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Greenwich Capital Markets

Yield Sensitivity Table

February 19, 2002 07.08 PM
User: mercadk
As of February 19, 2002, 07:08 PM

Bond Class Class Description Collateral Description
Name / Class: WFMO0203FS2 Al PAC Bands: N/A Coll. Type: WL
Cusip: Settlement Date: 02/28/2002 Orig. Balance: $500,492,022.97
Coupon: 5.500 % Issue Date: 02/01/2002] Net Coupon: 6.632 %
Formula; N/A First Pay Date: 03/25/2002 Gross Coupon: 6.899 %
Orig. Balance: $41,801,400.00 Maturity Date: N/A Srve Fee: 0,268 %
Factor: 1.00000000f Days Delay: 24 Orig. Term: 360 mos|
Factor date: 11/01/2001 Current WAM: 357 mos
Current Cap: N/A Current Age: 1 mos
Current Floor: N/A
Cur. Balance: $41,801,400.0
_
Price T00PSA  130PSA  200PSA 300PSA  350PSA 400PSA  5S00PSA
101-18+ 4941 4 850 4.850 4.850 4.850 4.833 4.769
101-19+ 4931 4.838 4 838 4.838 4.838 4.821 4756
101-20+ 4921 4827 4.827 4.827 4.827 4.809 4743
101-21+ 4911 4815 4.815 4.815 4.815 4.797 4.730
101-22+ 4.901 4.804 4.804 4.804 4.804 4.786 4.718
101-23+ 4.891 4792 4.792 4792 4.792 4.774 4.705
101-24+ 4.881 4781 4781 4.781 4.781 4.762 4.692
101-25+ 4.871 4.770 4770 4.770 4.770 4.750 4.679
101-26+ 4.861 4.758 4.758 4.758 4.758 4.739 4.667
WAL: 3.49 2.99 2.99 299 2.99 291 2.64
Mod. Dur: 3.06 2,67 2.67 267 267 2.60 239
Spread 115.8 128.5 128.5 128.5 128.5 130.3 1353
First Prin: 03/2002 03/2002 03/2002 03/2002 03/2002 03/2002 03/2002
Last Prin: 07/2008 06/2007 06/2007 06/2007 06/2007 12/2006 02/2006
Bench: AL AL AL AL AL AL AL
These Computational Materials should be accompanied by a ene paga Disclaimer
which must be read in its entirety by the addressee of this communication
If such disclaimer is not attached hereto, please contact your Greenwich Capital Sals Representative.
IMunth | 6Month | 1 Year | 2Vear | 3vewr | SYeur | 10 Year [ 30 Yeur CAPVOLS (years) SWATTION VOIS (years)
OIfTR Y1d 1.696] 1.462 2.239] 34 3664 4.403 5214 5.654 [ T N [ D 3xs [ axw [ sxw [ nxw
OnTR/Swp Spd 1.746 1.862 2.261]  3057/4D|  3475/67 1/64]  4.999/72]  5.464/69) l6.630]  327%]  2kma0] 2506 21.320] 18480 19.0( 207800 16580 13370
OnTR Price 99-1% $9.02+ 102-14 9928+ 106.004 17+ Hy-01 98-23
I ey e s R RN T R rom s | | | wev [T o | T | G | e | ] e | v
| 1838 1.571] 3074] 4.750] | 6.195] 6.741] | ux-30) Settings 6.00 0.00 0.00 0.00 0. X 30




Greenwich Capital Markets February 19, 2002 07:12PM

Yield Sensitivity Table User: mercadk

As of February 19,2002, 07:11 PM

Bond Class Class Description Collateral Description
Name / Class: WFMO0203F82 A2 PAC Bands: N/A Coll. Type: WL
Cusip: Scttlement Date: 02/28/2002 Orig. Balance: $500,492,022.97
Coupon: 2230 % Issue Date: 02/25/2002, Net Coupon: 6.632%
Formula: 1.0000 x 1MLIB + 0.400! First Pay Date: 03/25/2002 Gross Coupon: 6.899 %
Orig. Balance: $27,867,600.00 Maturity Date: N/A Srve Fee: 0.268 %
Factor: 1.00000000% Days Delay: 0 Orig. Term: 360 mos|
Factor date: 11/01/2001 Current WAM: 357 mos
Current Cap: 8 Current Age: 1 mos
Current Floor: 04
Cur, Balance: $27,867,600.00
_ |

