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Global Structured Finance 2,716 records

Balance: 1,311,942,394
2002-K Group 1 )
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Original Balance Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age
250,001 - 350,000 661 $203,032,287 15.48% $326,603 6.763% 747 69.30% 359 317 43
350,001 - 450,000 865 322,096,583 24.55 396,106 6.731 745 69.76 359 316 42
450,001 - 550,000 432 202,382,188 15.43 499,835 6.674 743 67.41 358 315 43
550,001 - 650,000 274 154,923,984 11.81 605,435 6.709 740 67.38 358 316 42
650,001 - 750,000 158 105,695,830 8.06 709,654 6.642 738 67.91 360 317 43
750,001 - 850,000 90 68,303,461 5.21 808,340 6.663 738 65.33 360 317 43
850,001 - 950,000 72 61,271,650 4.67 903,760 6.633 741 61.70 355 312 43
950,001 - 1,050,000 82 76,993,479 5.87 994,331 6.654 743 59.01 360 316 44
1,050,001 - 1,150,000 19 19,002,584 1.45 1,108,895 . 6.551 723 61.40 358 315 44
1,150,001 - 1,250,000 13 14,705,777 1.12 1,194,823 6.674 734 5831 360 318 42
1,250,001 - 1,350,000 6 7,283,450 0.56 1,310,567 6.607 711 63.83 360 316 44
1,350,001 - 1,450,000 9 12,005,254 0.92 1,405,000 6.839 712 57.65 360 322 38
1,450,001 - 1,550,000 9 12,441,352 0.95 1,508,056 6.779 765 60.91 360 312 48
1,550,001 - 1,650,000 4 6,074,324 0.46 1,585,750 6.718 755 69.50 360 317 43
1,650,001 - 1,750,000 2 3,211,786 0.24 1,675,500 6.560 703 57.03 360 318 42
1,750,001 - 1,850,000 5 8,601,864 0.66 1,806,038 6.402 727 67.20 360 315 45
1,850,001 - 1,950,000 4 7,295,639 0.56 1,908,750 6.626 719 68.11 360 316 44
1,950,001 - 2,050,000 6 10,388,908 0.79 1,996,667 6.560 743 49.03 360 315 45
over 2,050,001 5 16,231,994 1.24 3,345,000 7.992 739 64.30 360 324 36
Total: 2,716 $1,311,942,394 100.00% $514,567  6.713% 742 66.89% 359 316 43
Average: $514,566.54
Lowest: $300,800.00
Highest: $4,025,000.00
S.D.: $267,250.25

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter"} is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jjurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material 10 ar
other person. The informatiew contdinted in this material may pertuin to securities that witimately are not sold. The information contained in this material may be based on garding market ditions and other matters as reflected herein. The Underwriter makes no rep: the bl of such i or the
likelihood that any of such assumptions will coincide with actual Snw».m. ‘conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, parmers and employees, including persons involved in the preparaiion or issuance of this material may, from time to time, have long or short
paositions in, and/or buy and sell, the securities ioned therein or derivatives thereof (includis nﬁ:eau\ ﬂ.\:.n material SE\ be fi sm& with Sw Securities and Exchange Commission (the "SEC”), and incorporated by reference inio an effective registration statement previously filed with the SEC under Rule 415 of the Securitics Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p to such registrat natio s matertal is current as of the date appearing on this material only. Information in this material regurding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. k:c information in the :ERZE whether regarding the assets backing any securities discussed herein or otherwise, :.: be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not u\.t the issuer of the securities. The issuer of the securities has

prepared, reviewed or participated in the prep ion of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ton with the proposed tr
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Global Structured Finance 2,716 records

Balance: 1,311,942,394
2002-K Group 1 -
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Gross Coupon Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age

5.501 - 6.000 36 $16,275,441 1.24% $499,953 5.945% 751 69.14% 360 316 44
6.001 - 6.500 755 387,164,499 29.51 548,678 6.443 745 65.42 360 316 44
6.501 - 7.000 1,698 800,530,982 61.02 501,469 6.749 742 67.22 358 316 43
7.001 - 7.500 164 71,940,081 5.48 465,825 7.232 731 69.32 357 319 38
7.501 - 8.000 48 19,875,928 1.52 435,534 7.771 735 72.11 356 321 35
8.001 - 8.500 13 8,430,008 0.64 664,819 8.319 725 62.69 357 327 30
8.501 - 9.000 2 7,725,456 0.59 3,937,500 8.817 740 70.00 360 330 30

Total: 2,716 $1,311,942,394 100.00% $514,567 6.713% 742 66.89% 359 316 43

W.A.: 6.713%
Lowest: 5.750%
Highest: 9.000%
S.D.: 0.304%

This Struciural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®). is for your private information, and Banc of America Securities LLC (the :Q.iwwxi:m\.c is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jjurisdiction wheré such an offer or salicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the wmnﬁ.mi agrees that it will not distribute or provide the material fo a1

other person. The informatiSh contairied in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on garding market fitions and other matters as reflected herein. The Underwriter makes no repi fing the bl of such 1pLi or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affili officers, di , partners and emple , including persons involved in the preparation or issuance of this material may, from time t0 time, have long or short
positions in, and/or buy and sell, the securities it 1 therein or derivatives thereof (including options). ;a material !n< be fi Nm& with Sm Mma,:::ﬁ. and Exchange Commission (the "SEC"), and incorperated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all co.

where the material does not pertain to securities that are ultimately offered for sale p to such regi: < d in this 3&«:& is n:-wa:- as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, :..: be superseded by the inf tion ined in any final prospectus for any.securities actually sold to you. This material is furnished solely by the Underwriter and not &.1 the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed
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Global Structured Finance . 2,716 records

Bal 1 1,311,942,394
2002-K Group 1 T
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Credit Score Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age
825 - 849 2 $719,034 0.05% $374,300  6.875% 834  64.76% 360 322 38
800 - 824 150 68,197,470 5.20 499,618 6.662 806 63.35 358 315 43
775 - 799 723 331,619,345 25.28 489,970 6.703 786 65.92 359 316 43
750 - 774 603 290,057,297 22.11 512,878 6.684 763 68.19 358 315 43
725 - 749 379 185,266,351 14.12 521,375 6.704 738 66.99 358 315 43
700 - 724 346 173,811,612 13.25 531,259 6.734 713 67.19 359 317 42
675 - 699 259 133,447,432 10.17 546,138 6.798 688 67.27 359 317 42
650 - 674 144 72,214,386 5.50 526,443 6.713 - 664 67.01 360 317 43
625 - 649 78 42,400,366 3.23 572,251 6.743 638 66.97 359 317 42
600 - 624 32 14,209,102 1.08 470,243 6.759 614 70.84 360 319 41
Total: 2,716  $1,311,942,394 100.00% $514,567  6.713% 742 66.89% 359 316 43
W.A.: 742
Lowest: 600
Highest: 837
S.D.: 46

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Termto Term to  Loan
Index Loans Balance Balance Balance =~ Coupon Score LTV Maturity Maturity  Age
1 YR CMT 2,711  $1,309,610,935 99.82% $514,645  6.714% 742 66.89% 359 316 43
12 MO LIBOR 5 2,331,459 0.18 471,780 6.457 728 70.37 360 351 9
Total: 2,716  $1,311,942,394 100.00% $514,567  6.713% 742 66.89% 359 316 43

This Structural Term Sheel, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter"} is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the materiol to a1
other person. The informaticx. containe his material may pertain to securities that ultimately are not sold. The information coniained in this material may be based on assumptions regarding market conditions and other matters as reflecied herein. The Underwriter makes no rep: -garding the bl of such i or the
likelihood that any of such assumptions ne_i.in with aetual marker conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time (o time, have long or short
positions in, andfor buy and sell, the secw) mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain 1o securities that are ultimately aoffered for sale pursuunt to such registration statement. Information contained in this material is Q\\Q: as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any E\a‘.in:a: in the :::G..i whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the inf i ined in any final prosp - for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, d or participated in the preparation of this material, is not respansible for the accuracy of this material and has not authorized the dissemination of this material. ;m Underwriter is acting as underwriter and not as an agen: for the issuer in connection with the proposed ransaction.
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Global Structured Finance 2,716 records

Balance: 1,311,942,394
2002-K Group 1 *
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Loan Purpose Loans Balance Balance Balance  Coupon Score - LTV Maturity Maturity  Age
R/T REF] 995 $500,303,272 38.13% $535,750  6.703% 741 62.13% 360 316 44
PURCH 1,043 478,654,787 36.48 488,655 6.771 744 73.04 357 317 40
C/O REFI . 678 332,984,336 2538 523,339 6.645 741 65.20 360 315 44

Total: 2,716 $1,311,942,394 100.00% $514,567  6.713% 742 66.89% 359 316 43

Number Aggregate Percent Average W.A. W.A.

of Current of Loans Original WA. WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan

Property Type Loans Balance Balance Balance  Coupon Score =~ LTV Maturity Maturity  Age
SFR 1,867 $909,593,875 69.33% $519,066  6.702% 741 66.34% 359 316 43
PUD 643 305,711,082 23.30 507,380 6.684 745 67.98 357 315 42
Condo 110 49,332,045 3.76 474,233 6.693 743 69.57 360 315 45
PUD Detach 63 31,440,136 2.40 529,570 7.333 746 68.16 354 328 26
2-Family 22 10,607,805 0.81 508,004 6.736 744 66.84 360 318 42
3-Family 5 2,648,509 0.20 557,700 6.720 773 61.27 360 315 45
Townhouse 5 1,829,737 0.14 383,700 6.800 715 70.13 360 317 43
4-Family 1 779,205 0.06 810,000 7.125 722 70.43 360 318 42
Total: 2,716  $1,311,942,394 100.00% $514,567  6.713% 742 66.89% 359 316 43

This Structural Term Sheei, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This mater: based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to m
other person. The informaticm containe this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on market ions and other matters as reflected herein. The Underwriter makes no rep ion regarding the bl of such i or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, parmers and employees, including persons involved in the preparation or issuance of this maierial may, from time to time, have long or short
positions in, and/or buy and sell, the securities foned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC .Snnw Rule 415 of the Securities Act :\‘ 1933, .:l:&:.m hz ca.
where the material does not pertain to securities that are ultimately offered for sale pursuant to such registration statement, Information contained in this material is Q:.‘.m‘: as of the daic appearing on this material only. Information in this material regarding any assets backing any securities di d herein supersedes all prior inf g 1g su
assets. Any information in the material, whether regarding the assets bucking any securities discussed herein or otherwise, will be sup ded by the inf i ined in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not \G. the issuer of the securities. The issuer of the securities \E.q

prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed tr

Banc of America Securities LL.C Page 4 of 10




Global Structured Finance 2,716 records

Bal 1 1,311,942,394
2002-K Group 1 mane
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Occupancy Status Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

