Highlighted Structure: Leveraged Trust Certificates

Summary Structure — ABS Leverage Trust 10 X 1 Leverage

1-month LIBOR: 5.32% crodul Exponees. Obpe UL, 1bp romarketi
-mon . . 0 - Expenses: ps put, 1bp remarketing on
ABS Floaters $909.090mm

in REMIC —Castrfrom Coupon: $53.790MM(after expenses)

- Cash available:$5.426mm

- Coupon: 5.32% (assumes 1 ml flay - Coupon: 5.97% (1 month libor + 65bps)

- Cash: $48.364MM (5.32% * $909.090MM)
- Max Rate: 5.92% (1 month libor + 60bps)

$909.090MM

13 month $90.910MM

Leveraged

Extendable
Certificates
(Class A)

Certificates
(Class B)

*Class B Certificates are subordinate in right of interest payment but
pari-passu in right of principal



