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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.

ABN AMRO MORTGAGE CORPORATION
(Registrant)

Name: Xldria Fregosi /
Title: Vice President

Dated: January __, 2002




CMO ERICNOSUB DEAL Sachr

Scenaric Report (GS)
TO0vr Generated: 01/15/2002 10:50:10 Fapelofl
cusmwe - Monthly As OF 1/02  Pricing 1/14/02 Original  50,000,000.00
Description: enle 1/39/02 Balance  50,000,000.00
Coupon: 6.000% NextProj  2425/02  Factor 1.00000000
Collateral:  Cpn 600 WAC 642 WAM 339 WALA ) Stated Final 0/0/00 Delay 24

Historical PSA's:  O/= OW00= 0/00= 3mo= 6Gmo= 12mo= Sl=
Corve; 3m= 6m= lyr= 2yr= 3yr= dyr= Syr= Tyr= 10yr= 30yr=

Input Qurput PSA FSA P3A PSA PSA rsa PSA
PREPAY 230 100 200 300 400 560 600
Av Life 6.513 11,389 7.635 5.675 4,527 3.788 3.276

Price  Window 2/02-12/31 2/02-12/31 2/02-1231 Z02-12/31 2/02-12/31 2/02-12/31 L02-12/31

97-16 Yield 6.322 6.373 6.473 6.571 6.666 6.757 6.844
220 Yield 6495 6.355 6.449 6541 6.630 6.716 6,798
F7-24 Yield 0.463 6,337 6.425 6.511% 6.595 6.675 6.751

97-28 Yield 6.441 6.319 6.401 6.431 6.539 6.634 4705
98-00 Yicld 6.414 6.301 $.377 6.451 6.523 6.593 6.659
98-04 Yielg 6.387 6.283 6.353 6.422 5.488 6.552 6.613
98-08 Yield 6361 6.266 6.329 6.392 6.453 6.511 6.567

98-12 Yield 6.334 6.248 6.305 6.362 6.417 6.470 6.521
98-16 Yield 6.307 6.230 0.282 6.333 6.382 6429 0475

98-20 Yield 6.281 6212 6.258 6.303 6.347 6389 6.429
OR-24 Yield 6.254 6.195 6.234 6.2714 6.312 6.348 6.383
98-28 Yield 6228 6.177 6.211 6.244 6.277 §.308 £.338

99-00 Yield 6.201 6.159 6.187 6.215 6.242 6.268 6.292
90-04 Yield 6.175 5.142 6.164 6.136 6.207 6.227 6.247
99-08 Yicld 6.149 0.124 6.14] 6.157 6.172 6.187 6.202
99-12 Yield 6.123 6.1047 6.117 6.128 6.138 6.147 6.157
89-16 Yield 6.026 6.089 6.094 6.029 6.103 6.107 6.111

99-20 Yield 6.070 6.072 6.071 6.070 6.069 6.067 6.066
99-24. Yield 6.044 6.055 6.048 6.041 6.034 6.024 6.022

99-28 Yield 6018 6.037 6.025 6.012 6,000 3.988 5977
100-00 Yield 5.992 6.020 6.002 5.983 5.965 5.948 5932
100-04 Yield 5.966 6.003 3.979 5.934 5,931 3.909 5.887
100-08 Yiejd 5.941 5,986 3.956 5.926 5897 5.869 5.843
i00-12 Yield 5913 3,568 5.933 3.897 5.863 5.830 5.798
i00-16 Yield 5.889 5.951 5.810 5.869 5.829 5791 5.754

Atl'informarion camnined herefr, whether regarding aesety backin Seeuritter ditcultsed herein or otharwise_is prefiminary and will be supersedad by 1he oppiicabie
prospectus supplamant and by any other information subseguently with the Securitics and Exchange Commission { "SEC"? This majerial i for your privatr iformation,
and we are ot soliciling @y action based wpon k. Cerialn ranguctions glvs risc to sulistantial risk atd are nof iudtable for all tnvestors, We, or persons involved

in the preparation or isfuance of this material, may from time io time, kave long or shart pasitions in, and buy or s2ll, securities, futures or gptions idertical with or

relared to those mentioned herebt. We make no representoltion thay ony iransaciion can or could be cffecicd af the indipeted prices. This mezarial may be filed with the

