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$639,960,000 (Approximate)
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Greenwich Capital Markets, Inc.
Lead Underwriter
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Co-Underwriter

£ RBS Greenwich Capital




COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

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

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

X% RBS Greenwich Capital
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

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

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

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

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

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

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

X% RBS Greenwich Capital
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

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

If you have received this communication in error, please notify the sending party immediately by telephone and
return the original to such party by mai.
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Meritage Mortgage Loan Trust 2004-1

Morigags Corporaton £
$639,960,000 (Approximate)

Financial Asset Securities Corp.
Depositor

Homeq Servicing Corporation
Servicer

Meritage Mortgage Corporation
Originator

Greenwich Capital MarKkets, Inc.
Lead Underwriter

WAMU Capital Corp.
Co-Underwriter
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

X% RBS Greenwich Capital




&% RBS Greenwich Capital
The infarmaiton contamed hereim his heen prepured sulvly jor the use of Greeowich Capikrd Markets, Inc. und has o0 been independenthy serified Ay Greemch

Capitol Markaees, tnc.. Accondingly, Grecuwich Crpiiat Marketr inc. makex ms epress or implied reprsentathony v warranties of any K and spreraly disclatme

aft iabilits e any teve or misnse o the contents hereny. Greerwich Capiial Markets, Inc. Gt nmes mo r¢spansibllty o e wicormicy uf any wfetial cosiasoed Aerein

X_Meritage_04_1_MKT - CF - 1 - #{SSPREAD% - bp 100 PricingSpeed 5 CDR, 55% Sev, Adv 100%, 12 Lag ding 100%

100 PricingSpeed
5 CDR. 55% Sev, Adv 100%, 12 Lag
Triggers Fail
FWD LIBOR
Period Date #XSSPREAD%
Total
0 30-Mar-D4 0.00000
1 25-Apr-04 4.61120
2 25-May-04 5.86751
3 25-Jun-04 5.79544
4 25-Jut-04 5.78776
5 25-Aug-04 5.68508
8 25-Sep-04 5.62483
7 25-Oct-04 5.60885
8 25-Nov-04 5.46384
9 25-Dec-04 5.42990
10 25-Jan-05 5.25228
11 25-Feb-05 5.12713
12 25-Mar-05 5.23003
13 25-Apr-05 4.87555
14 25-May-05 4.81804
15 25-Jun-0S 4.69823
186 25-Jul-05 4.55799
17 25-Aug-05 4.31919
18 25-Sep-05 4,19204
19 25-0ct-08 4.18498
20 25-Nov-05 3.95240
21 25-Dec-05. 3.87051
22 25-Jan-06 4.58819
23 25-Feb-06 4.55022
24 25-Mar-08 4.83852
25 25-Apr-08 4.63205
26 25-May-08 4.64362
27 25-Jun-08 4.40655
28 25-Jui-06 4.73865
29 25-Aug-06 4.50451
30 25-5ep-06 4,40477
31 25-Oct-06 4.54332
32 25-Nav-06 4.38035
33 25-Dec-06 4,84849
34 25-Jan-07 4.84591
35 25-Feb-07 4.78735
36 25-Mar-07 5.19793
37 25-Apr-07 4.87156
38 25-May-07 4.97546
32 25-Jun-07 4.81840
40 25-Jul-07 5.08024
41 25-Aug-07 4.85582
42 25-Sep-07 47929
43 25-0ct-07 4.96687
44 25-Nov-07 4.74442
45 25-Dec-07 491187
48 25-Jan-08 4.82082
47 25-Feb-08 4.76330
48 25-Mar-08 5.06209
49 25-Apr-08 4.60691
50 25-May-08 4.82438
51 25-Jun-08 4.62384
52 25-Jul-08 4.87359
53 25-Aug-08 4.64947
54 25-Sep-08 4.61459
55 25-Oct-08 4.80034
56 25-Nov-08 4.59127
57 25-Dec-08 4.77746
58 25-Jan-09 4.60638
59 25-Feb-09 4.60376
60 25-Mar-09 5.18094
61 25-Apr-09 4.61303
62 25-May-09 4.76465
83 25-Jun-09 4.55761
64 25-Jul-09 4.81132
65 25-Aug-09 4.53546
66 25-Sep-09 4.57771
67 25-Oct-09 4.80037
68 25-Nov-09 4.59810
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Period
Total

69
70
71
72
73
74
75
76
7
78
79
80
81
82
83
84
85
;1
87
88
89
90
91
92
93
94
95
96
97
98
99
100
101
102
103
104
105
108
107
108
109
110
111
12
13
114
115
116
17
118
119
120
121
122
123
124
125
126
127
128
128
130
131
132
133
134
135
136
137
138
138
140
141
142
143
144
145
146
147

Date

25-Dec-08
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10

25-Jul-10
25-Aug-10
25-Sep-10
25-Qct-10
25-Nov-10
25-Dec-10
25-Jan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-Jun-11

25-Jub-11
25-Aug-11
25.Sep-11
25-Oct-11
25-Nov-11
25-Dec-11
25-Jan-12
25-Feb-12
25-Mar-12
25-Apr-12
25-May-12
25-Jun-12

25-Jul-12
25-Aug-12
25-Sep-12
25-0ct-12
25-Nov-12
25-Dec-12
25-Jan-13
25-Feb-13
25-Mar-13
25-Apr-13
25-May-13
25-Jun-13

25-Jul-13
25-Aug-13
25-Sep-13
25-Oct-13
25-Nov-13
25-Dec-13
25-Jan-14
25-Feb-14
25-Mar-14
25-Agr-14
25-May-14
25-Jun-14

25-Jul-14
25-Aug-14
25-Sep-14
25-Qct-14
25-Nov-14
25-Dec-14
25-Jan-15
25-Feb-15
25-Mar-15
25-Apr-15
25-May-15
25-Jun-15

25-Jul-15
25-Aug-15
25-Sep-15
25-Oct-15
25-Nov-15
25-Dec-15
25-Jan-16
25-Feb-16
25-Mar-16
25-Apr-186
25-May-16
25-Jun-18

#XSSPREAD%

4.82073
3.84589
3.83780
4.49202
3.87205
4.08775
3.92031
4,17967
4.01528
4.06312
4,31085
4.18313
442777
4.32487
4.40088
5.06759
4,57428
4.81224
4.75008
5.01042
4.95453
5.06859
5.37141
5.43210
572821
585240
6.05584
6.48548
6.50042
6.76775
6.98385
7.27738
7.53550
7.82433
8.13651
8.44980
8.78490
9.15657
8.50669
5.94295
10.26266
10.65618
11.07843
11.13498
11.13009
11.12428
11.13987
11.13720
11.14887
11.18939
11.18378
11.17737
11.17998
11.17414
11.16862
11.15887
11.15205
11.14532
11.13451
11.1271¢9
1111773
11.10451
11.09759
11.08074
11.08279
11.07582
11.06902
11.06380
11.05698
11.04997
11.04590
1103041
11.03661
11.04521
11.03834
11.03110
11.03508
11.02973
11.03414

ke

bervtn,
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Period
Total

148
142
150
151
152
153

155
156
157
158
159
160
164
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
188
187
188
189
180
191
192
133
194
195
196
187
198
199
200
201
202
203
204
205
206
207
208
209
210
211
212
213
214
215
216
217
218
219
220
221
222
223
224
225
226

Date

25-Ju-16
25-Aug-16
25-Sep-16
25-0ct-16
25-Nov-16
25-Dec-16
25-Jan-17
25-Feb17
25-Mar-17
25-Apr-17
25-May-17
25-Jun-17
25-Jul-17
25-Aug-17
25-Sep-17
25-Oct-17
25-Nov-17
25-Dec-17
25-Jan-18
25-Feb-18
25-Mar-18
25-Apr-18
25-May-18
25-Jun-18
25-Juk-18
25-Aug-18
25-Sep-18
25-0Oct-18
25-Nov-18
25-Dec-18
25-Jan-19
25-Feb-19
25-Mar-19
25-Apr-19
25-May-19
25-Jun-19
25-Jul-19
25-Aug-19
25-Sep-19
25-Oct-19
25-Nov-19
25-Dec-19
25-Jan-20
25-Feb-20
25-Mar-20
25-Apr-20
25-May-20
25-Jun-20
25-Jul-20
25-Aug-20
25-Sep-20
25.0ct-20
25-Nov-20
25-Dec-20
25-dan-21
25-Feb-21
25-Mar-21
25-Apr-21
25-May-21
25-Jun-21
25-Jul-21
25-Aug-21
25-Sep-21
25-Oct-21
25-Nov-21
25-Dec-21
25-Jan-22
25-Feb-22
25-Mar-22
25-Apr-22
25-May-22
25.Jun-22
25-Jut-22
25-Aug-22
25-Sep-22
25-Oct-22
25-Nov-22
25-Dec-22
25-Jan-23

#XSSPREAD%

11.06113
11.05416
11.04852
11.05174
11.04584
11.04746
11.06424
11.05665
11.04862
11.04764
11.04046
11.03672
11.03803
11.02991
11.02164
11.01427
11.00591
10,99646
10.98241
10.973%1
10.96555
10.85143
10.94199
10.92678
10.88633
10.88758
10.87926
10.85846
10.73603
10.72433
10.86385
10.65217
10.84106
10.57426
10.568146
10.54857
10.54544
10.53312
10.52049
10.51410
10.50222
10.48406
10.48373
10.48089
10.48777
10.45849
10.44575
10.43509
10.42784
10.41442
10.40085
10.38830
10.37453
10.36079
10.34672
10.33252
10.31828
10.30268
10.28801
10.27162
10.25057
10.23588
10.22127
10.20239
10.18895
10.16780Q
10.13964
10.12450
10.10957
10.08764
1007149
10.04964
10.01432

9.99883

9.98368

9.95885

9.94258

9.91875

9.87675

oo
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Period
Total

227
228
229
230
231
232
233
234
235
236
237
238
239
240
24
242
243
244
245
248
247
248
249
250
251
252

254
255
256
257
258
258
260
261
262
283
264
265
266
267
268
269
270
274
272
273
274
275
278
277
278
279
280
281
282
283
284
285
286
287
288
289
290
291
292
293
294
295
296
297
298
299
300
304
302
303

305

Date

25-Feb-23
25-Mar-23
25-Apr-23
25-May-23
25-Jun-23
25-Jul-23
25-Aug-23
25-Sep-23
25.0ct-23
25-Nov-23
25-Dec-23
25-Jan-24
25-Feb-24
25-Mar-24
25-Apr-24
25-May-24
25-Jun-24
2B-Jul-24
25-Aug-24
25-Sep-24
25-0ct-24
25-Nov-24
25-Dec-24
25-Jan-25
25-Feb-25
25-Mar-25
25-Apr-25
25-May-25
25-Jun-25
25-Jul-25
25-Aug-25
25-Sep-25
25-0ct-25
25-Nov-25
25-Dec-25
25-Jan-28
25-Feb-26
25-Mar-26
25-Apr-26
25-May-26
25-Jun-26
25-Jul-26
25-Aug-26
25-Sep-26
25-0ct-26
25-Nov-26
25-Dec-26
25-Jan-27
25-Feb-27
25-Mar-27
25-Apr-27
25-May-27
25-Jun-27
25-Jul-27
25-Aug-27
25-Sep-27
25-Oct-27
25-Nov-27
25-Dec-27
25-Jan-28
25-Feb-28
25-Mar-28
25-Apr-28
25-May-28
25-Jun-28
25-Jul-28
25-Aug-28
25-8ep-28
25-0c1-28
25-Nov-28
25-Dec-28
25-Jan-29
25-Feb-29
25-Mar-29
25-Apr-29
25-May-29
25-Jun-29
25-Jui-29
25-Aug-29

#XSSPREAD%

9.86164
9.84702
9.81069
9.80307
9.77692
9.72835
9.71325
9.69878
9.66890
9.65205
9.62449
9.57433
9.55950
9.54537
8.52130
8.50504
8.48588
9.46146
9.44734
9.43340
8.41655
8.40217
9.38582
8.36503
9.35102
9,33715
9.32048
9.30619
9.28994
0.26925
9.25535
9.24159
9.22505
9.21090
9.19488
9.17435
2.16061
8.14701
9.13064
9.11668
9.10085
9.08103
8.06748
§.05408
9.03802
9.02427
9.00884
8.98928
8.97596
8.96279
8.94718
8.93371
B.91854
8.89973
8.88658
8.87378
8.85854
8.84535
8.83085
B.8123%
8.79864
8.78703
877220
8.75934
8.74510
8.72762
8.71519
8.70290
8.68866
8.67616
8.66234
8.54563
8.63355
8.62161
8.60780
8.59569
8,58243
8.56631
8.55458

’

herein



X4 RBS Greenwich Capital
The infarmatin comatacd herein has hece preparcd snlely for the wie of Greemwick Cupital Markvts, foc. amd has nod e indpendenify verified by Greemwich

Capital Mor ke, frc. Accoviingly. Grecmmich Capital Mardets, I arakis m e urexs oe implicd repecxeniotions e scareamthon of any bind and expressly disclabes

Al liahilin o ury sse o misuse of the oomients kereny. Greemich Capelul Mok, Inc, s vmey ny i hercin.

Period Data #XSSPREAD%
Total
306 25-Sep-29 8.54301
307 25-Oct-29 B.52¢73
308 25-Noy-29 8.51801
209 25-Dec-29 8.50526
310 25-Jan-30 8.49026
31 25-Feb-30 8.47892
312 25-Mar-30 B.46771
313 25-Apr-30 8.45502
314 25-May-30 8.44371
315 26-Jun-30 8.43152
316 25-Jut-30 B.41725
37 25-Aug-30 8.40630
318 25-5ep-30 8.39547
319 25-Oct-30 8.38337
320 25-Nov-30 8.37247
321 25-Dec-30 B.36079
322 25-Jan-31 8.34723
323 25-Feb~31 8.33667
324 25-Mar-31 8.32622
325 25-Apr-31 831469
326 25-May-31 8.30420
327 25-Jun-31 829311
328 25-Jul-31 8.28054
329 25-Aug-31 8.27036
330 25-Sep-31 8.26028
331 25-Oct-31 8,24929
332 25-Nov-31 8.23920
333 25-Dec-31 8.22857
334 25-Jan-32 8.21677
335 25-Feh-32 8.20694
336 25-Mar-32 8.19720
37 25-Apr-32 818670
338 25-May-32 817694
339 25-Jun-32 8.16685
340 25-Jul-32 8.15588
341 25-Aug-32 8.14631
342 25-Sep-32 8.13682
343 25-0¢t-32 8.12674
344 25-Nov-32 a.11722
345 25-Dec-32 B.10740
348 25-Jan-33 8.09684
347 25-Feb-33 8.08731
348 25-Mar-33 8.07771
349 25-Apr-33 8.06754
350 25-May-33 8.057586
351 25-Jun-33 8.04710
352 25-Jul-33 8.03591
353 25-Aug-33 8.02460
354 25-Sep-33 8.01217
355 25-0ct-33 7.99740
356 25-Nov-33 7.97852
357 25-Dec-33 7.96383
358 25-Jan-34 8.10754
359 25-Feb-34 8.01838

360 25-Mar-34 8.00841




% RBS Greenwich Capital

The information cantalned herein has heen prepared solely for the use of Greenwich Capital Markets, Jac. and hus ot heen independemly verificd by Greenwich
Copisal Markets, Inc. Accordingiv. Greenwich Capital Markets, Inc. makes ao exprens or implied represeniations or warrantiet of any Kind ond expressly disclaime

aif liability for anyuse or misute of the contents hevenf. Greenwich Capltal Markets, Inc. axcumes a0 responsibilits for the accuracy of any material contained herein.

X_Meritage_04_1_MKT - CF - 2 - #XSSPREAD% - bp 150 PricingSpeed 5 CDR, 55% Sev, Adv 100%, 12 Lag din¢

150 PricingSpeed
5 CDR, 55% Sev, Adv 100%, 12 Lag
Triggers Fail
FWD LIBOR
Period Date #XSSPREAD%
Total
0 30-Mar-04 0.00000
1 25-Apr-04 461120
2 26-May-04 5.86653
3 25-Jun-04 5.79314
4 25-Jut-04 5.78404
5 25-Aug-04 5.67951
6 25-Sep-04 561726
7 25-Oct-04 6£.59025
8 25-Nov-04 545145
] 25-Dec-04 541510
10 25-Jan-05 523414
1 25-Feb-05 510588
12 25-Mar-05 5.20830
13 25-Apr-05 484747
14 25-May-05 4.78691
15 25-Jun-05 4.56190
16 25-Jul-05 451817
17 25-Aug-05 4.27560
18 25-8ep-05 4.14617
19 25-Oct-05 4.13795
20 25-Nov-05 3.90061
21 25-Dec-05 391417
22 25-Jan-06 451197
23 25-Feb-06 4.46465
24 25-Mar-06 4.75145
25 25-Apr-06 454038
26 25-May-06 4.54363
27 25-Jun-06 4.28959
28 25-Jul-06 460444
28 25-Aug~06 4.34907
30 25-Sep-06 4.23029
3 25-Oct-06 4.35837
32 25-Nov-06 4.16348
33 25-Dec-06 4.59835
34 25Jan-07 4.55805
35 25-Feb-07 4.47605
36 25-Mar-07 4.89095
37 25-Apr-07 4.52976
33 25-May-07 463129
39 25-Jun-07 4.44589
40 25-Ju-07 469776
41 25-Aug-07 444592
42 25-Sep-07 4.36658
43 25-0ct-07 4.54277
44 25-Nov-07 429247
45 25-Dec-07 447156
46 25-Jan-08 437222
47 25-Feb-08 343847
48 25-Mar-08 381371
49 25-Apr-08 3.37430
50 25-May-08 3.53684
51 25Jun-08 3.32518
52 25-Jut-08 359475
53 25-Aug-08 3.36055
54 25-Sep-08 3.37180
55 25-QOct-08 361101
56 25-Nov-08 3.44153
57 25-Dec-08 3.67502




3 RBS Greenwich Capital

The information contained berein hag heen prepared solel for the ure of Greeawich Cepital Markets. Inc. ond has not heen independeativ verified by Greenwich

Cupitsd Murkees, tne. Accordingly, Greeawich Capi Inc: mates i ceprexcly disclaims

all liabilits for aay use ar miswse afthe contents herenf. Greenwich Capiial Markets, Inc. assumes no responsibility for the arcurucy of any maleriol contained herein.

Period Date #XSSPREAD%
Total
58 25-Jan-09 355930
59 25-Feb-09 361887
60 25-Mar-09 430714
61 25-Apr-09 376490
62 25-May-09 398197
25-Jun-08 396195
64 25-Jul-09 435733
85 25-Aug-09 440727
86 25-Sep-09 462650
67 25-Oct-09 4.97807
25-Nov-09 5.15490
69 25-Dec-09 549015
70 25-Jan-10 580418
el 25-Feb-10 614229
72 25-Mar-10 6.78818
73 25-Apr-10 6.95008
74 25-May-10 7.38816
75 25-Jun-10 7.86511
76 25-Jul-10 839343
77 25-Aug-10 892690
78 25-Sep-10 9.49568
79 25-Oct-10 10.11085 B
80 25-Nov-10 1063619
81 25-Dec-10 1062908
82 25-Jan-11 10.62647
25-Feb-11 10.61561
84 25-Mar-11 1060453
85 25-Apr-11 10.59916
8 25-May-11 10.58896
87 25-Jun-11 1058533
25-Jul-11 1059951
89 25-Aug-11 10.568820
0 25-8ep-11 1057630
g1 25-Oct-11 10.57756
92 25-Nov-11 10.56714
93 25-Dec-11 10.56493
94 25-Jan-12 1058145
95 25-Feb-12 10.56920
% 25-Mar-12 1055635
a7 25-Apr-12 10.55587
%8 25-May-12 1054448
2] 25-Jun-12 10.54116
100 25-Jul-12 10.55643
101 25-Aug-12 1054331
102 25-5ep-12 1052962
103 25-0ct-12 1052850
104 25-Nov-12 10.51635
105 25-Dec-12 1051234
106 25-Jan-13 1052760
107 25-Feb-13 1051373
108 25-Mar-13 10.49931
109 25-Apr-13 10.49808
10 25-May-13 10.48532
111 25-Jun-13 10.48132
12 25-Jul-13 1049777
113 25-Aug-13 10.48326
114 25-3ep-13 1046820
15 25-0ct-13 10.46735
116 25-Nov-13 1045408
117 25-Dec-13 10.44837
18 25-Jan-14 1046176
19 25-Feb-14 10.44658
120 25-Mar-14 1043102
121 25-Apr-14 10.42111
122 25-May-14 10.40597
123 25-Jun-14 10.39111
124 25-Jul-14 10.37401
125 25-Aug-14 10.35666

126 25-Sep-14 10.34348




%% RBS Greenwich Capital

The infarmation contatned herein has hees prepared xolely for ihe e of Greenwich Capival Markets, Ine. and has xa been independently verified by Greenwich

Capital Markets, ine. Aceordingly, Greeawich Capital Markeis. Inc, mokes i lie i of any kind ond
olf fability for any use or misuse of the contenss herenf. Greenwich Uapital Markets, Inc. axvimes 6 resporsibiliey: for the accuracy of any material coatained herein.
Period Date #XSSPREAD%
Total
127 25-0ct-14 10.32608
128 25-Nov-14 10.31088
129 25-Dec-14 10.20471
130 25-Jan-15 10.27674
131 25-Feb-15 10.26219
132 25-Mar-15 10.24782
133 25-Apr-15 10.23301
134 25-May-15 10.21887
135 25-Jun-15 10.20496
136 25-Jut-15 10.19200
137 25-Aug-15 10.17832
138 25-Sep-15 10.16476
139 25-Oct-15 10.15280
140 25-Nov~15 10.13975
141 25-Dec-15 10.12847
142 25-Jan-186 10.12236
143 25-Feb-16 10.10952
144 25-Mar-16 10.09669
145 25-Apr-16 10.08911
145 25-May-16 10.07729
147 25-Jun-16 10.06355
148 25-Jul-16 10.07106
149 25-Aug-16 10.05885
150 25-Sep-16 10.04656
151 25-Oct-16 10.03978
152 25-Nov-16 10.02839
183 25-Dec-16 10.01994
154 25-Jan-17 10.01725
155 25-Feb-17 10.00562
156 25-Mar-17 9.99401
157 25-Apr-17 998526
188 25-May-17 9.97427
159 25-Jun-17 9.96461
160 25-Jui-17 9.95683
181 25-Aug-17 9.94602
162 25-Sep-17 993534
163 25-Oct-17 9.92516
164 25-Nov-17 9.91482
165 25-Dec-17 9.90434
166 25-Jan-18 9.89260
167 25-Feb-18 988272
168 25-Mar-18 987299
169 25-Apr-18 986153
170 25-May-18 9.85172
171 25-Jun-18 9.84036
172 25-Jul-18 9.82481
173 25-Aug-18 9.81545
174 25-Sep-18 9.80624
175 25-Oct-18 9.79346
176 25-Nov-18 9.53121
177 25-Dec-18 817016
178 25-Jan-18 891209
179 25-Feb-19 8.83438
180 25-Mar-19 887698
181 25-Apr-18 8.40488
182 25-May-19 8.38203
183 25-Jun-19 8.35974
184 25-Jui-19 8.34018
185 25-Aug-19 8.31822
186 25-Sep-19 8.29642
187 25-Oct-19 827692
188 25-Nov-18 825580
189 25-Dec-18 8.23602
190 25-Jan-20 8.21874
191 25-Feb-20 8.19802
192 25-Mar-20 817747
193 25-Apr-20 8.15831
194 25-May-20 813832

195 25-Jun-20 8.11912




2 RBS Greenwich Capit:
E reenwic piid
The information contained herein has heen prepared xolely for the use of Greenwich Capitol Markets. inc. and has ant been independently vertfied by Greenwich

Capital Muzkets, Inc. Accardingls. Greemwich Capiial Markets, Inc. makes no express or implied representations or warraniies of any kind and exgressty disclaims

il liahility for any use or misuse of the contents herenf, Greenwich Capital Markets. Inc. assumes na responsibilify for the arvsracy of any maierial eontained herein.