Price TOOPSA  130PSA  200PSA  300PSA~ 3530PSA~ 400PSA 500PSA

99-28 2.293 2.300 2.300 2.300 2.300 2.301 2.306

99-29 2.284 2.289 2.289 2289 2.289 2.290 2.293

99-30 2.274 2.278 2278 2278 2278 2279 2281

99-31 2.265 2.267 2.267 2267 2267 2267 2.269

100-00 2.255 2.256 2.256 2256 2.256 2256 2256

100-01 2.246 2.245 2.245 2245 2.245 2.245 2244

100-02 2.236 2234 2234 2234 2234 2233 2232

100-03 2227 2223 2223 2223 2223 2.222 2219

100-04 2217 2212 2212 2212 2212 2.211 2.207

WAL: 3.49 299 2.99 2.99 2.99 2.91 2.64

Mod. Dur: N/A N/A N/A N/A N/A N/A N/A

m—:.ﬁ:u -138.9 -117.0 -117.0 -117.0 -117.0 -113.4 -101.8

First Prin: 03/2002 03/2002 03/2002 03/2002 03/2002 03/2002 03/2002

Last Prin: 07/2008 06/2007 06/2007 06/2007 06/2007 12/2006 02/2006

Bench: AL AL AL AL AL AL AL

These Computational Materials should be accompanied by a one page Disclaimer
which must be read in its entirety by the addressee of this communication.

If such disclaimer is not attached hereto, please contact your Greenwich Capital Sals Representative.

3Month | 6 Month | 1 Vear | 2 Year | 3 Year | 5Year | 10 Year | 30 Year CAP VOLS (ycars) SWALTION VOIS Gears)
OHTR Y10 1712 1849 2.19 2,964 3587 4302 5042 551y [ D N N O D) 3x5 [ 1xw ] sxw [ 10xw
OnTR/Swp Spd 1.757 1.852 2229 2.98%40]  339¥09| 4216k 4904773 5.354/73) 36.90)  32980]  29040] 25010 21300 i8.480 19.910f  20970]  t6x0] 13640
OnTR Price 9918]  ov024  toza16]  too-m [ ve-30+ 100-10
Turnover | Turnuver Refl Elbon| Burmout | Burmout | Locki Locki ig Rat .
Mo T T ML | dicor | [T5Mie | aumy | #nes | Frepuy Model Kaobs | “ et | Ramp | RV | shin Timing m..ir_.“ Rate _smn__w: ‘| s ,N_n““_:
| 1341] 1871 3.074] | 6.166] 6.721f Settings 0.00 K 0.00 0.00 00 0.00 .00 [ ED