SEC and incorporaied by reference into an effective registration statement previously filed with the SEC. Infermation contoined in 1his material s current ot of the

date appearing on this material onty. The infarmation herein has been providad solely by Goldman, Sachs & Co., acting as undsnwrirar and nol o3 9oent of the iymuer or
ary of the (asuer's offilictes, in reliance on informotion rzgnréin% the cotlateral fumnished by ihe suer. Neither the lssuer of the certifcates nor Goh'sman. Sochky

& Co. Acr amy of their affliiates makes ary Mprasentation ax i@ the greuncy or co;nflermem qf the information herein. The informalion coniained tn hiy miateriud may

be bated on assumptivns regording ruzrket coméipions and other maners as reflected therein  We make 2o rapreseniations regarding the reasonablenesy of suck assanpiions
or the liketiiood that any of fuch ossurotiont will eoingide with actual marke: eonditions or events, gnd ihis mataricl should not be relied upen for sveh In
wetdition, we mutwally agree thar, mb{act fo op:ticable law, you may disclose ary end alf aspects of any potensicd ransaction or sructurs deseribed hmg are
neresSary o support any U.J, federal incoma fex benefies, without Galdman Sachs imppsing eny limisalion of arry kind. Further informaiion regarding Ikls moterial may

Be auidiied HpoR regadst,
Tebe b




CMO AMAC 02_65_PT SEN Soche

Scenario Report (GS)
0.9yt Generated: (/02002 13:33:28 Pugrioll
CUSIP Monthly As Of 1702 Pricing 1/7/02  Original  350,332,500.00
Descripton: Sertle 1/30/02 Balance 350,332,580.00
Coupon: 6.500% Neaxt Proj 2/25/02 Factor 1.00000000
Collateral:  Cpn 650 WAC 6,87 WAM 359 WAILA 1 Stared Final  ©9/0/00 Delay 24

Historical PSA’s:  O/00=  0/00= 0/00= 3mo= Omo= 12mo= §l=
Curve: 3m= Gm= lyr= 2yr= Jyr= dyr= Syr= Tyr= 10yr= 30y=

Inpur __ Output PSA CPR CPR CPR CFR CPR CPR
PREPAY 275 10 20 30 40 50 &0
Avlife  6.896 7576 3985 2493 1710 . 1268 0969

Price Window §02-12/31 2/02-12/31 2/02-12/31 2/02-12/731 2/02-4/09 2/02-10/06 2/02-8/05
95-02 Yield  6.693 6.689 6.753 6830 6924  7.030  7.156
99-03 vield 6686  6.682 6742 6815 6903 7002 7121

§9.04 Yield 6.680 6.676 6.732 6.800 6.882 6.975 7.086
99-03 Yield 6.673 6.570 6722 6.785 6.361 6.947 7.050
99-D6 Yield 6.667 6.664 8.712 6.770 6.840 6.920 7.015
99-07 Yield 6.660 0.657 6.702 6.755 6.819 6.852 6.930
92-08 Yield 6.654 6.651 6.691 6.740 6.799 6.865 6.944

