68% 246,797 7.380 650 83.14 43.84 97.37 87.19 28.27 23.60 50.39
661 - 680 387 60,485,536 10.68% 243,423 7.304 670 83.64 43.54 98.38 90.35 27.38 27.72 53.49
681 - 700 233 38,454,562 6.79% 265,935 7179 690 83.99 43.35 94.25 79.60 29.18 25.47 53.56
701 - 750 281 45,243,884 7.99% 251,955 7.134 720 83.49 43.90 95.26 79.38 2257 16.28 47.78
751 >= 92 14,795,377 2.61% 239,741 7.209 767 81.95 42.94 91.12 83.43 16.85 12.81 49.43
TOTAL - .- B . 3,440 - 566,256,939 | 100.00%; 247,444 7.349 830 82.04 43.25 §5.97 88.28 43.74 38,10 40.37

FICO Mean: 633.33 Mediz 634 Standard Devlation: 55.68
LTV BUCKET
- "Deal Siza "WAToan _ “Weignted Average Collateral Characteristics

LTV - Bal T %) - Batance WAC FICO LTV % DTT . Primary SFIPUD. .- | Refi Cachout]  FuliDoc |} ‘interest only Mi%
<= 50.00 7,646,414 1.35% 205,838 6.755 602 43.39 42.26 86.92 88.15 88.32 60.66 21.47
50.01 - 55.00 23 4,177,094 0.74% 210,470 6.827 573 53.03 39.89 89.65 96.72 90.67 57.65 18.76
55.01 - 60.00 31 6,547,719 1.16% 283,994 6.890 590 57.94 41.76 97.12 94.10 96.42 61.09 18.98
60.01 - 65.00 58 11,653,201 2.06% 245,408 6.782 587 63.55 43.24 90.25 81.23 97.57 47.29 2527
65.01 -70.00 82 16,580,561 2.93% 236,663 7.075 577 68.79 41.98 90.22 89.31 95.30 48.00 29.70
70.01 - 75.00 140 30,745,795 5.43% 270,414 7.103 585 73.74 43.20 93.95 88.02 86.74 44.12 27,20
75.01 - 80.00 1,383 288,720,075 50.99% 261,844 6.925 644 79.86 43.51 98.14 88.18 25.93 32.04 53.51
80.01 - 85.00 241 54,365,505 9 60%, 273,986 7.295 594 84.46 42.72 89.12 91.49 73.50 54.00 31.27
85.01 - 90.00 296 70,266,488 12.41% 294,997 7.199 624 89.64 43.01 92.91 868.05 67.52 48.00 44.58
90.01 - 95.00 140 24,810,143 4.38% 246,225 8.204 637 94.79 42.86 99.18 83.60 39.60 35.58 2367
95.01 - 100.00 1,000 50,743,944 8.96% 66,494 10.171 657 99.98 43.86 99.78 88.04 9.61 26.02 -
=>100 0.00%
[TOTAL 3,440 586,256,939 | 100.00% 247,444 7.349 630 82.04 43.25 95.97 88.28 43.74 38.10 40.37

LTV Mean: 85.82 CL 80 Standard Deviation: 11.8 LTV =80: 46.86 % Sitent Seconds: 38.45




DTI BUCKET
L s Deoal Slze WA Loan Weighted Average Coll. Characteristics

DTt # Loans Balance % Balance WAC FICO LTV % 0T Primary SFPYUD | Rafi Cachout]  FutiDoc | tnterestonly
<= 20.000 52 7,353,328 1.30% 208,497 7.250 630 81.05 12.48 78.68 80.00 55.93 61.07 31.21
20.001 - 25.000 78 9,660,764 1.71% 180,998 7.504 612 80.43 22.60 91.01 86.57 52.10 62.54 22.83
25,001 - 30.000 120 18,471,636 3.26% 221,159 7.115 616 79.71 28.13 92.15 89.49 64.13 68.45 23.67
30,001 - 35.000 261 34,498,819 6.09% 211,096 7.522 622 80.36 32.62 92.38 84.67 46.68 38.32 25.62
35.001 - 40.000 430 72,185,108 12.75% 227,604 7.405 626 8227 37.77 95.38 90.40 44.21 37.10 36.99
40.001 - 45.000 819 131,829,713 23.28% 248,951 7.356 632 82.36 42.74 95.31 89.11 43.91 37.71 38.87
45.001 - 50.000 1,451 254,028,432 44.86% 257,821 7.392 637 82.91 47.91 97.62 87.21 36.05 28.15 46.77
50.001 - 5§5.000 169 38,229,139 6.75% 280,543 6.870 597 77.92 52.40 98.07 93.26 76.40 86.76 36.97
>55 =<60 0.00%