Period Date #XSSPREADY%
Total
196 25-Jul-20 810105
197 25-Aug-20 808156
198 25-Sep-20 806227
199 25-0ct-20 804350
200 25-Nov-20 8.02474
201 25-Dec-20 8.00623
202 25-Jan-21 7.98787
203 25-Feb-21 796974
04 25-Mar-21 7.95183
205 25-Apr-21 7.93381
208 25-May-21 7.91625
207 25-Jun-21 7.89853
208 25-Jul-21 7.88002
209 25-Aug-21 7.86311
210 25-Sep-21 7.84642
2n 25-Oct-21 7.82898
212 25-Nov-21 781252
213 25-Dec-21 7.79556
214 25-Jan-22 7.77697
215 25-Feb-22 7.76116
216 25-Mar-22 7.74556
217 25-Apr-22 772873
218 25-May-22 7.71350
219 25-Jun-22 7.69744
20 25-Jui-22 7.67920
P23 25-Aug-22 766471
222 25-Sep-22 7.65043
223 25-Oct-22 7.63531
24 25-Nov-22 7.62352
25 25-Dec-22 761077
26 25-Jan-23 7.59538
27 25-Feb-23 758515
228 25-Mar-23 757521
229 25-Apr-23 7.56343
230 25-May-23 7.55365
231 25-Jun-23 754272
232 25-Jul-23 752882
233 25-Aug-23 751994
234 25-Sep-23 7.51132
235 25-Oct-23 7.50066
235 25-Nov-23 749213
237 25-Dec-23 748242
238 25-Jan-24 747001
239 25-Feb-24 7.46235
240 25-Mar-24 7.45622
241 25-Apr-24 7.446%
242 25-May-24 744011
243 25-Jun-24 743299
244 25~Jul-24 7.42530
245 25-Aug-24 7.41908
245 25-Sep-24 7.41302
247 25-Cct-24 7.40676
248 25-Nov-24 7.40094
249 25-Dec-24 7.39505
250 25-Jan-25 7.38885
251 25-Feb-25 7.38348
252 25-Mar-25 7.37825
253 25-Apr-25 7.37285
254 25-May-25 7.36784
255 25-Jun-25 736276
256 25-Jul-25 7.35738
257 25-Aug-25 7.35277
258 25-Sep-25 7.34828
259 25-0ct-25 7.34363
260 25-Nov-25 7.33932
261 25-Dec-25 7.33495
262 25-Jan-26 7.33032
263 25-Feb-26 7.32636
264 25-Mar-26 7.32251




¥ RBS Greenwich Capital

The.

Capital Markers. Inc. Accordingly, Greenwich Capital Markels, Inr. makex no express or

all liahility: for any use or misuse of the contens herenf. Greeawich Capite] Markers. Inc. assumes

Period
Total

281

318

324

P

Date

o reely for he wie

25-Apr-26
25-May-26
25-Jun-26

25-Jul-26
25-Aug-26
25-Sep-26
25-Oct-26
25-Nov-26
25-Dec-26
25-Jan-27
25-Feb-27
25-Mar-27
25-Apr-27
25-May-27
25-Jun-27

25-Jul-27
25-Aug-27
25-Sep-27
25-Oct-27
25-Nov-27
25-Dec-27
25-Jan-28
25-Feb-28
25-Mar-28
25-Apr-28
25-May-28
25-Jun-28

25-Jul-28
25-Aug-28
25-8ep-28
25-Oct-28
25-Nov-28
25-Dec-28
25-Jan-29
25-Feb-29
25-Mar-29
25-Apr-29
25-May-29
25-Jun-29

25-Jul-29
25-Aug-29
25-Sep-29
25-Oct-28
25-Nov-29
25-Dec-29
25-Jan-30
25-Feb-30
25-Mar-30
25-Apr-30
25-May-30
25-Jun-30

25-Jul-30
25-Aug-30
25-Sep-30
25-Cct-30
25-Nov-30
25-Dec-30
25-Jan-31
25-Feb-31
25-Mar-31
25-Apr-31
25-May-31
25-Jun-31

25-Jul-31
25-Aug-31
25-8ep-31
25-Oct-31
25-Nov-31
25-Dec-31

#XSSPREAD%

7.31852
7.31483
7.31109
7.30714
7.30375
7.30046
7.29705
7.29390
7.29071
7.28733
7.28444
728164
7.27873
7.27805
7.27334
7.27047
7.26802
726564
7.26318
7.26090
7.25860
7.25617
7.25410
7.25209
7.25000
7.24808
7.24615
7.24410
724235
7.24066
7.23891
7.23730
7.23568
7.2339%6
7.2325%0
7.23108
7.22982
7.22828
7.22693
7.22550
7.22428
7.22311
722190
7.22078
7.21967
7.21851
721751
721654
72155
7.21465
7.21375
7.21280
7.21200
721122
7.21043
7.20871
7.20800
7.20825
7.20762
720702
7.20642
7.20587
7.20533
7.20478
7.20433
7.20390
7.20347
7.20310
7.20275

Capasal Markets, Inc. and har aot been independently verfied by Greenwich

of any kind and exp

ity for the aceuracy of

I contalned herein



i RBS Greenwich Capital

The informarion coatained Aerein has been prepared solely for the use of Greenwich Capital Markets. fnc. and ha< ot been independently verifled by Greemeich

Capital Markets. Iac. Accordingly, Greenwich Capiial Morkets, Inc. makex no exprees wr implied s of amy kind irclaims

altliability for anvuse of mituse nf the contents herenf. Greenwich Capiial Markeis, inc. axvimes an rexponsibilit for the aceacy of any matsrial contained hereln.

Period Date #XSSPREADY%
Total
33 25-Jan-32 720240
335 25-Feb-32 7.20212
338 25-Mar-32 7.20189
337 25-Apr-32 7.20167
338 25-May-32 7.20151
339 25-Jun-32 7.20139
340 25-Jul-32 7.20129
341 25-Aug-32 7.20127
342 25-Sep-32 720132
343 25-Qct-32 7.20141
344 25-Nov-32 7.20160
345 25-Dec-32 7.20187
346 25-Jan-33 7.20224
347 26-Feb-33 7.20275
348 25-Mar-33 7.20346
349 25-Apr-33 7.20436
350 25-May-33 7.20585
351 25-Jun-33 7.20712
352 25-Jul-33 7.20924
353 25-Aug-33 721221
354 25-Sep-33 7.21653
385 25-Oct-33 7.22330
356 25-Nov-33 7.23523
357 25-Dec-33 7.22411
358 25-Jan-34 7.34130
359 25-Feb-34 717314
360 25-Mar-34 747332




2% RBS Greenwich Capital

The informaston comained herein has been prepared solely for the wse of Greenwich Capiral Markets, inc. and hecs not han independentty verified by Greemvich

Capito! Morier, Inc. Accordingly, Greemwich Capital Markets, Inc. makes nn express o impli i kind and

ed herel

it liability. for anwwse pe mivuse of ibe consenis herenf. Greenwich Copital Markets. Jor. assumes no

X_Meritage_04_1_MKT - CF - 3 - #XSSPREAD% - 200bp 100 PricingSpeed 5 CDR, 55% Sev, Adv 100%, 12 Lag

100 PricingSpeed

5 CDR, 55% Sev, Adv 100%, 12 Lag
Triggers Fail

FWD LIBOR + 200

Period Date #XSSPREAD%
Total

0 30-Mar-04 0.00000
1 25-Apr-04 461120
2 25-May-04 390777
3 25-Jun-04 377073
4 25-Ju-04 3.82876
5  25Aug-04 3.66124
6 25-Sep-04 3680152
7 26-0ct-04 365138
8 25-Nov-04 344177
9 25-Dec-04 347376
10 25-Jan-05 3.231%0
11 25-Feb-05 3.10902
12 25-Mar-05 340751
13 25-Apr-05 286236
14 25-May-05 286990
15 25-Jun-05 259204
16 25-Jul-05 261132
17 25-Aug-05 231835
18 25-Sep05 219205
19 25-0ct-05 224086
2 25-Nov-05 1,95352
21 25-Dec-05 2.02437
2 25-Jan-06 3.06209
23 25-Feb-06 3.02981
24 25-Mar-06 351026
25 25-Apr-06 322253
6 25-May-06 328511
27 25-Jun-06 2.88090
28 25-Jul-06 364814
pc] 25-Aug-06 3.34546
30 25-Sep-06 3.23780
31 25-Oct-08 353242
32 25-Nov-06 3.31660
k<) 25-Dec-06 3.93974
3 25-Jan-07 3.98427
35 25-Feb-07 392243
36 25-Mar-07 453215
37 25-Apr-07 4.05732
38 25-May-07 4.25862
39 25-Jun-07 4.20969
40 25-Juk-07 457173
a1 25-Aug-07 427434
42 25-Sep-07 4.20435
43 25-Oct-07 451854
44 25-Nov07 4.22042
45 25-Dec-07 4.49006
46 25-Jan-08 433542
47 25-Feb-08 4.26995
48 25-Mar-08 4.70109
48 25-Apr-08 421339
50 25-May-08 440154
51 25-Jun-08 4.13296
52 25-Jui-08 444749
53 25-Aug-08 4.13942
54 25-Sep-08 4.09260
55 25-Oct-08 434764
56 25-Nov-08 405522
57 25-Dec-08 430218




% RBS Greenwich Capital

The information contained herein hax bren prepared solely for the use of Greenwich Capital Markers. Inc. and hat not been independenily verified hy Greemereh
Cupital Markers. Ine. Accardingly, Greemwich Caprial Markets, Inc. mokes ma express aw implied representations ar warrantier of any kind awd exprexely disclaims

alf fiabifity for any use ar misuse of the comients Aoreaf, Greemwich Coplial Markets, inc. avsumes an responsifiliiy for the accuracy nf any mareriol contained herein,

Period Date #XSSPREAD%
Total

58 25-Jan-09 404707
59 25-Feb~09 4.03214
60 25-Mar-03 4.81908
61 25-Apr-08 4.01542
62 25-May-09 422116
83 25-Jun-09 392215
64 25-Jul-09 4.228%
65 25-Aug-09 3.80030
66 25-8ep-09 3.84232
67 25-0ct-09 4.11950
68 25-Nov-09 381197
69 25-Dec-09 4,08525
70 25-Jan-10 298261
7 25-Feb-10 2.84161
72 25-Mar-10 3.77257
73 25-Apr-10 2.89402
74 25-May-10 312241
75 25-Jun-10 2.84193
76 25-Juk-10 3.12025
77 25-Aug-10 284221
78 25-Sep-10 282412
79 25-Cet-10 3.07651
80 25-Nov-10 280384
81 25-Dec-10 3.05443
82 25 Jan-11 2.82440
a3 25-Feb-11 2.83780
84 25-Mar-11 3.68399
85 25-Apr-11 287660
86 25-May-11 3.11597
87 25-Jun-11 289743
88 25-Jul-11 3.15952
89 25-Aug-11 294987
90 25-Sep-11 296627
N 25-Oct-11 321110
82 25-Nov-11 302098
93 25-Dec-11 3.25875
94 25-Jan-12 3.10857
95 25-Feb~12 3.14303
9% 25-Mar-12 3.56795
97 25-Apr-12 3.23479
98 25-May-12 3.46030
s} 25-Jun-12 3.43881
100 25-Jul-12 3.69969
101 25-Aug-12 369965
102 25-Sep-12 3.83463
103 25-Oct-12 4.06755
104 25-Nov-12 4,13099
105 25-Dec-12 4,35417
106 25-Jan-13 446739
107 25-Feb-13 4.63942
108 25-Mar-13 5.13668
109 25-Apr-13 501742
110 25-May-13 523314
111 25-Jun-13 543113
112 25-Jul-13 567084
113 25-Aug-13 5.89479
114 25-3ep-13 6.13453
115 25-Oct-13 6.39457
116 25-Nov-13 6.65987
117 25-Dec-13 6.94516
118 25-Jan-14 7.25493
119 25-Feb-14 7.55973
120 25-Mar-14 7.91357
121 25-Apr-14 8.21751
122 25-May-14 8.56785
123 25-Jun-14 8.93496
124 25-Jul-14 9.31693
125 25-Aug-14 9.71850

126 25-8ep-14 10.13909




% RBS Greenwich Capital

The infowmatinn contained heren has been prepared sofels for the ure of Greemwich Capisal Markets. fne. and has not been independently verified hy Greeawich

Capital Markets. Iae, Accardinglv, Greenwich Capital Markers Inc. makes na express or impli s of any kind. P e
all liakility for oay s or misuse of ike contents herenf Greemwich Capital Markets, Inc. axumes mo respansibility for the accuracy of any materiof contained keretn.
Period Date #XSSPREAD%
Total
127 25-Oct-14 10.57666
128 25-Nov-14 11.03708
128 25-Dec-14 1151730
130 25-Jan-15 12.01768
131 25-Feb-15 12.45366
132 25-Mar-15 1244161
133 25-Apr-15 1242863
134 25-May-15 12.41840
138 25-Jun-15 12.40432
136 25-Jul-15 12.39344
137 25-Aug-15 12.38120
138 25-Sep-15 12.36883
139 25-Oct-15 12.35884
140 25-Nov-15 12.34898
141 25-Dec-15 12.33849
142 25-Jan-16 12.33779
143 25-Feb-16 12.32550
144 25-Mar-16 12.31277
145 25-Apr-16 12.30919
146 25-May-16 12.29837
147 25-Jun-18 12.29656
148 25-Jul-16 12.30946
149 25-Aug-16 12.29702
150 25-Sep-16 1228383
151 25-Oct-16 12.28112
152 25-Nov-16 12.26971
153 25-Dec-16 12.26511
154 25-Jan-17 12.27024
155 25-Feb-17 12.25713
156 25-Mar-17 12.24353
157 25-Apr-17 12.23566
158 25-May-17 12.22204
159 25-Jun-17 1221330
160 25-Jui-17 12.20668
161 25-Aug-17 12.19299
162 25Sep-17 1217912
163 25-Oct-17 12.16597
164 25-Nov-17 12.15201
165 25-Dec-17 12.13701
166 25-Jan-18 1211874
167 25-Feb-18 12.10460
168 25-Mar-18 12.09063
169 25-Apr-18 12.071%6
170 25-May-18 12.05691
171 25-Jun-18 12.03659
172 25-Jul-18 12.00596
173 25-Aug-18 11.99160
174 25-Sep-18 11.97776
175 25-Cct-18 11.95363
176 25-Nov-18 11.96148
177 25-Dec-18 11.98352
178 25-Jan-19 11.99507
179 25Feb-19 11.97872
180 25-Mar-19 11.96299
181 25-Apr-19 11.98120
182 25-May-19 11.96423
183 25-Jun-19 11.94814
184 25-Jul-19 11.93777
185 25-Aug-18 11.92126
186 25-Sep-19 11.90442
187 25-Oct-19 11.88266
188 25-Nov-19 11.87657
183 25-Dec-19 11.86392
190 25-Jan-20 11.85626
19 25-Feb-20 11.83920
192 25-Mar-20 11.82183
193 25-Apr-20 11.80760
154 25-May-20 11.78062

195 25-Jun-20 11.77556
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The information cantained herein has heen prepared solely for the use of Greenwich Capial Markers, In. and has ao1 been indspendenily verified by Greemwick
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Period Date #XSSPREAD%
Total
196 25-Jul-20 11.76254
197 25-Aug-20 11.74488
198 25-Sep-20 11.72704
199 25-Oct-20 11.70997
200 25-Nov-20 11.69180
201 25-Dec-20 11.67365
202 25-Jan-21. . 1165515
203 25-Feb-21 11.63651
204 25-Mar-21 11.61781
205 25-Apr-21 11.59798
206 25-May-21 11.57884
207 25~Jun-21 11.55808
208 25-Jul-21 11.53413
209 25-Aug-21 11.51454
210 258ep-21 11.49584
211 25-Qct-21 11.47321
212 25-Nov-21 11.45324
213 25-Dec-21 11.42990
214 25-Jan-22 11.40034
215 25-Feb-22 11.38066
216 25-Mar-22 11.36122
217 25-Apr-22 11.33597
218 25-May-22 11.31521
219 25-Jun-22 11.28911
220 25-Jul-22 11.25396
221 25-Aug-22 11.23382
222 25-8ep-22 11.21406
223 25-Oct-22 11.18624
224 25-Nov-22 11.16485
225 25-Dec-22 11.13645
226 25-Jan-23 11.09576
227 25-Feb-23 11.07546
228 25-Mar-23 11.05572
229 25-Apr-23 11.02537
230 25-May-23 11.00349
231 25-Jun-23 10.97266
232 25-Juk-23 10.92671
233 25-Aug-23 10.90629
234 25-Sep-23 10.88655
235 25-Oct-23 10.85385
236 25-Nov-23 10.83170
237 25-Dec-23 10.79937
238 25-Jan-24 10.75156
239 25-Feb-24 10.73128
240 25-Mar-24 10.71171
241 25-Apr-24 10.68346
242 25-May-24 10.66266
243 25-Jun-24 10.63820
244 25-Jul-24 10.60877
245 25-Aug-24 10.58911
246 25-Sep-24 10.56962
247 25-Oct-24 10.54751
248 25-Nov-24 10.52756
249 25-Dec-24 10.50574
250 25-Jan-25 10.48028
251 25-Feb-25 10.46068
252 25-Mar-25 1044123
253 25-Apr-25 10.41925
254 25-May-25 10.39935
255 25-Jun-25 10.3775%
256 25-Jul-25 10.35172
257 25-Aug-25 10.33221
258 25-Sep-25 1031286
259 25-Oct-25 10.29073
260 25-Nov-25 10.27096
261 25-Dec-25 10.24341
262 25-Jan-26 10.22322
263 25-Feb-26 10.20386
264 25-Mar-26 10.18466




$% RBS Greenwich Capital

The informetion coniained herein bas heen prepared solely for the use af Greenwich Capital Markets, Inc. and has xot been tndependemiy vevified by Greenwich
Capital Markets, Inc. Accordingly, Greenwick Capltal Markets. Inc. makes no exprexs or implied representation as wasrantiex afany kind und expressly diselatms

all liahility for anvuse or misuse nfthe contents hexpof. Greenwich Capltal Markess, nc. xrumes no responsibiltts for the acewracy of any material contojnzd herein.

Period Date #XSSPREAD%

Tota
265 25-Apr-26 10.16269
266 25-May-26 10.14311
267 25-Jun-26 10.12474
268 25-Jul-26 10.09625
269 25-Aug-26 10.07709
270 25-Sep-26 10.05809
271 25-Oct-26 10.03643
272 25-Nov-26 10.01707
273 25-Dec-26 9.99611
274 25-Jan-27 997087
275 25-Feb-27 9.95196
276 25-Mar-27 993322
rigs 25-Apr-27 991202
278 25-May-27 9.8929%6
279 25-Jun-27 2.87228
280 25-Juk-27 9.84776
281 25-Aug-27 9.82914
282 25-Sep-27 9.81069
283 25-0ct-27 9.78986
284 25-Nov-27 977113
285 25-Dec-27 9.75093
285 25-Jan-28 972687
287 25-Feb-28 9.70860
288 25-Mar-28 9.69049
289 25-Apr-28 9.67009
290 25-May-28 965173
221 25-Jun-28 9.63204
292 25-Ju-28 9.60880
293 25-Aug-28 9.53091
204 25-Sep-28 9.57318
285 25-Oct-28 956342
2% 25-Nov-28 9.53548
297 25.Dec-28 951626
298 25-Jan-29 949387
299 25-Feb-29 847638
300 25-Mar-29 9.45905
301 25-Apr-29 9.43979
302 25-May-29 9.42230
303 25-Jun-29 940366
304 25-Jul-29 9.38192
305 25-Aug-29 9.36487
306 25-Sep-29 9.34797
307 25-Oct-29 9.32928
308 25-Nov-29 931226
309 25-Dec-29 9.23414
310 25-Jan-30 9.27363
311 25-Feb-30 9.25703
312 25-Mar-30 9.24059
313 25-Apr-30 9.22258
314 25-May-30 9.20804
315 25-Jun-30 918858
318 25-Jul-30 9.16888
317 25-Aug-30 9.15276
318 25-Sep-30 9.13677
319 25-0ct-30 9.11944
320 25-Nov-30 910340
321 25-Dec-30 2.08652
322 25-Jan-31 9.06764
323 25-Feb-31 905198
324 25-Mar-31 9.03646
325 25-Apr-31 9.01978
326 25-May-31 9.00423
327 25-Jun-31 8.98803
328 25-Jul-31 897024
329 25-Aug-31 895504
330 25-Sep-31 8.939%6
331 25-0ct-31 8.92389
332 25-Nov-31 850880
33 25-Dec-31 889313
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The information confained herein has heen prepared solely for the use nf Greenwich Capiral Morkets, Inc. and has not bern Independently verified by Greemwich
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Period Date #XSSPREAD%
Total
334 25-Jan-32 8.87618
335 25Feb-32 8.86137
336 25-Mar-32 8.84666
337 25-Apr-32 883112
338 25-May-32 8.81638
33 25-Jun-32 8.80126
340 25-Jul-32 8.78513
M 25-Aug-32 B.77057
342 25-Sep-32 8.75605
343 28-Oct-32 8.74084
344 25-Nov-32 8.72620
345 25-Dec-32 871117
346 25-Jan-33 8.69525
347 25-Feh-33 868035
348 25-Mar-33 866522
343 25-Apr-33 8.64928
350 25-May-33 863329
351 25-Jun-33 861639
352 25-Jul-33 859816
353 25-Aug-33 8.57897
354 25-Sep-33 855724
355 25-0ct-33 853048
35 25-Nov-33 8.49401
357 25-Dec-33 8.45490
358 25-Jan-34 8.63593
359 25-Feb-34 858280
360 25-Mar-34 8.56738




7% RBS Greenwich Capital
The inforntation contained heretn has heen prepared vofely far ihe uve of Greenwick Caplial Markets, Inc. and bas #ol been independentiy verified by Greenwich

Capital Markets, lec. Acrordingly, Greenwich Capitat Markets, In. mokes no express or implied representations or warranties of any kind and expressly disclaims

ali tiahility for anyuse of misuse ofthe contents hereof. Greenwich Capital Markets, inc. asumes o responsibiliny for the accuracy of any material contoined hereln.

