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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: October &, 2003

OPTION ONE MORTGAGE ACCEPTANCE

CORPORATION
By:ﬁ%w/ (bl

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
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99.3 Computational Materials p*

*The Computational Materials have been filed on paper pursuant to a continuing hardship exemption
from certain electronic filing requirements.
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STATE STREET
-SSRM breakeven runs description:

(a) Flat CDR analysis

(b) Break even cum. defaults and corresponding losses as a multiple of the
baseline cum. default curve which is shown below:

Year Baseline Cum. Defaults

~NOO O WN -

The baseline cumulative default corresponds to 3% cum. losses.

Cases:

* Speeds: 50, 100, 150, 200 PPC
Curve: spot, forward, forward + 200

We need average life for each case run, break even loss for
(a) yield loss and (b) Principal loss

Assumptions
* Loss severity = 40%
12 mo. lag

Triggers fail

Run to maturity

1.5
3.375
4.875
6.375
7.125

7.5




ETRADE

- ... .Breakeven CDR:- - =~

-:Cumulative Losses.

25 CPR| 40 CPR| 60 CPR

25 CPR|

40 CPR]

60 CPR

P2

BBB+

BBB

BBB-

19.0
11.6
10.1
8.3
6.9
5.5

26.7
15.5
13.0
103
8.1
6.0

39.6 94,800,746.81 (12.64%)

226
18.8
14.1
10.5

6.7

67,127,424.20 (8.95%)
60,279,429.80 (8.04%)
51,591,051.66 (6.88%)
44,422 845,09 (5.92%)
36,518,951.16 (4.87%)

83,580,677.07 (11.14%)
54,548,205.15 (7.27%)
46,937,039.33 (6.26%)
38,612,321.62 (5.15%)
31,114,197.76 (4.15%)
23,831,891.88 (3.18%)

76,215,514.44 (10.16%)
46,117,290.20 (6.15%)
38,455,338.20 (5.13%)
29,717,593.48 (3.96%)
22,204,119.36 (2.96%)
14,592,031.13 (1.95%)
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Option One Mortgage Loan Trust, Series 2003-6

12/25/2003
1/25/2004
2/25/2004
3/25/2004
4/25/2004
5/25/2004
6/25/2004
7/25/2004
8/25/2004
9/25/2004

10/25/2004

11/25/2004

12/25/2004
1/25/2005
2/25/2005
3/25/2005
4/25/2005
5/25/2005
6/25/2005
7/25/2005
8/25/2005
9/25/2005

10/25/2005

11/25/2005

12/25/2005
1/25/2006
2/25/2006
3/25/2006
4/25/2006
5/25/2006
6/25/2006
7/25/2006
8/25/2006
9/25/2006

10/25/2006

11/25/2006

12/25/2006
1/25/2007
2/25/2007
3/25/2007
4/25/2007
5/25/2007
6/25/2007
712512007
8/25/2007
9/25/2007

10/25/2007

11/25/2007

12/25/2007

L1M Forward L6M Forward L1M Forward+200 L6M Forward+200

1.172601
1.214174
1.18468
1.244339
1.282491
1.32579
1.457943
1.486481
1.677242
1.651031
1.76512
1.886664
1.965577
2.11183
2.21256
2.313505
2.504622
2.5632553
2.667666
2.821426
2.914179
3.001387
3.127176
3.253052
3.309252
3.451962
3.5623173
3.588718
3.697705
3.804359
3.906637
3.872528
3.988297
4.018999
4.101893
4.186413
4.184076
4.29662
4.322328
4.346935
4.431896
4.519963
4.609376
- 4.54137
4.664703
4.693016
4.78444
4.875394
4.861262

1.240539
1.288344
1.333975
1.399773
1.467959
1.548901
1.643
1.728197
1.833192
1.939909
2.051239
2.175571
2.284219
2.402377
2.521853
2.640046
2.765983
2.860953
2.982497
3.000782
3.197245
3.300117
3.399372
3.495825
3.589063
3.690135
3.761318
3.840065
3.912938
3.981409
4.046147
4.09317
4.165066
4.221709
4.277333
4.333318
4.389917
4.462104
4.503657
4.561795
4.620578
4680472
4.740869
4.783681
4.858241
4.914091
4.966607
5.016315
5.063062

3.172601
3.214174

3.18468
3.244339
3.282491

3.32579
3.457943
3.486481
3.577242
3.651031

3.76512
3.886664
3.965577

411183

4.21256
4.313505
4.504622
4.532553
4.667666
4.821426
4.914179
5.001387
5.127176
5.253052
5.300252
5.451962
5.523173
5.588718
5.697705
5.804359
5.006637
5.872528
5.988297
6.018999
6.101823
6.186413
6.184076

6.29662
6.322328
6.346935
6.431896
8.519963
6.609376

6.54137
6.664703
6.693016

6.78444
6.875394
6.861262

3.240539
3.288344
3.333975
3.399773
3.467959
3.548901
3.643
3.728197
3.833192
3.939909
4.051239
4.175571
4.284219
4.402377
4.521853
4.640046
4.755983
4.860953
4.982497
5.090782
5.197245
5.300117
5.399372
5.495825
5.589063
5.690135
5761318
5.840065
5.912938
5.981409
6.046147
6.09317
6.165066
6.221709
6.277333
6.333318
6.389917
6.462104
6.503657
6.561795
6.620578
6.680472
6.740869
6.783681
6.858241
6.914091
6.966607
7.016315
7.063062




1/25/2008
2/25/2008
3/25/2008
4/25/2008
5/25/2008
6/25/2008
7/25/2008
8/25/2008
9/25/2008
10/25/2008
11/25/2008
12/25/2008
1/25/2009
2/25/2009
3/25/2009
4/25/2009
5/25/2009
6/25/2009
7/25/2009
8/25/2009
9/25/2009
10/25/2009
11/25/2009
12/25/2009
1/25/2010
2/25/2010
3/25/2010
4/25/2010
5/25/2010
6/25/2010
7/25/2010
8/25/2010
9/25/2010
10/25/2010
11/25/2010
12/25/2010
1/25/2011
2/25/2011
3/25/2011
4/25/2011
5/25/2011
6/25/2011
7/25/2011
8/25/2011
9/25/2011
10/25/2011
11/256/2011
12/25/2011
1/25/2012
2/25/2012
3/25/2012
4/25/2012

4.979937
4.993123
5.001761
5.076622
5.150128
5.110616
5.212306
5.200766
5.184587
5.241761
5.301361
5.245788
5.344099
5.327831

5.31144
5.373928

5.43972
5.385715
5.493804

548285
5.472269
5.542066
5.612411
5.554952
5.663109
5.643943
5.622202
5.683157
5.744397

5.67291
5.772929
5.740822
5.706188
5.758117
5.811601

5.72951
5.825899
5.787582
5.748181
5.798372
5.850267

5.76301
5.859334
5.817488
5.775046
5.825988

5.88045
5.794318
5.898136
5.862573
5.828337
5.890427

5.106502
5.145054
5.180405
5211535
5.239657
5.265412
5.288436
5.310884

5.33253
5.354143
5.376662
5.400238
5.424084
5.449508
5.476021
5.503439
5.532105
5.561549

5.58041
5.619284
5.646762

5.67234

5.69641
5.718929
5.739058
5.757798
5.774332
5.788666
5.801461
5.812931
5.822593
5.831635
5.830617
5.846786
5.853659

5.86026
5.865979
5.871688
5.876794
5.881381
5.886096
5.891249
5.896595
5.903221
5.910919

5.92002
5.931024
5.944031
5.958617
5.975571
5.994481

6.01534

6.979937
6.993123
7.001761
7.076622
7.150128
7.110616
7.212306
7.200766
7.184587
7.241761
7.301361
7.245788
7.344099
7.327831

7.31144
7.373928

7.43972
7.385715
7.493804

7.48285
7.472269
7.542066
7.612411
7.554952
7.663109
7.643943
7.622202
7.683157
7.744397

7.67291
7.772929
7.740822
7.706188
7.758117
7.811601

7.72951
7.825899
7.787582
7.748181
7.798372
7.850267

7.76301
7.859334
7.817488
7.775046
7.825988

7.88045
7.794318
7.898136
7.862573
7.828337
7.890427

7.105502
7.145054
7.180405
7.211535
7.239657
7.265412
7.288436
7.310884

7.33253
7.354143
7.376662
7.400238
7.424084
7.449598
7.476021
7.503439
7.5632105
7.561549

7.59041
7.619284
7.646762

7.67234

7.69641
7.718929
7.739058
7.757798
7.774332
7.788666
7.801461
7.812931
7.822593
7.831635
7.839617
7.846786
7.853659

7.86026
7.865979
7.871688
7.876794
7.881381
7.886096
7.891249
7.896595
7.903221
7.910919

7.92002
7.931024
7.944031
7.958617
7.975571
7.994481

8.01534



5/25/2012
6/25/2012
7/25/2012
8/25/2012
9/25/2012
10/25/2012
11/25/2012
12/25/2012
1/25/2013
2/25/2013
3/25/2013
4/25/2013
5/25/2013
6/25/2013
7/25/2013
8/25/2013
9/25/2013
10/25/2013
11/25/2013
12/25/2013
1/25/2014
2/25/2014
3/25/2014
4/25/2014
5/25/2014
6/25/2014
7/25/2014
8/25/2014
9/25/2014
10/25/2014
11/25/2014
12/25/2014
1/25/2015
2/25/2015
3/25/2015
4/25/2015
5/25/2015
6/25/2015
7/25/2015
8/25/2015
9/25/2015
10/25/2015
11/25/2015
12/25/2015
1/25/2016
2/25/2016
3/25/2016
4/25/2016
5/25/2016
6/25/2016
7/25/2016
8/25/2016

5.956612
5.879723
5.997401
5.973282
5.950438
6.022839
6.095371

6.01774
6.134245
6.101579
6.066218
6.126807
6.187131
6.084055
6.198437

6.15047
6.099937

6.14947

6.20177

6.10121
6.204805
6.156887
6.109435
6.164536
6.222664
6.125817
6.236525
6.193662
6.151516
6.213449
6.278376
6.186053
6.304173
6.266469
6.229472
6.208142
6.370035
6.282738
6.408943
6.377417
6.346379
6.420229
6.494538
6.404655
6.528144
6.488761
6.447193
6.511103

6.57521
6.472755
6.586155
6.534351

6.037962
6.061669
6.085253
6.108638
6.130564
6.150354
6.168126
6.183811
6.196858
6.207832
6.216191
6.221957
6.225832
6.228335
6.229558
6.230647
6.231744
6.233368
6.235944
6.239517
6.243724
6.249148
6.255436
6.262633
6.270997
6.280524
6.250826
6.302395
6.314848
6.328182
6.342669
6.358348

6.37489
6.392814
6.411797
6.431802
6.452695
6.474002

6.49487
6.515273
6.534333
6.551593
6.567152
6.580964
6.5692625
6.602558
6.610365
6.616064
6.620182
6.623104
6.624886
6.626381

7.956612
7.879723
7.997401
7.973282
7.950438
8.022839

8.095371 .

8.01774
8.134245
8.101579
8.066218
8.126807
8.187131
8.094055
8.198437

8.15047
8.099937

8.14947

8.20177

8.10121
8.204805
8.156887
8.109435
8.164536
8.222664
8.125817
8.236525
8.193662
8.151516
8.213449
8.278376
8.186053
8.304173
8.266469
8.229472
8.298142
8.370035
8.282738
8.408943
8.377417
8.346379
8.420229
8.494538
8.404655
8.528144
8.488761
8.447193
8.511103

8.57521
8.472755
8.5686155
8.534351

8.037962
8.061669
8.085253
8.108638
8.130564
8.150354
8.168126
8.183811
8.186858
8.207832
8.216191
8.221957
8.225832
B8.228335
8.229558
8.230647
8.231744
8.233368
8.235944
8.239517
8.243724
8.249148
8.255436
8.262633
8.270997
8.280524
8.290826
8.302395
8.314848
8.328182
8.342669
8.358348

8.37489
8.392814
8.411797
8.431802
8.452695
8.474002

8.49487
8.515273
8.534333
8.551593
8.567152
8.580964
8.592625
8.602558
8.610365
8.616064
8.620182
8.623104
8.624886
8.626381



9/25/2016
10/25/2016
11/25/2016
12/25/2016

1/25/2017

2/25/2017

3/25/2017

4/25/2017

5/25/2017

6/25/2017

7/25/2017

8/25/2017

9/25/2017
10/25/2017
11/25/2017
12/25/2017

1/25/2018

2/25/2018

3/25/2018

4/25/2018

5/25/2018

6/25/2018

7/25/2018

8/25/2018

9/25/2018
10/25/2018
11/25/2018
12/25/2018

1/25/2019

2/25/2019

3/25/2019

4/25/2019

5/25/2019

6/25/2019

7/26/2019

8/25/2019

9/25/2019
10/25/2019
11/25/2019
12/25/2019

1/25/2020

2/25/2020

3/25/2020

4/25/2020

5/25/2020

6/25/2020

7/25/2020

8/25/2020

9/25/2020
10/25/2020
11/25/2020
12/25/2020

6.480473
6.535149

8.59227
6.483163
6.594887
6.541912
6.489021
6.546477
6.606482
6.498521
6.613923
6.562927
6.511913
8.571299
6.631816
6.521171
6.634685

6.57857
6.521114

6.57478
6.629469
6.511256
6.619235
6.555885

6.49129
6.539705
6.590251
6.467552
6.574164
6.509199
6.444056

6.49311
6.544337

6.421028

6.528841
6.463822
6.398699
6.448652
6.500824
6.3773
6.486537
6.421819
6.357065
6.408188
6.461573
6.338216
6.449108
6.385027
6.320979
6.373543
6.42842
6.305617

6.627676
6.62914
6.63108

6.633514

6.636145

6.639405

6.643004

6.646925

6.651176

6.655515

6.659395

6.662951
6.66563

6.667206

6.667802

6.6674

6.665702

6.663056
6.65917

6.654062

6.648054

6.641338

6.633853

6.626134

6.618139
6.61005

6.602071

6.594209

6.586243

6.578482

6.570713

6.562947

6.555335

6.547886

6.540399

6.5331568

6.525967
6.51884

6.511913

6.505195

6.498505

6.492098

6.485801

6.479624

6.473695

6.468021

6.462441

6.457191

6.452113

6.447217

6.442618
6.43832

8.480473
8.535149
8.59227
8.483163
8.594887
8.541912
8.489021
8.546477
8.606482
8.498521
8.613923
8.562927
8.511913
8.571299
8.631816
8.521171
8.634685
8.57857
8.521114
8.57478
8.629469
8.511256
8.619235
8.555885
8.49129
8.539705
8.5690251
8.467552
8.574164
8.509199
8.444056
8.49311
8.544337
8.421028
8.528841
8.463822
8.398699
8.448652
8.500824
8.3773
8.486537
8.421819
8.357065
8.408188
8.461573
8.338216
8.449108
8.385027
8.320979
8.373543
8.42842
8.305617

8.627676
8.62914
8.63108

8.633514

8.636145

8.639405

8.643004

8.646925

8.651176

8.655515

8.659395

8.662951
8.66563

8.667206

8.667802

8.6674

8.665702

8.663056
8.65917

8.654062

8.648054

8.641338

8.633853

8.626134

8.618139
8.61005

8.602071

8.594209

8.586243

8.578482

8.570713

8.562947

8.5565335

8.547886

8.540399

8.533158

8.525967
8.51884

8.511913

8.505195

8.498505

8.492098

8.485801

8.479624

8.473695

8.468021

8.462441

8.457191

8.452113

8.447217

8.442618
8.43832




1/25/2021
2/25/2021
3/25/2021
4/25/2021
5/25/2021

6/25/2021 -

7/25/2021
B8/25/2021
9/25/2021
10/25/2021
11/25/2021
12/25/2021
1/25/2022
2/25/2022
3/25/2022
4/25/2022
5/25/2022
6/25/2022
7/25/2022
8/25/2022
9/25/2022
10/25/2022
11/25/2022
12/25/2022
1/25/2023
21252023
3/25/2023
4/25/2023
5/25/2023
6/25/2023
7/25/2023
8/25/2023
9/25/2023
10/25/2023
11/25/2023
12/25/2023
1/25/2024
2/25/2024
3/25/2024
4/25/2024
5/25/2024
6/25/2024
7125/2024
8/25/2024
9/25/2024
10/25/2024
11/25/2024
12/25/2024
1/25/2025
2/25/2025
3/25/2025
4/25/2025

6.418428
6.355352
6.282377
6.346669
6.403301
6.281367
6.396277
6.334437
6.272753
6.329022
6.387766
6.267236
6.3848
6.324927
6.2653
6.323969
6.384841
6.265367
6.38475
6.325629
6.266699
6.327554
6.391905
6.276465
6.402213
6.350069
6.298595
6.363875
6.427964
6.306745
6.422837
6.355366
6.284792
6.333103
6.383438
6.251053
6.360214
6.28854
6.216704
6.264822
6.314971
6.181814
6.291003
6.218792
6.146449
6.194435
6.24446
6.110679
6.219931
6.147303
6.07457
6.12249

6.43417

6.43038
6.426801
6.423443
6.420423
6.417765
6.415347
6.413383
6.411756
6.410481
6.409616
6.409116
6.408796
6.408787
6.408907
6.409147

6.40976
6.410969
6.412868
6.415856
6.420038
6.425496
6.431711
6.437881
6.443063
6.446593
6.447499
6.445137
6.439871
6.432252
6.422721
6.412006
6.400572
6.388922

6.37724
6.365527
6.353682
6.341843
6.329912
6.317895
6.305856
6.293797

6.281631"

6.269477
6.257252

6.24496
6.232658
6.220348
6.207954

6.19558
6.183154
6.170882

8.418428
8.356352
8.292377
8.346669
8.403301
8.281367
8.396277
8.334437
8.272753
8.329022
8.387766
8.267236
8.3848
8.324927
8.2653
8.323969
8.384841
8.265367
8.38475
8.325629
8.266699
8.327554
8.391905
8.276465
8.402213
8.350069
8.298595
8.363875
8.427964
8.306745
8.422837
8.355366
8.284792
8.333103
8.383438
8.251053
8.360214
8.28854
8.216704
8.264822
8.314971
8.181814
8.291003
8.218792
8.146449
8.194435
8.24446
8.110679
8.219931
8.147303
8.07457
8.12249

8.43417

8.43038
8.426801
8.423443
8.420423
8.417765
8.415347
8.413383
8.411756
8.410481
8.409616
8.400116
8.408796
8.408787
8.408907
8.409147

8.40976
8.410969
8.412868
8.415856
8.420038
8.425496
8.431711
8.437881
8.443063
8.446593
8.447499
8.445137
8.439871
8.432252
8.422721
8.412006
8.400572
8.388922

8.37724
8.365527
8.353682
8.341843
8.329912
8.317895
8.305856
8.293797
8.281631
8.269477
8.257252

8.24496
8.232658
8.220348
8.207954

8.19558
8.183154
8.170682



5/25/2025
6/25/2025
7/25/2025
8/25/2025
9/25/2025
10/25/2025
11/25/2025
12/25/2025
1/25/2026
2/25/2026
3/25/2026
4/25/2026
5/25/2026
6/25/2026
7/25/2026
8/25/2026
9/25/2026
10/25/2026
11/25/2026
12/25/2026
1/25/2027
212512027
3/25/2027
4/25/2027
5/25/2027
6/25/2027
7/25/2027
8/25/2027
9/25/2027
10/25/2027
11/25/2027
12/25/2027
1/25/2028
2/25/2028
3/25/2028
4/25/2028
5/25/2028
6/25/2028
7/25/2028
8/25/2028
9/25/2028
10/25/2028
11/25/2028
12/25/2028
1/25/2029
21252029
3/25/2029
4/25/2029
5/25/2029
6/25/2029
7/25/2029
8/25/2029

6.172455
6.038193
6.147548
6.074619
6.001614
6.049532
6.099503
5.964902
6.074402
65.001288
5.928125
5.976109
6.026154

5.89135
6.001041
5.927856
5.854648
5.902768
5.952955
5.818084
5.928013

5.85487
5.781729
5.830055
5.880455
5.745649
5.855867
5.782877
5.709913
5.758517
5.809203
5.674589
5.785152
5.712424
5.639746
5.688701
5.739746
5.605451
5.716416
5.644058
5.571773
5.621155
5672634
5.538781
5.650208
5.578326
5.506541
5.556426
5.608416
5475123
5.587077
5515777

6.158211
6.145742
6.133215
6.120714
6.108181
6.095622
6.083075
6.070542
6.057974

6.04544
6.032894
6.020341
6.007812
5.995308
5.982793

5.97032

'5.957854

5.945399
5.932981
5.920601
5.908231
5.8956912

5.88362
5.871357
5.859144

5.84698
5.834849
5.822778
5.810752
5.798774
5.786858
5.775005
5.763205
5.751475
5.739809
5.728209
5.716684
5.705234
5.693858
5.682563
5.671349

566022
5649179
5.638225
5.627367
5.616599
5.605931
5.595366
5.584001
5.574538
5.564289
5.554143

8.172455
8.038193
8.147548
8.074619
8.001614
8.049532
8.098503
7.964902
8.074402
8.001288
7.928125
7.976109
8.026154

7.89135
8.001041
7.927856
7.854648
7.902768
7.952955
7.818084
7.928013

7.85487
7.781729
7.830055
7.880455
7.745649
7.855867
7.782877
7.709913
7.758517
7.809203
7.674589
7.785152
7.712424
7.639746
7.688701
7.739746
7.605451
7.716416
7.644058
7.571773
7.621155
7.672634
7.538781
7.650208
7.578326
7.506541
7.556426
7.608416
7.475123
7.587077
7.515777

8.158211
8.145742
8.133215
8.120714
8.108181
8.095622
8.083075
8.070542
8.057974

8.04544
8.032894
8.020341
8.007812
7.995308
7.982793

7.97032
7.957854
7.945399
7.932981
7.920601
7.908231
7.895912

7.88362
7.871357
7.859144

7.84698
7.834849
7.822778
7.810752
7.798774
7.786858
7.775005
7.763205
7.751475
7.739809
7.728209
7.716684
7.705234
7.693858
7.682563
7.671349

7.66022
7.649179
7.638225
7.627367
7.616599
7.605931
7.595366
7.584901
7.574538
7.564289
7.554143




9/25/2029
10/25/2029
11/25/2029
12/25/2029

1/25/2030

2/25/2030

3/25/2030

4/25/2030

5/25/2030

6/25/2030

7/25/2030

8/25/2030

9/25/2030
10/25/2030
11/25/2030
12/25/2030

1/25/2031

2/25/2031

3/25/2031

4/25/2031

5/25/2031

6/25/2031

7/25/2031

8/25/2031

9/25/2031
10/25/2031
11/25/2031
12/25/2031

1/25/2032

2/25/2032

3/25/2032

4/25/2032

5/25/2032

6/25/2032

7/25/2032

8/25/2032

9/25/2032
10/25/2032
11/25/2032
12/25/2032

1/25/2033

2/25/2033

3/25/2033

4/25/2033

5/25/2033

6/25/2033

7/25/2033

8/25/2033

9/25/2033
10/25/2033
11/25/2033

5.444596
5.495062
5.547642
5.415026
5.527572
5.456958
5.386482
5.437609
5.490859
5.359034
5.472244
5.402418
5.332751
5.384621
5.438621
5.307696
5421638
5.352697
5.283934
5.336627
5.391465
5.261555
5.376319

5.30838
5.240639
5.294246
5.349993
5.221171
5.336786
5.269877
5.203177
5.257762
5.314554
5.187042
5.303783
5.238266
5.172995

5.22873

5.28647
5.159908
5277126
5.212083
5.147232
5.203882
5.263361
5.139583
5.260156
5.199528
5.139701
5.200718
5.263721

5.544113
5.534204
5.524409
5.514728
5.505182

5.49575
5.486453
5.477293
5.468261
5.459357
5.450606
5.441982
5.433508
5.425187
5.417008
5.408972
5.401109
5.393387
5.385835
5.378457
5.371236

5.36417
5.357289
5.350554
5.343994
5.337612
5.331396
5.325359
5.319545
5.313923
5.308538
5.303396
5.298451
5.203668
5.289045
5.284505
5.280045
5.275657
5271425
5.267489
5.264028
5261137
5.258999
5.257716
5.257177
5.257239

7.444596
7.495062
7.547642
7.415026
7.527572
7.456958
7.386482
7.437609
7.490859
7.359034
7.472244
7.402418
7.332751
7.384621
7.438621
7.307696
7.421638
7.352697
7.283934
7.336627
7.391465
7.261555
7.376319

7.30838
7.240639
7.294246
7.349993
7.221171
7.336786
7.269877
7.203177
7.257762
7.314554
7.187042
7.303783
7.238266
7.172995

7.22873

7.28647
7.159908
7.277126
7.212083
7.147232
7.203882
7.263361
7.139583
7.260156
7.199528
7.139701
7.200718
7.263721

7.544113
7.534204
7.524409
7.514728
7.505182

7.49575
7.486453
7.477293
7.468261
7.459357
7.450606
7.441982
7.433508
7.425187
7.417008
7.408972
7.401109
7.393387
7.385835
7.378457
7.371236

7.36417
7.357289
7.350554
7.343994
7.337612
7.331396
7.325359
7.319545
7.313923
7.308538
7.303396
7.298451
7.293668
7.289045
7.284505
7.280045
7.275657
7.271425
7.267489
7.264028
7.261137
7.258999
7.257716
7.257177
7.257239
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Option One Mortgage Loan Trust, Series 2003-6
L6M = 20%

L1IM = 20%

115% Fixed PPC 50% of 115%Fixed PPC
100%ARM PPC 150%ARM PPC

M-1 M-1
Effective Net Effective Net
WAC Rate WAC Rate
7.98% 7.98%
9.25% . 9.25%
9.25% 9.25%
9.25% 9.25%
9.25% 9.25%
9.25% 9.25%
9.25% 9.25%
9.25% 9.25%
9.25% 9.25%
9.25% 9.25%
9.25% 9.24%
9.25% 9.24%
9.25% 9.24%
9.25% 9.24%
9.25% 9,24%
9.25% 9.24%
9.25% 9.24%
9.25% 9.24%
9.25% 9.23%
9.25% 9.23%
9.25% 9.23%
9.25% 9.23%
9.25% 9.23%
9.25% 8.98%
9.25% 8.96%
9.25% 8.85%
9.25% 8.83%
9.25% 8.81%
9.25% 8.73%
9.25% 8.64%
9.25% 8.58%
9.25% 8.53%
9.25% 8.48%
9.25% 8.47%

9.25% 8.44%




36
37
38
39
40
41
42
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83
84
85

9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
0.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%
9.25%

8.19%
8.17%
8.01%
7.99%
8.01%
7.83%
7.78%
7.66%
7.61%
7.50%
7.53%
7.50%
7.37%
7.40%
7.29%
7.32%
7.29%
7.13%
7.21%
7.11%
7.14%
7.05%
7.08%
7.05%
6.97%
6.99%
6.93%
6.94%
6.92%
6.79%
6.87%
6.82%
6.82%
6.78%
6.78%
6.76%
6.73%
6.72%
6.70%
6.68%
6.66%
6.66%
6.63%
6.62%
6.59%
6.59%
6.56%
6.54%
6.55%
6.51%




Option One Mortgage Loan Trust, Series 2003-6
115% Fixed PPC/100% ARM PPC

To Maturity
60% Loss Severity; Bmonths Lag

Breakeven Stress Analysis

CDR Cum Loss CDR
Class M-2 6.15% 82.740MM (11.03%) 4.28% 60.076MM (8.01%)
Class M-3 5.44% 73.500MM (9.80%) 3.69% 51.927MM (6.92%)
Class M-5 3.78% 51.731MM (6.90%) 2.44% 34.514MM (4.60%)

Forward LIBOR Forward LIBOR + 200bps
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MORTGAGE CORPORATION

Banc One
Capital Markets, Inc.