Primary 2,617 $1,258,258,022 95.91% $512,140  6.707% 742 66.91% 359 316 43
Secondary 97 52,753,664 4.02 580,656 6.832 743 66.26 357 316 41
Investor 2 930,709 0.07 484,475 7.850 726 77.93 360 31 49

Total: 2,716 $1,311,942,394 100.00% $514,567  6.713% 742 66.89% 359 316 43

This Structural Term Sheet, Colluteral Term Sheet, or Computational Materials, as appropriate (the “material"), is for your private information, and Banc of America Securities LLC (the "Underwriter®) is not soliciting any action based upon it. This material is not 1o be construed as an offer to sell or the soli ion of any offer (o buy any security in any
Jjurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to ar
ather person. The informatiSn contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on i gurding market conditions and other matters as reflected herein. The Underwriter makes no repi ion regurding the Bl of such ions, or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, parmers and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities ioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC*), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale pursuant (o such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities di: d herein sup. des all prior inf i ding su.
assets. Any information in the material, whether regarding the asseis backing any securities discussed herein or otherwise, will be superseded by the i) ion ¢ ined in any final prospectus for any securities actually sold 1 you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared. reviewed or participated in the preparation of this material, is noi responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed i
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Global Structured Finance 2,716 records

Bal :1,311,942,394
2002-K Group 1 Hanee
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.

of Current of Loans Original W.A. WA, W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan

Geographic Distribution Loans Balance Balance Balance Coupon Score LTV Maturity Maturity Age
California 1,703 $845,771,263 64.47% $528,539 6.652% 744 65.57% 360 316 44
Florida 150 66,094,705 5.04 476,178 6.935 744 69.12 351 318 33
Virginia 98 45,616,978 3.48 494,726 6.847 738 72.54 357 320 37
Maryland 85 38,501,645 2.93 479,242 6.764 736 68.04 356 317 39
Minnesota 67 26,948,054 2.05 430,803 6.788 736 71.83 360 315 45
New York 53 26,473,775 2.02 527,208 6.848 729 69.16 360 318 42
Washington 56 24,978,816 1.90 472,699 6.723 735 63.53 360 317 43
North Carolina 51 23,297,191 1.78 483,415 6.808 745 71.81 350 317 34
Texas 43 22,725,731 1.73 568,287 7.143 733 67.09 343 309 34
Connecticut 33 18,707,963 1.43 603,345 6.707 739 65.79 360 315 45
Arizona 39 18,381,985 1.40 497,112 6.680 729 71.67 360 316 44
Massachusetts 45 18,181,627 1.39 435,801 6.764 736 71.07 354 309 44
Ilinois 35 16,565,150 1.26 505,986 6.803 721 71.27 360 317 43
New Jersey 32 16,040,802 1.22 530,300 6.731 742 72.24 360 316 44
Oregon 34 14,061,027 1.07 444 850 6.717 753 67.85 360 316 44
Nevada 24 14,020,905 1.07 621,685 6.728 746 67.81 356 310 46
Pennsylvania 27 10,822,792 0.82 425,080 6.895 733 74.89 360 318 42
Colorado 20 9,448,547 0.72 502,628 6.900 751 59.95 360 317 43
South Carolina 21 8,819,121 0.67 465,829 6.885 741 64.02 351 321 30
Georgia 18 8,406,642 0.64 497,304 7.054 738 68.18 360 327 33
Other 82 38,077,677 2.90 494,516 6.726 743 69.69 360 318 42
Total: 2,716  $1,311,942,394 100.00% $514,567 6.713% 742 66.89% 359 316 43

This Structural Term Sheet, Collateral Term Sheet, or Computational EEN\E? as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
jurisdiction where such an offer or solicii based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the ‘E...EQ: agrees that it will not distribute or provide the material to @
other person. The information contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on ding market conditions and other matters as reflected herein. The Underwriter makes no rep: r ding the r bl of such ions, or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, direciors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective regisiration statemeni previously filed with the .whﬁ 5.&&‘ Rule 415 of the Securities Act b\. 1933, :.l:l.:.n a: ca
where the material does not pertain to securities that are ultimately offercd for sale pursuant 10 such registration statement. Information contained in this material is current as of the date appearing an this material anly. Information in this material regarding any assets backing any securities di d herein supersedes all prior informa su.
assets. Any information in the material, whether regarding the asseis backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the un&.:!:& has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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Global Structured Finance 2,716 records

Balance: 1,311,942,394
2002-K Group 1 *
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Term to  Loan
County Distribution Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

LOS ANGELES 488 $277,079,397 21.12% $603,098  6.627% 740 65.05% 360 316 44
ORANGE 213 101,578,853 7.74 506,784 6.636 739 67.76 360 316 44
SAN DIEGO 195 89,028,832 6.79 490,114 6.666 751 64.71 360 316 44
SANTA CLARA 160 74,939,033 5.71 497,000 6.604 752 63.52 360 315 45
SAN MATEO 136 64,620,246 4.93 511,284 6.579 752 63.64 360 315 45
SAN FRANCISCO 87 49,965,942 3.81 603,909 6.941 746 65.27 360 317 43
CONTRA COSTA 103 46,343,836 3.53 475,181 6.660 749 67.78 360 315 45
ALAMEDA 86 34,651,901 2.64 427,495 6.672 740 71.71 360 316 44
FAIRFAX 55 25,574,174 1.95 493,815 6.792 743 72.27 358 319 39
MONTGOMERY 51 23,412,042 1.78 487,640 6.793 728 66.69 358 317 41
Other 1,142 524,748,140 40.00 490,719 6.792 739 68.45 357 316 41

Total: 2,716 $1,311,942,394 100.00% $514,567  6.713% 742 66.89% 359 316 43

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be canstrued as an offer to sell or the solicitation of any offer to buy any security in any

Jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers relioble, but the Underwriter does not repi thar it w or lete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to a
other person. The informatic:s contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on i ding market ditions and other matters as reflected herein. The Underwriter makes no rep: the bl of such f or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affil :EE. officers, dis , partners and empl. including persons involved in the preparation or issuance of this material may, from time to time, have long or short

positions in, and/or buy and sell, the secu mentioned therein or derivatives thereof (including w.v:ea\ 35 material :Exc be fil ?& with the ,mmﬁ: ies and Exchange Commission (the "SEC"), and incorporated by reference into an n%‘ﬁ,:cw regisiration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p to suchr ined in this material is current as of the date appearing on this maserial only. Information in this material \@wn\liw any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, wi .: be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not 3 the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed

Banc of America Securities LLC Page 7 of 10




Global Structured Finance 2,716 records

Balance: 1,311,942 394
2002-K Group 1 i
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan
Original LTV Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age
10.01 - 15.00 1 $566,649 0.04% $590,000  6.750% 744 10.17% 360 319 41
15.01 - 20.00 5 2,342,975 0.18 529,400 6.595 785 19.17 360 315 45
20.01 - 25.00 11 4,783,801 0.36 457,227 6.601 760 23.10 360 317 43
25.01 - 30.00 24 13,030,966 0.99 581,280 6.696 766 28.03 360 319 41
30.01 - 35.00 33 19,689,641 1.50 634,273 6.681 744 32.63 357 313 44
35.01 - 40.00 51 29,483,048 2.25 625,917 6.710 736 37.95 360 317 43
40.01 - 45.00 71 34,445,575 2.63 535,289 6.629 741 43.08 359 315 44
45.01 - 50.00 112 63,331,760 4.83 601,015 6.671 752 48.03 358 314 43
50.01 - 55.00 135 71,466,304 5.45 581,576 6.666 741 52.78 359 316 43
55.01 - 60.00 200 104,556,927 7.97 556,827 6.735 747 58.04 359 317 43
60.01 - 65.00 268 139,700,018 10.65 555,507 6.673 740 62.84 357 314 43
65.01 - 70.00 355 185,972,912 14.18 552,716 6.772 739 68.13 359 317 42
70.01 - 75.00 478 230,276,203 17.55 513,360 6.705 741 73.43 359 316 43
75.01 - 80.00 899 387,226,408 29.52 456,306 6.716 743 78.98 359 317 42
80.01 - 85.00 31 11,374,257 0.87 387,714 6.853 726 82.49 356 312 43
85.01-90.00 37 11,956,736 0.91 344,982 6.892 720 88.78 360 320 40
90.01 - 95.00 5 1,738,215 0.13 363,300 6.918 719 94.38 360 315 45
Total: 2,716 $1,311,942,394 100.00% $514,567  6.713% 742 66.89% 359 316 43
W.A: 66.89%
Lowest: 10.17%
Highest: 95.00%
S.D.: 13.09%

This Structural Term Sheet, ﬁcF:«wE ﬂm!-_ Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer o buy any security in any
jurisdiction where such an offer or solicitution would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not rep that it is acc or complete, and it should not be relied upon as such. By accepting this material, the w&ni.ﬁ: agrees that it not distribute or provide the material to ar
other person. The information contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on i fing market diti Ei other matters as reflected herein. The Underwriter makes no rep: regarding the bl of such 7 or the
Iikelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upan for such purposes. The Underwriter n:& its affi :Em,q officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the secw mentioned therein or derivatives thereof (including options). N.\Fq material may be filed with the Securities and Exchange Commission (the "SEC”), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p 10 such regi: Information comained in this material is Q:Q: as of the date appearing on this material only. Information in this material regarding any assels backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any .Rn:::h—. discussed herein or otherwise, will be sup ded by the inf i ined in any final prosp for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preporation of this material, is not responsible for the accuracy of this material and has not authorized the AEE..SEE: of this material. The Underwriter is aciing as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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2,716 records

Global Structured Finance
Balance: 1,311,942,394

2002-K Group 1
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Termto Term to  Loan
Original Term Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

180 21 $8,569,601 0.65% $503,791 6.842% 756 64.16% 180 149 31
240 4 1,533,711 0.12 630,863 6.694 760 72.10 240 200 40
300 2 692,437 0.05 378,400 7.539 805 71.73 300 238 62
360 2,689 1,301,146,645 99.18 514,579 6.712 742 66.90 360 317 43

Total: 2,716 $1,311,942,394 100.00% $514,567  6.713% 742 66.89% 359 316 43

W.A.: 358.7 months
Lowest: 180 months
Highest: 360 months
S.D.: 16.5 months

~} is not soliciting any action based upon it. This material is not 1o be consirued as an offer to sell or the solicitation of any offer to buy any security in any
that it will not distribute or provide the material to
bl of such i or the

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the *material”), is for your private information, and Banc of America Securities LLC (the "Underwriter
Jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees
other person. The information contained in this material may pertain to sccurities that ultimately are not sold. The information coniained in this material may be based on assumptions regarding market conditions and other matiers as reflected herein. The Underwriter makes no rep i¢ ling the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter und its affiliates, officers, directors, parmers and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an cffective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
i ing on this material only. Information in this material regarding any asseis backing any securities discussed herein supersedes all prior information regarding su.