Greenwich Capital Markets February 19, 2002 07:15 PM
Yield Sensitivity Table User mercadk
As of February 19, 2002, 07:15 PM
Bond Class Class Description Collateral Description
Name / Class: WFMO0203FS82 A4 PAC Bands: N/A Coll. Type: WL
Cusip: Settlement Date: 02/28/2002 Orig. Balance: $500,492,022.97
Coupon: 6.500 % Issue Date: 02/01/2002 Net Coupon: 6.632 %
Formula: N/A First Pay Date: 03/25/2002 Gross Coupon: 6.899 %
Orig. Balance: $21,000,000.00 Maturity Date: N/A Srve Fee: 0.268 %
Factor: 1.00000000 Days Delay: 24 Orig. Term: 360 mos|
Factor date: 11/01/2001 Current WAM: 357 mos
Current Cap: N/A Current Age: 1 mos
Current Floor: N/A
Cur. Balance: $21,000,000.00
_ |
Price T00PSA~ 150PSA~ 200PSA 300PSA  350PSA  400PSA 300PSA
89-25+ 7.113 7.189 7276 7.469 7573 7.683 7916
89-26+ 7.111 7.187 7.274 7.466 7.570 7.679 7912
89-27+ 7.110 7.185 7.271 7.463 7.567 7.676 7.907
89-28+ 7.108 7.183 7.269 7.460 7.563 7.672 7.903
89-29+ 7.106 7.181 7.267 7457 7.560 7.668 7.898
89-30+ 7.104 7.179 7.264 7.454 7.557 7.665 7.894
89-31+ 7.103 7177 7.262 7.451 7.553 7.661 7.889
90-00+ 7.101 7.175 7.260 7.448 7.550 7.657 7.885
90-01+ 7.099 7.173 7.257 7.445 7.547 7.653 7.880
WAL: 22.13 1922 16.85 13.05 11.59 10.37 8.43
Mod. Dur: 19.60 17.10 14.94 11.65 10.41 9.36 771
m—u_‘.awn 177.1 190.6 204.1 231.0 2443 2517 2979
First Prin: 05/2018 06/2015 07/2013 12/2010 01/2010 03/2009 02/2008
Last Prin: 12/2031 12/2031 12/2031 12/2031 12/2031 12/2031 1212031
Bench: AL AL AL AL AL AL AL
These Computational Matarials should be accompanied by a one page Disclaimer
which must ba read in its entirety by the addressee of this communication.
If such disclaimer is not attached hereto, please contact your Greenwich Capital Sals Representative.
3 Month | 6 Month | 1 Year | 2 Year | 3 Year | 5 Year | 10 Vear | 30 Year TAFVGIE Geirs) SWAPTION VOIS Gears) |
N JORTR YIT 1626 1818 2263 3159 3804 4.510) 5220 5,683 2 3 T s ] w ] 3xs [ 1xw [ sxiwo [ wxiwo
OnTR/Swj: Spd 1.71y 1826 2.278] 38308 35van8] 441967 S075m| 5.479/67) 33.4%0] 284 2479 21370] 18530 196%]  20740]  16.590]  13.5%0)
OnTR Price 9919 49-04 102.22+] 99-20+] 105-24 96-02 - 14 98-16
[TMoC [ 3MoL | ¥icor | Prime ] [t5hte T somse | Nes | oo | Propay Model Knobs a_._w..,_ﬁz. .q_w”_.,.“,_...,: Ref val E“h__...ss wh..w._..‘.”.«. me___“ FM”__,M._ zw__.w_.: Surge «N__q.nn_
- { 1428 1444 3368} 4.730] { 6.334] 6.8 Settings 0.0 0.00 0. 0,00 0.00 0.00 0.00 _ 30