X_Meritage_04_1_MKT - CF - 4 - #¥XSSPREADY - 200bp 150 PricingSpeed 5 CDR, 55% Sev, Adv 100%, 12 Lag d

150 PricingSpeed

5 CDR, 55% Sev, Adv 100%, 12 Lag
Triggers Fail

FWD LIBOR + 200

Period Date #XSSPREADY%
Tota

0 30-Mar-04 0.00000
1 25-Apr-04 461120
2 25-May-04 3.90692
3 25-Jun-04 376874
4 25-Jul-04 3.82556
5 25-Aug-04 3.65646
6 25-Sep-04 3.58504
7 25-Oct-04 364317
8 25-Nov-04 343121
9 25-Dec-04 346116
10 25-Jan-05 3.21662
11 25-Feb-05 309130
12 25-Mar-05 338852
13 25-Apr-05 283956
14 25-May-05 2.84436
15 25-Jun-05 256199
16 25-Ju-05 257639
17 25-Aug-05 228065
18 25-3ep-05 215158
19 25-Cct-05 219639
20 25-Nov-05 1.90576
2 25-Dec-05 1.96991
22 25-Jan-06 297175
23 25-Feb-06 292497
24 25-Mar-06 3.39875
25 25-Apr-06 3.10335
26 25-May-08 3.16141
27 25-4un-06 283135
28 25-Jul-06 3.45753
29 25-Aug-06 3.12080
30 25-5ep06 298252
31 25-0Oct-08 326150
32 25-Nov-06 289333
33 25-Dec-06 3.56632
34 25-Jan07 354889
35 25-Feb-07 3.44288
36 25-Mar-07 4.0514%
37 25-Apr-07 3.48887
38 25-May-07 366420
39 25-Jun-07 3.53924
40 25-4ui-07 3.86716
41 25-Aug-07 3.49833
42 25-Sep-07 337374
43 25-0Oct-07 365827
44 25-Nov-07 3.27383
45 25-Dec-07 3.50292
46 25-Jan-08 324118
47 25-Feb-08 219915
48 25-Mar-08 263070
49 25-Apr-08 1.88102
5 25-May-08 211388
El 25-Jun-08 172804
52 25-Jul-08 1.95083
53 25-Aug-08 1.52189
54 25-Sep-08 1.37810
55 25-Oct-08 157004
56 25-Nov-08 118796
57 25-Dec-08 1.38957




2% RBS Greenwich Capital

The informatian cuntained hereln hax heen prepared solely for the use of Greenwich Capital Markels. dsc.and has nol becn independemiy verified by Greemwich

Captial Markers, Inc. Accondingly, Greenwich Capitsl Markets. Inc.makes no express or implied representation s or warronties of any kind and exprently disclaims

adf fighilily for any use or mioire of the contenis hrreaf. Greenwick Capital Markets, inc. assumeran ity for the ¥ marerial

Period Date #XSSPREAD%

Totat
58 25-Jan-09 106329
59 25-Feb-09 1.00227
60 25-Mar-08 1.89555
61 25-Apr-09 0.87498
62 25-May-09 1.04109
63 25-Jun-09 0.67286
84 25-Jul-09 0.90610
65 25-Aug-08 052190
66 25-Sep-09 043718
67 25-0ct-09 0.59467
63 25-Nov-0¢ 0.27671
69 25-Dec-09 037740
70 25-Jan-10 0.11552
7 25-Feb-10 0.02706
72 25-Mar-10 073214
73 25-Apr-10 0.00000
74 25-May-10 0.07535
75 25-Jun-10 0.00000
76 25-Juk10 0.05754
77 25-Aug-10 0.00000
78 25-Sep-10 0.00000
79 25-Oct-10 0.00481
80 25-Nov-10 0.00000
81 25-Dec-10 0.00000
82 25-Jan-11 0.00000
83 25-Feb-11 0.00000
84 25-Mar-11 027877
85 25-Apr-11 0.00000
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

%% RBS Greenwich Capital
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

X% RBS Greenwich Capital
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$639.960,000 (Approximate)
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Originator

Greenwich Capital Markets, Inc.
Lead Underwriter

WAMU Capital Corp.

Co-Underwriter
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

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

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

X%RBS Greenwich Capital
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‘ COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

X¥RBS Greenwich Capital
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

% RBS Greenwich Capital
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registration or qualification of such securities under the securities laws of any such state. Prospective purchasers are
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Computational Materials and any matter discussed in this communication. Once available, a final prospectus and
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Meritage Mortgage Loan Trust 2004-1

$639,960,000 (Approximate)

Financial Asset Securities Corp.
Depositor

Homeq Servicing Corporation
Servicer

Meritage Mortgage Corporation
Originator

Greenwich Capital Markets, Inc.
Lead Underwriter

WAMU Capital Corp.

Co-Underwriter
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COMPUTATIONAL MATERIALS DISCLAIMER

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

‘Numerous assumptions were used in preparing the Computational Materials which may or may not be reflected therein.

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

% RBS Greenwich Capital
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Depositor

Homeq Servicing Corporation
Servicer

Meritage Mortgage Corporation
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

% RBS Greenwich Capital
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Meritage Mortgage Loan Trust, Series 2004-1

Assumes that 1M LIBOR is 1.10% and 6M LIBOR is 1.185% for the first period and both indices increase to 20% thereafter
50% of Pricing Speed to Call

Effective
Net WAC
Period Rate Sched

0

1 7.56595%

2 9.20688%

3 9.19337%

4 9.19162%

5 9.17337%

6 9.16134%

7 9.15969%

8 9.13309%

9 9.13225%
10 9.09922%
11 9.08023%
12 9.13018%
13 9.03808%
14 9.04198%
15 8.99072%
16 8.99759%
17 8.93825%
18 8.91018%
19 8.92263%
20 8.85107%
21 8.86926%
22 9.07889%
23 9.07141%
24 9.35946%
25 9.12893%
26 9.20429%
27 9.11871%
28 9.82572%
29 9.52086%
30 9.52092%
31 10.03463%
32 9.80462%
33 10.64539%
34 11.03109%
35 11.04690%
36 12.23003%
37 - 11.40055%
38 11.82807%
38 11.70188%
40 12.64261%
41 12.24548%
42 12.24425%
43 12.88351%
44 12.51214%
45 13.18852%
46 12.83582%
47 12.83810%
48 13.72171%
49 12.93371%
50 13.39428%
51 13.12913%
52 13.58873%
53 13.14975%
54 13.14786%
55 13.64506%
56 13.20272%
57 13.64667%
58 13.21255%
59 13.21033%
60 14.62513%
61 13.21172%
62 13.64981%
63 13.20725%
64 13.64631%
65 13.20385%
66 13.20279%
67 13.64114%
68 13.19883%
69 13.63642%
70 13.19535%
71 13.19304%
72 14.60534%
73 13.19018%
74 13.62746%
75 13.18553%
76 13.62338%
77 13.18158%




Meritage Mortgage Loan Trust 2004-1

$639,960,000 (Approximate)

Financial Asset Securities Corp.
Depositor

Homeq Servicing Corporation
Servicer

Meritage Mortgage Corporation
Originator

Greenwich Capital Markets, Inc.
Lead Underwriter

WAMU Capital Corp.

Co-Underwriter
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

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

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

% RBS Greenwich Capital




696996 00€6.°S 002vS'S 8¢ 7608.°8 00£6.°€ 00cvs'e 8¢
659188 00v0.L'S 00LvYG 1z ¢6.02'8 00tv0L°€ a0ivbe 2
06€0L6 00019°S 009ee’s 14 YAWNAA®] 000L9€ 00gee'e 9c
968088 001198 008z2c¢’S 74 89102'8 ootLse o0geee 14
1208E°6 000L¥'S 000¢lL’s ve ¢1928'8 000Lv'e ooogL’e 144
(A AWAR] ooele’s 00£90°s €C v10.6°L oogle'e 00£/90°¢ €c
0GiSsv'8 00922'S 009z0°'s cc 2£856°L 009¢cc’e 00920°¢ [44
vS8Yvv L oo9vL's 00496°v 44 0e9vv’.L 009rL€ 00496°¢ \e
6v002° L 00890°S 00v./8°v 4 918617, 00890°€ 00¥.8°C 0c
ySyev L 00686'¥ 00SSL'y 6l 1251235 00686°C 0056.2°¢ 6l
G8L6L°L 00.06'¥ 00059V 8l 681617, 00£06°2 00059°¢ gl
1068172 0018V 001ESY A’ L0681 L 00418¢ 001€S°¢C Ll
GLGey'. 000LL ¥ 00v6E'¥ 9l VA TA ] oooLL’e 00v¥6¢£°C 9l
142X 1A 00€6S ¥ 0089C'V¥ Gl 142311 00€6s°C 0089¢¢C Gl
S002v'L 0069Y'v 00LYvL'¥y 14" S00CYy L 0069v°C ooLvie 142
66LL1L°L ooeve v 00900y £l 66.41°L 00eve’e 00900°¢C £l
60vv6°L 0osiey 00988°¢ A% 606" L oosize 00988°L 4’
6G¢LL L 00980 0049.°¢ [ 6GCLlL L 009802 0029.L°L it
£8691°L 00196°¢ 008v9'E oL £8691°. 001961 008v9°'L ]
LA 008€8'¢ 00LvS'e 6 V6S0Y° L 008¢€8°L 00L¥SL 6
SLY9L°L 0ocele 008vv'e 8 SLP9L'L 00czL'L 0081 8
6.66¢°L 00619°¢€ 00.49¢°¢ L 6.66¢°L 00S19°L 0049¢°L L
GLIGLL 0091G°¢ 00L62'€ 9 GLLGL L 00916°L 00462°L 9
8LySL L 008ZYy'e o0Lree S 1218212 008¢Y’L ooLveL 1]
1288¢°L 00c¢se’e 00S6L°€ 14 1288€°L 002se’L 00S6lL°L 1%
9govL’L ootge’e 008ElL’E € 9e9tL . 00%¥8C | 008t} €
£208¢°. (1T AAS 006L1L°€ Z €208¢e°.L 006221 00611} c
666952 00S8L°L oooolL-t L G6G9G°L 00s8L°1L ooooLt l
JvMIeN JO817 0N 9 JO8IN o L pouad JVMISN d048ITon 9 Hoalnon L pousad
9A03YT 3Al03YY
00c + JO4i1 piemio HO4I1 piemiod
%S¢€ ‘{dO WHY %GE HdO WY
%SLL ‘0dd Wd4 %SL1 :Ddd W4
sisAjeuy peasdg ssaoxg sisAjeuy peaidg ssaoaxy
L-¥00Z ¥snuy ueo abebuop abejyuspy L-$00Z Isni) ueo} abeboy sbeytow

U243 PIUTDIUGD [P Kup fo £304m790 D) 20f ARHISULTS 2 DU SIURSST “2uf "SIZYIPIY JUIAD]) YIUMUIIID)  Joaday sjuasueD Ay fo asnstw sa asn Aun 4of Gy
SUHDIOSIP A1$S24dD pUD PULY Auw fi5 STUDLIDN 400 SHOHOINASIIER ppdits} 20 XS21AXD (s SAYDUL UL SIPYIDRY Joysdn) yormusainy ‘GRupiosdy “auj ‘sayaopy (oo

YIINUDIID) A PAIfia7 ATUIPUIAIPUL WD 1o STOY Ut ] ‘SrEYLDRY JOHIDT) YMIIAID Jo 250 3y J0f A)3108 Poavdasd udsy SoY UIAIIY PIUIPINCY MOUTULICSE) 2]

,_ | [exdeD yoimusaln sgy X




G6590z°¢L 006122 009¢lL ¥9 1286601 006.¢°S 009¢1°G ¥9

oLoEL’ L1 ooLveL 00¥80°L €9 LEOLL'O) 00L¥vC’S 00¥80°'S €9
89860°C1 0000z 000v0°Z <9 €228¥°01 00002°S 000%0°S [A)
90LL°Li 00851 'L 00566°9 19 €62y 01 008S1°S 00S66°'¥ 9
v9166°Cl 000ct £ 002869 09 vriLeLi 000¢1°S 00286V 09
EVEOL'LL 001602 009669 6§ 0Ll¢l°01 00L60°G 00966y 65
8¥60.°L1 000402 00€00°L 89 £8621°01 000.0°9 00€00°S 85
108.0C) 009602 00200°L LS L8LYY 0L 00950°S 00¢00°s A
G8e89LL 008+0°L 00v66°9 9§ 2596001 008¥0°S 00v66°v 96
§69.0°¢l 009¥0°L 006.6'9 3] 81201 009v0°'S 00646V S6
cSv99'LL 00L¥0°2 00./56°9 ¥S 6¢L.0°01 00L¥0°S 00.56°y ¥G
¢90.9°LL 000€0°2 008269 €S 9961001 000€0°S 008¢6'¥ 1%
AN Vrat 00L10°2 001689 cs ZE9LP 0L 00L10°S 00ve8'y 4]
66999711 009869 001589 LS G0Z86'6 009861 0oyse8y 1S
che06'LL 00vS6°9 008089 06 £LG.2°0L 00¥S6'v 00808'¥ 0s
-9891G°L1 004169 008529 6 GGLE6'6 00L16°v 008G.L'¥y 517
£06ec¢l 00v.8°9 002049 8y LLLLG 0L 00v/8'v 0040LY 8y
ShySrLL 006¢8°9 001999 Ly 880686 006¢8'v 001L99% Ly
S996Y°LL 001829 00¥19'9 14 910686 0018L¥ 00vi9y 9y
LWEGO'LL 002€L'9 001959 1414 £5¥80°01 00cel v 00295V 14
Lg6ec L 00€899 000259 144 0v60.°6 00€89°v 0600cSv 144
9vL6G°L1L 005€99 00¢.v'9 1974 LA TACN VT 00sSe9v 00eLlv'y 1914
26001711 001859 00vev 9 A4 S8v1r9'6 0048G'y 0ovev'y [47
c6voL LL 008€5°9 005.€9 (87 P65¥9'6 008eG'¥ 00S.€Y (34
80G.L¥ L1 0068%'9 00sce9 oy $6596°6 0068%'¥ 0osze'y ov
091260t 006€Y'9 0ovic9 6¢ £8E6Y'6 006EY'¥ ooviey 6¢
€80v0°L1L 0068¢€9 00€ZZ'9 8¢ SZSYL'6 0068¢'¥ 00€cey 8¢
S6¢¥9°01 008€E9 000419 YA L02CY'6 008€Ey 0001y LE
6.EEG°LL 00829 00vCL'9 9¢ ¢S6eEC0l 00482 00veL'y 9¢
¢86LY¥ 0L 00.€2°9 006409 Ge c98vyC’'6 00L£2v 006.0'¥ Ge
oLeLy ol 009819 006209 2> 68¢VC'6 00981+ 00520y Ve
8Z1EV 01 00eeL’9 00€96°S £e 698€€'6 00eelL v 00€96°¢ €€
608196 004209 00268°S [A> 061698 00240'v 00¢268'¢ [A>
¥6518°6 009109 00vi8°'G 135 10698°8 00910V 00r18€ %
8£G9E°6 006¥6°G 006¢.'S oe 901058 00676°€ ooeecl'e o€
¢L59¢°6 0059.8°S 008€9'G 6¢ 00€05°8 006.8°¢ 008€9'¢ 6¢
OVMISN JOdITonN 9 HOdIT oW | pouad OVMISN HOdIT 0N 9 HO4gImTon | pouad
9AI03))3 QA3 3

W4RY PIUIPINED JOIIDUE AUD 0 K300100 2yt d0f AippqIsuOdsar 0u sSSP Ou] ST [0idnD) YINIdLD fortay stuaud 3y fo PSNS)w 40 250 SuD sof dppgmy pio

sutgpsp As52ulY2 pup pury Kup fo S21UnLIDM 10 Suvypiussaidas paydur 10 ssasdxa ou saymw -dup ‘spayanpy (oudo) Yormuasy ‘Alupaod

g SRy ondo)

YANUIILY A paifiaan Gruapuadapuy uraq jou sy pun Iu] SYIOR oty Y1240 fo asn ays sof 412103 papdad uaq sy 243y PIUIOIIGS wouBELIOfu) ET

o [exded yamuasaln say 3¢




00000°0 006682 008vL'L 004

00000°0 00€Y8’L 00ceL’L 66
000000 009¢8'L 004144 86
00000°0 000182 0020L'L 16
000000 0066472 004892 96
00000°0 006112 00cL9°L 56
00000°0 00€92°2 004592 v6
000000 008vL°L 00cv9'L £6
00000°0 00eeL’ L 008¢9°. 26
000000 008LLL 00€19'2 16
000000 002022 00865°L 06
000000 004892 00€89°.L 68
00000°0 00cL9L 00895°L 88
00000°0 004692 00€SS°. 18
000000 00Cv9'L 008€5°2 98
000000 009¢9°L 00€es'.L a8
000000 00€19'2 00615°2 v8
000000 00€£09°L 00vcs'L €8
00000°0 009652 00.1¢S°L Z8
000000 0016572 009252 18
000000 006852 00€2G°L 08
0000070 0088S°L 002152 64
000000 009852 00£0G5°L 8/
000000 0018G°L 00S6%°L Ll
0000070 00€.5°L 00i8v°L 9.
000000 002952 00¥9v°L 172
000000 006%5°2 00¥¥1°L Vi
000000 00cesL 002ev'L €L
00000°0 oovis2 00.6¢€°2 [4
000000 00c6¥'L 004 4€°2 72
000000 0069Y°L 002ve’L 0.
000000 00evv'L 00Lie L 69 000000 00EPY'S 00LLE'S 69
le6es’Ll ooviyL 008L¢°L 89 1168201 ooviy's 008.¢°G 89
66vccct ooveeL 00eveL L9 1662901 00v8¢°S 00ev2'S 19
L1108°L1 0oLse’sL 00502°2 99 cresg ol actse's 00602°G 99
OVMISN J0dITon 9 JOgITon ¢ poliad OVMISN HOdIToN 9 HOg11 0N 1 polad
A9y TR ETTEs

U2 PAGITIUGD I Kun fo £20andan ay) dof AngisuodSas ou saunsse Juf Siaymy [apde) ynewaalt) foassy siuatund syl fo ssnsiw 10 sn dun sof Gyigoy o

sumpsip A)ssasdcs pun puty Aup fo SaURLIDM 10 SUONPIUISIIT2s Poryds 40 s524d%D OU S2YTU Sy ‘USYIRY oD YOLMuBP.Ey WBUIpanody UL SiyAnRy (oI

D & patfiaan Apruopuadaput wasq sou Svy PUD “Iuf “SYADIY poirdnD EImudD) fo 251 A dof Kjos pravdzid usaq soy WAy pavIPIES uoyDwLofi Y]

. . [ende) Yoimuaain sy X




000000 00z81'8 006608 sel
00000°0 00081'8 006608 veL
0000070 006418 006608 gel
000000 006.1°8 000048 cel
000000 006.1°8 00201°8 €L
00000°0 000818 00501°8 ocl
000000 00181'8 00L0L'8 6l
00000°0 00€81°8 00LiL'8 gcl
000000 009818 005118 yx4s
000000 006818 006118 gc¢i
000000 00c61°8 0oveL'8 1A%
000000 00.61°8 006218 el
000000 0010¢'8 00veEL'8 1574
000000 009028 006€1L'8 [4A%
000000 00cle'8 00svL'8 1YAS
0000070 0ovie'8 009¢€l'8 0cl
000000 o0ocile's ooLiL'g 6L
000000 00S0Z°8 002808 8Ll
0000070 00c6L'8 00v90'8 ra s’
00000°0 004218 00c¥0'8 9Ll
000000 00SS1°8 000¢0'8 Gii
0000070 00CEL'8 00866°2 1423
00000°0 00601°8 008.46°L €Ll
000000 00480°8 004662 (47
0000070 005908 008€6°2 L
000000 00v¥0'8 00816°L oLt
000000 00€20'8 000062 601
000000 00€00'8 001882 801
000000 00v86°L 00v98°L L04
0000070 005962 009v8°2L 901
000000 009v6°2L 00628/ S0l
000000 008¢6°L 00cig8L 0l
000000 000162 00964°2 €0t
000000 00e68°2L 0064272 c0l
000000 009482 00v9.°L Lol
OVMISN HOodITon 9 HOdIToN | pouad
9AI08)13

212y pAUIDIUOY (uLIDIDUL KuD fir £IDNIID 1 auf APGISUDASaL QU SAUNSSD IRE SIAYW [IHADD YANUIILEY [ora Stuatuns g fo asnsim 10 350 Aun 1of Gigoyy o
swyppastp Apssaudxd puv pury £un fo sauvnm 4o suopouasaldas paydwuy 40 ssa0x3 ou sayou uf 'S poido)) YDy WRPIOIIE IU] SIOYDH [5G0

HOIMUIILL) &Y pafison AfuapuIdapul UId 104 STY pur Su] ‘SIAYIOIY (01N YAMU2ID fo asn Y1 40f £ajos paandaad wasq oy wasy pautoiod woynuLiofut YL

Jende) yaimusain sgy 3




000000 000.€°8 0o9ie'8 041
000000 00€8€'8 00sce’'8 691
000000 00r6e'8 002€e'8 801
000000 00v0¥'8 008eE'8 194
000000 00civ'8 oocye'8 991
000000 006L¥'8 00sve's 9l
000000 oover's 00.ve8 v9l
000000 008e¥'8 00¥€'8 €91
000000 000€EV'8 009¥e'8 29l
000000 ooley's 00vve'8 191
0000070 000€Y'8 ooove's 09l
000000 0062y'8 00s€E'8 6G1
000000 009¢¥'8 0062€'8 851
0000070 00icv'8 00lce's LGl
000000 009Lv'8 ooele's 961
000000 0060¥'8 00c0e’8 7
00000°0 0oLov'8 00g6C'8 1213
000000 ooiLee'8 001828 €61
000000 0018¢€'8 0089¢'8 esl
00000°0 0069€°8 00vSZ'8 LGL
000000 00.5¢€°8 006€C'8 0s6L
000000 00cve'8 0ocez'8 67l
000000 008ce'8 009028 8yl
000000 0ocle's 008818 yaqt
000000 00S62'8 006918 9l
00000°0 002428 006v1°8 Syl
000000 0009¢'8 005€L'8 144"
000000 00€vC'8 00.¢1'8 eyl
000000 006¢zZ'8 0oLeL's [474°
00000°0 009128 00sLL'8 ivi
00000°0 0090c'8 000118 orl
000000 006618 009018 6¢l
0000070 00€61°8 00e0L’8 8¢€1
000000 006818 00LoL'8 LEL
000000 00581°8 00660'8 9el
OVMIBN JOgi o 9 JOgIon | pouad
9ANRO9Y3