99-09 Yield 65.647 6.645 6.631 6.725 6.778 6.838 6.909

99-10 Yicld 6.641 6.638 6.671 6.710 6.757 5.810 6.874
99-11 Yield 6.634 6.633 6661 6.695 6.736 6.783 6.839
99-12 Yield 6.628 6.626 6.651 4.680 6.715 6756 6.304
99-13 Yield 65.622 6.620 6.641 6.665 6.695 6.728 6.768
59-14 Yield 5,615 6.614 6.630 G.650 6674 &.7M 6733
09-15 Yield 5.609 6.608 £.620 6.635 6.653 6.674 6.698
99-16 Yield G.602 5.602 6.610 6.620 6.633% 6.647 6.663
99-17 Yield 6.396 6.356 6.600 6.605 6,612 6.619 5.628
99-1¥ Yield 6.385 6.589 6.550 4.591 6.581 6.392 6.593
99-19 Yield 6.583 6.583 §.580 6.576 63571 6.565 6.538
9920 Yield 6.577 6.577 6.570 6.361 6.530 6.538 6.523
90.2] Yield 6.570 6.571 6.560 6.546 6529 6.511 6438
99.22 Yield 6.564 6.565 6.550 6.531 6.509 6.483 6,453
99-23 Yield 6.357 £.559 €.539 6.516 6,488 6.456 6418
9924 Yield 6.551 6.553 6.522 6.501 6.468 6.429 6.384
09-25 Yield 6.545 G.546 6.519 6.487 6.447 6402 6.349
9926 Yield 6.538 £.540 6.509 6.472 5.428 6.375 6.314
59-27 Yield 6.532 6.534 £.499 6,457 6,406 6.348 6.279
99.28 Yield 6.526 6.528 6.489 6.442 6.385 6.321 6.244
99-29 Yield 6.519 6.522 6.479 6.427 6.365 6.294 6210
39-30 Yield 6.513 6.516 6.469 6.413 6.344 6.267 6.175
95-31 Yield 6,506 6310 6.459 6.398 6.324 6.240 6.140
160-00 Yield 6.500 5504 6.440 6.383 6.303 6.213 4.105

Al information contuined hereis, whethar regarding ascats backing wiy securides discussed herein or otherwise, 12 preliminury and will be supersedad by the WUWLLE
Prospeetcs supplement and by uther Information subrequeritly fRed with the Securltias and Exchangas Commirsion (".S.'EC"? This material is for your privivs iRformation,
and v are nof Spilciing any actior based upon it Cortain (FORSGEYORT give Pl (0 subsitnital risk uad are not yuitable for all inveators, We, or persony irvabed

in the preparation of (ssuance of thie maierig), may from time 1o time, have tang ar short petitans in, ond buy or sell, securittes, fittures o options identital with or

related 1o those mertioned hersin. We make no representation Mhat any rransattion can or cowld be affertad 01 the indiceted prices. This material may be flled with the

SEC andd incorporated by rgference into an gfective regisiralion statament previously filed with the SEC. Information contained in this material i3 eirrent as of the

daie uppruring on this materig) pnly. The information herein hog beon provided solely by Goldmun, Sachs & Co., acting at underwriter and wat as agent of tie ftxuer or
uny of the issuer's affilintes, in relionze on infarmution ragarding the collateral furnished by tha fssuer. Naither the Usuer of the cersificains nor an, Sachr

& Co. nor @y of their gfftliatey makes any repreSeniation uy io the accuracy or vompletenyss of the Byermation hgreln. The infermarian contained in this malerial may

b bared on dssuinpiiony regarding marker vorditiant and othar maters as reflected therein, We make 1o represeniatlons regarding the reasarchlentss of ek assumptions

or the liksliteod that amy of such assumptions will coincide wilh ecival mgrket coadivont or evenis, and thir material shauld not be retied Igpun{?‘.mth 2
addidon. we mutvally agrer thar, snb;gﬂ fer gryricable iaw, You may disclose ony gnd oll aspects of eny patantial iransaeiion er structure described herein thay are
necessar) 10 suppert uny .5 federa 1ax benefity, without Goldmen Sochs imposing eny limiatipn of gy kind. Furthar informaiion regarding this material may

be sbraired upon raguast,

Tavle T




CMO AMAC 021C 3Al Goldman
Scenario Report (GS)

6.1 yr Floater,1 .000*01MBBA + (0.850; cap 8.500; fir 0.830 Generated: 0U/08/2007 09:10:32 Poge1ef1
" CUsIP Monthly As OF /02 Pricing 17702 Osiginal  31,250,000.00
Description: FLT Settle 1302 Balance  31,250,000.00
Coupom: 2.700% = 0.85 + Ulmbba, cap=8.5, asof=1/02 NextProj  2/25/02 Factor 1.00000000
Colinteral: Cpn 850 WAC 7.12 WAM 359 WALA 1 Stated Final 0/0/00 Delay 0

