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CMO GS GSR6FV1 Al Goldman

Scenario Report (Intex)

Generated: 06/24/2003 14:55:27 Page 1 of 1
CUSIP Monthly As Of 6/03  Pricing 6/23/03  Original  65,000,000.00
Description: Senior,Pac Settle 6/30/03 Balance  65,000,000.00
Coupon: 3.000% Next Proj 7/25/03  Factor 1.00000000
Collateral: - Cpn 6.58 WAC 6.83 WAM 345 WALA 12 Stated Final  0/0/00 Delay 24

Historical CPR’s:  6/03= 5/03= 4/03= 3mo= 6mo= I12mo= SI=
Curve: 3m=0.840 6m=0.858 1yr=1.000 2yr=1.143 3yr=1.429 4yr=1.859 S5yr=2.206 7yr=2.673 10yr=3.315 30yr=4.395

Input Output CPR CPR CPR CPR CPR CPR CPR CPR
PREPAY 10 20 30 40 50 60 70 80
01MLIB 1.0575 +0 +0 +0 +0 +0 +0 +0 +0
Cleanup NO NO NO NO NO NO NO NO

Av Life 2.881 2.568 2.568 2.624 2.034 1.576 1.220 0.927
Price Window 7/03-8/10 7/03-8/10 7/03-8/10 7/03-10/11 7/03-9/08 7/03-5/07 7/03-6/06 7/03-9/05

99-24 Yield 3.037 3.040 3.040  3.039 3.045 3.052 3.061 3.074
99-25 Yield 3.026 3.027 3.027 3.026 3.029 3.031 3.035 3.040
99-26 Yield 3.014 3.014 3.014 3.014 3.012 3.011 3.008 3.005
99-27 Yield 3.002 3.001 3.001 3.001 2.996 2.990 2.982 2.970
99-28 Yield 2.991 2.988 2.988 2.988 2.980 2.969 2.955 2.935
99-29 Yield 2979 2.975 2.975 2975 2.964 2.948 2.929 2.901
99-30 Yield 2,968 2.962 2.962 2.963 2.948 2.928 2.902 2.866
99-31 Yield 2.956 2.949 2.949 2.950 2.931 2.907 2.875 2.831
100-00 Yield 2.944 2.936 2.936 2.937 2915 2.886 2.849 2.797
100-01 Yield 2.933 2.923 2.923 2.925 2.899 2.866 2.823 2.762
100-02 Yield 2.921 2910 2.910 2.912 2.883 2.845 2.796 2.727
100-03 Yield 2910 2.897 2.897 2.899 2.867 2.825 2.770 2.693
100-04 Yield 2.898 2.884 2.884 2.887 2.851 2.804 2.743 2.658
100-05 Yield 2.886 2.871 2.871 2.874 2.835 2.783 27117 2.624
100-06 Yield 2.875 2.858 2.858 2.861 2.818 2.763 2.690 2.589
100-07 Yield 2.863 2.845 2.845 2.849 2.802 2.742 2.664 2.555
100-08 Yield 2.852 2.832 2.832 2.836 2.786 2722 2.638 2.520
100-09 Yield 2.840 2.820 2.820 2.823 2.770 2.701 2.611 2.486
100-10 Yield 2.828 2.807 2.807 2.811 2.754 2.681 2.585 2.451
100-11 Yield 2.817 2.794 2.794 2.798 2.738 2.660 2.559 2417
100-12 Yield 2.805 2.781 2.781 2.785 2.722 2.639 2.532 2.382
100-13 Yield 2.794 2.768 2.768 2973 2.706 2.619 2.506 2.348
100-14 Yield 2.782 2.755 2.755 2.760 2.690 2.598 2.480 2.313
100-15 Yield 2.771 2.742 2.742 2.748 2.674 2.578 2.453 2.279
100-16 Yield 2.759 2.729 2.729 2.735 2.658 2.557 2.427 2.245

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

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

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

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

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

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

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

be obtained upon request.
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GSR 03-6F

Setlement
1st Pay Date

Tranche
Name
PO
WAC_IO
Al

AS
A2
A3
AS
Ad
A8
AB

AT
SUBORD

Pay 15.9248% to AB to zero
(84.0752)% as follows:

Subjact to Schedule PAC pay:

(A1,A2) prorata to zero
(A4,A5) prorata to zero
Pay (AB,A7) prorata to zero
Pay (A1,A2) prorata to zero
Pay (A4,A5) prorata to zero

