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8anc of America

Deal Summary Report bms36_fin
Assumptions Collateral
Settlement 31-Jul-2003|Prepay 300 PSA| Balance WAC WAM WAL Dur
1st Pay Date 25-Aug-2003jDefault 0 CDR $800,000,000.00 5.847 358 5.634 4.376
Recovery ¢ months
Severity 0%
Tranche Batance Coupon Prindpal Avg Dur Yield Spread Bench Price $@1bp Accrued  NetNet Dated Notes
Name Window Life bp % Int(M) (MM) Date
PO 464,228.60 0.00000000  08/03 - 05/33 5.607 01-Ju-03  XRS_PO
WAC_IO 745,540,262.44 0.37396056  08/03 - 05/33 5.636 01-Jui-03  NTLIO
1A4 73,551,000.00 4.25000000  08/03 - 08/05 1.250 01-Jul-03  FX
1A2 14,009,714.00 5.25000000 08/03 - 08/05 1.250 01-Jul-03 10
1A28 87,756,000.00 2.50000000  08/05-01/07 2.750 0t-Jul-03  FIX
1A29 78,881,000.00 4.25000000  01/07 - 06/08 4.149 01-Jul-03  FKX
1A30 102,885,000.00 4.75000000  06/08 - 07/10 5.900 01-Jul-03  FIX
1A31 40,518,000.00 5.00000000  07/10 - 08/11 7.500 01-4u-03  FIX
1A20 72,729,904.76 525000000  08/03 - 08/11 3.590 01-Jui-03 10
1A32 50,000,000.00 5.25000000  08/11 - 05/33 11.740 . 01-Jul-03  FX
1A33 535,715.00 5.25000000 08/11-05/33 11.740 01-Jul-03 FX
1A34 59,040,000.00 5.25000000 08/11-086/17 10.250 01-Jul-03  FIX
1A35 638,285.00 5.25000000  08/11-06/17 10.250 01-Jul-03  FIX
1A1 16,127,000.00 5.00000000  06/17 - 05/33 17.255 01-Jul-03 FX
1A3 552,825.70 §.25000000 08/03- 05/33 17.255 01Jul-03 0
MBIA_PREM 16,127,000.00 0.07000000  08/03 - 05/33 17.255 01-Jul-03  ©
1A6 18,243,867.00 5.50000000  08/03 - 09/08 2.608 01-Jul-p3  FIX
1A26 4,211,000.00 5.00000000  08/03 - 09/08 2.609 01-Ju-03  FiX
1A27 4,211,000.00 6.00000000  08/03 - 09/08 2.609 01-Jul03  FIX
1A16 5,655,000.00 4.00000000  08/03 - 09/08 2.609 01-Jul-03 FX
1A21 6,000,000.00 4.00000000 08/03 - 09/08 2.609 04-Jul-03  FIX
1A17 10,655,000.00 7.00000000  08/03 - 09/08 2.609 01-Jul-03  FX
1A22 1,000,000.00 7.00000000  08/03 - 09/08 2.609 01-Jul-03  FX
1A12 4,000,000.00 5.50000000  08/03 - 09/08 2.608 01-Jul-03  FIX
1A10 8,100,000.00 5.00000000  08/03 - 09/08 2.609 01-Juli-03  FX




Banc of America

Yid 1,089 1.250 1.521 2.259 3.347 4.370

1A18 2,900,000.00 5.00000000  08/03 - 09/08 2.609 01.Jul-03  FIX
1A11 8,000,000.00 6.00000000  08/03 - 09/08 2.609 01-Jul-03  FIX
1A25 3,000,000.00 6.00000000  08/03 - 09/08 2.609 01-Jul-03  FX
1A7 4,641,032.00 5.50000000  09/08 - 09/09 5.579 0t-Jui-03  FX
1A13 1,000,000.00 5.50000000  09/08 - 08/09 5.579 01-Jul-03  FIX
1A8 5,537,497.00 550000000 08/09-09/14 8.414 0l-Jul-03  FX
1A18 1,000,000.00 5.00000600  08/09 - 09/14 8.414 01-Jui-03  FX
1A23 750,000.00 2.31000000  09/09 - 09/14 8.414 01-Jul-03  FLT
1A24 250,000.00 17.07000000  09/08 - 09/14 8.414 01-Jul-03  INV
1A14 1,000,000.00 5.50000000 09/09 - 09/14 8.414 01-Jul-03  FIX
1A9 7,652,504.00 5.50000000  09/14 - 05/33 16.248 01-Jui-03  FIX
1A15 2,193,000.00 5.50000000 09/14 - 05/33 16.249 01.Jul-03  FX
1A5 4,761,905.00 0.00000000  08/03 - 05/33 4.615 01-Jul-03  FX
1A38 17,261,000.00 525000000  08/03 - 09/07 2,400 01-Jut-03  FIX
1A37 21,456,363.00 5.50000000  09/07 - 10/16 8.480 01-Jul-03  FIX
1A38 1,023,637.00 0.00000000  09/07 - 10/16 8.480 01-Jui-03  FX
1A39 577,252.00 525000000  10/16 - 0217 13413 01-Jut-03  FIX
1A40 87,068,530.00 2.67000000  08/03 - 05/33 4.182 25-Jul-03  FLT
1A41 37,315,084.40 1126999990  08/03 - 05/33 4.182 25-Jul-03 NV
SUBORD 20,000,000.00 525000000  08/03 - 05/33 10.276 01-Jul-03  FIX
Yield Curve

Mat 6MQ 2YR 3YR SYR 10YR 10YR




bms36_30_fin - 1A1

Banc of America
Balance $16,127,000.00 Delay 24 e 5.847456817
Copn 5.00000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 ] 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yietd Yield Yield Yield Yield Yield
96-08.000 5.31 5.36 5.36 5.36 5.44 5.60 5.88
96-12.000 5.30 5.35 5.35 5.35 5.43| 5.58 5.85
96-16.000 5.29 5,34 5.34 534 5.42 5.56/ 5.82
96-20.000 5.28 5.33 5.33 533 5.40 5.54 5.79
96-24.000 527 5.32 5.32 532 5.39 5.51 576
96-28.000 5.261 5.30 5.30 5.30 5.37 549 573
97-00.000 525 5.29 §.29 529 5.36 5.47 570
97-04.000 5.24 5.28 5.28 5.28 5.34 5.45 5.67
97-08.000 5.23 5.27 5.27 527 5.33 543 5.63)
97-12.000 522 5.26 5.26 5.26 531 5.41 5.60
97-16.000 5.21 5.25 §.25 5.25 5.30 5,39 5.57
97-20.000 5.20 524 5.24 524 5.28 537 5.54
97-24.000 5.18 5.22 5.22 5.22 5.27 5.35 5.51
WAL 23.848 17.255 17.255 17.255 12.215 7.974 4.824|
Mod Durn 13.465 11.108 11.105 11.105 8.788, 6.347 4.163
Mod Convexity 2.578 1.666 1.666 1.666 0.998 0.500 0.208
Principal Window Dec26 - May33| Juni7-May33| Jun17-May3d3 Jun17 - May33 Mar13 - May33 Feb10 - May33 Decl? - Jan09
LIBOR_1MO| 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
¥Yld 1.089 1.250 1.521 2.259 3.347 4.370




bms36_30_fin — 1A8

Banc of Amenca
Balance $5,537,497.00 Delay 24 WC $.847456817
Coupen 5.50000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Paywent 08/25/2003 WA 3s8
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
97-04.000 574 5.76 5.95 6.22 6.58 6.88 7.24
97-08.000 5.73 575 593 6.19 6.53 6.81 7.16
97-12.000 5.72 5.74 5.91 6.15 6.48 8.75 7.07
97-16.000 572 573 5.89 6.12 6.43 6.68 6.99
97-20.000 571 5.72 5.87 6.09( 6.38 6.61 6.80
97-24.000, 5.70 5.71 5.85 6.05] 6.33 6.55 6.82
97-28.000 5.69 5.70 5.83 6.02} 6.28 6.48 6,73
98-00.000 5.68 5.69 5.81 5.99| 6.22 6.41 6.65
98-04.000 5.67 5.68 5.79 5.95| 6.17 6.35 6.56
98-08.000 5.686 5.67 5.77 5.92} 6.12 6.28 6.48,
98-12.000 5.65 5.66 5.76 5.89 6.07 6.22 6.39
98-16.000| 564 5.65 5.74 5.86 6.02 6.15 6.31
98-20.000 563 5.64 572 5.82 597 6.08 6.22
WAL 29,156/ 24.695 8.414 4.454 2,734 2.087 1.620
Mod Durn 14.041 13.067 6.497 3.835 2,463 1.911 1.501
Mod Convexlity 3.018 2.506 0.532 0.178 0.076 0.047 0.030
Principal Window Jun32 - Dec32! Jan27 - Jul29 Sep09 - Sep14] Sep07 - May08 Mar06 - May06{  Jul0S - Sep0S Feb05 - Mar05
LIBOR_1MO; 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve  Mac §MO 2YR 3YR SYR 10YR 30YR
Yid 1.089 1.250 1.521 2.259% 3.347 4.370




bms36_30_fin - 1A7

Banc of Amenca
Balance $4,641,032.00 Delay 24 W 5.847456817
apan 5.50000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 Firgt Paywent 08/25/2003 WM 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
97-16.000 5.72 5.73 6.02 6.18 6.49 6.74 7.08
97-20.000 5.71 5.72 5.99 6.15 6.43 6.67 6.97
97-24.000 5.70, 571 597 6.11 6.38 6.60. 6.88
97-28.000 5.69 5.70 5.94 6.07 6.32 6.53 6.79
98-00.000 5.68 5.69 5.91 6.04 6.27 6.46 6.70
98-04.000 5.67 5.68 5.88 6.00 6.21 6.39 6.61
98-08.000 5.66) 5.67 5.86 5,96 6.16 6.32 6.52
98-12.000 5.65 5.66 5.83 5.93 6.10 6.25 6.43
98-16.000 5.84 5.65 5.80 5.89] 6.05 6.18 6.35
98-20.000 563 5.64 5.78 5.85, 5.99 6.11 6.261
98-24.000 5.63 5.63 5.75 5.82 594 6.04 6.17
$8-28.000 5.62 5.62 572 5.78 5.88 5.97 6.08
99-00.000 5.61 5.61 5.70 574 583 5.90 5.99
WAL 28.789 22,741 5.579 3.939 2.555 1.970 1.541
Mod Durn 13.998 12.582 4.668 3.441 2.315 1.812 1.433
Mod Convexity 2,987 2275 0.263 0.144 0.067 0.043 0.028
Principal Window Mar32 - Jun32 Aug25-Jan27| Sep08-Sep09| Apr07-Sep07| Jan06-Mar06| Jun0%-Jul0S| Jan05-Feb05
LIBOR_1MO| 1.32 1.32 1.32 1.32 1,32 1.32 1.32

Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
Yld 1.089 1.250 1.521 2.259 3.347 4.37¢C




bms36_30_fin - 1AS5

Banc of Amenca
Balance $4,761,905.00 Delay 24 WS 5.847456817
Copen 0.00000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Paywent 08/25/2003 WM 58
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yieid Yield Yield Yield
84-07.000 0.63| 1.00 4.08 6.43 9.62 12.52 16.15
84-11.000 0.63 4.99 4.04 6.37 9.53 12.41 16.00
84-15.000 0.62 0.98 4.01 6.31 9.44 12.30, 15.86
84-19.000 0.62 0.97 3.97 6.25 9.36 1219 15.71
84-23.000 0.61 0.96 383 6.20 9.27 12.07 15.57
84-27.000 0.61 0.95 3.89 6.14 9.19 11.96 . 15.42
84-31.000 0.60, 0.94 3.85 6.08 9.10 11.85 15.28
85-03.000 0.60 0.93 3.82 6.03 9.02 11.74 15.13
85-07.000 0.58 0.93 3.78 597 8.93 11.63 14.99
85-11.000 0.59 0.92 374 5.91 8.85 11.52 14,84
85-15.000 0.58 0.91 3.70 5.86 8.76 11.40 14.70
85-19.000 0.57 0.90 3.67 5.80 8.68 11.29 1455
85-23.000 0.57 0.89 3.63 574 8.59 11.18 14.44
WAL 27.137 17.465 4.615 2778 1.856 1.434 1.121
Mod Dumn 27.039, 17.078 3.888 2.581 1.726 1.318 1.05
Mod Convexity 7.473 3.321 0.305 0.097 0.043 0.027 0.017
Principal Window Aug2? - May33 Sep10 - May33| Aug03-May33| Aug03-May3d3] Aug03-Sep06| Aug03-Nov0e5| Aug03-May0s
LIBOR_1M 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat MO 2YR 3YR SYR 10YR 30YR
¥ld 1.089 1.250 1.521 2.259 3.347 4.370




bms36_30_fin - 1A41

Banc of America
Balance $37,315,084.40 Delay 0 Incex LIBR M | 1.32 we 5.847456817
Copen 11.26999990 Datad 07/25/2003 Milt / Margin -2.33333332 / 14.349 NET 5.59545682
Setzle 07/31/2003 First Paywent 08/25/2003 Cap / Floor 14.34999997 / 0 v 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yieid Yield Yield Yield Yield Yield Yieid
95-02.000 12.147 12.23 13.47 14.18 15.21 16,21 17.47
95-06.000 12.16 12.21 13.42 1411 15.11 16.08 17.31
95-10.000 12.14 12.19 13.37 14.04 15.02 15.96 17.15
$5-14.000 12.12 12.17 13.32 13.97 ) 14.92 15.84 17.00
95-18.000 12.11 12.18 13.27 13.90 14.82 15.72! 16.84
95-22.000 12.09 12.14 13.22 13.83 14.73 15.60 16.68
95-26.000: 12.07 12.12; 13.16 13.76 14.63 16.47 16.53
95-30.000 12.06 12.10 13.11 13.69 14.53 15.35 16.37
96-02.000 12.04 12.08 13.06 13.62 14.44 15.23 16.22
96-06.000 12.02 12.06 13.01 13.56 14.34 16.11 16.66
96-10.000 12.01 12.05 12.96 13.49 14.25 14.98 15.91
96-14.000 11.99 12.03 12.91 13.42 14.15 14.86 15.75
96-18.000 11.97 12.01 12.86 13.38 14.08 14.74 15.60
WAL 27.863 19.718 4,182 2.369 1.621 1.248 0.967
Mod Durn 7.793 7.182 2.549 1.883 1.354 1.063 0.836
Mod Convexity 1,133 0.888 0.4132 0.055 0.029 0.019 0.012
Principal Window| Mar29-May33! Jan16-May33] Aug03-May3d] Aug03-Jan08] Aug03-Mar06] Augll-JuldS! Aug03-Jan05)
LIBOR_1MO| 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat £MO 2YR 3YR SYR 10YR 30YR
¥ld 1.089 1.250 1.521 2.259% 3.347 4.370




bms36_30_fin -~ 1A40

Banc of America
Balance $87,068,530.00 Delay o Index LIBR_IMD | 1.32 WL 5.847456817
Capen 2.67000000 Cated 07/25/2003 Mult / Margin 1.0/ 1.35 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 Cap / Fleor 7.5/ 1.35 WM 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
99-10.000 2.72 2.73 2.87 299 3.12 3.25 3.41
99-14.000 2.71 272 2.84 2.93 3.04 3.15 3.28
99-18.000 27 2.7 2.80 2.88 2.96 3.04 314
§9-22.000 2,70 2.71 2.77 2.82 2.88 2.94] an
99-26.000 2.69 2,70 2.73 2.76 2.80 2.83 288
98-30.000 2,69 2.69 2.70 271 2.72 273 274
100-02.000 2.68 2.68 2.67 2.65 2.64 2.63 261
100-06.000 2.67 2.67 2.63 2.60 2.56 2.52 2.48
100-10.000 2.67 2.66 2.60 2.54 248 242 2.35
100-14.000 2.66 2.66 2.58 2.49) 240 232 2.21
100-18.000 2.66 2.65 2.53 2.43 2.32 2.21 2.08
100-22.000 2.65 2.64 2.50 2.38 224 211 1.95
100-26.000 284 2.63 2.46 2.32 2.16 2.01 1.82
WAL 27.863 19.718 4.182 2.369 1.621 1.246 0.967
Mod Dum 19.410 14.975 3.679 2.254 1.562 1.208 0.942
Mod Convexity 4,782 2,822 0.312 0.073 0.036 0.023 0.015
Principal Window Mar29 - May33 Jan16 - May33{ Aug03-May33] Aug03-Jan08| Aug03-Mar06| Aug03-Jul0S Aug03 - Jan05|
LIBOR_1MO 1.32 1.32 1.32 1.32 1.32 1.32) 1,32

Yield Curve Mat §MO 2YR 3YR SYR 10YR 30QYR
Yld 1.089 1.250 1.521 2.259 3.347 4.370




bms36_30_fin - 1A4

Banc of America
Balance $73,551,000.00 Delay 24 WAC 5.847456817
Capen 4.25000000 oared 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 WM 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
101-20.000 3.66 2.70 2.70 2.70 2.70 2.70 2.67
101-24.000 3.62 2.59 2.59, 2.59 2.59 2.59 2.57
101-28.000 3.58 248 2.49 2.49 2.49 2.49 2.47
102-00.000 3.54, 238 2.39 2.33, 2.39 2.39 2.36
102-04.000 3.50 2.29 2.29 2.28 2.29 229 2.28
102-08.000 3.46 2.19, 2.19 2.19 219 2.19 2.16
102-12,000 3.42 2.09 2.09 2.09 2.09 2.09 2,05
102-16.000, 3.38 1.99 1.99 1.99 1.99 1.99 1.95
102-20.000 334 1.89 1.89 1.89 1.89 1.89 1.85
102-24.000 3.30 1.79 1.79 1.79 1.79 1.79 ~1.75
102-28.000 326 1.69 '1.69 1.69 1.69 1.69 1.68
103-00.000 3.22 1.58 1.58 1.58 1.59 1.59 1.54
103-04.000 3.18 1.49 1.48 1.49 1.49 1.49 1.44
WAL 3.365 1.250 1.250 1.250 1.250 1.250 1.230
Mod Dum 3.055 1.207 1.207 1.207 1.207 1.207 1.189
Mod Convexity 0.140 0.023 0.023 0.023 0.023 0.023 0.023
Principal Window Aug03 - Nov09| Aug03-Aug0S| Aug03-Aug05] Aug03-Aug0S| Aug03-Aug0S| Aug03-Augl5| Aug03-May05
LIBOR_1MO| 1.32 1.32 1.32 1.32 1,32 1.32 1.32
Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR

Yld 1.089 1.250 1.S21 2.259 3.347 4.370

o B e




bms36_30_fin - 1A38

Banc of America
Balance $1,023,637.00 Delay 24 YBC 5.847456817
Copmn 0.00000000 Cated 07/01/2003 NET 5.59545682
Sectle 07/31/2003 First Payment 08/25/2003 WAM 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yieid Yield Yield Yield Yield Yield
73-02.000 1.25 278 3.80 6.11 11.03 14 .85 18.35
73-06.000 1.24 273 3.78 6.08 10.87 14.77 19.24
73-10.000 1.23 2.72 3.76 6.05 1091 14.68 19.13
73-14.000 1.23 2.70 3.73 6.01 10.85 14.60 19.02
73-18.000 1.22 2.69 kRl 5.98 10.78 14.52 18.91
73-22.000 1.21 2.67 3.69 5.94 10.72 14.43 18.80
73-26.000 1.21 2.66 3.67 591 10.66 14.35, 18.69
73-30.000 1.20 264 3.65 5.88 10.60 14.27 18.59
74-02.000 1.18 2,63 3.63 5.84 10.54 14.18 18.48
74-06.000 1.19 2.61 3.61 5.81 10.48 14.10 18.37
74-10.000 1.18 2.601 3.58 578 10.42 14.02 18.26
74-14.000 117 2.58 3.57 5.74 10.36 13.94 18.15
74-18.000 117 2.57 3.55 571 10.30 13.86 18.05
WAL 25234 11.514 8.480 5.222 2,924 2191 1.699
Mod Dum 25.082 11.350 8.067 5.054 2775 2.044 1.554
Mod Convexity 6.417 1.349 0.760 0.283 0.090 0.051 0.031
Principal Window May28 - Mar29 Novi3 - Oci16 Sep07 - Octié Sep07 - Mar10, Apr06 - Sep06] Aug05 - Nov05 Mar05 - May05
LIBOR_1MQ| 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve  Mat &MO 2YR 3YR SYR 10YR 230YR
¥ld 1.08% 1.250 1.521 2.259 3.347 4.370




bms36_30_fin - 1A37

Banc of America
Balance $21,496,363.00 pelay 24 e 5.847456817
apen 5.50000000 Cated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 W 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yieid Yield Yield Yieid Yield Yield
100-10.000 5.51 5.48 5.46 5.41 5.30 5.22 5.13
100-14.000 5.50 5.47 5.44 5.38 5.25 5.18) 5.05
100-18.000 5.49 5.45 5.42 5.35| 521 5.10 4.97
100-22.000 5.48 5.44 5.40 5.32 5.16 5.04 4.89
100-26.000 547 542 5.38 5.30 51 4.97 4.81
100-30.000 5.47 5.41 5.36 5.27 5.07 4.91 4.74
101-02.000 5.46 5.39 534 5.24 5.02 4.85 4.66
101-06.000 5.45 5,38 5.32 5.21 4.97 4.79 4.58
101-10.000 5.44 5.36 5.31 5.18 4.93 4.73 4.50
101-14.000 5.43 5.35 5.29 5.18 4.88 467 4.43
101-18.000 542 533 5.27 5.13 4.83 4.61 4.35
101-22.000 5.41 5.32 525 5.10 4,79 4,55 427
101-26.000 5.40 5.30 523 5.07 474 4.49 4.20
WAL 25.234 11.514] 8.430 5.222 2924 2191 1.699
Mod Dum 13.400 8.342 6.515 4.432 2.641 2.020 1.588
Mod Convexity 2.627 0.881 0.562 0,239 0.086 0.052 0.034
Principal Window May28 - Mar29 Nov13 - Oct16] Sep07 - Oct16] Sep07-Mari0{ Apr06-Sep08[ Aug0% . Nov0S Mar05 - May0s
LIBOR_1MO| 1.32 1.32) 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
Yld 1.089 1.250 1.521 2.259 3.347 4.370




bms36_30_fin - 1A34

Banc of America
Balance $59,040,000.00 Delay 24 WrC 5.847456817
Coupon 5.25000000 Dated 07/01/2003 NET 5.59545682
settle 07/31/2003 First Payment 08/25/2003 WaM 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
98-27.000 5.37 5.41 5.41 5.41 5.44 5.49, 5.55
88-31.000 5.36 5.39 5.39 5.38 5.42 5.46 5.51
99-03.000 5.35 5.38 5.38 5.38 ) 5.40 5.43 5.48
89-07.000 534 5.36 5.36 5.36 5.38 5.40 5.44
99-11.000 5.33 5.35 5.35 5.35 5.36 5.37 5.40
99-15.000 5.32 5.33 5.33 5.33 5.34 5.35 5.36
99-19.000 531 531 531 531 531 532 5.32
99-23.000 5.30 5.30 5.30 5.30 5.29 5.29 5.28
99-27.000 5,29 5,28 5.28 5.28 5.27 5.26 5.24/
99-31.000 5.28 526 5.26 5.26 5.25) 5.23 .21
100-03.000 527 5.25 5.25 §.25 5.23 5.20 517
100-07.000 5.26 5.23 5.23 5.23 5.21 5.18 5.13
100-11.000 525 5.22 5.22 5.22 5.19 5.15 5.09
WAL 22.027] 10.250 10.250 10.2501 7.227 5.156 3.658
Mod Durn 12.741 7.699 7.699 7.699 5.850 4.400 3.245
Mod Convexity 2.282 0.747 0.747 0.747 0.420 0.235 0.129
Principal Window Feb24 - Dec26] Augt1-Jun17| Augt1-Juni7| Augi1.-Juni? May09 - Mar13 Nov07 - Feb10| Sep06 - Dec07
LIBOR_1MO, 1.32 1.32 1.32 1.32 1.32 1.32 1.32)

Yield Curve  Mat €MO 2YR 3YR SYR 10YR 30YR
Yld 1.08% 1.250 1.521 2.259 3.347 4.370




bms36_30_fin — 1A32

Banc of America
Balance $50,000,000,00 Delay 24 e 5847456817
Oapon 5.25000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Paymenc 08/25/2003 WM 358 N
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 703 PSA 1000 PSA
Yield Yield Yield Yieid Yleld Yield Yield
99-10.000 5.33 5.35 5.35 535 5.36 537 5.40
99-14.000 5.32 5.33 5.33 © 533 . 534 5.35 5.37
99-18.000 531 5.32 ) 532 5.32 532 5.32 5.33
99-22.000 5.30 5.30 5.30 5.30 5.30, 5.30 5.29
99-26.000 5.29 5.29 5.29 5.28 5.28 5.27 526
§9-30.000 5.28 5.27 5.27 5.27 5.26 5.25 5.22
100-02.000 527 §.26 5.28 5.26 5.24 5.22 5.18
100-06.000 5.27 5.24 5.24 5.24 5.22 5.19 5.15
100-10.000 5.26 5.23 523 5.23 5.20 5.17 5.11
100-14.000 5.25 5.21 5.21 5.21 5.18 5.14 5.08
100-18.000 5.24 5.20 5.20 5,20 5.17 5.12 5.04
100-22.000, 5.23 5.18 5.18 5.18 5.15 5.09 5.00
100-26.000 5.22 5.17 517 5.17 513 5.06 497
WAL 22414 11.740 11.740 14.740 8.289 5.756 3.906
Mod Durn 12.880 8.412 8.412 8.412 6.470 4814 3.442
Mod Convexity 2,340 0.940 0.940 0.940 0.542 0.291 0.146
Principal Window Feb24 - May33| Aug11-May33| Augt1-May3d3] Augit-May3d May09 - May33 Nov{7 - May33 Sep06 - Jan09
LIBOR_1MOl 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
Yld 1.089 1.250 1.521 2.259 3.347 4.370

T e T . 3




bms36_30_fin - 1A30

Banc of America
Balance $102, 985, 000.00 Delay 24 - 5.847456817
Coupn 4.75000000 Dated 07/01/2003 NET 5.59545682
tle 07/31/2003 First Payrent 08/25/2003 2l '358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
100-00.000 4.77 4.73 4.73 4.73 4.71 4.69 4.66
100-04.000 4.76 4.71 4.71 47 488 4.65 4.61
100-08.000 4.78 4.68 4.68 4.68 4.65 4.61 4.56
100-12.000 4.74 4.66 4.66 4.66 4.62 4.57 4.51
100-16.000| . 4.73 4.63 4.63 4.63 4.59 4.53 4.46
100-20.000 472 4.61 4.61 461 4.56 4.49 4.41
100-24.000 470 4.58 4,58 4.58 4.53 4.45 4.35
100-28.000 4.69 4.56 4.56 4.56 4.49 441 4.30
101-00.000 4.68 4.53 4.53 4.53 4.46) 4.37 4.25
101-04.000 4.67 451 4.51 4.51 4.43] 4.33 4.20
101-08.000 4.66 4.49 449 4.49 4.40) 4.29 4.15
101-12.000 4.65 4.46 4.46 4.46] 4.37 4.25 4.10
101-16.000 4.64 4.44 4.44 4.44 4.34 4.21 4.05
WAL 17.384 5.900 5.900 5.900 4.477 3.423 2,636
Mod Durn 11.606 5.037 5.037 5.037 3.951 3.096 2.429
Mod Convexity 1.765 0.304 0.304 0.304 0.187 0.116 0.073
Principal Window| Dec18-Oct22| Jun08-Jul10| Jun08 -Jul10{ Jun08-Jul10] Jun07-Sep08] Aug06 - May07| Dec05 - Jun0é
LIBOR_1M0‘ 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
Yld 1.089 1.250 1.521 2.259 3.347 4.370

.