Historical PSA's:  0/0D=  0/00= O/00= 3mo= ©6mo= 12mo= S)=
Curve: 3m= Sm= lyr= 2Zyr= 3yr= 4yr= Syr= 7yr= 10yr= 30yr=

Input Oumput PSA PSA PSA PSA PSA PSA .
PREPAY i} 100 200 275 500 750
0IMBBA 1.853% +0 +0 +0 +0 +0) +0

Ay Life 192.921 11.563 7T 6.115 3.806 2.756
Prce Window 2M02-12/31 202-12/31 2/02-12/31 2/02-12/31 2/02-10/31  2/02-2/15
99-00 Yicld 2.786 2.827 2.872 2.907 3.007 3.108

DM 91.8 95.8 100.3 1037 113.6 123.5

This materlal is for your privals information, and wa 8re nof soliciting oy action based ypeon it Coriaix transactions, irmlrrdlgg those Msvaiving futiures, aptisns and
high yleld securities, ghve rise to subsiantiol risk and dre not suitable for all investory, Opinions expressed org our presend opinfony anly. This materfol Ix based wpon
Inférmation that we convider relialde, but we do not represent 3 ay accarnit or compieie. We or persons involved in the preparation or issuance of 1his matsrial, may
from me to dime Rave paitions o7 comdict Iransaetions i ike secariiies mentioned Aerein, This mararial kas been Issusd by Goldmon Sachs & Co. and hax bacn
approved by Goldman Sazits interalionel, a menter af The Securities and Futures Authority, 11 connection with disiribution in the United Xingdom, and by Goldmen

s Canada in connection with distribution bt Canada, Addfttonal information on any of ihe securizics, 'S OF OpHons mempsned in s morerigl may bs
obigined upon rogquest. For this purpose, persont in Nialy should contoct Galdmen Sachs S1.M. 524, In Milar, vr ai its London braneh offica at 133 Flecl Sirast.
Goldan Saehs Infernational may have acted ugor or wied tis roscarch; prier to, er immediately following ite publication.

; - Tep. 8




CMO TSS65 TA2 Goldman

Scenario Report (GS)
65 yr Geoerated: (1/25/2002 19:24:27 Pagelofl
Cusw o Monthly As Of 102 Pricing 111402 Original  357,650,000.00
Deseription: Settle 1730/02 Balance 357,650,000.00
Caupon: 6.500% NextPrgj  2/25/02 Factor 1.00006000
Collateral: Cprn 650 WaAC 687 WAM 360 WALA 0 Stated Final /O/0D  Delay 24

Historical PSA’s:  0M0=  0/00= 0/00= 3mo= 6mox= 12mo= 3Il=
Curve: 3m=1.577 6m=1.620 lyr=2.000 2yr=2.758 3yr=3.215 4yr=3.694 Syr=4.095 Tyr=4.449 10yr=4.872 30yr=5.383

Input Quiput PSA CER CPR CPR CPR CPR CPR
PREPAY 225 10 20 30 40 50 60
Av Life 5.982 7.594 3.598 2.505 1719 1274 0.974

Pricc Window 2/02-1/32 2/02-31/32 2/02-1/32 2/02-1/32 2/02-6/0% 2/02-11/06 2/02-9/05