A MNK._.;-'ONE Company

RMBS New Issue Term Sheet
$741,750,000 (approximate)

Option One Mortgage Loan Trust, Series 2003-6
Offered Classes: A-1, A-2, A-3, M-1, M-2, M-3, M-4, M-5 & M-6

Option One Mortgage Acceptance Corporation
Depositor

Option One Mortgage Corporation

Originator and Master Servicer

September 24, 2003

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material”), is for your private information and Banc One Capital Markets, Inc. (the “Underwriter’) is not
soliciting any action based upan it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer ar solicitation wauld be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent thet it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected hercin. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be retied upon for such purposes. The Underwriter and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to Lime, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC’) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securitics discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securitics have
not prepared. reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as agents for the issuer in connection with the proposed transaction.




Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6
$741,750,000 (approximate) OTION

Option One Mortgage Loan Trust 2003-6 Asset Backed Certificates, Series 2003-6

Certificates
Expected Expected
Expected Expected Principal Last Distribution
Approximate | Interest | Principal | WAL (yrs) | Window (mos) Date
Class Size* Type Type Call/Mat Call/Mat Call/Mat*** Expected Ratings
Fitch Moody’s S&P
AT | 477:151,000 | Floating” [ Seén~.") .2.91/3.14 |"%1-85/1-192 :| Nov-10/0ct-19 | -~ AAA~ | “Aaa |- AAA
A-2 140,861,000 | Floating Sen 2.90/3.11 1-85/1-189 Nov-10 / Jul-19 AAA Aaa AAA
A-3 25,113,000 Floating Sen Mezz | 2.91/3.14 1-85/1-192 Nov-10/ Oct-19 AAA Aaa AAA
M-1 37,500,000 Floating Mezz 492/5.37 | 38-85/38-147 Nov-10/ Jan-16 AA+ Aa2 AA+
M-2 30,000,000 Floating Mezz 4.90/5.28 | 37-85/37-131 | Nov-10/Sept-14 A+ A2 AA
M-3 7,500,000 Floating Mezz 4.90/5.17 | 37-85/37-111 | Nov-10/Jan-13 A A3 AA-
M-4 8,625,000 Floating Mezz 4.90/5.08 | 37-85/37-104 | Nov-10/Jun-12 A- Baal A
M-5 7,500,000 Floating Mezz 488/492 | 37-85/37-93 Nov-10/ Jul-11 BBB Baa2 BBB
M-6 7,500,000 Floating Mezz 4.55/4.55 | 37-79/37-79 | May-10/May-10 BBB Baa3 BBB-

* The Approximate Size is subject to a permitted variance in the aggregate of plus or minus 5%.
** The Class A-1 Certificates will be offered pursuant to the prospectus, however, are not offered by this term sheet.
*** The Expected Last Distribution Date is calculated based on the Pricing Speed.

Structure:

(1) The Class A-1 and Class A-3 Certificates are backed primarily by the cash flow from the Group I Mortgage
Loans (as defined herein). The Class A-2 Certificates are backed primarily by the cash flow from the Group II
Mortgage Loans {as defined herein). The Class M-1, Class M-2, Class M-3, Class M-4, Class M5 and Class M-6
Certificates are backed by the cash flows from the Group I Mortgage Loans and the Group II Mortgage Loans.

(2) The margins on the Class A Certificates will double and the margins on the Class M-1, Class M-2, Class M-3,
Class M-4, Class M-5 and Class M-6 Certificates will be equal to 1.5x the original margins after the Optional
Termination Date.

(3) Each class of Offered Certificates will be subject to a Net WAC Rate as described herein.

(4) The Mezzanine Certificates will not receive principal distributions prior to the Stepdown Date.

Pricing Speed:
Adjustable-rate 100% ARM PPC

Mortgage Loans 100% ARM PPC assumes that prepayments start at 4% CPR in month one, increase by
approximately 1.348% each month to 35% CPR in month twenty-four, and remain at 35% CPR
thereafter.

Fixed-rate 115% FRM PPC

Mortgage Loans

100% FRM PPC assumes that prepayments start at 4% CPR in month one, increase by
approximately 1.455% each month to 20% CPR in month twelve, and remain at 20% CPR
thereafter.

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materizls, as appropriate {the “material’), is for your private information and Banc One Capital Markets, Inc. {the “Underwriter) is not
soliciting any action based upon it. This msterial is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no repr ion regarding the r bl of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have Jong or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof {including options). This material may be filed with the Securities and Exchange Commission (the “SEC”) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain o securities thet are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities, The issuer of the securities have




Asset Backed Certificates, Series 2003-6

Option One Mortgage Loan Trust 2003-6 ‘
$741,750,000 (approximate) ]

O TION
ONE

~Summary of Important Dates

Deal Information _ . Collateral Information
Expected Pricing 09/25/2003 Cut-off Date 10/01/2003
Expected Settlement 10/14/2003 Next Payment 11/01/2003
First Distribution 11/25/2003 Statistical Calculation Date 09/01/2003
Expected Stepdown 11/25/2006
Bond Information
Initial Delay Expected Stated
Class Dated Date Accrual Accrual Method Days Last Distribution Maturity
Days Date (Call/Mat) * Date **
A-l 10/14/2003 0 : Act/360 0 Nov-10/ Oct-19 {11/01/2033]
A-2 10/14/2003 0 Act/360 0 Nov-10/ July-19 [11/01/2033]
A-3 10/14/2003 0 Act/360 0 Nov-10/ Oct-19 [11/01/2033]
M-1 10/14/2003 0 Act/360 0 Nov-10/Jan-16 [11/01/2033]
M-2 10/14/2003 0 Act/360 0 Nov-10/ Sept-14 [11/01/2033]
M-3 10/14/2003 0 Act/360 0 Nov-10/Jan-13 [(11/01/2033]
M4 10/14/2003 0 Act/360 0 Nov-10/ June-12 [11/01/2033]
M-5 10/14/2003 0 Act/360 0 Nov-10/ Jul-11 {11/01/2033}
M-6 10/14/2003 0 Act/360 0 May-10 / May-10 {11/01/2033]

* The Expected Last Scheduled Distribution Date is calculated based on the Pricing Speed.

** The Maturity Date is the Distribution Date following the maturity date for the Mortgage Loan with the latest
possible maturity date.

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material’), is for your private information and Bane One Capital Markets, Inc. (the “Underwriter’) is not
soliciting any action based upon it. This material is not to be construed as an offer 1o sell or the solicitation of eny offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such, By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumpuons will cmnclde with sctual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their

) in the preparation or issuance of this material may, from time to time, have long or short positions in, snd buy and sell, the

affiliates, officers, directors, partners and employ luding persons Ived
securities mentioned therein or derivatives thereof (mcludmg options). This material may be filed with the Securities and Exchange Commission (the “SEC”) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1938, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securitics discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you, This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have

not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
-~y




Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6 6

$741, 750,000 (approximate) oTIoN

' SUMMAR TERMS '
Title of Securities: Option One Mortgage Loan Trust 2003-6 Asset Backed Certificates, Series 2003-6

Offered Certificates: The Class A-1, the Class A-2 and the Class A-3 (together, the “Class A Certificates”)
and the Class M-1, Class M-2, Class M-3, Class M-4, Class M-5 and the Class M-6
Certificates (collectively the “Mezzanine Certificates”).

Offering Type: All the Offered Certificates will be offered publicly pursuant to a Prospectus.

Originator and Master Option One Mortgage Corporation

Servicer:

Trustee and Custodian: Wells Fargo Bank Minnesota, National Association

Depositor: Option One Mortgage Acceptance Corporation

Co-Lead Managers: Banc One Capital Markets, Inc., Banc of America Securities LLC and RBS Greenwich
Capital Markets, Inc.

Co-Managers: H&R Block Financial Advisors Inc. and UBS Warburg LLC

PMI Insurer: Mortgage Guaranty Insurance Corporation (“MGIC”)

Closing Date: On or about October [14], 2003

Tax Status: The Offered Certificates will be treated as evidencing ownership of debt instruments in
a REMIC for federal income tax purposes.

ERISA Eligibility: Each class of Offered Certificates is expected to be ERISA eligible.

SMMEA Eligibility: The Offered Certificates are not expected to constitute “mortgage related securities” for
purposes of SMMEA.

Distribution Dates: The 25t of each month, or if such day is not a business day, the next succeeding
business day, beginning in November 2003.

Accrued Interest: The price to be paid by investors for the Offered Certificates will not include accrued
interest (settle flat).

Day Count: With respect to the Offered Certificates, Actual/360.

Payment Delay: With respect to the Offered Certificates, 0 days.

Stepped Servicing Fees: 0.30% per annum on the aggregate principal balance of the Mortgage Loans for months

1 through 10 from the month of the Closing Date, 0.40% per annum on the aggregate
principal balance of the Mortgage Loans for months 11 through 30 from the month of
the Closing Date, 0.65% per annum on the aggregate principal balance of the Mortgage
Loans for months 31 and thereafter from the month of the Closing Date.

Trustee Fees: 0.0030% per annum on the aggregate principal balance of the Mortgage Loans.
Statistical Calculation September 1, 2003
Date:

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material’). is for your private information and Banc One Capital Markets, Inc. (the “Underwriter”) is not
soliciting any action based upon it. This material is not 10 be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person, The information contained in this material may pertain to securities that uitimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in. nd buy and scll, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the *SEC”) and incorporated by reference into an efective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the materia! does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only, Information in this material regarding eny assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
seting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.




Asset Backed Certificates, Series 2003-6

Option One Mortgage Loan Trust 2003-6 6
$741,750,000 (approximate) OBTION

SUMMARY OF TERMS (Cont'd)

Cut-off Date: For each Mortgage Loan in the mortgage pool on the Closing Date, the later of () the
origination date of such Mortgage Loan or (ii) the close of business October 1, 2003. For
each Mortgage Loan subsequently acquired by the trust with funds from the Pre-
Funding Accounts, the later of (i) the origination date for such loan or (ii) the first day
of the month in which such loan was acquired.

Initial Mortgage Loans: As of the Statistical Calculation Date, the aggregate principal balance of the Initial
Mortgage Loans was approximately $400,163,154.50, of which: () approximately
$312,517,446.54 consisted of a pool of conforming balance fixed-rate and adjustable-
rate Mortgage Loans (the “Group I Initial Mortgage Loans”) and (i) approximately
$87,645,707.96 consisted of a pool of conforming and non-conforming balance fixed-rate
and adjustable-rate mortgage loans (the “Group II Initial Mortgage Loans” and
together with the Group I Initial Mortgage Loans, the “Initial Mortgage Loans”). The
aggregate principal balance of the Mortgage Loans as of the Cut-off Date is expected to
equal approximately $562,500,000 after the deposit of additional Mortgage Loans on or
before the Closing Date (the “Mortgage Loans as of the Cut-off Date”). See the attached
collateral descriptions for additional information on the Initial Mortgage Loans as of
the Statistical Calculation Date.

Group I Pre-Funding A Group I Pre-Funding Account will be established on the Closing Date into which

Amount: approximately $[145,330,175] will be deposited (the "Group I Pre-Funded Amount").
These funds will be used to purchase subsequent conforming balance fixed rate and
adjustable rate Mortgage Loans for deposit in Loan Group I and together with the
Group I Initial Mortgage Loans, the “Group I Mortgage Loans”. On or prior to October
31, 2003 (the “Pre-Funding Period”), the amounts on deposit in the Pre-Funding
Account will be used to purchase subsequent Mortgage Loans (to the extent available)
having similar characteristics as the Group I Initial Mortgage Loans (with any unused
portion of the Group I Pre-Funded Amount to be distributed as principal to the Class A-
1 and Class A-3 Certificates). See “Description of the Collateral”.

Group II Pre-Funding A Group II Pre-Funding Account (together with the Group I Pre-Funding Account, the

Amount: “Pre-Funding Accounts”) will be established on the Closing Date into which
approximately $[40,757,936] will be deposited (the "Group II Pre-Funded Amount").
These funds will be used to purchase subsequent conforming and non-conforming fixed
rate and adjustable rate Mortgage Loans for deposit in Loan Group II and together
with the Group II Initial Mortgage Loans, the “Group II Mortgage Loans”. During the
Pre-Funding Period, the amounts on deposit in the Group II Account will be used to
purchase subsequent Mortgage Loans (to the extent available) having similar
characteristics as the Group II Initial Mortgage Loans (with any unused portion of the
Group II Pre-Funded Amount to be distributed as principal to the Class A-2
Certificates). See “Description of the Collateral”.

Optional Termination Date: The Master Servicer will have the right to purchase all of the Group I and Group II
Mortgage Loans and REO properties in the mortgage pool once the aggregate principal
balance of the Mortgage Loans in both loan groups is less than or equal to 10% of the
sum of (i) the aggregate principal balance of the Initial Mortgage Loans as of the
related Cut-off Date, (i) the original Group I Pre-Funded Amount and (ii) the Group II
Pre-Funded Amount. In the event the Master Servicer fails to exercise its right to such
termination, the NIMS Insurer, if any, will have the ability to exercise the termination.

Banc One Capital Markets, Inc.

This Structural Term Sheet, Coliateral Term Sheet, or Computational Materials, as appropriate (the “material’), is for your private information and Banc One Capital Markets. Inc. (the “Underwriter’) is not
soliciting any action based upen it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coineide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affilintes, officers. directors. partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC") and incorporated by reference into an eflective
regisiration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
0 such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for eny securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not suthorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction,

-




Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6
8741,750,000 (approximate) OB TION

ONE

Monthly Master Servicer The Master Servicer will be obligated to advance its own funds in an amount equal to

Advances: the aggregate of all payments of principal and interest (net of Servicing Fees) that were
due during the related due period on the Mortgage Loans. Advances are required to be
made only to the extent they are deemed by the Master Servicer to be recoverable from
related late collections, insurance proceeds, condemnation proceeds or liquidation
proceeds.

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheel, or Computational Materials, as appropriate (the “material’), is for your private information and Banc One Capital Markets, Inc. (the “Underwriter”) is not
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acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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Credit Enhancement: Credit enhancement for the structure is provided by Excess Cashflow,

overcollateralization, subordination, and the PMI Policy.
Certificate Credit Enhancement

(1) The Class A Certificates are enhanced by the PMI Policy, Excess Cashflow,

subordination of the Mezzanine Certificates, and the Overcollateralization
Amount.

(2) The Class M-1 Certificates are enhanced by the PMI Policy, Excess Cashflow,

approximately 8.15% in subordinate certificates and the Overcollateralization
Amount

(3) The Class M-2 Certificates are enhanced by the PMI Policy, Excess Cashflow,
approximately 4.15% in subordinate certificates and the Overcollateralization
Amount.

(49> The Class M-3 Certificates are enbanced by the PMI Policy, Excess Cashflow,

approximately 3.15% in subordinate certificates and the Overcollateralization
Amount.

(5) The Class M-4 Certificates are enhanced by the PMI Policy, Excess Cashflow,
approximately 2.00% in subordinate certificates and the Overcollateralization
Amount.

(6) The Class M-5 Certificates are enhanced by the PMI Policy, Excess Cashflow,
approximately 1.00% in subordinate certificates and the Overcollateralization
Amount.

(7) The Class M-6 Certificates are enhanced by the PMI Policy, Excess Cashflow, and
the Overcollateralization Amount.

PMI Policy: As of the Statistical Calculation Date, approximately 61.85% of the Initial Mortgage
Loans with LTV’s above 60% will be covered by a mortgage insurance policy (the “PMI
Policy”) issued by MGIC. For each of those Mortgage Loans, MGIC provides insurance
coverage, subject to certain carveouts, down to 60% of the value of the related
mortgaged property. It is expected that MGIC will provide such coverage on a similar
percentage of subsequent Mortgage Loans.

Expected Prior to the Stepdown Date, the Overcollateralization Target Amount will be
Overcollateralization Target approximately 1.10% of the sum of (i) the aggregate Principal Balance of the Initial
Amount: Mortgage Loans as of the Cut-off Date and (ii) the amounts on deposit in the Pre-

Funding Accounts on the Closing Date. The Overcollateralization Target Amount on or
after the Stepdown Date will be the lesser of approximately (a) 1.10% of the sum of ()
the aggregate Principal Balance of the Initial Mortgage Loans as of the Cut-off Date
and (ii) amounts on deposit in the Pre-Funding Accounts on the Closing Date and (b)
2.20% of the aggregate Principal Balance of the Mortgage Loans for the related
Distribution Date, subject to a floor equal to 0.50% of the sum of (i) the aggregate
Principal Balance of the Initial Mortgage Loans as of the Cut-off Date and (i)
amounts on deposit in the Pre-Funding Accounts on the Closing Date; provided
however, if a Trigger Event is in effect on the related Distribution Date, the
Overcollateralization Target Amount will be equal to the Overcollateralization Target
Amount for the previous Distribution Date.

Banc One Capital Markets, Inc.
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information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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CREDIT ENHANCEMENT (Cont’d)

FExpected Credit Support
Percentage:

Class Initial Credit Support After Stepdown Support

A 14.25% 28.50%
M-1 9.25% 18.50%
M-2 5.25% 10.50%
M-3 4.25% 8.50%
M-4 3.10% 6.20%
M-5 2.10% 4.20%
M-6 1.10% 2.20%

Overcollateralization Amount: The Overcollateralization Amount is equal to the excess of the aggregate principal
balance of the Mortgage Loans and any remaining amounts in the Pre-Funding
Accounts over the aggregate principal balance of the Offered Certificates and the
Class P Certificates. On the Closing Date, the Overcollateralization Amount is
expected to equal the Overcollateralization Target Amount. To the extent the
Overcollateralization Amount is reduced below the Overcollateralization Target
Amount, Excess Cashflow will be directed to build the Overcollateralization
Amount until the Overcollateralization Target Amount is reached.

Overcollateralization Release The Overcollateralization Release Amount means, with respect to any

Amount: Distribution Date, the lesser of (x) the Principal Remittance Amount for such
Distribution Date and (y) the excess, if any, of (1) the Overcollateralization
Amount for such Distribution Date (assuming that 100% of the aggregate
Principal Remittance Amount is applied as a principal payment on such
Distribution Date) over (ii) the Overcollateralization Target Amount for such
Distribution Date.

Overcollateralization Deficiency  The Overcollateralization Deficiency Amount is the excess, if any, of (a) the

Amount: Overcollateralization Target Amount for such Distribution Date over (b) the
Overcollateralization Amount for such Distribution Date, calculated for this
purpose after taking into account the reduction on such Distribution Date of the
certificate principal balances of all classes of Certificates resulting from the
distribution of the Basic Principal Distribution Amount (but not the Extra
Principal Distribution Amount) on such Distribution Date, but prior to taking into
account any Realized Losses allocated to any class of Certificates on such
Distribution Date.

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material’), is for your private information and Banc One Capital Markets, Inc. {the *Underwriter”) is not
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material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employees. including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options), This material may be filed with the Securities and Exchange Commission (the “SEC") and incorporated by reference into an effective
registration statement previcusly filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Informetion in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not suthorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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Available Funds: Available Funds will be equal to the sum of the following amounts with respect to
the Mortgage Loans, net of amounts reimbursable therefrom to the Master
Servicer or the Trustee: (i) the aggregate amount of monthly payments on the
Mortgage Loans due on the related Due Date and received by the Master Servicer
by the Determination Date, after deduction of the Trustee Fee for such
Distribution Date, the Servicing Fee for such Distribution Date, any accrued and
unpaid Servicing Fees and Trustee Fees in respect of any prior Distribution
Dates, and any PMI Policy fee for such Distribution Date (i) unscheduled
payments in respect of the Mortgage Loans, including prepayments, Insurance
Proceeds, Net Liquidation Proceeds and proceeds from repurchases of and
substitutions for such Mortgage Loans occurring during the related Prepayment
Period, excluding prepayment charges, (iii) payments from the Master Servicer in
connection with Advances and Prepayment Interest Shortfalls for such
Distribution Date and (iv) amounts transferred from the Interest Coverage
Accounts and, at the end of the Funding Period, any excess amounts transferred
from the Pre-Funding Accounts.

Excess Cashflow: For the Certificates and each Distribution Date is equal to the sum of ) any
Overcollateralization Release Amount and {y) the excess, if any, of the Available
Funds over the sum of (i) the current and unpaid interest paid on the Class A
Certificates and the current interest paid on the Mezzanine Certificates and (ii)
the Principal Remittance Amount.

Stepdown Date: The earlier to occur of (i) the Distribution Date on which the aggregate principal
balance of the Class A Certificates has been reduced to zero and (i) the later to
occur of (a) the Distribution Date in November 2006 and (b) the first Distribution
Date on which the Credit Enhancement Percentage (after taking into account
distributions of principal on such Distribution Date) is greater than or equal to
28.50%. The Credit Enhancement Percentage is obtained by dividing (%) the
aggregate certificate principal balance of the Mezzanine Certificates and the
Overcollateralization Amount by (y) the aggregate principal balance of the
Mortgage Loans plus any remaining funds in the Pre-Funding Accounts.

Trigger Event: A Trigger Event exists with respect to any Distribution Date on or after the

Stepdown Date (i) if the 60+ day delinquency percentage (including loans that are

in bankruptey or foreclosure and are 60+ days delinquent or that are REQ) is

greater than [56]% of the Credit Enhancement Percentage or (i) if the

Cumulative Realized Loss Percentage exceeds the values defined below:

Distribution Dates Cumulative Realized Loss Percentage
November 2006 — October 2007 {2.00]%
November 2007 — October 2008 [2.75)%
November 2008 — October 2009 [3.25]%
November 2009 and after [3.50]%

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet. or Computational Materials, as appropriate {the “material’), is for your private information and Banc One Capital Markets, Inc. (the “Underwriter”) is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employees, including persons involved in the. preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC") nd incorparated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets, Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared. reviewed or participated in the preparation of this material, are not responsible for the accuraey of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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The Pass-Through Rate for each class of the Offered Certificates for any Distribution Date will be the lesser of (x) the
related Formula Rate for such Distribution Date and (y) the related Net WAC Rate for such Distribution Date.