:*m\mSnin.m!.i&ehn:ﬁwmln_.:Su«ﬁ:l:.«uiinwm i:.iﬁm?a.%i&\a:imw S.:i_ . ?\el:n:.e: .;..:S.wiimli&ﬁzuimiﬁe\:_m&innhhus
asseis. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be sup: ded by the info f ined in any final pr for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
n .

prepared, reviewed or pariicipated in the preparation of this material, is not responsible for the accuracy of this material and hus not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ¢ ion with the propo.
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2,716 records
Balance: 1,311,942,394

Global Structured Finance

2002-K Group 1
10/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA, W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Current LTV Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity Age
0.01 -5.00 1 $41,068 0.00% $500,000 6.875% 687 44.05% 180 159 21
5.01 -10.00 3 790,628 0.06 485,000 6.825 749 17.50 360 317 43
10.01 - 15.00 2 478,838 0.04 745,750 6.565 761 40.73 298 261 36
15.01 - 20.00 7 2,749,961 0.21 494,571 6.538 785 22.49 360 315 45
20.01 - 25.00 18 6,944,612 0.53 535,000 6.563 770 30.76 355 312 43
25.01 - 30.00 40 21,454,362 1.64 614,593 6.669 750 31.58 357 314 43
30.01 -35.00 46 24,450,884 1.86 613,163 6.627 753 37.65 360 316 44
35.01 -40.00 64 34,567,890 2.63 606,502 6.691 734 41.97 360 316 44
40.01 - 45.00 96 48,072,765 3.66 551,555 6.652 750 47.13 357 313 44
45.01 - 50.00 142 74,601,198 5.69 572,997 6.676 746 51.89 358 315 43
50.01 - 55.00 161 83,689,809 6.38 556,419 6.673 746 55.98 358 315 43
55.01 - 60.00 243 126,958,975 9.68 554,591 6.705 741 60.87 356 314 42
60.01 - 65.00 294 150,534,292 11.47 540,920 6.668 740 65.74 358 315 43
65.01 - 70.00 370 194,978,536 14.86 553,538 6.782 744 70.63 358 316 42
70.01 - 75.00 431 204,939,931 15.62 499,102 6.713 738 75.57 359 316 43
75.01 - 80.00 683 295,840,396 22.55 452,441 6.729 743 79.29 360 318 42
80.01 - 85.00 28 10,858,303 0.83 409,727 6.745 726 81.74 360 318 42
85.01 -90.00 77 26,568,417 2.03 360,281 6.822 727 77.61 360 317 43
90.01 - 95.00 10 3,421,531 0.26 357,144 6.950 694 84.07 360 316 44
Total: 2,716  $1,311,942,394 100.00% $514,567 6.713% 742 66.89% 359 316 43
W.A.: 63.82%
Lowest: 3.99%
Highest: 91.92%
S.D.: 13.83%

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter®) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or soli ion would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to a1
other person. The informatian contained in this material may pertain to sec: s that ultimately are not sold. The information contained in this material may be based on fi ding market ditions and other matters as reflected herein. The Underwriter makes no repi i ding the bl of such i or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, parmers and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective regisiration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca,
where the material does not pertain to securities that are ultimately offered for sale purs 1o such regi. i Information contained in this material is current as of the date appearing on this material only. Information in this moterial regarding any assets backing any securities dis { herein supersedes all prior informati garding sw
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is - furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent  for the issuer in connection with the proposed transaction.
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Global Structured Finance 878 records

Balance: 463,138,831
2002-K Group 2 :
5/1 LIBOR

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining  W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Original Balance Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age
<= 250,000 66 $10,498,733 227% $159,502  5.390% 741 74.17% 355 354 1
250,001 - 350,000 142 45,475,273 9.82 322,366 5.966 741 69.24 359 353 6
350,001 - 450,000 266 104,881,115 22.65 397,731 6.093 741 68.83 359 353 6
450,001 - 550,000 134 66,244,441 14.30 500,262 6.047 749 66.51 356 349 6
550,001 - 650,000 81 47,823,154 10.33 596,530 6.012 738 66.68 358 352 6
650,001 - 750,000 49 34,487,136 7.45 709,015 6.109 737 65.75 360 354 6
750,001 - 850,000 34 27,199,701 5.87 804,986 6.079 737 66.60 360 354 6
850,001 - 950,000 22 19,792,515 4.27 905,280 6.097 749 64.22 360 354 6
950,001 - 1,050,000 28 27,681,648 598 993,796 6.072 743 55.79 360 355 5
1,050,001 - 1,150,000 8 8,782,953 1.90 1,104,896 6.191 747 44.94 360 353 7
1,150,001 - 1,250,000 13 15,300,456 3.30 1,204,646 6.038 740 58.43 360 354 6
1,250,001 - 1,350,000 12 15,648,451 3.38 1,311,481 6.210 719 57.72 360 355 5
1,350,001 - 1,450,000 4 5,547,134 1.20 1,390,188 6.433 740 60.02 360 357 3
1,450,001 - 1,550,000 7 9,892,939 2.14 1,492,100 6.119 751 51.71 360 355 5
1,650,001 - 1,750,000 2 3,414,718 0.74 1,711,250 6.376 763 53.81 360 357 3
1,750,001 - 1,850,000 1 1,832,029 0.40 1,850,000 6.250 771 37.00 360 350 10
1,850,001 - 1,950,000 1 1,879,734 0.41 1,885,000 6.375 740 65.00 360 357 3
1,950,001 - 2,050,000 6 11,940,164 2.58 1,999,983 6.271 688 53.39 360 355 5
over 2,050,001 2 4,816,535 1.04 2,415,000 6.427 755 60.00 360 357 3
Total: 878  $463,138,831 100.00% $532,503  6.070% 740  64.71% 359 353 6
Average: $532,502.78
Lowest: $22.830.00
Highest: $2,670,000.00
S.D.: $313,523.73

tion of any offer to buy any security in any

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting anv action based upon it. This material is not to be construed as an offer to sell or the sol
jurisdicti itati i i not distribute or provide the material to at

is based on information that the Underwriter considers reli but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that

his material may pertain to securities that ultimately are not sold. The information contained in this material may be based on 1p ding market conditions and other matters as reflected herein. The Underw regarding the bl of such 1P or the
likelihood that any of such assumptions wi incide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, di , partners and empl including persons involved in the preparation or issuance of this material may, from fime to time, have long or short
positions in, and/or buy and sell, the secw mentioned therein or derivatives thereof (including options). §c material may be filed with the Securities and Exchange Commission (the ..hmm:c and .:8%35& by reference into an Q\mn:& registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p {0 such regi. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.

assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities, The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is noi responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an ageni for the issuer in connection with the proposed transaction.
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Global Structured Finance 878 records

Bal 1 463,138,831
2002-K Group 2
5/1 LIBOR

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Onginal Termto Termto Loan
Gross Coupon Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

4.001 - 4.500 1 $293,924 0.06% $294320  4.375% 685 80.00% 360 359
4.501 - 5.000 30 13,055,227 2.82 441,011 4.851 740 72.87 358 354
5.001 - 5.500 120 44,240,095 9.55 370,708 5.360 743 68.23 353 349
5.501 - 6.000 299 155,764,558 33.63 527,951 5.852 746 61.58 359 353
6.001 - 6.500 348 202,773,142 43.78 587,091 6.300 737 64.76 359 353
6.501 - 7.000 68 41,578,034 8.98 616,169 6.752 734 68.55 360 355
7.001 - 7.500 11 4,911,313 1.06 448,602 7.207 735 74.07 360 354
7.501 - 8.000 1 522,538 0.11 528,800 7.875 681 80.00 360 344

Total: 878 $463,138,831 100.00% $532,503 6.070% 740 64.71% 359 353

W.A.: 6.070%
Lowest: 4.375%
Highest: 7.875%
S.D.: 0.480%

—
[« =N N R N B

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate {the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jjurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribuie or provide the material to ar
other person. The informaticn cantained in this material may periain to securities that ultimately are nat sold. The information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no repi ion regarding the bl of such 1plic or the
likelihood that any of such assumptions will coincide with actual market conditions ar events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time 1o time. have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC”), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale pursuant to such registration siatement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the infc i ined in any final pr - for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issucr in connection with the proposed fransaction.
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878 records

Global Structured Finance
Balance: 463,138,831

2002-K Group 2
5/1 LIBOR

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Credit Score Loans Balance Balance Balance  Coupon Score LTV Maturity =~ Maturity  Age
800 - 824 18 $9,638,113 2.08% $538,278  6.204% 802 55.76% 360 355 5
775 -799 235 120,068,863 25.93 516,537 6.027 786 63.96 358 352 6
750 - 774 210 107,709,123 23.26 519,000 6.012 763 62.25 357 351 6
725 -1749 132 72,356,889 - 15.62 553,124 6.143 736 67.11 360 354 5
700 - 724 107 60,638,938 13.09 570,119 6.109 711 65.56 360 354 6
675 - 699 97 48,604,150 10.49 504,253 6.041 687 65.22 359 353 6
650 - 674 50 30,341,677 6.55 613,390 6.139 663 67.71 360 354 6
625 - 649 20 8,963,699 1.94 451,365 6.213 639 73.85 360 353 7
600 - 624 9 4,817,380 1.04 538,639 6.132 616 68.91 357 351 6
Total: 878  $463,138,831 100.00% $532,503 6.070% 740  64.71% 359 353 6
W.A.: 740
Lowest: 604
Highest: 809
SD. 44

Number Aggregate Percent Average WA, W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Term to  Loan
Index Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity ~ Age
12 MO LIBOR 878  $463,138,831 100.00% $532,503  6.070% 740 64.71% 359 353 6
Total: 878  $463,138,831 100.00% $532,503 6.070% 740 64.71% 359 353 6

This Structural Term Shees, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not to be consirued as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This material is based on information thai ihe Underwriter considers veliable, but the Underwriter does not rep that it is or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to m
other person. The informatian contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on i ling market conditions and other matters as reflected herein. The Underwriter makes no rep. ion regarding the bl of suck i or the
likeliliood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, parmers and employees. including persons involved in the preparation or issuance of this material may, from time 1o time, have long or short
positions in, and/or buy and sell, the securities ioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference info an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain (o securitics that are ultimately offered for sale pursuant to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the asseis backing any securities discussed herein or otherwise, will be superseded by the inf i ined in any final prosp for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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Global Structured Finance 878 records

Balance: 463,138,831
2002-K Group 2
5/1 LIBOR

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Temm to Termto  Loan
Loan Purpose Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age

R/T REFI 397 $222,510,721 48.04% $567,329  6.056% 740 58.34% 359 353
PURCH 332 175,772,666 37.95 533,007 6.075 740 74.06 358 353
C/0O REFI 149 64,855,444 14.00 438,587 6.100 741 61.23 358 352