X 9902 Yield 6.691 6.683 6.752 6.820 £.922 7.028 7.154
; 99-03 Yield 6.635 6.682 6,742 6.314 6.901 7.000 7.119
90.04 Yield 6.679 €.676 6.732 6,799 6.880 6.973 7.083
59-05 Yield 6.672 6.670 6.722 6.784 6.860 6.946 7.048
9006 Yield 6.6686 6.664 6.711 6.769 6.829 6.518 7.013
i 05-07 Yicld 6.659 6,657 6.701 6.754 6.818 6.891 6.978
; 95.08 Yield 6.653 6.651 6.691 6.739 6.798 6.864 6.943
: 5009 Yield 6.647 6.645 6.6%1 6.7124 6.717 6.836 6.508
: 90.10 Yield 5.640 6.639 6.671 6.710 6.756 6.809 6873
‘ 09-11 Yield 6.034 6.633 5.661 £.695 6.736 6.782 6.838
' 99.12 Yield 6.628 6.626 56.651 6.680 6.715 6.755 6,803
\ 99-13 Yield 6.621 6.620 6.640 6.665 6.694 6.728 6.768
99-14 Yield 6.615 6.614 6.630 6.650 6.674 6.701 6.733
99.15 Yield 6.609 6.608 6.620 6.635 6.653 6.673 6.698
99-16 Yicld 6.602 6.602 6.610 6.620 6.632 6.546 6.663
99-17 Yield 6.596 6.596 6.600 6.605 6.612 6.619 6.628
9918 Yield $.589 6.539 6.590 6.591 6.591 6.592 6.593
99-19 Yield 6.583 6.583 6.580 6.576 6.571 6.365 6558
99-20 Yield 6.577 5.577 6.570 6.561 6.550 6.538 6523
9921 Yield 6.570 6.571 6.360 6.546 6.530 6.511 6.489
99.22 Yield G.564 6.565 6.550 6.531 6.509 6.484 6.454
99-23 Yield 6.55% 6.559 6.540 6.516 6.489 6.457 6.419
99-24 Yicld 6.551 6.553 6.530 6.502 6.468 6.430 6384
99.25 Yield 6.545 6.546 6.520 6.487 5.448 6.403 6.350
99.26 Yield 6.539 6.540 6.509 6.472 6427 = 6376 6.315
09.27 Yield 5.533 6.534 6,499 6.457 5.407 6.349 6.280

§9.28 Yield 6.526 6.528 6,489 6.443 6.386 6.322 6.246

99-29 Yield 6.520 6.522 6.479 6.428 6,366 6.295 6.211
35-30 Yield 6.514 6.516 6.469 65413 6.345 6269 6.177
99-31 Yield 6.507 6.310 6.459 6,392 6.325 6.242 6.142
100.00 Yield 6.503 6.504 6.449 6.384 6.305 6.215 6.108

Allinformarion contained herein, whethor regarding ost#s backing any securtitas discussed harain or othe rwise, is preliminary and will bs superzeded by the applicabie
Wfpeﬂm suppipmpas and &y any pther informarion subseguently led with the Securities and Bxchange cummma:bs-wc ). Thix materigl is for your privaie i 1
and wy are no! soliviting any action buted ’:_g)op it. Certain irmrsactions give rise o substantial risk and gre not szitable for all investors. Wea, ar persons v

in the preporalton ar issuarce af this mawcdal, may from thne 1 time, hervas long or short posittoes in, and buy or sell, sacuritics, fuires or options identleol with or
relgnd 1o those mentivhed herein. We make no represantation thar any tronsucelan can or could ba sffccied af the indicaied prices. Thit matericl may be filed with e
$&C and incerpyraled by refarence intc ant offertiig regitiration statement previowsty fited with the SEC. Infarmation contalnad in thiv material & current as qf the

date appearing on this wajerial onty. The ingrmation lereen fas becr providad solely by Galomar, Sechs & Co., aolitg as endarwriter and nol a5 agent of the ssuer or
any of the tesuer’s affiltares, in relinnce on yormativa regarding the eolinteral furaiched by the tssuar, Neither the ssudr of the certificates ror G, . Sachs

& Ca. nor any of their affiligie; mokas any reprasentation as fo the accuraey or compledeness of the information herein. The information corained in thix material viay
be bused on assumiptions regarding marke; conditions and ather mullers as reflecisd therein, We make no répresaniations ragarding the reasonableness of such esyumptions
or the likelibond that ary of 1ech assumptions will colncide with aciual market eonditions e swents, end this matorial should not be relicd upon for such purpoyes. n |
oddirion, we mulsally ayrov thas, subject 1o apgiicabdle luw, you may disclose any and ull uspects of any potential transastion or struciire dessribed Rerein that are
necessary te support oy U S, federal income iax bengfits, without Goldman Sachs imposing any linstation of ay king. Murther inforinarion regnrding thiz material niny

be obiained upon request
Table 7




CMO TSS6.0 PT S

Scenario Report (GS)
7.1 yr Generated: 01/29/2002 19:13:18 Papeiefl
CUSIP Monthiy As Of 1/02  Pricing 1/14/02 Original  50,384,36676
Tescription: Setile 1/30/02 Balance  50,384,368.76
Coupon: 6.000% NextProj 2425002 Factor 1,00008000
Coilateral: Cpn 5.98 WAC 6.48 WAM 333 WALA 0 Stated Final 0/0/00 Delay 24

