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

EXHIBIT INDEX
Exhibit No. Description Format "
99.1 Preliminary Collateral Term Sheet p* "

* The Preliminary Structural and Collateral Term Sheet has been filed on paper pursuant to a
continuing hardship exemption from certain electronic requirements.
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The attached tables and other statistical analyses, together with all other information presented herein (the “Computational Materials”)
are privileged and confidential and are intended for use by the addressee only. These Computational Materials are furnished to you by
Nomura Securities International, Inc. (“Nomura”) and not by Nomura Asset Acceptance Corp. (“NAAC”) or any of its other affiliates.
NAAC has not prepared or taken part in the preparation of these materials. None of Nomura, NAAC or any of their respective
affiliates makes any representation as to the accuracy or completeness of the information herein. The information herein is
preliminary, and will be superseded by the final prospectus and prospectus supplement for the securities (collectively, the “Offering
Documents™). The information herein is being provided for informational use solely in connection with the consideration of the
purchase of the related securities. Its use for any other purpose is not authorized. It may not be copied or reproduced, in whole or in
part, nor may it be provided or distributed nor any of its contents disclosed to any third party other than the addressee’s legal, tax,
financial and/or accounting advisors for the purposes of evaluating said material.

Numerous assumptions were used in preparing the Computational Materials, which may or may not be stated therein. As such, no
assurance can be given as to the accuracy, appropriateness or completeness of the Computational Materials in any particular context;
or as to whether the Computational Materials and/or the assumptions upon which they are based reflect present market conditions or
future market performance. These Computational Materials should not be construed as either projections or predictions or as legal,
tax, financial or accounting advice.

Without limiting the foregoing, the collateral information set forth in these Computational Materials, including the collateral tables
which follow, is based only on a statistical sample of Mortgage Loans (the “Statistical Pool™) expected to be included in the trust
along with other Mortgage Loans on the Closing Date. In addition, certain Mortgage Loans contained in the Statistical Pool may be
deleted from the pool of Mortgage Loans delivered to the Trust on the Closing Date (the “Final Pool”). The Statistical Pool may not
necessarily represent a statistically relevant sample, notwithstanding any contrary references herein. Furthermore, it is expected that
the Statistical Pool will be larger than the Final Pool, and the aggregate principal balances of the Mortgage Loans in the Final Pool
will be reduced from the Statistical Pool as described in these Computational Materials. Although Nomura believes the information
with respect to the Statistical Pool will be representative of the Final Pool (except with respect to aggregate principal balance of the
Mortgage Loans, as described above), the collateral characteristics of the Final Pool may nonetheless vary from the collateral
characteristics of the Statistical Pool.

Any yields or weighted average lives shown in the Computational Materials are based on prepayment assumptions and actual
prepayment experience may dramatically affect such yields or weighted average lives, [n addition, it is possible that prepayments on
the underlying assets will occur at rates slower or faster than the rates assumed in the attached Computational Materials. Furthermore,
unless otherwise provided, the Computational Materials assume no losses on the underlying Mortgage Loans and no interest shortfall.
The specific characteristics of the securities may differ from those shown in the Computational Materials due to differences between
the Final Pool and the Statistical Pool. The principal amount and designation of any security described in the Computational Materials
are subject to change prior to issuance.

The Offering Documents discussed in this communication will be filed with the Securities and Exchange Commission. This
communication shall not constitute an offer to sell or the solicitation of any ofter to buy nor shall there be any sale of the securities
discussed in this communication in any state in which such offer, solicitation or sale would be unlawful prior to registration or
qualification under the securities laws of any such state. Prospective purchasers are referred to the Offering Documents relating to the
securities discussed in this communication for definitive Computational Materials on any matter discussed in this communication.
The Offering Documents may be obtained by contacting your Nomura account representative.

Please be advised that mortgage pass-through backed securities may not be appropriate for all investors. Potential investors must be
willing to assume, among other things, market price volatility, prepayments, yield curve and interest rate risk. Investors should fully
consider the risk of an investment in these securities.

Certain classes of the offered certificates will be offered by the Underwriter at varying prices to be determined at the time of sale.