Formula Rate:

Option One Mortgage Loan Trust 2003-6 e

The Formula Rate is the lesser of:

@) the sum of (a) one-month LIBOR as determined for the related period and (b) the certificate margin for the
applicable class, and
(i1 the Maximum Cap Rate for such Distribution Date plus the excess of the maximum rate set forth in the

related Cap Contract minus the strike rate in such related Cap Contract.

On each Distribution Date after the Optional Termination Date, the certificate margins for the Class A Certificates will be
2 times their respective initial margins, and the certificate margins for the Mezzanine Certificates will be 1.5 times their
respective initial margins.

Adjusted Net Mortgage Rate: The “Adjusted Net Mortgage Rate” for each Mortgage Loan is equal to the mortgage
rate less the sum of (i) the Servicing Fee Rate, (ii) the Trustee Fee Rate and (iii) the
PMI Policy fee Rate, if applicable.

Adjusted Net Maximum The “Adjusted Net Maximum Mortgage Rate” for each Mortgage Loan is equal to the

Mortgage Rate: maximum mortgage rate (or the mortgage rate in the case of any Fixed Rate
Mortgage Loan) less the sum of (i) the Servicing Fee Rate, (ii) the Trustee Fee Rate
and (iii) the PMI Policy fee Rate, if applicable.

Maximum Cap Rate:

The Maximum Cap Rate for the Offered Certificates and any Distribution Date is a per annum rate (subject to
adjustment based on the actual number of days elapsed in the related Accrual Period) equal to the weighted average of
the Adjusted Net Maximum Mortgage Rates of the Mortgage Loans.

Net WAC Rate:

The Net WAC Rate for the Offered Certificates on any Distribution Date is a per annum rate (subject to adjustment based
on the actual number of days elapsed in the related Accrual Period) equal to the weighted average of the Adjusted Net
Mortgage Rates of the Mortgage Loans.

Net WAC Rate Carryover Amount:

The “Net WAC Rate Carryover Amount” for any class of Offered Certificates and any Distribution Date is equal to the
sum of (1) the excess of the amount of interest that would have accrued had the Net WAC Rate not applied over the
amount of interest actually accrued on such class based on the related Net WAC Rate, (2) the unpaid portion of any
related Net WAC Rate Carryover Amount from the prior Distribution Date, and (3) accrued interest at the related
Formula Rate on the amount in clause (2) for the most recently ended interest accrual period. Any Net WAC Rate
Carryover Amount will be paid on such Distribution Date or future Distribution Dates on a subordinated basis to the
extent of funds available.

Banc One Capital Markets, Inc.

This Structural Term Sheet. Collateral Term Sheet, or Computational Materials, es appropriate {the “material’}, is for your private information and Banc One Capital Markets, Inc. (the "Underwriter’) is not
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YIELD MAINTENANCE AGREEMENT AND STRIKE RATES

FOR THE CLASS A-1 & A-3

On the Closing Date, the Trustee will enter into a Yield Maintenance Agreement with [Bank of America N.A.] (the
“Counterparty”) for the benefit of the A1l and A3 Certificates. The notional balance of the Yield Maintenance Agreement
and the strike prices are in the table below. In exchange for a fixed payment on the Closing Date, the Counterparty will be
obligated to make monthly payments to the Trustee when one-month LIBOR exceeds the strike rate. Such payments will
be capped at their maximum amount when one-month LIBOR equals or exceeds 9.25%. The Yield Maintenance
Agreement will terminate after the Distribution Date in February 2007.

Yield Maintenance Agreement Schedule
Period Notional Strike
1 502,264,000 4.06%
2 499,769,280 5.81%
3 496,070,001 5.61%
4 491,630,644 5.62%
5 486,456,482 6.03%
6 480,555,648 5.62%
7 473,939,158 5.81%
8 466,620,914 5.62%
9 458,617,697 5.81%
10 449,949,132 5.62%
11 440,637,638 5.52%
12 430,708,537 5.72%
13 420,430,793 5.52%
14 409,839,613 5.72%
15 399,038,632 5.52%
16 388,043,684 5.52%
17 376,871,744 6.15%
18 365,540,838 5.52%
19 354,069,958 5.72%
20 342,478,958 5.52%
21 330,788,455 5.71%
22 319,019,719 5.52%
23 307,194,554 5.52%
24 295,336,947 6.90%
25 283,797,253 6.68%
26 272,527,118 7.34%
27 261,635,059 7.08%
28 251,088,845 7.07%
29 240,877,135 7.85%
30 230,989,011 7.42%
31 221,424,933 7.43%
32 212,163,106 7.30%
33 203,197,138 7.54%
34 194,513,508 7.27%
35 186,103,023 7.26%
36 177,956,825 7.95%
37 170,076,689 7.71%
38 170,076,689 8.13%
39 170,076,689 7.84%
40 165,424,761 7.83%

Banc One Capital Markets, Inc.
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information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this materia! should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short paositions in, and buy and sell. the
securities mentioned therein or derivatives thereof {including options). This material may be filed with the Securities and Exchange Commission (the "SEC") and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
10 such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding eny assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this materiat and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction,
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YIELD MAINTENANCE AGREEMENT AND STRIKE RATES

FOR THE CLASS A-2

On the Closing Date, the Trustee will enter into a Yield Maintenance Agreement with [Bank of America N.A] (the
“Counterparty”) for the benefit of the A-2 Certificates. The notional balance of the Yield Maintenance Agreement and the
strike prices are in the table below. In exchange for a fixed payment on the Closing Date, the Counterparty will be
obligated to make monthly payments to the Trustee when one-month LIBOR exceeds the strike rate. Such payments will
be capped at their maximum amount when one-month LIBOR equals or exceeds 9.25%. The Yield Maintenance
Agreement will terminate after the Distribution Date in November 2010.

Yield Maintenance Agreement Schedule

Period Notional Strike Period Notional Strike
1 140,861,000 4.37% 44 40,719,219 8.78%
2 140,161,095 6.12% 45 39,491,709 9.05%
3 139,122,303 5.92% 46 38,302,523 8.75%
4 137,877,003 5.92% 47 37,150,422 8.73%
5 136,426,684 6.33% 48 36,034,210 9.04%
6 134,773,624 5.92% 49 34,952,837 8.73%
7 132,920,904 6.12% 50 33,905,072 9.01%
8 130,872,406 5.92% 51 32,889,868 8.70%
9 128,632,810 6.12% 52 31,906,142 8.69%
10 126,207,587 5.92% 53 30,952,884 9.25%
11 123,602,982 5.83% 54 30,029,117 8.68%
12 120,825,998 6.02% 55 29,133,971 8.96%
13 117,939,435 5.83% 56 28,266,453 8.66%
14 114,962,343 6.02% 57 27,425,704 8.93%
15 111,922,637 5.82% 58 26,610,843 8.62%
16 108,824,981 5.82% 59 25,821,045 8.61%
17 105,674,364 6.45% 60 25,055,509 8.87%
18 102,476,076 5.82% 61 24,313,465 8.57%
19 99,235,687 6.02% 62 23,594,163 8.84%
20 95,959,009 5.83% 63 22,896,883 8.53%
21 92,652,076 6.02% 64 22,220,924 8.52%
22 89,321,103 5.83% 65 21,565,611 9.25%
23 85,972,460 5.83% 66 20,930,289 8.48%
24 82,612,633 7.2%% 67 20,314,327 8.74%
25 79,349,103 7.05% 68 19,717,112 8.44%
26 76,161,600 7.72% 69 19,138,051 8.71%
27 73,082,374 7.46% 70 18,576,574 8.41%
28 70,101,708 7.45% 71 18,032,125 8.39%
29 67,216,352 8.25% 72 17,504,169 8.65%
30 64,423,163 7.84% 73 16,992,187 8.35%
31 61,722,667 7.84% 74 16,495,678 8.61%
32 59,108,134 7.72% 75 16,014,156 8.32%
33 56,577,912 7.96% 76 15,547,151 8.30%
34 54,128,025 7.70% 7 15,094,210 9.17%
35 51,755,841 7.68% 78 14,654,892 8.26%
36 49,458,816 8.44% 79 14,228,773 8.52%
37 47,238,046 8.16% 80 13,815,440 8.23%
38 47,238,046 8.60% 81 13,414,495 8.48%
39 47,238,046 8.31% 82 13,025,553 8.19%
40 46,044,015 8.29% 83 12,648,241 8.18%
41 44,647,776 9.16% 84 12,282,196 8.43%
42 43,295,387 8.67% 85 11,927,071 8.14%
43 41,986,822 8.94%

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material’), is for your private information and Banc One Capital Markets, Inc. (the “Underwriter’) is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold, The
information contained in this material may be based on assumptions regarding market conditions and other metters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors. partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securitics mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the *“SEC™) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
1o such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information eontained in any final prospectus for any securities actually sold to you. This material is fucnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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YIELD MAINTENANCE AGREEMENT AND STRIKE RATES

FOR THE CLASS M-1, M-2, M-3, M-4, M-5 & M-6

On the Closing Date, the Trustee will enter into a Yield Maintenance Agreement with [Bank of America N.A.] (the
“Counterparty”) for the benefit of the Class Mezzanine Certificates. The notional balance of the Yield Maintenance
Agreement and the strike prices are in the table below. In exchange for a fixed payment on the Closing Date, the
Counterparty will be obligated to make monthly payments to the Trustee when one-month LIBOR exceeds the strike rate.
Such payments will be capped at their maximum amount when one'month LIBOR equals or exceeds 9.25%. The Yield
Maintenance Agreement will terminate after the Distribution Date in November 2010.

Yield Maintenance Agreement Schedule

Period Notional Strike Period Notional Strike
1 98,625,000 4.38% 44 68,866,562 8.65%
2 98,625,000 6.14% 45 66,809,377 8.92%
3 98,625,000 5.94% 46 64,815,983 8.61%
4 98,625,000 5.94% 47 62,884,329 8.59%
5 98,625,000 6.35% 48 61,012,435 8.89%
6 98,625,000 5.94% 49 59,198,519 8.59%
7 98,625,000 6.14% 50 57,440,629 8.87%
8 98,625,000 5.94% 51 55,736,986 8.56%
9 98,625,000 6.14% 52 54,085,793 8.54%
10 98,625,000 5.94% 53 52,485,377 9.11%
11 98,625,000 5.84% 54 50,934,118 8.53%
12 98,625,000 6.04% 55 49,430,545 8.80%
13 98,625,000 5.85% 56 47,973,073 8.51%
14 98,625,000 6.04% 57 46,560,246 8.77%
15 98,625,000 5.85% 58 45,190,601 8.47%
16 98,625,000 5.85% 59 43,781,898 8.45%
17 98,625,000 6.47% 60 42,386,867 8.71%
18 98,625,000 5.85% 61 41,034,322 8.41%
19 98,625,000 6.04% 62 39,722,918 8.67%
20 98,625,000 5.84% 63 38,451,356 8.37%
21 98,625,000 6.04% 64 37,218,379 8.35%
22 98,625,000 5.84% 65 36,022,770 9.23%
23 98,625,000 5.85% 66 34,863,352 8.32%
24 98,625,000 7.24% 67 33,738,988 8.57%
25 98,625,000 7.02% 68 32,648,576 8.28%
26 98,625,000 7.68% 69 31,591,050 8.53%
27 98,625,000 7.42% 70 30,565,379 8.24%
28 98,625,000 7.41% 71 29,570,567 8.22%
29 98,625,000 8.20% 72 28,605,647 8.47%
30 98,625,000 7.77% 73 27,669,686 8.18%
31 98,625,000 7.78% 74 26,761,780 8.43%
32 98,625,000 7.65% 75 25,881,055 8.14%
33 98,625,000 7.89% 76 25,026,664 8.12%
34 98,625,000 7.62% 77 24,197,789 8.97%
35 98,625,000 7.61% 78 23,393,637 8.08%
36 98,625,000 8.31% 79 22,613,440 8.33%
37 98,625,000 8.07% 80 21,856,458 8.05%
38 90,175,298 8.49% 81 21,121,970 8.30%
39 80,912,368 8.20% 82 20,409,282 8.01%
40 77,785,018 8.19% 83 19,717,720 7.99%
41 75,447,314 9.05% 84 19,046,634 8.24%
42 73,182,542 8.53% 85 18,395,392 7.95%
43 70,990,423 8.82%

Banc One Capital Markets, Inc.

This Structura) Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material’), is for your private information and Banc One Capital Markets, Inc. (the *Underwriter”) is not
soliciting any action based upon it. This material is not to be construed as an offer o sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation wouid be illegal.
This materisl is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such essumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time. have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC”) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain o securities that are ultimately offered for sale pursuent
10 such registration statement. Information contained in this material is current as of the date appearing on this meterial anly. Information in this material regarding any assets backing any securities discussed
herein supersedes sll prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold 10 you, This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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INTEREST DISTRIBUTIONS

1. On each Distribution Date, the Group I Interest Remittance Amount will be distributed from Available Funds
in the following order of priority:

@ concurrently, to the holders of the Class A-1 and Class A-3 Certificates, pro rata, current interest for such
Distribution Date;

(i) concurrently, to the holders of the Class A-1 and Class A-3 Certificates, pro rata, the Unpaid Interest
Shortfall Amount, if any, for such Distribution Date; and

(iii) to the holders of the Class A-2 Certificates, the remaining current interest and remaining Unpaid Interest
Shortfall Amount, if any, for such class for such Distribution Date to the extent not distributed pursuant to
I1) and IIGi) below.

II. On each Distribution Date, the Group II Interest Remittance Amount will be distributed from Available
Funds in the following order of priority:

@ to the holders of the Class A-2 Certificates, current interest for such Distribution Date;

G to the holders of the Class A-2 Certificates, the Unpaid Interest Shortfall Amount, if any, for such
Distribution Date; and

(i) concurrently, to the holders of the Class A-1 and Class A3 Certificates, pro rata, the remaining current
interest and remaining Unpaid Interest Shortfall Amount, if any, for such class for such Distribution Date
to the extent not distributed pursuant to I(i) and I(ii) above.

III. On each Distribution Date, following the distributions made pursuant to clauses I and II above, the Trustee
shall make the following disbursements and transfers in the order of priority described below, in each case to
the extent of the sum of the Group I Interest Remittance Amount and the Group II Interest Remittance
Amount remaining undistributed for such Distribution Date:

@ to the holders of the Class M-1 Certificates, current interest for such class for such Distribution Date;

(1) to the holders of the Class M-2 Certificates, current interest for such class for such Distribution Date;

(ii1) to the holders of the Class M-8 Certificates, current interest for such class for such Distribution Date;

(iv) to the holders of the Class M-4 Certificates, current interest for such class for such Distribution Date;

) to the holders of the Class M-5 Certificates, current interest for such class for such Distribution Date;

(vi) to the holders of the Class M-6 Certificates, current interest for such class for such Distribution Date; and
(vi) any remainder as described under “Excess Cashflow Distribution”.

Banc One Capital Markets, Inc.

This Structural Term Sheet. Collateral Term Sheet, or Computational Materials, as appropriate {the “material’}, is for your private information and Banc One Capital Markets, Inc. (the “Underwriter) is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer o buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to gecurities that ultimately are not sold. The
information contsined in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes, The Underwriters and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC") and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparstion of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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PRINCIPAL DISTRIBUTIONS

I.  On each Distribution Date, (a) prior to the Stepdown Date or (b) on which a Trigger Event is in effect, the
Group I Principal Distribution Amount, to the extent available, will be distributed in the following order of
priority:

® concurrently, to the holders of the Class A-1 and Class A-3 Certificates, pro rata, until the certificate
principal balances thereof have been reduced to zero; and

(i) to the holders of the Class A-2 Certificates, until the certificate principal balance thereof has been reduced
to zero, to the extent not distributed pursuant to II(D) below.

II.  On each Distribution Date, (a) prior to the Stepdown Date or (b) on which a Trigger Event is in effect, the
Group II Principal Distribution Amount, to the extent available, will be distributed in the following order of

priority:
® to the holders of the Class A-2 Certificates, until the certificate principal balance thereof has been reduced
to zero; and
(D) concurrently, to the holders of the Class A-1 and Class A-3 Certificates, pro rata, until the certificate

principal balances have been reduced to zero, to the extent not distributed pursuant to IG) above.

III. On each Distribution Date (a) prior to the Stepdown Date or (b) on which a Trigger Event is in effect,
distributions in respect of principal to the extent of the sum of the Group I Principal Distribution Amount
and the Group II Principal Distribution Amount remaining undistributed after I and Il above for such
Distribution Date shall be made in the following amounts and order of priority:

® to the Class M-1 Certificates until the certificate principal balance is reduced to zero;

(i) to the Class M-2 Certificates until the certificate principal balance is reduced to zero;

(ii1) to the Class M-3 Certificates until the certificate principal balance is reduced to zero;

(v) to the Class M-4 Certificates until the certificate principal balance is reduced to zero;
W to the Class M-5 Certificates until the certificate principal balance is reduced to zero; and

(i) to the Class M-6 Certificates until the certificate principal balance is reduced to zero.

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet. or Computational Materials, as appropriate {the “material), is for your private information and Banc One Capital Markets, Inc. (the “Underwriter) is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the salicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates. officers, directors, partners and employees. including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC™) and incorporated by reference inta an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any sccurities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
informetion contained in any final prospectus for any securities actually sold to you, This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction,
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PRINCIPAL DISTRIBUTIONS (Cont’'d)

IV. On each Distribution Date, (a) on or after the Stepdown Date and (b) on which a Trigger Event is not in
effect, the Group I Principal Distribution Amount, to the extent available, will be distributed in the following
order of priority:

® concurrently, to the holders of the Class A-1 and Class A-3 Certificates, pro rata, the Class A-1/A-3
Principal Distribution Amount, until the certificate principal balances thereof have been reduced to zero;
and

(i) to the holders of the Class A-2 Certificates, the Class A-2 Principal Distribution Amount, until the
certificate principal balance thereof has been reduced to zero, to the extent not distributed pursuant to V()
below.

V. On each Distribution Date, (a) on or after the Stepdown Date and (b) on which a Trigger Event is not in
effect, the Group II Principal Distribution Amount, to the extent available, will be distributed in the
following order of priority:

® to the holders of the Class A-2 Certificates, the Class A-2 Principal Distribution Amount, until the
certificate principal balance thereof has been reduced to zero; and

G concurrently, to the holders of the Class A-1 and Class A-3 Certificates, pro rata, the Class A-1/A-3
Principal Distribution Amount, until the certificate principal balances thereof have been reduced to zero,
to the extent not distributed pursuant to IV(i) above.

VI. On each Distribution Date (a) on or after the Stepdown Date and (b) on which a Trigger Event is not in effect,
distributions in respect of principal to the extent of the sum of the Group I Principal Distribution Amount
and the Group II Principal Distribution Amount remaining undistributed after IV and V above for such
Distribution Date shall be made in the following amounts and order of priority:

@) to the Class M-1 Certificates, the Class M-1 Principal Distribution Amount until the certificate principal
balance thereof 1s reduced to zero;

(i) to the Class M-2 Certificates, the Class M-2 Principal Distribution Amount until the certificate principal
balance thereof is reduced to zero;

(iii) to the Class M-3 Certificates, the Class M-3 Principal Distribution Amount until the certificate principal
balance thereof is reduced to zero;

Gv) to the Class M-4 Certificates, the Class M-4 Principal Distribution Amount until the certificate principal
balance thereof is reduced to zero;

W to the Class M-5 Certificates, the Class M-5 Principal Distribution Amount until the certificate principal
balance thereof is reduced to zero; and

(v1) to the Class M-6 Certificates, the Class M6 Principal Distribution Amount until the certificate principal
balance thereof is reduced to zero.

Banc One Capital Markets, Inc.

This Structural Term Sheet. Collateral Term Sheet, or Computational Materials. as appropriate (the “material’}, is for your private information and Banc One Capital Markets, Inc. (the "Underwriter’) is not
soliciting any action based upen it. This material is not to be construed as an offer to sel! or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This materia! is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
materigl the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumpuons will comcxde with actua) market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employ luding persons lved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereo{ (mcludmg opnons) This material may be filed with the Securities and Exchange Commission (the “SEC") and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
10 such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securitics have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this materia) and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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‘ EXCESS CASHFLOW DISTRIBUTION |

On each Distribution Date, any excess cashflow shall be paid as follows: »
® to build or maintain the Overcollateralization Amount to the Overcollateralization Target Amount;
G1) to the Class A-3 Certificates, any Allocated Realized Loss Amounts;

(i) to the Class M-1 Certificates, any unpaid interest (with interest);
Gv) to the Class M-1 Certificates, any Allocated Realized Loss Amounts;
) to the Class M-2 Certificates, any unpaid interest (with interest);
(vi) to the Class M-2 Certificates, any Allocated Realized Loss Amounts;
(vi)  to the Class M-3 Certificates, any unpaid interest (with interest);
(viii) to the Class M-3 Certificates, any Allocated Realized Loss Amounts;
(ix) to the Class M-4 Certificates, any unpaid interest (with interest);
x) to the Class M-4 Certificates, any Allocated Realized Loss Amounts;
(xi) to the Class M-5 Certificates, any unpaid interest (with interest);
(xii) to the Class M-5 Certificates, any Allocated Realized Loss Amounts;
(xiii) to the Class M-6 Certificates, any unpaid interest (with interest);
(xiv) to the Class M-6 Certificates, any Allocated Realized Loss Amounts;

(xv) to pay any Net WAC Rate Carryover Amounts after giving effect to any prepayments under the Yield
Maintenance Agreement; and

(xvi) any remaining amounts to Certificates which are not offered.

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material), is for your private information and Banc One Capital Markets, Inc. {the ‘Underwriter’} is not
soliciting &ny action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be itlegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient. agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
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Unpaid Interest Shortfall The “Unpaid Interest Shortfall Amount” means () for each class of Offered

Amount: Certificates and the first Distribution Date, zero, and (ii) with respect to each class
of Offered Certificates and any Distribution Date after the first Distribution Date,
the amount, if any, by which (a) the sum of (1) current interest for such class for
the immediately preceding Distribution Date and (2) the outstanding Unpaid
Interest Shortfall Amount, if any, for such class for such preceding Distribution
Date exceeds (b) the aggregate amount distributed on such class in respect of
interest pursuant to clause (a) of this definition on such preceding Distribution
Date, plus interest on the amount of interest due but not distributed on the
Certificates of such class on such preceding Distribution Date, to the extent
permitted by law, at the Pass-Through Rate for such class for the related Interest
Accrual Period.

Option One Mortgage Loan Trust 2003-6 ‘

Allocated Realized Loss An Allocated Realized Loss Amount with respect to any class of Mezzanine

Amount: Certificates or the Class A-3 Certificates and any Distribution Date is an amount
equal to the sum of any Realized Loss allocated to that class of Certificates on such
Distribution Date and any Allocated Realized Loss Amount for that class
remaining unpaid from the previous Distribution Date.

Realized Loss: Realized Loss means, with respect to any defaulted Mortgage Loan that is
liquidated, the amount of loss realized equal to the portion of the Principal Balance
remaining unpaid after application of all liquidation proceeds and insurance
proceeds net of amounts reimbursable to the Master Servicer for related Advances,
Servicing Advances and Servicing Fees in respect of such Mortgage Loan.

All Realized Losses on the Mortgage Loans will be allocated on each Distribution
Date, first to the Excess Cashflow, second in reduction of the Overcollateralization
Amount, third to the Class M-6 Certificates, fourth to the Class M-5 Certificates,
fifth to the Class M-4 Certificates, sixth to the Class M-3 Certificates, seventh to
the Class M-2 Certificates, eighth to the Class M-1 Certificates, and ninth any
losses related to the Group I Mortgage Loans, to the Class A-3 Certificates. An
allocation of any Realized Losses to a Mezzanine Certificate or the Class A-3
Certificates on any Distribution Date will be made by reducing the certificate
principal balance thereof, after taking into account all distributions made thereon
on such Distribution Date. Realized Losses will not be allocated to the Class A1
and Class A-2 Certificates. However it is possible that under certain loss scenarios
there may not be enough principal and interest on the Mortgage Loans to pay the
Class A-1 and Class A-2 Certificates all interest and principal amounts to which
such Certificates are then entitled.

Class A-1/A-3 Allocation The Class A-1/A-3 Allocation Percentage for any Distribution Date is the

Percentage: percentage equivalent of a fraction, the numerator of which is () the Group I
Principal Remittance Amount for such Distribution Date, and the denominator of
which is (i1) the Principal Remittance Amount for such Distribution Date.

Class A-2 Allocation The Class A-2 Allocation Percentage for any Distribution Date is the percentage

Percentage: equivalent of a fraction, the numerator of which is (i) the Group II Principal
Remittance Amount for such Distribution Date, and the denominator of which is
(i) the Principal Remittance Amount for such Distribution Date.