>60 0.00%

TOTAL - 3,440 566,256,938 | 100.00% 247,444 7.349 830 82.04 43.25 95.97 88.28 43.74 38.10 40.37

DTI Mean: 42.5 Medi: 44.58 Standard Deviation: 7.64

PURPOSE BUCKET

i A Deal Sizoe WA Loan Waoightod Average Collateral Characteristics
Purpoge # Loans .__Balance] %] Balance WAC FICO %L TV % DTI Primary SFIPUD | Refi Cachout] FuliDoc | Interest only
Purchase 2,200 307,990,091 54.39% 228,481 7.530 651 84.26 43.53 96.39 86.54 - 26.77 44.31
Refi (Cash out) 1,173 247,672,397 43.74% 271,603 7.128 604 79.26 42.88 95.48 90.20 100.00 51.11 35.98
Refi (no Cash) 0.00%
Refi (Rate Term) 67 10,594,450 1.87% 233,932 7.259 603 82.28 4373 985.16 94.05 - 63.18 28.44
C tidati 0.00%
Other 0.00%
TOTAL 3,440 566,256,939 |  100.00%| 247,444 7.349 630 82.04 4325 95,57 88.28 43.74 38.10 26,37

OCCUPANCY BUCKET

. ok : Deal Size : WA Loan Weighted Average C { Ch istics i
OceType 1 1 [#Loans Balance ol WAC FICO HLIV % BTl Primasy SEIPUD ] Refi Cachout]  Full Doc . | intarest anly
Primary (OOC) 3,310 543,425,836 95.97% 247 951 7.349 629 82.16 43.44 100.00 88.93 43.52 37.66 40.24
I a7 17,194,667 3.04% 243,304 7.357 634 7725 38.13 - 67.34 58.11 5512 44.52
2nd / Vacati 33 5,636,436 1.00% 211,188 7.338 648 84.29 40.24 - 89.53 21.28 2827 39.96
Rental 0.00%

Other 0.00%

FOTAL T : 3,440 566,256,939 | 100.00% 247,443 7.349 830 82,04 | ~ 43.25 $5.97 89.28] . 43.14 38,10 40,57

DOCUMENTATION BUCKET
aniing E Deal Size WA Loan 1 : Weighted Average Coll al Ch

Doc Typa * # Loans Bal; %] .~ Balance WAC FICO WLTV % DTI Primary SFEPUD | Refi Cachout} - Full Doc Interast onty
Full 1,317 215,727,224 38.10% 246,872 6.962 609 81.08 42.70 94.87 90.24 58.67 100.00 33.69
Alternative 0.00%

Limited 15 2,967,751 0.52% 238,650 7.006 573 74.70 33.48 95.58 93.94 86.82 - 14.93
|Stated 2,108 347,561,964 61.38% 247,874 7.592 643 82.69 43.67 96.65 87.02 34.10 - 4473
No Ratio 0.00%

NINA 0.00%

No Doc 0.00%

Other 0.00%

TOTAL 3,440 568,256,839 | 100.00% 247,344 7.349 830 82.04 43.25 85.97 88.2 43.74 38.10]  40.37




PROPERTY BUCKET

Deat Size WA Loan Welghted Average C Ch teristics

{Property Type #Loans Balance %, Balance WAC FICO %IV % 0T} Primary SFIPUD | Refi Cachout] FultOoc | Interest orly
Single Family 2,545 425,006,792 75.06%! 248,063 7.345 626 81.82 43.34 97.12 100.00 47.14 37.80 40.56
PUD 488 74,894,923 13.23% 253,625 7.380 632 83.01 43.13 94.17 100.00 30.78 44.88 4011
2-4 Unit 120 24,135,088 4.26% 265,305 7.322 650 80.11 42.07 82.54 - 49.65 28.88 27.66
Townhouse 0.00%