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




Lo T et ] Loan S

Principal B}alancesA‘ S county UPB

1-25,000 2 40,106

25,001 - 50,000 10 392,034 3.66| 8.200] 668] 39,203 70.30] 40.25 73.13
50,001 - 75,000 13 804,666 7.51] 7.144] 655| 61,897 74.67 37.84 77.57
75,001 - 100,000 14| 1,273,530 11.89] 7.080 650] 90,966 67.23 28.88 77.41
100,001 - 125,000 101 1,110,911 10.37] 7.460| 682] 111,091 75.33 9.16 20.50
125,001 - 150,000 12§ 1,654,079 15.44] 6.966] 663] 137,840 86.12 50.33 83.38
150,001 - 175,000 9] 1,462,815 13.65] 7.936| 681] 162,535 92.55 34.21 89.17
175,001 - 200,000 6] 1,146,174] 10.70] 7.968] 675 191,028 93.25 - 66.26
200,001 - 225,000 3 623,279 5.821 7.239| 698| 207,760 92.22 66.72 66.74
225,001 - 250,000 3 716,419 6.69] 8.581| 655| 238,806 77.88 - 66.46
250,001 - 275,000 1 252,286 2.35| 6.500] 701| 252,286 80.00 -l 100.00
275,001 - 350,000 4] 1,238,325 11.56] 7.815] 685 309,581 81.86 - 46.28
Total: 87| 10,714,623] 100.00] 7.550{ 672f 123,157 82.12 25.24 67.99
Current-Rate...

5.001 - 5.500 3 391,673 3.86{ 5.500] 672] 130,558 70.05| 25.44 50.88
5,501 - 6.000 7 797,754 7.45! 5908 691 113,865 79.15 34.61 81.46
6.001 - 6.500 11 1,631,714 15.23] 6.361] 670] 148,338 70.85| 33.37 80.80
6.501 - 7.000 121 1,328,625 12.40] 6.794| 674 110,719 72.79 40.33 60.55
7.001 - 7.500 11 1,121,745 10.47| 7.413} 665] 101,977 88.74 40.00 82.06
7.501 - 8.000 14] 1,894,958| 17.69] 7.813] 689] 135,354 86.65 29.41 60.64
8.001 - 8.500 8| 1,177,611 10.99] 8.428| 647 147,201 81.29 6.77 69.13
8.501 - 9.000 10| 1,058,840 0.88| 8.716{ 666 105,884 93.36 13.13 77.82
9.001 - 9.500 . 8 1,226,473] 11.45] 9.389] 668| 153,308 90.55 - 49.35
9.501 - 10.000 3 85,230 0.80| 9.808] 708| 28,410 90.00] 27.87 -
Total: 87| 10,714,623] 100.00] 7.550| 672{ 123,157 8§2.12 25.24 67.99

Credit Scors

521 - 540 1 143,664 143,664
541 - 560 1 138,257 1.29[ 6.875] 542) 138,257 80.00] 100.00] 100.00
561 - 580 3 232,125 2171 7.4301 571 77,375 80.00 68.94] 100.00
581 - 600 9 943,583 8.81] 7.984] 5921 104,843 70.97| 28.49] 67.54
601 - 620 8 724,698 6.76] 7.003] 609 90,587 69.32] 44.08] 84.38
621 - 640 3 466,606 4,35 7.137] 626 155,535 88.15 66.06 66.06
641 - 660 10 981,190 9.16| 7.183| 653] 98,119 81.70 42.99 85.61
661 - 680 13] 2,071,884 19.34| 8.195| 670] 159,376 85.30 8.86 60.53
681 - 700 15 1,949,356 18.19] 7.763] 693| 129,957 85.27 15.53 53,52
701-720 10| 1,563,693 1459 7.466| 712| 156,369 87.27 3.56 71.58
721 - 740 3 358,413 3.35| 6.923] 724] 119,471 93.46 -| 100.00
741 - 760 4 460,313 4.30] 7.499] 751} 115,078 82.06] 45.03] 54.97
761 - 780 6 509,447 475 6.502| 768; 84,908 71.55 4.66 34.25
781 - 800 1 171,394 1.60] 6.680[ 790| 171,394 80.00; 100.00] 100.00
Total: 87| 10,714,623| 100.00| 7.550 672] 123,157 82.12] 25.24] 67.99
) ’ e = e Loan O Joa : Ly, Sk : ¢ ‘% FULL ; Yo
Lien Status = . ... ” ~ urPB . I"%UPB FICO| ) AVG LTVE "L U TOWNER
‘ Tl e Count i fl LT oL uPB T | BOC L T hec
1 87| 10,714,623] 100.00 672 123,157 82.12 25.24 67.99
Total: 87| 10,714,623 100.00 672| 123,157 82.12 25.24 67.99