30-Jun-2003 Prepay

25-Jul-2003

Rating Balance

52,702.09
57,001,181.98
65,000,000.00
32,500,000.00

203,200,000.00
203,200,000.00
259,389.00
810,888.80
99,336,931.60
12,368,990.60
242,812,800.00
16,982,595.09

Ist mo Libor

Coupon

Collateral
Balance WAC WAM
$640,824,297.18
Assumptions
700 PSA

1.0575
Principal Avg Dated Notes
Window Life Date

0 07/03-01130

6.5 07/03 - 03/32

3 0703 - 08/10

& 07/03 - 08/10
1.4575 07/03 - 08/10
0.35 07/03 - 08/10

6 08/10 - 02111
1.8075 08/10 - 0211
22.77 07/03 - 03/32
22.77 07103 - 03/32
1.8075 07/03 - 03132
6 07/03 - 03/32

2.23745 01-Jun-03 XRS_PO
2.24568 01-Jun-03 NTL_IO
2.56826 01-Jun-03 FiX
2.56826 01-Jun-03 10
2.56826 25-Jun-03 FLT
2.56826 25Jun-03 INV_IO
7.40768 01-Jun-03 FIX
7.40768 25-Jun-03 FLT
2.09497 25-Jun03 INV
1.57525 25-Jun-03 INV
1.57525 25-Jun-03 FLT
7.77904 01-Jun-03 FiX

WAL
6.83 345 2.24562

PAC

PAC
PAC
PAC
PAC

Ntl w/ A1
0 delay, 0.40+Libor, 7.5¢cap
TTIB {0, 0 delay, 7.1-Libor, 0.35 cap, Ntt wif A2

0 delay, 0.75+Libor, 7.5¢cap
0 delay, 27 -4Libor, OFioor
0 delay, 27 -4Libor, OFloor
0 delay, 0.75+Libor, 7.5cap




gsgsréfv1 - Dec - PO

Date 1 2 3 4 5
30-Jun-03 100 100 100 100 100
25-Jun-04 99 94 86 80 69
25-Jun-05 97 86 88 56 37
25-Jun-08 96 78 53 39 19
25-Jun-07 94 71 41 27 10
25-Jun-08 92 65 32 18 5
25-Jun-09 91 59 25 13 3
25-Jun-10 89 53 19 9 1
25-Jun-11 87 48 15 6 1
25-Jun-12 84 43 1 4 *
25-Jun-13 .82 39 9 3 ¥
25-Jun-14 80 35 7 2 *
25-Jun-15 77 3 5 1 *
25-Jun-16 74 28 4 1 *
25-Jun-17 71 25 3 1 *
25-Jun-18 68 22 2 * *
25-Jun-19 65 19 2 * *
25-Jun-20 61 - 17 1 * *
25-Jun-21 57 15 1 * *
25-Jun-22 53 12 1 * *
25-Jun-23 49 1 * * 0
25-Jun-24 44 9 * * 0

© 25-Jun-25 39 7 * * 0
25-Jun-26 34 6 * * 0
25-Jun-27 28 5 * * 0
25-Jun-28 ‘ 23 3 * * 0
25-Jun-29 16 2 * * 0
25-Jun-30 10 1 * * 0
25-Jun-31 2 * * 0 0
25-Jun-32 0 0 0 0 0