bms36_30_fin - 1A28

Banc of Amenca
Balance $87,756,000.00 pelay 24 W 5.847456817
apm 2.50000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 WA 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
100-00.000 2.49 2.45 245 245 2.45 2.44 242
100-04.000 2.48 2.40 2.40 2.40 2.40 2.38 2.36
100-08.000 2.46 2.35 2.35 2.35 2.35 2.33 2.29
100-12.000 2.45 2.30 2.30 2.30 2.30 2.28 2.23
100-16.000 243 2.26 2.26 2.26 2.26 222 2.16
100-20.000 2.41 2.21 2.21 2.21 221 217 210
100-24.000 2.40 2,16 216 216 216 212 2.03
100-28.000 2.38 212 2.12 2.12 2.1 2.06 1.97
101-00.000 2.37 2.07 2.07 2.07 207 2.01 1.90
101-04.000 2.35 2.02 2.02 2.02 2.02 1.96 1.84
101-08.000 234 1.98 1.98 1.98 1.97 1.90 1.78
101-12.000 2.32 1.93 1.93 1.93 1.92 1.85 1.71
101-16.000 2.31 1.88 1.88 1.88 1.88 1.80 1.65
WAL 9.134 2,750 2.750 2.750 2.729 2411 1.985
Mod Durmn 8.060 2.630 2.630 2.630 2.611 2,317 1.919
Mod Convexity 0.756 0.085 0.085 0.085 0.084 0.066 0.047
Principal Window Nov09 - Mar18) Aug05-Jan07| Aug05-Jan07| Aug05-Jan07| Aug05-Nov0§| Aug0$ - Mar06 May0S5 - Sep05|
LIBOR_1MO| 1.32 1.32 1.32 1.32 1.32 1.32 1.32
Yield Curve Mat 6MO 2YR 3YR 5YR 10YR 30YR

¥ld 1.089%9 1.250 1.521 2.259

3.347 4.370




bms36_30_fin - 1A27

¥ld 1.089 1.250 1.521 2.259 3.347 4.370

Banc of America
Balance $4,211,000.00 celay 24 WG 5,847456817
Qupen 6.00000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 WM 358
Price 0 PSA 125 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yieid Yield Yieid Yield
89-20.000 6.07 8.07 6.06 6.05 6.05 6.04 6.03
98-24,000 6.06 6,06 6.00 5.99 5.96 5.93 5.89
99-28.000 6.05 6.04 5.95 5.93 §.87 5.82 5.75
100-00.000 6.04 6.03 5.90 5.86 5.79 571 5.61
100-04.000 6.03 6.02 5.84 5.80 5.70 5.60 5.48
100-08.000 6.02 6.01 5.79 5.73 561 5.49 5.34
100-12.000 6.01 5.99, 5.74 5.67, 5.53 5.38 5.20,
100-16.000, 6.00 5.98 5.68 5,61 5.44 527 5.06
100-20.000 6.00 5.97 5.63 5.54 5.36 5.17 4.93
100-24.00C 5.99 5.85 5.58 5.48 5.27 5.06 4:79
100-28.000 5.98 594 5,52 5.42 5.19 4.95 4.66
101-00.000 5.97 5.93 5.47 535 5.10 4.84 4.52
101-04.000 5.96 5.91 5.42 5.29 5.02 4.74 4.38
WAL 26.466 14.919 2.609 2.145 1.558 1.218 0.956
Mod Durn 12.953 9.445 .31 1.944 1.442 1141 0.904
Mod Convexity 2.551 1,244 0.080] 0.056 0.032 0.021 0.014
Principal Window Aug27 - Mar32 Sep10 - Aug25| Aug03-Sep08( Augd3-Apro7| Aug03-Jan06| Aug0l3-Jun0S5} Augl3-Jan0§
LIBOR_1MO| 1.32 1.32 1.32 1,32 1.32 1.32 1.32
Yield Curve Mat §MO 2YR 3YR 5YR 30YR




bms36_30_fin - 1A26

Banc of America
palance $4,211,000.00 Delay 24 [ 5.847456817
coran 5.00000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 WM 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yleld Yield Yield Yield
§7-20.000 5.20 5.26 5.92 6.10 6.47 6.85 7.32
97-24.000 5.19 5.24 5.87 6.03 6.38 6.73 7.18
97-28.000 518 5.23 5.82 5.97 6.29 6.62 7.04
$8-00.000 5.17 522 5.76 5.90 ' 6.20 6.51 6.90
$8-04.000 5.16 5.21 5.71 5.84 6.11 6.40 6.76
98-08.000 5.15 5.19 5.65/ 5.77 6.03 6.29 6.61
98-12.000 5.14 5.18 5.60 5.71 5.94 6.18 6.47
98-16.000 5.13 5.17 5.54 5.64 5.85 6.06 6.33
98-20.000 5.12 5.15 5.49 5.58 5.786 5.95 6.19
©8-24.000 512 5.14 5.44 5.51 5.68 5.84 605
98-28.000 5.1 513 5.38 5.45 5.59 5.73 591
99-00.000, 5.10 5.12 5.33 5.39] 5.50 5.62 5.77
99-04.000 5.09 5.10 5.28 5.32 5.42 5.51 5.64
WAL 26.466 14.919 2,609 2,148 1.558 1.218 0.956
Mod Durn 14.254 10.060 2.344 1.958 1.448 1.140 0.900
Mod Convexity 2,955 1.369 0.081 0.056 0.032 0.021 0.014
Principal Window Aug27 - Mar32 Sep10 - Aug25| Aug03-Sep08| Aug03-Apr07f Aug03-Jand6{ Aug03-Jun05] Aug03 - Jan05
LIBOR_1MO] 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat  6MO 2YR  3YR  SYR 10YR 3QVYR
Yld 1.089 1.250 1.521 2.259% 3,347 4.370




bms36_30_fin — 1A25

Banc of America
Balance $3,000,000.00 Delay 24 wac 5.847456817
Copen €.00000000 Cated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 WM 358
Price 0 PSA 125 PSA - 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yisid Yield Yield
99-20.000 6.07 6.07 6.08 6.05 6.05 6.04 6.03
89-24.000 6.06 6.06 6.00 5.98 5.96 5.93 5.89
99-28.000 6.05 6.04 5.95 5.93 5.87 5.82 5§75
100-00.000 6.04 6.03 5.80 5.86 5.79 571 5.61
100-04.000 6.03 6.02 5.84 5.80 570 5.60 5.48
100-08.000 6.02 6.01 5.79 573 5.61 5.49 5.34
100-12.000 6.01 5.99 5.74 5.67 5.53 5.38 520
100-16.000 6.00 598 5.68 5.61 544 5.27 5,06
100-20.000 6.00 5.97 5.63 5.54 5.36 5.17 493
100-24.000 5.99 5.95 5.58 5.48 5.27 5.06 479
100-28.000 5.98 5.94 5.52 5.42, 519 4.95 4.66
101-00.000 5.97 5.93 5.47 5.35 5.10 4.84 4.52
101-04.000 5.96 5.91 5.42 5.29 5.02 474 4.38
WAL, 26.466 14.919 2.609 2.145 1.558 1.218 0.956
Mod Durn 12,953/ 9.445 2321 1.944 1.442 1141 0.904
Mod Convexity 2,551 1,244 0.080 0.056 0.032 0.021 0.014
Principal Window Aug27 - Mar32 Sep10 - Aug25| Aug03-Sep08] Aug03-Apr07| Aug03-Jan06] Aug03-Jun05| Aug03-Jan05)
LIBOR_1MO| 1,32 1.32 1.32) 1.32 1.32 1.32 1.32

Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
¥id 1.089 1.250 1.521 2.259 3.347 4.370




bms36_30_fin - 1A24

Banc of America
Balance $250,0Q0.00 Delay 24 Index LIECR 1M | 1.31 ") 5.847456817
Coupan 17.07000000 Dated 07/01/2003 Mic / Margin -3/21 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 Cap / Flocr 21/ 0 o 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
98-16.000 17.75 17.75 17.77 17.80 17.84 17.88 17.83
98-20.000 17.72 17.72 17.73 17.75 17.78 17.80 17.83
98-24.000 17.70 17.70 17.70 17.74 17.72 17.73 17.74
98-28.000 17.68 17.68 R 17.67 17.67 17.66 17.65 17.64
99-00.000 17.65 17.65 17.64 17.62 17.60 17.57 17.55,
93-04.000 17.63 17.63 17.61 17.58 17.53 17.50 17.45
99-08.000 17.61 17.61 17.58 17.54 17.47 17.42 17.36
99-12.000 17.59 17.58 17.55 17.50 17.41 17.34 17.26
99-16.000 17.56 17.56 17.52 17.45 17.35 17.27 17.47
99-20.000 17.54 17.54 17.49 17.41 17.29 17.19 17.07
99-24.000 17.52 17.52 17.46 17.37 17.23 17.12 16.98
99-28.000 17.49 17.49 17.43 17.32 17.17 17.04 16.88
100-00.000 17.47 17.47 17.40 17.28 7.1 16.96 16.79
WAL 29.156 24,695 8.414 4.454 2,734 2.087 1.620
Mod Durn 5.431 5.385 4.103 2.890 2.023 1.625 1.310
Mod Convexity 0.595 0.573 0.264 0.117 0.056 0.037 0.025)
Principal Window Jun32 - Dec32] Jan27 - Jul29 Sep09 - Sep14 Sep07 - May08 Mar06 - May06| Jul05 - Sep05 Feb035 - Mar05
LIBOR_1MO| 1.31 1.31 1.31 1.31 1.31 1.31 1N