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material’), is for your private information and Banc One Capital Markets, Inc. {the “Underwriter”) is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon es such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material shouid not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC™) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting ss an agent for the issuer in connection with the proposed transaction.
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Group I Basic Principal The Group I Basic Principal Distribution Amount means with respect to any
Distribution Amount: Distribution Date the excess of (i) the Group I Principal Remittance Amount for
such Distribution Date over (ii) the product of (a) the Overcollateralization Release
Amount, if any, for such Distribution Date and (b) the Class A-1/A-3 Allocation

Percentage.
Group I Interest Remittance The Group I Interest Remittance Amount with respect to any Distribution Date is
Amount: that portion of the Available Funds for such Distribution Date attributable to

interest received or advanced with respect to the Group I Mortgage Loans.

Group I Principal Distribution The Group I Principal Distribution Amount with respect to any Distribution Date
Amount: is the sum of () the Group I Basic Principal Distribution Amount for such
Distribution Date and (i) the product of (a) the Extra Principal Distribution
Amount for such Distribution Date and (b) the Class A-1/A-3 Allocation

Percentage.
Group I Principal Remittance The Group I Principal Remittance Amount means with respect to any Distribution
Amount: Date, the sum of (i) all scheduled payments of principal collected or advanced on

the Group I Mortgage Loans by the Master Servicer that were due during the
related Due Period, (ii) the principal portion of all partial and full principal
prepayments of the Group I Mortgage Loans applied by the Master Servicer during
the related Prepayment Period, (iii) the principal portion of all related Net
Liquidation Proceeds and Insurance Proceeds received during such Prepayment
Period with respect to the Group I Mortgage Loans, (iv) that portion of the
Purchase Price, representing principal of any repurchased Group I Mortgage Loan,
deposited to the Collection Account during such Prepayment Period, (v) the
principal portion of any related Substitution Adjustments deposited in the
Collection Account during such Prepayment Period with respect to the Group I
Mortgage Loans, (vi) on the Distribution Date on which the Trust is to be
terminated in accordance with the Pooling Agreement, that portion of the
Termination Price, representing principal with respect to the Group I Mortgage
Loans and (vii) on the Distribution Date immediately following the end of the
Funding Period, any amounts remaining in the Group I Account after giving effect
to any purchase of Subsequent Group I Mortgage Loans.

Group II Basic Principal The Group II Basic Principal Distribution Amount means with respect to any
Distribution Amount: Distribution Date the excess of (i) the Group II Principal Remittance Amount for
such Distribution Date over (ii) the product of (a) the Overcollateralization Release
Amount, if any, for such Distribution Date and (b) the Class A-2 Allocation

Percentage.
Group II Interest Remittance The Group II Interest Remittance Amount with respect to any Distribution Date is
Amount: that portion of the Available Funds for such Distribution Date attributable to

interest received or advanced with respect to the Group II Mortgage Loans.

Group II Principal Distribution = The Group II Principal Distribution Amount with respect to any Distribution Date

Amount: is the sum of (i) the Group II Basic Principal Distribution Amount for such
Distribution Date and (i) the product of (a) the Extra Principal Distribution
Amount for such Distribution Date and (b) the Class A-2 Allocation Percentage.

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials. as appropriate (the “material”), is for your private information and Banc One Capital Markets, Inc. (the "Underwriter”) is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does nol represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ulumate]y are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no repr ion reg g the b} of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Undemmers and their
affiliates, officers, directors. partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC”) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including &ll cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the asseis backing any securities discussed herein or otherwise, will be superseded by the
information contained in eny final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of Lhe securities have
not nrenared reviewed or narticinated in the preparation of this material are not responsible for the asecuracy of this material and have not authorized the dissemination of this material. The Underwriter is
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Group II Principal Remittance The Group II Principal Remittance Amount means with respect to any Distribution

Amount: Date, the sum of (i) all scheduled payments of principal collected or advanced on
the Group II Mortgage Loans by the Master Servicer that were due during the
related Due Period, (ii) the principal portion of all partial and full principal
prepayments of the Group II Mortgage Loans applied by the Master Servicer
during the related Prepayment Period, (iii) the principal portion of all related Net
Liquidation Proceeds and Insurance Proceeds received during such Prepayment
Period with respect to the Group II Mortgage Loans, (iv) that portion of the
Purchase Price, representing principal of any repurchased Group II Mortgage
Loan, deposited to the Collection Account during such Prepayment Period, (v) the
principal portion of any related Substitution Adjustments deposited in the
Collection Account during such Prepayment Period with respect to the Group II
Mortgage Loans, (vi) on the Distribution Date on which the Trust is to be
terminated in accordance with the Pooling Agreement, that portion of the
Termination Price, representing principal with respect to the Group II Mortgage
Loans and (vii) on the Distribution Date immediately following the end of the
Funding Period, any amounts remaining in the Group II Account after giving effect
to any purchase of Subsequent Group II Mortgage Loans.

Principal Remittance Amount:  The Principal Remittance Amount is the sum of the Group I Principal Remittance
Amount and the Group II Principal Remittance Amount.

Principal Distribution Amount: The Principal Distribution Amount is the sum of the Group I Principal Distribution
Amount and the Group II Principal Distribution Amount.

Extra Principal Distribution The Extra Principal Distribution Amount with respect to any Distribution Date is

Amount: the lesser of (x) the Excess Cashflow for such Distribution Date and (y) the
Overcollateralization Deficiency Amount for such Distribution Date.

Class A-1/A-3 Principal The Class A-1/A-3 Principal Distribution Amount is an amount equal to the excess

Distribution Amount: of (x) the certificate principal balance of the Class A-1 and Class A-3 Certificates

immediately prior to such Distribution Date over (y) the lesser of (A) the product of
(i) 71.50% and (ii) the aggregate principal balance of the Group I Mortgage Loans
as of the last day of the related due period after giving effect to prepayments in the
related Prepayment Period and (B) the aggregate principal balance of the Group I
Mortgage Loans as of the last day of the related due period after giving effect to
prepayments in the related Prepayment Period, minus the product of (x) 0.50% and
(y) the sum of (i) the Group I Mortgage Loans as of the Cut-off Date and (ii) the
original Group I Pre-Funded Amount.

Class A-2 Principal The Class A-2 Principal Distribution Amount is an amount equal to the excess of

Distribution Amount: (x) the certificate principal balance of the Class A-2 Certificates immediately prior
to such Distribution Date over (y) the lesser of (A) the product of (i) 71.50% and (ii)
the aggregate principal balance of the Group II Mortgage Loans as of the last day
of the related due period after giving effect to prepayments in the related
Prepayment Period and (B) the aggregate principal balance of the Group II
Mortgage Loans as of the last day of the related due period after giving effect to
prepayments in the related Prepayment Period, minus the product of (x) 0.50% and
() the sum of (i) the Group II Mortgage Loans as of the Cut-off Date and (i) the
original Group II Pre-Funded Amount.

Banc One Capital Markets, Inc.
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herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
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Class A Principal Distribution The Class A Principal Distribution Amount is an amount equal to the sum of (i) the
Amount: Class A-1/A-3 Principal Distribution Amount and (ii) the Class A-2 Principal
Distribution Amount.

Class M-1 Principal The Class M-1 Principal Distribution Amount is an amount equal to the excess of

Distribution Amount: (x) the sum of the aggregate certificate principal balance of the Class A Certificates
(after taking into account the Class A Principal Distribution Amount) and the
Class M-1 Certificates immediately prior to such Distribution Date over (y) the
lesser of (A) the product of (i) 81.50% and (ii) the aggregate principal balance of the
Mortgage Loans as of the last day of the related due period after giving effect to
prepayments in the related Prepayment Period and (B) the aggregate principal
balance of the Mortgage Loans as of the last day of the related due period after
giving effect to prepayments in the related Prepayment Period, minus the product
of (x) 0.50% and (y) the sum of () the Principal Balance of the Mortgage Loans as of
the Cut-off Date and (ii) the original Pre-Funded Amounts.

Class M-2 Principal The Class M-2 Principal Distribution Amount is an amount equal to the excess of

Distribution Amount: (x) the sum of the aggregate certificate principal balance of the Class A Certificates
(after taking into account the Class A Principal Distribution Amount), the Class M-
1 Certificates (after taking into account the Class M-1 Principal Distribution
Amount) and the Class M-2 Certificates immediately prior to such Distribution
Date over {y) the lesser of (A) the product of (i) 89.50% and (ii) the aggregate
principal balance of the Mortgage Loans as of the last day of the related due period
after giving effect to prepayments in the related Prepayment Period and (B) the
aggregate principal balance of the Mortgage Loans as of the last day of the related
due period after giving effect to prepayments in the related Prepayment Period,
minus the product of (x) 0.50% and (y) the sum of (i) the Principal Balance of the
Mortgage Loans as of the Cut-off Date and (ii) the original Pre-Funded Amounts.

Class M-3 Principal The Class M-3 Principal Distribution Amount is an amount equal to the excess of

Distribution Amount: {(x) the sum of the aggregate certificate principal balance of the Class A Certificates
(after taking into account the Class A Principal Distribution Amount), the Class M-
1 Certificates (after taking inte account the Class M-1 Principal Distribution
Amount), the Class M-2 Certificates (after taking into account the Class M-2
Principal Distribution Amount) and the Class M-3 Certificates immediately prior
to such Distribution Date over (y) the lesser of (A) the product of G) 91.50% and (i)
the aggregate principal balance of the Mortgage Loans as of the last day of the
related due period after giving effect to prepayments in the related Prepayment
Period and (B) the aggregate principal balance of the Mortgage Loans as of the last
day of the related due period, minus the product of (x) 0.50% and (y) the sum of (i)
the Principal Balance of the Mortgage Loans as of the Cut-off Date and (i) the
original Pre-Funded Amounts.
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Class M-4 Principal The Class M-4 Principal Distribution Amount is an amount equal to the excess of

Distribution Amount: (x) the sum of the aggregate certificate principal balance of the Class A Certificates
(after taking into account the Class A Principal Distribution Amount), the Class M-
1 Certificates (after taking into account the Class M-1 Principal Distribution
Amount), the Class M-2 Certificates (after taking into account the Class M-2
Principal Distribution Amount), the Class M-3 Certificates (after taking into
account the Class M-3 Principal Distribution Amount), and the Class M-4
Certificates immediately prior to such Distribution Date over (y) the lesser of (A)
the product of (i) 93.80% and (ii) the aggregate principal balance of the Mortgage
Loans as of the last day of the related due period after giving effect to prepayments
in the related Prepayment Period and (B) the aggregate principal balance of the
Mortgage Loans as of the last day of the related due period, minus the product of
(x) 0.50% and (y) the sum of (i) the Principal Balance of the Mortgage Loans as of
the Cut-off Date and (i1) the original Pre-Funded Amounts.

Class M-5 Principal The Class M-5 Principal Distribution Amount is an amount equal to the excess of

Distribution Amount: (x) the sum of the aggregate certificate principal balance of the Class A Certificates
(after taking into account the Class A Principal Distribution Amount), the Class M-
1 Certificates (after taking into account the Class M-1 Principal Distribution
Amount), the Class M-2 Certificates (after taking into account the Class M-2
Principal Distribution Amount), the Class M-3 Certificates (after taking into
account the Class M-3 Principal Distribution Amount), the Class M-4 Certificates
(after taking into account the Class M-4 Principal Distribution Amount), and the
Class M-5 Certificates immediately prior to such Distribution Date over (y) the
lesser of (A) the product of () 95.80% and (i1) the aggregate principal balance of the
Mortgage Loans as of the last day of the related due period after giving effect to
prepayments in the related Prepayment Period and (B) the aggregate principal
balance of the Mortgage Loans as of the last day of the related due period, minus
the product of (x) 0.50% and (y) the sum of (i) the Principal Balance of the
Mortgage Loans as of the Cut-off Date and (i1) the original Pre-Funded Amounts.

Class M-6 Principal The Class M-6 Principal Distribution Amount is an amount equal to the excess of

Distribution Amount: (%) the sum of the aggregate certificate principal balance of the Class A Certificates
(after taking into account the Class A Principal Distribution Amount), the Class M-
1 Certificates (after taking into account the Class M-1 Principal Distribution
Amount), the Class M-2 Certificates {(after taking into account the Class M-2
Principal Distribution Amount), the Class M-3 Certificates (after taking into
account the Class M-3 Principal Distribution Amount), the Class M-4 Certificates
(after taking into account the Class M-4 Principal Distribution Amount), the Class
M-5 Certificates (after taking into account the Class M-5 Principal Distribution
Amount) and the Class M-6 Certificates immediately prior to such Distribution
Date over (y) the lesser of (A) the product of () 97.80% and (ii) the aggregate
principal balance of the Mortgage Loans as of the last day of the related due period
after giving effect to prepayments in the related Prepayment Period and (B) the
aggregate principal balance of the Mortgage Loans as of the last day of the related
due period, minus the product of (x) 0.50% and (y) the sum of (i) the Principal
Balance of the Mortgage Loans as of the Cut-off Date and (ii) the original Pre-
Funded Amounts.

Banc One Capital Markets, Inc.
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soliciting any action based upon it. This material is not to be construed as an affer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein, The Underwriter makes no representation regarding the reasonableness of
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herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
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. : DESCRIPTION OF COLLATERAL '

INITIAL MORTGAGE LOANS

Summary Total Minimum Maximum
Statistical Calculation Date Principal Balance $400,163,154.50 $49,498.71 $999,000.00
Number of Loans 2,351

Average Original Loan Balance $170,311.69 $50,000.00 $999,000.00
Average Current Loan Balance $170,209.76 $49,498.71 $999,000.00
() Weighted Average Combined Original LTV 77.86% 11.51% 100.00%
() Weighted Average Gross Coupon 7.203% 4.750% 12.489%
(1@ Weighted Average Gross Margin 5.052% 3.000% 9.450%
(1@ Weighted Average Term to Next Rate Adjustment Date (months) 26 16 180
1) Weighted Average Remaining Term to Maturity (months) 353 119 360
1) ® Weighted Average FICO Score 613 500 799

) Weighted Average reflected in Total.
@ Adjustable Loans Only
(3} 99.15% of the Mortgage Loans have FICO Scores.

Percent of Statistical
Calculation Date
Range Principal Balance
Product Type Adjustable 61.96%
Fixed 38.04%
Fully Amortizing Mortgage Loans 99.93%
Lien First 99.00%
Second 1.00%
Property Type T SFR 75.90%
2-4 family 11.49%
PUD 7.55%
Low Rise Condo 3.67%
MF Housing 1.10%
High Rise Condo 0.29%
Occupancy Status Owner Occupied 94.55%
Non-Owner Occupied 4.25%
Second Home 1.20%
Geographic Distribution California 23.15%
New York 17.10%
Massachusetts 9.40%
New Jersey 6.28%
Florida 5.07%
Texas 4.92%
Number of States (including DC) 46
Largest Zip Code Concentration 11207 0.38%
Loans with Mortgage Insurance 61.85%
Loans with Prepayment Penalties 70.77%

Banc One Capital Markets, Inc.

This Structural Term Sheet. Collateral Term Sheet, or Computational Materials, as appropriate (the *material”), is for your private information and Banc One Capital Markets, Inc. (the “Underwriter’} is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with sctual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and scli, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC™) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
10 such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding eny assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6 °
8741,750,000 (approximate) 0151133

GROUP I INITIAL MORTGAGE LOANS

Summary Total Minimum Maximum
Statistical Calculation Date Principal Balance $312,517,446.54 $49,498.71 $499,589.34
Number of Loans 1,961
Average Original Loan Balance $159,458.54 $50,000.00 $500,000.00
Average Current Loan Balance $159,366.37 $49,498.71 $499,589.34
() Weighted Average Combined Original LTV 77.73% 11.51% 100.00%
() Weighted Average Gross Coupon 7.207% 4.750% 12.489%
(1@ Weighted Average Gross Margin 5.113% 3.000% 8.500%
(@ Weighted Average Term to Next Rate Adjustment Date (months) 26 16 180
() Weighted Average Remaining Term to Maturity (months) 354 119 360
(13 Weighted Average FICO Score 612 500 799
) Weighted Average reflected in Total.
@ Adjustable Loans Only
() 100.00% of the Mortgage Loans have FICO Scores.
N Percent of Statistical
Calculation Date
Range Principal Balance
Product Type Adjustable 61.51%
Fixed 38.49%
Fully Amortizing Mortgage Loans 99.91%
Lien First 100.00%
Second 0.00%
Property Type SFR 74.11%
2-4 Family 13.56%
PUD 7.75%
Low Rise Condo 4.37%
High Rise Condo 0.20%
Occupancy Status Owner Occupied 93.66%
Non-Owner Occupied 5.11%
Second Home 1.23%
Geographic Distribution California 19.41%
New York 17.31%
New Jersey 6.19%
Texas 5.10%
Florida 5.07%
Tllinois 4.52%
Number of States (including DC) 46
Largest Zip Code Concentration 11207 0.49%
Loans with Mortgage Insurance 65.49%
Loans with Prepayment Penalties 69.46%

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate {the *material’), is for your private information and Banc One Capital Markets, Ine. (the “Underwriter”) is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriier does not represent that it is accurate or complete and it should not be relied upon as such, By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriters and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission {the "SEC™) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
o such registration statement. Information contained in this material is current es of the date appearing on this material only. Information in this material regarding any sssets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as an agent for the issuer in connection with the proposed transaction,

- ~ 4




Y4

“uotousuel) pasodold ay) Lita UOIIULD Ut JBnsst 0Y) J0f sjuede 68 BUNOW 10U PUR JOTIMIOPUN S SUL0R BIU LIILIMIDPUN DY |SLIIEW SIYT JO UONUUILISSTD A} PIZLIOYING J0U DABY pu [eduw 51 JO £38aND08 9Y) 10) Bj(ISUOSa JoU D18 ‘[WLIRMW K1Y) JO uoesedaad oy
10 Pamo1avs ‘posedald J0U JARY SH1ILINDIS DY) JO 1INSS1 BY [, K 3Y1 £q tou pue rIMIBPU[ BY) Aq ARjUs poys! 1w SIY [, NOL 0] PIO8 A[[BIOU 5o11IN0s Auv 10) srjaedsosd [gu1) Suy ur PRUIE)UOD UOHBULIOJUL BN} AQ PIPISIDUNS B |14 ‘IS1MIIYIO0 JO UIIDY PISSTISTP FATHINDK
1} §1ISSE ) SUIpIedar J3YIoYM [RLINW Y1 W uslruLIopn AUy ANLNas fuk Juigoeq sjpsse Lue Suipaeios [puejew siy) v uorEwWIoju “Ajuo de 2)Ep 24) JO K& JUDLIND ST [RLID)BW SIY) UT PIUTEIU0D UOLJRLLIOJ
“TuaR RIS uone1sLiaL Yons 0) Juensand ajes OULEEGT JO 1V SANLINDAG aY) JO Gy INY L0pun DHS Y YA PI[Y AISN0IAI JUIHIDING UKL Dafje ue oyl BdUBIAJII £ pojwsodicou pue (DS, 3141y uoISSTWWO
eurydXY Pult SAILINGDE DY GILW pajy 3 Arw ajew By, “(suondo 3utpnpur) JORIag) SPAIRALIOD 10 BIAIAY) PAUOHIUDW SOTTLINDIS DY) ‘[jod pus Ang pug ‘u sl d 3a0ys 10 Suoj dARY VW) 0) BW W) ‘ABU [RLIZIEW S1Y) Jo sduunsst 10 uohraudaxd ayl w paapoaus suossad Juipnjou sy idute pue sreujzed ‘1099,
‘BIBDLYJO ‘S ¥ L9 pus saitimispun) ey, sasodind (ony toy uodn palfaa 2q 10U PIREYS [BLIZIBUL SIY) PUR ‘SIUIAD IO SUDLIPUOD 1OYIUL {RIMIDY 1M IPRIUIC [1x suotdwnsse YINs o Auk By POOYIIN 241 10 SUOT yons jo a ) Sur
P3N BB EITJHW JIYI0 PUR KLONIPU0I 10NL8W Fuipardal suoldWINSSE Uo PASEG 3G AUW [BLIDIBW KIR) Ut PIUIBINOD VONBWIOJUL AR, PIUS 10U BIE K|FTRUIN 18Y) 5
By [urRgew s1y) Sunduoor Ag yons 58 uodn PaNal 3G 10U PloyS 1 Puk 2I[IWOD IO )N HILAIdPU] BYT TN 1
JO uotENy| {1 40 |[95 01 Jo0 U¥ 5B PONIISUGD 3Q 0] 10U 81 [guvjew s1Y), I vodn poseq uordw KUy Juolos 10U B ( JVNAMIIPUN, FY1) DU[ ‘SIERIURY )

-ou] ‘syaaey [e3ide)) auQ dueg

1 psg SS¢ Yo €L LL Zi19 YoLOT'L oTL 8E % 00°00 YS OPP LIS TIES 1961 ‘lsiog,
I 68¢ 09¢ %00°S9 SE€S %600 T1 %E6° LY %500 08'11Z°9¢18 [4 009°21 01 100°C1
[4 86¢ 09t %08 LL £€£s YefEL ] %6€ 0 %810 08 1vb'TLSS S 000210110511
[ 0S¢ 09¢ %E6° L9 1149 Yot 9E 11 %9 8¢ %61°0 81°CyL'T098 8 0051190110011
4 8¢¢ 09¢ : %8y SL §3Y %628 01 %16 vE %lE0 20°56£'696% 6 000°119V1050!
I 6S¢ 09¢ %9¢°ZL LES %852 01 %b8 1t %960 99 19£°666°Z% |44 00$°01 01 10001
! LSE 66 € %9L°CL 549 - %9l %99 £t %881 O 9Et°858°rS 8¢ 000°01 01 10S°6
1 LSE 66¢ %66 LL §9Y %L 6 %t 6% Y%lv' T 08°87Z°€95°L8 LS 0056 01 100°6
i ~pse 9¢¢ %68 6L 98 %98L°8 %81 0v %00°¢ 8L'685°879°C1§ S1l 000601 105°8
t 9¢¢ LSE %S 108 bLS %C1E'8 %E0 6¢ %61 L 98" €LV Z9V°TTS LS 005801 100°8
I LSE LSE %L6°08 £65 Y9LLL Yot 1 8¢ %0891 16°196°116°25$ rady 0008031 10S°L
1 1493 gs¢ %ST 6L L19 %S6T L %E£6 8¢ %81 vl ELEEQTTEYYS VLT 00S°£01100°L
0 1439 pSE Y%b9 LL 619 %189 Y58 LE %16 TC 80 19L°LLLILS 3% 000°L 01 105°9
t £6¢ £5¢€ %9¥° SL LE9 %61¢€°9 %88 8¢ %88 1 26°089°1159¥3 892 0059911009
! 1S¢ IS¢ %10 L £59 %£58°S %ET 8¢ %60 11 60°000°8Y9°PES £61 000903 105°¢
1 543 S14Y %0C PL £59 %628 S %06 Y %01°Z L8'895°€9¢°9% 6T 005°$ 01 100°S
1 162 [4:%4 %8L°09 LTL %506 ¥ %19 ¢¢ %210 26°566°78€3 4 000601 105'¥
ady £314mIeA L£yamep ALT 1BW3110 EFL RIS uodno) 1LA 'V'AA Jsuejeg aduejeq (ediduiag SUBO| suodno) adedriopn
uBoT ‘'V'AA 0) waajg 0) wid ], pauiquo) HPIID VA | SS0UD Y AL jedidma g £q 2)e32133y adedyaol
Suiurewdy "v'ar | 1eut8ag voa VA SUBOT JO JUII Y Jo Jaquny

suodno)) 9383110\ Jo aduey

TINC »

T (p3vwirxoadds) 00009, ‘T7L$
9-£00Z 591188 ‘§938O113137) PINIVH 1955y
9-800¢Z 3sni], upoT advdirop aug uorydp




9C

d ay) yum uor ut gansst ay) 0§ s3vade st Juow Jou pue 1IIAIBPUN sy JuNo D18 JNIMIBPUL] DY, [ULISIRW SIY) JO UCTIBULDSSIP YY) PIZLIOYINE JOU BAEY PUY [ELIZIEW 1Y) J0 £DRINDIY BY) IOf DYISUOSII 10U I8 {RIIIYW $1Y3 jo uonuaedaa
novy cf._c ._m:rm_ oY) £q j0u pue .E:._Eu_.:: syl £q 233 _S;m_:._z‘_ B =_~3=E sy, ‘nof 3 08 A|[BN124 &0 i jeuy >== u paut uonruLtojus ayl LG _E_:.En._zm TR

np

ur payediated 10 pamodlass ‘poaedaid 10u ey & d...:ug of JO 1onssT O], s
»:e u::—onn KJISEY AY) u:._:zu.: 19Y)IYM ‘[BUDIRW DY) UL UOHRWECIUT LUy ) LIDI W 1Y) U POUIRIUCD UOLRIL