" HiMoredal PSA’s: 00= 0/00= (#00= I3mo= 6Omo= 12mo= §Sl=
. Curve: 3m=1.577 6m=1.620 1yr=2.000 2yr=2.758 3yr=3.215 4yr=3.694 Syr=4.005 Tyr=4.449 10yr=4.872 30yr=i.3§3_r

Input Qutput PSA FSA PsA BSa PSA PsA PSA
PREPAY 250 100 200 300 40D S00 €00
Av Life 6593 11.476 717 3.752 4,606 3.867 3355

Price Window 2/02-1/32 2Z/02-1/32 2/02-1/32 2/02-1/32 2402-1/32 2/02-1/32 2/02-1/32

97-16 Yield 6.517 6.371 6.469 6.565 6.657 6.744 6.827
97-20 Yield 6.49¢ 6.333 6.445 6.535 6.621 6.704 6.782
97-24 Yield 6.4404 6.335 6421 6.5013 6.586 6.663 6.736
97-28 Yield 6.437 6.318 6.397 6.476 6.551 6.623 6.691
58-00 Yield 5.410¢ 6.300 8.374 6.447 6.516 6.583 6.646
98-04 Yield 6.384 6232 6.350 6.417 6.481 6.543 6.601
98-08 Yield 6.357 6.264 6.327 G.388 6.447 6.503 8.536
08-12 Yield 6.331 6.247 6.303 6.359 6.412 6.463 6.511
98-16 Yield G.305 6.229 6.280 6.329 6.377 6.423 6466
98-20 Yiclé 6.278 6.211 6.256 6.300 6,343 $.383 6.421

98-24 Yield 6.252 6.194 0.233 6.271 6.308 6343 6.377
98-28 Yield 6.226 6.176 6.210 6.242 6.274 6.304 6.332

99-00 Yield 6.200 6.15¢ 6.186 6.213 6.239 6264 6.288
. 99-04 Yield 6174 6.141 6.163 6.185 6.205 6225 6.243
59-08 Yield 6.148 6.124 6.140 6.156 6.171 £.185 6.199
89-12 Yield 6.122 6.107 6.117 6.127 6.137 6.146 6.155
99-16 Yicld 6.006 6.089 6.094 6.098 6.103 6.107 G111

69-20 Yield 6.070 6.072 6.071 6070 6.069 6.068 6.067
99-24 Yield 6.045 6.055 6.048 6.041 6.035 5.029 6.023
99-28 Yield 6.019 6.038 6.025 60.013 6.001 5,950 5979
100-00 Yield 5.993 6.020 6.002 5.984 5.967 5.951 5.935
100-04 Yield 5.968 6.003 3.479 5.956 5933 5912 5.892

tco-08 Yield 5.942 5986 3.957 5.928 3.900 5.873 5.848
100-12 Yield 597 5.969 3.934 5.899 5.866 5.835 5.505
100-16 Yield 5.891 5.852 5511 5.871 5.833 5.796 3.761