Total: 878  $463,138,831 100.00% $532,503 6.070% 740 64.71% 359 353

N[

Number Aggregate Percent Average W.A. W.A.

of Current of Loans Original W.A. WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Termto Termto Loan

Property Type Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age
SFR 580  $322,499,217 69.63% $560,369  6.082% 741 62.87% 359 353 6
PUD Detach 203 101,640,595 21.95 508,680 6.037 738 67.91 358 352 6
Condo 72 28,870,347 6.23 403,753 6.030 747 72.52 360 354 6
PUD Attach 12 4,454,450 0.96 373,277 6.121 737 71.67 360 354 6
2-Family 8 4,314,747 0.93 543,063 6.286 743 67.72 360 353 7
Co-Op 3 1,359,475 0.29 455,867 5.550 743 66.03 360 354 6
Total: 878  $463,138,831 100.00% $532,503 6.070% 740  64.71% 359 353 6

This Srructural Term Shees, Collateral Term Sheet, or Compuiational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not sol 1g any action based upon it. This malerial is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or soli ion would be illegal. This material is based on information thar the Undervriter considers reliable, but the Underwriter does not represent that it c. accurare or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to ar
other person. The information contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on 1P arding market ions and other matters as reflected herein. The Underw ion regarding the ble of such 7 or the
likelihood that any of such assumptions x.: ne:.mim with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the sec ioned therein or derivatives thereof (includi Q\:e:& 3.& material may be fi F& with the .wh..:!:ﬁ and Exchange Commission (the "SEC™), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not periain (o securities that are ultimately offered for sale p to such registra, Info ined in this material is current as of the date appearing on this material only. Information in this material regurding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regurding the assets backing any securities discussed herein or otherwise, will be Eﬁaﬁm&.«& by the information contained in any final prospecius for any securities actually sold to you. This material is furnished solely by the Underwriter and not Pc the issuer of the securities, The issuer of the securities has

prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this moterial and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed 1r

Banc of America Securities LLC Page 4 of 10




878 records

Global Structured Finance
Balance: 463,138,831

2002-K Group 2
5/1 LIBOR

Number Agpregate Percent Average W.A. W.A.
of Current of Loans Original WA WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan
Occupancy Status Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

Primary 823 $441,251,493 95.27% $541,281 6.062% 740 64.83% 359 353
Secondary 38 17,088,369 3.69 453,739 6.222 759 60.93 354 348
Investor 17 4,798,969 1.04 283,593 6.245 742 67.69 360 355

Total: 878  $463,138,831 100.00% $532,503  6.070% 740 64.71% 359 353

N | Ny

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not 1o be construed as an offer ta sell or the solicitation of any offer t buy any security in any
jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does noy represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the Eoﬁ.mi agrees that it will not distribute or provide the material to v
other person. The information contained in this material may pertain io securities thai ultimately are not sold. The information contained in this material may be based on fing market conditic 2y

and other matters as reflected herein. The Underwriter makes no rep regarding the bl of such i or the
likelihood that any of such assumptions will coincide with actual Salaﬁ conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affi :E«k officers, direciors, pariners and employees, including persons involved in the preparation or issuance of this material may, from time o time, have long or short
positions in, and/or buy and sell, the securities ioned therein or derivatives thereof (including options). 3.: material may be filed with the Securities and Exchange Commission (the "SEC"}), and incorporated by reference into an cffective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain o securities that are ultimately offered for sale p 10 such regi Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the Sn__n.!n. whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not &< the issuer of the securities. The issuer of the securities has

{ in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this materiul. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the prop r

1 reviewed ich
prepared, or particip
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Global Structured Finance 878 records

Balance: 463,138,831
2002-K Group 2 ’
5/1 LIBOR

Number Aggregate Percent Average W.A. W.A.

of Current of Loans Original WA, WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan

Geographic Distribution Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age
California 564  $321,349,025 69.39% $574,957  6.121% 740  63.19% 359 353 6
North Carolina 55 20,878,755 4.51 382,558 5.546 751 70.44 358 353 6
Florida 46 18,374,015 3.97 404,306 6.456 741 76.36 359 354 5
Georgia 19 9,492,232 2.05 508,510 5.555 721 70.74 360 354 6
[llinois 20 9,383,202 2.03 475,150 5.703 746 64.38 349 343 6
New York 14 7,524,492 1.62 540,514 5.942 739 68.41 360 354 6
Virginia 18 7,113,719 1.54 401,520 6.111 755 62.93 360 354 6
Arizona 18 7,008,302 1.51 390,900 6.035 728 71.73 360 356 4
Connecticut 7 6,695,192 1.45 962,239 5.952 724 66.17 360 354 6
Nevada 11 5,958,149 1.29 544,455 6.172 760 69.74 360 355 5
Texas 15 5,603,245 1.21 376,207 5.791 731 66.46 360 355 5
Maryland 12 5,257,758 1.14 442,152 5.998 757 63.16 360 354 6
Colorado 9 4,672,816 1.01 524471 6.118 746 65.75 360 354 6
District of Columbia 9 4,606,465 0.99 514,241 5.943 747 64.07 360 355 5
South Carolina 9 4,407,709 0.95 512,168 6.194 743 50.99 336 329 7
Washington 7 3,336,503 0.72 481,157 5.498 737 57.93 360 352 8
Pennsylvania 5 2,782,782 0.60 562,380 5.942 733 62.02 339 331 8
New Jersey 3 2,659,947 0.57 889,547 5.729 739 74.56 360 357 3
Massachusetts 6 2,634,359 0.57 441,247 6.036 732 75.29 360 357 3
Hawaii 2 1,594,707 0.34 800,350 6.718 760 59.66 360 356 4
Other 29 11,805,456 2.55 410,311 6.131 737 68.19 353 347 6
Total: 878  $463,138,831 100.00% $532,503  6.070% 740  64.71% 359 353 6

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter"} is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such, By accepting this material, the recipient agrees that it will not distribute or provide the material to a1
other person. The informativs.contain is material may pertain to sec: s that ultimately are not sold. The information contained in this material may be based on fing market ditions and other matiers as reflected herein. The Underwriter mukes no rep. ion regarding the bl of such ions, or the
likelihood that any of such assumptions w ﬁeimi« with actual market cos ns or events, and this material should not be relied upon for such purposes. The Underwriter and its affili officers, di , partners and empl. including persons involved in the preparation or issuance of this material may, from time fo time, have long or skort
positions in, and/or buy and sell, the secu) mentioned therein or derivatives thereof (including options). d:u material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p 1o such regist Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any S\ul:a::: inthe a::m:i whether regarding the asseis backing any uag!:ﬁ discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold o you. This material is furnished solely by the Underwriter and not b< the issuer of the securities. The issuer of the securities has

prepared, d or particy d in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ¢ ction with the proposed tr
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Global Structured Finance 878 records

Balance: 463,138,831
2002-K Group 2 *
5/1 LIBOR

Number Aggregate Percent Average W.A. W.A.

of Current of Loans Original WA, WA W.A. Original Remaining

Mortgage Principal by Principal Principal Gross FICO  Original Term to Term to

County Distribution Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity

LOS ANGELES 103 $59,136,538 12.77% $580,487  6.111% 741 65.64% 360 354
SANTA CLARA 81 50,054,180 10.81 622,813 6.125 748 60.19 358 352
SAN MATEO 60 40,622,753 8.77 681,355 6.184 740 57.36 358 352
ORANGE 47 28,854,259 6.23 628,401 6.042 728 64.33 360 354
CONTRA COSTA 45 26,732,449 5.77 597,639 6.117 731 65.29 360 354
SAN DIEGO 46 25,600,621 5.53 559,879 6.189 744 67.13 360 355
MARIN 34 21,748,817 4.70 643,886 6.065 735 56.83 360 354
SAN FRANCISCO 35 18,076,166 3.90 520,718 6.186 737 67.93 360 354
MECKLENBURG 44 17,582,635 3.80 402,938 5.481 752 69.55 358 352
ALAMEDA 40 17,426,589 3.76 438,782 5987 750 69.24 360 354
Other 343 157,303,823 33.96 463,083 6.047 739 66.96 358 352

Total: 878 $463,138,831 100.00% $532,503 6.070% 740 64.71% 359 353

> 5 E
B8 >
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This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter*) is not soliciting any action based upon it. This material is not 1o be construed as an offer 1o sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This material is based on informatian that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material io a1
other person. The informatiax contained in this material may pertain (o securities that ultimately are not sold. The information contained in this material may be based on ding market ditions and other matters as reflected herein. The Underwriter makes no rep g the bl of such \ptions, or the
likelikood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affi :EE officers, directors, partners and employees, including persans involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including c\:a:.c :E. material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p to such reg. Information contained in S: material is Q\EE as of the date appearing on this material only. Information in this materiul regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. k.c\ information in the :ER:E whether regarding the assets backing any securities discussed herein or otherwise, will be sup ded by the i i ined in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not v‘c the issuer of the securities. The issuer of the securities has

prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an ageni for the issuer in ¢ ion with the prop tr
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Global Structured Finance 878 records

Balance: 463,138,831
2002-K Group 2 e
5/1 LIBOR

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA W.A. Original Remaining W.A.