51301 yons o) 1 9|us 10) pRIvgO A.w.:E_:: @1¥ Y} SYIPITNS 0} :_5::_ 10U muc_u _EEEE aY) BI3YMm SISUD =n Auipnpul ‘gE61 .—e 0y mu:i:ucn ay) uc gIy agny uu_:.: Ukm £l _._.._z —5_: A_,.:c;c.:_ a:oEequ :c:a.:v_u.: .;:.!.:a ue ojur dudsvgar A pojusodiosur pue (DS, Y1) ULISEIL
._z..ow 241 Yum papy aq Avw [pLUNEW SIY], “(Suojdoe JuIPNduT) JOaIIY) SDAINEALIID 10 UIR1AY) PIUOHIUDUL SITJLINIIS OY) ‘I8 Pue Anq PuLt ‘Ui SUONISOd HOYR 10 SU0] 2ARY ‘DWW 0F HWH) WOLJ *KUul [HBIUE S14) JO BIULNSS] 10 uotjBakdaad dY) Ul POAJUAUT sugrad Bupnpu ‘seosojdua pue sraupted 510
1 00 ..S_.::: 14nyau yitm 3) UOH)UESAIAA1 OU BRI 1J2MIDPUN Y[, ‘Ui
PIIVYIL 61 BIVIIEW JIY IO PUB EI 194w B Jax U uo paseq 3q Auw [BLIZIEW K1) w _EE.::S =c:=E.E._=_ .E.r Yy sovade Judn

oy [wravIBw s1Y) Jundosor »m —.u.=._ su uodn _r:_.: ea Iou _._:.,:_ i pue ﬁa_aEce 10 BFERE nl Kuw i Kyunoos Kuw Anq vy 1943
aojur juAnd 1noL 1o P.::S:E ayy) meudoxddy s ‘sleuasey [UONEINAWO)) 10 1WYS :.:_w.r [RIDIU[{O]) "IDOYS WA, [vinjINNg

ouf ‘sjeyaey [eitde)) su( ouw

adueyoxy _:E

1 pSE SSE Y EL'LL z19 % LOT L %TL'8E %00°001 vSOPPLIS'TIES 196°1 HeioL
I £6¢ pSE %£9°66 pTL %S8V L %P 9E %¥ 80 88 £62°8£9°C8 07 0000101 10°S6
! 8¢ 65 ¢ %186 959 Y%StE L %9 6€ %96 19°951‘611°0¢8 881 005691 10°06
[ LSE 8¢6¢ %CL 68 L9 %6ET L %08 LE %98°L1 27768°518°653 (0143 0006031 10°S8
| 1423 go¢ %ty v8 (44 %8669 %6E 6E %L0°6 TS 66E°EVE8TS 991 00°5801 1008
I 96¢ 9¢¢ %0561 665 %0CE L %5068 %5592 L9'TLB'BSHT8S 1445 00°080) 10°6L
| 1499 SS¢e %10 vL 685 %022 L %72 8¢ %0001 £9°50b65T 1ES 681 00°6L0110°0L
I 8¢ £6¢ %9L°89 066 %6¥1 L Y%bL 8¢ %P6 6£7£9°295°8L8 0L1 00°0L 01 10°SS
I Ste 143 %59°€9 98¢ %bel L %V8 8¢ %099 18°691°G1£°078 gl 00'690110°09
1 443 (453 %S9°LS 88¢ %S80°L %10°0% %0L'€ 1£208°15¢°118 1L 000991 10°'SS
0 Sef e %0T €S 169 %SLL9 %096 € %S1°¢ YT OLE11L'98 (44 00°6S 01 10°0S
l (423 (%43 %EL LY 09 %96L°9 %L89¢ %t 0T rS61Z°¥8€'9% Ly 00°050110°S¢
1 [45% £9¢ w21 d A4 909 %1969 %56 ¥E %6L°0 07°909°8St°Z$ ¥4 00°Sy 01 10°0¥
1 62¢ 67¢ %91°LE 86¢ %Zy8°9 %LS 2y %bL 0 19°16€°92¢°28 81 00°0% 01 10°SE
1 6S € 09¢ %TE TE 909 %6169 %P 1Y %9¢€°0 8E1ZS LIS 01 : 00°5¢ 01 10°0¢
| (Y4 (%3 %LO LT €29 %0LL9 %80°S¢ %EP 0 STYLI9EEC S It 00°0£ 011067
0 0£€ 0€E %E8 €T 19 %266'9 Yll 1€ %110 9P L6 0SES S 00°629110°0C
0 0LT 0LT Y%bE 81 909 %0099 %T6'8¢€ %£0°0 00°000°001% Z 0002011061
Z 8¢¢ 09 ¢ %CE el 209 %100°L %TT TE %90°0 26°0€9°€L1S Z 00°¢1 011001
ady £)3an)nl Lyranyep AL11rwdaQ 21008 uodno) 10Ld 'V'AA ajuejeyg 2dus|eg sugog] ALTtemd3uQ
UBOTT VA 0) w3 ], 0) W] pauiquio) ‘y'am npas) SS0U4 "YV'AA jediduia g jedidurag 238824338y | a8wdjaop pautquo)
Suiuiewoay [ew1311Q "V'AA VA Aq sugo Jo raquny
VA JO U4
Oﬂ.«ﬁ\m ®5~ﬁ>.0u-ﬁwoq ,—wﬁmwwhc @Qﬁmﬂso

Z&ZW.O (dypmrxoadds) 000 0SL ‘T9L$

9-£007Z 59119G' ‘581 BILIIIS]) PIYIBE 1958
9-§00¢ 15nif usoT a3wdiropr sug) uondp




Lz

ut pajedioraud 10 pamalal ‘paiedald JoU BArY SINLINKE Y JO JONSSL IY Y, 71IND98 Y JO IBNSST aY) L1 10U pur 19jMIIpUN AY) Aq A[ppos poysiuang w1 JeUaIEW 1Y, nof o)
Aur Juiyaeq s10sse 0Y) wpaedos SOYIIYM BLOIEW S UL UOTIBWLIOIUL Auy ‘s1asse yons Aupaeiar vorgwiojul 1otad ((u saPISIAANS UIBIAY PISSAISIN KNIARS Lue Furjoeq s
“uawas vorraysidal Yans 0y Juensind djes J0) PRIIJJV AFHEIN AL 1Y) ST

28uuyoxy pur SANILINIAG BYY YHM PA(Y Bq Aewl [RLINBW SIY], “(suondo Buipnjour) JodIaYT SIATBALIGP 10 UIBIIYT PRUOTIUIW SITILINDAS Bt} ‘flos pue £nq pue 0d 10Ys 40 BUV[ VABY ‘FWI) 0F BT WY Arut [ELIDJEW 1Y) JO 40

1d aypy ot |

# BuonIdwnsse yons jo £ug ey poayis| oyl 10 suond
1IN2A8 0} UIEad feut [RLDIEW s143 Ul pauTIued

‘S1091j0 ‘SOIHINIFE H19Y) PUB JBjLaMIDPUS] By sasodand gans 10j uodn pat[as 2q J0U PEROYS [BUIIVW EII) PUE ‘SBJUIAD 10 EUGLHPUOD JOAILW [6NIIY YjLm APIIUI0D
POIIYB 51 SIF[JEW JaY)0 PUE SUCNIPUOD 1aysew Fuipaedal suondwnsse uo paseq aq Avw [BLBW S1) UL PiK U0D UOTHLLIDIUL B ], “POS T0U 338 L0 1wwrin Jey}
oY) JuuaIew 51y} duy 10U Op JNUIMIDPUL] BY) I 1 10D 12)LIASIPUN SY) THY) UOHYWIG)UL U posky s
I0U §Y ( JDAMADPUN), YY) DU[ SRR | 27 BUQ AUKE pur wonEwIOjW B18AtId nof Juj 81 *( |FHoNw, ayl) Neirdoadde su ‘spu

1 guosaod
1 3y} Juipaudazr uor
i newsoyul oy, “uosiad 101410 Auv 0y [EULI Y} Apracad X0 JIRGUIISIP TOU [ 1t jeY sddde Juatioal
erojuw 1L, [REA[]L B PINOM UONRIDIUS 10 JB)J0 UL YINS LBYM uonApsLNl Lur Ul £)LNdas £Luu Loq o} 10jo Lue
vy [puoteIndiue) J0 OIS WD, [HIdIFIO) IHIYS UL [BIRINNG sIY ),

‘uoraEEUE) pasodoad Y} YIIA UOTIIDUULY UL JINSS] BUT J0j SJULEE 5B BUNDE 10U UL J0JIAIDpUN §8 UGN 218 IIMIIPUT] 2y, [HHDIELI SIIf) JO UOLIMUIMIKSIP ay) PAZLIOYINE J0U DARY pUB [RLIDJLWL 1Y) JO Adwanoaw 3t 10§ d|qIsuodSad 10U dav ‘[8lIB1EW S1YY JO vonwaudasd ays
Y 208 AUt 10] sM9dsoxd (Ul AU U1 PIULZIUGD LOIBULICHUL 3 £q popasiadns 9q M 'ISIMIBYIO 10 UIBIDY PISSNISIP SININIIE

£y Surpaedal (RIIAIUIL S1Y) UL UOHEULIGHU] “AJus fuisojsus s1y) wo Bursuoddy 2)up 9 JO S8 JUILIND 5} [RHIDIRW 1Y) Ul PAUTEILOD UOHBULICU]
1110308 01 Uik Lod JOU S0P [BLIVIEW BY) BIDYM SISED [J¥ SUIPNpUL "CEGT JO 19V EANLINDIG dY) Jo GIP INY J3pun DHS 241 YIts paly A|sno1aa1d 1UwIIy UoHENSE0a VATV U GJUT BDUDINJRE £q PAILLOWININ PUv (()YS, BY)) UOISSIUWO])
t ‘soadojdwy pus B1dULIRd ‘8X010941p

"ouJ ‘sjayIepy [B1de) su() oueg

1 ySE SS¢ o EL'LL z19 OLOTL oTL'8E %00°001 vS OPPLIS'TIES 1961 ‘eIoL
1 (133 09¢ %TS 65 88¢ %066'9 %S$8°LT %910 vE 685°661% 1 00000005 01 10°000°SLY
1 (333 09¢ %0006 1L9 %001°'L %0% 0€ %S 1°0 820Z1°TLYS 1 00°000°SLY ©3 10°000°0S¥
0 09¢ 09¢€ %80°SL ¥99 %TEE9 %CS 9 %6¢°0 €9 LYECET IS £ 00°000SZ¥ 01 10°000°00¢
1 (11% 09¢ %67 L8 029 % 10¢°L Yob 1 v %S L0 ST906TEE°LS 9 00°000°00% 03 10°000°SLE
{ 65t 09¢ %98 88 989 %t 169 %00° Ty %£6°0 0L 150°L06°C$ 8 00°000°SL€ 01 10°000°0S €
1 65¢ 09¢ %Sy S8 0€9 %8L0L %91°6¢ %980 16°LEL'P69'TS 8 00°000°05€ 01 10°000°SZ¢
1 LSE LSE %8961 L19 %Ev0L %16°6¢ %119 1€ vyL°810°0T8 9 00°000°SZ€ 01 10°000°00¢
I 96¢ 95t %ES 6L €19 %8769 %59°6€ %97 L 6L°€81°C0L°TTS 6L 00°000°00€ 01 10°000°SLT
1 8¢ 65E % 1¢€°8L 609 %EL69 %85 0v %88 79°876°€09°LZS SOl 00°000°5LT 01 10°000°0ST
| LSE 86¢ %0V LL £09 %6£0°L %00 0 %1278 SO EYST99°6TS 801 00°000°0ST 03 10°000°52T
| 433 SSE %68 9L 809 %95 1°L %19°6€ %266 61091°L10°LES 34! 00°000°S2Z 01 10°000°00T
1 LSE 86¢ %00 8L 665 %C81'L %L6°6€ K1t 61 661 1€£°SES 881 00°000°00Z 01 10°000°'SL1
t 1433 1339 % 9L 19 %081°L %l 8E€ AN 19'¥Z0°LO8'VES S1T 00°000°SL1 01 10°000°051
1 413 [431 YoLl LL 819 %81¢°L %1€ LE %£0'C1 97°9.9'885°L€S LT 00°000°0S1 01 10°000°'SZ 1
| 16¢ [433 %09 LL L19 Y%OLT L %95 LE Y196 L6 16V ETV 618 65¢ 00°000°SZ1 03 10°000°001
| (43 0S¢ %6L 9L 019 %085 L %6 1°9¢ %0L"L 1€676'€L0'VTS pLT 00°000°001 01 10°000°5L
{ e [44" %98 ¥ L 909 %0108 %65 P %9 b 69'99€'867° €18 LOT 00°000'SL 03 10°000°0S
[ FA4Y e %19°6Y 009 %SLS L %18°0€ %LT0 v6 8¢1°6v8% Ll 00°000°06 uey) SS9|
aly Lyranyep L1tanyep AL 1euiduQ 3103§ uodno) 1Ld ‘V'A\ 3dusieg duejeg jediduiayg suson aduejeg jedidullg
HEOT ‘V'AA 0) WA, 03 wia], pauiquio) HPAID V' [SS01D "V AA jedidulrg £q ajedoudidy adedrso
Suiuis Yy v'AA | teu1daQ v'aa VAL Sugo JO Juadiayg jJoJaquny

souereq redoulld 9)8(] UOIIB[NI[E)) [BIIISIIBIS

3y} (@]
NOILJAO

-

(arewrxoidds) 00005, ‘TFL$
9-£00Z SOLISS ‘S83BOIII)) PINOBL JOSY
9-£00Z 38nIL uBoT 83vS1I0py sug) uorzdp




‘uonBEUBE) pasodord dU} Y)im UONIIUUE) Ul JINSST BY} 10] sjuad
LINI9s B JO 1aNsSt OY) A 10U PUL JPILIAIIPUL) YT AQ A[I|0S PIYSILANG ST [BLITTEW S1G], ok 0)
Aue Juryoeq sjasse ay) Suipie3ad ssyioym ‘[BLDIRW 2Y) W LOTEWLIGHUY Auy -sjossy Yans SutpieSal uonewojut Joud (B SOpASIOUENS UMdIdY PASSTIISIP SATINKE Aue Auuyoeq s¥:
“Juowyels uonealsiSes Yons 0) Jugnsand ajes 10} PAIIYO A|FHEWIIN VIR Jey) FINLINDIAS 0) BIBIID

ut pojedidaed 10 pemoradl ‘paaedord 10U dary SIFANIIS 3y} J0 19SS AY ], )

ay |

Jew sty Junpdosor £y yons s¢ vodn oIfas 3Q 10U PIROLH 91 PUE D30I IO DTLINIDE B I wyy qusssades tou op &
30 UOIIEIINOS DYy 1O 1108 01 J0L0 UM B PORIISUOD B 0} JOU §1 [RISIIU BIG], 1 uodn Paseq UeHE Aus AunRos 10U 51 ( SOTIMIIPUN, 341) DU[ HIYIBIN (B

PUCY TOYLRW (U0 YRA 3

8¢

S £[ENIOY HININDIS AU 10)

0u 520D [BLI2)BW DY) DLoyMm SISED [[¥ Swpn[pur ‘GEGT JO 19V SONLINGAG IY) JO GIp 9Ny Jepun JHS A yitm pay

U [ras suoridwnsse (Yons J0 Aug Juy) pooyidy) %) 10 Suoy
NHWH{N 18Y) SONLINDIS 0) unnad AuUt [RESS)BWE S1) U POUIKIUD UOTWLIOJUT Ay ], ‘uos1ad 131410 fue 0) (VU)W 3Y)
09 4O JIMIBPUQ 0Y) 1Y) UOHBWIOHUL UL Poskq 81 [euew siy], [es
du7) auQ) duugl Pus oBWIoN djuarsd 1nos 10) £ ‘¢ [BdIuW,, ay)) djuiidoldde s s

1 |eury Lug ur p

yoms jo 19!

g 5u SUr8 10U PUR JAMLIMISPUN 51 FUrIDY 348 JDILLAIDPUL) SYL [KHBIM SIY) JO UGHEUIWSSSIP 9Y) PAZLIOYING J0U 9ABL PUS [RLINEU SIY) [0 £30An306 31} J0) 9] 15uodsl 10U 81N ‘[VLIBIEW 1Y} Jo UoHRIdDS

1 voEULIoIUs 3Y) Aq pOpIsIBUNS aq [|LM "ISIMIDYIO JO UMY PAsSNISIP 6L
Lue Guipaedos 131U SIYY I UOHBWIOJU] “Sjuo ELAMW s1y) uo Buuesddy 3)up BY] JO S¥ JUILIND 81 [KLIBW ST} Ul PIUKIUCD uoHEw
1] Aj5n01A0d TUIWRIYIS UOHIBAISIZOL VANIID U CJUI DIUBIOJR £q pojpiodioout pu ((DFAS. AY)) uoissIU
13045 40 Guo) BABY ‘TUIH) 0) DWIK) WOLJ ‘AUW [RLIVIEUE SII) JO 3DUBNES) 10 UoNuIvdard 3y} Ul pasjoaul suosaad 3mpnpur ‘saafopdwa pue sud ‘810
2 9y Buipauas UoNYIUASIIADL OU EIRW JD)UAIIPUL) DY, U
wad 10 3InqQLISTP J0u
o PINOA UCHE)DIOS JO IO Uk YINS dIDYM uoIpsLn( Sue ul
9y [ruonIndWOD) 10 10aYS WAy, jur

W 71 J8Y) S2d1de Judy
1008 Lup £ng o] L3R
RIS WD, [RANIRNG

out .Eowiﬂz [ende) su(y ou

1 pSe SSE PotLl LL 719 Yo LOT L Yo TL 8E % 00°001 PS OPPLIS‘TIES 196°1 (sioL
I 658 09¢ %20 8L 119 %ll1TL %0L°8€ %08 §6 $0°995°S6€°66Z8 £68°1 09¢ 01 96¢
9 1423 09¢ EC° T8 §¢¢ %0LE° 8 %ST EY %99°0 8£°0v8'VL0TS Sl SSE 01 IGE
0 ove ()44 %18°TL £v9 %9599 %S /€ %69 1 $7966'69¢'SS (%4 ObZ 031 9¢7
I 6L1 081 %SL°S9 1£9 %E8L°9 %lb 8¢ %E8 1 6S°LY9°C1LCS (614 0810191
| 611 0Z1 %00°§9 8¥9 %0589 %£6 9 %20°0 82°06£°19% 1 02101911
Iy Apranyep L1anyepw AL 1euidiQ 3103§ uodno) ILA 'V'AA Jduejeg ad>ugjeg (edidula g suBo] famep
ueoT VAL 03 wadj 0) wad}y pauiquo)) P VAL | $s0uD v A jedidulag £q ajedaaddy adediiol 0) w3 Surmiewdy
guruieway ‘v'A\ | 1eu1Br10 ‘v’ VA sueo JO 1uadLag joraquny
£yuamyey 03 Wig ], Suturewa
1 1473 SS¢ oL LL 19 %o LOT'L o TL 8E % 00°001 pS OPPLIS'TIES 1961 HLANAY
1 65€ 09¢ %S0°8L 119 %STTL %EL 8E Y%Lt 96 rTlyoLyi1oes 898°1 09¢
0 0ye ove %1S°TL b9 %9599 %S 8¢ %691 $T'966°69Z'SS 134 ove
1 GL1 081 %SL 69 1€9 %E8L9 %I 8E %E8 1 65 LY9'SILSS 6v 081
1 611 (14| 200°S9 849 %0589 %L6' 97 %20°0 8706198 { ozl
a3y Ajranyep Lyanmyey ALTIeuidiQ 2400§ uodno) 1Ld V'AA Jduejeg adue|eq [sddulayg suBo7g fyanep
UBOT VAL 0} wid] 0) wJdd], pauiqwo) NPALD VAL | SS0UD) VAN fedouia g £q 31882488y 33eBrio 0) wad ] |Bw1dliQ
Fuiuieway ‘v'a | 18WId110 "v' VAL suvoT JO JuU3IIIAg joadquny

£91IN3BJA 03 WL ], [eULSLI

AN
NOXLIO
»

(eyruirxoxdds) 000‘09L ‘TPLS
9-800Z SILI3S ‘893BILINIS)) PIYOBL 1955y
9-£00¢ 18niy uvoT afuvdriop supy uordp




w1 paediatpaed 20 pamastasa ‘possdaid jou dAey
w 941 Jupaedor 1aqroya

*810ILJJ0 ‘S

POIDBYJIL 5 BIDHRIL 1OYI0 PUY SUOY
) Sunitodss &g "yons s8 uodn
0 405U UR SB PANIIEUOI 3q 1) JOU 1 [WIEdjeW STYL, 3 uodn paseq uorpe Luw Ju

oY) [BLIREW

JO VOIS Dy S0

5 20§ pRYLO AJPIBUIIEN DI U

¥ NaY) pue Jjumtapun) oy, sasodind yons 10f vodn porjdd 9q JoU PINoOYS [BLINKW
Ppuod yiew Sulpaedor suondwnsse uo poseq aq AR [RLAFRW EIY) UL v 1
91 jey) YuasoLdas Jou Op J0HIMIIPUN BY) TN
[0S 10U 81 (JONIMIOPU()_ 3Y]) U] 'BIDUBEY [RI1dR]) DU DUBE pUB VOHUWIGUT ajuALd ano4 10§ 81 °( [¥laew, o) aisudardde su ‘s]eL

2)uw oY) Ul uoNuWICjUE Auy ‘s19sse yans Supaeder uotjrwaoyu 1oud (@ s
Y3 ut uoy 4 \4 Yy L ! jut 2oud (|

6C

$30UNS UBIBY PAsSTISIP £311IND08 Lur Juiydeq &)

Y3 10J 5HuBde 53 JuNDE 10U PUR 10PIMIPUN BV JUKY D28 JINIMIDPUN) Y], [RIIILW F1Y) jo UCTIBUIISSIP DY} PITLIOYINE JOU DABY PU [HLIY

05 A|[enIoY S3IINDIE AU J0] §

suondwnsse yons Jo Lub ey pooyi[1} Ay) 1o suot
LINDas 03 WiBad AV (UUdIBW SIYT UL PIUIIL0D UORBULICUL 3y, "uesiad 13

ad |wuyy Aug ut

sodd 120y5 10 Suo] 2akY ‘BN €1 JWIT WOLJ ‘ABW [RLIDIEW E1Y) JO ddURASSE 40 uuneivdard ay) i poag

1 suossad

Bt STY) JO AJRANIIE 2y} 20 B[GIsu0dSII 10U AL [uIAIYW 1Y) Jo uoneredasd at
1 1 LONEIWIOJUY JYyt £q POPasadns aq J[IM "2SIAMIBYIC IO URLSY PISSNISIP KALINK
Aue Buppiedal [RUDIEW SIYT UL UOHEULIOJU] “Ajuo [BuslEw sty) uo Sulisadde 2)Ep 3Y) JO B JUILIND SI [EHIDIBW SIY) UI PAUILIUOD UOHEULIOJL
) So1ILInO9s 07 uteliad 00 S0P (VLI 3YI DIOYM FIRED I{¥ RUIPRIUL 'REGL JO 12V SONUNIIZ By JO ST S[RY IAPUD DS A M POy ASN0IAIA JUSTININS LONEIISINL DATIFIND UL 0IUL DDUBIRfOL £q pojesodioon pue (HAS. Ay vvISsILULY,

“gan fopdu
I

pue staujaed ‘81090011

yons Jo i

Yo Sue

2 ay) Hupreded uonwUBSOIdIL OU VW IDLIRIIPU() AY], ‘UI0ID
01 jetsiuu 3y} spracad 10 2RINSIP 10U w3 e sbarde juardin
5 10 JBJJ0 UY Yons aldym uoknpsund Lue ur £)1anses Luew Lnq 01 Jogo Au
W (BuoneIndwo)) 10 194G W[, [$I3IR][0]) 9IYG U], [UANRNNG siY,

