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SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has duly
caused this report to be signed on its behalf by the undersigned thereunto duly authorized.

Dated: March _/_(, 2003

OPTION ONE MORTGAGE ACCEPTANCE
CORP TION

B ;
Name: David S. Wells
Title:  Assistant Secretary




IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT IS BEING
FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.

EXHIBIT INDEX
Exhibit No. Description Format
99.1 Collateral Term Sheets p*

* The Collateral Term Sheets have been filed on paper pursuant to a continuing hardship exemption
from certain electronic requirements.
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The information contained herein has been prepared solely for the use of Greenwich
Capital Markets, Inc. and has not been independently verified by Greenwich Capital
Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or
implied representations or warranties of any kind and expressly disclaims all liability for
any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes no
responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the mortgage
loans contained in the prospectus supplement. Such information supersedes the
information in all prior collateral term sheets, if any.
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The information contained herein has been prepared solely for the use of Greenwich
Capital Markets, Inc. and has not been independently verified by Greenwich Capital
Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or
implied representations or warranties of any kind and expressly disclaims all liability for
any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes no
responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the mortgage
loans contained in the prospectus supplement. Such information supersedes the
information in all prior collateral term sheets, if any.
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

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

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




Option One Mortgage Loan Trust 2003-2
FRM PPC: 115.00%

ARM PPC: 100.00%

Optional Call:  Yes

1 Mo LIBOR 6 Mo LIBCR Gross 1 Mo LIBOR 8 Mo LIBCR Gross
Period Rate (%) Rates (%) Spread Period Rate (%) Rates (%) Spread