%

AVG: OWNER

Original LTV, . k‘ UPB . et \
SO TRERRCE S OEes iy | : e L ~‘UPB-' L “poce
<= 50.000 876,669 8.18| 6.821] 680 79,697] 38.80 5.02 42.84

215,534 201 6.235] 732| 107,767 52.63 - -
247,237 2.31] 8.500[ 588 247,237 55.33 -l 100.00
57,240 0.53] 8.375[ 653| 57,240 60.42 -

50.0C1 - 55.000
55.001 - 60.000
60.001 - 65.000

78.49

1

1
65.001 - 70.000 4 555,198 5.18] 6.628| 688| 138,799 67.81 .
70.001 - 75.000 5 342,747 3.20] 6.966] 646] 68,549 72.58] 36.72 70.29
75.001 - 80.000 22| 3,077,372] 28.72] 7.376[ 647| 139,881 79.52| 35.40] 48.74
80.001 - 85.000 1 158,365 1.48) 9.500] 625| 158,365 85.00 - -
85.001 - 90.000 14| 1,548,346 14.45| 7.266; 664{ 110,596 88.98] 61.92] 83.09
90.001 - 95.000 8 811,890 7.58; 7.079] 712| 101,486 94.18 6.97] 84.36
95.001 - 100.000 18| 2,824,026 26.36] 8.402] 696 156,890 100.00] 15.22] 100.00
Total: 87| 10,714,623| 100.00( 7.550{ 672[ 123,157 82,12] 2524 67.99

Combmed\ LTV o | ‘«‘;UPB

<= 50.000_ — | 78 9574726 ~7.563] 670 122.753]

70.001 - 75.000 57,240 57,240

85.001 - 90.000 1 345,684 3.23] 6.875] 696| 345,684 80.00 - -
§5.001 - 100.000 6 565,579 5.28| 7.923| 658 94,263 60.09, 7.35 7.35
100.001 >= 1 171,394 1.60|  6.680] 790} 171,394 80.00] 100.00| 100.00
Total: 87| 10,714,623 100.00] 7.550| 672 123,157 82.12| 2524 67.99

Sllent Sacond ups

N 9,574,726 122,753

Y 9] 1,139,896 10.64] 7.441] 689 126,655]  69.14

Total: 87] 10,714,623] 100.00] 7.550] 672] 123,157] _ 82.12

Full (IFA) 2,704,499 104,016]  85.14]

Alternate 133,061] _ 1.24] 5.828] 582 66,631  75.56

Reduced with VOA (A-81) 5| 491,724 _ 4.50] 6.920] 683] ©8,345 _ 80.96

Reduced with VOI (I-SA) 2 83,064 0.78] 7.286] 659 41,082]  57.96 : .
No Ratio (AND) 8] 758,376]  7.08] 6.942] 707] 94,797  60.04 1 6059
None (NI-NA) 16| 2,084,424] 19.45 7.347| 666| 130,276 71.93 1 6276
Stated/Stated 28] 4,458,374 41.61] 6.191] 687] 150,208] _ 89.60 1 6437
Total: 87] 10,714,623] 100.00] 7.550| 672] 123,157] _ 82.12] 2524] 67.99
Loan Purpose.