Condo 287 42,220,136 7.46% 220,041 7.349 648 83.57 43.18 95.29 - 29.09 3336 46.15
MH 0.00%

Other 0.00%

[FOTAL 3,440 566,256,049 | 100.00% 2448 7.349 630 $2.04 43.25 3537 . 43.73 310} 3537

PRINCIPAL BUCKET
Deal Size WA Loan Waeighted Average Collateral Characteristics
UPB B # Loans Balance % Balance WAC FICQ %LV % DTI Primary SFIPUD | Refi Cachout | Fult Doc Interest only
<= 50,000.00 580 18,470,528 3.26% 35,148 10.198 648 98.91 41.78 98.60 89.41 14.37 39.04 -
50,000.01 - 75,000.00 415 25,921,522 4.58% 63,234 9.416 649 03.10 42.18 96.34 84.05 15.62 32.09 1.26
75,000.01 - 100,000.00 349 30,510,291 5.39% 88,097 8.747 636 87.78 42.24 96.28 90.92 19.32 29.82 2.40
100,000.01 - 125,000.0 270 30,578,133 5.40% 113,697 7.710 622 80.80 40.75 94.29 88.87 30.78 48645 16.95
125,000.01 - 150,000.0 205 28,303,168 5.00% 138,446 7.350 624 80.68 40.35 94.31 88.75 40.80 44.45 23.69
150,000.01 - 200,000.00 440 77,589,581 13.70% 177,628 7.111 621 79.03 42.00 93.73 88.17 49.65 44 96 31.89
200,000.01 - 250,000.00) 388 87,516,478 15.46% 226,370 7.058 624 79.86 4377 97.33 88.61 438.53 36.69 44.77
250,000.01 - 300,000.00) 306 84,085,562 14.85% 275,606 6.939 631 79.96 44.38 96.03 83.55 50.77 36.43 50.35
300,000.01 - 350,000.00) 210 67,889,676 11.99% 323,889 6.929 633 81.70 44.14 96.25 87.70 47.14 31.79 57.06
350,000.01 - 400,000.00 146 54,889,580 9.69% 376,577 6.900 627 80.86 44.86 95.97 90.56 45.01 32.05 57.98
400,000.01 - 450,000.0(§ 67 28,540,912 5.04% 426,400 6.866 639 81.10 45.42 97.14 89.68 46.36 36.16 62.94
450,000.01 - 500,000.00 54 24,279,033 4.29% 476,592 6.838 627 82.93 42.47 97.94 96.12 61.05 46.81 64.32
500,000.01 - 600,000.0 8 4,423,069 0.78% 554,077 6.919 651 81.27 42.86 88.47 88.47 49.40 74.22 7422
600,000.01 - 700,000.0 5 3,259,400 0.58% 652,624 7.282 628 81.02 48.08 100.00 100.00 60.08 5978 60.16
kuuv;o 0.00% —
TOTAL 3,440 566,256,938 | - 100.00% 247, 7.349 . B3F 82.04 43.25 $5.97 88.28 4374 3810 37
* It $1,000
Min 12,508 Max 690,000
State Concentration Bucket *

Iy ~ Daal Sizo WA Loan Weighted Average Coll T Tatics ;
[State™ - Ba % Balance WAC ZFICQ MV % DTI Primary SEAPUD - | Refi Cachout]  FultDoc Intarest Gnly
California 1,490 330,661,218 58.39% 289,537 7.131 630 80.85 44.05 96.66 88.45 4819 34.69 5315
tllinois 490 71,303,120 12.50% 207,669 7.724 638 84.58 43.41 98.60 79.54 44.07 3595 16.43
Texas 543 44,934,062 7.94% 143,105 7.819 621 83.02 40.55 95.44 97.53 16.49 48.53 7.42
Florida 270 38,684,789 6.83% 204,293 7.607 630 83.43 42.83 90.80 81.24 38.24 3276 31.72
Arizona 125 14,843,360 2.62% 190,049 7.583 637 83.82 40.62 91.12 100.00 30.87 43.72 35.41
Colorado 87 11,231,392 1.98% 185,385 7.432 616 83.71 44.58 94.16 90.87 38.03 52.00 65.62
Utah 86 8,792,816 1.55% 158,691 7.550 628 84.17 42.04 96.33 91.83 2319 5314 33.99
Minnesota 59 8,702,477 1.54% 191,780 7.428 621 82.35 43.18 94.26 91.37 61.46 51.51 26.98
Missourl 76 6,687,120 1.18% 131,428 7.928 623 84.79 40.11 98.99 93.69 60.45 50.31 13.12
{Nevada 36 5,989,311 1.06% 223,866 7.442 629 82.97 39.79 89.11 98.02 43.66 33.93 39.77
Wisconsin 48 5,116,493 0.90% 157,239 7.972 610 83.14 41.44 94.65 94.15 54.42 51.49 1345