ALl infornation contoinad hereln, whether regarding Assers backing any securlfiey discissad harein or ot nwise, is praliminary and will be superseded by tha applicabls
prospeeiier suppiement and by any other information subsequently filed with e Securinlss and Exchange Cammissian ("SEC™). This material is for your private information,
and we pie not Saficiling any achion bassd upen it Ceniain transactions give rise e xubstantial risk and are Kot suitable for all {nveziors. W, or persons tnvolved
in the preparation or issudnce of this matertal, may from time (o fme, have lany or short posiilons in, and Buy or ell, securitias, fitures or opfions idenstoal wish or
related Ip those mentuned hereul We make 10 represensarizn that gy transaction can or sould be effected ot the indicated prices. This maserial may be filed with the
SEC and incorporaled by reference into an effective ragisirusion statsmsat previvusly filed with the SEC. Informarlon contgined (n this meterial (5 cirrent o of the
dale zppearing on thit material anly, The infermation herein has been provided solely by Geldman, Sechs & Co., acring ar wnderwriter and not as agent of the issuer or
any af the istuer s qffiliates, in reliance on information mgcxn!:hjurhe coliareral furnished By dic istuer. Neither tha lsseer of the cenificalas ror G Fachs
& Co. nor any of thalr affillows mokes any represersnsian as ic the accaracy or cogn:jol’sknr:: of the infannation herelr. The informadon contained in this malrial may
be based om asstantions regarding markes conditlons and other matters ez reflzcted thareln, We make no representations regarding ibe reasonobleness of sueh !
ar the likelifoed thas ary of vach axswmptions will cainzide with actal markst conditions or events, and i1is maserial showdd not be relied upon for such purposes. In
addinon, we fly agroe thas subjact 1o apolicably law. you may disclose any and all aspects of any polantial transaction or structure described fierein that are
geqsg‘sn_ry l;).fuppon uny U5, fedderal Income 120 bengfits, withvw Goldman Sachs imppzing any Umitation of any kind. Further informaiion regarding this material may
g oblomed wpurt requesL
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CMOTSS85 F Soldman
Scenario Report (GS)

52 yr Floater,1.000*01MBBA + 0.850; cap 8.500; fIr 0.850 Geoerated: 013042002 14:00:10 Fogelof 1
CUSIP ' Monthly As Of 1402 Pricing 120102 Original  32,419605.00
Description: FLT Seltle 2/4102 Balapce  32,419605.00
Coupon: 2.700% = 0.85+ Qlmbba, cap=8.5, asof=1/02 Next Praj 2725102  Factor 100000000
Collaeral:  Cpn 850 WAC 6.9¢ WAM 360 WALA 0 Stated Final  0/0/00 Delay 0

Uistorical PSA™s:  O/00= O/00= 0/M00= 3mo= 6mo= 12mo= Sl=
Curve: 3m= ém= lyr= 2ye= Jyr= 4yr= Syr= Tyr= 10yr= 30y1=

Input Cutput PSA PSA PSA PSA PSA BSA
PREPAY 4 100 200 215 500 750
C1VMBBA 1.830 +0 +0 +0 +0 +) +&

AvLife 19867 11579 7759 6166 3867 2321
Price Window 202-1/32 202-1/32 2/02-1/32 2/02-1/32 2/02-1/32 2/02-10/31
99-00 Yield | 2764  2.804  2.849 2883 2980  3.076

DM 91.8 95.8 100.2 103.6 1131 122.6

Ttiis mureriul is for your private infonnation, and we are na! soliciting any petior: based upan it. Cersain rransacilons, including ihoss invelying funcrzs, opfions gnd
hiigh yield securitiex, yive rise to substantal risk and are not suitable for oil invesiors, Opinions expressed are our prasens opinions orly- This material is based upon
tnformotion that we consider reliable, but we dp nur represens 11 as gecwrnte or complels, We or perzons invelved in the preparation or isuance of this material. may
Srom time 1z thite have gg.c-‘:mn: oF conduct iransactives in the securiles mentioned Aeretre Thls maiering kes been isrued by Qoldman Suchs & Co. and has been
approved by Goldmen Sachs International, @ member qf The Scounities and Futures Authority, int connecrion witk disiriburion tn the Unised Kiagdom, and by Goldman
Sacks Canada in conraction with distrifiurton & Canmfa. Additlonai (nformalion on any of the spcurities, fuzures or oprions menitonad b this material nuay be
obtatnsd wpen reguest. For this perpuye, persons in (taly should cenlact Goldman Suchs 5444, 5.P.A. (1 hitlan, or of 43 London branch office of 733 Flect Sireet.
Coldman Sachs Inte reational may have arten apor or used this résearch prior ta, or immediusely fatlowing iis publicarion,

! Tavreti