Greenwich Capital Markets

Yield Sensitivity Table

February 19, 2002 07:19 PM
User: mercadk
As of February 19, 2002, 07:19 PM

Bond Class Class Description Collateral Description
Name / Class: WFMO0203FS2 A5 PAC Bands: N/A Coll. Type: WL
Cusip: Settlement Date: 02/28/2002 Orig. Balance: $500,492,022.97
Coupon: 6.500 % Issue Date: 02/01/2002 Net Coupon: 6.632 %
Formula: N/A First Pay Date: 03/25/2002 Gross Coupon: 6.899 %
Orig. Balance: $31,822,100.00 Maturity Date: N/A Srvc Fee: 0.268 %
Factor: 1.00000000% Days Delay: 24 Orig. Term: 360 mos|
Factor date: 11/01/2001 Current WAM; 357 mos|
Curreat Cap: N/A Current Age: 1 mos
Current Floor: N/A
Cur. Balance: $31,822,100.00
_
Price 100PSA TS0PSA 200PSA 300PSA™ 350PSA 400PSA  500PSA
100-05 6.524 6.519 6.511 6.491 6.482 6.472 6.453
100-06 6.521 6.515 6.506 6.486 6.476 6.466 6.446
100-07 6.517 6.511 6.502 6.481 6.470 6.459 6.438
100-08 6.514 6.507 6.497 6.475 6.464 6.453 6.431
100-09 6.510 6.503 6.493 6.470 6.458 6.446 6.423
100-10 6.506 6.499 6.489 6.464 6.452 6.439 6.415
100-11 6.503 6.495 6.484 6.459 6.446 6.433 6.408
100-12 6.499 6.491 6.480 6.453 6.440 6.426 6.400
100-13 6.495 6.487 6.476 6.448 6.434 6.420 6.393
WAL; 13.28 11.55 9.88 7.38 6.54 5.88 492
Mod. Dur; 8.59 7.88 7.08 5.68 517 4.74 4.08
Mﬁﬂnma 149.6 153.3 158.0 188.8 198.6 206.1 2166
First Prin; 09/2010 09/2010 08/2010 03/2008 06/2007 12/2006 02/2006
Last Prin; 0572018 05/2015 07/2013 12/2010 12/2009 03/2009 02/2008
Bench: AL AL AL AL AL AL AL
These Computational Materials should be accompanied by a one page Disclaimer
which must ba read in its entirety by the addressee of this communication.
If such disclaimer is not attached hereto, please contact your Greenwich Capital Sals Representative.
| 3Munth | 6Month | T Yeur | 2 Vear SYcar | 10 Year | 30 Year CAF VOIS (years) SWAPTION VOLS (years)
OTTR YIJ 1671 1824 2180 2.960) 4339 5,146, 5.601 v T2 T 3 7 s o | o 3x8 T axnwe [ sxw [ wxio
OnTR/Swp Spd 1.726 1.826 2.971/40 423768 493176 5417773 36480 33040 28940 25.110] D3] 1850 19.880] | texm] 1365
OnTR Price 9918+, Y9-03+ 100-02 Y6-27! 9918 99-12+]
e T e pes ot o | Lo T v [T B T T e T e T o | v
I (K| 1.870] 3.074] 4750 | 6.195] 6.754] 98-30] Settings 00 .00 0,00 0.00 10,00 0,00 0.00 0.00, 0