Washingt 31 5,106,082 0.90% 242,319 6.953 611 83.04 41.31 100.00 100.00 58.13 70.53 29.72
Oregon 28 3,601,832 0.64% 172,487 7.342 622 83.01 41.47 87.70 95.28 32.92 56.83 36.38
Connecticut 18 3,019,369 0.53% 197,396 7.392 602 81.68 36.19 95.47 50,19 67.64 56.50 -
|Hawaii 6 1,983,868 0.35% 376,715 7.034 659 83.85 41.54 82.14 100.00 4012 27.62 69.48
Other 47 5,599,629 0.99% 186,430 7.756 609 8317 40.64 91.60 96.71 36.32 62.61 9.37
TOTAL 3,440 566,256,938 | 100.00% 247,444 7.349 630 82.04 43.25 95.97 88.28 43.74 38.10 40.37

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




*Separate California into North and South if possible.

Deal Shze WA Loan ghted Average Collateral Characteristics
Catifornia Breakdown {# Loans Balance: %! Balance WAC FICO KLTV % DT Primary SFPUD | ReB Cachout]  Fuil Doc Interast only
CA North 562 123,221,326 371.27% 289,379 7.204 632 81.71 43.91 96.06 93.74 47.04 37.01 59.50
CA South 928 207,439,892 62.73% 289,631 7.089 629 80.33 44.14 97.02 85.31 48.87 33.31 49.38
1,480 330,681,218 | 100.00%) 269,537 7.431 630 80.85 44.05 96,66 88.45 48.19 34,69 5315
FIXED / FLOATING (ii}
Deal Size WA Loan Weighted Average Collateral Characteristics
Type # Loans Balance: % Balance WAC FICO wWLTV % DT} Primary SFPUD | Refi Cachout | Fulf Boc interest only
Fixed - 15 Year 26 1,668,762 0.28% 85,848 8.054 633 79.57 40.42 100.00 88.30 53.08 61.91 -
Fixed - 30 Year 158 22,905,023 4.04% 196,631 7.224 621 75.76 40.72 92.94 90.50 66.27 71.23 -
Fixed - 30 Year40 7 1,981,799 0.35% 337,302 6.862 659 81.88 35.30 83.68 89.40 72.16 74.27 100.00
Jmu__ooa -15/30 1,013 51,066,046 9.02% 62,631 10.192 658 99.81 43.98 99.78 87.78 9.19 25.01 -
ARM - 2 Year/6 Month 1,351 256,890,787 45.37% 240,385 7.216 609 80.25 42.46 95.73 87.93 52.63 43.10 -
ARM - 2 Year/é6 Month-§ 834 221,513,966 39.12% 303,368 6.884 647 80.80 44.28 95.67 88.79 38.10 30.84 100.00
ARM - 3 Year/6 Month 32 5,243,174 0.93% 219,205 7.094 611 80.22 44.53 95.82 88.79 51.00 43.57 -
ARM - 3 Year/é Month-§ 19 5,097,381 0.90% 296,278 6.605 642 78.40 44.88 100.00 78.16 64.40 56.69 100.00
0.00%
TOTAL 3440 566,256,839 | 100.00%] 2473 7.349 630 £2.04 43.25 3587 3307 3B/A0] 4057
List all {oan types and separate the IO loans i.c. 2/28 and 2/28 10 should have separate rows.
LIEN BUCKET
Deal Size WA Loan Weighted Average Collateral Characteristics
Type # Loans Balance % Balance WAC FICO RLTV *% DT1 Peimary SFPUD | Refi Cachout]  Full Doc Tetarest only
First 2,411 514,627,856 90.88% 266,006 7.064 627 80.25 43.18 95.59 88.34 47.19 39.37 44.42
Second 1,029 51,629,083 9.12% 62,418 10.191 658 99.81 43.95 99.78 87.70 9.29 25.38 -
Third 0.00%
Othar 0.00%
TOTAL 3,440 566,256,039 | 100,00% 247444 7.349 630 $2.04 43325 B5a7f  é5.28 4374 X 4537
1 PREPAYMENT BUCKET
—. . o Deal Size - WALoan e Waighted Averags Coll Characteristics
Type # Loans Balance %, Balance WAC FICO LTV " %DTH Primary SEPUD | Refi€achont]  Full Doc Intérest onty
None 1,004 126,784,731 22.39% 216,057 7.861 636 84.41 42.64 96.58 85.25 42.88 37.31 23.33