WAL 18.12795 9.36349 4,34934 3.11805 1.95256

Principal Windt Jul03-Oct31 Jul03-Oct31 Jul03-Oct31 Jul03-May31 Jul03-Feb23

LIBOR_1MO 1.0675 1.0575 1.0575 1.0575 1.0575
Prepay 0PSA 125PSA  350PSA 500 PSA 800 PSA




gsgsréfv1 - Dec - WAC_10

Date 1 2 3 4 5
30-Jun-03 100 100 100 100 100
25-Jun-04 99 94 86 80 69
25-Jun-05 98 86 68 57 37
25-Jun-06 96 79 53 39 19
25-Jun-07 85 72 41 27 10
25-Jun-08 93 65 32 19 5
25-Jun-09 92 59 25 13 3
25-Jun-10 90 54 18 9 1
25-Jun-11 88 49 15 6 1
25-Jun-12 86 44 11 4 *
25-Jun-13 84 40 9 3 *
25-Jun-14 82 36 7 2 *
25-Jun-15 79 Ky 5 1 *
25-Jun-16 77 29 4 1 *
25-Jun-17 74 26 3 1 "
25-Jun-18 71 23 2 * ¥
25-Jun-19 68 20 2 * *
25-Jun-20 64 18 1 * *
25-Jun-21 60 15 1 * *
25-Jun-22 57 13 1 * ¥
25-Jun-23 52 11 1 " *
25-Jun-24 48 10 * > *
25-Jun-25 43 8 * * *
25-Jun-26 38 6 * * *
25-Jun-27 32 5 * * ¥
25-Jun-28 26 4 * * *
25-Jun-29 20 3 * ' *
25-Jun-30 13 2 * * *
25-Jun-31 ) 1 * * *
25-Jun-32 0 0 0 0

WAL 18.82211 9.56392 4.38705 3.13569 195862

Principal Window

LIBOR_1MO 10575 10575 10575 1.0575 1.0575
Prepay O0PSA  125PSA 350PSA 500PSA 800 PSA



gsgsréfv1 - Dec - At

Dafe 1 2 ‘ 3 4 5
30-Jun-03 100 100 100 100 100
25-Jun-04 98 89 82 82 82
25-Jun-05 95 73 58 58 58
25-Jun-06 93 58 36 36 33
25-Jun-07 90 44 18 18 14
25-Jun-08 87 31 7 5
25-Jun-03 84 19 2 1
25-Jun-10 80 8 * * 0
25-Jun-11 77 0 0 0 0
25-Jun-12 73 0 0 0 0
25-Jun-13 69 0 0 0 0
25-Jun-14 B4 0 0 0 0
25-Jun-15 59 0 0 0 0
25-Jun-16 54 0 0 0 0
25-Jun-17 49 0 0 0 0
25-Jun-18 43 0 0 0 0
25-Jun-19 37 0 0 0 0
25-Jun-20 30 0 0 0 0
25-Jun-21 23 0 0 0 0
25-Jun-22 15 0 0 0 0
25-Jun-23 0 0 0 0
25-Jun-24 0 0 0 0 0

WAL 1277448 372994 256826  2.56826 2.44638

Principal WindtJul03-Apr24  Jul03-Apr11 Jul03-Aug10 Jul03-Aug10 Jul03-Nov0S

LIBOR_1MO 1.0575 1.0575 1.0575 1.0675 1.0575
Prepay 0 PSA 125PSA  350PSA 500PSA  BOOPSA




gsgsréfv1 - Dec - A9

Date 1 2 3 4 5
30-Jun-03 100 100 100 100 100
25-Jun-04 98 89 82 82 82
25-Jun-05 95 73 58 58 58
25-Jun-06 93 58 36 36 33
25-Jun-07 90 44 18 18 14
25-Jun-08 87 31 7 7 5
25-Jun-09 84 19 2 2 1
25-Jun-10 80 8 . * 0
25-Jun-11 77 0 0 0 0
25-Jun-12 73 0 0 0 0
25-Jun-13 69 0 0 0 0
25-Jun-14 64 0 0 0 0
25-Jun-15 59 0 0 0 0
25-Jun-16 54 0 0 0 0
25-Jun-17 49 0 0 0 0
25-Jun-18 43 0 0 0 0
25-Jun-19 37 0 0 0 0
25-Jun-20 30 0 0 0 0
25-Jun-21 23 0 0 0 0
25-Jun-22 15 0 0 0 0
25-Jun-23 7 0 0 0 0
25-Jun-24 0 0 0 0 0

WAL 1277848 372994 256826 256826 244638

Principal Window

LIBOR_IMO 10575 1.0575 10575 10575 1.0575
Prepay 0PSA  125PSA 350 PSA 500 PSA 800 PSA

\0




gsgsréfv1 - Dec - A2

Date 1 2 3 4 5

30-Jun-03 100 100 100 100 100
25-Jun-04 98 89 82 82 82
25-Jun-05 g5 73 58 58 58
25-Jun-06 93 58 36 36 33
25-Jun-07 90 44 18 18 14
25-Jun-08 87 31 7 5
25-Jun-09 84 19 2 2 1
25-Jun-10 80 8 * 0
25-Jun-11 77 0 0 0 0
25-Jun-12 73 0 0 0 0
25-Jun-13 69 0 0 0 0
25-Jun-14 64 0 0 0 0
25-Jun-15 59 0 0 0 0
25-Jun-16 54 0 0 0 0
25-Jun-17 49 0 0 0 0
25-Jun-18 43 0 0 0 0
25-Jun-19 37 0 0 0 0
25-Jun-20 30 0 0 0 0
25-Jun-21 23 0 0 0 0
25-Jun-22 15 0 0 0 0
25-Jun-23 7 0 0 0 0
25-Jun-24 0 0 0 0 0
WAL 1277448 372094 256826 256826 244638