Purchase 3,041,418 123,169

Rate/Term Ref 1,736,412] _16.21| 7.043| 646 144,701 74.45

Cash Out Equity Ref, 23| 5036,792] 47.01 7.234] 661/ 117,135 75.84

Total: 87| 10,714,623 100.00] 7.550] 672 123,157] __ 82.12




Occupancy

Owner-Occupied 59| 7.285,060 123,476
Second Home A 513703 479 7.527| 661 171.234]  83.71
Investor 25 2.015.851 2721 7.812] 690| 116.634]  72.04
Total: 87] 10,714,623 100.00] 7.550] 672 123,157, 82.12

Property Type

Single Family 7,396,246 7582] 663] 117,401

2-4 Family 1,639,838 15.30| 7.336] 674 163,084] _ 77.44
PUD 8| 1,235707] 11.53] 7.665 708| 154,463] __ 88.48
Condo (<=4) 3[ 295593  2.76] 7.792] 725/ 98,531] _ 100.00
Co-op 1 49,377]  0.46] 7.250| 762 49,377| 6757
Manufactured Housing 2 97,862 0.81{ 6.763| 697 48,931 61.54
Total: 87] 10,714,623| 100.00] 7.550 672| 123,157] __ 82.12

CcO 1,777,735 177,773 .
NY 8| 1,318,135 12.30| 6.887f 679 164,767 75.36 58.21
FL 11| 1,228,729 11.47] 8.444] 679 111,703 87.18 39.69
NJ 6| 1,108,062 10.34] 8.152] 631] 184,677 78.64 46.49
PA 14 844,458 7.88] 7.917] 679 60,318 72.67 39.50
iL 5 731,118 6.82] 6.373| 631 146,224 79.57 83.67
CA 5 707,231 6.60] 7.811} 713 141,446 84.40 - 85.50
NV 2 435,684 4.07} 8.301 710| 217,842 100.00 -l 100.00
CT 2 307,026 2.87] 6.638] 648 153,513 88.33| 44.48; 100.00
TX 3 291,128 2.72] 5.975] 709 97,043 72.73 -| 100.00
Other 21 1,965,317, 18.34{ 6.856| 648 93,587 73.72f 27.71 75.43
Total: 87{ 10,714,623| 100.00] 7.550( 672 123,157 82.12] 25.24 67.99
Zip Codes .-

11103 1 345,684 3.23] 6.875 696 345,684 80.00 - -
33556 1 319,519 298| 9.450; 663] 319,519 80.00 - -
11378 1 295,005 2.75] 6.500] 667} 285,005 68.97 -| 100.00
89147 1 278,117 2.60] 8.500] 717] 278,117 100.00 - 100.00
80634 2 270,640 2.53] 8.245] 665 135,320 95.50] 55.05] 55.05
97022 1 252,286 2.35] 6.500] 701| 252,286 80.00 -{ 100.00
08005 1 247,237 2.31] 8.500[ 588 247,237 55.33 -| 100.00
08406 1 240,266 2.24] 7.875| 680 240,266 80.00 - -
80260 1 228,916 2.14] 9.410f 700| 228,916 100.00 -| 100.00
44121 2 225,116 2.10] 8.626| 602} 112,558 77.98 - -
Other 75 8,011,837] 7477} 7.397] 673j 106,824 82.28) 31.90 72.82
Total: 87| 10,714,623| 100.00{ 7.550] 672 123,157 82.12] 25.24 67.99
Program ADZU(I;' L OWNER
10FIX 416,952 104,238 - 31.96
15B 24] 3,820,776] 35.66| 8.420] 700} 159,199 94.87 20.07 78.80
15FIX 59 6,476,895 60.45| 7.154] 656 109,778 75.53] 29.92 63.94




{Total: | 87[10,714,623] 100.00{ 7.550] 672{ 123,157 8212 25.24] 67.99

Months to ,Matﬁrity »

T-180 - 3 5.893,847 109.426
247 - 360 3,820,776 159.199
Total: 10,714,623 123,157

Recipieats must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed the statement. If
you have not received the statement, call your Nomura repr fve for ther copy. The collateral and other information set forth in the Computational
Materials supersedes any previously distributed information relating to the securities discussed in this communication and will be superseded by the information set forth
in any subsequently distributed Computational Materials and the Offering Documents. The depositor has not prepared, reviewed or participated in the preparation of the
Computational Materials. The depositor is not responsible for the accaracy of the Computational Materials, and has not authorized the dissemination of the
Computational Materials. The Underwriter is acting as underwriter and not as agent for the depositor in connection with the proposed transaction.
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