6 Months 0.00%
1 Year 107 26,007,388 4.59% 328,747 7.368 637 81.96 43.69 92.11 84.12 33.04 37.82 54.63
2 Year 2,117 385,495,425 68.08% 254,676 7.186 627 81.46 43.52 96.26 89.59 44.02 36.51 46.41
3 Year 212 27,969,395 4.94% 214,447 7.256 629 79.26 41.76 92.73 87.89 53.69 63.75 21.12
5 Year 0.00%
Other 0.00%
TOTAL - 3,440 566,256,939 | 100.00%, 247,344 7.349 630 §2.04 4325 9597] 8828 43,74 ~ 38.10 30,37
r INDEX BUCKET
—.., Deal Sizo _} WALoan Weightad Average Collateral Characteristics
Type # Loans Balanco| % Balance WAC FICO *LTV % OT1 Primary 5FPUD | Refi Cachout]  Full Doc Interest only
Libor - 8 Month 2,236 488,745,308 | 100.00% 269,286 7.058 627 80.48 43.33 95.75 88.23 46.15 37.69 46.37
Libor - 1 Year 0.00%
Treasury - 1 Year 0.00%
CMT -1 Year 0.00%
0.00%
0.00%
0.00%
Other 0.00%
TOVAL 2,238 488,745,308 160.00% 269, 7.058 827 £0.48 43.33 95.76 88.23 36,15 37.69 46.37
List all reset rates




Deal Coverage
Loan-to-Value {LTV)
Percentage of the dea! based on g 2 2 L4 8 8 3 2 g
FICO and LTV buckets.* @ ¥ ¥ M H H ¥ ¥ ¥ v 8
0 an < d (=] w [~3 wn o w0 Ay
v i © L4 »~ ~ 4 L . Cd
i A A A A A A A
NA 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00;
=<500 0.00 0.00 0.00 0.00 0.02 0.04 Q.00 0.00 0.00 0.00 0.00
>500 =<550 0.60 0.35 0.48 1.03 1.70 29 2.55 0.25 0.00 0.00 0.00
>550 =<600 0.80 024 0.89 0.94 1.62 6.23 3.18 4.13 0.75 0.02 0.69
F >600 =<625 0.12 0.20 0.30 0.46 0.94 7.40 1.34 226 1.30 0.05 1.21
n_u »625 =<650 0.23 0.07 0.04 0.22 0.52 12.43 0.63 2.41 0.87 0.04 2.48
o >650 =<€75 0.12 0.22 0.17 0.18 0.35 9.54 0.81 1.36 0.55 0.04 2.02
>875 =<700 0.02 0.06 0.07 0.00 0.14 5.62 0.44 1.22 0.50 0.01 1.06,
>700 =<725 Q.09 0.00 0.07 0.10 0.06 3.36 0.34 0.55 0.25 0.01 0.63
>725 =<750 0.00 0.00 0.00 0.00 0.00 1.84 0.12 012 0.08 0.00 0.37
>750 <800 0.10 0.02 0.05 0.00 0.08 1.60 0.20 0.11 0.09 0.00 0.35
=>800 0.00 0.00 0.00 0.00 0.00 0.03 0.00 0.00 0.00 0.00 0.01
* This tablte should be filled out with the percentage of the deal corrasponding to each cross LTV and FICO buckets
Ml Coverage
Loan-to-Value (LTV)
Percentage of Ml coverage : . :
based on FICO and LTV S 2 M d 4 2 2 8 2 m
buckets.* = H e ] H H H ¥ H H v =4
B L] < 0 o wn s [~ in L=] w0 e
v 0 © © ~ ~ ® C] -4 o A
I A A ry al A A A A A i
NA 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
=500 ¢ 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00;
>500 =<550 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
>550 =<600 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
F >600 =<625 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M >625 =<650 Q.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
0o >850 =<675 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
»>675 m<700 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 Q.00 0.00 0.00
>T700 =<725 Q.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00]
>725 =<750 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
>750 <800 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
=>800 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