WLl pIUIDNIOD (P2 Ku fin £o0m00 2y 10 RUIQISYOdSpd ou SAURSST D] “SIAYanpY [ondyy yamuaasy foaaay spmiued ag) fo asnsiu o asn dun iof Gigni o
SUtPSIP Ap5So4dee pu puty Aup fo SAIUDLDS 10 suoumIussautas paijdusy 40 sxaidxs Ou S2YDW UL SIPYITY [idu’y YOINEIILD NBUPAOIIY Ouf ‘SIAYIRIY OIdD

YHMUDAL) At} PfLIIA AJUIPUPATPUL UL J0U SDY pUT "DU] SIFYOIY poriduD) Yieisa D) f0 351 2y 40f (oS pandaad 4dIG DY up i PAUIDINGD WOUTULIOSUT A4 L

|endeD YoImuSID S 3¢




000000 00coe'8 009¢Z'8 s0c
000000 0060¢e°8 008ce'8 v0c
00000°C 0020¢°8 006¢zZ'8 £0¢
000000 0060£°8 000€2'8 (A4
00000°0 0o0oLe'8 000€2C'8 10¢
000000 00L1€'8 0062¢'8 00¢
00000°0 00Lte8 008cc'8 661
00000°0 ooLieg 00Lc2'8 86!
0000070 ooole'8 006¢e'8 161
000000 006028 00¢ce's 961
000000 0080¢€'8 0061¢'8 S6l
000000 0050¢'8 00912'8 V61
000000 00e0e'8 0ocic's €61
0000070 0066¢'8 008028 6}
000000 009628 00v02'8 L6l
000000 00¢6Z'8 00661°8 061
000000 00/8¢'8 00€61°8 681
00000°0 00¢8c'8 004818 881
000000 002428 00L81'8 181
000000 001428 oovii'g 98l
000000 006928 004918 a8l
000000 0085928 00091°8 v8i
000000 00LG2'8 00¢S1'8 €81
0000070 00vve 8 o0ovvi'8 c8l
00000°0 009cC'8 005€L'8 181
000000 001€£2°8 00vpL'8 08l
000000 001€C'8 00891°8 6.1
000000 009¢€Z'8 00t61°8 8.1
000000 00.ve'8 0ocLe'8 LY
000000 00c9c's 00cec’8 9/l
000000 00¢82°8 000528 Sl)
000000 00€0€E'8 00.49¢'8 Vil
000000 00cce'8 0018¢2'8 €L
000000 0oove’'8 00s62'8 ¢l
000000 0095€'8 0090¢'8 LLl
OVMISN HOgIMon 9 JOgIMon | pousd
SA03YT

2 (012210ut AuD fo £304n300 2y) sof &1 4 O STURSSD DU} St indn]) yormuaasgy foatay siuatuod ays fo ssnstu 10 asn &up sof Aoy 1o
SuDpISIp A]8504dx3 pun pury Aun fo sonupiiom 10 suopmuassidas paydu 10 Ssa.1dxe ou sayma suq "SIPR4O [ADD yTimusainy Iupieoay auf 'yl jondo)

YNAMURILD) Ay parfiaoa juspurdaput uasy 1ou spy pun au] ‘SI2yn (PIABD HMU22L0) f0 251 2yt 40f AJFFOS Paindid uING STY WIALY PINIDIIOI UOHPUINI AL

Jended YaImuaaIn Sgy 2




000060°0 008¥8°2L 00596272 ove
00000°0 001982 006182 6€C
000000 000484 00cv8'.L 11574
000000 005892 005982 PAXA
0000070 00v06° L 00988, 9¢ee
000000 006¢6°2 0040672 11974
000000 008¥6°L 004¢26°L vee
000000 000.6°L 004v6°'L €ec
0000070 001L66°2 00596°2 [A%4
0000070 00L10°8 00€86°L lee
000000 00L€0°8 00L00'8 0€e
000000 006¥0°'9 001108 62¢
000000 00890'8 00g€0'8 8¢¢
0000070 00580'8 006108 yX&4
000000 00201°8 00€90°8 9¢¢
0000070 008118 00.40°8 Gee
000000 00€eL '8 000608 vee
000000 00ogvL'8 00e01L'8 1144
000000 0029l '8 005118 cce
000000 00S.1°8 00921'8 lee
000000 008818 00.€1°8 0ze
0000070 006618 00.Lv1L'g 6l¢c
000000 001128 00,618 81¢
000000 001L¢c'8 00S91°8 L1e
000000 00cee'8 oov.LL'8 194
000000 00Lve'8 00L8L'8 4 ¥4
00000°0 0005¢'8 00881°8 vie
00000°0 0085928 005618 €le
00000°0 00592'8 001028 (474
00000°0 00cie'8 0090¢'8 34
000000 006428 00LLZ'8 0lLe
000000 00G82°8 00528 60¢
000000 0006¢'8 006leZ'8 802
0000070 00v6¢°8 00cee's L0¢
00000°0 0086¢°8 00vcc'8 90¢
OVMISN dOgMNoN 9 HOgIM o L potsd
SAN09Y3

i
!
UIRABY pAUIDIL0D [D1AIDW AUn fi AIDINIID Y1 J0f SHHGISHOASIL QU SHUTSSY NP “SIRYIDIY DI YIIMUII) Joriay sum0d Y1 fo ssnsyw 10 asn Kup sof Ao 1o

SO A)5524clxa puv pury AUD fio SHUBLIDN 20 SUONDIUPS el Pof[elst 40 S5200 05 i SoYPUE DU 'S1YIDPY gD YoIMuigy KT L0IOY ouy ‘s1ayAnyy DD

ymMuI> Ly Ky parfiaza Apuapuadapuy usaq joU Sny pup U] "SIAYION I0NART) YIIMUIZLE fo 257 Fit 20f 2103 PIIndasd wady SO UBLY PG uONIMIIOfin Y]

Jesde) yaImuIln sgy X




00000°0 005692 008t9°L Sl¢c
000000 00669°L 00ev9L vic
000000 0010472 00.v9°L €lc
000000 008042 00159 cle
00000°0 00ciL L 009592 t4¢c
000000 0041172 00099°2 042
000000 00Lcs’ . 00¥99°. 69¢
000000 009¢L'L 006992 892
000000 000€L°L 00€29°2 19¢
000000 005€L°2 00£49°L 99¢
00000°0 006€L°L 00189~ G9¢
000000 00v¥LL 00989°L ¥o¢
000000 008v.LL 00069°L £9¢
000000 002s.°2 00¥69° L [AtT4
000000 0046272 006692 19¢
000000 00L9L°L 00€04°2 09¢
000000 009922 002042 6G¢
000000 0004272 00cLLL 85S¢
000000 00vLLL 009122 FASTA
000000 006242 000z2.L'L 9G¢
000000 00€8L°L oovel'L G6Ge
000000 0048272 008clL 12514
000000 00¢6.L°L 00eeL’ L £G¢
000000 00962°L 004€L°L AT
000000 000082 00LyL L 1374
000000 005082 00SyL L 0S¢
000000 00608°L 006¥.LL 6vc
000000 00€L8’L 00€5.°L 8vc
00000°0 00s18°L 0046272 ive
00000°0 00cze’L 0019272 gve
00000°0 009282 0069172 Sve
00000°0 000E8°L 006912 14744
000000 00veE8’L 00€LL°L eve
000000 008€8°2 0022774 e
000000 00cv8'L 0018272 Lve
OVMISN HOgIMon 9 HOdIMonW | pouad
2Al0BY 3

“wiasay pauIINOS iAW K fo A 2y 10f K

2.4 OU SHUNSSD U] UPVIOP [OHAT] qAmud2L)y fOriy s3> g Jo dsnsyu a0 3sn fup sof ey (1D

(15524d¥2 pup pury Lun fo Satuniiom io Suoyviiasaidas paydun 10 ssaidxa ou sayous auf ‘siaysopy joidod ynmuasin ‘ARuipaoaoy ouf SIAYLOEY (O

HAMUIILE) Ay paifiana Ajuspuadapu) wdaq 10u soY pun DUy ‘SYIDW AR YoMMuTAID f0 280 2y 0] 2108 pandasd uazy oy Wd4sY PAUIDINO? wOWDILIOfuy L

[exde) yaImusaIn Sgy X




000000 00€SS'L 00.6¥%2L oLe
000000 009852 001052 60¢
00000°0 000962 00052 80¢
000000 00€99°L 00805, 10¢€
0000070 0049672 00C1S2 90¢
0000070 0012672 005162 S0€
000000 00¥LS°L 0061G°L 14U
000000 008262 00€CS L €0t
00000°0 002852 002¢S°. <0t
000000 009852 000€S™L L0€
000000 000652 00vES L 00¢
000000 00v6G°L 008eS'L 662
000000 0086G°L 00cvS L 86¢
000000 001092 009152 16¢
000000 00509°L 0005S°L 96¢
00000°0 000192 00%55°L S6¢
000000 00vL9'L 008495°L ¥6¢
000000 008192 00295 €6¢
000000 00¢e9'L 009962 414
000000 009¢9°2 000452 162
0000070 000€9°2 00vLS°L 06¢
0000070 00ve9'L 006462 68¢
000000 008e9°L 00€8G°.L 88¢
000000 00ev9’L 00/8G°.L 8¢
0000070 004v9°L 001662 98¢
000000 00159°4 00666, G8ce
00000°0 009592 000092 ¥8¢
0000070 000992 00109°L £8¢
000000 00¥99°'2L 00809°L Z8c
000000 008992 00c19'.L 314
00000°C 00€294 002192 08¢
000000 004294 00129°L 6.¢
0000070 002892 00S8¢9°L 8/¢
000000 009892 000€9Q°L YVX4
000000 000692 00vE9'L 9.¢
OVMISN H0dIN oW 9 HOgITon L pouad
9AROdUT

“Ujp42Y pAUIONIO3 011210 Kup fo £I0noI0 gt sof ArpiqIundsas ou sawnsso U] ‘SJPYADRY [ridnD) Yooty foriry SluaIued sy fo asnsna io asn £up dof QupqoI
SUIDOSIP Ajssasd¥a pup pury &un fo SouubLIDS 40 SuOUPAS2IALL pAIYd) 10 $524dXR Ou SaYDUL D] ‘SIAYIOP Po1dD) YoIMUDILD KRUPIOISY DU ympy pndny

UoUNUB24D Kq parfrans Appuopuddaput u3dq 10U sy pu D[ “SIYIDM [PIARCY oI fO 2SR AYY anf Aipos paindald WA ST WA pAINGS GOHbwiOr L

Jende) yoimuaaIn sgy 3¢




00000°0 0099%°L 00L0v°L SvE
0000070 00.L9%°L 0080v°.L vve
00000°C 0089v'L 000l L £ve
000000 000L¥'L 00Liv'L [472>
000000 00LLY L 00cLv'L 3745
000000 00€LY'L 00GLv'2 ove
0000070 00G.LYv'L 00412 6¢€€
0000070 009.¥°L 006112 8¢¢
0000070 008.i¥L 00icy'.L JARY
0000070 0008y’ L 00ect’L 9ee
0000070 00¢8y'L 00Scr'.L gee
000000 00v8Y'L 0042v°2 yee
000000 0098Yy'L 006¢cv'L £ee
000000 0068Y¥°'L 00cer’L [A%
000000 00Le¥'L oovev'L 1325
000000 00t6Y L 009cv’'L oce
000000 0096%°2L 006EY L 6C¢
0000070 0086¥°L 00cvy'L 8¢¢
0000070 001052 oovvy'L JRAS
0000070 00€05°L 00Lvv'L gce
0000070 0090S°L 000Sv°2 Gee
000000 0060G°L 00esv’L vee
000000 00L1GL 006SY°.L £ce
0000070 oovigL 008S¥'/L 44N
000000 00£1G°L 00192 Lce
000000 00025 00v9v¥°L oce
00000°0 00€eS°L 00L9%°L 61¢€
00000°0 009¢GL 0004V L gLe
000000 006252 00vivL FARS
000000 00€es°L 00.Lv’'L gl€
000000 009¢es°. 0008¥°L Sig
0000070 006€5°2L 00e8y’L vi€
0000070 002yS'L 0048¥°£ €le
000000 009¥5°2L 00062 cle
0000070 006¥S5°L 0061 'L L€
OVMISN HOgIToNW 9 HO4dIM oN L poliad
aAlday3

2t dup fo da01200 41 sof Cypqrsuudsas ou saunssp u sy pridvD ymusssy forsay siuauad Yt fo asnsius o asn Kum sof ypgoy o

SurogsIp §73524dx? puo pury um fo sainimm 10 suoyPIUaSIdaL padull 40 $S2dXD 04 SIYOU IU] IR [oIAOD YONUPILD) "GRUPL0IIY DUy ‘siayop [oidnD)

YOWUILID Ky parfiaoa Gjapuadapuy iady 10U SvY pub “aup ‘s244DR [PUADD) YLD fO 250 Y 40f K408 paamdasd UING STY UNNIAY PAUDINOD ONTULIOS} ]

jeuded YaImuaaIn sgy




0000070 009SYv'L 00v6¢e° L €98
00000°0 009Sv°2 00t6¢°L c9¢e
000000 009Gv°'2L 00v6e"L 19€
000000 009GV 2L 00vee L 09¢
0000070 009s1°L 00G6¢°L 6G€
000000 0096¥°2 00S6¢°L 84¢
000000 0095y L 0056¢e°L ASIS
00000°0 004Sv°L 0096¢°L 96eE
0000070 004S¥°2 0096¢°.L §g6e
00000°0 008S¥ 'L 00/6€°L 14°1
00000°0 008S¥°'2L 0086¢"L £6E
000000 006SY°.L 0066€°L 2qet
000000 006SYv°L 0066¢°2L 1GE
00000°0 0009v°2 0000¥°L 0se
000000 00L9¥’.L 00coy'L 6v€
00000°0 0029¥°L 00e0Y 'L 1145
00000°0 00€9¥°2 00v0v’L Y4
000000 00v9v°.L 005012 9re
OVMISN HOgiioN g d0dM on poled
aANDSY

“WIAAIY POUTTIUDD DI KD fo A0 3y dof

SUOAS2.4 O SIUNSSD DUT SIPYIDW Joido]) ymuadsny  furiy sjuaguon 2ys fo asnsiu 4o an &un dof &gy e
SUDEISIP A1S$24dXD pup pusy Aup fo SoUNNLIDM Jo summuasa1das padun 1o ss210x2 Ou Sayp “Sup 'SIYIDRY oHdND yoimuaaity ‘KRups0day up 'siayaop pondoyy

y2Mu24D) &g parfraan dpuapuadapuy wrzg 1ou spy puv ouy ‘SIrysop [ondn yomuarsr) fo 3sn ayy aof Afajus prundasd uasg sy UIIY PauIMLOD WOUDULIOSH Y]

Jeyide) Ya1muaain sgy 2%




Meritage Mortgage Loan Trust 2004-1

$639,960,000 (Approximate)

Financial Asset Securities Corp.
Depositor

Homeq Servicing Corporation
Servicer

Meritage Mortgage Corporation
Originator

Greenwich Capital Markets, Inc.
Lead Underwriter

WAMU Capital Corp.

Co-Underwriter
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This information is furnished to you solely by Greenwich Capital Markets, Inc. and not by the issuer of the securities or any of its affiliates. Greenwich
Capital Markets, Inc. is acting as underwriter and not acting as agent for the issuer or its affiliates in connection with the proposed transaction.
This Preliminary Term Sheet is provided for information purposes only, and does not constitute an offer to sell, nor a solicitation of an offer to buy,
the referenced securities. It does not purport to be all-inclusive or to contain all of the information that a prospective investor may require to make
a full analysis of the transaction. Al amounts are approximate and subject to change. The information contained herein supersedes information
contained in any prior term sheet for this transaction. In addition, the information contained herein may be superseded by information contained
in term sheets circulated after the date hereof and is qualified in its entirety by information contained in the Prospectus and Prospectus Supplement
for this transaction. An offering may be made only through the delivery of the Prospectus and Prospectus Supplement.

Preliminary Term Sheet Date Prepared: March 4, 2004

Meritage Mortgage Loan Trust 2004-1

$639,960,000 (Approximate)

Publicly Offered Certificates

Payment
Principal WAL (Years) Window (Mths) Certificate Expected Rating
Class"”  Amount ($) Call/Mat® CalMat'”? Type S&P/Meody’s/Fitch
I-A1l 263,060,000 242/2.58 1-75/1-164 Floating Rate Seniors AAA/ Aaa/AAA
II-Al 108,000,000 1.00/1.00 1-21/1-21 Floating Rate Seniors AAA/ Aaa/ AAA
I-A2 132,750,000 294/294 21-71/21-71 Floating Rate Seniors AAA/ Aaa/ AAA
II-A3 22,310,000 6.22/8.20 71-75/71-164 Floating Rate Seniors AAA/ Aaa/AAA
M-1 39,590,000 4.50/491 40-75 / 40-137 Floating Rate Subordinate AA/ Aa2/ AA
M-2 13,200,000 4.45/4.385 39-75/39-126 Floating Rate Subordinate AA-/ Aa3/ AA-
M-3 9,900,000 443/4381 39-75/39-121 Floating Rate Subordinate A+/ A1/ A+
M-4 11,550,000 443/4.79 38-75/38-118 Floating Rate Subordinate A/A2/A
M-5 9,900,000 441/4.74 38-75/38-112 Floating Rate Subordinate A-/A3/A-
M-6 9,900,000 441/4.71 38-75/38-107 Floating Rate Subordinate BBB+/Baal /BBB+
M-7 9,900,000 4.40/4.65 37-75/37-100 Floating Rate Subordinate BBB/Baa2/BBB
. 5900,000 438/4.34 37-75/37-92 Floating Rate Subordinate BBB-/ Baa3 / BBB-
- B-116,600.000: Vot Marketed Héreby = 1oating Rate Subordinate * = * BB+/Bal/BB+
Total 646,560,000

(1)  The Class I-A1Certificates are backed primarily by the cash flow from the Group I Mortgage Loans (as defined herein), and the Class
I1-A1, Class II-A2 and Class 1I-A3 Certificates are backed primarily by the cash flow from the Group Il Mortgage Loans (as defined
herein). The Subordinate Certificates are backed by the cash flows from the Group I Mortgage Loans and the Group 1l Mortgage
Loans. The principal balance of each class of Offered Certificates (as defined herein) is subject to a 10% variance.

(2)  The WAL and Payment Windows for the Offered Certificates are shown to the Clean-up Call Date (as described herein) and to maturity.
See “Pricing Prepayment Speed " herein.

(3)  The Class I-Al, Class II-41, Class 11-A2,Class 1I-A3, Class M-1, Class M-2, Class M-3, Class M-4, Class M-5, Class M-6 and Class M-7
Certificates are priced to the Clean-up Call Date and the [Class M-8] and Class B-1 Certificates are priced to maturity. The margin on
the Senior Certificates will double and the margin on the Subordinate Certificates will be equal to 1.5x the original margin after the
Clean-up Call Date.

(4) The Class B-1 Certificates will be offered privately pursuant to Rule 1444 of the Securities Act of 1933 to “Qualified Institutional

Buyers’.
Depositor: Financial Asset Securities Corp.
Servicer: Homeq Servicing Corporation
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This information is furnished to you solely by Greenwich Capital Markets, Inc. and not by the issuer of the securities or any of its affiliates. Greenwich
Capital Markets, Inc. is acting as underwriter and not acting as agent for the issuer or its affiliates in connection with the proposed transaction.

This Preliminary Term Sheet is provided for information purposes only, and does not constitute an offer to sell, nor a solicitation of an offer to buy,
the referenced securities. It does not purport to be all-inclusive or to contain all of the information that a prospective investor may require to make

a full analysis of the transaction. All amounts are approximate and subject to change. The information contained herein supersedes information
contained in any prior term sheet jor this transaction. In addition, the information contained herein may be superseded by information contained
in term sheets circulated after the date hereof and is qualified in its entirety by information contained in the Prospectus and Prospectus Supplement

Jor this transaction. An offering may be made only through the delivery of the Prospectus and Prospectus Supplement.

Lead Underwriter:
Co-Underwriter:
Trustee:
Originator:

Certificates:

Federal Tax Status:

Registration:

Statistical Calculatior Date:

Cut-off Date:

Statistical Information:

Expected Pricing Date:

Expected Closing Date:

Greenwich Capital Markets, Inc. (“RBS Greenwich Capital)
WAMU Capital Corporation

[Deutsche Bank National Trust Company.]

Meritage Mortgage Corporation

The Class I-A1 Certificates (the “Group I Certificates™), the Class 1I-A1, Class II-A2 and Class
1I-A3 Certificates (the “Group II Certificates”; and together with the Group I Certificates, the
“Senior Certificates”), the Class M-1, Class M-2, Class M-3, Class M4, Class M-5, Class M-6,
Class M-7, Class M-8 Certificates (together, the “Class M Certificates”)and the Class B-1
Certificates (together, with the Class M Certificates the ‘Subordinate Certificates”). The
Senior Certificates along with the Subordinate Certificates are referred to herein as the “Offered
Certificates.” The Class B-1 Certificates will be offered privately pursuant to Rule 144A of the
Securities Act of 1933 to “Qualified Institutional Buyers”.

The Offered Certificates will represent ownership of REMIC regular interests for tax purposes.

The Offered Certificates will be available in book-entry form through DTC and, upon request,
through Clearstream, Luxembourg and the Euroclear System.

With respect to 880 of the Initial Mortgage Loans, the close of business on January 25, 2004
and with respect to 2,667 of the Initial Mortgage Loans, the close of business on January 30,
2004 and with respect to 594 of the Initial Mortgage Loans, as of the close of business on
Febmary 23, 2004.

For each Mortgage Loan, generally the later of (i) the close of business on March 1, 2004, and
(i1) the date of the origination of such mortgage loan.

It is expected that principal payments will reduce the principal balance of the Mortgage Loans
on or prior to the Closing Date. Solely for determining the principal balances of the
Certificates (shown on the front cover), in order to minimize the variance of the principal
balance of the Certificates by the Closing Date, it is estimated but not guaranteed that the
aggregate principal balance of the Initial Mortgage Loans will be approximately
$527,801,512 as of the Closing Date. It is not expected that the initial principal balance of any
Class of Certificates (as shown on the cover) will increase or decrease by more than 10% by
the Closing Date.