-ou] ‘speyIepy [eden au() oueg

9-£00Z 3SNIL UBOT 858Z1I0H 92U UORIA(D

! 479 SS¢ Yo €L LL <19 oLQT L YoTL'8E % 00°001 PS OPPLISTIES 196°1 ‘1810.L
1 65¢ 09¢ %069 1SS %¥S0 01 %S0 Ty %651 LUL6S LLE'YS £t 20
I 96t LSE %tt L9 6LS Yol 8 %8LTY %8E°T LY IEV'LS 0$ o]
I 8G¢ 86¢ %C6° 1L 66 %V68 L %£0°6€ %L0°01 66 61T €8 1€S 61 q
[ LSE 86¢ %60°8L 685 LT L %L6'LE %08 LT SSVEI‘SL8'O8Y 1£6 A
I 413 [43% %80 LL 619 %SC6°9 %E1°6€ %87tV SOV LPT'SELS 0v8 \A4
[ 1¢ [43% %1868 00L YoLl8L°9 %tLlLE %88 V1 99°186°205°9r$ Sle vV
ady Laniw LAuamew ALT1ew1d1Q 1038 uodno) 1L 'V'MA adusjeyg aduejeg jedidurig sugon apesn Hpai)
UBoT VA 0) waay 0) wad ] pauiquo) MPAID VA |Ss0uH v a [ediduLey £q 3)83aa33y agediaon
Guimeway “v'an | 1euwiduO v VA SuBo O Juadiag jJo aaquinN
ape1p FPAI)
! 413 ss¢ Y% €L LL z19 e LOT'L oTL 8¢ % 007001 PS OPHLIS'TIES 1961 HEIoL
I (333 09¢ %19°LL 006 %£10°6 WLT Ty %2¢ 0 8€°9L0°L00°1$ 6 00§ 01 IS¢
1 96¢ LSE Yl EL S¢S %6708 - [Yll 0V % 1L°0Z 18°¥89°S1L¥98 104 06§ 01 10§
| pSe 133% %L9°SL SLS % lvy L %80°6¢ % 15°C7C Y890 1VE'OLS 1434 009 03 156
0 SS¢E 1333 %8¢€°8L 79 %0169 %01°8¢ %£9°6T vy SLS T09°T68 9LS 059 01 109
1 0S¢ 16¢ %1818 vL9 %v0L 9 %t 8¢ %TT L1 SS ET6'878'EST SEE 00L 01 159
| 96¢ LSE %9L v8 (445 %00L°9 %L0'8¢ %S$6°9 98° LY 1°0€L°12S vl 06403 10L
| Ste 4% %1928 0LL %6t 9 %ES St %$9°C 80°0L6167°8% 8y 00803 IS¢
ady Lanye]n Apamiely AL1 1emdng 34028 uodno) LLd 'V'AA ajuejeg Jsuepeq [eddulayg SuBo| 31035 JIp3L)
ueo] "V'AA 0) WIIJ, 0} Wid] pauiquo) NPAID V'M [ $S019 v\ [edidulrg £q ajedoudly adediton
gmmeway ‘v'aA | 1201310 V'L VA SuBoT  JO JUIdIAY Jo aaquny
m.uoom JIpaI)
NSNS o (eyvuarxo1dds) 00009, ‘7.8
9-£007 F9LI3S ‘893BIILIS)) PIYIBL 3955




0¢

t 1) pasodosd 3y GIm uoHR A1 3amsst 0y 403 STUDBY B IUNOY OU puY JOPIMIBPUN 58 JUNST B1U JDJLIAIAPUN QY [ULAOTRUE SI) JO UDIEUNASSI] DY) PAZLIOYING JOU 3ABY PU [€LI9IBW S1} JO £IBINOK BY) S0] B}ISUOS0 10U AXE ‘[BLIZELI S1Y) JO uotjEasda.
ut pagedhonagd 10 pamotads ‘patedasd 10U 3AY SANLINIIE DY) JO JONSST DY, SINLNIDS Y} JO LIS} AY) A 10U pUR 19IIMIDPU) 3Y) £q A[D[0S paysIULn] St [RLIdJBW SIY ], 'nok ) pius A[|BnoY 5 n39s Auw 40) d (U1} Lug Wt 1 0 UONEULIOJUT 3Y1 £ Papastadns aq {|ta ‘ISIMIDLIO0 1O UIRIdY PISENIBIP SAN
£ue Juiyouq 19558 9y JuTpaitor 191YIoYMm (BLIDIBW by} U1 UPEULIOJUL KUY 519SSE Yons Burpsudos uonuwiofu 101ad (B 62pISIANG WIIOY PASENISIP S nosg Auk Juppoeq sjasse Aur Jurpredos [viEW STY) U UOHBWIOJU] "A[UO (R IwW s1Y) un Suteaddy 2)ep Y} JO s¥ IUILIND 2
“uowoIEs uoENERL Yons o) Juensind o[BS 40§ Peayo A[GIRLEI(N 21U WYL SRS 01 UL 10U S30P [FLAIEUL 31 JIIYM FISUD 18 BAPN{DUL EEGT JO 1OV SHHNDIS 31 J0 §1) Y J9pUn HIS 3 Yim papy A|snotasdd Jusws)uls UONEISIZL BALID[JS UL 0)Ul BIUBIVJIL £q pajaodioow pue (DFS, Y1) uoissIL
adueyoxy pus S31LINIDG Y1 Y) 1 I 0 20 UIBIAY) POUGHIUVIE FIILINDIS By} '[9S PUY ANq Py * Ut uoriisod 1I04S 10 uo] DALY DI 0) IWN WO ‘AL (LML STY] JO DIUKNSSI 10 uonurrdaad ) Ul paajoAur suosIad Supn]aul 'EL0)dWI pul K1dUE S
‘54RO SIIUUJY SD1) pUB LIUMIdpU() By, ‘sasedind gons 10j uodn IBW B1Y) PUB FIU2AD JO SUOHIPUOD JAXIBLS (8128 Y)im SPIDUL0D |[Lm suoidunssy gons Jo Aue jeyy PooyI[ayy ay) 10 1t yans jo 1q ay) Buipiudar uonwuosaxdos ou saYEW I1ALUMIFPU) Y], U
poTsayolI s W DGO puB SUOIIPuod jayIeu Juspaeon suondiunssy Uo Poseq aq Auw (e S1) U1 PRUTEILOD UOITRWIOJU DY, "PIOs 10U ae A[ore LGOS 0} uriad £QUl [REDIEW S1G) Ul PIULBIHOD UONIBILIOJUE 3], "uosied 200 Auw D7 LRI 01} BPIACLA 20 JNIISIP 10 {1 31 Y} Bvodu Jua
ay) [rLR)Ew s1y1 Jundodor L Yons s7 wodn poIAI 3Q I0U PIROYS I1 PuE NIAWLD 10 JFRINVIE §1 4 1BY] JUISIIdL T0U Op INLMIIPUL) Y3 ING ‘ajquaL 19) IMIIPUL] B3 JEY) UOTIEULIO U0 Paseq s (B BULL [e3a{]t 9q PINOs UONERIIDS 1O 1310 LY YONS JdYM UONIPSHINT Auk ul Aundvs fue Anq 0) 23))
0 UDLIINOS Gy 10 |98 07 JBIIO UL SE PANISUOD 3G 0} 10U §1 (BUITIEW S1Y], 1 uodn paseq uoNIE Aus FUNIDIOR JOU 5t (SINIMIPU), BYT) TSI [EIdu) duQ Juky pus ustBuLoj juaLd 1004 1o B ‘(JELIRW, ayl) Susdedddy su SELIMNK |RuonEIAGWOY 10 1BOYS WD, [RIDIR]0D) IB0YS W], [RININLG

*ouJ ‘sjoydeA [emde)) au() ou

1 rSE gSE YoEL'LL z19 YoLOT'L Yol 8 %00°001 PS OPPLISTIES 196°I H1BI0L
[ 6S¢ 09¢ %1808 8¢9 %05 1°L %y CE %ET | St'679°0€8'€S 0¢ SWOH puodag
{ LSE 8¢ %eS LL $99 %Yoy L %€ LE %11°S 67 065'€86°C1$ L1l pardnooQ JoumQ-uoN
I € pSE %0L LL 809 Yb61'L %98 8¢ %99 €6 08'97Z'€0L°2628 rI8°1 pardnoog Joumg
ady Ayanyep Aysnye ALT1ewmdQ 31028 uodno) ILd ‘'V'MA Jdue|eyg dugeg jedidulayg suBo] snjeyg Lduedndag
uBo  ‘V'AA 0) wad], 0) WA pauiquo) JPAILD VA {S504D) VAN teddurg £q nedardtdy adedjaon
Suivieway ‘v'a | 1ewnidio v VAL SUBOT JO 1UIIIYG jJo Jaquny

snjelg Aouednd;

1 vSE Ss¢ bogL LL z19 PoLOT L bozL 8E % 00001 PS OpPLIS'TIES 1961 w100
1 66¢ 09€ 60006 Lyl %08S"L %E 1 0¥ %500 8y piS‘epls i Haeiaq - 0puod asty Mo
0 09¢ 09¢ 65608 78S %06EL L %87 EY %020 £S5 16¥°519% £ yoe1Y- 0puoy) asty Y3ty
i 65 € 09¢ b696'9L 868 %CSE'L Yol 1'6E PoTL’0 W v86'957°CS 81 paydeny - dnd
1 €6 ¢ $S¢ 600 LL €79 YoL10'L %p0 e %38E 1 vS' ST 11€pS 0€ paydeny - Yy J4s
| §S¢ 96¢ POty 6L L29 %90C° L %68 LE %91'¢ 7L 110°688°68 14 PaOYdEIIY - Ajile) -7
I 86¢ 65¢ T\cnodh L29 %bel L %590y YotttV 99°C1Z°TTSEIS 96 UDEIIY - OpUOT) 951} MO
! 06 ¢ LSE %1 08 319 %tELl'L %bl1'Lt %E£0'L 6£071°0L6°178 Stl paydselad - dnd
! |43 1233 o 1 LL 9£9 %991°L %99 0% %0P 01 SY'706°905°TELS 191 payoe1a(] - Ajtuiey 4-¢
! £9¢ 1499 Po0v LL 909 %S1TL %£9 8¢ %EL'TL S£085°60€£°L7TS 9Ly 1 payselad - Yy d4s
ady Lyanepy Apaniein AL jemiduQ 21038 uvodno) 1LA V' ddueiey Jduejeq [edrutyg sugoy adLy Lya1adoay
ueo ‘'vV'a\ 03} waa| 0) W3] pauIquo)) MUPAD VA | SS04D "y AL jediduia g £q 3)833133y adedjao
Suiuswdy v'Ar | 1BmB31I0 VA VA SUgo JO 1udIIg Jo aaquanp

adL, L3xedod

TN

NOEto (remrxoxdds) 000 05L ‘TPLS
9-£00Z §91I9S ‘§918IITIIBY) PINIVL 1958y
9-800Z 184, uBOT a8RF)a0p 2U() Uonydp)




‘RIBVI[JO ‘SNWI|LYE

JO BUITBIIBIIOS 9] 20 |05 0] JVYV UB S8 PINLSUOD 9q 07 JOU K [RUINEW K1), )1 uodn paseq uonow fuv Au

n 135.:2...5._ 10 pamdiasg ‘posudaad jou aary K

Yy pue I

“uonawsuel; posodosd 3Y) YHM UCHIIULOD UL 2DNSST Ay} 20§ 6)U03E 58 JuNIL 0U PUL 19)LIMIDPUN SE TUNDE D18 INUAIIPU BY Y,
NS DY) JO JONSS] DY, "SANLINGDN JY) JO JANSST 9y £q JOU pUE INLIMIBpUD) Y £q Ap[us
ay) Suipiefos JAIAYM RLIIIBW YT U UOLVWLIOIUE Auy '$)USSH ING u::r.:w?_ uo1rEWI0)1N 20t [|¥ EIPISLAINE UIBIDY PISSNIS] &
01 yans 01 jurnsind 2ES 20) PASSPHO KPIRUINEN 318 JHY) SIANINDIS 0 WAL J0U K0P [BUIRTW DY) ATVYM SISED [J¢ ButpnpPu ‘gLl JO WY SANHNIAG Ay ‘_c HIZI Lol | u@_::_ 201S ) Yua papy A|snotaaad jusue)s u
aq Avw [pEarEu B1L ], (Suonido Supn(dur) JOBIVY) SIATIRALID JO UIAIIY) PIULIUDUI SINLITRE BY) 198 puw Anq pus ‘ut 0N

Aaspup) oyl sosodand yons 103 uodn poas ag J0U PINOYS (HLIDJEW S1Y] PUB ‘FIUDAD IO HUO ]
190121 §8 5208w Y10 PUE SUOIPUOD o Irw Turpirdax sUOHAWNSSE UO PISEQ 0 AV [VLIVTEW GIY) UL PIUCEILOD COTULIOJUL JY ), P08 JOU 018 ADIUIWHN J¥Y) S21HITRS 0) I A [RLUIMRW SIY) UI PALIEILOD UolBLIOpM DY), uosIad u..—:a Aun 0) [puE oY) ep1antd 10 A)BGLISID Jou [in
suq 81 UMW sy ], “[eSa))l 0q p[ROMA LOHEHIOS 10 JV[O UL YINS 319Yr uondIpsunf Luy uy S1IN2AS Aub Ang 03 Jo)j0 Aue

ayaupy (eitder) SuQ) JuBg PUE UONRWIOJUE 2)ALI JnoS 20] 81 ‘( [BUaRw, 3Y1) Djeltdarddl 68 ‘SjELIRIE Y (BUONENdWO]) L0 “1IBYS WY, [WIDIK|[0) "1AIYS WD, [RINIDNNG B[,

Ly g JUSI1 J0U Op JONEAIIPUL) YD NG
05 30U 51 ( DJLAMIBPULY, A1) DU

1€

YSIULnY £1 [BLI2IHW S1), “N0S 0) PIOS AJunidy 5o

R1[3 TOPISUOD JDPIMIDPUL) Y] JEL) UDIRULIOJUT U0

apew S1Y) JO U

0G0 JOYIBW [BNIIL A IPIDUOD ||t suondwiasse Yoans Jo Auk 1Y) pooyifady ay) 1o

HUBSSIP BUf3 (RIZUOINE JOU SAVY PUE [ELIZJEW 514) 0 A3IND0U YD 10) ]qisuodsal Jou dJE ‘(eI W s1Y) Jo uonraedaad ay)
08 Aud 20) sM20dsead (euly fus UF PAUIRIC) UOHEULID)U aY) A PApIsIadns aq |{ta ‘ISIMIDYIO L0 UTRIBY Passh:
J8IAIIBIE S1Y) UL UOHEIIOJU| "AJUO UL UW By} U0 June:

fe oyup 9] JO SH JUDLIND 1 (FIID1BUX S1Y] UL PRUILIUDI UONBULICIU]
304 sa1103J0 UR OjUL 2IULINJRI Aq pajesvlivaul pur (HHS, dY)) UOISSILIWO])
4 910ys 10 Suo| 2ARY ‘DWIT) OF U} WOLJ ‘AU [BLINUW §14) JO 2durnsst 10 wopBaedard Al W paafpaul suostad Juipnpout ‘sassojdurd puy saoulied ‘w101341p
2 oty Supaudas uONEIUISIIAIL OU SINBW DJUAIIPUN YL UIdSOY

1uY7 52313 JudIdvL

‘ouf ‘sjoqaely [e3de) su() dueqg

1 1413 ss¢ VaEL'LL z19 %L0TL e TL 8E %00°001 PS OPPLISTIES 1961 HeloL
I [43% 1353 %99 LL S$65 %CLT L %95 1t %958 0€'Z¥8°05L978 591 dueuysy Wisj pue ajey
[ 6S€ 65 € %01°68 w9 %81¢ L %98°LE %65'ST 0Z'06€¥96°6L8 61S aseyaing
1 8¢ £S¢ %L8 VL 209 %SS1L %89 8¢ %5869 v0'r1270860T$ LLTL AUEBUYIY INQ Ysen
a3y fyamep L£3tamyep ALT1eUI13110 102§ uodno) 1LA ‘'V'AA dduseyg adusieg |edduie g susoy asodan g usoy
uvOY VAL 0) WwId] 0) wad] paurquwo) P V' | ss0an v jedidulag £q ajedaaddy agedraop
Suruieway ‘v’ [1Bu18140 'V'AA ‘V'AA SuUBOT| JO IUIIIIYG Jo s3quinN
esodang usoy
1 vse ss¢€ EL'LL 19 % LOTL Tl 8E %00001 PSOPPLISTIES 1961 feiol
1 65t 09¢ %EL'S9 £19 %S 1T°8 YobL 1Y %LE0 1 88p°8¥1°1S 8 U0l B Uando(g 7]
| 65¢ 09¢€ %CT 6L L %€88°9 V/N %1L0 0L 162°97T'TS Ll uonBIWLWNS0J ON
| ySE 33% %CY'SL 9 YL9T L %P6 LE %96'T¢ €€ 19¥°600°€0 18 965 uotieluawnoo(
I 149% Se¢ %L6 8L S09 %SLLL %l 1°6¢ %96 69 LES0T'EE1'00TS 0rE‘l uoljejuawinoo( [tni
ady LAuanyep Lyuanjep ALT 18mid11Q 2102§ uodno) ILA 'V'AA dduejeyg ajueyeq jediduia g SUBOo) uonvjudwWNdOQq
UBOTY VM 0) Wi ] 0) Wi, pauiquo) P VAL | Ss04n 'y A\ jedidutag £q 2jedaaddy adedjaon
Fuurewdy *v-an | 1eu1daQ ‘v VAL SUBOT JO IUIDIG jJoadquiny
uorjejuamnoo(j
TENO
NnaNYio (@1vuitxoxdds) 00009. ‘TFLS

-

9-£00Z §31I8S ‘SBOYIIIS)) PIYIBE 19SSY
9-£00Z 384 uvoT 93vd1rop suQ uondo




ut patedionied 10 pamarasa ‘praudosd 00 savy v.o_..:u:uta ayy Jo J9nssT Ay, ‘mu:_.._:unw oy .? 19ns51 9y) £q 10U pus JopImIapu() 3Y) £q 4

P10 s¥ SI3|TELL JOYI0 PUE KUO
ay) [euvjew S1Y) Butklese £ "Yons 68 uodn PoarfdL 3q 10U P(noYs I puk 2)a[dWad 10 IRINIY
JO UOTIRHNIOS 91y 20 [[0s 0) A3L0 UL S8 PIAIISULI 3q OF 10U 6 [RLIDIFW SIY], 71 uodn pasuq uonse Kue Su

P d o) s

1 Juy) Juaseadss Jou op 19jLALBpUN) BY) Ing

2 JOPISUOD IDFLIAL

[42

ANy K1 [RLDIEW BIY], "NOL v Pos Afjunjoe

A SUOIAWNSSE Yons Jo Auk IRyl pooyidyy 2] Io suol 1 "
0395 0 L1edd AV [RUAEW S UL PIUTRILOD UOTIRULIOIUT 34, "u0s1ad 33110 18 O} [HLIdIEW JY) FPIADAY 20 NDQISIP 10U [14 I JE1Y) s02138

Li£) 3y} JVY) UOHUULIOJU] UO PUSEY ST [MLINBW sy, “|eof)t By PINOM UCHIEIDIOS 10 JBJJO UK YINS DIBYM ULIINPSLINS Sus ut £)undos Auw Ang o).
05 10U 81 (JOILIMIIPUL. OYT) D) ‘Sipfaupy [BNAE] DUQ DULE) PUR UDHHULIOJUL dIWALY INOK J0] K1 ‘( [ULIW, BY1) vjuLdoxddu Ku ‘5|ulRIuY |BUONEINdW0) 30 TGS BIIDY, [HIBIE|0]) DOYG UMDY, (BT

ayt Juipsedor uol

W1 1onsst o 10) Huode se Junaw 10u PUR 10U MIBPUN FY JUHDY BIY JANIMIBPU( Y], [EHIIBW SIY) JO LOTIBURUISSIP 3y} PAZLIOYINE J0U 9ARY PUE [BLIAIEW K1Y JO ADLINIDY 2Y) 10§ a]qisuodsal Jou 314 ‘[RLINBW S1Y) JO UOIFRIE

5 Auw 10j ep1dadsord |Buy Lue Ul PIVIBIUGD ULNIBWLIOJUN 3Y) A6 POPISATUNS b [{IM 'ASLMIIYIO JO ULDIDY PISENISIP £
s911IN0ag Aud Buppeq sjosse Aue Suipaeios [HLI2)BW 1Y) UE UCHBWIOJU] “A[UC (BUAIRW K1) UO Surigodde 21up oY) JO B¥ JUILIND K1 [REIDIBW SIY) UT POLLEIUOD UOT
‘SEGE 10 19V SINLINIAG BY) JO GIp MY Iopun JFS A Yna payy Asnotacsd judwd)els uonexsIHos aAIKIVYJR UB UIUT BDUBIJAL A pajrsodIoIul pUB ()FS. BY)) uor

sod 240ys 40 JUDY ABY ‘BN 03 Wi} WIOLJ AR {BUITELU STY) 0 SIURNSSI 10 uoLedald 8Y) Ul PRAoAUL B0 npout ‘s040]dwd pue stsued *

yons jo g

121 OU SIYR JdjlIMIIPUN DY,

-ouf ‘sjayiey [enden auQ) <

1 vSE ss¢ VofL LL 719 % LOT L ol L 8E %00°001 VS OPP LIS ZIES 196°1 el
[4 3L1 081 %00'08 81¢ %0688 V/N %600 67°788°78T$ 1 juswfed uoojje
i 433 gs¢ %ELLL 48] %50T°L %CL 8¢ %16°66 ST POS'vETTIES 096°1 Suiznlowry Ajir
adv Apanjep Lanyep AL1ewmidag 3102§ uedno) 1LA°V'A aduejey sduujuyg jedung susoT uoneZI}IoWY
uBOT 'V'AA 0) waay 0) wId ], _pautquo)) HP3AD VAL {SS0UD VAL j1eduag £q ajedau3dsdy adsfiao
Sutureway ‘v'AA | 1BuIBLI0 V' VAL SuBo] JO 3UIIIAG Jo saqunN
uor}8Z1310
1 ySE ss€ Vo EL"LL 719 % L0T L VoTL'8E %00°001 PS OPPLISTIES 1961 el
1 611 0t %%00°69 849 %0589 %E6 9 6700 R7 06£°19% 1 paxi ] Jeax (
0 081 081 %668 TL 909 %0Ty'L %0¥'8T %L0°0 00'005‘vZT$ £ UV €1
[4 8L1 081 %00 08 816 %0688 V/N %600 67 788°T8CS i uoojjegd JBIA ¢
l 0S¢ 09¢ [oSY 9L yv9 %8669 %090t 6080 78°18L'98p'CS Sl YV S1/¢
1 GLI 081 L9 19 8¢L9 %1¥9°9 %06 8¢ 6L9°1 0£°697°80Z°SS 134 Paxt ] 1BIA ¢
0 0¥C 0¥C 15T £v9 %9599 %¥S 8¢ 069°1 $7°966'69Z'S$ 194 paxid 1eaj (
i 65€ 09¢ %S 1 8L 686 %6St°L %1€ 8¢ %8t°S 67 TSP'618918 611 WYV LT
1 (333 09¢ % 10°LL £49 %S00°L %07 8¢ P0€0° S € LTY9E°19¥°6018 869 PIXL g LA |
| 65 ¢ 09¢ PolL 8L 165 Y%bSeL %60°6¢ %9T°6S 0 v18°70L°TL1S 9€£0°1 WYV 8C
ady fyranyep ANnanyespy ALTI8WI3110 101§ uodno) 1Ld'V'AA ajugjeyg spuejeg [ediduia g sugo| ad4A] 1dnpoayg
UBOT VA 0} wiay 0) W], paurquo)) MUPAID VA | SS0ID VAL jediduta g £q 3)8da433y adediaopy A
Suiuteway "v'a | 1BUIB1LI0 V'L VAL SUBOT JO JUIIIIY Jo aaqunyN
adA£J, onp
TmNo
o Go (reuarxordds) 00005, ‘TF.L$

»