1 1.33700 1.30100 4.36834 1 1.33700 1.30100 4.36834

2 1.33700 1.30100 5.05811 2 1.33800 1.28600 5.05714

3 1.33700 1.30100 4.99846 3 1.33600 1.27500 5.00047

4 1.33700 1.30100 5.05576 4 1.28700 1.27100 5.10461

5 1.33700 1.30100 4.99663 5 1.25000 1.28500 5.08444

6 1.33700 1.30100 4.99486 8 1.23400 1.31500 5.09880

7 1.33700 1.30100 5.05052 7 1.25000 1.36100 5.13546

8 1.33700 1.30100 4.99055 8 1.27500 1.41700 5.05308

9 1.33700 1.30100 5.04575 9 1.31300 1.48300 5.06917
10 1.33700 1.30100 4.98515 10 1.36500 1.56000 4.95693
11 1.33700 1.30100 4.88199 11 1.43300 1.64500 4.78529
12 1.33700 1.30100 4.99429 12 1.50600 1.73800 4.83512
13 1.33700 1.30100 4.87465 13 1.58200 1.83700 4.62812
14 1.33700 1.30100 4.92845 14 1.67400 1.94100 4.60047
15 1.33700 1.30100 4.86582 15 1.77000 2.05000 4.43063
16 1.33700 1.30100 4.91894 16 1.87100 2.16100 4.39990
17 1.33700 1.30100 4.85532 17 1.98600 2.27300 4.20393
18 1.33700 1.30100 4.84938 18 2.08600 2.38800 4.08816
19 1.33700 1.30100 4.90134 19 220200 2.48600 4.06249
20 1.33700 1.30100 4.83597 20 2.32200 2.58700 3.84978
21 1.33700 1.30100 4.88703 21 2.43200 2.68400 3.82707
22 1.33700 1.30100 4.82031 22 2.53900 2.78800 3.61920
23 1.33700 1.30100 4.81154 23 2.66500 2.87800 3.48597
24 1.33700 1.30100 4.97872 24 2.73900 2.96200 3.74387
25 1.33700 1.30100 479204 25 2.80200 3.04600 3.38132
26 133700 1.30100 4.84110 26 2.89600 3.13300 3.38855
27 1.33700 1.30100 477147 27 2.88700 3.21600 3.18034
28 1.33700 1.30100 4.82019 28 3.07500 3.29500 3.19938
29 1.33700 1.30100 4.74965 29 3.16000 3.36900 299122
30 1.33700 1.30100 4.73824 30 3.24100 343700 3.14289
31 1.33700 1.30100 4.53641 31 3.31700 3.49800 2.99934
32 1.33700 4.30100 4.46438 32 3.38700 3.55700 2.79671
33 1.33700 1.30100 4.51215 33 345300 3.61100 2.84843
34 1.33700 1.30100 4.43906 34 3.51200 3.66300 2.65205
35 1.33700 1.30100 4.42583 35 3.56400 3.71300 2.583890
36 1.33700 1.30100 4.59450 36 3.61000 3.76200 3.13507
37 1.33700 1.30100 4.39815 37 3.65600 3.81200 273111
38 1.33700 1.30100 451187 38 3.70700 3.86300 2.85302
39 1.33700 1.30100 4.46317 38 3.75800 3.91300 267584
40 1.33700 1.30100 4.52332 40 3.80800 3.96200 2.76256
41 1.33700 1.30100 4.46512 41 3.85700 4.01100 2.57464
42 1.33700 1.30100 4.46702 42 3.90600 4.06000 2.67609
43 1.33700 1.30100 4.52900 43 3.95400 4.10900 2.81488
44 1.33700 1.30100 4.47108 44 4.00200 4.15800 2.62262
45 1.33700 1.30100 4.53321 45 4.05000 4.20800 2.72012
46 1.33700 1.30100 4.47545 46 4.09800 4.25700 2.52495
47 1.33700 1.30100 4.47778 47 4.14600 4.30500 2.47623
48 1.33700 1.30100 4.66025 48 4.18400 4.35200 3.02495
49 1.33700 1.30100 4.33275 49 4.24400 4.39600 2.41305
50 1.33700 1.30100 4.39540 50 4.28400 4.43700 2.51587
51 1.33700 1.30100 4.33814 51 4.34000 4.47400 2.31530
52 1.33700 1.30100 4.40101 52 4.38300 4.50600 242718
53 1.33700 1.30100 4.34397 53 4.42100 4.53300 2.23471
54 1.33700 1.30100 4.34694 54 4.45500 4.55500 2.30619
55 1.33700 1.30100 4.41003 55 4.48400 4.567200 2.46239
56 1.33700 1.30100 4,35321 56 4.50900 4.58900 2.27818
57 1.33700 1.30100 4.41654 57 4.52800 4.61000 2.41606
58 1.33700 1.30100 4.,35998 58 4.54300 4.63600 2.24187
59 1.33700 1.30100 4,36356 59 4.55200 4.66800 223168
60 1.33700 1.30100 4.48730 60 4.55500 4.70700 2.60954
61 1.33700 1.30100 4.37114 61 458100 475200 2.28125
62 1.33700 1.30100 4.43515 62 4.63300 4.80100 2.38938
63 1.33700 1.30100 4.37929 63 4.68300 4.84700 2.18044
64 1.33700 1.30100 4.44361 64 4.73200 4.89200 2.29275
65 1.33700 1.30100 4.38807 65 477800 4.93400 2.08687
66 1.33700 1.30100 4.39270 66 4.82300 4.97500 2.15822
67 1.33700 1.30100 4.45750 67 4.86600 5.01300 2.31441
68 1.33700 1.30100 440247 68 4.90700 5.04800 2.10883
69 1.33700 1.30100 4.46763 69 4.94500 5.08100 223818
70 1.33700 1.30100 4.41296 70 4.98100 5.11200 2.03527
71 1.33700 1.30100 4.41848 71 5.01500 5.13900 2.00163
72 1.33700 1.30100 4.60423 72 5.04600 5.16400 2.57821
73 1.33700 1.30100 4.43012 73 5.07500 5.18600 2.05141
74 1.33700 1.30100 4.49626 74 5.10100 5.20500 2.19733
75 1.33700 1.30100 4.44260 75 5.12400 5.22100 2.00237
76 1.33700 1.30100 4.50917 76 5.14400 5.23300 2.15576
77 1.33700 1.30100 4.45595 77 5.16100 5.24200 1.96563
78 1.33700 1.30100 4.46298 78 5.17500 5.24800 1.99363
79 1.33700 1.30100 4.53025 79 5.18600 5.25000 2.16735
80 1.33700 1.30100 4.47525 80 5.19300 5.25100 1.98758
81 1.33700 1.30100 4.54000 81 5.18700 5.25300 2.16100
82 1.33700 1.30100 448568 82 5.19800 5.25800 1.98770