On or about March 10, 2004,

On or about March 30, 2004.
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This information is furnished to you solely by Greenwich Capital Markets, Inc. and not by the issuer of the securities or any of its affiliates. Greenwich
Capital Markets, Inc. is acting as underwriter and not acting as agent for the issuer or its affiliates in connection with the proposed transaction.
This Preliminary Term Sheet is provided for information purposes only, and does not constitute an offer to sell, nor a solicitation of an offer to buy,
the referenced securities. It does not purport to be all-inclusive or to contain all of the information that a prospective investor may require to make
a full analysis of the transaction. All amounts are approximate and subject to change. The information contained herein supersedes information
contained in any prior term sheet for this transaction. In addition, the information contained herein may be superseded by information contained
in term sheets circulated after the date hereof and is qualified in its entirety by information contained in the Prospectus and Prospectus Supplement
Jor this transaction. An offering may be made only through the delivery of the Prospectus and Prospectus Supplement.

Distribution Date:

Accrued Interest:

Interest Accrual Period:

ERISA Eligibility:

SMMEA Eligibility:

Optional Termination:

Pricing Prepayment Speed:

Initial Mortgage Loans:

The 25th day of each month (or if not a business day, the next succeeding business day)
commencing in April 2004.

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

The interest accrual period for each Distribution Date will be the period beginning with the
previous Distribution Date (or, in the case of the first Distribution Date, the Closing Date) and
ending on the day prior to such Distribution Date (on an actual/360 basis).

The Offered Certificates (other than the Class B-1 Certificates) are expected to be ERISA
eligible.

After the end of the Pre-funding Period, the Senior Certificates and Class M-1 Certificates are
expected to constitute “mortgage related securities” for purposes of SMMEA.

The terms of the transaction allow for an optional call of the Mortgage Loans and the
retirement of the Offered Certificates (the “Clean-up Call”), which may be exerised once the
aggregate principal balance of the Mortgage Loans is less than or equal to 10% of the sum of
(i) the aggregate principal balance of the Initial Mortgage Loans as of the Cut-off Date, and (ii)
the Pre-funding Amount on the Closing Date.

The Offered Certificates will be priced based on the following collateral prepayment
assumptions:

FRM Loans: 115% PPC (100% PPC: 4% - 20% CPR over 12 months, 20% thereafter)
ARM Loans: 100% PPC (100% PPC: 4% - 35% CPR over 24 months, 35% thereafter)

As of the Cut-off Date, the aggregate principal balance of the mortgage loans described herein
was approximately $527,801,512 consisting of primarily first lien, fixed rate and hybrid
adjustable rate, conforming and non-conforming mortgage loans (the “Initial Mortgage
Loans™). See attached collateral descriptions for more information.

The Mortgage Loans will be divided into the Group I Mortgage Loans and Group II Mortgage
Loans.

As of the Cut-off Date, the “Group I Initial Mortgage Loans” consisted primarily of first lien,
fixed rate and hybrid adjustable rate, conforming mortgage loans with an aggregate principal
balance of approximately $263,900,719. Approximately 8.55% of the Group I Initial Mortgage
Loans have fixed rates and approximately 91.44% of the Group I Initial Mortgage Loans have
hybrid adjustable rates with an initial rate adjustment occurring approximately either two or
three years following origination, and in each case following the initial fixed rate period adjust
gvery six months thereafter.
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This information is furnished to you solely by Greenwich Capital Markets, Inc. and not by the issuer of the securities or any of its affiliates. Greenwich
Capital Markets, Inc. is acting as underwriter and not acting as agent for the issuer or its affiliates in connection with the proposed transaction.

This Preliminary Term Sheet is provided for information purposes only, and does not constitute an offer to sell, nor a solicitation of an offer to buy,
the referenced securities. It does not purport to be all-inclusive or to contain all of the information that a prospective investor may require to make

a full analysis of the transaction. All amounts are approximate and subject to change. The information contained herein supersedes information
contained in any prior term sheet for this transaction. In addition, the information contained herein may be superseded by information contained
in term sheets circulated after the date hereof and is qualified in its entirety by information contained in the Prospectus and Prospectus Supplement

for this transaction. An offering may be made only through the delivery of the Prospectus and Prospecius Supplement.

As of the Cut-off Date, the “Group II Initial Mortgage Loans” consisted primarily of first lien,
fixed rate and hybrid adjustable rate, conforming and non-conforming mortgage loans with an
aggregate principal balance of approximately $263,900,793. Approximately 8.82% of the Group
IT Initial Mortgage Loans have fixed rates and approximately 91.17% of the Group 1I Initial
Mortgage Loans have hybrid adjustable rates with an initial rate adjustment occurring
approximately either two or three years following origination, and in each case following the
initial fixed rate period adjust every six months thereafter.

As of the Statistical Calculation Date, up to [2.00%) of the aggregate principal balance of the
Initial Mortgage Loans may be 30 or more days delinquent.

Pass-Through Rate: The “Pass-Through Rate” for the Senior and Subordinate Certificates will be equal to the
lesser of (i) the related Formula Rate and (ii) the Net W AC Rate.

Formula Rate: The “Formula Rate” for the Senior and Subordinate Certificates will be equal to the lesser of
(i) the Base Rate for such Class and (ii) the Maximum Cap.

Base Rate: The “Base Rate” for the Senior and Subordinate Certificates is One Month LIBOR plus the
related margin,

Net WAC Rate: The “Net WAC Rate” will be equal to the weighted average of the Adjusted Net Mortgage
Rates of the Mortgage Loans, adjusted to an effective rate reflecting the accrual of interest on
an actual /360 basis.

Maximum Cap: The ‘Maximum Cap” on each Class of Certificates will be the weighted average of the
Adjusted Net Maximum Mortgage Rates of the Mortgage Loans, adjusted to an effective rate
reflecting the accrual of interest on an actual/360 basis .

Adjusted Net Mortgage

Rate: The “Adjusted Net Mortgage Rate” for any Mortgage Loan will be equal to the mortgage rate
for such Mortgage Loan less the sum of (1) the servicing fee rate and (ii) the trustee fee rate.

Adjusted Net Maximum

Mortgage Rate: The “Adjusted Net Maeximum Mortgage Rate” for any Mortgage Loan will be equal to the

maximum mortgage rate for such Mortgage Loan (or the mortgage rate for such Mortgage
Loan, if such Mortgage Loan has a fixed rate) less the sum of (i) the servicing fee rate and (i)
the trustee fee rate.
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This information is furnished to you solely by Greenwich Capital Markets, Inc. and not by the issuer of the securities or any of its affiliates. Greenwich
Capital Markets, Inc. is acting as underwriter and not acting as agent for the issuer or its affiliates in connection with the proposed transaction.
This Preliminary Term Sheet is provided for information purposes only, and does not constitute an offer to sell, nor a solicitation of an offer to buy,
the referenced securities. It does not purport to be all-inclusive or to contain all of the information that a prospective investor may require to make
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Net WAC Rate
Carryover Amount:

Pre-funding Amount:

Yield Maintenance
Agreement:

If, on any Distribution Date, the related Pass-Through Rate for any Class of Offered
Certificates is limited by the Net WAC Rate, the “Net WAC Rate Carryover Amount” for such
Class is equal to the sum of (i) the excess of (a) the amount of interest that would have accrued
on such Class based on the related Formula Rate over (b) the amount of interest accrued on
such Class based on the Net WAC Rate and (ii) the unpaid portion of any Net WAC Rate
Carryover Amount from the prior Distribution Date together with accrued interest on such
unpaid portion at the related Formula Rate. Any Net WAC Rate Carryover Amount will be
paid on such Distribution Date or future Distribution Dates to the extent of funds available.

On the Closing Date, the trust will deposit approximately $131,950,378 (the “Pre-funding
Amount”), which will consist of approximately $65,975,180 deposited into the “Group I Pre-
funding Account” and approximately $65,975,198 deposited into the “Group I Pre-funding
Account.” The Group I Pre-funding Account and the Group II Pre-funding Account are
referred to herein as the “Pre-funding Accounts.” Funds on deposit in the Pre-funding
Accounts will be used from time to time to acquire “Subsequent Mortgage Loans” during the
Pre-funding Period. 1t is expected that the composition and characteristics of the Subsequent
Mortgage Loans will be similar to those of the Initial Mortgage Loans in all material respects.

The “Pre-funding Period” commences on the Closing Date and ends on the earlier of (i) the
date on which the amount on deposit in the Pre-funding Accounts is reduced to zero and (ii)
{June 2], 2004.

To the extent that the Trust does not fully use the amounts on deposit in the Pre-funding
Accounts to purchase Subsequent Mortgage Loans by [June 2], 2004, the Trust will apply the
remaining amounts as a prepayment of principal to the Offered Certificate on the Distribution
Date in June 2004. It is not anticipated that a material amount of principal will be prepaid on
the Offered Certificates from amounts in the Pre-funding Accounts.

On the Closing Date, the Trust will enter into the “Yield Maintenance Agreement” to make
payments in respect of any Net WAC Rate Carryover Amounts on the Offered Certificates to
the extent necessary on the Distribution Dates occurring from April 2004 to June 2006. On
each such Distribution Date, the counterparty to the Yield Maintenance Agreement will be
obligated to make a payment to the trust equal to the product of (a) the excess, if any, of (i)
One Month LIBOR, subject to a maximum of 9.25% over (ii) the strike price for such
Distribution Date specified on the Yield Maintenance Agreement Schedule herein, accrued
during the related Interest Accrual Period for the Offered Certificates and (b) the notional
balance for such Distribution Date specified on the Yield Maintenance Agreement Schedule
herein and (c) the actual number of days in the related Interest Accrual Period divided by 360.
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Credit Enhancement:

Excess Cashflow:

Overcollateralization
Amount:

Reguired
Overcollateralization
Target.

Stepdown Date:

Consists of the following:
1) Excess Cashflow;
2) Overcollateralization Amount; and
3) Subordination

The “Excess Cashflow” for any Distribution Date will be equal to the available funds
remaining after priorities 1) and 2) under “Priority of Distributions.”

The “Overcollateralization Amount” is equal to the excess of the sum of (i) the aggregate
principal balance of the Initial Mortgage Loans and (ii) any outstanding Pre-funding Amount,
over the aggregate certificate principal balance of the Senior Certificates, Subordinate
Certificates.  On the Closing Date, the Overcollateralization Amount will be equal to
approximately 2.00% of the sum of (i) the aggregate principal balance of the Initial Mortgage
Loans as of the Cut-off Date and (ii) the Pre-funding Amount on the Closing Date. To the
extent the Overcollateralization Amount is reduced below the Required Overcollateralization
Target, Excess Cashflow will be directed to build the Overcollateralization Amount until the
Required Overcollateralization Target is reached.

On any Distribution Date, the “Regquired Overcollateralization Target” is equal to:

(i) prior to the Stepdown Date, 2.00% of the sum of (i) the aggregate principal balance of the
Initial Mortgage Loans as of the Cut-off Date, and (ii) the Pre-funding Amount on the
Closing Date, and

(il) on or after the Stepdown Date, if no Trigger Event has occurred and is continuing, the
greater of:

(a) 4.00% of the current principal balance of the Mortgage Loans;
(b) 0.50% of the sum of (i) the initial principal balance of the Initial Mortgage Loans and
(ii) the Pre-funding Amount on the Closing Date (the “OC Floor’), and

(iif) during the occurrence and continuation of a Trigger Event, the Required

Overcollateralization Target as of the previous Distribution Date.

The earlier to occur of
(i) the Distribution Date on which the principal balance of the Senior
Certificates has been reduced to zero and
(ii) the later to occur of
(x) the Distribution Date occurring in April 2007 and
(y) the first Distribution Date on which the Credit Enhancement Percentage
with respect to the Senior Certificates is at least 40.50%.
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Jor this transaction. An offering may be made only through the delivery of the Prospectus and Prospectus Supplement.

Credit Enhancement
Percentage: The “Credit Enhancement Percentage” for a Distribution Date and any Certificate is equal to

(i) the sum of (a) the aggregate principal balance of the Certificates subordinate to such
Certificate and (b) the Overcollateralization Amount divided by (ii) the aggregate principal
balance of the Mortgage Loans.

Credit Enhancement
Initial Credit Enhancement Percentage on or After
Percentage Stepdown Date
Senior 20.25 % 40.50 %
M-1 1425 % 28.50 %
M-2 1225% 24.50%
M-3 10.75 % 2150%
M4 9.00 % 18.00 %
M-5 7.50 % 15.00 %
M-6 6.00 % 12.00 %
M-7 4.50 % 9.00 %
M-8 3.00% 6.00 %
B-1 2.00 % 4.00 %
Trigger Event: A “Trigger Event ” is in effect on any Distribution Date on or after the Stepdown Date, if either

(i) the 60+ delinquency percentage exceeds 41.00% of the current Credit Enhancement
Percentage with respect to the Senior Certificates or (ii) cumulative realized losses as a
percentage of the sum of (i) the aggregate principal balance of the Initial Mortgage Loans as of
the Cut-off Date and (ii) the Pre-funding Amount as of the Closing Date for the related
Distribution Date are greater than:

" Distribution Date -~ " | . “'Percentage”
April 2007 - March 2008 4.25%
April 2008 — March 2009 6.50%
April 2009 — March 2010 7.56%
April 2010 and thereafter 7.75%
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Realized Losses:

Priority of
Distributions:

If a Mortgage Loan becomes a liquidated loan, the net liquidation proceeds relating thereto
may be less than the principal balance on such Mortgage Loan. The amount of such
insufficiency is a “Realized Loss.” Realized Losses on the Mortgage Loans will, in effect, be
absorbed first, by the Excess Cashflow and second by the reduction of the
Overcollateralization Amount. Following the reduction of any Overcollateralization Amount to
zero, all allocable Realized Losses will be applied in reverse sequential order, first to the Class
B-1 Certificates, second to the Class M-8 Certificates, third to the Class M-7 Certificates, fourth
to the Class M6 Certificates, fifth to the Class M5 Certificates, sixth to the Class M4
Certificates, seventh to the M-3 Certificates, eighth to the Class M-2 Certificates and ninth, to
the Class M-1 Certificates.

Available funds from the Mortgage Loans will be distributed as follows:

1) Interest funds as follows: first to pay servicing fees and trustee fees, second monthly
interest plus any previously unpaid interest to the Senior Certificates, generally from the
related loan group, third monthly interest to the Class M-1 Certificates, fourth monthly
interest to the Class M-2 Certificates, fifth monthly interest to the Class M -3 Certificates,
sixth monthly interest to the Class M4 Certificates, seventh monthly interest to the Class
M-5 Certificates, eighth monthly interest to the Class M-6 Certificates, ninth monthly
interest to the M-7 Certificates, tenth monthly interest to the Class M-8 Certificates, and
eleventh, monthly interest to the Class B-1 Certificates. In certain limited circumstances
described in the prospectus supplement, interest funds will be distributed to the Senior
Certificates from the unrelated loan group, to the extent not received from the related loan
group.

2) Principal funds, as follows: in each case as described under "Principal Paydown", first
monthly principal to the Senior Certificates, generally from the related loan group, second
monthly principal to the Class M-1 Certificates, third monthly principal to the Class M-2
Certificates, fourth monthly principal to the Class M-3 Certificates, fifth monthly principal to
the Class M4 Certificates, sixth monthly principal to the Class M-5 Certificates, seventh
monthly principal to the Class M-6 Ceriificates, eighth monthly principal to the Class M-7
Certificates, ninth monthly principal to the M-8 Certificates, and tenth, monthly principal to
the Class B-1 Certificates.
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3} Excess Cashflow as follows: first, as principal to the Offered Certificates to build the
Overcollateralization Amount in the order of priority described below, second, any
previously unpaid interest to the Class M-1 Certificates, then any unpaid applied Realized
Loss amount to the Class M -1 Certificates, then any previously unpaid interest to the Class
M-2 Certificates, then any unpaid applied Realized Loss amount to the Class M-2
Certificates, then any previously unpaid interest to the Class M-3 Certificates, then any
unpaid applied Realized Loss amount to the Class M-3 Certificates, then any previously
unpaid interest to the Class M4 Certificates, then any unpaid applied Realized Loss
amount to the Class M -4 Certificates, then any previously unpaid interest to the Class M-5
Certificates, then any unpaid applied Realized Loss amount to the Class M-5 Certificates,
then any previously unpaid interest to the Class M-6 Certificates, then any unpaid applied
Realized Loss amount to the Class M -6 Certificates, then any previously unpaid interest to
the Class M-7 Certificates, then any unpaid applied Realized Loss amount to the Class M-7
Certificates, then any previously unpaid interest to the Class M-8 Certificates, then any
unpaid applied Realized Loss amount to the Class M-8 Certificates and then any previously
unpaid interest to the Class B-1 Certificates, then any unpaid applied Realized Loss amount
to the Class B-1 Certificates.

4) Any proceeds from the Yield Maintenance Agreement will be distributed to pay any related
Net WAC Rate Carryover Amount with respect to the Offered Certificates pro rafa based
on aggregate certificate principal balance.

5) To the extent available, any remaining Exc ess Cashflow to pay any Net WAC Rate
Carryover Amount, first to the Senior Certificates, pro rata, then to the Class M-1
Certificates, then to the Class M -2 Certificates, then to the Class M -3 Certificates, then to
the Class M 4 Certificates, then to the Class M-5 Certificates, then to the Class M-6
Certificates, then to the Class M-7 Certificates, then to Class M-8 Certificates and lastly to
the Class B-1 Certificates.

6) Any remaining Excess Cashflow to the holders of the non-offered classes of certificates as
described in the pooling agreement.
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Principal Paydown. Principal allocated to the Group 1 Certificates will be distributed to the Class IA}
Certificates until the aggregate principal balance thereof has been reduced to zero and
principal allocated to the Group II Certificates will be distributed sequentially to the Class
1I-Al, Class II-A2 and Class 1I-A3 Certificates in that order until the aggregate principal
balance thereof has been reduced to zero. In certain limited circumstances described in the
prospectus supplement, principal will be distributed to the Senior Certificates from the
unrelated loan group, to the extent not received from the related loan group.

1) Prior to the Stepdown Date or if a Trigger Event is in effect, 100% of principal will be paid to
the Senior Certificates, generally based on the principal collected in the related loan group,
provided, however if the Senior Certificates have been retired, principal will be applied
sequentially in the following order of priority, in each case until the respective certificates
have been retired: first, to the Class M-1 Certificates, second, to the Class M-2 Certificates,
third, to the Class M-3 Certificates, fourth, to the Class M4 Certificates, fifth, to the Class
M-5 Certificates, sixth, to the Class M-6 Certificates, seventh, to the Class M -7 Certificates,
eighth, to the Class M-8 Certificates, and ninth, to the Class B-1 Certificates.

2) On or after the Stepdown Date and if a Trigger Event is not in effect, the Offered
Certificates wll be entitled to receive payments of principal in the following order of
priority: first, to the Senior Certificates, generally based on the principal collected in the
related loan group, such that the Senior Certificates will have at least 40.50% credit
enhancement, second, to the Class M-1 Certificates such that the Class M-1 Certificates will
have at least 28.50% credit enhancement, third, to the Class M-2 Certificates such that the
Class M-2 Certificates will have at least 24.50% credit enhancement, fourth, to the Class M-
3 Certificates such that the Class M-3 Certificates will have at least 21.50% credit
enhancement, fifth, to the Class M-4 Certificates such that the Class M4 Certificates will
have at least 18.00% credit enhancement, sixth, to the Class M-5 Certificates such that the
Class M-S Certificates will have at least 15.00% credit enhancement, seventh, to the Class
M-6 Certificates such that the Class M6 Certificates will have at least 12.00% credit
enhancement, eighth, to the Class M-7 Certificates such that the Class M-7 Certificates will
have at least 9,00% credit enhancement, ninth, to the Class M-8 Certificates such that the
Class M-8 Certificates will have at least 6.00% credit enhancement and tenth, to the Class
B-1 Certificates such that the Class B-1 Certificates will have at least 4.00% credit
enhancement (subject, in each case, to any overcollateralization floors).
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

If you have received this communication in error, please notify the sending party immediately by telephone and
return the original to such party by mai.
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This information is furnished to you solely by Greenwich Capital Markets, Inc. ("GCM") and not by the issuer of the securities or any of its
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Yield Maintenance Agreement Schedule

Period Notional Amount (§) Cap Strike (%) Cap Ceiling (%}
1 646,560,000.00 6.80936 9.25000
2 642,298,668.28 7.37625 9.25000
3 636,892,687.80 7.13768 9.25000
4 630,728,043.44 7.37490 9.25000
5 623,790,741.22 7.13626 9.25000
6 616,119,917.38 7.13545 9.25000
7 607,719,854.49 7.37240 9.25000
8 598,597,5653.89 7.13365 9.25000
9 588,813,497.30 7.37050 9.25000
10 578,381,499.86 7.13194 9.25000
11 567,394,223.50 7.13129 9.25000
12 555,868,584.59 7.89483 9.25000
13 543,795,352.53 7.13049 9.25000
14 531,298,207.80 7.36809 9.25000
15 518,358,621.72 7.13056 9.25000
16 505,035,141.33 7.36865 9.25000
17 491,337,586.23 7.13159 9.25000
18 477,327,466.62 7.13248 9.25000
19 463,029,837.89 7.37143 9.25000
20 448,470,718.95 7.13788 9.25000
21 433,739,384.58 7.38265 9.25000
22 418,977,460.68 8.42342 9.25000
23 404,578,526.98 8.44377 9.25000
24 0.00 0.00000 0.00000
25 376,836,003.28 8.81201 9.25000
26 363,643,181.91 9.10766 9.25000
27 350,904,365.49 8.82032 9.25000
28 and thereafter 0.00 - 0.00000 0.00000
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Effective Net WAC Cap Schedule

Effective Net WAC Effective Net WAC

Period Cap Schedule " Period Cap Schedule "

1 6.80936% 31 10.03743%
2 9.25000% 32 9.80224%
3 9.25000% 33 10.62490%
4 9.25000% 34 10.99622%
5 9.25000% 35 11.01020%
6 9.25000% 36 12.18737%
7 9.25000% 37 11.37166%
8 9.25000% 38 11.79333%
9 9.25000% 39 11.65595%
10 9.25000% 40 12.57880%
11 9.25000% 41 12.18050%
12 9.25000% 42 12.17608%
13 9.25000% 43 12.81554%
14 9.25000% 44 12.44010%
15 9.25000% 45 13.09851%
16 9.25000% 46 12.74248%
17 9.25000% 47 12.74061%
18 9.25000% 48 13.61309%
19 9.25000% 49 12.82988%
20 9.25000% 50 13.28043%
21 9.25000% 51 13.00572%
22 9.25000% 52 13.45545%
23 9.25000% 53 13.01597%
24 9.34887% 54 13.00924%
25 9.25000% 55 13.49752%
26 9.25000% 56 13.05490%
27 9.25000% 57 13.48829%
28 9.82237% 58 13.05374%
29 9.51726% 59 13.04629%
30 9.51690% 60 14.43762%