9-£008 §3LI8G ‘891BIIIS,) PAYIBY 1958
9-£00Z 3504, UBoT 25851 10p 9uQ wondg




139
211 33)UIMIIPUN DY (EMOIEW SIY) JO UOTIEUTILTSSIP 2} PIZLIOEINE J0U DAY PUY [ELDIEW SI) JO £IEINY 3y 20) FIsucdsdt J0u 3 “eldrew Sy Jo uotiavdard oy
uy peyedionsed 10 PINDIAL o1gdald Jou 2ARY SUINIAST IY) JU JINSKY IYY, ‘HVGLINIIS AU} JO JDNESL 31y A j0u PUB JBAMIIP UL BY) AQ A[2]0S paysIiing s1 [HLID)RUE SIY], ‘n0£ 0} Plos A)[en)r 831LINIE Aue 10} $npRRds0ad [BUY AUk UI PIULEILOD UOHEWLIOJUL BY) Ay papasiadns aq [[IM 'ISIMIOYIO J0 UTBIIY PISSNIS AN
Aue Junyorq $1assu o) Julp1rdsa OYIOYM ‘[EIIFIBW 3 UT LOHBULIOJUL Auy -sposse yoang Juipae3es uorwusopn Jourd [[v saposiadng uldady s1p solInday Aue Juiyouq sjesse Aue Bulpiual [WLINVW SIS Ul UOTIHWIORU] “A[UD [BLIMEW SIYE U0 Jutr ddu 23up ) JO 5B JULIND ST [BLIT IR STL] UL PALEIU0D uoileuLIOju]
“udmNYS uonexjsidar Yons o) juensand 8jes J0j PAIIYO A|NEWINN DIL IR FIUNIIS 03 utepsad Jou S30P (LB 8Y) B1aym sasud [je Tutpnloul ‘LEGL JO PY 5INUIN0IG BY) JO GIY dNY J3pun HRS dY) Yis pagy AsnorAald (uaUIs UoTIENSIEd DANBYJ UK 0)UT BIUBIVFM Aq pajuzodiodul pue ( 5S, dYI) UOISSHUWO))
23uuyaxy] PUB SIHLINNIG YL YIm Pofly I el [ELIAFHW SIY ] “suondo Surpnjost) J0aLdY) SIANEALIGP 20 UTAIIY) PIUOITUIW SALINDYS DY) “{[36 pue Anq pus ‘ug suonisod 12048 10 2uo] dary ‘dw o) du} wolj *ABur [RUISIRW STY) JO sdunasst 10 uonududasd ay) ur paajoaul suostad Jupnput ‘svofojdwd pus sIaunRd ‘8I10103a1p
‘RIB0LYJO ‘SOIMIPIY A12Y) pur SoNeaaBpu) ay], Basodund yons 10} uodn pures 2q j0u PIROYS [EMIIEW K1) puw ‘EJUIAD JO SUOIHIPUOD 19 IUW [ENIDE YI1M dpLULDD suondunssy yans jo Luw e [ oy} Jo suoid yang jo 19 ayy Auyy 04 DU FOYBW AANIMIIPU() YY), URIIY
PAIIYDI 68 FIFITEUW JIYL0 PUB SUOTRPUG Ay 1w Buipaedal suondwnsse uo Pestq 3q ABUS [BIINUL S1y) UI PIBINIU0D UONVWID)UL Y], “PIUS Jou Wik AQ2uun)n uYy) SINLINDY 0y uredd Aew JeLBIBW B1Y) U wHU00 uonEWIOjN Y, ‘uostad 1B Auw @) [BdjEW AY) FPIAGIU 10 DINGLSIP JOU 4 71 e seasdu Juordioaa
ayy (urojew 1Y) Sundesdr Ag “Yons £8 vodn Paijaz 8 JOU PINOYS I PUE 93JUWIND S0 DIBINIL &1 3] TEY) Juasaadol Jou Op J0NMIBPU DY} NG ‘D) 100 J9)LIMIDPUN] 9Y) THY) UOI)BULIOJUL U0 AN 81 [Rtsajuwe s1y], "[B0][1 2q P[NOM UOIIII0S 0 13JJ0 ¥ Yous atoym uonapsUNl LUk ut £)11n3s Luw £ng 0) Ja)jo Suw
S D41 20 [J9S 01 120 Ul SB PINIISUOD 8] 0} JUU §1 ELITIEW SIgY, ! uodn paseq UONDR AUy SuNOIOS JOU BI ( JINIMIDPUL, 2YI) U] Wiy [eidue) auQ) durg puu uonsaLiojul Bpuatad 1004 10) 61 °(JrIdjeW, 3YI) aeudordde $8 ‘s[EUNRE Jeuongndwo)) 10 YBYS WD, [RINE][O) ‘194G WD, |4 INNG s1Y],

-ouf ‘sjexae[y [BIIde)) auQ ourg

-uonusue) pasodoxd 3y YItm UONIIUUDD UT XANSST BY) 10J BIUIFE 5B SuNidw 10U pue Jotzadapun &2 Jurou

dar vonw

Y

I 1473 Ss¢€ YoEL'LL (4% % L0T L YelL'8E /007001 PSOPPLISTIES 196°1 HEoL
I 8vt 143 %80°9L L£9 %8£6°9 %CT 8¢ %TE LT 60°LEL'BIE SRS £96 9¢
0 09¢ 09¢ %6998 129 YbvT'L Yoby' IV %9C°0 07'985°¥08$ |4 0t
1 86¢E (333 Y%l 6L S6§ %S8T'L % CE 68 %9¢ €€ £6'81LTVTL'VOIS £€9 T
[ 16¢ [439% %67°SL 679 %8669 %98 8¢ %£S°8 S8'0€S°LS9'9CS (14! 4!
! gs¢ 9¢¢ Y%l6'LL 209 YolZV'L %8S 8¢ %S 0€ Ly EL8'EVPiS6S 129 0
adv Lyjanyey £yanye ALT (eU1d3rQ EFLTIN uodno) ILA 'V'AA duejeg Jdueleg jeddulayg sugo| waiay
uBo V' 0} WIIJL, 0) Wwad ] pauiquo) HPAID) "V'AA | sS04 v jedidutig £q 2)ed3183vy adedjaoy A3leua g yuamifedaag
Buimeway ‘v'ap | 1euwidnig v VA SUBO JO IUIIIAY jJosqunN
wia ], yuowfedard
1 1413 SSE Po€L LL 719 %L0TL o TL'8E %00°001 PS oY LIS'TIES 1961 ‘wioL
1 1433 1953 YELLL 19 %L0T L %CL8E %00°001 rS Py LIS'TIES 1961 I
EY:3% Ananyely Ayranjep ALT ew13110 24008 uodno) ILd 'V'AA duejeyg adue|eqg [ediduligd SUBO0T] uoisod udlg
HEO VA 0) Wi, 0} waa] pauiquo) JPALD VAL | SS0UD "y A jedidutag £q 9jedouddy a3edrio
Jututeway V'AA | 1BUI310 "V'AA VAL SUEOT] JO IUIIIIY Jo Jaquiny

uery

(238wIx02dds) 000 09L TPLS
9-£007Z 591I3S ‘883BIGIIII]) PONIBE J955Y
9-£00Z 18nLL, U0 938110y aup uonpdp




Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6
$741,750,000 (approximate)

0-.

SERIR™
Geographic Distribution
Percent Of W.A. W.A. W.A.
Number of Loans by WA, W.A. Combined Original Remaining

Geographic Mortgage Aggregate Principal Gross Credit Original Term to Term to W.A.Loan

Distribution Loans Principal Balance Balance W.A.DTI| Coupon Score LTV Maturity Maturity Age
California 307 $60,668,795.81 19.41%] 39.79%|  6.858%) 608 75.27%) 355 354 1
New York 249 $54,092,148.29 17.31%) 39.51% 7.172% 598 75.29% 356 355 1
Massachusetts 163 $31,369,556.58 10.04%) 39.44% 6.809% 620 72.1% 356 355 0
New Jersey 114 $19,339,682.94 6.19%) 37.71% 7.411%| 594 76.52% 359, 358 1
Texas 137 $15,929,232.33 5.10%)| 37.10% 7.827% 614 78.64% 348 347 1
Florida 130 $15,840,154.42 5.07%, 37.94%) 7.558%) 623 81.16% 353 352 1
[linois 99 $14,141,074.01 4.52% 38.00% 7.329% 618 82.80% 359 359 1
Pennsylvania 60 $7,685,236.26 2.46%) 38.95% 7.224% 608 80.91% 344 343 1
Connecticut 50 $7,676,066.26 2.46% 38.58% 7.070% 625 78.75% 359 358 0
Colorado 42 $7,143,600.46 2.29%) 41.80% 6.850% 621 80.98% 356 355 1
Rhode Island 39 $6,727,464.23 2.15%) 39.16% 6.813% 628 77.68% 357 357 1
Georgia 53 $6,189,210.23 1.98% 39.97% 8.263% 607 81.86%) 356 356 1
Virginia 41 $6,069,754.79 1.94% 37.30% 7.673% 598 81.07% 347 346 1
Michigan 50 $5,445,446.45 1.74%) 38.43% 7.897%) 603 78.02% 358 357 1
North Carolina 51 $5,352,971.93 1.71%) 38.58% 7.493%) 614 82.69% 346 345 1
Arizona 37 $4,814,821.82 1.54%, 36.55% 7.170% 615 80.54% 350 348 1
Maryland 26 £4,809,685.23 1.54% 40.41%) 7.462%) 592 77.79% 355 354 i
Ohio 36 $4,518,769.90 1.45% 36.83% 7.406%) 629 86.05% 358 357 1
Kentucky 44 $4,081,551.25 1.31% 31.30% 7.914% 617 83.33% 354 353 1
New Hampshire 26 $4,021,628.83 1.29%) 40.72%) 7.101% 597 75.36% 356 355 0
Minnesota 23 $3,468,256.14 1.11% 38.36% 7.002%) 646 78.13% 360 359 1
Washington 20 $3,387,675.81 1.08% 34.65% 7.233% 628 81.27% 360 359 1
Indiana 22 $2,490,150.59 0.80% 30.92% 7.253% 630 82.92% 349 349 0
South Carolina 18 $2,018,570.61 0.65%) 38.23% 7.203% 618 84.89% 349 348 1
Nevada 13 $2,011,774.13 0.64%) 38.44% 6.599% 647 79.91% 341 34] 1
Missouri 17 $1,761,977.51 0.56% 33.95% 7.551% 669 £8.58% 360 359 1
Wisconsin 15 $1,667,431.45 0.53% 36.09% 7.848% 591 81.92% 360 359 1
Utah 8 $1,412,246.99 0.45% 43.72% 7.053% 637 84.64% 360 359 1
Maine 13 $£1,410,894.38 0.45%) 34.70% 7.469%) 634 83.06% 346 346 0
Tennessee 10 $1,072,450.77 0.34% 31.60% 7.754% 613 77.16% 360 360 0
Louisiana 10 $1,028,173.87 0.33% 40.83%) 7.806% 651 82.62%) 360 359 1
Delaware 3 $658,025.30 0.21% 36.85% 8.258% 567 90.78%,| 360 359 1
Alabama 5 $579,372.06 0.19% 35.43% 7.244% 631 79.20% 325 324 1
Kansas 4 $515,486.80 0.16%) 35.07% 6.235% 748 95.03%) 360 359 1
Oregon 3 $484,999.53 0.16%) 39.84% 6.613% 643 88.76% 360 360 0
Idaho 3 $385,392.47 0.12%|  35.12%| 7.207% 612 79.99% 360 359 1
Wyoming 2 $360,970.85 0.12%]  36.66%| 6.042% 718 81.66%) 360 359 1
Mississippi 3 $341,736.58 0.11%)| 42.54%) 7.509%) 659 84.41% 307 306 1
Montana 2 $341,250.00] 0.11%] 48.08%) 6.458% 640 82.28% 360 360 [¢]
lowa 5 $286,076.06 0.09%| 39.01%| 7.582% 623 85.23%, 360 360 0
Vermont 2 $280,000.00 0.09%| 46.50%) 8.107%| 601 71.43% 360 360 [¥
New Mexico 2 $193,082.11 0.06%) 46.00%) 8.257% 620, 68.44% 360 359 1
Oklahoma 1 $169,079.37 0.05%) 15.60%) 7.700% 583 90.00% 360 359 1
Arkansas 1 $135,450.00 0.04% 55.14% 7.950% 602 90.00% 360 360 0
Nebraska 1 $84,421.57 0.03%| 44.64%| 7.400% 669 95.00%| 360 358 2
Alaska 1 $55,649.57 0.02%) 44.35%) 9.850%) 628 85.00% 360 359 1
Total: 1,961 $312,517,446.54 100.00% 38.72% 7.207% 612 77.73% 358 354 1

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet. or Compulational Materials, as appropriate (the “material®), is for your private information and Banc One Capital Markets, Inc. (the “Underwriter’) is not
soliciting eny action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in eny jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representstion regarding the ressonableness of
such assumptions or the likelihood that any of such assumpuons will eoincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and their
affiliates, officers, directors, partners and ding persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives Lhereol' (mcludmg optmns) This material may be filed with the Securities and Exchange Commission {the "SEC") and incorporated by reference into an effective
Tegistration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
0 such registration statement. Information contsined in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information com.amed in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have

ia) re not responslble for he aecuracy of this material and have not authorized the dissemination of this material. The Underwriter is
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Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6
$741,750,000 (approximate)

0\

CoNET
GROUP II INITIAL MORTGAGE L.OANS

Summary Total Minimum Maximum
Statistical Calculation Date Principal Balance $87,645,707.96 $49,828.59 $999,000.00
Number of Loans 390

Average Original Loan Balance $224,883.55 $50,000.00 $999,000.00
Average Current Loan Balance $224,732.58 $49,828.59 $999,000.00
() Weighted Average Combined Original LTV 78.33% 21.82% 100.00%
M 'Weighted Average Gross Coupon 7.19% 5.10% 12.25%
() @ Weighted Average Gross Margin 4.839% 3.000% 9.450%
(1) @ Weighted Average Term to Next Rate Adjustment Date (months) 25 19 179
() Weighted Average Remaining Term to Maturity (months) 348 119 360
(1) ® Weighted Average FICO Score 616 500 780

) Weighted Average reflected in Total.
@ Adjustable Loans Only

® 94.87% of the Mortgage Loans have FICO Scores.

Percent of Statistical

Calculation Date
Range Principal Balance
Product Type Adjustable 63.58%
Fixed 36.42%
Fully Amortizing Mortgage Loans 100.00%
Lien First 95.45%
Second 4.55%
Property Type SFR 82.26%
PUD 6.84%
MF Housing 5.01%
2-4 family 4.09%
Low Rise Condo 1.18%
High Rise Condo 0.62%
Occupancy Status Owner Occupied 97.71%
Non-Owner Occupied 1.17%
Second Home 1.12%
Geographic Distribution California 36.50%
New York 16.34%
Massachusetts 7.12%
New Jersey 6.60%
Florida 5.08%
Texas 4.29%
Number of States (including DC) 38
Largest Zip Code Concentration 11746 1.18%
Loans with Mortgage Insurance 48.86%
Loans with Prepayment Penalties 75.44%

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material™}, is for your private information and Banc One Capital Markets, Inc. (the *Underwriter’) is not
soliciting any action based upen it. This material is not w be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon s such. By actepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ulumalclv are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no rep. ion reg: g ther bl of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such pumposes. The Underu riter and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof {including optiens). This material may be filed with the Securities and Exchange Commission (the “SEC™) and incorporated by reference into an effeetive
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
o such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as an underwriter and not acting as agents for the issuer in connection with the proposed transaction.
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Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6
8741,750,000 (approximate)

0:\'

ORI
Geographic Distribution
Percent Of W.A. W.A. W.A.
Number of Loans by W.A. W.A. Combined Original Remaining

Geographic Mortgage Aggregate Principal Gross Credit Original Term to Term to W.A.

Distribution Loans Principal Balance Balance W.A.DTI| Coupon Score LTV Maturity Maturity Loan Age
California 95 $31,986,664.34 36.50% 42.78%) 6.828%) 617 79.03% 355 354 1
New York 51 $14,324,524.69 16.34%) 40.23%, 6.960%) 633 76.71%) 340 339 i
Massachusetts 15 $6,241,214.08 7.12%) 41.55%) 6.947% 622 75.62% 347 346 1
New Jersey 21 $5,785,145.01 6.60% 39.59% 7.269%) 601 71.75% 356 356 0
Florida 32 $4,452,594.40 5.08%) 39.57% 7.862% 586 77.19%) 320 320 0
Texas 10 $3,757,864.93 4.29% 34.75% 7.481% 614 71.24% 360 359 1
Minois 6 $2,112,235.31 2.41% 43.60% 6.995% 641 85.79% 330 330 1
Kentucky 24 $2,001,871.38 2.28%) 36.14% 8.505%) 560 75.51%)| 353 352 1
Ohio 12 $1,860,639.05 2.12%) 36.19% 7.685%) 638 81.24% 360 360 [}
Virginia 10 $1,748,853.84 2.00% 43.90% 7.561%) 606 83.08% 354 354 0
Georgia 8 $1,440,519.43 1.64%, 36.70% 8.564% 596 82.76% 360 359 1
Connecticut 6 $1,321,372.26 1.51% 43.47% 7.913% 609 81.35% 344 343 1
Pennsylvania 16 $1,261,820.40 1.44% 34.82% 8.051% 610 80.35% 319 318 1
Colorado 8 $1,139,865.00 1.30% 28.07% 6.902%; 608 81.52%| 360 360 0
Washington 6 $1,114,717.65 1.27% 45.54%) 7.605% 582 87.79% 353 353 0
North Carolina 7 $946,157.91 1.08%) 46.11%| 7.904% 612 78.88% 324 323 1
Michigan 9 $844,794.46 0.96% 32.63% 8.324%) 588 76.90%) 360 359 1
Maryland 4 $776,268.59 0.89% 34.69% 6.875% 614 79.98% 360 359 1
New Hampshire 5 $727,100.00 0.83% 43.86% 6.448% 616 75.58% 360 360 0
Missouri 2 $512,929.60 0.59%) 47.48%) 7.697%) 722 85.70% 345 345 0
Tennessee 6 $478,628.01 0.55%) 31.86% 7.683% 626 84.10% 340 339 1
Arizona 5 $440,742.64 0.50% 37.72% 9.438%, 608 87.99% 340 339 2
Nevada 1 $335,705.00 0.38% 33.61% 6.650% 691 80.00% 360 359 1
Indiana 5 $325,806.64 0.37%, 31.29% 6.798%) 593 82.02% 360 359 1
South Carolina 4 $271,496.65 0.31% 32.04% 9.383% 609 87.02% 271 271 1
Rhode Island 2 $233,000.00 0.27%)| 43.36%) 5.865%j 627 73.15% 360 360 0
Maine 3 $220,813.31 0.25% 31.11% 6.840% 627 88.75% 360 360 [
Oregon 2 $191,505.53 0.22% 39.15% 8.043% 652 54.51%) 321 320 1
Montana 2 $150,264.64 0.17% 39.57% 7.587% 628 80.70% 360 359 1
Mississippi 1 $99,517.44 0.11%) 30.65% 7.300%) 672 95.00%) 360 357 3
Minnesota 1 $87,721.96 0.10% 47.28% 11.500%) 530 65.00% 360 359 1
New Mexico 1 $86,180.00 0.10%| 47.24% 7.050%| 614 75.00% 360 359 1
Delaware 1 $71,070.08 0.08% 29.94% 9.950%) 526 75.00% 240 239 1
Wisconsin 1 $65,503.73 0.07% 44.79% 7.750%) 693 95.00% 360 359 1
Kansas 1 $63,000.00 0.07% 14.74%) 7.000%) 583 90.00% 360 360 0,
Wyoming 1 $60,000.00 0.07% 34.73% 7.250%) 604 44,44%, 360] 360 0
Nebraska 1 $56,800.00 0.06%) 22.39% 6.400%| 617, 80.00% 360, 360 0
ldaho 1 $50,400.00 0.06% 41.07%) 9.750%) 651 100.00%) 360 360 0
Total: 390 $87,645,707.96 100.00°% 40.53% 7.187% 616, 78.33% 349 348 1

Banc One Capital Markets, Inc.

This Structura} Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material’}, is for your private information and Bane One Capital Markets, Inc. (the “Underwriter”) are not
soliciting any action based upon it. This material is not 1o be construed as an offer 1o sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events. and this material should not be relied upen for such purposes. The Underwriter and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC") and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement, Information contained in this material is current as of the date appearing on this material enly. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as agents for the issuer in connection with the proposed transaction,
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Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6
$741,750,000 (approximate)

OPTION

ONE

Class A-1 (To Maturity)

BOND SUMMARY (to Maturity)

FRM PPC / ARM PPC 0%]0%  60%150% 85%|75% 115%|100% 145%|125% 170%|150% 200%|175%
Average Life (yrs.) 18.66 5.53 4.05 3.14 2.55 2.15 1.80
First Principal Payment Date  11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03
Last Principal Payment Date  9/25/33 11/25/29 8/25/24 10/25/19 6/25/16 6/25/14 8/25/12
Payment Windows (mos.) 359 313 250 192 152 128 106
Class A-2 (To Maturity)

FRM PPC / ARM PPC 0%10%  60%|50% 85%|75% 115%|100% 145%|125% 170%150% 200%|175%
Average Life (yrs.) 18.19 5.46 4.01 3.11 2.53 2.13 1.78
First Principal Payment Date  11/25/03  11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03
Last Principal Payment Date 9/25/33 6/25/29 2/25/24 7/25/19 4/25/16 4/25/14 6/25/12
Payment Windows (mos.) 359 308 244 189 150 126 104
Class A-3 (To Maturity)

FRM PPC / ARM PPC 0%]0%  60%150% 85%|75% 115%]100% 145%|125% 170%|150% 200%|175%
Average Life (yrs.) 18.66 5.53 4.05 3.14 2.55 2.15 1.80
First Principal Payment Date  11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03
Last Principal Payment Date ~ 9/25/33 11/25/29 8/25/24 10/25/19 6/25/16 6/25/14 8/25/12
Payment Windows (mos.) 359 313 250 192 152 128 106
Class M-1 (To Maturity)

FRM PPC / ARM PPC 0%]0%  60%150%  85%|75% 115%|100% 145%1125% 170%|150% 200%|175%
Average Life (yrs.) 26.15 9.75 7.00 5.37 4.56 4.24 4.30
First Principal Payment Date  3/25/25 5/25/08 2/25/07 12/25/06 1/25/07 3/25/07 6/25/07
Last Principal Payment Date 7/25/33 6/25/25 1/25/20 1/25/16 6/25/13 10/25/11 6/25/10
Payment Windows (mos.) 101 206 156 110 78 56 37
Class M-2 (To Maturity)

FRM PPC / ARM PPC 0%]0%  60%|50%  85%|75% 115%]100% 145%125% 170%|150% 200%|175%
Average Life (yrs) 26.13 9.62 6.90 5.28 4.42 4.01 3.82
First Principal Payment Date  3/25/25 5/25/08 2/25/07 11/25/06 12/25/06 1/25/07 2/25/07
Last Principal Payment Date  /25/33 6/25/23 4/25/18 9/25/14 5/25/12 12/25/10 9/25/09
Payment Windows (mos.) 100 182 135 95 66 48 32
Class M-3 (To Maturity)

FRM PPC / ARM PPC 0%10%  60%150%  85%175% 115%]100% 145%|125% 170%|150% 200%|175%
Average Life (yrs.) 26.11 9.45 6.76 5.17 4.32 3.88 3.63
First Principal Payment Date  3/25/25 5/25/08 2/25/07 11/25/06 12/25/06 12/25/06 1/25/07
Last Principal Payment Date  2/25/33 10/25/20 2/25/16 1/25/13 1/25/11 11/25/09 10/25/08
Payment Windows (mos.) 96 150 109 75 50 36 29

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate {the “material’), is for your private information and Banc One Capital Markets, Inc. (the “Underwriter’) is not
soliciting any action based upon it. This materia) is not o be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and their
affiliates, officers. directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the "SEC’) and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain o securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the sssets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as agents for the issuer in connection with the proposed transaction.
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Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6
\8$741,750,000 (approximate)
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Class M-4 (To Maturity)

FRM PPC / ARM PPC 0%10%  60%|50%  85%|756% 115%|100% 145%|125% 170%]150% 200%|175%
Average Life (yrs.) 26.09 9.30 6.64 5.08 4.24 3.79 3.54
First Principal Payment Date  3/25/25 5/25/08 2/25/07 11/25/06 11/25/06 12/25/06 12/25/06
Last Principal Payment Date  1/25/33 10/25/19 4/25/15 6/25/12 8/25/10 6/25/09 7/25/08
Payment Windows (mos.) 95 138 99 68 46 31 20
Class M-5 (To Maturity)

FRM PPC/ARM PPC 0%10%  60%|50%  85%|75% 115%]100% 145%]125% 170%]150% 200%|175%
Average Life (yrs.) 26.02 9.00 6.42 4.92 4.09 3.67 3.41
First Principal Payment Date  3/25/25 5/25/08 2125107 11/25/06 11/25/06 11/25/06 12/25/06
Last Principal Payment Date  9/25/32 3/25/18 1/25/14 7/125/11 11/25/09 11/25/08 1/25/08
Payment Windows (mos.) 91 119 84 57 37 25 14

Class M-6 (To Maturity)

FRM PPC / ARM PPC 0%10%  60%150%  85%|75% 115%1100% 145%]|125% 170%|150% 200%}175%
Average Life (yrs.) 25.76 8.32 5.93 4.55 3.81 3.42 3.21
First Principal Payment Date  3/25/25 5/25/08 2/25/07 11/25/06 11/25/06 11/25/06 11/25/06
Last Principal Payment Date  2/25/32 2/25/16 7/25/12 5/25/10 1/25/09 2/25/08 6/25/07
Payment Windows (mos.) 84 94 66 43 27 16 8

Banc One Capital Markets, Inc.