Greenwich Capital Markets

Yield Sensitivity Table

i

February 19, 2002 07:18 PM
User: mercadk
As of February 19,2002, 07:18 PM

Bond Class Class Description Collateral Description
Name / Class: WFMO0203FS2 A9 PAC Bands: N/A Coll. Type: WL
Cusip: Settlement Date: 02/28/2002, Orig. Balance: $500,492,022.97
Coupon: 5.500 % Issue Date: 02/01/2002 Net Coupon: 6.632 %
Formula: N/A First Pay Date: 03/25/2002, Gross Coupon: 6.899 %
Orig. Balance: $71,743,000.0 Maturity Date: N/A Srve Fee: 0.268 %
Factor: 1.00000000% Days Delay: 24 Orig, Term: 360 mos|
Factor date: 11/01/2001 Current WAM: 357 mos
Current Cap: N/A Current Age: 1 mos
Current Floor: N/A
Cur. Balance: $71,743,000.00
_
Price 100PSA  150PSA 200PSA  300PSA  335PSA  400PSA  500PSA
100-06+ 5416 5416 5416 5416 5416 5.408 5.390
100-07+ 5.408 5.408 5.408 5.408 5.408 5.399 5.380
100-08+ 5.400 5.400 5.400 5.400 5.400 5.390 5.370
100-09+ 5.39]1 5.391 5.391 5.391 5.391 5381 5.360
100-10+ 5383 5.383 5.383 5.383 5.383 5372 5.350
100-11+ 5374 5.374 5.374 5.374 5.374 5.363 5.340
100-12+ 5.366 5.366 5.366 5.366 5.366 5.354 5.330
100-13+ 5.357 5.357 5.357 5.357 5357 5.345 5.320
100-14+ 5349 5.349 5.349 5.349 5.349 5.336 5.310
WAL: 429 429 429 429 429 4.01 352
Mod. Dur: 3.66 3.66 3.66 3.66 3.66 346 3.10
Spread 122.6 1226 1226 122.6 1226 1339 153.1
First Prin: 02/2003 02/2003 02/2003 02/2003 02/2003 02/2003 02/2003
Last Prin: 11/2009 11/2009 11/2009 1172009 11/2009 09/2008 06/2007
Bench: AL AL AL AL AL AL AL
These Computational Materials should be accompanied by a one page Disclaimer
which must be read in its entirety by the addressee of this communication.
If such disciaimer is not attached hereto, please contact your Greanwich Capital Sals Representative.
3Month | 6Month | 1Year | 2Year | 3Year | SYear | 10Yesr | 30 Year CAP VOLS (years) SWAFTION VOLS (years)
. [GRTR VI 1.720) 1.483 2282 3126 18R 4463 5173 5.605 [ I R A I T T 3X5 [ 1x10 [ 5x10 | wXio
OnTR/Swp Spd 1.757) 1858 230|  318339]  3seives| 437267 503U 543571 Ja60  314s0]  28010]  24.480]  20900] 18440 19600 20730] 10680 13,720
OnTR Price 99-1% Y9024 99-22+ 105-27+ 96-08 + 99.23 99-04
[ iMoL | 3MoL | vicer [ Prime _ | wsmg [ 3wy [ PN a.% Prepay Model Knabs .:_Fw._.,...,._ﬁ .:..hﬁ..: Refl Val z»mh”ps ﬂ_ﬁﬂ___ﬁ. Wrﬂu__w _.n”__.e_._ z__m_w__ﬂ:n Surge %M_ aw_
| 1 %4k} 1.865] 3.368] 4.730] | IS 6320 10104 93-30] Settings .00 01,00 0.00 400 ) .00 0.00 0.00 0w 30




Greenwich Capital Markets

Yield Sensitivity Table

February 19, 2002 07:10 PM
User; mercadk
As of February 19, 2002, 07:10 PM

Bond Class Class Description Collateral Description
Name / Class: WFMO0203FS2  A10 PAC Bands: N/A Coll. Type: WL
Cusip: Settlement Date: 02/28/2002 Orig. Balance: $500,492,022.97
Coupon: 6.500 % Issue Date: 02/01/2002 Net Coupon: 6.632 %
Formula: N/A First Pay Date: 03/25/2002; Gross Coupon: 6.899 %
Orig. Balance: $8,134,000.00 Maturity Date: N/A Srve Fee: 0.268 %
Factor: 1.00000000 Days Delay: 24 Orig. Term: 360 mos
Factor date: 11/01/2001 Current WAM: 357 mos
Current Cap: N/A Current Age: 1 mos
Current Floor: N/A
Cur. Balance: $8,134,000.00
_
Price 100PSA~ 150PSA 200PSA  300PSA™ 335PSA 400PSA 500PSA
100-29 6.376 6.376 6.376 6.376 6.376 6.347 6.30)
100-30 6.371 6.371 6.371 6.371 6.371 6.341 6.296
100-31 6.366 6.366 6.366 6.366 6.366 6.335 6.289
101-00 6.360 6.360 6.360 6.360 6.360 6.329 6.283
101-01 6.355 6.355 6.355 6.355 6.355 6.324 6.276
101-02 6.350 6.350 6.350 6.350 6.350 6.318 6.269
101-03 6.345 6.345 6.345 6.345 6.345 6.312 6.262
101-04 6.340 6.340 6.340 6.340 6.340 6.307 6.255
101-05 6.335 6.335 6.335 6.335 6.335 6.301 6.249
WAL: 8.02 8.02 8.02 8.02 8.02 6.81 5.55
Mod. Dur: 6.09 6.09 6.09 6.09 6.09 5.36 4.54
mmz.mmn 167.0 167.0 167.0 167.0 167.0 181.5 195.1
First Prin: 11/2009 1172009 11/2009 11/2009 11/2009 09/2008 06/2007
Last Prin: 06/2010 06/2010 06/2010 06/2010 06/2010 03/2009 11/2007
Bench: AL AL AL AL AL AL AL
These Computational Materials should be accompanied by a one page Disclaimer
which must be read in its entirety by the addressee of this communication.
If such disclaimer is not attached hereto, please contact your Greenwich Capital Sals Representative.
3IMonth | 6 Month | Yeur | 2 Year 3 Year | S Ycar | FOYear ]| 30 Year TAF VOLS (yeary) SWAPTION VOIS (years)
OffTR YId 171 134y 2190 2964 3.587 430 502 5519 T [ 2 [T 3T [T D) 3Xs [TXw0 | sxw [ wxu
OnTH/Swp Spd 1.757 1852 2.229]  298340] 339369 421168 4904773 5354073 o.o00]  32980] 20.040] 18.480 19910 20970] 1680 13640
OnTR Price Y918, 99-02+ 102-16 100-01 106-08 96-30+ 100-23
[ T amut, | 1icer | Prime | [Csrue [ wmiq {_enes | weo | Py e Kot | Y qﬂhﬂ- et vai | ROGE Wﬁmﬁ ﬁ”_”___“. gk | Lpckin | MR qurge | et
| I 1371 3078 4.750] | A ) T | sr.s_ Settings 0,00 0.0 0.00 0.00, 0.0 Q.00 0.00 0.00 0.00 0.00] 30