(Continued on next page)

(1) The Effective Net WAC Cap Schedule is calculated assuming that the current rate for all indices is 20.00% after the first
Distribution Date and is run at the pricing speed of 115% FRM PPC and 100% ARM PPC to the Clean-up Call Date (Actual/
360 basis). Includes proceeds from the Yield Maintenance Agreement.
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Effective Net WAC Cap Schedule

Effective Net WAC Effective Net WAC

Period Cap Schedule ¥ Period Cap Schedule

61 13.03701% 7 14,34155%
62 13.46365% 73 12.94576%
63 13.02160% 74 13.36846%
64 13.44867% 75 12.92859%
65 13.00696% 76 13.35126%
66 13.00017% 77 0.00000%
67 13.42582%

68 12.98462%

69 13.40899%

70 12.96923%

71 12.96091%

(1) The Effective Net WAC Cap Schedule is calculated assuming that the current rate for all indices is 20.00% after the first
Distribution Date and is run at the pricing speed of 115% FRM PPC and 100% ARM PPC to the Clean-up Call Date (Actual/
360 basis). Includes proceeds from the Yield Maintenance Agreement.
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Breakeven Losses

Static LIBOR Forward LIBOR
CDR Collateral CDR Collateral
Class S&P Moody's Fitch Break (%) Cum Loss Break (%) Cum Loss
M-1 AA Aal AA 28.116 21.63% 25505 20.36%
M-2 AA- Aa3l AA- 24.813 19.97% 22.304 18.64%
M-3 A+ Al A+ 22.470 18.70% 20.033 17.31%
M4 A A2 A 19.923 17.22% 17.566 15.77%
M-5 A- A3 A- 17.850 15.92% 15.563 14.42%
M-6 BBB+ Baal BBB+ 15.876 14.61% 13.646 13.04%
M-7 BBB Baa2 BBB 13.975 13.26% 11.805 11.64%
M-8 BBB- Baa3 BBB- 12.053 11.80% 9.985 10.16%
Assumptions:
1) Run at the Pricing Speed to Maturity
2) Loss severity at 40%
3) Triggers are failing

4) 12 month liquidation lag
5) "Break” is the CDR that creates the first dollar of principal loss on the related bond
6) Defaults are in addition to prepayments

X% RBS Greenwich Capital
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Class I-A1 Certificates to Clean-up Call Date

Weighted Average Life Tables

FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 33 281 242 209 165
MDUR (yr) 320 271 234 196 162
First Prin Pay 04/25/2004 04/25/2004 04/25/2004 04125/2004 04/125/2004
Last Prin Pay 02125/2013 07125/2011 06/25/2010 06/25/2009 08125/2008
Class I-Al Certificates to Maturity ,
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 356 301 258 215 176
MDUR (yr) 340 289 249 209 17t
First Prin Pay 04/25/2004 04/26/2004 04/25/2004 04/25/2004 04/25/2004
Last Prin Pay 09/26/2022 0812512019 1112512017 10/2512015 12/25/2013
Class I1-A1 Certificates to Clean-up Call Date
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 126 141 100 089 081
MDUR (yr) 1.24 110 099 088 080
First Prin Pay 04/25/2004 04125/2004 04/25/2004 04/125/2004 04125/2004
Last Prin Pay 05/25/2006 0212512006 121252005 09/25/2005 08/25/2005
Class II-A1l Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 126 111 1.00 089 081
MDUR (yr) 1.24 110 099 0.8 0.80
First Prin Pay 04/25/2004 04/25/2004 04/25/2004 04/25/2004 04/25/2004
Last Prin Pay 05/25/2006 02/25/2006 121252005 09125/2005 08/25/2005
17
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Weighted Average Life Tables

Class II-A2 Certificates to Clean-up Call Date

FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 410 345 294 239 201
MDUR (yr) 394 334 285 234 1.97
First Prin Pay 05/25/2006 02/25/2006 12125/2005 0012512005 08/25/2005
Last Prin Pay 08/25/2012 03/25/2011 02/25/2010 03/25/2009 01/25/2007
Class 1I-A2 Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 410 345 294 239 201
MDUR (yr) 39 334 285 23 197
First Prin Pay 05/25/2006 02/25/2006 12125/2005 09/25/2005 08/25/2005
Last Prin Pay 08/25/2012 03/25/2011 | 0212512010 03/25/2009 0112512007
Class II-A3 Certificates to Clean-up Call Date
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 887 730 622 522 370
MDUR (yr) 826 687 590 499 358 |
First Prin Pay 08/25/2012 0312512011 02/25/2010 03/25/2009 01/25/2007
Last Prin Pay 0225/2013 07/25/2011 06/25/2010 06/25/2009 08/25/2008
Class I1-A3 Certificates to Maturity
FRM Prepay Speed " 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 1158 965 8.20 686 435
MDUR (yr) 1053 890 7564 6.46 471
First Prin Pay 08/25/2012 032512011 02/25/2010 03/25/2009 0112512007
Last Prin Pay 00/25/2022 08/25/2019 11125/2017 11/25/2015 0112512014
18
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Class M-1 Certificates to Clean-up Call Date

Weighted Average Life Tables

FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 6.02 505 450 423 431
MDUR (yr) 566 479 429 405 413
First Prin Pay 05/25/2007 06/25/2007 07/25(2007 10/25/2007 03/25/2008
Last Prin Pay 02/25/2013 0712512011 06/25/2010 06/25/2009 08/25/2008
Class M-1 Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 660 5.54 491 457 476
MDUR (yr) 6.13 521 465 435 453
First Prin Pay 05/25/2007 05/25/2007 07/25/2007 10125/2007 03/25/2008
Last Prin Pay 11/25/2019 08125/2017 08/25/2015 10125/2013 03/25/2012
Class M-2 Certificates to Clean-up Call Date
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 6.02 5.04 445 406 397
MDUR (yr) 5,63 476 4.24 388 380
First Prin Pay 05/25/2007 06/25/2007 06/25/2007 09/25/2007 12/25/2007
Last Prin Pay 02/25/2013 07/25/2011 06/25/2010 06/25/2009 08/25/2008
Class M-2 Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 658 551 485 438 424
MDUR (yr) 6.09 5.16 458 417 404
First Prin Pay 06/25/2007 0512512007 06/25/2007 0912512007 12125/2007
Last Prin Pay 11/25/2018 08125/2016 09/25/2014 0112512013 08/2512011
19
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Class M-3 Certificates to Clean-up Call Date

Weighted Average Life Tables

FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 602 504 443 401 385
MDUR (yr) 5.54 469 416 379 365
First Prin Pay 05/25/2007 05/25/2007 06/25/2007 0812512007 10/25/2007
Last Prin Pay 0212512013 07/25/2011 06/25/2010 06/25/2009 08/25/2008
Class M-3 Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 656 5,50 481 432 414
MDUR (yr) 5.9 507 448 406 388
First Prin Pay 05/25/2007 061252007 06/25/2007 08/25/2007 10/25/2007
Last Prin Pay 08/25/2018 02/25/2016 04125/2014 0912512012 0412512011
Class M-4 Certificates to Clean-up Call Date
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 602 5,03 443 397 376
MDUR (yr) 552 467 415 375 356
First Prin Pay 06/25/2007 04/25/2007 0512512007 07/25/2007 09/25/2007
Last Prin Pay 02/25/2013 0712512011 06/25/2010 06125/2009 0812512008
Class M4 Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 654 547 479 427 401
MDUR (yr) 5,92 5,03 445 4,00 378
First Prin Pay 05/25/2007 04/25/2007 06/25/2007 0712512007 091252007
Last Prin Pay 03/25/2018 10125/2015 01/25/2014 05/25/2012 02/25/2011
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This information is furnished to you solely by Greenwich Capital Markets, Inc. ("GCM") and not by the issuer of the securities or any of its
affiliates. GCM is acting as underwriter and not as agent for the issuer or its affiliates in connection with the proposed transaction.

Class M-5 Certificates to Clean-up Call Date

Weighted Average Life Tables

X% RBS Greenwich Capital

FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 602 503 441 394 369
MDUR (yr) 548 464 410 370 348
First Prin Pay 05/25/2007 04/25/2007 06/25/2007 06/25/2007 08/25/2007
Last Prin Pay 0212512013 0712512011 0612512010 06/25/2009 08/25/2008
Class M-5 Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC

| ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 650 543 474 422 3R
MDUR (yr) 585 497 438 3% 368
First Prin Pay 05/25/2007 0412512007 05/25/2007 06/25/2007 08/25/2007
Last Prin Pay 07/25/2017 04/25/2015 07/25/2013 01/25/2012 10/2512010
Class M-6 Certificates to Clean-up Call Date
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 602 503 441 392 363
MDUR (yr) 541 459 406 385 340
First Prin Pay 05/25/2007 04125/2007 06/25/2007 06/25/2007 07/25/2007
Last Prin Pay 02125/2013 0712512011 0672512010 06/25/2009 0812512008
Class M-6 Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 645 540 47 417 384
MDUR (yr) 573 488 431 385 358
First Prin Pay 05/25/2007 0412512007 012512007 06125/2007 0712512007
Last Prin Pay 12/25/2016 09/25/2014 02/25/2013 08/25/2011 06/25/2010
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This information is furnished to you solely by Greenwich Capital Markets, Inc. ("GCM") and not by the issuer of the securities or any of its
affiliates. GCM is acting as underwriter and not as agent for the issuer or its affiliates in connection with the proposed transaction.

Class M-7 Certificates to Clean-up Call Date

Weighted Average Life Tables

%% RBS Greenwich Capital

FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 602 5,03 440 389 358
MDUR (yr) 539 457 404 361 335
First Prin Pay 0612512007 0412512007 04/25/2007 0572512007 0612512007
Last Prin Pay 0212512013 0712512011 06/25/2010 0672512009 08/125/2008
Class M-7 Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 638 533 465 409 376
MDUR (yr) 5,65 481 425 378 350
First Prin Pay 05/25/2007 0412512007 0412512007 05/25/2007 06/25/2007

Last Prin Pay 02/25/2016 02/25/2014 07/25/2012 03/25/2011 01/25/2010
Class M-8 Certificates to Clean-up Call Date
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 602 503 438 388 354
MDUR (yr) 516 441 391 350 3.3
First Prin Pay 05/25/2007 04/25/2007 04/25/2007 04/25/2007 05/25/2007
Last Prin Pay 0212512013 0712512011 06/25/2010 08125/2009 08/25/2008
Class M-8 Certificates to Maturity
FRM Prepay Speed 85% PPC 100% PPC 115% PPC 125% PPC 145% PPC
ARM Prepay Speed 70% PPC 85% PPC 100% PPC 120% PPC 140% PPC
WAL (yr) 624 522 454 400 365
MDUR (yr) 532 455 402 360 331
First Prin Pay 05/25/2007 04/25/2007 04/25/2007 0412512007 06/25/2007
Last Prin Pay 02125(2015 04/25/2013 11/25/2011 08/25/2010 08/25/2009

»




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

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such
information supersedes the information in all prior coflateral ierm sheets, if any.

Initial Mortgage Loans
As of the Cut-off Date

Total Original Balance: 528,436,803
Total Current Balance: 527,801,512
Number Of Loans: 4,141

Minimum Maximum
Average Original Balance: $127,610.92 $10,000.00 $720,000.00
Average Current Balance: $127,457.50 $7,908.33 $720,000.00
Weighted Average Gross Coupon: 7.8868 % 4.6250 % 164900 %
Weighted Average Gross Margin: 6.1766 % 38750 % 10.0000 %
Weighted Average First Rate Cap: 28057 % 2.0000 % 3.0000 %
Weighted Average Period Rate Cap: 1.5000 % 1.5000 % 1.5000 %
Weighted Average Max Rate Cap: 146875 % 7.0000 % 198750 %
Weighted Average Initial Rate Adj Freq: 28 months 24  months 60 months
Weighted Average Rate Adj Freq: 6 months 6 months 6 months
Weighted Average Months To Roll: 24 months 12  months 59 months
Weighted Average Original LTV: 8633 % 2459 % 10000 %
Weighted Average Credit Score: 648 516 802
Weighted Average Amort Term: 359.44 months 180.00 months 36000 months
Weighted Average Original Term: 351.84 months 180.00 months 360.00 months
Weighted Average Remaining Term: 348.34 months 170.00 months 360.00 months
Weighted Average Prepayment Term: 27 months 0 months 36 months
Weighted Average 10 Term: 26 months 0 months 60 months
Weighted Average 10 Remaining Term: 23  months 0 months 59 months
Top State Concentrations ($): 30.31 % California, 9.23 % Arizona, 5.32 % Florida
Maximum Zip Code Concentration ($): 0.95 % 94591 (Vallgjo, CA)
First Pay Date: Apr 01, 2003 Apr 01, 2004
Mature Date: May 01,2018 Mar 01, 2034
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, fnc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes
no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate
Principal Balance

Number of Qutstanding as of QGutstanding as of

PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/28 6 Mo LIBOR ARM 2,155 328,284,322.19 62.20
3/27 6 Mo LIBOR ARM 1,141 152,564,820.92 2891
5/25 6 Mo LIBOR ARM 4 1,074,957.45 0.20
Fixed Rate 247 23,588,915.68 447
Fixed Rate Balloon 594 22,288.496.11 4.22
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
6 Mo LIBOR 3,300 481,924,100.56 91.31
Fixed Rate 247 23,588,915.68 447
Balloon 15/30 594 22,288,496.11 422
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of  Outstanding as of Outstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Fully Amortizing 3,772 432,068,200.40 81.86
Interest Only 369 95,733,311.95 18.14
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LIEN: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 3,493 504,320,761.70 95.55
Second Lien 6438 23,480,750.65 445
Total 4,141 527,801,512.35 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

information supersedes the information in all prior collateral term sheets, if any.

Principal Balance

% of Aggregate
Principal Balance

Number of  Outstanding as of Outstanding as of

SILENT SECOND: Mortgage Loans the Cutoff Date the Cutoff Date
No Silent Second 2,738 313,311,669.32 59.36
Silent Second 1,403 214,489,843.03 40.64
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
10,000 - 25,000 237 4,186,378.61 0.79

25,001 - 50,000 617 23,168,624.21 439

50,001 - 75,000 606 38,186,924.60 724

75,001 - 100,000 538 47,181,933.79 8.94

100,001 - 125,000 501 56,338,063.26 10.67

125,001 - 150,000 425 58,089,471.38 11.01

150,001 - 175,000 275 44.410,625.23 841

175,001 - 200,000 226 42.338,013.06 8.02

200,001 - 225,000 154 32,734,690.77 6.20

225,001 - 250,000 113 26,897,059.59 5.10

250,001 - 275,000 104 27,285,044.86 5.17

275,001 - 300,000 80 22,906,648.14 434

300,001 - 325,000 72 22,595,945.50 4.28

325,001 - 350,000 49 16,617,648.28 3.15

350,001 - 375,000 34 12,179,188.55 231

375,001 - 400,000 19 7,368,968.54 1.40

400,001 - 425,000 11 4,562,993.92 0.86

425,001 - 450,000 12 5,235,949.10 0.99

450,001 - 475,000 20 9,236,509.49 1.75

475,001 - 500,000 13 6,322,065.21 1.20

500,001 - 525,000 7 3,589,633.55 0.68

525,001 - 550,000 3,198,441.15 0.61

550,001 - 575,000 5 2,815,045.77 0.53

575,001 - 600,000 13 7,708,816.10 1.46

600,001 - 625,000 1 615,000.00 0.12

625,001 - 650,000 i 646,829.69 0.12

650,001 - 675,000 1 665,000.00 013

700,001 - 720,000 1 720,000.00 0.14

Tota) 4,141 527,801,512.35 100.00

X% RBS Greenwich Capital
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate

Principal Balance

Number of QOutstanding as of Qutstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
7,908 - 25,000 239 4,219219.87 0.80
25,001 - 50,000 617 23,234,018.84 4.40
50,001 - 75,000 607 38,313,563.18 726
75,001 - 100,000 536 47,056,836.53 8.92
100,001 - 125,000 501 56,358,622.37 10.68
125,001 - 150,000 426 58,268,833.85 11.04
150,001 - 175,000 276 44,635,587.56 846
175,001 - 200,000 225 42212911.66 8.00
200,001 - 225,000 152 32,335,131.05 6.13
225,001 - 250,000 113 26,897,059.59 5.10
250,001 - 275,000 106 27,834918.01 527
275,001 - 300,000 78 22,356,774.99 424
300,001 - 325,000 72 22,595,945.50 428
325,001 - 350,000 49 16,617,648.28 3.15
350,001 - 375,000 34 12,179,188.55 2.31
375,001 - 400,000 19 7,368,968.54 1.40
400,001 - 425,000 11 4,562,993.92 0.86
425,001 - 450,000 12 5,235,949.10 0.99
450,001 - 475,000 21 9,710,247.21 1.84
475,601 - 500,000 12 5,848,327.49 1.11
500,001 - 525,000 8 4,112,183.68 0.78
525,001 - 550,000 5 2,675,891.02 0.51
550,001 - 575,000 5 2,815,045.77 0.53
575,001 - 600,000 13 7,708,816.10 146
600,001 - 625,000 1 615,000.00 0.12
625,001 - 650,000 1 646,829.69 0.12
650,001 - 675,000 1 665,000.00 0.13
700,001 - 720,000 1 720,000.00 0.14
Total 4,141 527,801,512.35 100.00

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

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

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

GROSS COUPON: Mortgage Loans the Cutoff Date the Cutoff Date
4.625 - 5.000 26 7,100,484.21 1.35
5.001 - 5.500 151 36,389,118.85 6.89
5.501 - 6.000 314 66,085,382.85 12.52
6.001 - 6.500 338 60,536,798.71 11.47
6.501 - 7.000 291 49.319,983.32 9.34
7.001 - 7.500 319 46,111,610.20 8.74
7.501 - 8.000 455 62,698,902.24 11.88
8.001 - 8.500 168 20,016,449.43 3.79
8.501 - 9.000 146 16,010,690.61 3.03
9.001 - 9.500 362 42,352,553.91 8.02
9.501 -10.000 367 40,277,389.44 7.63
10.001 - 10.500 263 26,226,209.27 497
10.501 - 11.000 296 25,237,999.13 4.78
11.001 -11.500 182 11,646,093.68 2.21
11.501 -12.000 155 7,359,966.22 1.39
12.001 -12.500 99 4,627913.44 0.88
12.501 - 13.000 49 1,590,151.00 0.30
13.001 -13.500 15 482,115.44 0.0
13.501 - 14.000 36 1,373,528.15 0.26
14.001 - 14.500 60 1,571,914.10 0.30
14.501 - 15.000 1 270,908.79 0.05
15.001 - 15.500 4 101,678.73 0.02
15.501 - 16.000 11 285,917.81 0.05
16.001 -16.490 3 127,752.82 0.02
Total 4,141 527,801,512.35 100.00

% of Aggregate

Principal Balance Principal Balance

o - - Number of Outstanding as of Outstanding as of
GROSS MARGIN: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 - 4.000 6 1,167,766.81 024
4.001 - 5.000 501 95,839,668.72 19.89
5.001 - 6.000 907 152,099.,956.46 31.56
6.001 - 7.000 780 107,670,362.69 2234
7.001 - 8.000 743 88,786,941.96 1842
8.001 - 9.000 308 32,554,840.51 6.76
9.001 - 10,000 55 3,804,563.41 0.79
Total 3,300 481,924,100.56 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes
no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate
Principal Balance

Number of  Outstanding as of Outstanding as of

FIRST RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
2.000 364 93,640,275.93 1943
3.000 2,936 388,283,824.63 80.57
Total 3,300 481,924,100.56 100.00
% of Aggregate

Principal Balance Principal Balance

Number of  Qutstanding as of Outstanding as of

PERIOD RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
1.500 3,300 481,924,100.56 100.00
Tota) 3,300 481,924,100.56 100.00
% of Aggregate

Principal Balance Principal Balance

Number of  Outstanding as of Outstanding as of

MAX RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 - 7.000 1 259,759.19 0.05
8.001 - 9.000 1 115,200.00 0.02
9.001 - 10.000 1 323,000.00 0.07
10.001 - 11.000 2 240,697.57 0.05
11.001 - 12.000 27 7,384,484.21 1.53
12.001 - 13.000 462 101,950,893.11 21.15
13.001 - 14.000 574 100,108,262.67 20.77
14.001 - 15.000 722 102,287,640.91 21.22
15.001 - 16.000 263 31,860,731.88 6.61
16.00) - 17.000 668 79,768,190.93 16.55
17.001 - 18.000 428 45,236,567.66 9.39
18.001 - 19.000 137 11,365,536.68 2.36
19.001 - 19.875 14 1,023,135.75 0.21
Total 3,300 481,924,100.56 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes
no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

NEXT RATE RESET: Mortgage Loans the Cutoff Date the Cutoff Date
12 1 138,882.42 0.03

16 2 643,537.59 0.13

17 11 1,549,983.09 032

18 129 22,554,728.41 4.68

19 222 41,382,505.63 8.59

20 440 66,811,614.93 13.86
21 469 67,413,710.50 1359
22 529 78,918,372.10 16.38
23 350 48,532,642.45 10.07
24 2 133,500.00 0.03
26 1 174,548.59 0.04
27 2 198,068.53 0.04
28 12 1,911,642.51 040
29 33 3,547,355.13 0.74
30 179 22,690,065.02 471

31 227 32,204,327.19 6.68
32 329 43,396,157.50 9.00
33 171 22,392.936.05 4.65
34 124 17,391,997.17 3.61
35 63 8,862,568.30 1.84
57 1 506,957.45 0.11

59 3 568,000.00 0.12

Total 3,300 481,924,100.56 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

AMORT TERM: Mortgage Loans the Cutoff Date the Cutoff Date
130 - 180 14 823,315.58 0.16

181 - 240 53 1,228,536.35 0.23

301 - 360 4,074 525,749,660.42 99.61

Total 4,141 527,801,512.35 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes
no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate
Principal Batance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
180 - 180 608 23,111,811.69 438
181 -240 53 1,228,536.35 0.23
301 - 360 3,480 503,461,164.31 95.39
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
170 - 192 608 23,111,811.69 438
217 -240 53 1,228,536.35 0.23
337 -360 3,480 503,461,164.31 95.39
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of  Outstanding as of Outstanding as of

OLTV: Mortgage Loans the Cutoff Date the Cutoff Date
24.59 - 25.00 1 29,957.52 0.01

25.01 - 30.00 1 34,947.88 0.01

35.01 - 40.00 4 269,986.44 0.05

40.01 - 45.00 6 448,810.27 0.09

45.01 - 50.00 7 805,067.52 0.15

50.01 - 55.00 14 1,448.321.56 0.27

55.01 - 60.00 20 2,544,018.16 0.48

60.01 ~ 65.00 25 4,061,539.85 0.77

65.01 - 70.00 77 12,534,377.82 2.37

70.01 - 75.00 125 15,680,072.92 297

75.01 - 80.00 1,565 242,606,345.02 4597

80.01 - 85.00 260 31,267,217.23 592

85.01 - 90.00 272 42,538,885.31 8.06

90.01 - 95.00 175 35,229,284.74 6.67

95.01 -100.00 1,589 138,302,680.11 26.20

Total 4141 527,801,512.35 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has nof been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

information supersedes the information in al{ prior collateral term skheets, if any.

