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" RREATHISCFRES H304E 6.0% Gold 1 Gold Giant PCs
»  WAC (Weighted Average Coupon, INHCFEER) = 6.470%
»  WAM (Weighted Average Maturity, InBCE 2 HARR) = 3554 H
» WALA (Weighted Average Loan Age, IBCEHEA) = 41N A

" RRATHAE K 1442350, HA 2B H A RIEZE(Guaranteed Maturity Class, Ef
GMC) & 11.48 {Z.3€7T

" FHHERIERE — IR S5 3R (sequential), HARUER]HE H 20184
12 H15H

" CRATHIEAGSE N Citigroup, Credit Suisse fil Goldman Sachs

B RATWIEIAS R A Barclays Capital, Bear Stearns #1 Merrill Lynch
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B F 124% PSAEE T, FHRR RO09 {7527 FL 304E6.0%id FUrFR K ZE B /> 1.46 &

B 7F 1740% PSAEE T, FHRR ROOH( % i 7157257 L 304£6.0%0iT Tk F57 R ke /> 1.55 4F

SEATRIRRE (AR +300 +200 +100 EHEH A -100 -200 -300
MG R E 124% PSA  135% PSA  160% PSA 289% PSA 1040% PSA 1615% PSA 1740% PSA
AT 2R A 5 0 ACE 33 [ i B
FHRR R009 Fij ¥ i ¢ {5 55 6.85 6.58 6.00 3.91 1.51 1.11 1.05
Gold 30 year 6.0% TBA 9.87 9.36 8.43 5.47 1.76 1.16 1.06
Fl| 7= 3.02 2.78 2.43 1.56 0.25 0.05 0.01
INBCT 237 (8] Wi 38 4 X T 5 v 40 M =4k
FHRR R009 Fij ¥ i ¢ {5 55 2.94 2.67 2.09 0.00 -2.40 -2.80 -2.86
Gold 30 year 6.0% TBA 4.40 3.89 2.96 0.00 3.71 -4.31 -4.41
Fl| 7= 1.46 1.22 0.87 0.00 -1.31 -1.51 -1.55
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B 7F 124% PSAEE T, FHRR R009 Fi i A5 35 B A4S 430 i 18] 88 & 2 12,084, A% F30
F6.0% 31 F5 757 1729.085F

B 7E 1740% PSATEE T, FHRR ROOR( 3 i 5 25 i) A 4 22 0 If 8] B4 B 2 1. 754F A5 % T30
F6.0% 31 FHRI711.834F

SEATHIRAR (FEA D +300 +200 +100 FUaBAE -100 -200 -300

SR B2 S 124% PSA  135% PSA  160% PSA  289% PSA 1040% PSA 1615% PSA 1740% PSA

A & IR IR ) B P
FHRR R009 if it MY f3ii %7 11/06-12/18 11/06-12/18 11/06-12/18 11/06-12/15 11/06-8/09 11/06-10/08 11/06-08/08
Gold 30 year 6.0% TBA 12/06-04/36 12/06-04/36 12/06-04/36 12/06-04/36 12/06-07/24 12/06-01/13 12/06-10/08
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.’ TradeWeb MBS {F253764-Freddie Mac {Port.}) TradeWeb W5.60BS
File Bookmark Composite Dealers Analytics Seclist Msg  Admin Windows  Help

One Sec COMPGMC1 E

Econ/Cal | MarketCall | IFR |

I [

T

Ticker Cusip Cpn Collateral Maturity Avg Life Spread/DM

ROO1AE 31395RAR9 4.375 GLD15 5.0 04/15/15 0.728 175 PSA 2.95 65.0/ 63.0 2- 2
RO0O2AH 31395vUu23 4.750 GLD30 07/15/15 .96 /

RO0O3AG 31396C3C2 5.125 GLD30 10/15/15 .10 81.5/ 80.

RO0O4AL 31396GG70 5.125 GLD30 12/15/13 .58 84.0/ 81.

ROOSAB 31396HANS 5.500 GLD30 12/15/18 .05 101.0/ S9.

ROOBAK 31396JSK2 5.750 GLD30 12/15/18 .25 104.0/102.

ROO7AC 31396NPF7 5.875 GLD30 05/15/16 .69 103.0/102.

ROOSFK 31396U3A6 5.740 GLD30 07/15/23 .14 35.0/ 33.

Mmoo, b
OO o0 o;mw;mo
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41.00/ 41.50 0.00 10Y 55.50/ 56.00

44 .50/ 45.00 0.00 30Y 55.50/ 56.00
50.00/ 50.50 0.00
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Mstart||| 1 @ @ B >[5, @n] £3r) B Eo| ma1 | ez ps| e | S| @] [ EGNPUARS OB 2ELEBS wiem

7E: Freddie Macx{ TradeWeb 2> A7 1) 5 1 FIA LIRS 16 Hofh A5 EREAS 7157 o



PAFreddie ‘
@0 Mac Reference REMIC W% 7] PLZETradeWebE & L35 5

We make home possible™

B W TKT (F206147-Freddie Mac (Port.)} TradeWeh W5.60B5 1=l x|

File Bookmark Composite Dealers Anakvtics Seclist Msg  Admin Windows  Help

| LkUp RO0O6 2 ?
Tkt | Chart IFR AXE
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