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CMO WAMU 02S5CAG 1AA9 Goldman
Scenario Report (GS)

34yr : Generated: 07/16/2002 14:26:00 Page1of 1
CusIP Monthly As Of 7/02  Pricing 7/15/02  Original 183,704,000.00
Description: Settle 7/30/02 Balance 183,704,000.00
Coupon: 6.000% Next Proj  8/25/02 Factor 1.00000000
Collateral:  Cpn 6.50 WAC 7.07 WAM 359 WALA 1 Stated Final ~ 0/0/00  Delay 24

Historical PSA’s:  0/00= 0/00= 0/00= 3mo= 6mo= [2mo= SI=
Curve: 3m=1.726 6m=1.744 1yr=1.770 2yr=2.623 3yr=3.074 4yr=3.507 5yr=3.868 7yr=4.246 10yr=4.696 30yr=5.450

Input Output PSA PSA PSA PSA PSA PSA PSA
PREPAY : 350 100 200 300 400 600 800
Av Life 3.076 7.989 4.735 3.445 2.800 2.147 1.801

Price Window 8/02-11/08 8/02-7/21 8/02-11/13 8/02-12/09 8/02-2/08 8/02-6/06 8/02-9/05
101-00 Yield 5.558 5.834 5.715 5.606 5.513 5.360 5.234

101-01 Yield 5.547 5.829 5.708 5.596 5.501 5.344 5.215
101-02 Yield 5.535 5.823 5.700 5.586 5.488 5.329 5.196
.101-03 Yield 5.524 5.818 5.692 5.575 5.476 5.313. - 5178
101-04 Yield 5.512 5813 5.684 5.565 5.463 5.297 5.159
101-05 Yield 5.501 5.807 5.676 5.555 5.451 5.281 -~ 5.141
10i-06 Yield 5.489 5.802 5.668 5.544 5.439 5.266 5122
101-07 Yield 5.478 5.797 - 5.660 5.534 5.426 5.250 5.104
101-08 Yield 5.467 5.791 5.652 5.524 5414 5.234 . 5.085
101-09 Yield 5.455 5.786 5.644 5.513 5.402 5218 . 5.067
101-10 Yield 5.444 5.781 5.636 5503 5389 5203 - 5.048
101-11 Yield 5.433 5.775 5.628 5493 - 5377 5187 5.030
101-12 Yield 5.421 5.770 5.620 5482 5.364 5171 5.011
101-13 Yield 5.410 5.765 5.612 5.472 5.352 5.155 4.993
101-14 Yield 5.398 5.760 5.605 5.462 5.340 5.140 4.974
101-15 Yield 5.387 5.754 5.597 5.451 5.327 5124 4.956
101-16 Yield 5.376 5.749 5.589 5.441 5.315 5.108 4.937
101-17 Yield 5.364 5.744 5.581 5.431 5.303 5.093 4919
101-18 Yield 5.353 5738 5.573 5.421 5.290 5.077 4.900
101-19 Yield 5.342 5.733 5.565 5.410 5278  5.061 4.882
101-20 Yield 5.330 5.728 5.557 5.400 5.266 5.046 4.863
101-21 Yield 5.319 5.723 5.549 5.390 5.253 5.030 4.845
101-22 Yield 5.308 5717 5.541 5.380 5.241 5.014 4.827
101-23 Yield 5.296 5.712 5.534 5.369 5.229 4999 4.808
101-24 Yield 5.285 5.707 5.526 5.359 5.217 4.983 4.790
101-25 Yield 5.274 5.701 5.518 5.349 5.204 4.968 4.771

101-26 Yield 5.262 5.696 5.510 5.339 5192 4.952 4.753
101-27 Yield 5.251 5.691 5.502 5.328 5.180 4.936 4.735

101-28 Yield 5.240 5.686 5.494 5.318 5.167 4,921 4716
101-29 Yield 5.229 5.680 5.487 5.308 5.155 4.905 4.698
101-30 Yield 5.217 5.675 5.479 5.298 5.143 4.390 4.680

All information contained herein, whether regarding assets backing any sec urities discussed herein or otherwise, is preliminary and will be superseded by the applicable
prospectus supplement and by any other information subsequenily filed with the Securities and Exchange Commission ("SEC"). This material is for your private information,
and we are not soliciting any action based upon it. Certain transactions give rise to substantial risk and are not suitable for all investors. We, or perso ns involved

in the preparation or issuance of this material, may from lime to time, ha ve long or short positions in, and buy or sell, securities, futures or options iden tical with or

related to those mentioned herein. We make no representation that any tra nsaction can or could be effected at the indicated prices. This material may be fi led with the

SEC and incorporated by reference into an effective registration siatement previously filed with the SEC. Information contained in this material is current as of the

date appearing on this material only. The information herein has been pro vided solely by Goldman, Sachs & Co., acting as underwriter and not as agent of the issuer or
any of the issuer's affiliates, in reliance on information regarding ihe ¢ ollateral furnished by the issuer. Neither the issuer of the certificates nor Gold man, Sachs