This Structural Term Sheet. Collateral Term Sheet, or Computational Materials, as appropriate {the “material’), is for your private information and Banc One Capital Markets, Inc. (the "Underwriter”) is not
soliciting any action based upon it. This material is not to be construed as an offer 1o sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matiers as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof {including options). This material may be filed with the Securities and Exchange Commission (the “SEC") and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior informetion regarding such assets. Any information in the material. whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any fina) prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not suthorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as agents for the issuer in connection with the proposed transaction.
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Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6
$741,750,000 (approximate)

O TION
BOND SUMMARY (to Call)

Class A-1 (To Call)
FRM PPC / ARM PPC 0%10%  60%(50% 85%|75% 115%1100% 145%)125% 170%}150% 200%}175%
Average Life (yrs.) 18.60 5.16 3.76 2.91 2.37 2.00 1.68
First Principal Payment Date  11/25/03  11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03
Last Principal Payment Date 6/25/32 1/25/17 4/25/13 11/25/10 5/25/09 6/25/08 9/25/07
Payment Windows (mos.) 344 159 114 85 67 56 47
Class A-2 (To CalD
FRM PPC / ARM PPC 0%10%  60%|50% 85%|75% 115%|100% 145%1125% 170%]150% 200%|175%
Average Life (yrs.) 18.14 5.12 3.73 2.90 2.36 1.99 1.68
First Principal Payment Date  11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03
Last Principal Payment Date  6/25/32 1/25/17 4/25/13 11/25/10 5/25/09 6/25/08 9/25/07
Payment Windows (mos.) 344 159 114 85 67 56 47
Class A-3 (To CalD
FRM PPC/ARM PPC 0%10%  60%[50% 85%|75% 115%|100% 145%1125% 170%}150% 200%|175%
Average Life (yrs.) 18.60 5.16 3.76 2.91 2.37 2.00 1.68
First Principal Payment Date  11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03 11/25/03
Last Principal Payment Date  6/25/32 1/25/17 4/25/13 11/25/10 5/25/09 6/25/08 9/25/07
Payment Windows (mos.) 344 159 114 85 67 56 47
Class M-1 (To Call)
FRM PPC / ARM PPC 0%10%  60%|50%  85%|75% 115%|100% 145%|125% 170%]|150% 200%|175%
Average Life (yrs.) 26.02 - 897 6.41 4,92 4.19 3.94 3.91
First Principal Payment Date  3/25/25 5/25/08 2/25/07 12/25/06 1/25/07 3/25/07 6/25/07
Last Principal Payment Date  6/25/32 1/25/17 4/25/13 11/25/10 5/25/09 6/25/08 9/25/07
Payment Windows (mos.) 88 105 75 48 29 16 4
Class M-2 (To Call)
FRM PPC / ARM PPC 0%[0%  60%|50% 85%|75% 115%|100% 145%|125% 170%]150% 200%|175%
Average Life (yrs.) 26.02 8.97 6.41 4.90 4.12 3.77 3.63
First Principal Payment Date  3/25/25 5/25/08 2/25/07 11/25/06 12/25/06 1/25/07 2/25/07
Last Principal Payment Date  6/25/32 1/25/17 4/25/13 11/25/10 5/25/09 6/25/08 9/25/07
Payment Windows (mos.) 88 105 75 49 30 18 8
Class M-3 (To Call) '
FRM PPC / ARM PPC 0%10%  60%150% 85%|75% 115%]|100% 145%]125% 170%]150% 200%]175%
Average Life (yrs) 26.02 8.97 6.41 4.90 4.10 3.70 3.49
First Principal Payment Date  3/25/25 5/25/08 2/25/07 11/25/06 12/25/06 12/25/06 1/25/07
Last Principal Payment Date  6/25/32 1/25/17 4/25/13 11/25/10 5/25/09 6/25/08 9/25/07
Payment Windows (mos.) 88 105 75 49 30 19 9

Banc One Capital Markets, Inc.

This Structural Term Sheet. Collateral Term Sheet, or Computational Materials, as appropriate {the “material’}, is for your private information and Banc One Capital Markets, Inc. (the "Underwriter’) is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such, By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivatives thereof {including options). This material may be filed with the Securities and Exchange Commission (the “SEC") and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement, Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities aciually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the sccuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as agents for the issuer in connection with the proposed transaction.




Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6 ‘

$741,750,000 (approximate) OPFTION
LOTNE

Class M-4 (To CalD
FRM PPC / ARM PPC 0%10%  60%|50% 85%75% 115%|100% 145%(125% 170%]150% 200%]175%
Average Life (yrs.) 26.02 8.97 6.41 4.90 4.09 3.68 3.44
First Principal Payment Date  3/25/25 5/25/08 2/25/07 11/25/06 11/25/06 12/25/06 12/25/06
Last Principal Payment Date  6/25/32 1/25/17 4/25/13 11/25/10 ©  5/25/09 6/25/08 9/25/07
Payment Windows (mos.) 88 105 75 49 31 19 10
Class M-5 (To Call)
FRM PPC / ARM PPC 0%10%  60%|50% 85%|75% 115%1100% 145%|125% 170%|150% 200%|175%
Average Life (yrs.) 26.00 8.93 6.38 4.88 4.06 3.65 3.39
First Principal Payment Date  3/25/25 5/25/08 2/25/07 11/25/06 11/25/06 11/25/06 12/25/06
Last Principal Payment Date  6/25/32 1/25/17 4/25/13 11/25/10 5/25/09 6/25/08 9/25/07
Payment Windows (mos.) 88 105 75 49 31 20 10

Class M-6 (To CalD

FRM PPC/ ARM PPC 0%10%  60%|50% 85%175% 115%|100% 145%1125% 170%|150% 200%|175%
Average Life (yrs.) 25.76 8.32 5.93 4.55 3.81 3.42 3.21
First Principal Payment Date  3/25/25 5/25/08 2/25/07 11/25/06 11/25/06 11/25/06 11/25/06
Last Principal Payment Date  2/25/32 2/25/16 7/25/12 5/25/10 1/25/09 2/25/08 6/25/07
Payment Windows (mos.) 84 94 66 43 27 16 8

Banc One Capital Markets, Inc.

This Structural Term Sheet. Collateral Term Sheet, or Computational Materials, as appropriate (the “material’), is for your private information and Banc One Capital Markets, Inc. (he “Underwriter”) is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein, The Underwriter makes no repr ation regarding the bl of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and their
affiliates, officers, directors, partners and employees. including persone involved in the preparation or issuance of this material may, from time to time, have long or short pasitions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the *SEC") and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing eny securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information ined in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as agents for the issuer in connection with the proposed transaction.
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Option One Mortgage Loan Trust 2003-6
Asset Backed Certificates, Series 2003-6 0

$741,750,000 (approximate) ‘ o%»rngN

Net WAC Rate for the A-1 & A-3 Class Certificates

Net WAC Net WAC Effective Net Net WAC Net WAC Effective Net
Period Pay Date Ratel® Rate® WAC Rate® @ | Period Pay Date Rate®® Rate®@ WAC Rate®@ ®

1 11/25/2003 4.39% 4.39% - 44 6/25/2007 5.58% 8.61% 8.61%
2 12/25/2003 6.14% 6.14% 9.58% 45 7/25/2007 5.77% 8.88% 8.88%
3 1/25/2004 5.94% 5.94% 9.58% 46 8/25/2007 5.58% 8.58% 8.58%
4 2/25/2004 5.95% 5.95% 9.58% 47 9/25/2007 5.58% 8.56% 8.56%
5 3/25/2004 6.36% 6.36% 9.58% 48 10/25/2007 5.76% 8.85% 8.85%
6 4/25/2004 5.95% 5.95% 9.58% 49 11/25/2007 5.58% 8.55% 8.55%
1 5/25/2004 6.14% 6.14% 9.58% 50 12/25/2007 5.76% 8.83% 8.83%
8 6/25/2004 5.95% 5.95% 9.58% 51 1/25/2008 5.57% 8.52% 8.52%
9 7/25/2004 6.14% 6.14% 9.58% 52 2/25/2008 5.57% 8.50% 8.50%
10 8/25/2004 5.95% 5.95% 9.58% 53 3/25/2008 5.95% 9.07% 9.07%
11 9/25/2004 5.85% 5.85% 9.58% 54 4/25/2008 5.57% 8.49% 8.49%
12 10/25/2004 6.05% 6.05% 9.58% 55 5/25/2008 5.75% 8.76% 8.76%
13 11/25/2004 5.85% 5.85% 9.58% 56 6/25/2008 5.57% 8.47% 8.47%
14 12/25/2004 6.05% 6.05% 9.58% 57 7/25/2008 5.75% 8.73% 8.73%
15 1/25/2005 5.85% 5.85% 9.58% 58 8/25/2008 5.56% 8.43% 8.43%
16 2/25/2005 5.85% 5.85% 9.58% 59 9/25/2008 5.56% 8.41% 8.41%
17 3/25/2005 6.48% 6.48% 9.58% 60 10/25/2008 5.75% 8.67% 8.67%
18 4/25/12005 5.85% 5.85% 9.58% 61 11/25/2008 5.56% 8.37% 8.37%
19 5/25/2005 6.05% 6.05% 9.58% 62 12/25/2008 5.74% 8.63% 8.63%
20 6/25/2005 5.85% 5.85% 9.58% 63 1/25/2009 5.56% 8.33% 8.33%
21 7/25/2005 6.04% 6.04% 9.58% 64 2/25/2009 5.56% 8.31% 8.31%
22 8/25/2005 5.85% 5.85% 9.58% 65 3/25/2009 6.15% 9.18% 9.18%
28 9/25/2005 5.85% 5.85% 9.58% 66 4/25/2009 5.55% 8.27% 8.27%
24 10/25/2005 6.04% 7.23% 9.58% 67 5/25/2009 5.74% 8.53% 8.53%
25 11/25/2005 5.85% 7.01% 9.58% 68 6/25/2009 5.55% 8.23% 8.23%
26 12/25/2005 6.04% 7.67% 9.58% 69 7/25/2009 5.74% 8.48% 8.48%
27 1/25/2006 5.84% 7.41% 9.58% 70 8/25/2009 5.55% 8.19% 8.19%
28 2/25/2006 5.84% 7.40% 9.58% 71 9/25/2009 5.55% 8.17% 8.17%
29 3/25/2006 6.47% 8.18% 9.58% 72 10/25/2009 5.73% 8.42% 8.42%
30 4/25/2006 5.84% 7.75% 9.58% 73 11/25/2009 5.55% 8.13% 8.13%
31 5/25/2006 5.78% 7.76% 9.58% 74 12/25/2009 5.73% 8.38% 8.38%
32 6/25/2006 5.60% 7.63% 9.58% 5 1/25/2010 5.54% 8.09% 8.09%
33 7/25/2006 5.78% 7.87% 9.58% 76 2/25/2010 5.54% 8.07% 8.07%
34 8/25/2006 5.59% 7.60% 9.58% 77 3/25/2010 6.14% 8.92% 8.92%
35 9/25/2006 5.59% 7.59% 9.58% 78 4/25/2010 5.54% 8.04% 8.04%
36 10/25/2006 5.78% 8.28% 9.58% 79 5/25/2010 5.72% 8.28% 8.28%
37 11/25/2006 5.59% 8.04% 9.58% 80 6/25/2010 5.54% 8.00% 8.00%
38 12/25/2006 5.77% 8.46% 9.58% 81 7/25/2010 5.72% 8.24% 8.24%
39 1/25/2007 5.59% 8.17% 9.58% 82 8/25/2010 5.54% 7.96% 7.96%
40 2/25/2007 5.59% 8.16% 9.58% 83 9/25/2010 5.54% 7.94% 7.94%
41 3/25/2007 6.18% 9.02% 9.02% 84 10/25/2010 5.72% 8.18% 8.18%
42 4/25/2007 5.58% 8.50% 8.50% 85 11/25/2010 5.53% 7.90% 7.90%
43 5/25/2007 5.77% 8.78% 8.78%

Y] Assumes the 6-month LIBOR remains constant at 1.18% and run at the pricing speed to call.
g SP!

@ Assumes the 6-month LIBOR instantaneously increases to a level beyond the highest maximum obtainable rate on the Mortgage Loans and run at the
pricing speed to call,
3) Assumes 1-month LIBOR equal 20.00% and payments are received from the applicable Yield Maintenance Agreement(s).

Banc One Capital Markets, Inc.

This Structural Term Sheet. Collateral Term Sheet, or Computational Materials, ns appropriate (the “material”), is for your private information and Banc One Capital Markets, Inc. {the “Underwriter”) is not
solieiting any action based upon it. This material is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such, By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sel, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC") and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information ined in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the accuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as agents for the issuer in connection with the proposed transaction,
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Asset Backed Certificates, Series 2003-6

8741,750,000 (approximate) orIoN

Option One Mortgage Loan Trust 2003-6 . ‘

Net WAC Rate for the Class A-2 Certificates

Net WAC Net WAC Effective Net Net WAC Net WAC Effective Net
Period Pay Date Rate(D Rate® WAC Rate® ® | Period Pay Date Rate® Rate® WAC Rate® @

1 11/25/2003 4.37% 4.37% - 44 6/25/2007 5.60% 8.78% 9.25%

12/25/2003 6.12% 6.12% 9.25% 45 7/25/2007 5.79% 9.05% 9.25%
3 1/25/2004 5.92% 5.92% 9.25% 46 8/25/2007 5.60% 8.75% 9.25%
4 2/25/2004 5.92% 5.92% 9.25% 47 9/25/2007 5.60% 8.73% 9.25%
5 3/25/2004 6.33% 6.33% 9.25% 48 10/25/2007 5.79% 9.04% 9.25%
6 4/25/2004 5.92% 5.92% 9.25% 49 11/25/2007 5.60% 8.73% 9.25%
7 5/25/2004 6.12% 6.12% 9.25% 50 12/25/2007 5.79% 9.01% 9.25%
8 6/25/2004 5.92% 5.92% 9.25% 51 1/25/2008 5.61% 8.70% 9.25%
9 7/25/2004 6.12% 6.12% 9.25% 52 2/25/2008 5.61% 8.69% 9.25%
10 8/25/2004 5.92% 5.92% 9.25% 53 3/25/2008 5.99% 9.27% 9.27%
11 9/25/2004 5.83% 5.83% 9.25% 54 4/25/2008 5.61% 8.68% 9.25%
12 10/25/2004 6.02% 6.02% 9.25% 55 5/25/2008 5.80% 8.96% 9.25%
13 11/25/2004 5.83% 5.83% 9.25% 56 6/25/2008 5.61% 8.66% 9.25%
14 12/25/2004 6.02% 6.02% 9.25% 57 7/25/2008 5.80% 8.93% 9.25%
15 1/25/2005 5.82% 5.82% 9.25% 58 8/25/2008 5.61% 8.62% 9.25%
16 2/25/2005 5.82% 5.82% 9.25% 59 9/25/2008 5.61% 8.61% 9.25%
17 3/25/2005 6.45% 6.45% 9.25% 60 10/25/2008 5.80% 8.87% 9.25%
18 4/25/2005 5.82% 5.82% 9.25% 61 11/25/2008 5.61% 8.57% 9.25%
19 5/25/2005 6.02% 6.02% 9.25% 62 12/25/2008 5.80% 8.84% 9.25%
20 6/25/2005 5.83% 5.83% 9.25% 63 1/25/2009 5.61% 8.53% 9.25%
21 712512005 6.02% 6.02% 9.25% 64 2/25/2009 5.61% 8.52% 9.25%
22 8/25/2005 5.83% 5.83% 9.25% 65 3/25/2009 6.22% 9.41% 9.41%
23 9/25/2005 5.83% 5.83% 9.25% 66 4/25/2009 5.62% 8.48% 9.25%
24 10/25/2005 6.02% 7.29% 9.25% 67 5/25/2009 5.80% 8.74% 9.25%
25 11/25/2005 5.83% 7.05% 9.25% 68 6/25/2009 5.62% 8.44% 9.25%
26 12/25/2005 6.02% 7.72% 9.25% 69 7/25/2009 5.81% 8.71% 9.25%
27 1/25/2006 5.83% 7.46% 9.25% 70 8/25/2009 5.62% 8.41% 9.25%
28 2/25/2006 5.83% 7.45% 9.25% 71 9/25/2009 5.62% 8.39% 9.25%
29 3/25/2006 6.46% 8.25% 9.25% 72 10/25/2009 5.81% 8.65% 9.25%
30 4/25/2006 5.83% 7.84% 9.25% 73 11/25/2009 5.62% 8.35% 9.25%
31 5/25/2006 5.78% 7.84% 9.25% 74 12/25/2009 5.81% 8.61% 9.25%
32 6/25/2006 5.59% 7.72% 9.25% 75 1/25/2010 5.62% 8.32% 9.25%
33 7/25/2006 5.78% 7.96% 9.25% 76 2/25/2010 5.62% 8.30% 9.25%
34 8/25/2006 5.59% 7.70% 9.25% 77 3/25/2010 6.22% 9.17% 9.25%
35 9/25/2006 5.59% 7.68% 9.25% 78 4/25/2010 5.62% 8.26% 9.25%
36 10/25/2006 5.78% 8.44% 9.25% 79 5/25/2010 5.81% 8.52% 9.25%
37 11/25/2006 5.60% 8.16% 9.25% 80 6/25/2010 5.62% 8.23% 9.25%
38 12/25/2006 5.78% 8.60% 9.25% 81 7/25/2010 5.81% 8.48% 9.25%
39 1/25/2007 5.60% 8.31% 9.25% 82 8/25/2010 5.62% 8.19% 9.25%
40 2/25/2007 5.60% 8.29% 9.25% 83 9/25/2010 5.63% 8.18% 9.25%
41 3/25/2007 6.20% 9.16% 9.25% 84 10/25/2010 5.81% 8.43% 9.25%
42 4/25/2007 5.60% 8.67% 9.25% 85 11/25/2010 5.63% 8.14% 9.25%
43 5/25/2007 5.79% 8.94% 9.25%

(1) Assumes the 6-month LIBOR remains constant at 1.18% and run at the pricing speed to call.

(2)  Assumes the 6-month LIBOR instantaneously increases to a level beyond the highest maximum obtainable rate on the Mortgage Loans and run at the
pricing speed to call.

3) Assumes 1-month LIBOR equal 20.00% and payments are received from the applicable Yield Maintenance Agreement(s).

Banc One Capital Markets, Inc.

This Structural Term Sheet. Collateral Term Sheet, or Computationa! Materials, as appropriate (the “material’), is for your private information end Bane One Capital Markets, Inc. (the “Underwriter”) is not
soliciting any action based upon it. This material is not 1o be construed as an offer to seil or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation-or issuance of this material may, from time 1o time, have long or short pesitions in, and buy and sell, the
securities mentioned therein or derivatives thereof (including options). This msterial may be filed with the Securities and Exchange Commission {the “SEC") and incorparated by reference into an effcetive
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant

10 such registration statement. Information contained in this material is current as of the date appearing on this material only. Information in this meterial regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, wilt be superseded by the
information contained in any final prospectus for any securities actually sold to you, This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparauon of this material, are not responsible for the accuracy of this material and have not suthorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as agents for the issuer in connection with the proposed transaction,
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Asset Backed Certificates, Series 2003-6
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Option One Mortgage Loan Trust 2003-6 0

Net WAC Rate for the Class M Certificates

Net WAC Net WAC Effective Net Net WAC Net WAC Effective Net

Period Pay Date Rate(® Rate® WAC Rate®® | Period Pay Date Rate® Rate® WAC Rate® ®
1 11/25/2003 4.38% 4.38% - 44 6/25/2007 5.59% 8.65% 9.25%
2 12/25/2003 6.14% 6.14% 9.25% 45 7/25/2007 5.77% 8.92% 9.25%
3 1/25/2004 5.94% 5.94% 9.25% 46 8/25/2007 5.58% 8.61% 9.25%
4 2/25/2004 5.94% 5.94% 9.25% 47 9/25/2007 5.58% 8.59% 9.25%
5 3/25/2004 = 6.35% 6.35% 9.25% 48 10/25/2007 5.77% 8.89% 9.25%
6 4/25/2004 5.94% 5.94% 9.25% 49 11/25/2007 5.58% 8.59% 9.25%
7 5/25/2004 6.14% 6.14% 9.25% 50 12/25/2007 5.77% 8.87% 9.25%
8 6/25/2004 5.94% 5.94% 9.25% 51 1/25/2008 5.58% 8.56% 9.25%
9 7/25/2004 6.14% 6.14% 9.25% 52 2/25/2008 5.58% 8.54% 9.25%
10 8/25/2004 5.94% 5.94% 9.25% 53 3/25/2008 5.96% 9.11% 9.25%
11 9/25/2004 5.84% 5.84% 9.25% 54 4/25/2008 5.58% 8.53% 9.25%
12 10/25/2004 6.04% 6.04% 9.25% 55 5/25/2008 5.76% 8.80% 9.25%
13 11/25/2004 5.85% 5.85% 9.25% 56 6/25/2008 5.58% 8.51% 9.25%
14 12/25/2004 6.04% 6.04% 9.25% 57 7/25/2008 5.76% 8.77% 9.25%
15 1/25/2005 5.85% 5.85% 9.25% 58 8/25/2008 5.57% 8.47% 9.25%
16 2/25/2005 5.85% 5.85% 9.25% 59 9/25/2008 5.57% 8.45% 9.25%
17 3/25/2005 6.47% 6.47% 9.25% 60 10/25/2008 5.76% 8.71% 9.25%
18 4/25/2005 5.85% 5.85% 9.25% 61 11/25/2008 5.57% 8.41% 9.25%
19 5/25/2005 6.04% 6.04% 9.25% 62 12/25/2008 5.76% 8.67% 9.25%
20 6/25/2005 5.84% 5.84% 9.25% 63 1/25/2009 5.57% 8.37% 9.25%
21 7/25/2005 6.04% 6.04% 9.25% 64 2/25/2009 5.57% 8.35% 9.25%
22 8/25/2005 5.84% 5.84% 9.25% 65 3/25/2009 6.17% 9.23% 9.25%
23 9/25/2005 5.84% 5.85% 9.25% 66 4/25/2009 5.57% 8.32% 9.25%
24 10/25/2005 6.04% 7.24% 9.25% 67 5/25/2009 5.75% 8.57% 9.25%
25 11/25/2005 5.84% 7.02% 9.25% 68 6/25/2009 5.57% 8.28% 9.25%
26 12/25/2005 6.04% 7.68% 9.25% 69 7/25/2009 5.75% 8.53% 9.25%
27 1/25/2006 5.84% 7.42% 9.25% 70 8/25/2009 5.56% 8.24% 9.25%
28 2/25/2006 5.84% 7.41% 9.25% 71 9/25/2009 5.56% 8.22% 9.25%
29 3/25/2006 6.46% 8.20% 9.25% 72 10/25/2009 5.75% 8.47% 9.25%
30 4/25/2006 5.84% 7.77% 9.25% 73 11/25/2009 5.56% 8.18% 9.25%
31 5/25/2006 5.78% 7.78% 9.25% 74 12/25/2009 5.75% 8.43% 9.25%
32 6/25/2006 5.59% 7.65% 9.25% 75 1/25/2010 5.56% 8.14% 9.25%
33 7/25/2006 5.78% 7.89% 9.25% 76 2/25/2010 5.56% 8.12% 9.25%
34 8/25/2006 5.59% 7.62% 9.25% 77 3/25/2010 6.16% 8.97% 9.25%
35 9/25/2006 5.59% 7.61% 9.25% 78 4/25/2010 5.56% 8.08% 9.25%
36 10/25/2006 5.78% 8.31% 9.25% 79 5/25/2010 5.74% 8.33% 9.25%
37 11/25/2006 5.59% 8.07% 9.25% 80 6/25/2010 5.56% 8.05% 9.25%
38 12/25/2006 5.78% 8.49% 9.25% 81 7/25/2010 5.74% 8.30% 9.25%
39 1/25/2007 5.59% 8.20% 9.25% 82 8/25/2010 5.56% 8.01% 9.25%
40 2/25/2007 5.59% 8.19% 9.25% 83 9/25/2010 5.55% 7.99% 9.25%
41 3/25/2007 6.19% 9.05% 9.25% 84 10/25/2010 5.74% 8.24% 9.25%
42 4/25/2007 5.59% 8.53% 9.25% 85 11/25/2010 5.55% 7.95% 9.25%
43 5/25/2007 5.77% 8.82% 9.25%

oY) Assumes the 6-month LIBOR remains constant at 1.18% and run at the pricing speed to call.

(2) Assumes the 6-month LIBOR instantaneously increases to a level beyond the highest maximum obtainable rate on the Mortgage Loans and run at the
pricing speed to call.

(3)  Assumes 1-month LIBOR equal 20.00% and payments are received from the applicable Yield Maintenance Agreement(s)..

Banc One Capital Markets, Inc.

This Structural Term Sheet, Collateral Term Sheet. or Computational Materials, as appropriate (the “material’), is for your private information and Bane One Capital Markets, Inc. (the “Underwriter’} is not
soliciting any action based upon it. This materia! is not to be construed as an offer to sell or the solicitation of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal.
This material is based on information that the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete and it should not be relied upon as such. By accepting this
material the recipient agrees that it will not distribute or provide the material to any other person. The information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness of
such assumptions or the likelihood that any of such assumptions will coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Underwriter and their
affiliates, officers, directors, partners and employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and buy and sell, the
securities mentioned therein or derivetives thereof (including options). This material may be filed with the Securities and Exchange Commission (the “SEC") and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases where the material does not pertain to securities that are ultimately offered for sale pursuant
to such registration st Information ined in this material is current as of the date appearing on this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is furnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities have
not prepared, reviewed or participated in the preparation of this material, are not responsible for the aceuracy of this material and have not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not acting as agents for the issuer in connection with the proposed transaction,
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