* This table should be filled out with the percentage of Ml corresponding to each cross LTV and FICO buckats




10 ONLY FICO BUCKET

Deal Size WA Loan . Waelghted Average Coilateral Characteristics
Type # Loans Balance| % Balance WAC FICO LTV % OT1 Primary SF/PUD | Refi Cachout}  Fult Doc LTV =>80
NA 0.00%
=<500 0.00%
>500 =<520 0.00%
>520 =<540 6 1,327,550 0.58% 240,035 7.293 532 79.26 39.49 86.18 100.00 81.14 5622 30.66
>540 =<560 ’ 15 3,698,346 1.62% 278,489 6.953 552 78.84 4577 100.00 100.00 86.55 68.25 46.61
>560 =<580 44 10,781,774 4.72% 273,234 7.244 572 7933 4588 98.24 89.73 86.08 59.60 42.68
>580 =<600 78 20,240,780 8.85% 297,881 7.046 590 82.26 43.84 92.78 92.24 68.22 57.00 48.81
>600 =<620 96 24,879,707 10.86% 293,783 6.901 610 80.92 43.63 96.10 86.64 58.68 51.76 33.73
>620 =<640 166 43,894,396 19 20% 304,473 6.908 631 80.32 44.60 93.82 90.13 31.06 26.48 16.74
>640 =<660 153 41,893,726 18.33% 308,855 6.828 650 80.33 44.14 97.87 87.90 31.12 23.05 16.66
>660 =<680 121 32,353,305 14.15% 304,606 6817 671 81.06 44.68 97.62 93.76 23.71 22.78 16.67
>680 =<700 73 20,594,944 9.01% 336.624 6.800 690 81.77 4329 94,22 84.83 30.22 23.36 2135
>700 =<750 79 21,615,446 9.46% 301,713 6.734 718 8142 43.99 9536 79.62 22.04 19.21 16.05
>750 29 7,313,171 3.20% 291,610 6.710 767 78 47 44.26 92.75 83.48 24.68 12.99 21.96
TOTAL 860 228,593,146 | 100.00% 303,504 6.878 647 80.76 44.22 95.67 88.56 38.98 31.79 2371
. 10 ONLY PRINCIPAL BUCKET
: Deal Size WA Loan Waolghted Average Coll Ch istics
UPB : = |# Loans Balance T %) . Balance WAC FICO LTV % DTi Primary SFIPUD ] Refi Cachout] _ Fuli Doc LTV =280
=<50 0.00%
>50 =<75 5 325,920 0.14% 65,676 7.035 652 78.34 4366 81.59 40.87 18.41 61.12 -
>75 =<100 8 732,000 0.32% 91,975 7.430 645 80.48 4253 100.00 87.65 2243 38.66
>100 =<500 838 222,291,580 | 97.24% 297,832 6.871 647 80.65 44.21 95 80 88.59 38.38 30.71
>500 =<600 6 3,282,645 1.44% 548,467 6.777 668 84.33 42,53 84.46 84 46 49.11 100.00
>600 =<700 3 1,961,000 0.86% 654,891 7.562 644 87.96 48.05 100.00 100.00 100.00 33.15
=>700 0.00%
TOTAL 860 228,593,146 100.00% 303,504 6.878 647 80,76 44,22 95.67 88.56 38.98 31.79

*In $1,000
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