Yield Curve Mat &6MO 2YR 3YR 5YR 10YR 30YR
¥id 1.089 1.250 1.521 2.259 3.347 4.370

e g




bms36_30_fin - 1A23

Banc of America
Balance $750,000.00 Delay 24 Indient LIER M0 | 1.31 WO 5.847456817
Coupen 2.31000000 Datad 07/01/2003 Mult / Margin 1.0/ 1.0 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 Cap / Floar 8.0 /1.0 WA 3s8
Price 0 PSA 125 PSA _, ‘300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yisld Yield Yield Yield Yield Yieid
98-10.000 2.39 2.40 2.53 2.69 2.91 3.09 3.30
98-14.000 2.39 2.40 2.51 2.66 2.86 3.02 3.22
98-18.000 2.38 2.39 249 2.63 2.81 2.96 3.14
98-22.000 2.38 2.38 2.47 2.60 2.76 2.90 3.08
98-26.000 2.37 2.38 2.48 2.57 2.72 2.83 2.98
98-30.000 2.36 2.37 2.44 2.54| . 2.67 277 2.90!
99-02.000 2.36 2.36 2.42 2.51 2.62 2.71 2.82
99-06.000/ 2.35 2.36 241 2.48 2.57 2.65 2.74
99-10.000, 2.35 2.35 2.39 2.45 2.52 2.58 2.66|
99-14.000 2.34 2.34 237 242 ‘ 2.47 2.52 2.58
99-18.000! 2.33 2.34 2.36 2.39 2.43 2.46 2.50
99-22.000 2.33 2.33 2.34 2.36| 238 2.40 2.42
99-26.000 2.32 2.32 232 2.33 2.33 2.33 234
WAL 29,156 24,695 8.414 4.454 2.734 2.087 1.620
Mod Durn 20.952 18.585) 7.833 4.181 2.616 2,011 1.569
Mod Convexity 5.466 4,199 0.660 0.202 0.083 0.051 0.033
Principai Window Jun32 - Dec32 Jan27 - Jul29 Sep09 - Sepi4d, Sep07 - May08 Mar06 - May06 Jul0S - Sep0S5| Feb05 - Mar05
LIBOR_1MO 1.31 1.31 1.31 1.31 1.3 1.31 1.31

Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
Yid 1.089 1.250 1.521 2.259 3.347 4.37¢

e et T ar




bms36_30_fin - 1A22

Banc of America
Balance $1,000,000.00 Delay 24 WA 5.847456817
Copn 7.00000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 WM 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield " Yield
98-20.000 4.65 493 7.14 7.48 7.73 7.80 8.1
98-24.000 4.64 4.92 7.0 7.41 7.64 7.7 7.97
98-28.000, 4.63, 4.9 7.03 7.34 7.56 7.67 7.82
99-00.000 4.62 4.90 6.98 7.28 7.47 7.56 7.68
99-04.000 4.61 4.88 8.92 7.21 7.38 7.45 7.54
99-08.000 4.61 487 6.87 7.15 7.29 7.34 7.40
99-12.000 4.60 - 4.36 6.81 7.08 7.20 7.23 7.26
99-16.000 4.59 4.85 6.76 7.01 7.11 7.42 7.92
98-20.000 4.58 4.83 6.70 6.95) 7.02 7.00 6.98
99-24.000 4.57 4.82 6.65 6.88 6.94 6.89 6384
99-28.000 4.56 4.81 6.59 6.82 6.85 6.78 6.70
100-00.000 4.55 4.79 6.54 6.75 6.76 6.67 6.56
100-04.000 4.54 4.78 6.48 6.69 6.67 6.56 6.42
WAL 26.468 14.919 2.609 2.145 1.558] 1.218 0.956
Mod Durn 14,306 9.814 2,264 1.902 1.416 1.122 0.889
Mod Convexity 3.072 1.353 0.077 0.054 0.031 0.020 0.014
Principal Window Aug27 - Mar32 Sep10 - Aug25| Aug03-Sep08{ Aug03-Apr07| Aug03-Jan06] Aug03-Jun0S| Aug03-Jan05
LIBOR_1MO| 1.32) 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat §MO 2YR 3YR SYR 10YR 30YR
¥ld 1.089 1.250 1.521 2.259% 23.347 4.370

e S o




bms36_30_ﬁn - 1A21

Yld 1.089 1,250 1.521 2.259 1.347 4.370

Banc of .
Balarce $6,000,000.00 Delay 2 Wwe 5.847456817
copm 4.00000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 Wt 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
98-20.000 6.53 6.34 4.86 4.69 4.78 4.99 5.24
98-24.000 6.52 6.33 4.81 4.62 4.70] 4.88 5.10
98-28.000 6.51 6.31 475 4.56 4.61 477 4.96
99-00.000 6.50 6.30 470 4.50 453 4.66 4.82
99-04.000 6.49 6.29 465 4.43 4.4 4.55 4.69
99-08.000 6.48 6.27 4.60 437 4.35 4.44 4.55
99-12.000 6.47 6.26 4.54 4.31 4.27 4.33 441
99-16.000 6.46 6.25 4.49 4.24 4.18 4.22 4.28
98-20.000 6.46 6.24 4.44 4.18 4.10] 412 4,14
98-24.000 6.45 6.22 4.39 4.12 4.01 4.01 400
99-28.000 6.44 6.21 4.34 4.06 3.93 3.90 3.87
100-00.000 6.43 6.20 4,28 4.00 3.85 3.80 3.73
100-04.000 6.42 6.18 423 383 3.76 3.69 3.60
WAL 26.466 14,919 2.609 2.145 1.558 1.218 0.956
Mod Oum 13.064 9.711 2403 2.000 1473 1.160 0.915
Mod Convexity 2.501 1.265 0.084/ 0.058 0.033 0.021 0.014
Princlpal Window| Aug27 - Mar32| May04-Aug25 AugD3-Sep08F Aug0d3-Apr07] Augd3-Jand6| Augdd-JundS) Aug03-Jan05
LIBOR_1MO] 1.32 1.32 1.32 1.32 1.32 1.32 1.32
Yield Curve Mat  6MO  2YR  3YR  S5YR 10YR 30YR




bms36_30_fin — 1A19

Banc of America
Balance $1,000,000.00 Celay 24 wac 5.847456817
Cogpon 5.00000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 o 358
Prica 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yieid Yieid Yield{' Yield Yield Yield
95-28.000 5.31 5.33 5.63 6.04[ 6.60 7.0 7.60
96-00.000 5.30 5.32 5.61 6.01 6.55 6.98 7.51
86-04.000 5.29 5.31 5.58 5.08| 6.50 6.92 7.43
96-08.000 5.28 5.30 5.57 5.94 6.44 6.85 7.34
96-12.000 5.28 5.28 5.55 5.91 6.39 6.78 7.26
96-16.000 5.27 5.28 §.53 5.88 6.34 6.71 7.17
96-20.000 5.26 §.28 §.51 5.84| 6.29 6.65 7.08
96-24.000] - 525 5.27 5.50 5.81] 6.24 6.58 7.00
96-28.000 5.24 6.26 5.48 5.78| 6.18 6.51 6.91
97-00.000 5.23 5.25 5.46 5.74( 6.13 6.45 6.831
87-04.000 5.22 5.24 5.44 5.71 6.08 6.38 6.74
97-08.000 5.22 5.23 5.42 5.68 6.03 6.31 6.66)
97-12.000 5.21 5.22 5.40 5.64 5.98 6.25 6.57
WAL 29.156 24.695 8.414 4.454 2734 2.087 1.620
Mod Durn 14.781 13.680 6.623 3.876 2477 1.919, 1.504
Mod Convexity 3.268 2,686 0.547 0.181 0.076 0.047 0.030
Princlipal Window| Jund2-Dec32) Jan27-Jul29] Sep0S -Sep14! Sepld7-May08| Mar06-MayD6| Jui0S-Sep05] Feb0Ss-Maros
LIBOR_1MO, ' 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat

6MO 2YR 3YR SYR 10YR 30YR

¥ld 1.089 1.250 1.521 2.259 3.2347 4.370

™ B case e




bms36_30_fin - 1A18

Banc of America
Balanoe $2,900,000.00 Delay 24 WA |5.847456817
Copn 5.00000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 WAM 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yieid Yield Yieid
97-20.000 5.20 5.26 5.92 6.10 6.47 6.85 7.32
97-24.000 519 §.24 5.87 6.03 6.38 6.73 7.18
§7-28.000 5.18 5.23 5.82 5.97 6.29 6.62 7.04
98-00.000 517 5.22 5.76 5.90 6.20 6.51 6.90
98-04.00C 516 521 571 5.84 811 6.40 6.76
98-08.000 5.18 5.19 5.65 577 6.03 6.29 6.61
98-12.000 5.14 5.18 5.60 5.71 5.94 6.18 6.47
98-16.000 5.13 5.17 5.54 5.64 5.85 6.06 6.33
98-20.000 5.12 5.15 5.49 5.58 5.76 5.95 6.18
98-24.000 5.12 5.14 5.44 5.51 5.68 5.84 6:05
98-28.000 5.11 5.13 5.38 5.45 5.59 573 5.91
99-00.000 5.10 5.12 533 5.38 5.50 562 577
99-04.000 5.08 5.10 5.28 5.32 5.42 5.51 5.64
WAL 26.466 14.919 2.608 2,145 1.558 1.218 0.956
Mod Dum 14.254 10.060 2,344 1.958 1.445 1.140 0.900
Mod Convexity 2.955 1.369 0.084 0.056 0.032 0.021 0.014
Principal Window Aug27 - Mar32 Sep10 - Aug25 Aug03 - Sep08| Aug03 - Apro7 Aug03 - Jan08 Aug?3 - Jun05 Aug03 - Jan05|
LIBOR_1MO 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve  Mat MO 2YR 3YR SYR 10YR 30YR
¥ld 1.089% 1,250 1.521 2.259 3.347 4.370