83 1.33700 1.30100 0.00000 83 5.19400 5.26500 0.00000



The information contained herein has been prepared solely for the use of Greenwich
Capital Markets, Inc. and has not been independently verified by Greenwich Capital
Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or
implied representations or warranties of any kind and expressly disclaims all liability for
any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes no
responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the mortgage
loans contained in the prospectus supplement. Such information supersedes the
information in all prior collateral term sheets, if any.
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

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

If you have received this communication in error, please notify the sending party immediately by telephone and
return the original to such party by mail.
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Option One Mortgage Loan Trust 2003-2

FRM PPC: 143.75%
ARM PPC: 125.00%
Forward LIBOR Forward LIBOR + 1.50%
1Mo LIBOR 6 Mo LIBOR Gross 1Mo LIBOR 6 Mo LIBOR Gross
Period Rate (%) Rates (%) Spread Period Rate (%) Rates (%) Spread
1 1.33700 1.30100 4.36834 1 1.33700 1.30100 4.36834
2 1.33800 1.28600 5.05694 2 2.83800 2.78600 3.53081
3 1.33600 1,27500 5.00003 3 2.83600 2.77500 3.48541
4 1.28700 1.27100 5.10386 4 2.78700 2.77100 3.63843
5 1.25000 1.28500 5.08328 5 2.75000 2.78500 3.56942
6 1.23400 1.31500 5.09717 6 2.73400 2.81500 3.58381
7 1.25000 1.36100 5.13332 7 2.75000 2.86100 3.66931
8 1.27500 1.41700 5.05028 8 277500 2.91700 3.53810
9 1.31300 1.48300 5.06570 9 2.81300 2.98300 3.60299
10 1.36500 1.56000 4.85260 10 2.86500 3.06000 3.44192
1 1.43300 1.64500 4.78004 1 2.93300 3.14500 3.27025
12 1.50800 1.73800 4.82904 12 3.00600 3.23800 3.41763
13 1.58200 1.83700 4.62071 13 3.08200 3,33700 3.11305
14 1.67400 1.84100 4.69192 14 3.17400 3.44100 3.13403
15 1.77000 2.05000 4,42056 15 3.27000 3.55000 291533
16 1.87100 2.16100 4.38844 16 3.37100 3.66100 2.9330¢
17 1.98600 2.27300 4.13064 17 3.48600 377300 2.68825
18 2.09600 2.38800 4.07302 18 3.59600 3.88800 257237
19 2.20200 2.49600 4.04550 19 3.70200 3.99600 2.59498
20 2.32200 259700 3.83036 20 3.82200 4.09700 2.33351
21 2.43200 2.69400 3.80543 21 3.93200 4.19400 2.35869
22 2.53300 2.78800 3.59460 22 4.03900 4.28800 2.10752
23 2.66500 2.87800 3.45846 23 4.16500 4.37800 1.97735
24 2.73900 2.96200 3.71364 24 4.23900 4.46200 3.11871
25 2.80200 3.04600 3.34652 25 4.30200 4.54600 2.82861
26 2.89600 3.13300 3.35037 26 4.39600 4.63300 2.87777
27 2.88700 3.21600 3.13796 27 4.48700 4.71600 2.61508
28 3.07500 3.29500 3.15338 28 4.57500 4.79500 267577
23 3.16000 3.36900 294068 29 4.66000 4,86900 2.41318
30 3.24100 3.43700 3.08403 30 4.74100 4.93700 2.55448
31 3.31700 3.48800 293532 31 4.81700 4.99900 2.45106
32 3.368700 3.55700 2.72700 32 4.88700 5.05700 219703
33 3.45300 3.61100 2.77367 33 4.95300 5.11100 228542
34 3.51200 3.66300 2.57108 34 5.01200 5,16300 2.04393
35 3.56400 3.71300 2.50288 35 5.06400 5.21300 1.97727
36 3.61000 3.76200 3.03731 36 5.11000 5.26200 269692
37 3.65600 3.81200 2.63034 37 5.15600 5.31200 2.17002
38 3.70700 3.86300 2.76230 38 5.20700 5.36300 2.30130
39 3.75800 3.91300 2.62347 39 5.25800 5.41300 211467
40 3.80800 3.96200 274086 40 5.30800 5.46200 2.26703
41 3.85700 4.01100 2.56610 41 5.35700 5.51100 2.04800
42 3.90800 4.06000 2.67081 42 5.40600 5.56000 2.14380
43 3.95400 4.10800 2.80839 43 5.45400 5.60900 231508