& Co. nor any of their affiliates makes any representation as to the accur acy or completeness of the information herein. The information contained in this m aterial may

be based on assumptions regarding market conditions and other matiers as r eflected therein. We make no representations regarding the reasonableness of such assumptions
or the likelihood thai any of such assumptions will coincide with actual m arket conditions or events, and this material shoutd not be retied upon for such pu rposes. In
addition, we mutually agree that, subject to applicable law, you may discl ose any and all aspects of any potential transaction or structure described herein that are
necessary to support any U.S. federal income tax benefits, without Goldman Sachs imposing any {imitation of any kind. Further information regarding this mate rial may

be obtained upon request.
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CMO GS WAMUS 1A7 Goldman
Scenario Report (Intex)

Generated: (7/24/2002 10:26:00 Page 1 of 1
CUSIP Monthly As Of 7/02  Pricing 7/23/02  Original  25,848,000.00
Description: Accrual,Senior ' Settle 7/30/02 Balance  25,848,000.00
Coupon: 6.500% Next Proj 8/25/02  Factor 1.00000000
Collateral: Cpn 6.37 WAC 6.96 WAM 318 WALA 1 Stated Final 0/0/00 Delay 24

Historical CPR’s:  7/02= 6/02= 5/02= 3mo= 6mo= 12mo= Sl=
Curve: 3m= 6m= lyr= 2yr= 3yr= 4yr= S5yr= 7yr= 10yr= 30yr=

Input Qutput PSA PSA PSA PSA PSA PSA PSA
PREPAY 100 275 300 325 350 500 1000
01MLIB 1.837 +0 +0 +0 +0 +0 +0 +0
Cleanup NO NO NO NO NO NO NO

Av Life 23.851 14.458 13.407 12.400 11.445 6.645 3.296
Price Window 7/21-5/32 6/12-5/32 9/11-5/32 1/11-5/32 6/10-5/32 2/08-5/32 8/05-2/06

95-10 Yield 6.793 6.922 6.948 6.976 7.007 7.273 7.955
95-11 Yield 6.792 6.920 6.945 6.973 7.003 7.268 7.945
95-12 Yield 6.790 6.917 6.942 6.970 7.000 7.263 7.935
95-13 Yield 6.789 6.915 6.940 6.967 6.997 7.257 7.924

95-14 Yield 6.787 6.912 6.937 6.964 6.994 7.252 7.914

95-15 Yield 6.786 6.910 6.934 6.961 6.991 7.247 7.904
95-16 Yield 6.784 6.907 6.931 6.958 6.988 7.242 7.894

95-17 Yield 6.783 ~ 6.905 6.929 6.955 6.985 7.237 7.883
95-18 Yield 6.781 6.902 - 6.926 6.952 6.981 7.232 7.873
95-19 Yield 6.780 6.900 6.923 6.949 6.978 7.227 7.863
95-20 Yield 6.778 6.897 6.921 6.947 6.975 7.221 7.853
95-21 Yield 6.777 6.895 6.918 6.944 6.972 7.216 7.842
95-22 Yield 6.775 6.892 6.915 6.941 6.969 7.211 7.832
95-23 Yield 6.774 6.890 6.913 6.938 6.966 7.206 7.822
95-24 Yield 6.772 6.887 6.910 6.935 6.963 7.201 7.812
95-25 Yield 6.770 6.885 6.907 6.932 6.960 7.196 7.801

95-26 Yield 6.769 6.882 6.903 6.929 6.956 7.191 7.791

All informaiion contained herein, whether regarding assets backing any sec urities discussed herein or otherwise, is preliminary and will be superseded by the applicable
prospectus supplement and by any other information subsequently filed with the Securities and Exchange Commission ("SEC"). This material is for your private information,
and we are not soliciting any action based upon it. Certain transactions give rise to substantial risk and are not suitable Jor all investors. We, or perso ns involved

in the preparation or issuance of this material, may from time to time, ha ve long or short positions in, and buy or sell, securities, futures or options iden tical with or

related to those mentioned herein. We make no represenzation that any tra nsaction can or could be effected at the indicated prices. This material may be fi led with the

SEC and incorporated by reference inio an effective regisiration statement previously filed with the SEC. Information contained in this material is current as of the

date appearing on this material only. The information herein has been pro vided solely by Goldman, Sachs & Co., acting as underwriter and not as agent of the issuer or
any of the issuer'’s affifiates, in reliance on information regarding the c ollateral furnished by the issuer. Neither the issuer of the certificates nor Gold man, Sachs

& Co. nor any of their affiliares makes any representation as (o the accur acy or completeness of the information herein. The information contained in this m aterial may

be based on assumptions regarding marke: conditions and other matters as r eflected therein. We make no represeniations regarding the reasonableness of such assumptions
or the likelihood that any of such assumptions will ceincide with actual m arket conditions or evens, and this material should not be relied upon for such pu rposes. In
addition, we muwally agree that, subject to applicable law, you may discl ose any and all aspects of any potential transaction or siructure described herein that are.
necessary to support any U.S. federal income tax benefits, without Goldman Sachs imposing any limitation of any kind. Further information regarding this mate rial may

be obtained upon request.
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