From: Jefirey Epstemn <jeevacation gmail.com=
To: "Bareert,Paul 5* - S
Subject: Re: WEMBS 04-EE BI @ §70-00 (8.96% vield / 579 durn)
Date: Thu, 19 Apr 20012 14:36:11 <0040

ok
On Thu, Apr 19, 2012 at 8221 AM, Barrett, Paul 5 — wrode:
We should spend S1MM an this bond. Let me knaw.

Paul

WEMBS 04-EE B1 iz a Primea 51 subordinate bond backed by 97month s=azoned 51 hybrids.

HEGHLIGHTS

736 FICD

HPI Updated LTV =55.95%

0% of the borrowers have not missed a payment in the past 2 years
7% of the borrowers have not missed a payment since origination
4% owner occupied

97 months seasoned

WFMEBES 2004-EE B1 Offered @@ 70-0:0

EOMND DESCRIFTION Prapay Fale 8 CPR 12CPR 14 CPR
Cusip: BABTTOADY Diefaull Rabe 1.5 COR 1.25 COR 1CDR
Oiriginal Face: 16,939,000 Diefaull Sewverily 40 35 as
Current Face: 10,768,157 _ _ _ _
Bond Type: Primie 51 SENR sub P Stress Case Base Case Recovery Case
Ralings (S&PMoodysFilch): B R Yield 4.783 £.084 11,660
Currant Coupon: 2.730% Spread 287 708 1034
‘fiald & Base Case B.964% Druration 747 579 3.84
WAL (@ Base Case 843 WAL 9.86 8.43 575
Printipal Window ) Base Case My 12 b Oeldd Prircipal Windaw May12 ta Oel3d May12 to Ocl34 May12 bo O34
Wiriledown % 10.23% Principal Wriledawn A2 48% 10.23% 28T
Currant Credil Enhancemeant: 235% Tolal Collst Lass 1.11% 0.75% 0.56%
A0+ Delinquencies 471 Total Liquidation 10.09% B6.78% 4.93%
A0+ Delinquency Coversge 0.46x

UNDERLYING COLLATERAL DESCRIFTICHN 1 MOS 3 MOS 6 MOS
Average Loan Batance (5,000s) 385 CPR 7.28 11.08 1211
Morigape Type Seasoned Prime 51 hybrid COR 0.00 0.00 0.52
Witd A Mertgage Coupon 2975% SEV M MA B4 45
Wi Ay FICD Soare 736
Wi fung Oy Laan-lo-Walus 55.80%

HPI Adj LTV 55.60%
‘Wisighted Avyg Loan Age o7
Owner Dooupiad o387
Tap 1 Geo Canceriratian CAEI%
Top 2 Geo Canceniratian IL 5%
Tap 3 Geo Concerlratian FL 5%
Always Current (24 mos) B0.11%

Al Invisstsents ane subjeet 10 sk, ineluding prosible los of principal.

*|yvesmeni ides ey neos be spable forall imeesiors,
*This s s a peoduct of sales and tadeg asd is ol a escch nopon

*hing- Apeney bosds sy Dove Bmitad ligiding md cliens shield b aware et the secondiey market foe gt

rerificaies. ANkough any class of contificies may experionce i|Bquidice it is more Bkoly th classes
*High Vil Mon-Ageecy bon are ipoculitive nos-isvestment grade bosds that have higher
risk of defauli or other adverse crodit evenis which are appropnae for high nsk mvesiors only,

*&& Al i OFFERS ARE SUIBMECT

b securaties hias experienced peniods of iliqedity asd sy 0o so @ the Ritese, Dligealivy sieass hat e may aol be sy pudhass Te vour eliss of

US Onshare Cliersts - Blue Sky (U5, Stote Seounities Lowe): Fieese confirm Biwe Sy eligibdity before soliciting to o US Onshore cifent by entering the CUSHP data the web tood iocoted ot hitpypscppy Lomer jpmchose net:§080/BlueSkyFrge. himl
ond review to see if your dient's shete of residence is lsted. if pou recedve ‘WO SECURITY FOUNTDY, N0 STATES FOUND' ar the secunity DOES NOT HAVE 4 CUSWP or is nod USD-demominoted, dhen please contoct your 5M or locel comalionee afficer
and provide the requested seconlty ond dient information. Please note thot o suitability review and other pre-trode procedures mast stll be followed.
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This email 15 confidential and subject to important disclammers and conditions including on offers for the purchase or sale of securities, accuracy and completeness of nformation, viruses,
confidentiality, legal privilege, and legal entity disclaimers, available ut*

B e e ]

The information contained in this communication 15
confidential, may be attorney-client privileged, may
constitute inside information, and is intended only for
the use of the addressee. [t is the property of

leffrey Epstein

Unauthorized use, disclosure or copving of this
communication or any part thereof 15 strctly prohibited
and may be unlawful. If you have recerved this
communication n crror, please notify us immediately by
return e-mail or by e-mail to jeevacation/gmail.com, and
destrow this communication and all copies thereof,
mneluding all attachments. copyright -all nghts reserved
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