Principal Balance

% of Aggregate
Principal Balance

Number of  Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
516 -525 10 1,191,673.48 023
526 - 550 148 14,413,405.92 2.73
551 -575 195 20,080,280.31 3.80
576 - 600 513 59,056,888.35 11.19
601 - 625 622 64,828,222.57 12.28
626 - 650 904 114,501,305.28 21.69
651 - 675 798 111,343,982 .34 21.10
676 - 700 472 68,994,743.40 13.07
701 - 725 227 34,707,160.25 6.58
726 - 750 137 20,474,340.42 3.88
751 - 7175 90 14,256,229.83 2.70
776 - 800 24 3,748,670.32 0.71
801 - 802 1 204,609.88 0.04
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PROPERTY TYPE: Mortgage Loans the Cutoff Date the Cutoff Date
Single Family 3,059 358,817,577.53 67.98
PUD 602 96,163,119.54 18.22
Two-Four Family 314 53,990,837.93 10.23
Condominium 164 18,673,721.90 3.54
Manufactured Housing 1 100,155.45 0.02
Townhouse 1 56,100.00 0.01
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of QOutstanding as of OQutstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Primary 3,992 514,626,256.22 97.50
Non-owner 145 12,082,698.46 229
Second Home 4 1,092,557.67 0.21
Total 4,141 527,801,512.35 100.00

3% RBS Greenwich Capital
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

information supersedes the information in all prior collateral term sheets, if any.

Principal Balance

% of Aggregate
Principal Balance

Number of  Outstanding as of Outstanding as of

PURPOSE: Mortgage Loans the Cutoff Date the Cutoff Date
Purchase 3,051 362,157,513.62 68.62
Cash Out Refinance 1,029 156,875,893 .46 29.72
Rate/Term Remortgage 61 8,768,105.27 1.66
Total 4,141 527.801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DOCUMENTATION: Mortgage Loans the Cutoff Date the Cutoff Date
Full Documentation 3,472 442 482,309.60 83.83
Stated Documentation 668 85,233,095.45 16.15
Limited Documentation 1 86,107.30 0.02
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of  Qutstanding as of Outstanding as of

PREPAYMENT PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
Prepayment Penalty 3,299 452,696,726.53 85.77
No Prepayment Penalty 842 75,104,785.82 14.23
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of  Outstanding as of Outstanding as of

PREPAYMENT TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 842 75,104,785.82 1423
12 58 8,150,363.98 1.54
21 420 108,302,684.34 20.52
24 1,485 175,470,323.05 33.25
33 141 31,326,828.35 5.54
36 1,195 129,446,526.81 24.53
Total 4,141 527,801,512.35 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes
no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate
Principal Balance

Number of Qutstanding as of Qutstanding as of

GRADE Mortgage Loans the Cutoff Date the Cutoff Date
A 2 145.077.12 0.03
A- 4 403,561.71 0.08
B 4 241,388.36 0.05
C 1 67,966.41 0.01
C- 4 269,957.79 0.05
MS1 1,789 260,683,343.91 45.39
MS2 906 111,608,313.70 21.15
MS3 617 64,155,193.66 12.16
Ms4 498 58,031,183.99 10.99
MS5 170 17,352,907.03 3.29
MS6 146 14,838,618.67 2.81
Total 4,141 527,801,512.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cuteff Date
Fully Amortizing 3,178 409,779,704.29 77.64
Interest Only 369 95,733,311.95 18.14
Balloon 594 22,288,496.11 422
Total 4,141 527,801,512.35 100.00

X% RBS Greenwich Capital



The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwick Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information conlained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

Principal Balance

information supersedes the information in ail prior collateral term sheets, if any.

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgage Loans the Cutoff Date the Cutoff Date
Alabama 41 3,496,829.96 0.66
Arizona 417 48,697,224.60 9.23
Arkansas 18 1,514,612.71 0.29
California 746 159,957,527.30 30.31
Colorado 78 11,212,101.14 2.12
Connecticut 33 4,238,152.10 0.80
Delaware 10 977,030.60 0.19
District of Columbia 14 2,920,858.78 0.55
Florida 249 28,081,268.57 532
Georgia 61 7,534,267.20 143
Idaho 55 5,172,435.25 0.98
litinois 114 13,815,301.09 2,62
Indiana 156 10,867,952.81 2.06
Towa 70 4.395,196.61 0.83
Kansas 122 9,282,643.91 1.76
Kentucky 31 2,347.897.44 0.44
Louisiana 64 6,367,980.44 121
Maryland 55 8,379,272.84 1.59
Massachusetts 135 24.813,892.60 4.70
Michigan 139 13,210,560.40 250
Minnesota 3 377,721.22 0.07
Mississippi 17 1,236,744.96 023
Missouri 195 14,971,662.38 2.84
Montana 14 2,149,495.92 041
Nebraska 68 6,623,025.08 125
Nevada 98 14,288,003.64 271
New Hampshire 6 1,018,691.86 0.19
New Jersey 30 4518,253.26 0.86
New Mexico 21 2,782,116.75 053
North Dakota 3 244,699.39 0.05
Ohio 145 12,394,743.53 2.35
Oklahoma 84 6,111,360.03 1.16
Oregon 187 23,248,794 .91 440
Pennsylvania 179 12,195,016.71 2.31
Rhode Istand 37 4,535,863.27 0.86
South Carolina 3 388,772.29 0.07

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

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

% of Aggregate

Principal Balance

Principal Balance

Number of Outstanding as of Outstanding as of
STATE: Mortgage Loans the Cutoff Date the Cutoff Date
South Dakota 15 1,374,884.27 0.26
Tennessee 14 1,204,308.51 0.23
Texas 86 9,577,101.27 1.81
Utah 71 7,318,463.78 1.39
Virginia 83 11,302,518.39 2.14
Washington 160 21,511,396.12 4.08
Wisconsin 1 173,733.33 0.03
Wyoming 13 971,135.13 0.18
Total 4,141 527,801,512.35 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contaired herein.

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

- Total- Original Balance: .. .
Total Current Balance:
Number Of Loans:

Average Original Balance:
Average Current Balance:

Weighted Average Gross Coupon:
Weighted Average Gross Margin:
Weighted Average First Rate Cap:
Weighted Average Period Rate Cap:
Weighted Average Max Rate Cap:

Weighted Average Initial Rate Adj Freq:

Weighted Average Rate Adj Freq:
Weighted Average Months To Roll:

Weighted Average Original LTV:
Weighted Average Credit Score:
Weighted Average Amort Term:
Weighted Average Original Term:
Weighted Average Remaining Term:

Weighted Average Prepayment Term:

Weighted Average 10 Term:

Weighted Average 10 Remaining Term:

Top State Concentrations (3):
Maximum Zip Code Concentration ($):

First Pay Date:
Mature Date:

Group I Initial Mortgage Loans

As of the Cut-off Date

264,241,894
263,900,719
2,281
Minimum Maximum
$115,844.76 $10,000.00 $600,000.00
$115,695.19 $7,908.33 $600,000.00
8.0602 % 46250 % 164900 %
6.2608 % 38750 % 10.0000 %
2.8355 % 2.0000 % 3.0000 %
15000 % 1.5000 % 1.5000 %
14.8635 % 7.0000 % 19.8750 %
28 months 24  months 60 months
6 months 6 months 6 months
25 months 12 months 39 months
86.62 % 2694 % 10000 %
644 516 802
359.28 months 180.00 months 360.00 months
352.04 months 180.00 months 360.00 months
348.55 months 170.00 months 360.00 months
27 months 0 months 36 months
27 months 0 months 60 months
23 months 0 months 59 months
24.80 % California, 10.15 % Arizona, 5.54 % Florida
0.92 % 94591 (Vallejo, CA)
Apr 01, 2003 Apr 01, 2004
May 01, 2018 Mar 01, 2034
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
vertfied by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

information supersedes the information in all prior collateral term sheets, if any.

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of OQutstanding as of

PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/28 6 Mo LIBOR ARM 1,176 159,625,957.14 60.49
3/27 6 Mo LIBOR ARM 645 81,388,995.24 30.84
5/25 6 Mo LIBOR ARM 1 300,000.00 0.11
Fixed Rate 139 11,964,330.75 453
Fixed Rate Balloon 320 10,621,435.89 4.02
Total 2,281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Qutstanding as of Qutstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
6 Mo LIBOR 1,822 24131495238 9144
Fixed Rate 139 11,964,330.75 4.53
Balloon 15/30 320 10,621,435.89 4.02
Total 2,281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Fully Amortizing 2,098 223,566,891.92 84.72
Interest Only 183 40,333,827.10 15.28
Total 2281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LIEN: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 1,925 252,462,807.60 95.67
Second Lien 356 11,437,911.42 4.33
Total 2,281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

SILENT SECOND: Mortgage Loans the Cutoff Date the Cutoff Date
No Silent Second 1,529 160,329,395.99 60.75
Silent Second 752 103,571,323.03 39.25
Total 2,281 263,900,719.02 100.00

%€ RBS Greenwich Capital
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Morigage Loans contained in the prospectus supplement. Such

information supersedes the information in all prior collateral term sheets, if any.

Principal Balance

% of Aggregate

Principal Balance

Number of QOutstanding as of QOutstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
10,000 - 25,000 140 2,478,823.32 0.94
25,001 - 50,000 348 13,088,520.12 496
50,001 - 75,000 355 22,404,037.59 8.49
75,001 - 100,000 307 26,951,860.19 10.21
100,001 - 125,000 287 32,334,349 95 1225
125,001 - 150,000 243 33,143,690.80 12.56
150,001 - 175,000 157 25,416,947.06 9.63
175,001 - 200,000 115 21,560,144.22 8.17
200,001 - 225,000 90 19,071,154.80 7.23
225,001 - 250,000 62 14,766,634.29 5.60
250,001 - 275,000 60 15,733,124.99 5.96
275,001 - 300,000 46 13,135,980.49 498
300,001 - 325,000 48 15,049,291.68 5.70
325,001 - 350,000 12 3,969,037.29 1.50
350,001 - 375,000 2 711,550.00 0.27
375,001 - 400,000 3 1,169,090.86 0.44
400,001 - 425,000 1 416,293.92 0.16
425,001 - 450,000 1 429,600.00 0.16
450,001 - 475,000 1 468,000.00 0.18
475,001 - 500,000 1 490,587.45 0.19
500,001 - 525,000 1 512,000.00 0.19
575,001 - 600,000 1 600,000.00 0.23
Total 2,281 263,900,719.02 100.00

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

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

% of Aggregate

Principal Balance - Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cuteff Date the Cutoff Date
7,908 - 25,000 142 2,511,664.58 0.95
25,001 - 50,000 348 13,153,914.75 498
30,001 - 75,000 354 22,380,720.66 848
75,001 - 100,000 306 26,876,941.23 10.18
100,001 - 125,000 288 32,454,686.27 12.30
125,001 - 150,000 242 33,023,354.48 12.51
150,001 - 175,000 160 25,941,608.18 9.83
175,001 - 200,000 113 21,235254.05 8.05
200,001 - 225,000 89 18,871,383.85 7.15
225,001 - 250,000 62 14,766,634.29 5.60
250,001 - 275,000 61 16,008,017.49 6.07
275,001 - 360,000 45 12,861,087.99 4.87
300,001 - 325,000 48 15,049,291.68 5.70
325,001 - 350,000 12 3,969,037.29 1.50
350,001 - 375,000 2 711,550.00 027
375,001 - 400,000 3 1,169,090.86 0.44
400,001 - 425,000 1 416,293.92 0.16
425,001 - 450,000 1 429,600.00 0.16
450,001 - 475,000 1 468,000.00 0.18
475,001 - 500,000 1 490,587.45 0.19
500,001 - 525,000 1 512,000.00 0.19
575,001 - 690,000 1 600,000.00 0.23
Tota) 2281 263,900,719.02 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes
no responsibility for the accuracy of any material contained herein.

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

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

GROSS COUPON: Mortgage Loans the Cutoff Date the Cutoff Date
4.625 - 5.000 9 1,701,011.73 0.64

5.001 - 5.500 71 13,118,799.21 497

5.501 - 6.000 151 27,306,815.78 1035

6.001 - 6.500 187 30,737,008.09 11.65

6.501 - 7.000 153 23,755,300.00 9.00

7.001 - 7.500 193 26,063,096.47 9.88

7.501 - 8.000 253 33,724,402.95 12.78

8.001 - 8.500 94 10,793,961.16 4.09

8.501 - 9.000 80 8,828,406.16 335

9.001 - 9.500 199 21,399,257.99 8.11

9.501 -10.000 218 23,157,545.76 8.78

10.001 - 10.500 135 13,247,373.40 5.02
10.501 - 11.000 168 13,893,404.77 5.26
11.001 - 11.500 106 6,479,303.89 246
11.501 - 12.000 91 4,107,269.33 1.56
12.001 -12.500 54 2,450,688.38 0.93
12.501 - 13.000 26 790,213.64 0.30
13.001 -13.500 8 264,009.77 0.10
13.501 - 14.000 30 695,469.22 026
14.001 - 14.500 37 943,618.62 0.36
14.501 - 15.000 7 152,046.82 0.06
15.001 -15.500 3 7528212 0.03
15.501 - 16.000 7 178,463.93 0.07
16.001 - 16.490 1 37,969.83 0.01
Total 2,281 263,900,719.02 100.00

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

GROSS MARGIN: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 - 4.000 4 905,682.38 038
4.001 - 5.000 260 42,807,443.96 17.74
5.001 - 6.000 492 72,664,480.17 30.11
6.001 - 7.000 449 59,057,031.99 24.47
7.001 - 8.000 407 45,348,536.46 18.79
8.001 - 9.000 175 18,309,083.43 7.59
5.001 - 10.000 35 2,222,693.99 0.92
Total 1,822 24131495238 100.00
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The information contained herein has been prepared sclely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

information supersedes the information in all prior collateral term sheets, if any.

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

FIRST RATE CAP:; Mortgage Loans the Cutoff Date the Cutoff Date
2.000 181 39,695,194.01 16.45
3.000 1,641 201,619,758.37 83.55
Total 1,822 241,314,952.38 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PERIOD RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
1.500 1,822 241,314,952.38 100.00
Total 1,822 241,314,952.38 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MAX RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.0006 - 7.000 1 259,759.19 0.11
8.001 - 9.000 1 115,200.00 0.05
10.001 - 11.000 1 155,288.98 0.06
11.001 - 12.000 10 1,985,011.73 0.82
12.001 - 13.000 221 40,310,414.99 16.70
13.001 - 14.000 311 49,742,414 .28 2061
14.001 - 15.000 420 56,675,962.92 2349
15.001 - 16.000 148 17,466,370.65 7.24
16.001 - 17.000 384 43,223,101.06 1791
17.001 - 18.000 229 23,862,859.47 9.89
18.001 - 19.000 86 6,790,779.43 2.81
19.001 - 19.875 10 727,789.68 0.30
Total 1,822 241,314,952.38 100.00

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

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

NEXT RATE RESET: Mortgage Loans the Cutoff Date the Cutoff Date
12 1 138,882.42 0.06

16 1 123,621.38 0.05

17 5 646,675.07 0.27

8 65 10,108,167.08 4.19

19 114 18,632,473.80 772

20 237 32,448,509.81 1345
21 262 34,798,731.53 14.42
22 289 37,291,967.05 1545
23 201 25,186,183.93 10.44
24 1 45,500.00 0.02
26 ] 174,548.59 0.07
27 2 198,068.53 0.08
28 6 813,936.28 0.34
29 21 2,156,728.67 0.89
30 101 12,606,047.03 522
31 139 18,209,517.50 7.55
32 181 22,373,258.94 9.27
33 34 9,960,429.86 413
34 69 9,454,826.73 392
35 41 5,646,478.18 234
59 1 300,000.00 0.12
Total 1,822 241,314,952.38 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

AMORT TERM: Mortgage Loans the Cutoff Date the Cutoff Date
180 - 180 9 529,03643 0.20

181 -240 34 782,814.89 0.30

301 - 360 2,238 262,588,867.70 99.50
Total 2,281 263,900,719.02 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

information supersedes the information in all prior collateral term sheets, if any.

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
180 - 180 329 11,150,472.32 423
181 - 240 34 782,814.89 0.30
301 - 360 1,918 251,967,431.81] 95.48
Total 2,281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
170 - 192 329 11,150,472.32 423

217 - 240 34 782,814.89 0.30
337 - 360 1,918 251,967431.81 9548
Total 2,281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of QOutstanding as of

OLTV: Mortgage Loans the Cutoff Date the Cutoff Date
26.94 - 30.00 1 34,947.88 0.01

35.01 - 40.00 2 194,986.44 0.07

40.01 - 45.00 3 155,184.35 0.06

45.01 - 50.00 6 606,708.76 0.23

50.01 - 55.00 7 705,185.26 027

55.01 - 60.00 13 1,661,724.44 0.63

60.01 - 65.00 ' 18 2,309,781.80 0.88

65.01 - 70.00 38 5,733,881.70 2.17

70.01 - 75.00 64 7,093,025.35 2.69

75.01 - 80.00 850 118,689,602.38 44.98

80.01 - 85.00 153 16,521,727.86 6.26

85.01 - 90.00 142 20,490,731.90 7.76

90.01 - 95.00 77 13,429,157.34 5.09

95.01 -100.00 907 76,274,073.56 28.90

Total 2,281 263,900,719.02 100.00

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

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
516 - 525 4 491,350.10 0.19
526 - 550 86 9,246,747.98 3.50
551 - 575 121 11,888,482.24 4.50
576 - 600 298 32,082,747.79 12.16
601 - 625 327 32,510419.03 1232
626 - 650 505 56,770,097.91 21.51
651 - 675 440 55,366,514.92 2098
676 - 700 248 32,274,243.12 12.23
701 - 725 122 15,172,641.68 5.75
726 - 750 75 9,927,993.34 3.76
751 - 775 44 6,464,833.79 245
776 - 800 10 1,500,037.24 0.57
801 - 802 1 204,609.88 0.08
Total 2,281 263,500,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PROPERTY TYPE: Mortgage Loans the Cutoff Date the Cutoff Date
Single Family 1,698 180,761,702.89 68.50
PUD 314 43,465,754.12 1647
Two-Four Family 170 28,716,313.72 10.88
Condominium 98 10,856,792.84 4.11
Manufactured Housing 1 100,155.45 0.04
Total 2,281 263,900,719.02 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibtlity for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

Principal Balance

information supersedes the information in all prior collateral term sheets, if any.

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Primary 2,190 256,034,691.93 97.02
Non-owner 90 7,734,218.78 293
Second Home 1 131,808.31 0.05
Total 2,281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE: Mortgage Loans the Cutoff Date the Cutoff Date
Purchase 1,680 181,229,165.57 68.67
Cash Out Refinance 564 78,004,540.53 29.56
Rate/Term Remortgage 37 4,667,012.92 1.77
Total 2,281 263,900,715.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Cutstanding as of Outstanding as of

DOCUMENTATION: Moartgage Loans the Cutoff Date the Cutoff Date
Full Documentation 1,921 222,126,114.18 84.17
Stated Documentation 359 41,688,497.54 15.80
Limited Documentation 1 86,107.30 0.03
Total 2,281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of QOutstanding as of Outstanding as of

PREPAYMENT PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
Prepayment Penalty 1,798 222,644,623.43 84.37
No Prepayment Penalty 483 41,256,095.59 15.63
Total 2,281 263,900,719.02 100.00

X% RBS Greenwich Capital




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

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PREPAYMENT TERM: Mortgage Loans the Cutoff Date the Cutoff Date
] 483 41,256,095.59 15.63
12 27 3,339,522.02 1.27
21 198 43,249,849.57 16.39
24 841 93,651,483.57 3549
33 75 15,160,487.12 5.74
36 657 67,243,281.15 25.48
Total 2,281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

GRADE: Mortgage Loans the Cutoff Date the Cutoff Date
A 2 149,077.12 0.06
A- 3 303,744.30 0.12
B 3 176,848.87 0.07
C- 3 245,493.05 0.0
MSt1 967 124,567,807.02 47.20
MS2 496 54,899,142.08 20.80
MS3 327 31,966,633.53 12.11
MS4 289 31,848,365.15 12.07
MS5 109 10,866,470.08 412
MS6 82 8,877,137.82 3.36
Total 2,281 263,900,719.02 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Qutstanding as of Outstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Fully Amortizing 1,778 212,945,456.03 80.69
Interest Only 183 40,333,827.10 15.28
Balloon 320 10,621,435.89 4.02
Total 2,281 263,900,719.02 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of
STATE: Mortgage Loans the Cutoff Date the Cutoff Date
Alabama 25 2,088,215.96 0.79
Arizona 249 26,797,556.79 10.15
Arkansas 12 1,135,841.00 043
California 349 65,453,695.40 2480
Colorado 39 4,597.912.60 174
Connecticut 16 2,413,877.76 091
Delaware 7 558,617.48 0.21
District of Columbia 8 1,650,758.32 0.63
Florida 135 14,630,191.18 5.54
Georgia 33 3,779,173.44 143
Idaho 34 3,024,600.01 1.15
Minois 69 7,458,630.95 2.83
Indiana 88 6,406,381.22 243
lowa 41 2,422.635.21 092
Kansas 72 5,346,211.26 2.03
Kentucky 20 1,543,694.05 0.58
Louisiana 36 3,311,778.84 1.25
Maryland 25 3,647,330.29 1.38
Massachusetts 71 12,465,050.29 4.72
Michigan 76 7,443,265.51 2.82
Mississippi 12 1,010,090.99 0.38
Missouri 121 9,083,392.42 344
Montana 8 1,081,858.22 041
Nebraska 33 3,162,255.50 1.20
Nevada 52 7,454,712.30 2.82
New Hampshire 5 748,935.94 0.28
New Jersey 22 3,048,175.82 1.16
New Mexico 9 983,573.25 037
North Dakota 3 244,695.39 0.09
Ohio 86 7,335,694.74 2.78
Oklahoma 54 4,065,980.58 1.54
Oregon 97 12,185,718.69 462
Pennsylvania 100 7,237,092.39 2.74
Rhode Island 20 2,520,544.33 0.96
South Carolina 1 138,693.19 0.05
South Dakota 8 631,026.10 024

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

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

% of Aggregate

Number of

Principal Balance
Outstanding as of

Principal Balance
Outstanding as of

STATE: Mortgage Loans the Cutoff Date the Cutoff Date
Tennessee 8 717,094.07 0.27
Texas 48 5,276,445.18 2.00
Utah 36 3,408,661.39 1.29
Virginia 51 5,870,527.24 222
Washington 95 10,916,773.42 414
Wisconsin 1 173,733.33 0.07
Wyoming 6 429,622.98 0.16
Total 2,281 263,900,719.02 100.00
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The information contained herein has been prepared soleiy for the use of Greenwich Capital Markets, Inc. and has not been independentiy
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

information supersedes the information in all prior collateral term sheets, if any.