Principal Wind Jul03-Apr24 Jul03-Aprt1 Jul03-Aug10 Jul03-Aug10 Jul03-Nov03

LIBOR_1MO 1.0575 1.0575 1.0575 10575  1.0575
Prepay 0PSA 125PSA  350PSA  500PSA 800 PSA

i\




gsgsréfvi - Dec - A3

Date o1 2 3 4 5
30-Jun-03 100 100 100 100 100
25-Jun-04 98 89 82 82 82
25-Jun-05 95 73 58 58 58
25-Jun-06 93 58 36 38 33
25-Jun-07 90 44 18 18 14
25-Jun-08 87 31 7 7 5
25-Jun-09 84 19 2 1
25-Jun-10 80 8 . . 0
25-Jun-11 77 0 0 0 0
25-dun-12 73 0 0 0 0
25-Jun-13 69 0 0 0 0
25-Jun-14 64 0 0 0 0
25-Jun-15 59 0 0 0 0
25-Jun-16 54 0 0 0 0
25-Jun-17 49 0 0 0 0
25-Jun-18 43 0 0 0 0
25-Jun-19 37 0 0 0 0
25-Jun-20 30 0 0 0 0
25-Jun-21 23 0 0 0 0
25-Jun-22 15 0 0 0 0
25-Jun-23 7 0 0 0 0
25-Jun-24 0 0 0 0 0

WAL 12.77448 372994 256826 256826 2.44638

Principal Window

LIBOR_1MO 1.0575 1.0575 1.0575 1.0675 1.0575
Prepay OPSA  125PSA 350PSA 500 PSA " 800 PSA

2



gsgsréfvl - Dec - A5

Date
30-Jun-03
25-Jun-04
25-Jun-05
25-Jun-06
25-Jun07
25-Jun<08
25-Jun-09
25-Jun-10
25-Jun-11
25-Jun-12
25-Jun-13
25-dun-14
25-Jun-15
25-Jun-16
25-Jun-17
25-Jun-18
25-Jun-19
25-Jun-20
25-Jun-21
25-Jun-22
25-Jun-23
25-Jun-24

WAL

100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

20.81944

2
100
100
100
100
100
100
100
100

O O O O O O O O O O O O o O

7.88715

3
100
100
100
100
100
100
100
100

7.40758

O . O O O O O O O O O O o o O

4
100
100
100
100
100

100
100
100

7.40768

0000000000000 O

5
100
100
100
100
100
100
100

[N e N o e i - B« BN o BN o B« B BN e B o B o S o N o

6.48852

Principal WindtApr24-Apr24 Apri1-May11 Aug10-Feb1t Aug10-Feb11 Nov03-Febi0

LIBOR_1MO
Prepay

1.0575

1.0575

125 PSA

1.0575

350 PSA

1.0575

500 PSA

1.0575

800 PSA

3




gsgsréfv1 - Dec - A4

Date
30-Jun-03
25-Jun04
25-Jun05
25-Jun-06
25-Jun-07
25-Jun-08
25-Jun-08
25-Jun-10
25-Jun-11
25-Jun-12
25-Jun-13
25-Jun-14
25-Jun-15
25-Jun-16
25-Jun-17
25-Jun-18
25-Jun-19
25-Jun-20
25-Jun-21
25-Jun-22
25-Jun-23
25-Jun-24

WAL

100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

20.81944

2
100
100
100
100
100
100
100
100

O OO0 O O O O OO O oo o o o

7.88715

3
100
100
100
100
100
100
100
100

(== o B = B = B « B « B « B & i o S « B o B o B o B o ]