bms36_30_fin - 1A15

Banc of America
Balance $2,193,000.00 Delay 24 e 5.847456817
Capm 5.50000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 W 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
96-24.000 5.77 577 5.85 6.19 6.65 6.99 7.38
96-28.000 5.76 5.76 5.83 6.18 6.60 6.93 7.31
97-00.000 5.75 5.76 5.82 6.14 6.55 6.87 7.23
97-04.000 5.74 5.75 5.81 6.11 6,50 6.80 7.14
97-08.000 573 5.74 5.80 6.08 6.46 6.74] 7.06)
97-12.000 5.72 5.73 5.78 6.05 6.41 6.68 6.98
97-16.000 5.71 5.72 5.77 6.02 6.36 6.61 6.90]
97-20.000 571 5.71 5.76 6.00 6.31 6.55 6.82
§7-24.000 5.70 5.70 5.75 5.97 6.27 6.49 6.74
97-28.000 5.69 5.691 573 594 6.22 6.43 £6.656
98-00.000 5.68 5.68 5.72 5.91 : 1 6.17 6.36 6.58
98-04.000 5.67 5.67 571 5.89 6.12 6.30 6.50,
98-08.000 5.66 5.66 5.70 5.86 6.08 6.24 6.42
WAL 29.617 27.824 16.249 5.541 2.990 2.227 1.723
Mod Durn 14.098 13.742 10.220 4,629 2.674 2.030 1.591
Mod Convexity 3.058 2.860 1.448 0.260 0.088 0.053 0.034]
Principal Window| Dec32-May33] Jul29-May33] Sep14-May33] May08-May33] May06-Sepd6) Sep0S-Nov05} Mar05-May0S
LIBOR_1MO)| 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
Yld 1.089 1.250 1.521 2.259 3.347 4.37¢

e T




'

bms36_30 fin — 1A14

Banc of America
Balance $1,000,000.00 Delay 24 WAC 5.847456817
Coupen 5.50000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Paytent 08/25/2003 ] 358
I
Price 0 PSA 125 PSA 300 PSA 350 PSA ' 500 PSA 700 FSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
97-04.000 5.74 5.76 5.95 6.22 6.59 6.88 7.24
87-08.000 5.73 5.75 5.93 6.19 6.53 6.81 7.18
97-12.000 5.72 5.74 5.91 6.15 6.48 6.75 7.07|
97-16.000 5.72 573 5.89 6.12 6.43 © 868 6.99)
97-20.000 571 5.72 5.87 6.09 6.38 6.61 6.90,
97-24.000 5.70 5.71 5.85 6.05 6.33 6.55 6.82
97-28.000 5.69 5.70 5.83 6.02 6.28 6.48 6.73
98-00.000 5.68 5.69 5.81 5.99 6.22 6.41 6.65
98-04.000 5.67 5.68 5.79 5.95 6.17 6.35 6.56
98-08.000 5.66 5.67| . 5.77 5.92 6.12 6.28 6.48
98-12.000 5.65 5.66 5.76 5.89 6.07 6.22 6.39
98-16.000 5.64 5.65 5.74 5.88 6.02 6.15 6.31
98-20.000 5.63 5.64. 5.72 5.82 5.97 6.08 6.22
WAL 29.156 24.695| | 8.414 4.454 2734 2.087 1.620
Mod Durn 14.041 13.067 6.497 3.835 2.463 1.91% 1.501
Mod Convexity 3.018 2.506 0.532 0.178 0.078 0.047| 0.030
Principal Window Jun32. Dec32] Jan27-Jul29] Sep09-Sep14| Sep07 - May08 Mar06 - May06] Jul05 - Sep05: Feb0S - Mar05
LIBOR_1MO| 1.32 1.32 1.32 1,32, 1.32 1.32 1,32

Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
¥ld 1.08% 1.250 1.521 2.25% 3,347 4.370




bms36_30_fin - 1A13

Banc of Amernca
Balance $1,000,000.00 Delay 24 WA 5.847456817
Qaupon $.50000000 Dated 07/01/2003 NET 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 WA 358
Price 0 PSA 125 PSA 300 PSA 350 PSA ' 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yieid Yleld Yield Yield
97-16.000 5.72 5.73 6.02 6.18 6.49 6.74 7.05
97-20.000 5.71 5.72 5.9 6.15 6.43 6.67 6.97
97-24.000 5.70 5.7 5.97 8.1 6.38 6.60 6.88
97-28.000 5.69 5.70 5.94 6.07 . 6.32 6.53 6.79
98-00.000 5.68 5.69 5.91 6.04 6.27 6.45 6.70.
98-04.000 5.67 5.68 5.88 6.00 6.21 6.39 6.61
98-08.000 5.66 5.67 5.86 5.96 6.16 6.32 6.52
98-12.000 5.65 5.66 5.83 5.93 6.10 6.25 6.43
98-16.000 5.64, 5.65 5.80, 5.89, 6.05, 6.18 6.35,
98-20.000 5.63 S.64 5.78 5.85 5.99 6.1 6.261
98-24.000 5.63 5.63 5.75 5.82 5.94 6.04 6.17
98-28.000 5.62 5.62 572 5.78 5.88 5.97, 6.08
99-00.000 5.61 5.61 570 5.74 5.83 5.80 5.99
WAL 28,789 22.741 5.579 3.939 2,555 1.970 1.541(
Mod Durn 13,998 12,582 4.668 3,441 2315 1.812 1.433
Mod Convexity 2987 2275 0,263 0.144 0.067 0.043 0.028
Principat Window Mar32 - Jun32| Aug25-Jan27 Sep08 - Sep0?]  Apr07 - Sep07! Jan06 - Mar06} Jun05-Jui05] Jan0S - Feb0S
LIBOR_1MO| 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat EMO 2YR 3YR SYR 10YR 30YR
Yld 1.089 1.250 1.521 2.259 3.347 4.370




bms36_30_fin ~ 1A12

Banc of America
Balance $4,000,000.00 Delay 24 C '5.847456317
Copen 5.50000000 Dated 07/01/2003 NET ' 5.59545682
Settle 07/31/2003 First Payment 08/25/2003 WM 1358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
98-20.000 5.64 5.67 5.99 6‘(‘)8 6.25 6.44 6.67
98-24.000 5.63 5.65 5.54 6.01 6.17 8.33 6.53
98-28.000 5.62 5.64 5.88 5.95 6.08 6.22 6.3
98-00.000 5.61 5.63 5.83 5.88 5.89 8.1 6.25
99-04.000 5.60 5.61 578 5.82 5.81 6.00 6.11
95-08.000 5.58 5.60 5.72 575 5.82 5.89 597
99-12.000 5.58 559 5.67 5.69 §.73 5.78 . 583
99-16.000] 5.57 5.58 5.61 5.62 5.64 5.67 5.69
99-20.000 5.56 5.56 5.56 5.56 5.56 5.56 5.56
99-24.000 5.55, 5.55 5.51 5.50 5.47 5.45 5:42
99-28.000 5.54 5.54 5.45 5.43 5.39 534 5.28
100-00.000 3.54 5.52 5.40 537 5.30 523 5.14
100-04.000, 5.53 5.51 5.35 5.30 5.21 5.12 5.01
WAL 26.466 14919 2.608 2.1“ 1.558 1.218 0.956
Mod Dumn 13.578 9.743 2.332 1.950 1.444 1.140 0.902
Mod Convexity 2,743 1.304 0.080 0.056 0.032 0.021 0.014/
Principai Window Aug27? - Mar32 Sep10- Aug25| Aug03-Sep08; Aug03-Apr07| Aug03-Jan06] Aug03-Jun05| Aug03-Jan05
LIBOR_1MO 1.32 1.32 1.32 1.32 1.32 1.32 1.32

Yield Curve Mat &6MO 2YR 3YR 5YR 10YR 30YR
Yld 1.089 1.250 1,521 2.259 3.347 4.370




bms36_30_fin — 1A9

Banc of Amenica
Balance $7,652,504.00 pelay 24 5.847456817
Capn 5.50000000 Dated 07/01/2003 5.59545682
Settle 07/31/2003 First Paymenc 08/25/2003 358
Price 0 PSA 125 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yieid
96-24.000 577 5.77 5.85 6.19 6.65 6.99 7.39
96-28.000/ 5.76 5.76 5.83 6.16 6.60 6.93 7.3
97-00.000 5.75 576 5.82 6.14 6.55 6.87 7.23
97-04.000 5.74 5.75 5.81 6.1 6.50 6.80 7.14
97-08.000 573 574 5.80 6.08 6.46 6.74 7.06
97-12.000 572 573 578 6.05 6.41 6.68 6.98
97-16.000 571 572 577 6.02 6.36 6.61 6.90
§7-20.000 571 571 5.76 6.00 6.31 6.55 6.82
97-24.000 570 570 575 5.97 6.27 6.49 6.74
97-28.000 5.69 5.68 5.73 5.94 6.22 6.43 6.66
98-00.000 5.68 5.68 572 5.91 6.17 6.36 6.58
98-04.000 5.67 5.67 571 5.89 6.12 6.30 6.50]
$8-08.000 5.66, 5.66, 5.70 5.8, 6.08 6.24 6.42
WAL 29,617 27.824 16.248 5,541 2.990 2227 1.723
Mod Dum 14.099 13.742] 10.220 4.629 2.674 2.030 1.581
Mod Convexity 3.059 2,860 1.448 0.260 0.088 0.053 0.034)
Principal Window Dec32 - May33{ Jul29 - May33{ Sep14-May33] May08-May33} May06-Sep06{ Sep05-Nov0S{ Mar05-May05
LIBOR_1M 1.32 1.32 1.32 1.32 1.32 1.32 1.32
Yield Curve Mat  eMO  2YR  3YR 5YR 10YR 30YR