Mortgage Principal -by Principal Principal Gross FICO  Original Term to Termto Loan
Original LTV Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity Age
0.01 -5.00 1 $22,676 0.00% $22,830 7.250% 770 4.04% 360 357 3
10.01 - 15.00 3 1,157,824 0.25 392,867 5.930 730 12.88 360 354 6
15.01 - 20.00 5 2,779,552 0.60 560,000 6.010 770 18.13 360 353 7
20.01 - 25.00 6 6,116,176 1.32 1,046,068 6.174 730 23.70 360 356 4
25.01 - 30.00 13 7,342,167 1.59 569,100 6.086 769 27.70 360 353 7
30.01 - 35.00 16 10,126,044 2.19 641,933 5.964 755 32.98 351 345 7
35.01 -40.00 23 15,792,553 3.41 695,312 6.101 757 3748 360 - 353 7
40.01 - 45.00 23 16,353,328 3.53 716,165 6.023 735 42.26 360 354 6
45.01 - 50.00 51 34,603,618 7.47 685,782 6.113 744 48.10 357 350 7
50.01 - 55.00 52 28,151,246 6.08 545,329 6.021 747 53.02 360 354 6
55.01 - 60.00 53 32,032,673 6.92 609,846 6.060 748 57.78 360 355 5
60.01 - 65.00 72 42,411,356 9.16 600,231 6.030 737 63.07 359 353 6
65.01 - 70.00 109 59,307,381 12.81 550,141 5.993 737 68.37 358 352 6
70.01 - 75.00 120 65,570,099 14.16 550,828 6.042 741 73.78 359 353 6
75.01 - 80.00 287 128,712,898 27.79 451,144 6.147 735 79.39 359 353 5
80.01 - 85.00 3 658,936 0.14 221,147 5.282 734 84.74 360 359 1
85.01 - 90.00 26 8,048,702 1.74 310,960 6.045 733 89.11 360 356 4
90.01 - 95.00 14 3,840,160 0.83 275,217 6.022 729 94.69 360 357 3
95.01 - 100.00 1 111,444 0.02 111,550 6.250 689 97.00 360 359 1
Total: 878 $463,138,831 100.00% $532,503 6.070% 740 64.71% 359 353 6
W.A.: 64.71%
Lowest: 4.04%
Highest: 97.00%
S.D.: 15.85%

This Structural Tern Sheet, Collateral Term Sheet, or Computational ?\Eﬁ:&.ﬂ as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter*) is not soliciting any action based upon it. This material is not 1o be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or soli ion would be illegal. This mater: based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accuraie or complete, and it should not be relied upon as such. By acce; this maierial, the meEmi agrees that it will not distribute or provide the material o @
other person. The informatian contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on ding market ditions and other maiters as reflected herein. The Underwriter makes no rep r ding the ble of such P or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affi :EE officers, direciors, partners and emplovees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC”), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act e\ 1933, Sn?n_aw n: ca
where the material does not pertain to securities that are ultimately offered for sale pursuant to such registration statement. Information contained in this SE«:& is nS.wE: as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. L:& information in the EEnIE whether regarding the asseis backing any securities discussed herein or otherwise, will be superseded by the inf ined in any final prosp for any securities actually sold to you. This material is furniched solely by the Underwriter and not v< the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting us underwriter and not as un agent for the issuer in with the proposed
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878 records

Global Structured Finance
Balance: 463,138,831

2002-K Group 2
5/1 LIBOR

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan
Original Term Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age

$442,980 0.10% $482,500  6.125% 750  48.25% 120 113

401,878 0.09 410,000 5.500 767 34.17 144 140
1,861,328 0.40 475,450 5.669 759 74.11 180 174

211,433 0.05 212,000 4.875 727 62.35 228 227
. 240 100,765 0.02 101,000 5.375 620 69.66 240 239
300 532,554 0.11 267,500 5.540 778 75.08 300 297
360 868 459,587,891 99.23 534,441 6.073 740 64.71 360 354

Total: 878 $463,138,831 100.00% $532,503 6.070% 740 64.71% 359 353

120
144
180
228

N = = o —

[« R e R R >N N |

W.A.. 358.7 months
Lowest: 120 months
Highest: 360 months
S.D.: 17.6 months

This Structural Term Shees, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any

Jjurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will noi distribute or provide the material to ar
other person. The information, contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on i ding market ditions and other matiers as reflected herein. The Underwriter makes no rep i ding the bl of such Pl or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, di , parmers and emplovees, including persons invelved in the preparation or issuance of this material may, from time 1o time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale pursuant to such regisiration statement. Information contained in this material is current s of the dute appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any. final prospectus for any securities actually sold 10 pou. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has

prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ton wiith the prop I;
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Global Structured Finance 878 records

Balance: 463,138,831
2002-K Group 2 o
5/1 LIBOR

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan
Current LTV Loans Balance Balance Balance =~ Coupon Score LTV Maturity Maturity  Age
0.01 -5.00 1 $22,676 0.00% $22,830  7.250% 770 4.04% 360 357 3
10.01 - 15.00 4 1,477,425 0.32 408,853 6.026 743 14.69 360 354 6
15.01 - 20.00 5 2,779,552 0.60 560,000 6.010 770 18.13 360 353 7
20.01 - 25.00 6 6,227,601 1.34 1,042,433 6.178 729 23.93 360 356 4
25.01 - 30.00 14 7,716,356 1.67 560,164 6.063 771 28.13 360 353 7
30.01 - 35.00 14 9,320,828 2.01 670,852 5.959 752 33.19 351 344 7
35.01 -40.00 25 16,500,410 3.56 668,269 6.091 758 37.59 360 353 7
40.01 - 45.00 28 21,058,077 4.55 784,687 5.971 741 4439 355 348 7
45.01 - 50.00 48 31,190,314 6.73 653,956 6.142 743 48.47 360 354 6
50.01 - 55.00 54 29,418,874 6.35 553,641 5.990 748 53.82 360 354 6
55.01 - 60.00 53 31,939,207 6.90 608,563 6.104 746 58.21 360 355 5
60.01 - 65.00 72 42,360,048 9.15 592,347 6.017 736 63.30 357 351 6
65.01 - 70.00 107 57,518,075 12.42 541,287 5.999 736 68.54 359 353 6
70.01 - 75.00 119 65,285,507 14.10 551,904 6.044 742 73.89 360 354 6
75.01 - 80.00 283 127,066,622 27.44 451,646 6.145 735 79.44 359 353 5
80.01 - 85.00 4 1,256,951 0.27 315,860 6.099 729 64.81 360 358 2
85.01 - 90.00 26 8,048,702 1.74 310,960 6.045 733 89.11 360 356 4
90.01 - 95.00 14 3,840,160 0.83 275,217 6.022 729 94.69 360 357 3
95.01 - 100.00 1 111,444 0.02 111,550 6.250 689 97.00 360 359 1
Total: 878  $463,138,831 100.00% $532,503 6.070% 740 64.71% 359 353 6
W.A.: 64.23%
Lowest: 4.01%
Highest: 96.91%
S.D.: 15.89%

This Structural Term Sheet, Collateral Term Sheet, or Compuiational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jjurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to a
other person. The information contained in this material may pertain fo securities that ultimately are not sald. The informution contained in this material may be based on 7 ding market ditions and other matters as reflected herein. The Underwriter makes no repr fon r ling the ble of such pli or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long aor shors
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including optians). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities thas are ultimately offered for sale p to such regi. i Information coniained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed hercin supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or atherwise, will be supi ded by the informatic ined in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has

prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed i
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Global Structured Finance 171 records

Balance: 73,624,479
2002-K Group 3
5/1 CMT

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan
Original Balance Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

<= 250,000 1 $223,217 0.30% $223,731 7.375% 719 32.78% 360 357 3
250,001 - 350,000 53 16,134,841 21.92 325,439 7.241 738 78.60 360 328 32
350,001 - 450,000 60 22,619,588 30.72 391,390 7.224 739 74.50 357 327 30
450,001 - 550,000 27 12,892,149 17.51 494,218 7.148 721 73.14 360 328 32
550,001 - 650,000 1 8,694,202 11.81 600,997 7.413 743 71.87 360 331 29
650,001 - 750,000 2,038,251 2.77 725,000 6.242 749 55.05 360 330 30
750,001 - 850,000 3,020,232 4.10 797,750 7.035 719 64.95 360 329 31
850,001 - 950,000 834,761 1.13 862,500 6.750 733 75.00 360 326 34
950,001 - 1,050,000 4,732,842 6.43 1,000,000 7.518 737 65.92 360 334 26
over 2,050,001 2,434,396 3.31 2,475,000 8.750 752 75.00 360 334 26

Total: 171 $73,624,479 100.00% $456,244  7.266% 736 73.97% 359 329 30

Average: $456,244.30
Lowest: $223,731.00
Highest: $2,475,000.00
S.D.: $221,855.56

— N =~ R W

This Structural Term Sheet, Collateral Term Sheet, or Computational Muterials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be construed os an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal, This material is based on information thut the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. Bv accepting this material, the recipient agrees that it will not distribute or provide the material to av
other person. The informaticn contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on 7 fing market conditions and other matters as reflected herein. The Underwriter makes no rep ion regarding the bl of such ptions, or the
likelihood thas any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, parmers and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). 3.; material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p to such regi. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regurding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold (o you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities hus
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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Global Structured Finance 171 records

Balance: 73,624,479
2002-K Group 3
5/1 CMT

Number Aggregate Percent Average ) W.A. W.A.
of Current of Loans Original WA, WA, -W.A. Original Remaining W.A,
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Gross Coupon Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

5.501 - 6.000 2 $920,546 1.25% $§513,500  5.844% 788 54.00% 360 327 33
6.001 - 6.500 18 7,584,139 10.30 435,758 6.449 742 74.68 360 328 32
6.501 - 7.000 68 26,876,642 36.51 432,600 6.763 741 73.67 357 324 33
7.001 - 7.500 35 15,944,979 21.66 479,065 7.375 736 73.01 360 333 27
7.501 - 8.000 27 11,574,807 15.72 442,539 7.733 722 75.74 360 330 30
8.001 - 8.500 15 5,891,482 8.00 402,623 8.424 722 77.89 360 333 27
8.501 - 9.000 6 4,831,883 6.56 829,200 8.735 738 72.50 360 334 26

Total: 171 $73,624,479 100.00% $456,244 7.266% 736 73.97% 359 329 30

W.A.: 7.266%
Lowest: 5.750%
Highest: 8.750%
S.D.: 0.658%

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not io be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jjurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Undeywriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the EEV_NE agrees that it will not distribute or provide the material to ar
other person. The information contained in this material may pertain to securities that ulimately are not sold. The information contained in this maiterial may be based on 1g market conditions and other matters as reflected herein. The Underwriter makes no rep) g the bl of such ions, ar the
likelihaod that any of such assumptions will coincide with actual market conditions or events, und this material should not be relied upon for such purposes. The Underwriter and its affi :E&. officers, directors, parmers and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities ioned therein or derivatives thereof (including options). Nsn material may be filed with the Securities and Exchange Commission (the "SEC"), and incorparated by reference into an effective regisiration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain (o securities that are ultimately offered for sale p to such regi. Information contained in this material is n:\ﬂw:. as of the date appearing on this material only. Information in this material regarding any ussets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the inf ined in any final prosp for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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Global Structured Finance 171 records

Balance: 73,624,479
2002-K Group 3 e
5/1 CMT

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Credit Score Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age

800 - 824 6 $2,119,246 2.88% $379,900  7.583% 808 75.40% 360 330 30
775 -799 38 14,957,424 20.32 443,729 6.841 786 72.34 360 328 32

750 - 774 39 18,641,169 25.32 502,922 7.418 761 71.36 360 331 29
725 -749 28 12,474,527 16.94 457,961 7.427 738 77.19 354 327 28
700 - 724 20 8,766,641 11.91 458,580 7.392 713 74.35 360 331 29
675 - 699 14 5,624,106 7.64 415,547 7.010 690 79.04 360 327 33
650 - 674 17 7,251,376 9.85 443,856 7.352 662 74.52 360 329 31
625 - 649 4 1,900,518 2.58 488,949 7.533 642 71.65 360 328 32
600 - 624 5 1,889,472 2.57 389,840 7.298 614 73.20 360 328 32
Total: 171 $73,624,479 100.00% $456,244 7.266% 736 73.97% 359 329 30
W.A.: 736