a4 4.00200 4.15800 261624 44 5.50200 5.65800 2.07877
45 4.05000 4.20800 2.71393 45 5.55000 5.70800 221128
46 4.09800 4.25700 2.51906 46 5.59800 5.75700 1.97226
47 4.14600 4.30500 247076 47 5.64600 5.80500 1.91925
48 4.18400 4.35200 3.01190 48 5.69400 5.85200 258137
49 4.24400 4.33600 2.39831 49 5.74400 5.88600 1.836380
50 4.23400 4.43700 2.50149 50 5.79400 5.93700 1.97463
51 4.34000 4.47400 2.3034¢ 51 5.84000 5.97400 1.72969
52 4.38300 4.50600 2.41396 52 5.88300 6.00600 1.87727
53 4.42100 4.53300 2.22450 53 5.92100 6.03300 1.63767
54 4.45500 4.55500 2.28955 54 5.95500 6.05500 1.69640
55 4.48400 4.57200 2.44241 55 5.98400 6.07200 1.88633
56 4.50900 4.58300 2.26208 56 6.00900 6.08900 1.65585
57 4.52800 4.61000 2.39851 57 6.02800 6.11000 1.83114
58 4.54300 4.63600 2.22885 58 6.04300 6.13600 1.60942
59 4.55200 4.66800 2.22037 59 6.05200 6.16800 1.59431
60 4.55500 4.70700 259161 60 6.05500 6.20700 2.04340
61 4.58100 4.75200 2.26706 €1 6.08100 6.25200 1.62792
62 4.63300 4.80100 2.37546 62 6.13300 6.30100 1.77591
63 4.68300 4.84700 217106 63 6.18300 £.34700 1.52371
64 4.73200 4.89200 2.28848 64 6.23200 6.39200 1.67666
65 4.77800 4.93400 2.08804 85 6.27800 6.43400 1.42977
66 4.82300 4.97500 1.82476 66 6.32300 6.47500 1.21391
67 4.86600 5.01300 1.97821 67 6.36600 6.51300 1.40531
68 4.90700 5.04800 1.79045 68 6.40700 6.54800 1.17044
89 4,94500 5.08100 1,92277 69 6.44500 6.58100 1.34067
70 4.98100 5.11200 1.73829 70 6.48100 6.61200 1.10813
7 5.01500 5.13900 171572 71 6.51500 6.63900 1.08203
72 5.04600 516400 2.27566 72 6.54600 6.66400 1.74420
73 5.07500 5.18600 1.76931 73 6.57500 6.68600 1.12708
74 5.10100 5.20500 1.91907 74 6.60100 8.70500 1.31489
75 5.12400 5.22100 1.74418 75 6.62400 6.72100 1.09312
76 5.14400 5.23300 1.90183 76 6.64400 6.73300 1.28892
7 5.16100 §.24200 1.73244 77 6.66100 6.74200 1.07273
78 §.17500 5.24800 1.76589 78 6.67500 6.74800 1.10208
79 5.18600 5.25000 1.94299 79 6.68600 6.75000 1.31751
80 5,19300 5.25100 1.78331 80 6.69300 6.75100 1.11398
81 5.18700 5.25300 1.86021 81 6.69700 6.75300 1.32643
82 5.19800 5.25800 1.80721 82 6.69800 6.75800 1.13386
83 5.19400 5.26500 1.82623 83 6.69400 6.76500 1.15029
B4 5.18700 5.27600 2.35903 84 6.68700 6.77600 1.79462
85 5.18700 5.27600 1.87621 85 6.68700 8.77600 1.19442
88 5.18700 5.27600 2.08101 86 6.68700 £.77600 1.40739
87 5.18700 5.27600 1.91401 87 6.68700 6.77600 1.22818
88 5,18700 5.27600 2.10094 88 6.68700 6.77600 1.43973
89 5.18700 5.27600 1.95614 89 6.68700 6.77600 1.26646
90 5.18700 5.27600 1.98230 90 6.68700 6.77600 1.29048
91 518700 527600 217268 91 6.68700 6.77600 1.50054
92 5.18700 527600 2.03144 92 6.68700 6.77600 1.33609
93 5.18700 5.27600 2.22433 93 6.68700 6.77600 1.54520
94 5.18700 527600 2.08569 94 6.68700 6.77600 1.38704
95 5,18700 5.27600 211112 95 6.68700 6.77600 1.41439

96 5.18700 5.27600 262882 96 6.68700 6.77600 2.03517




The information contained herein has been prepared solely for the use of Greenwich
Capital Markets, Inc. and has not been independently verified by Greenwich Capital
Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or
implied representations or warranties of any kind and expressly disclaims all liability for
any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes no
responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the mortgage
loans contained in the prospectus supplement. Such information supersedes the
information in all prior collateral term sheets, if any.