¥ld 1.08% 1.250 1.521 2.259 3.347 4.370




bms36_30_fin - 1A10

Yld 1.089 1.250 1.521 2.259 3.347 4.370

Banc of America
Balance $8,100,000.00 Delay 24 5.847456817
Coupan 5.00000000 Dated 07/01/2003 | 5.59545682
-Settle 07/31/2003 First Payment 08/25/2003
Price 0 PSA 150 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
97-20.000 5.20 5.30 5.92 6.10 6.47 6.85 7.32
97-24.000 5.19 5.29 5.87 6.03 6.38 6.73 7.18
97-28.000 5.18 5.27 5.82 5.97 6.29 6.62 7.04
98-00.000 5.17 5.26 5.76 5.90 6.20 6.51 6.90
98-04.000 5.16 5.24 571 5.84 6.11 6.40 6.76
98-08.000 5.15 5.22 5.65 577 6.03 6.29 6.61
98-12.000 5.14 5.21 5.60 571 5.94 6.18 6.47,
98-16.000 5.13 5.19 5.54 564 5.85 6.06 6.33
98-20.000 5.12 5.18 5.49 5.58 5.76 5.95 6.19
98-24.000 5.12 5.16 5.44 5.51 5.68 5.84 6.05
98-28.000] 5.11 5.15 5.38 5.45 5.59 573 5.91
99-00.000 5.10 5.13 5.33 5.39 5.50 5.62 577
99-04.000, 5.09 5.12 528; . 5.32, 542 5.51 5.64
WAL 26.466 11.637 2.609 2.14$ 1.558 1.218 0.956
Mod Durn 14.254 8.186 2.344 1.958 1.446 1.140 0.900'
Mod Convexity 2.955 0.988 0.081 0.056 0.032 0.021 0.014
Principal Window Aug27 - Mar32 Aug03 - Juiz3| Aug03 - Sep08| Aug03-Apr07| Aug03-Jan06] Aug03-Jun05| Aug03-Jan05
LIBOR_1MO] 3.909 3.909 3.909 3.909 3.909 3.909 3.909
Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR '




bms36_30_fin - 1A11

Yld 1.089% 1.250 1.521 2.259 3.347 4.370

Banc of America
Balance $8,000,000.00 Delay 24 5.847456817
Copen 6.00000000 Dated 07/01/2003 5.59545682
Sertle 07/31/2003 First Payment 08/25/2003 358
Price 0 PSA 150 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yieid Yield Yield Yield Yield Yield
$9-20.000 6.07 6.07 6.06 6.05 6.05 6.04 6.03
98-24.000 6.06 6.08 6.00 5.99 5.96 5.93 5.89
99-28.000 6.05 6.04 5.95 5.93 5.87 582 5.75
100-00.000 6.04 6.02 5.90 5.86 579 5.71 5.61
100-04.000 6.03 6.01 5.84 5.80 570 5.60 5.48
100-08.000 6.02 5.99 5.79 573 5.61 5.49 5.34
100-12,000 6.01 5.97 5.74 5.67 5.53 5.38 5.20
100-16.000 6.00 5.6 5.68 5.61 5.44 527 5,06
100-20.000 6.00 5.94 5.63 5.54 5.36 5.17 4.93
100-24.000 5.99 5.93 5.58 5.48 527 5.06 4.79
100-28.000 598 591 5.52 5.42: 5.19 4.95 4.66
101-00.000 5.97 5.89 5.47 5.35 5.10 484 4.52
101-04.000 596 5.88 5.42 5.29 5.02 4.74 4.38
’ I
WAL 26.466 11.837 2.609 2145 1.558 1.218 0.956
Mod Durn 12.953 7.763 2.321 1.944 1.442 1.1414 0.904
Mod Convexity 2.551 0.910 0.080 0.056 0.032 0.021 0.014
Principal Window Aug27 - Mar32 Aug03 - Jul23| Aug03-Sep08{ Aug03-Apr07| Aug03-Jan08] Aug03-Jun05] Aug03l-Jan0Ss
LIBOR_1MO; 3.909 3.909 3.909 3.909 3.909 3.909 3.909
Yield Curve Mat §MO  2YR 3YR  SYR 10YR 30YR




bms36_30 fin — 1A6

¥ld 1.089 1.250 1.521 2.259 3.347 4.37C

Banc of Amenca
Balanoe $18,243,967.00 Delay 24 ' 5.847456817
Copn 5.,50000000 Dated 97/01/2003 5, 59545682
Settle 07/31/2003 First Paywment 08/25/2003
Price 0 PSA 150 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield Yield Yield
98-20.000 5.64 5.69, 5.98 6.08 6.25 6.44 6.67
98-24.000 5.63 5.67 594 6.01 6.17 6.33 6.53
98-28.000 5.62 5.66 5.88 5.95 6.08 6.22 6.39
99-00.000 5.61 5.64 5.83 5.88 5.99 6.1 6.25
99-04.000 5.60 5.63) 5.78 5.82 591 6.00 6.11
99-08.000 5.58 5.61 5.72 5.75 5.82 5.89 5.97
99-12.000 5.58 5.59 5.67 5.69 5.73 578 5.83
98-16.000 5.57 5.58 5.61 5.62 5.64 5.67 5.65
$9-20.000 5.56 5.56 5.56 5.56 5.56 5.56 5.56
89-24.000 555 5.85 5.51 5.50 5.47 5.45 5.42
99-28.000 §.54 5.53 5.45 5.43 5.39 5.34 5.28
100-00.000 5.54 5.52 5.40 5.37 5.30 523 5.14,
100-04.000 5,53 5.50 5.35 5.30 5.21 512 5.01
WAL 26.466 11.637 2.609 2145 1.558 1.218 0.956
Mod Durn 13.575 7.968 2332 1.950 1.444 1.140 0.902
Mod Convaexity 2.743 0.948 0.080 0.056 0.032 0.021 0.014]
Principal Window Aug27 - Mar32 Aug03 - Jul23 Aug03 - Sep08 Aug03 - Apr07 Aug03 - Jan06 Aug(3 - JundS Aug03 - Jan05s
LIBOR_1MOQ| 3.909 3.909 3.909 3.909 3.909 3.909 3.909
Yield Curve  Mat 6MO 2YR 3YR SYR 10YR 30YR !




bms36_30_fin - 1A16

Banc of America
Balance $5,655,000.00 Delay 4 5.847456817
Capm 4.00000000 Cated 07/01/2003 5.59545682
Settle 07/31/2003 Firsc payment 08/25/2003
Price 0 PSA 150 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1000 PSA
Yield Yieid Yield Yield Yield Yield Yield
98-20.000 6.53 6.22 4.86 4.69 4.78 4.99 524
98-24.000 6.52 6.20 4.8t 4.62 4.70 4.88 5.10
98-28.000 6.51 6.18 475 4.56 4.61 4.77 4.96|
99-00.000 6.50 6.17 470 4,50 4.53 4.66 4.82
99-04.000, 6.49 6.15 4,65 4.43 4.44 4.55 4.69
99-08.000 6.48 6.14/ 4.60 4.37 4.35 444 4.55
99-12.000 6.47 6.12 4.54 4.31 4.27 4.33 4.41
99-16.000 6.46 6.11 4.49 424 4.18 4.22 428
89-20.000 6.46 6.09 4.44 4.18 4.10 4.12 4,14
99-24.000 6.45 6.08 4.39 4.12 4.01 4.01 4.00
99-28.000 6.44 6.06 4.34 4.08 3.93 3.90 3.67
100-00.000 6.43 6.04 4.28 4.00 3.85 3.80 3.73
100-04.000 6.42 6.03 4.23 3.93 3.76 3.69 3.60
WAL 26,466 11.637 2.609 2.145 1.558 1.218 0.956
Mod Durn 13.064 8.054 2,403 2.000 1.473 1.160 0.915
Mod Convexity 2,501 0.940 0.084 0.058 0.033§ . 0.021 0.014
Principal Window Aug27 - Mar32 Aug03 - Jul23| Aug03 -Sep08f Aug03-Apr07{ Aug03-Jan06| Aug03-Jun05| Augl3-Jan0s
LIBOR_1MO| 3.909 3.909 3.909 3.909 3.909 3.909 3.909
Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR

¥ld 1.089 1.250 1.521 2.259 3.347 4.370




bms36_30_fin - 1A17

Banc of America
Balance $10,655,000.00 Delay 24 5.847456817
Qopen 7.00000000 Cated 07/01/2003 5.59545682
Settle 07/31/2003 Pirst Paywent 08/25/2003 358
Price 0 PSA 150 PSA 300 PSA 350 PSA 500 PSA 700 PSA 1600 PSA
Yield Yield Yield Yield Yield Yield Yieid
98-20.000 4.65 512 7.14 7.48 7.73 7.90 8.1
98-24.000 4.64 5.10 7.09 7.41 7.64 7.79 7.97
98-28.000 4.63 5.08 7.03 7.34 7.56 7.67 7.82
99-00.000 4.62 5.07 6.98 7.28 7.47 7.56 7.68
99-04.000 461 5.05 6.92 7.21 7.38 7.45 7.54
99-08.000 4.61 5.04 6.87 7.15 7.29 7.4 7.40
99-12.000 4.60 5.02 6.81 7.08 7.20 7.23 7.26)
99-16.000 4,59 5.00 6.76 7.01 71 7.12 7.12
99-20.000 4.58 4.99 6.70 6.95 7.02 7.00 6.98
99-24.000 4.57 4.97 6.65 6.88 6.94 6.89 6.84
939-28.000 4.56 4.96 6.59 6.82 6.85 6.78 6.70
100-00.000, 4.55 4.94 6.54 675 6.76 6.67 6.56)
100-04.000 4.54 4.93 6.48 6.69 6.67 6.56 6.42
WAL 26.466 11.637 2.609 2,145 1.558 1.218 0.956
Mod Durn 14.306 7.898 2.264 1.902 1.416 1.122 0.889
Mod Convexity 3.072 0.959 0.077 0.054 0.031 0.020 0.014
Principal Window Aug27 - Mar32 Aug03 - Jul23|  Aug03 - Sep08 Aug03 - Apro7 Aug03 - Jan06 Aug03 - Jun0s Aug03 - Jan05
LIBOR_1MO] 3.909 3.909 3.909 3.909 3,909, 3.909 3.909

Yield Curve  Mat 6MO 2YR 3YR 5YR 10YR 30YR

Yld 1.089 1.250 1,521 2.259 3.347 4.370




Banc of America

Deal Summary Report bms36_15_fin
Assumptions Collateral

Seltlement 31-Jul-2003(Prepay 300 PSA| Balance WAC WAM WAL Our
1st Pay Date 25-Aug-2003{Default 0 CDR $350,000,000.00 5.371 178 4.482 3.733]

Recovery 0 months,

Severity 0%!