Lowest: 600
Highest: 813

S.D.: 49
Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Index Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age
1 YRCMT 171 $73,624 479 100.00% $456,244  7.266% 736 73.97% 359 329 30
Total: 171 $73,624,479 100.00% $456,244  7.266% 736  73.97% 359 329 30

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the *material®), is for your privaie information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitution would be illegal. This material is based on information that the Underwriter considers reliable, bui the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to a1
other person. The information contained is maserial may pertain to securities that ultimately are not sold. The information contained in this material may be based on ling market ditions and other matters as reflecied herein. The Underwriter makes no repr ion regarding the bl of such i or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affi :Emu officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This maferial may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with Su hhﬁ. under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not periain to securities that are ultimately offered for sale pursuant to such registration statement. Information comtained in this :.En:i is a::.ﬁ: as of the date appearing on this material only. Information in this material regarding any assets backing any di d herein sup des all prior information regarding su,
assets. Any S\wﬂiu:e: in SN SE&!E whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the i ined in any final prospectus for any securities actually sold to you. This material is, .\:}E:N& solely by the Underwriter and not vc the issuer of the securities. The issuer of the securities has

prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the prap "
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Global Structured Finance 171 records

Balance: 73,624,479
2002-K Group 3 e
5/1 CMT

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan
Loan Purpose Loans Balance Balance Balance = Coupon Score LTV Maturity Maturity  Age
PURCH 151 $65,070,985 88.38% $458,264  7.237% 739 74.68% 359 329 30
R/T REFI 16 6,963,184 9.46 447,372 7.501 706 69.67 360 329 31
C/O REFI 4 1,590,310 2.16 415,500 7.451 741 63.77 360 329 31
Total: 171 $73,624,479 100.00% $456,244  7.266% 736 73.97% 359 329 30
Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Property Type Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity ~ Age
SFR 87 $38,198,474 51.88% $473,087  7.304% 735 72.30% 358 328 30
PUD Detach 64 27,083,778 36.79 440,060 7.147 743 76.45 360 330 30
PUD Attach 11 4,972,672 6.75 469,395 7.438 717 70.91 360 328 32
Condo 9 3,369,554 4.58 392,444 7.543 718 77.48 360 329 31
Total: 171 $73,624,479 100.00% $456,244  7.266% 736 73.97% 359 329 30
Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Occupancy Status Loans Balance Balance Balance =~ Coupon Score LTV Maturity Maturity  Age
Primary 158 565,816,461 89.39% $441,113  7.206% 735 74.35% 359 328 31
Secondary 13 7,808,019 10.61 640,149 7.771 747 70.82 360 333 27
Total: 171 $73,624,479 100.00% $456,244  7.266% 736 73.97% 359 329 30

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the “Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jjurisdiction where such an offer or solicitution would be illegal. This materi based on information that the Underwriter considers relioble, bui the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to ar
ather person. The information containe this material may pertain fo seci s that ultimately are not sold. The information contained in this material may be based on ing market ditions and other matters as reflecied herein. The Underwriter makes no represen i bl of such plic or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its n\w. filiates, officers, directors, partners and employees, including persons involved in

e preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including wh:ai.Q 3:& material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective regisiration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p 1o such reg Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets bucking any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the sccurities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and noi as an agent for the issuer in connection with the proposed transaction.
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Global Structured Finance 171 records

Bal 173,624,479
2002-K Group 3 e
5/1 CMT

Number Aggregate Percent Average W.A. W.A.

of Current of Loans Original WA, WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan

Geographic Distribution Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age
California 43 $19,056,818 25.88% $458,891 7.153% 740 73.54% 360 328 32
Texas 20 7,874,782 10.70 427,067 7.192 724 76.04 360 328 32
Florida 14 7,375,107 10.02 546,733 7.486 732 71.34 360 340 20
Colorado 16 6,764,550 9.19 449,276 7.014 743 73.18 360 328 32
Virginia 10 3,932,379 5.34 409,325 7.230 756 70.63 360 328 32
Washington 6 2,576,581 3.50 442,025 7.326 713 71.86 360 328 32
North Carolina 6 2,513,943 3.41 432,374 6.765 760 66.01 360 327 33
Hawaii 1 2,434,396 3.31 2,475,000 8.750 752 75.00 360 334 26
Pennsylvania 5 2,131,909 2.90 438,500 7.158 731 77.04 360 329 31
Georgia 6 2,023,941 2.75 348,832 6.925 704 79.70 360 326 34
Illinois 4 1,729,453 2.35 445,963 6.943 748 81.51 360 327 33
New Jersey 5 1,698,210 2.31 349,040 7.810 724 79.14 360 329 31
New York 3 1,348,768 1.83 464,667 7.634 686 81.26 360 329 31
Maryland 4 1,100,186 1.49 543,250 7.061 741 76.64 360 328 32
Minnesota 3 1,037,528 1.41 363,167 7.564 763 63.93 360 330 30
Ohio 2 1,030,605 1.40 532,000 6.750 755 74.35 360 328 32
South Carolina 3 1,029,873 1.40 351,684 6.546 774 67.91 292 274 18
Arizona 1 974,406 1.32 1,000,000 7.625 644 59.70 360 328 32
District of Columbia 2 875,434 1.19 452,800 8.078 706 80.00 360 330 30
Nevada 2 866,823 1.18 486,000 7.537 779 78.76 360 331 29
Other 15 5,248,788 7.13 374,609 7.347 735 77.92 360 328 32
Total: 171 $73,624,479 100.00% $456,244 7.266% 736 73.97% 359 329 30

This Structural Term Sheet, Colluteral Term Sheet, or Computational Moterials, as appropriate (the "material”), is for vour private information, and Banc of America Securities LLC (the "Underwriter*} is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would ?. illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it w ill not distribute or provide the material to a1
other person. The informatian containe s that ultimately are not sold. The information contained in this material may be based on ding market conditions and other matters as reflected herein. The Underwriter makes no rep g 1g the bl of such ions, or the
likelihood that any of such assumptions w g_an.&m with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its =§. liliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the secw mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are wltimately offered for sale pursuant 10 such registration statement. Information contained in Su. material is n:qma- as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be sup ded by the info fi ined in any final prospectus for any securities actually sold to you. This material is furnished solcly by the Underwriter and not ?\ the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the prep ion of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed
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Global Structured Finance 171 records

Balance: 73,624,479
2002-K Group 3 e
5/1 CMT

Number Aggregate Percent Average ) W.A. W.A.
of Current of Loans Original W.A. WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan
County Distribution Loans Balance Balance " Balance Coupon  Score LTV Maturity Maturity  Age

LOS ANGELES 10 $5,268,159 7.16% $551,230 6.940% 748 74.84% 360 327 33
FAIRFAX 9 3,615,582 4.91 418,989 7.118 757 69.98 360 328 32
ORANGE 3,090,885 4.20 398,438 7.307 748 71.24 360 328 32
HONOLULU 2,434,396 3.31 2,475,000 8.750 752 75.00 360 334 26
DALLAS 2,384,499 3.24 490,800 7517 728 70.38 360 329 31
SANTA CLARA 2,319,740 3.15 597,175 7.148 742 75.33 360 328 32
KING 2,139,061 291 440,180 7.495 698 71.45 360 328 32
HARRIS 1,995,669 271 413,522 6.940 718 76.55 360 327 33
DOUGLAS 1,994,602 271 514,625 6.849 756 74.05 360 327 33
VENTURA 4 1,704,535 2.32 438,700 7.794 738 82.68 360 330 30
Other 116 46,677,352 63.40 432,307 7.229 733 74.11 358 329 29

Total: 171 $73,624,479 100.00% $456,244 7.266% 736 73.97% 359 329 30

b=

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter"} is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jjurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepling this maierial, the wmm.ﬁ.ai agrees that it will not distribute or provide the material 1o a
other person. The informatisn conigined in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on garding market fitions and other matters as reflected herein. The Underwriter makes no rep 1g the bl of such ions, or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). 3& material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective regisiration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p to suck regi: Infarmation contained in SE material is a.Eq.NE as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the infe i ined in any final prosp for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agens for the issuer in connection with the proposed transaction.
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171 records
Balance: 73,624,479

Global Structured Finance

2002-K Group 3
5/1 CMT

Original LTV

Number
of
Mortgage
Loans

Aggregate
Current
Principal
Balance

Percent

of Loans
by Principal
Balance

Average
Original
Principal
Balance

W.A.
Gross
Coupon

W.A.
FICO
Score

W.A.
Original
LTV

W.A.
Original
Term to
Maturity

W.A,
Remaining
Term to
Maturity

W.A.
Loan
Age

30.01 -35.00
35.01 - 40.00
40.01 - 45.00
45.01 - 50.00
50.01 - 55.00
55.01 - 60.00
60.01 - 65.00
65.01 - 70.00
70.01 - 75.00
75.01 - 80.00
85.01 - 90.00
90.01 - 95.00

LW 00 = N W —

$223,217
1,537,388
1,212,422
338,322
3,868,556
1,768,948
3,114,903
7,340,235
10,869,400
37,905,584
5,140,298
305,207

0.30%
2.09
1.65
0.46
5.25
2.40
4.23
9.97

14.76
51.49
6.98
0.41

$223,731
533,333
732,500
350,000
513,443
615,000
474,120
501,494
596,968
421,910
351,196
312,400

7.375%
6.653
7.223
6.375
7.217
7.579
7.406
6.936
7.557
7.241
7.362
7.875

719
774
734
784
753
672
728
753
730
738
713
726

32.78%
37.12
42.75
48.95
53.36
57.77
63.69
67.89
74.08
79.55
89.19
94.99

360
360
360
360
360
360
360
360
360
358
360
360

357
327
329
328
331
328
332
327
331
327
333
330

33
31
32
29
32
28
33
29
31
27
30

Total: 171 $73,624,479 100.00% $456,244 7.266% 736 73.97% 359 329 30
W.A.: 73.97%
Lowest: 32.78%

Highest: 94.99%
S.D.: 11.11%

This Structural Term Sheet, Collateral Term Sheet, or Compuiational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be construed as an offer ta sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the EQENE agrees that it will not distribute or provide the material to m
other person. The information conained in this material may pertain 1o securities that ultimatelv are not sold. The information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no rep ing the r bl of suck i or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, direciors, parmers and emplavees, including persons involved in the preparation or issuance of this material may, from time 10 time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC™), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale pursuani to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any ities di { herein sup des all prior information regarding su.
assers. ;=< information in the EEm\E\ whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securifies actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or parsicipated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an ugent for the issucr in connection with the proposed transaction.
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Global Structured Finance 171 records

Balance: 73,624,479
2002-K Group 3
5/1 CMT

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan
Original Term Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