Option One Mortgage Corporation Fixed Rate Collateral Comparison:

Transaction 2003-2

Fixed Rate:

Total Transaction Collateral
Statistical Loans Only?
Total Bond Balance .
FRM Number of Loans 2,622
FRM Principal Balance 346,020,003
FRM Collateral Percentage 8%
FRM Bond Balance
FRM Collateral Only:

Average Balance 137,343
Weighted Average Gross Coupon 7.75
Weighted Average Original Term 342

Weighted Average Remaining Term 341

Seascning 1

Weighted Average CLTV % 76.26

LTV > 80% 32.37%

Weighted Average Credit Score 640

Properties Secured by 1st/ 2nd Liens 98.23% /1.77%

Owner Occupied % 90.59%

Single Family % 74.77%

2-4 Family % 12.22%

Manufactured Home % 0.82%

Other % 12.19%
Geographic Distribution

States with >5% Concentrations CA, NY, TX, MA, FL

Loan Purpgse: _

Purchase 15.34%

Refinance - Rate/Term 9.78%

Refinance - Cashout 74.88%
Documentation Level:

Full Documentation 60.63%

Limited 0.83%

Stated 38.26%

No Documentation 0.28%

Prepayment Penalties 76.84%

Prepayment Penalty Term 31

OOMC Natexis Collateral Tables.xls FRM Collateral
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Option One Mortgage Corporation Adjustable Rate Collateral Comparison:

Transaction 2003-2

Adjustable Rate:

Total Transaction Collateral
Statistical Loans Only?
Total Bond Bafance
ARM Number of Loans 5,766
ARM Principal Balance 898,278,609
ARM Collateral Percentage %
ARM Bond Balance
ARM Collateral Only:

Average Balance 155,895
Weighted Average Gross Coupon 8.03
Weighted Average Gross Margin 5.21
Weighted Average Maximum Rate 14.03
Weighted Average Minimum Rate 8.03
Weighted Average Months to Roll

Weighted Average Initial Cap 3.00
Weighted Average Periodic Cap 1.00
Weighted Average Original Term 360

Weighted Average Remaining Term 359

Seasoning 1

Weighted Average CLTV % 78.62

LTV > 80% 32.13%

Weighted Average Credit Score ‘ 588

Properties Secured by 1st / 2nd Liens 100.00% / 0.00%

Owner Occupied % 93.52%

Single Family % 74.29%

2-4 Family % 10.84%

Manufactured Home % 0.97%

Other % 13.90%
Geographic Distribution

States with >5% Concentrations CA, NY, MA, NJ, FL, I, TX

Loan Purpose:

Purchase 21.76%

Refinance - Rate/Term 7.35%

Refinance - Cashout ' 70.89%

Documentation Level:

Full Documentation 55.01%

Limited 0.63%

Stated 44.14%

No Documentation 0.22%

ARM Product Types:

1 Year CMT
2/28 LIBOR 90.68%
3/27 LIBOR 7.76%
5/25 LIBOR
6 Month LIBOR _ 0.04%
2/13 LIBOR 0.17%
3/12 LIBOR 0.01%
15/15 LIBOR 1.34%
Prepayment Penalties 72.48%
Prepayment Penalty Term 25

OOMC Natexis Collateral Tables.xls ARM Collateral
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Although a registration statement (including the Prospectus) relating to the securities discussed in this
communication has been filed with the Securities and Exchange Commission and is effective, the final prospectus
supplement relating to the securities discussed in this communication has not been filed with Securities and
Exchange Commission. This communication shall not constitute an offer to sell or the solicitation of an offer to
buy nor shall there be any sale of the securities discussed in this communication in any state in which such offer,
solicitation or sale would be unlawful prior to registration or qualification of such securities under the securities
law