Tranche Balance Coupon Principal Avg Dur  Yieid Spread B8ench Price $@1bp Accrued  NetNet Dated Notes
Name Window Life bp % Int(M) (MM) Date

2P0 20,815.18 0.00000000  08/03 - 05/18 4.459 01-Jul-03  XRS_PO
20 344,966,020.77 0.37487659  08/03 - 05/18 4.482 01-Jul-03  NTL_©O
2A3 100,000,000.00 1.53000000  08/03 - 05/18 4.447 25-Ju-03  FLT
2A4 2,750,000.00 1.58000000  08/03 - 05/18 4.447 25-Jul-03  FLT
2A1 116,132,650.00 1.59000000  08/03 - 05/18 4.447 25-Ju-03  FLT
2A2 126,721,534.84 10.20818180  08/03 - 05/18 4.447 25-Jul-03 NV
SUBORD 4,375,000.00 4.75000000  08/03 - 05/18 7.271 01-Jul-03  FX
Yield Curve
Mat  6MO 2YR  3YR S5YR 10YR 30YR

¥ld 0.894 1.10% 1.349 2.078 3.168 4.221




bms36_15_fin - 2A1

Banc of America
Balance 116,132,650.00 Delay 0 Index LIBCR 1M | 1.14 C 5.371202324
Coupan 1.59000000 Dated 07/25/2003 Mile / Margin 1.0 / 0.45 NET $.11920232
Settle 07/31/2003 First Payment 08/25/2003 Cap / Floar 7.5/ 0.45 WM 178
Price 100 PSA 300 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield
99-04.000 1.74 1.80 1.87 1.94 2.04
99-08.000 1.72 1.77 1.83 1.88 1.97
§9-12.000 1.70 1.74 1.79 1.84 1.91
99-16.000 1.68 1.7 175 1.79/ 1.85
99-20.000 1.66 1.68 1.74 1.74 1.78
99-24.000 1.64 1.65 1.67 1.69 1.72
99-28.000 1.62 1.62 1.63 1.64 1.66
100-00.000 1.59 1.59 1.59 1.59 1.59
100-04.000 1.57 1.56 1.55 1.54 1.53
100-08.000 1.55 1.53 1.51 1.49 1.47
100-12.000 1.53 1.51 1.48 145 1.40
100-16.000 1.51 1.48 1.44 1.40 1.34
100-20.000 149 1.45 1.40 1.35 1.28
100-24.000 147 1.42 1.36 1.30 1.22
100-28.000 1.45 1.39 132 1.25 115
WAL 6.615 4.447 3.295 2,625/ 2.040
Mod Durn 6.117 4.191 3.148 2.531 1.983
Mod Convexity 0.560 0.287 0,164 0.104 0.062
Principal Window Aug03 - May18| Aug03-Mayt8| Aug03-May18( Aug03-May18{ Augll-Marid
LIBOR_1MO 1.14 1.14 1.14 1.14 1.14
Yield Curve Mat  6MO  2YR  3YR  SYR 10YR 30YR

vy S o .




bms36_15_fin — 2A1

Banc of America
Balance $116,132,650.00 Delay 0 Index LIECR WD | 1.24 e 5.371202324
Qaupan 1.5%000000 Daced 07/25/2003 Milt / Margin 1.0/ 0.45 NET 5.11920232
Settle 07/31/2003 First Payment 08/25/2003 Cap / Fleor 7.5 / 0.45 WM 178

Price 100 PSA 300 PSA 500 PSA 700 PSA 1000 PSA

Yld 0.894 1.105 1.343% 2.078 3.168 4.221

(ST




bms36_15_fin - 2A2

Banc of America
Balance $126,721,534.84  Delay 0 Index LER IO | 114 W 5.371202324
Copn 10.20818180 mated 07/25/2003 Milt / Margin -1.72727271 / 12.177 NET 5.11520232
Settle 07/31/2003 First Payment 08/25/2003 Cap / Fleor 12.17727263 / 0 Wap 178
Price 100 PSA 300 PSA 500 PSA 700 PSA 1000 PSA
Yieid Yield Yield Yield Yield
106-04.000 9.03 8.57 8.10 7.64) 7.00
106-08.000 9.01 8.53 8.05 7.59 6.93
106-12.000 8.98 8.50 8.01 7.54 6.87
106-16.000 8.95 8.46 7.96 7.48 6.80
106-20.000 8.93) 8.42 7.92 7.43 6.74
106-24.000 8.90 8.39] 7.87 7.37 6.67
106-28.000 8.87 8.35 7.83 7.32 6.60
107-00.000 8.85 8.32 7.79 7.27 6.54
107-04.000 8.82 8.28 7.74 7.22 6.47
107-08.000 8.79 8.25 7.70/ 7.16 6.41
107-12.000 8.77 8.21 7.65 7.11 6.34
107-16.000 8.74 8.18 7.61 7.06 6.28
107-20.000 8.72 8.14 7.56 7.00 8.21
107-24.000 869 8.1 7.52 6.95 6.15
107-28.000 8.66 8.07, 7.48 6.90! 6.08
WAL 6.615 4.447 3.205 2.625 2.040
Mod Durn 4.397 3.299 2.632 2.199 1.783
Mod Convexity 0.327 0.190 0.120 0.082 0.052
Principal Window| Aug03 - May18{ Aug03-May18{ Aug03-May18] Aug(d3-May18| Aug03-Mart0
LIBOR_1MO 1.14 1.14 1.14 1.14, 1.14
Yield Curve Mat 6MO 2YR 3YR SYR 10YR J30YR

47



bms36_15_fin - 2A2

WAC

WA

Banc of America
Balance $126,721,534.84 Delay 0 Index LIECR 1O | 1.14
Capon 10.20818180 Dated 07/25/2003 Mult / Margin -1.72727271 / 12.177 NET
Settle 07/31/2003 First Payment 08/25/2003 Cap / Floor 12.17727269 / 0

Price 100 PSA 300 PSA 500 PSA 700 PSA 1000 PSA

¥ld 0.894 1.105 1.349 2.078 3.168 4.221

5.371202324
5.11520232
178




bms36_15_fin - 2A3

Barc of America
Balance $100, 000, 000.00 Delay 0 Index LIER 1M | 1.14 we 5.371202324
Qapan 1.55000000 Dated 07/25/2003 Mule / Margin 1.0/ 0.45 NET 5.11520232
Settle 07/31/2003 First Payment 08/25/2003 Cap / Floor 7.5/ 0.45 WA 178
Price 100 PSA 300 PSA 500 PSA 700 PSA 1000 PSA
Yield Yield Yield Yield Yield
99-05.000 1.73 1.80 1.86 1.93 2.02
$99-09.000 1.7% 177 1.82 1.88 1.96
99-13.000 1.69] 1.74 1.78 1.83 1.89
98-17.000 1.67 1.71 1.74 1.78 1.83
99-21.000 1.65 1.68 1.70 1.73 1.77
99-25.000 1.63 1.65 1.66 1.68 1.70
99-29.000 1.61 1.62 1.62 1.63 1.64
100-01.000 1.59 1.59 1.58 1.58 1.58
100-05.000 1.57 1.56 1.54 1.53 1.51
100-09.000 1.58 1.53 1.50 1.48 1.45
100-13.000 1.53 1.50 1.47 1.43 1.39,
100-17.000 1.51 1.47 1.43 1.38 1.33
100-21.000 1.49] 1.44 1.39 1.34 1.26
100-25.000 1.47 1.41 1.35 1.29] 1.20
100-29.000 1.45 1.38 1.31 1.24 1.14
WAL 6.615 4.447 3.295 2625 2.040
Mod Dum 6.118 4.182 3.149 2.531 1.983
Mod Convexity 0.560 0.287 0.164 0.164 0.062
Principal Window Aug03 - May18 Aug03 - May18| Aug03-May18| Aug03-May18| Aug03-Mari0
LIBOR_1MO; 1.14 1.14 1.14 1.14 1.14
Yieid Curve Mat  6MO  2YR  3YR  5YR  10YR 30YR




bms36_15_fin - 2A3

Banc of Amenca
Balance $100, 000, 000.00 Delay ] Index LIBR M0 | 1.24 wc 5.371202324
Copan 1.59000000 Dated 07/25/2003 Milt / Margin 1.0 / 0.45 NET 5.11920232
Settle 07/31/2003 First Payment 08/25/2003 Cp / Floor 7.5/ 0.45 WA 178
Price 100 PSA 300 PSA 500 PSA 700 PSA 1000 PSA
¥ld 0.894 1.105 1.349 2.078 3.168 4.221
[T —