7.40768 -

4
100
100
100
100
100
100
100
100

7.40768

O O O O O OO0 O O O o o O o o

5
100
100
100
100
100
100
100

QOO O QD O OO O O o O O O O O

6.48852

Principal Wind: Apr24-Apr24 Apri1-May1t Aug10-Febi1 Aug10-Febi1 Nov09-Feb10

LIBOR_1MO
Prepay

1.0575

1.0575

125 PSA

1.0575

350 PSA

1.0575

500 PSA

1.0575

800 PSA

(<




gsgsréfv1 - Dec - A6

Date
30-Jun-03
25-Jun-04
25-Jun-05
25-Jun-06
25-Jun07
25-Jun-08
25-Jun-09
25-Jun-10
25-Jun-11
25-Jun-12
25-Jun-13
25-Jun-14
25-Jun-15
25-Jun-16
25-Jun-17
25-Jun-18
25-Jun-19
25-Jun-20
25-Jun-21
25-Jun-22
25-Jun-23
25-Jun-24
25-Jun-25
25-Jun-26
25-Jun-27
25-Jun-28
25-Jun-29
25-Jun-30
25-Jun-31
25-Jun-32

WAL

100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

98

88

78

66

41
27
12

25.15886

2
100
100
100
100
100
100
100

100

15.47429

3
100

— A =2 PN W g O O N 0
QO WO = 0O AN O

= = NN WO

5.98323

4
100

= = = By W~
O WO O N 0N

* a2 W R

3.40432

5.
100

- w»
3 B

O O O OO 0 OO O OO O OO 00O OO0 OCCOCOoOCOoOOo

1.14052

Principal Windr Apr24-Mar32 May11-Mar32 Jul03-Mar32 Jul03-Mar32 Jul03-Jan(6

LIBOR_1MO
Prepay

1.0575
0 PSA

1.0575

1.0675

1.0575

500 PSA

1.0575

800 PSA

S




gsgsréfv1 - Dec - A7

Date : 1 ) 3 4 5
30-Jun-03 100 100 100 100 100
25-Jun-04 100 100 89 77 54
25-Jun05 100 100 76 52 11
25-Jun-06 100 100 68 38 0
25-Jun-07 100 100 62 32 0
25-Jun-08 100 100 54 26 0
25-Jun-09 100 100 45 19 0
25-Jun-10 100 100 36 14 0
25-Jun-11 100 99 28 10 0
25-Jun-12 100 8% 21 6 0
25-Jun-13 100 80 16 4 0
25-Jun-14 100 72 13 3 0
25-Jun-15 100 65 10 2 0
25-Jun-16 100 58 7 1 0
25-Jun-17 100 52 6 1 0
25-Jun-18 100 46 4 1 0
25-Jun-19 100 41 3 * 0
25-Jun-20 100 36 2 * 0
25-Jun-21 100 31 2 * 0
25-Jun-22 100 27 1 * 0
25-Jun-23 100 23 1 * 0
25-Jun-24 98 19 1 * 0
25-Jun-25 88 16 * * 0
25-Jun-26 78 13 * * 0
25-Jun-27 66 10 * * 0
25-Jun-28 54 8 . * 0
25-Jun-29 41 5 * * 0
25-Jun-30 27 3 * * 0
25-Jun-31 12 1 * * 0
25-Jun-32 0 0 0 0 0

WAL 25.15886 15.47429 5.98323 3.40432 1.14052

Principal Windt Apr24-Mar32 May11-Mar32 Jul03-Mar32 Jul03-Mar32 Jul03-Jan06

LIBOR_1MO 1.0575 1.0575 1.0575 1.0675 1.0575
Prepay 0 PSA 125 PSA 350PSA  500PSA 800 PSA




gsgsréfv1 - Dec - A8

Date 1 2 3 4 5

30-Jun-03 100 100 100 100 100
25-Jun-04 99 94 86 80 69
25-Jun-05 98 86 67 55 35
25-Jun-06 ‘ 96 78 52 38 17
25-Jun-07 95 7 40 25 7
25-Jun-08 93 85 30 17 3
25-Jun09 92 59 23 " 1
25-Jun-10 20 53 18 7 0
25-Jun-11 - 88 48 14 5 0
25-Jun-12 86 43 10 3 0
25-Jun-13 84 33 8 2 0
25-Jun-14 82 35 6 1 0
25-Jun-15 79 32 5 1 0
25-Jun-16 77 28 4 1 0
25-Jun-17 74 25 3 * 0
25-Jun-18 7 22 2 ’ 0
25-Jun-19 68 20 2 * 0
25-Jun-20 g4 17 1 * 0
25-Jun-21 60 15 1 * 0
25-Jun-22 56 K 1 * 0
25-Jun-23 52 1 * * 0
25-Jun-24 48 9 * * 0
25-Jun-25 43 8 * * 0
25-Jun-26 38 6 * * 0
25-Jun-27 32 5 . * * 0
25-Jun-28 26 4 * Y 0
25-Jun-29 20 3 ¥ * 0
25-Jun-30 13 2 * * 0
25-Jun-31 6 1 * * 0
25-Jun-32 0 0 0 0 0
WAL 18.81675 9.45285 423975 298494 1.81924