180 1 $389,988 0.53% $399,052  6.875% 749 79.81% 180 173 7
360 170 73,234,491 99.47 456,581 7.268 736 73.94 360 330 30

Total: 171 $73,624,479 100.00% $456,244  7.266% 736 73.97% 359 329 30

W.A.: 359.0 months
Lowest: 180 months
Highest: 360 months
S.D.: 13.8 months

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter®) is not soliciting any action based upon it. This material is not i0 be construed as an offer to sell or the solicitation of any offer (o buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to ar
other persan. The information coniained in this material may pertain 1o securities that ultimately are not sold. The information contained in this material may be based on ling markei conditions and other matters as reflected herein. The Underwriter makes no rep ding the bl of such ions, or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purpeses. The Underwriter and its affiliates, officers, directors, partners and employees, including persons involved in the preparation ar issuance of this material may, from time fo time, have long or short
positions in, and/or buy and sell, the securities ioned therein or derivatives thereof (inchudii eﬁ:e:.c N.‘E material muy be filed with the Securities and Exchange Commission {the "SEC"). and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that ure ultimately offered for sale p 10 such registration Information contained in this maicrial is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the prep ion of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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Global Structured Finance 171 records

Balance: 73,624,479
2002-K Group 3 e
5/1 CMT

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Current LTV Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

0.01-5.00 $49,568 0.07% $672,000  6.750% 789 69.62% 360 327 33
25.01 - 30.00 122,880 0.17 327,038 6.750 763 72.08 360 326 34
30.01 - 35.00 1,715,835 233 657,910 7.166 762 39.01 360 333 27
35.01 - 40.00 1,257,192 1.71 438,333 6.631 741 39.20 360 326 34
45.01 - 50.00 1,492,662 2.03 558,300 7.007 783 52.08 360 328 32
50.01 - 55.00 3,508,757 4.77 453,455 7.295 733 53.95 360 331 29
55.01 - 60.00 3 2,101,761 2.85 760,000 7477 697 62.03 360 331 29
60.01 - 65.00 15 5,459,676 7.42 389,783 7.163 738 67.30 360 329 31
65.01 - 70.00 14 6,470,235 8.79 476,264 7.164 746 69.49 360 328 32
70.01 - 75.00 19 11,595,757 15.75 627,371 7.457 731 75.18 360 331 29
75.01 - 80.00 84 34,404,651 46.73 422,150 7.244 738 79.76 358 327 31
80.01 - 85.00 1 307,871 0.42 315,000 7.500 812 85.14 360 332 28
85.01 - 90.00 14 4,832,427 6.56 353,782 7.353 706 89.44 360 333 27
90.01 - 95.00 1 305,207 0.41 312,400 7.875 726 94.99 360 330 30

Total: 171 $73,624,479 100.00% $456,244  7.266% 736 73.97% 359 329 30

W.A.: 71.27%
Lowest: 0.68%
Highest: 92.80%
S.D.: 13.98%

00 W W W = N

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
N.zam..n:.cas&mxmnznan:cbw.,c:e:.n_.a:.o:s.eikvm:Em&.;_.mina:.nmuvammleaS\c«!a:e:SE.>mC=&m;i»mwnc:mEmJE:nZN.?ESQQ:nn;_l.mw&cR:Qw that it is or complete, and it should not be relied upon os such. By accepting this materiol, the recipient agrees that it will not distribute or provide the material 1o o

other person. The information contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no rep ling the bl of such 7 or the

likelihood that any of such assumptions will coincide with actual markel conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.

5 "

where the material does not pertain to securities that are ultimately offered for sale p to such regi: Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities 1 herein sup all prior inf, n reg 1g su-
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus, for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed i
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Global Structured Finance 196 records

Balance: 102,819,164
2002-K Group 4 !
3/1 Hybrid ARMS

Number Aggrepgate Percent Average W.A. W.A.

of Current of Loans Original WA, WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto  Loan

Original Balance Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity

250,001 - 350,000 21 $6,976,383 6.79% $332,984 5.606% 737 77.70% 360 358
350,001 - 450,000 56 22,253,062 21.64 403,574 5.713 733 67.21 360 358
450,001 - 550,000 46 22,481,386 21.86 498,207 5.647 739 70.71 360 358
550,001 - 650,000 33 19,942,625 19.40 605,732 5717 738 73.22 360 358
650,001 - 750,000 23 " 16,170,056 15.73 704,665 5.605 737 71.36 360 358
750,001 - 850,000 5 4,051,834 3.94 812,132 5.551 751 67.69 360 358
850,001 - 950,000 6 5,038,523 4.90 914,083 5.557 713 57.38 360 358
950,001 - 1,050,000 6 5,905,295 5.74 986,458 5.730 717 57.60 360 358

Total: 196  $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358

Average: $531,483.09
Lowest: $312,000.00

Highest: $1,000,000.00
S.D.: $165,485.94

>
aQ
(¢

NN NN NN

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, us appropriate (the “material®), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to v
other person. The information contained in this maferial may pertain to securities that ultimately are not sold. The information contained in this moterial may be based on garding market conditions and other matters as reflected herein. The Underwriter makes na rep garding the bl of such ptions, or the
likelihood that any of such assumptions will coincide with actual murket conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the itie ioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 413 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale pursuant to such registration statement. Information contained in this maierial is current as of the date uppearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the asseis backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or pariicipated in the prep ion of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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196 records

Global Structured Finance
Balance: 102,819,164

2002-K Group 4
3/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Gross Coupon Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age

4.501 - 5.000 1 $518,689 0.50% $520,000  4.750% 795 80.00% 360 358
5.001 - 5.500 74 40,398,284 39.29 553,276 5.415 734 69.27 360 358
5.501 - 6.000 109 55,925,713 54.39 520,362 5.780 734 68.95 360 358
6.001 - 6.500 10 4,802,825 4.67 481,272 6.189 743 73.86 360 358
6.501 - 7.000 2 1,173,653 1.14 588,083 6.745 749 79.97 360 358

Total: 196  $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358

NN NN N

W.A.: 5.662%
Lowest: 4.750%
Highest: 6.875%
S.D.: 0.274%

This Structural Term Sheet, Collateral Term Sheet, or Ce ional Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter®) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jjurisdiction where such an offer or solicitation would be .:«.NE This material is based on information thai the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upan as such. By accepting this material, the zﬁﬁ_a.: agrees that it will nat distribute or provide the material to ar
other person. The information contained in this material may pertain to securities that ultimately are not sold. The information contained in this marerial may be based on ing market litions and other matters as reflected herein. The Underwriter makes no repi ding the bl of such 7 or the

likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time 10 time, have long or short
positions in, andfor buy and sell, the securities mentioned therein or derivatives thereof {including options). §:. malerial ::Q be fii E& with the ,waﬁ.z:ﬁ. and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act e\ 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p o such regi: ined in this EE«:& is G:.ww:_ as of the date appearing on this material only. Information in this material regarding any assets bucking any securities dis de

1 herein sup all prior inf, ion regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, s.t be superseded by the inf ined in any final prosp - for any securities actually sold to you, This material is furnished solely by the Underwritcr and not by the issuer of the securiiies, The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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Global Structured Finance 196 records

Balance: 102,819,164
2002-K Group 4
3/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Credit Score Loans Balance Balance Balance  Coupon  Score LTV Maturity Maturity  Age
800 - 824 5 $2,478,803 2.41% $496,840  5.604% 806 58.77% 360 358 2
775 - 799 35 17,125,266 16.66 502,656 5.692 785 71.94 360 358 2
750 - 774 48 25,668,309 2496 544,022 5.619 761 70.46 360 358 2
725 - 749 29 16,819,210 16.36 581,545 5.622 739 63.49 360 358 2
700 - 724 40 19,859,740 19.32 497,980 5.707 713 72.09 360 358 2
675 - 699 19 10,228,556 9.95 554,224 5.604 689 69.14 360 358 2
650 - 674 13 6,914 315 6.72 533,077 5.812 662 70.44 360 358 2
625 - 649 6 2,797,976 2.72 467,870 5.607 641 76.82 360 358 2
600 - 624 1 926,989 0.90 929,000 5.875 624 53.70 360 358 2
Total: 196  $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358 2
W.A.: 735
Lowest: 624
Highest: 8§10
S.D.: 42

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Index Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age
1 Year LIBOR 196  $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358 2
Total: 196  $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358 2

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that not distribute or provide the material (o @
other person. The informatisn contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on i ding market conditions and other matters as reflected herein. The Underwriter makes no rep. z ding the bl of such or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, pariners and employees, including persans involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities ioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca,
where the material does not pertain to securities that are ultimately offered for sale p 10 such regi: i Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the inf i ined in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has

d ;

prepared, revi or particij d in the prep ion of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ¢ ion with the proposed ¢
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196 records
Balance: 102,819,164

Global Structured Finance

2002-K Group 4
3/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Loan Purpose Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity ~ Age
PURCH 95 $48,196,794 46.88% $520,033  5.655% 742 76.32% 360 358 2
R/T REFI 79 43,793,541 42.59 555,880 5.663 726 64.53 360 358 2
C/O REFI 22 10,828,828 10.53 493318 5.687 741 59.14 360 358 2
Total: 196  $102,819,164 100.00% $531,483  5.662% 735 69.49% 360 358 2
Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Property Type Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age
SFR 129 $68,342,888 66.47% $539,637  5.640% 736 68.04% 360 358 2
PUD Detach 42 21,806,906 21.21 520,494 5.645 729 70.98 360 358 2
Condo 16 7,989,668 7.77 500,426 5.857 745 73.14 360 358 2
PUD Attach . 5 2,559,548 2.49 513,000 5.671 733 78.10 360 358 2
2-Family 3 1,477,566 1.44 493,667 5.930 721 75.21 360 358 2
4-Family 1 642,587 0.62 644,000 5.500 777 80.00 360 358 2
Total: 196  $102,819,164 100.00% $531,483  5.662% 735 69.49% 360 358 2

other person. The information contai
likelihood that any of such assumptions
positions in, and/or buy and sell, the securities
where the material does not pertain to securities that are ultimately offered for sale p

his material may pertain to secui

d therein or

to suchr

Jjurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not re
s that ultimately are not sold. The information contained in this material may be based on
coincide with actual murket conditions or events, and this maierial should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, parmers and employees, i luding persons involved in the preparation or issuance of this material may, from time to time, have long or short

thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference inio an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
i Information comtained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in connection with the praposed transaction.

ing market

This Structural Term Sheei, Collateral Term Sheet, or Computational Materials, as appropriate {the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the so
epresent that it is accurate or complete, and it should not be relied upon as such. By accepling this material, the recipient agrees that it will not disiribute or provide the material to ar

and other matiers as reflected herein. The Underwriter makes na rep:

bl of such fe or the
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Global Structured Finance 196 records

Bal - 102,819,164
2002-K Group 4
3/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Termto Term to  Loan
Occupancy Status Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

Primary 182 $95,578,319 92.96% $532,496  5.652% 734 69.57% 360 358
Secondary 11 6,003,583 5.84 546,973 5.754 745 69.69 360 358
Investor 3 1,237,262 1.20 413,250 5.975 763 61.89 360 358

Total: 196  $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358

NN NN

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer o buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the recipient agrees that it will not distribute or provide the material to @
other person: The informatign contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on i ding market ditions and other matters as reflected herein. The Underwriter makes no rep i¢ ing the bl of such ions, or the
likelihood that any of such assumptions will coincide with actual markel conditions or events, and this maierial should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, parters and employees, including persons involved in the preparation or issuance of this material may, from time fo time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commissian (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale p t to such regi: ? Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
asseis. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information ined in any final prosp for any s ities actually sold to you. This maierial is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has

prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in fon with the proposed tr
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Global Structured Finance 196 records

Bal - 102,819,164
2002-K Group 4 e
3/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.

of Current of Loans Original W.A. WA W.A. Original Remaining W.A.

Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan

Geographic Distribution Loans Balance Balance Balance Coupon  Score LTV Maturity Maturity  Age
California 138 $72,501,716 70.51% $529,839 5.648% 737 69.72% 360 358 2
Illinois 10 4,631,383 4.50 464,190 5.571 754 66.54 360 358 2
Nevada 6 4,018,838 3.91 671,333 5.801 732 67.71 360 358 2
Massachusetts 7 3,815,496 3.71 601,086 5.732 726 66.45 360 358 2
North Carolina 5 2,961,679 2.88 593,810 5.607 683 70.75 360 358 2
Arizona 5 2,751,073 2.68 551,633 6.122 752 74.40 360 357 3
Florida 4 1,709,028 1.66 428250 5.215 749 56.82 360 358 2
South Carolina 2 1,680,399 1.63 842,500 5.668 689 54.06 360 357 3
Virginia 3 1,236,867 1.20 413,173 5.637 727 80.00 360 358 2
Colorado 3 1,006,194 0.98 336,200 5.870 732 70.67 360 358 2
Missouri 1 991,670 0.96 993,750 5.750 787 75.00 360 358 2
Minnesota 2 919,613 0.89 461,850 5.760 640 76.46 360 358 2
Texas 2 881,020 0.86 441,500 5.388 703 80.00 360 358 2
New York 2 862,242 0.84 432,500 5.684 719 77.33 360 357 3
Connecticut 1 748,467 0.73 750,000 5.875 745 50.34 360 358 2
Pennsylvania 1 678,473 0.66 680,000 5.375 736 80.00 360 358 2
Washington 1 510,978 0.50 512,000 6.000 787 80.00 360 358 2
New Mexico 1 490,546 0.48 491,600 5.625 738 80.00 360 358 2
Tennessee 1 327,280 0.32 328,000 5.500 757 80.00 360 358 2
Maryland 1 96,200 0.09 375,000 5.750 690 42.86 360 357 3
Total: . 196 $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358 2

This Structural Term Sheet, Collateral Term Sheet, or Comp I Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the “Underwriter") is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jjurisdiction where such an offer or sol; tion would be illegal. This mater based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is aceurate or complete, and it should not be relied upon as such. By accepting this material, the Ea.ﬁ.m:- agrees that it will not distribute or provide :.m material to a1
other person. The information contained in this material may pertain to securities that ultimately are not sold. The information conlained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no rep r fing the b of such or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, direciors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
pasitions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (including ch:b:.i ﬁ.ﬁ material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.
where the material does not pertain to securities that are ultimately offered for sale pi 1o such reg, Information contained in this material is Qtﬂmi as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding su.
assets. Any S\@!:E_S: in the Su.,ww:i whether regarding the assets @E.»!.w any securities discussed herein or otherwise, will be superseded by the inf i ined in any final p. for any securities actually sold 1o you. This material is furnished solely by the Underwriter and not w< the issuer of the securities. The issuer of the securities has

prepared, re d or pariicipated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ¢ ion with the proposed tr
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Global Structured Finance 196 records

Balance: 102,819,164
2002-K Group 4
3/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
County Distribution Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

SANTA CLARA 40 $22,617,491 22.00% $566,871 5.584% 743 68.69% 360 358
LOS ANGELES 20 10,667,150 10.37 556,091 5.767 729 72.45 360 358
SAN MATEO 14 7,108,707 6.91 509,704 5.641 738 64.89 360 358
ALAMEDA 13 6,168,071 6.00 475,777 5.579 738 71.72 360 358
ORANGE 8 4,667,217 4.54 584,625 5.757 729 63.57 360 358
SAN FRANCISCO 4,009,946 3.90 574,094 5.786 751 78.19 360 358
MIDDLESEX 3,815,496 3.71 601,086 5.732 726 66.45 360 358
CONTRA COSTA 3,153,696 3.07 526,820 5.563 750 68.62 360 358
COOK 2,666,617 2.59 445,483 5.545 744 63.71 360 358
WASHOE 2,409,965 234 604,000 5.562 725 70.12 360 358
Other 7 35,534,808 34.56 505,634 5.688 729 70.23 360 358

Total: 196  $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358
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This Structural Term Sheer, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon us such. By accepting this material, the recipient agrees that it will not distribute or provide the material o at
other person. The information contained in this material may persain to securities that ultimately are not sold. The information contained in this material may be based on ding market ditions and other matters as reflected herein. The Underwriter makes no rep g g the bl of such 1plic or the
likelihood that any of such dssumptions will coincide with actual Snlﬁ conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affi :EE officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time. have long or short
positions in, and/or buy and sell, the securities ioned therein or derivatives thereof (including options). §r.. material may @m il ?i with the hﬁ,:::ﬁ. and Exchange Commission (the "SEC"), und incorporated by reference into an effective registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all co.
where the material does not pertain to securities that are ultimately offered for sale p: to such regi: ined in this 55&23 is Q:qd:. as of the date appearing on this material only. Information in this material regarding any assets bucking any securities discussed herein supersedes all prior information regarding su.
assets. Any information in the SEQ._E whether regarding the assets backing any securities discussed herein or otherwise, :.: be sup: ded by the inf tned in any final prosp for any securities actually sold to you. This material is furnished solely by the Underwriter und not 3 the issuer of the securities. The issuer of the securities has

prepared, reviewed or participated in the prep ion of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed tr
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Global Structured Finance 196 records

Balance: 102,819,164
2002-K Group 4 °
3/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original WA, WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Original LTV Loans Balance Balance Balance  Coupon Score LTV Matunity Maturity  Age

25.01 -30.00 $903,086 0.88% $452,500  5.699% 756 29.92% 360 358
30.01 -35.00 947,707 0.92 475,000 5382 725 32.59 360 358
35.01 - 40.00 2,300,223 2.24 576,250 5.805 761 38.60 360 358
40.01 - 45.00 2,588,172 2.52 575,200 5.738 728 43.55 360 358
45.01 - 50.00 4,190,123 4.08 600,571 5.641 739 47.39 360 358
50.01 - 55.00 11 6,926,956 6.74 631,073 5.682 721 52.35 360 358
55.01 - 60.00 11 5,396,432 5.25 491,695 5.607 737 57.86 360 358
60.01 - 65.00 16 8,987,398 8.74 563,751 5.584 731 62.80 360 358
65.01 - 70.00 21 11,214,782 10.91 535,276 5.682 741 68.03 360 358
70.01 - 75.00 17 10,205,360 9.93 627,124 5.688 733 74.41 360 358
75.01 - 80.00 97 48,039,554 46.72 500,377 5.665 735 79.54 360 358
85.01 - 90.00 1 413,154 0.40 414,000 5.875 783 90.00 360 358
90.01 - 95.00 2 706,218 0.69 353,875 5.576 689 95.00 360 358

Total: 196 $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358

W.A.: 69.49%
Lowest: 29.82%
Highest: 95.00%
S.D.: 13.22%

(LI~ S 8

-

N (NN O NRRNN

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer or solicitation would be illegal, This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. Bv accepting this material, the recipicnt agrees that it will not distribute or pravide the matertal to at
ather person. The information contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on ding market ditions and other matters as reflected herein. The Underwriter makes no repi ion regarding the ble of such i or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its =‘§w :EN- officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities mentioned therein or derivatives thereof (incheding aﬁ:e:{ usc. material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective registration statemeni previously filed with the SEC Ein.\ Rule 415 of the Securities Act .u\ 1933, Sl.k::m n: ca.

where the material does not pertain to securities that are ultimately offered for sale p 1o such regis Information contained in \:.m :E:.:i is a.:l.ﬁi as of the date appearing on this material only. Information in this material regarding any assets backing any securities dt d herein sup les all prior info g su
assets. ;=‘< information in the Siw!i whether \mw:w&.xw the assets backing any securities discussed herein or E}n?ﬁm. will be superseded by the infc ined in any final prosp for any securities actually sold to you. This material is furnished solely by the Underwriter and not v~< the issuer of the securities. The issuer of the nmn.:::ma ‘E.q
prepared, reviewed or participated in the prep of this material, is nat respansible for the accuracy of this material and has not nzl.bluui the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in ion with the proposed tr
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Global Structured Finance 196 records

Balance: 102,819,164
2002-K Group 4 e
3/1 Hybrid ARMS

Number Aggregate Percent Average W.A. W.A.
of Current of Loans Original W.A. WA, W.A. Original Remaining W.A.
Mortgage Principal by Principal Principal Gross FICO  Original Term to Termto Loan
Original Term Loans Balance Balance Balance  Coupon Score LTV Maturity Maturity  Age

360 196  $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358 2
Total: 196  $102,819,164 100.00% $531,483 5.662% 735 69.49% 360 358 2

W.A.: 360.0 months
Lowest: 360 months
Highest: 360 months
S.D.: 0.0 months

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not soliciting any action based upon it. This material is not to be construed as an offer 1o sell or the solicitation of any offer to buy any security in any
Jurisdiction where such an offer ar solicitation would be illegal. This material is based an information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this material, the ‘R_YE: agrees that it will not distribute or provide the material to m

other person. The informatign contained in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based on regarding market ditions and other EERE as reflected herein. The Underwriter makes no rep regarding the bl of such i or the
likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and its affili officers, dis , partners and empl including persons invalved in the preparation or issuance of this material may, from time to time, have long or short
positions in, and/or buy and sell, the securities ioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC"), and incorporated by reference into an m‘%&:—i registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all ca.

where the material does not periain to securities that are ultimately offered for sule pursuant to .:8‘. registration statement. Information contained in this material is current as of the date appearing on this materiul only. Information in this material regarding any assets backing any securities discussed herein supersedes all prior information regarding s
assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospecius for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securilies has
prepared, reviewed or participated in the preparation of this material, is not responsible for the accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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