Greenwich Capital Markets

Yield Sensitivity Table

February 19, 2002

User:

07:13PM
mercadk

As of February 19, 2002, 07:13 PM

Bond Class Class Description Collateral Description
Name / Class: WFMO0203FS2  All PAC Bands: N/A Coll. Type: WL
Cusip: Settlement Date; 02/28/2002 Orig. Balance: $500,492,022.97
Coupon: 6.500 % Issue Date: 02/01/2002] Net Coupon: 6.632%
Formula: N/A First Pay Date: 03/25/2002 Gross Coupon: 6.899 %
Orig. Balance: $38,882,000.00 Maturity Date: N/A Srve Fee: 0.268 %
Factor: 1.00000000% Days Delay: 24 Orig, Term: 360 mos
Factor date: 11/01/2001 Current WAM: 357 mos
Current Cap: N/A Current Age: 1 mos
Current Floor: N/A
Cur, Balance: $38,882.,000.00
|
Price TOOPSA  150PSA  200PSA  300PSA  335PSA  400PSA 500PSA
99.28 6.553 6.553 6.553 6.553 6.553 6.548 6.541
99-29 6.549 6.549 6.549 6.549 6.549 6.543 6.535
99-30 6.545 6.545 6.545 6.545 6.545 6.539 6.530
99-31 6.540 6.540 6.540 6.540 6.540 6.534 6.524
100-00 6.536 6.536 6.536 6.536 6.536 6.530 6.519
100-01 6.532 6.532 6.532 6.532 6.532 6.525 6513
100-02 6.528 6.528 6.528 6.528 6.528 6.520 6.508
100-03 6.524 6.524 6.524 6.524 6.524 6.516 6.502
100-04 6.520 6.520 6.520 6.520 6.520 6.511 6.497
WAL: 10.98 10.98 10.98 10.98 10.98 9.24 7.36
Mod. Dur: 7.57 7.57 7.57 7.57 7.57 6.71 5.65
m—.:dma 160.6 160.6 160.6 160.6 160.6 172.8 197.1
First Prin: 06/2010 06/2010 06/2010 06/2010 06/2010 03/2009 1172007
Last Prin; 102017 10/2017 1072017 10/2017 1072017 05/2015 07/2012
Bench: AL AL AL AL AL AL AL
These Computational Materials should be accompanied by a one page Disclaimer
which must ba read in its entirety by the addressee of this communication.
If such disclaimer is not attached hersto, please contact your Greenwich Capital Sals Representative.
3Monih | 6Month | 1 Year | 3 Year | 3Year | 5 Year | 10 Yesr | 30 Year TAP VOLS (yonrn) "~ SWAPTION VOIS Gears)
[OTTI I 1,682 1820 2.153 2913 3.540) 4292 5123 5585 [ R T A T T ) ax3s [ axw | osxw [ 1ok
OnTR/SWD Spd 1.731 1836 2201 3352169 A196/67]  4.90574]  5.402/71 36530 1284 | E 21.350] 18490 19.920{ 21 16810 13.630
OnTR Price 99-19 99-04| 10216+ 10004 106-11+ 97-00+ 99-24+ 9919+
[TMeT] ML [ 1icer T Prime | [Tismw T 3omu | mves T #neo] Prepe Mot Kot | 1 q_..u._..“.__“..: Renvar | ©G0 mn...n._hu mq_ﬁ__,_.___.". er___w_ fte | M| s o
| IEEED| 1364]  3ou] a7s0] | | ) I D | Sctlings 0.00 0.00 0.00 0.00 0.00 0.00 Q.00 0.00 0.00 oo 30




COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) are privileged
and intended for use by the addressee only. These Computational Materials have been prepared
by Greenwich Capital Markets, Inc. in reliance upon information furnished by the issuer of the
securities and its affiliates. The information contained herein will be superseded by the
description of the mortgage loans contained in the prospectus supplement. These Computational
Materials are furnished to you solely by Greenwich Capital Markets, Inc. and not by the issuer of
the securities. They may not be provided to any third party other than the addressee’s legal, tax,
financial and/or accounting advisors for the purposes of evaluating said material.

Numerous assumptions were used in preparing the Computational Materials which may or may
not be reflected therein. As such, no assurance can be given as to the Computational Materials’
accuracy, appropriateness or completeness in any particular context; nor as to whether the
Computational Materials and/or the assumptions upon which they are based reflect present market
conditions or future market performance. These Computational Materials should not be construed
as either projections or predictions or as legal, tax, financial or accounting advice.

Any weighted average lives, yields and principal payment periods shown in the Computational
Materials are based on prepayment assumptions, and changes in such prepayment assumptions
may dramatically affect such weighted average lives, yields and principal payment periods. In
addition, it is possible that prepayments on the underlying assets will occur at rates slower or
faster than the rates shown in the attached Computational Materials. Furthermore, unless
otherwise provided, the Computational Materials assume no losses on the underlying assets and
no interest shortfall. The specific characteristics of the securities may differ from those shown in
the Computational Materials due to differences between the actual underlying assets and the
hypothetical underlying assets used in preparing the Computational Materials. The principal
amount and designation of any security described in the Computational Materials are subject to
change prior to issuance. Neither Greenwich Capital Markets, Inc. nor any of its affiliates makes
any representation or warranty as to the actual rate or timing of payments on any of the
underlying assets or the payments or vield on the securities.

Although a registration statement (including the Prospectus) relating to the securities discussed in
this communication has been filed with the Securities and Exchange Commission and is effective,
the final prospectus supplement relating to the securities discussed in this communication has not
been filed with Securities and Exchange Commission. This communication shall not constitute
an offer to sell or the solicitation of an offer to buy nor shall there be any sale of the securities
discussed in this communication in any state in which such offer, solicitation or sale would be
unlawful prior to registration or qualification of such securities under the securities laws of any
such state. Prospective purchasers are referred to the final prospectus supplement relating to the
securities discussed in this communication for definitive Computational Materials and any matter
discussed in this communication. Once available, a final prospectus and prospectus supplement
may be obtained by contacting the Greenwich Capital Markets, Inc. Trading Desk at (203) 625-
6160.

Please be advised that the securities described herein may not be appropriate for all investors.
Potential investors must be willing to assume, among other things, market price volatility,
prepayment, yield curve and interest rate risks. Investors should make every effort to consider the
risks of these securities.



If you have received this communication in error, please notify the sending party immediately by
telephone and return the original to such party by mail.