Principal Windc Jul03-Mar32 Jul03-Mar32 Jul03-Mar32 Jul03-Mar32 Jul03-Feb10

~ LIBOR_1MO 1.0575 1.0575 1.0575 1.0575 1.0675
Prepay 0PSA " 125PSA 350PSA  500PSA 800 PSA

i7




gsgsréfv1 - Dec - Class-SUBORD

Date 1 2 3 - 4 5

30-Jun-03 100 100 100 100 100
25-Jun-04 99 99 99 99 99
25-Jun-05 98 98 98 98 98
25-Jun-06 96 96 96 96 96
25-Jun-07 95 95 95 95 95
25-Jun-08 93 83 93 93 93
25-Jun-09 92 - 90 85 82 76
25-Jun-10 90 85 76 70 49
25-Jun-11 88 80 65 56 25
25-Jun-12 86 73 53 41 13
25-Jun-13 84 66 41 28 6.
25-Jun-14 82 59 Ky 19 3
25-Jun-15 - 79 53 24 13 2
25-Jun-18 77 48 18 9 1
25-Jun-17 74 42 14 6 *
25-Jun-18 71 38 11 4 *
25-Jun-19 68 33 8 3 *
25-Jun-20 64 29 6 2 *
25-Jjun-21 60 25 4 1 *
25-Jun-22 56 22 3 1 *
25-Jun-23 52 19 2 * *
25-Jun-24 48 16 2 * *
25-Jun-25 43 13 1 > ’
25-Jun-26 38 1 1 v *
25-Jun-27 32 8 1 * *
25-Jun-28 26 6 * * *
25-Jun-28 20 4 " v *
25-Jun-30 13 3 y * *
25-Jun-31 ] 1 * * *
25-Jun-32 0 0 0 0 0
WAL 18.81675  13.58525 9.78639 8.6678 7.07656

Principal Windc Jul03-Mar32 Jul03-Mar32 Jul03-Mar32 Jul03-Mar32 Jul03-Feb32

LIBOR_tMO 1.0675 10575 = 1.0575 1.0575 1.0675
Prepay 0 PSA 125PSA  350PSA  500PSA  800PSA




gsgsréfvt - Dec - COLLAT

Date 1 2 3 4 5
30-Jun-03 100 100 100 100 100
25-Jun-04 99 % 86 80 69
25-Jun-05 98 86 68 57 37
25-Jun-06 9% 79 53 39 19
25-Jun-07 95 72 41 27 10
25-Jun-08 93 85 32 19 5
25-Jun-09 92 59 25 13 3
25-Jun-10 90 54 19 9 1
25-Jun-11 88 49 15 6 1
25-Jun-12 86 44 11 4 *
25-Jun-13 84 40 9 3 .
25-Jun-14 82 36 7 2 .
25-Jun-15 79 32 5 1 .
25-Jun-16 77 29 4 1 *
25-Jun-17 74 2 3 1 *
25-Jun-18 71 23 2 . .
25-Jun-19 68 20 2 . .
25-Jun-20 64 18 1 * .
25-Jun-21 60 15 1 . .
25-Jun-22 56 13 1 . d
25-Jun-23 52 11 1 . .
25-Jun-24 48 10 . . .
25-Jun-25 43 8 . . *
25-Jun-26 38 6 * * *
25-Jun-27 32 5 * . *
25-Jun-28 26 4 * . .
25-Jun-29 20 3 . : .
25-Jun-30 13 2 * * *
25-Jun-31 6 1 : * *
25-Jun-32 0 0 0 0 0

WAL 1881669  9.56236  4.38675  3.13555  1.95857

Principal Windt Jul03-Mar32 Jul03-Mar32 Jul03-Mar32 Jul03-Mar32 Jul03-Mar32

LIBOR_1MO 1.0575 1.0575 1.0575 1.0575 1.0675
Prepay 0PSA 125PSA  350PSA S00PSA  BOOPSA