Total Original Balance:
Total Current Balance:
Number Of Loans:

Average Original Balance:

Average Current Balance:

Weighted Average Gross Coupon:
Weighted Average Gross Margin:
Weighted Average First Rate Cap:
Weighted Average Period Rate Cap:
Weighted Average Max Rate Cap:

Weighted Average Initial Rate Adj Freq:

Weighted Average Rate Adj Freq:
Weighted Average Months To Roll:

Weighted Average Original LTV:
Weighted Average Credit Score:
Weighted Average Amort Term:
Weighted Average Original Term:
Weighted Average Remaining Term:

Weighted Average Prepayment Term:

Weighted Average 10 Term:

Weighted Average IO Remaining Term:

Top State Concentrations ($):

Maximum Zip Code Concentration ($):

First Pay Date:
Mature Date:

X% RBS Greenwich Capital

As of the Cut-off Date

264,194,909
263,900,793
1,860

$142,040.27
$141,882.15

7.7134
6.0921
2.7758
1.5000
14.5110

28
6
24

86.04
651
359.60
35164
348.14

27

26
23

%
%
%
Y%
%

months
months
months
%

months
months
months

months

months
months

Minimum
$10,000.00
$9,856.11

4.7500
3.8750
2.0000
1.5000
9.1250

24
6
16

24.59
525
180.00
180.00
170.00

Group II Initial Mortgage Loans

%
%
%
%
%

months
months
months
%

months
months
months

months

months
months

35.81 % California, 8.30 % Arizona, 5.10% Florida
0.98 % 94591 (Vallejo, CA)

Jun 01, 2003
May 01, 2018

Maximum
$720,000.00
$720,000.00

16.2500
9.9990
3.0000
1.5000

19.7500

60
6
59

100.00

795
360.00
360.00
360.00

36

60
59

Apr 01, 2004
Mar 01, 2034

%
%
%
%
%

months
months
months
%

months
months
months

months

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

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

Principal Balance

information supersedes the information in all prior collateral term sheets, if any.

% of Aggregate
Principal Balance

Number of  Qutstanding as of Outstanding as of

PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/28 6 Mo LIBOR ARM 979 168,658,365.05 63.91
3/27 6 Mo LIBOR ARM 496 71,175,825.68 2697
5/25 6 Mo LIBOR ARM 3 774,957.45 0.29
Fixed Rate 108 11,624,584.93 440
Fixed Rate Balloon 274 11,667,060.22 442
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
6 Mo LIBOR 1,478 240,609,148.18 91.17
Balloon 15/30 274 11,667,060.22 4.42
Fixed Rate 108 11,624,584.93 440
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Fully Amortizing 1,674 208,501,308.48 79.01
Interest Only 186 55,399,484 .85 20.99
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principa) Balance

Number of Outstanding as of QOutstanding as of

LIEN: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 1,568 251,857,954.10 95.44
Second Lien 292 12,042,839.23 4.56
Total 1,860 263,900,793.33 100.00

X% RBS Greenwich Capital
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

SILENT SECOND: Mortgage Loans the Cutoff Date the Cutoff Date
No Silent Second 1,209 152,982,273.33 57.97
Silent Second 651 110,918,520.00 42.03
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
10,000 - 25,000 97 1,707,555.29 0.65

25,001 - 50,000 269 10,080,104.09 3.82

50,001 - 75,000 251 15,782,887.01 598

75,001 - 100,000 231 20,230,073.60 7.67

100,001 - 125,000 214 24,003,713.31 9.10

125,001 - 150,000 182 24.945,780.58 945

150,001 - 175,000 118 18,993,678.17 7.20

175,001 - 200,000 11 20,777,868.84 7.87

200,001 - 225,000 64 13,663,535.97 5.18

225,001 - 250,000 51 12,130,425.30 4.60

250,001 - 275,000 44 11,551,919.87 438

275,001 - 300,000 34 9,770,667.65 3.70

300,001 - 325,000 24 7,546,653.82 2.86

325,001 - 350,000 37 12,648,610.99 4.79

350,001 - 375,000 32 11,467,638.55 435

375,001 - 400,000 16 6,199,877.68 235

400,001 - 425,000 10 4,146,700.00 1.57

425,001 - 450,000 11 4,806,349.10 1.82

450,001 - 475,000 19 8,768,509.49 332

475,001 - 500,000 12 5,831,477.76 221

500,001 - 525,000 6 3,077,633.55 1.17

525,001 - 550,000 3,198,441.15 121

550,001 - 575,000 5 2,815,045.77 1.07

575,001 - 600,000 12 7,108,816.10 2.69

600,001 - 625,000 1 615,000.00 0.23

625,001 - 650,000 1 646,829.69 025

650,001 - 675,000 1 665,000.00 0.25

700,001 - 720,000 1 720,000.00 0.27

Total 1,860 263,900,793.33 100.00

%% RBS Greenwich Capital




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

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

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
9,856 - 25,000 97 1,707,555.29 0.65
25,001 - 50,000 269 10,080,104.09 382
50,001 - 75,000 253 15,932,842.52 6.04
75,001 - 100,000 230 20,179,895.30 7.65
106,001 - 125,000 213 23,903,936.10 9.06
125,001 - 150,000 184 25,245479.37 9.57
150,001 - 175,000 116 18,693,979.38 7.08
175,001 - 200,000 112 20,977,657.61 7.95
200,001 - 225,000 63 13,463,747.20 5.10
225,001 - 250,000 5t 12,130,425.30 4.60
250,001 - 275,000 45 11,826,900.52 448
275,001 - 300,000 33 9,495,687.00 3.60
300,001 - 325,000 24 7,546,653.82 2.86
325,001 - 350,000 37 12,648,610.99 4.79
350,001 - 375,000 32 11,467,638.55 435
375,001 - 400,000 16 6,199,877.68 235
400,001 - 425,000 10 4,146,700.00 1.57
425,001 - 450,000 11 4,806,349.10 1.82
450,001 - 475,000 20 9,242.247.21 3.50
475,001 - 500,000 11 5,357,740.04 2.03
500,001 - 525,000 7 3,600,183.68 1.36
525,001 - 550,000 5 2,675,891.02 1.01
550,001 - 575,000 5 2,815,045.77 1.07
575,001 - 600,000 12 7,108,816.10 2.69
600,001 - 625,000 1 615,000.00 023
625,001 - 650,000 1 646,829.69 0.25
650,001 - 675,000 1 665,000.00 0.25
700,001 - 720,000 1 720,000.00 0.27
Total 1,860 263,900,793.33 100.00

%% RBS Greenwich Capital




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

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

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

GROSS COUPON: Mortgage Loans the Cutoff Date the Cutoff Date
4.750 - 5.000 17 5,399,472.48 2.05
5.001 - 5.500 80 23,270,319.64 8.82
5.501 - 6.000 163 38,778,567.07 14.69
6.001 - 6.500 151 29,799,790.62 11.29
6.501 - 7.000 138 25,564,683.32 9.69
7.001 - 7.500 126 20,048,513.73 7.60
7.501 - 8.000 202 28,974,499.29 10.98
8.001 - 8.500 74 9,222.488.27 349
8.501 - 9.000 66 7,182,284.45 272
9.001 - 9.500 163 20,953,295.92 7.94
9.501 -10.000 149 17,119,843 .68 6.49
10.001 -10.500 128 12,978,835.87 492
10.501 -11.000 128 11,344,594.36 430
11.001 -11.500 76 5,166,789.79 1.96
11.501 -12.000 64 3,252,696.89 1.23
12.001 -12.500 45 2,177,225.06 0.83
12.501 -13.000 23 799,937.36 030
13.001 -13.500 7 218,105.67 0.08
13.501 -14.000 26 678,058.93 0.26
14.001 - 14.500 23 628,295.48 024
14.501 - 15.000 4 118,861.97 0.05
15.001 -15.500 1 26,396.61 0.01
15.501 -16.000 4 107,453.88 0.04
16.001 -16.250 2 89,782.99 0.03
Tota) 1,860 263,900,793.33 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes
no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

GROSS MARGIN: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 - 4.000 2 262,084.43 0.11
4.001 - 5.000 241 53,032,224.76 22.04
5.001 - 6.000 415 79,435,476.29 33.01
6.001 - 7.000 331 48,613,330.70 20.20
7.001 - 8.000 336 43,438,405.50 18.05
8.001 - 9.000 133 14,245,757.08 5.92
9.001 - 9.999 20 1,581,869.42 0.66
Total 1,478 240,609,148.18 100.00
% of Aggregate

Principal Balance Principa) Balance

Number of Outstanding as of Outstanding as of

FIRST RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
2.000 183 53,945,081.92 2242
3.000 1,295 186,664,066.26 77.58
Total 1478 240,609,148.18 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of OQutstanding as of

PERIOD RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
1.500 1,478 240,609,148.18 100.00
Total 1,478 240,609,148.18 100.00

%% RBS Greenwich Capital

54




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

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

% of Aggregate

Principal Balance

Principal Balance

Number of Outstanding as of Outstanding as of

MAX RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 - 10.000 1 323,000.00 0.13

10.001 - 11.000 1 85,408.59 0.04

11.001 - 12.000 17 5,399,472.48 224

12.001 - 13.000 241 61,640,478.12 25.62

13.001 - 14.000 263 50,365,848.39 2093

14.001 - 15.000 302 45,611,677.99 18.96

15.001 - 16.000 115 14,394,361.23 5.98

16.001 - 17.000 284 36,545,089.87 15.19

17.001 - 18.000 199 21,373,708.19 8.88

18.001 - 19.000 51 4,574757.25 1.90

19.001 - 19.750 4 295,346.07 0.12

Total 1,478 240,609,148.18 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or
warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

Principal Balance

information supersedes the information in all prior collateral term sheets, if any.

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

NEXT RATE RESET: Mortgape Loans the Cutoff Date the Cutoff Date
16 1 519,916.21 0.22

17 6 903,308.02 0.38

18 4 12,446,561.33 517

19 108 22,750,031.83 9.46

20 203 34,362,705.12 14.28
21 207 32,614,978.97 13.56
22 240 41,626,405.05 17.30
23 149 23,346,458.52 9.70
24 1 88,000.00 0.04

28 6 1,097,706.23 0.46

29 12 1,390,626.46 0.58
30 78 10,084,017.99 4.19

31 88 13,994,809.69 5.82

32 148 21,022,898.56 8.74

33 87 12,432,506.19 5.17

34 55 7,937,170.44 330

35 22 3,216,090.12 134

57 1 506,957.45 0.21

59 2 268,000.00 0.11

Total 1478 240,609,148.18 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

AMORT TERM: Mortgage Loans the Cutoff Date the Cutoff Date
180 - 180 5 204,279.15 0.11

181 - 240 19 445,721.46 0.17

301 - 360 1,836 263,160,792.72 99.72

Total 1,860 263,900,793.33 100.00

% RBS Greenwich Capital

56




The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Mortgage Loans contained in the prospectus supplement. Such

information supersedes the information in all prior collateral term sheets, if any.

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
180 - 180 279 11,961,339.37 4.53
181 -240 19 445,721.46 0.17
301 - 360 1,562 251,493,732.50 95.30
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of  Qutstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
170 - 192 279 11,961,339.37 4.53

217 -240 19 445721.46 0.17
337 - 360 1,562 251,493,732.50 95.30
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OLTV: Mortgage Loans the Cutoff Date the Cutoff Date
24.59 - 25.00 1 29.957.52 0.01

35.01 - 40.00 2 75,000.00 0.03

40.01 - 45.00 3 293,625.92 0.11

45.01 - 50.00 1 198,358.76 0.08

50.01 - 55.00 7 743,136.30 0.28

55.01 - 60.00 7 882,293.72 0.33

60.01 - 65.00 7 1,751,758.05 0.66

65.01 - 70.00 39 6,800,496.12 2.58

70.01 - 75.00 61 8,587,047.57 3.25

75.01 - 80.00 715 123,916,742.64 46.96

80.01 - 85.00 107 14,745,489.37 5.59

85.01 - 90.00 130 22,048,153.41 8.35

90.01 - 95.00 98 21,800,127.40 8.26

95.01 -100.00 682 62,028,606.55 23.50

Total 1,860 263,900,793.33 100.00

XX RBS Greenwich Capital
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes

no responsibility for the accuracy of any material contained herein.

The information contained herein will be superseded by the description of the Morigage Loans contained in the prospectus supplement. Such

Number of

Principal Balance

information supersedes the information in all prior collateral term sheets, if any.

% of Aggregate
Principal Balance

Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
525 -525 6 700,323.38 0.27
526 - 550 62 5,166,657.94 1.96
551 -575 74 8,191,798.07 310
576 - 600 215 26,974,140.56 10.22
601 - 625 295 32,317,803.54 12.25
626 - 650 399 57,731,207.37 21.88
651 - 675 358 55,977.467.42 2121
676 - 700 224 36,720,500.28 1391
701 - 725 105 19,534,518.57 7.40
726 ~750 62 10,546,347.08 4.00
751 - 775 46 7.791,396.04 295
776 - 795 14 2,248,633.08 0.85
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

PROPERTY TYPE: Mortgage Loans the Cutoff Date the Cutoff Date
Single Family 1,361 178,055,874.64 67.47
PUD 288 52,697,365.42 19.97
Two -Four Family 144 25,274,524.21 9.58
Condominium 66 7,816,929.06 296
Townhouse 1 56,100.00 0.02
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Primary 1,802 258,591,564.29 97.99
Non-owner 55 4,348,479.68 1.65
Second Home 3 960,749.36 0.36
Total 1,860 263,900,793.33 100.00

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

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Qutstanding as of

PURPOSE: Mortgage Loans the Cutoff Date the Cutoff Date
Purchase 1,371 180,928,348.05 68.56
Cash Out Refinance 465 78,871,352.93 29.89
Rate/Term Remort gage 24 4,101,092.35 1.55
Tota} 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of QOutstanding as of

DOCUMENTATION: Mortgage Loans the Cutoff Date the Cutoff Date
Full Documentation 1,551 220,356,195.42 83.50
Stated Documentation 309 43,544 597.91 16.50
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAYMENT PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
Prepayment Penalty 1,501 230,052,103.10 87.17
No Prepayment Penalty 359 33,848,690.23 12.83
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Qutstanding as of Outstanding as of

PREPAYMENT TERM: Mortgage Loans the Cutoff Date the Cutoff Date
] 359 33,848,690.23 12.83
12 31 4,8310,841.96 1.82
21 222 65,052,834.77 24.65
24 644 81,818,839.48 31.00
33 66 16,166,341.23 6.13
36 538 62,203,245.66 23.57
Total 1,860 263,900,793.33 100.00

X% RBS Greenwich Capital




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

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

GRADE: Mortgage Loans the Cutoff Date the Cutoff Date
A- 1 99,81741 0.04
B 1 64,539.49 0.02
C 1 67,966.41 0.03
C- 1 24,464.74 0.01
MS1 822 136,115,536.89 51.58
MS2 410 56,709,171.62 2149
MS3 290 32,188,560.13 12.20
MS4 209 26,182,818.84 9.92
MS5 61 6,486,436.95 246
MS6 64 5,961,480.85 2.26
Total 1,860 263,900,793.33 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Fully Amortizing 1,400 196,834,248.26 74.59
Interest Only 186 55,399,484.85 20.99
Balloon 274 11,667,060.22 442
Total 1,860 263,900,793.33 100.00
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently
verified by Greenwich Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or

warranties of any kind and expressly disclaims all liability for any use or misuse of the contents hereof. Greenwich Capital Markets, Inc. assumes
no responsibility for the accuracy of any material contained herein.

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

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of
STATE: Mortgage Loans the Cutoff Date the Cutoff Date
Alabama 16 1,408,614.00 0.53
Arizona 168 21,899,667.81 8.3¢
Arkansas 6 37877171 0.14
California 397 94,503,831.90 35.81
Colorado 39 6,614,188.54 2.51
Connecticut 17 1,824,274.34 0.69
Delaware 3 418,413.12 0.16
District of Columbia 6 1,270,100.46 0.48
Florida 114 13,451,077.39 5.10
Georgia 28 3,755,093.76 142
Idaho 21 2,147,835.24 0.81
Dlinois 45 6,356,670.14 241
Indiana 68 4461,571.59 1.69
lowa 29 1,972,561.40 0.75
Kansas 50 3,936,432.65 1.49
Kentucky 11 804,203.39 0.30
Louisiana 28 3,056,201.60 1.16
Maryland 30 4,731,942.55 1.79
Massachusetts 64 12,348,842.31 4.68
Michigan 63 5,767,294.89 2.19
Minnesota 3 377,721.22 0.14
Mississippi 5 226,653.97 0.09
Missouri 74 5,888,269.96 223
Montana 6 1,067,637.70 040
Nebraska 35 3,460,769.58 1.31
Nevada 46 6,833,291.34 2.59
New Hampshire 1 269,755.92 0.10
New Jersey 8 1,470,077.44 0.56
New Mexico 12 1,798,543.50 0.68
Ohio 59 . 5,059,048.79 1.92
Oklahoma 30 2,045,379.45 0.78
Oregon 90 11,063,076.22 4.19
Pennsylvania 79 495792432 1.88
Rhode Isiand 17 2,015,318.94 0.76
South Carolina 2 250,079.10 0.09
South Dakota 7 743,858.17 0.28
Tennessee 6 48721444 0.18
Texas 38 4,300,656.09 1.63

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

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

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgage Loans the Cutoff Date the Cutoff Date
Utah 35 3,909,802.39 148
Virginia 32 5431,991.15 2.06
Washington =~ " 65 10,594,622.70 401
Wyoming 7 541,512.15 0.21
Total 1,860 263,900,793.33 100.00
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Meritage Mortgage Loan Trust 2004-1

$639,960,000 (Approximate)

Financial Asset Securities Corp.
Depositor

Homeq Servicing Corporation
Servicer

Meritage Mortgage Corporation
Originator

Greenwich Capital Markets, Inc.
Lead Underwriter

WAMU Capital Corp.

Co-Underwriter
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

%% RBS Greenwich Capital
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

X% RBS Greenwich Capital
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

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

¥%¥RBS Greenwich Capital
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Meritage Mortgage Loan Trust 2004-1
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$639,960,000 (Approximate)

Financial Asset Securities Corp.
Depositor

Homeq Servicing Corporation
Servicer

Meritage Mortgage Corporation
Originator

Greenwich Capital Markets, Inc.
Lead Underwriter

WAMU Capital Corp.

Co-Underwriter

%% RBS Greenwich Capital
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The information contained herein has been prepared solely for the use of Greenwich Capital Markeis, Inc, and has not been independently verified by Greenwich

Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied represeniatians or warranties of any kind and expressly disclaims

all liability for any use or misuse of the contenis hereof. Greenwich Capital Markets, Inc. assumes no responsibility for the accuracy of any material contained herein.

Meritage 2004-1 (sitent seconds only)

Principal Balance

% of Aggregate
Principal Balance

Number of Qutstanding as of Qutstanding as of
Principal Balances ($) Mortgage Loans the CutofT Date the Cutoff Date WA-Ltv WA-Fico
a, 0- 50,000 99 3,860,541.56 1.80 79.38 616
b. 50,001- 100,000 399 30,391,241.55 14.17 8043 640
c. 100,001 - 150,000 388l 48,015,095.90 22.39 80.10 657
d. 150,001 - 200,000 183 33,411,665.36 15.58 79.89 658
e. 200,001 - 250,000 117 26,209,293.96 12.22 79.96 678
{. 250,001 - 300,000 88 23,971,669.12 11.18 79.87 674
g. 300,001~ 350,000 46 14,808,924.97 6.90 79.94 680
h. 350,001- 400,000 25 9,257,574.49 4.32 80.00 681
i. 400,001 - 450,000 9 3,858,431.71 1.80¢ 80.00 646
i. 450,001- 500,000 15 7,068,838.38 3.30 80.20 680
k. 500,001 - 550,000 8 4,194,481.02 1.96 80.00 666
I. 650,001 - 600,000 14 8,180,241.32 3.81 77.21 679
. 600,001 - 650,000 2 1,261,828.69 0.58 77.79 634
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
Fico Score Mortgage Loans the Cutoff Date the Cutoff Date WA-Lty WA-Fico
c. 521 - 540 20 1,234,650.04 0.58 79.37 534
d. 541 - 560 26 1,625,630.74 0.76 81.28 552
8. 561 - 580 30 2,477,981.78 1.16 83.10 569
f. 581 - 600 37 3,103,793.38 1.45 83.86 593
g. 601620 202 22,967,197.09 10.71 80.11 609
h. 621 - 640 273 41,974,474.63 18.57 79.80 632
i. 841 - 660 242 37,606,486.23 17.53 79.81 659
. 661 - 680 205 34,321,653.94 16.00 79.59 669,
k. 681-700 162 30,378,936.67 14.16 79.91 689
1.701-720 83 15,190,412.25 7.08 79.67 710
m. 721 -740 57 10,437,571.35 4.87 79.97 728
n.741-760 44 8,681,052.92 4.05 80.00 750
0.761-780 16 3,184,192.70 1.48, 80.00 767
p. 781 - 800 6 1,304,809.31 0.61 80.00 790
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662
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The information contained herein has been prepared solely for the use.of Greenwich Capital Markets, Inc. and has not been independenily verified by Greenwich

Capital Markess, Inc: Accordingly, Greenwich Capital Markets. Inc. makes no express or implied representations or warraniies of any kind and expressly disclaims

all liability for.any wse or misuse of the contents hereof. Greenwich Capital Markets, inc. assumes no responsibility for the accuracy of any material comained herein,

Number of

Principal Balance
Outstanding as of

% of Aggregate
Principal Balance
Outstanding as of

LTV Ratio Mortgage Loans the Cutoff Date the Cutoff Date WA-Lty WA-Fico
c. 50.01- 55.00 1 58,500.00 0.03 51.32 531
d. 56.01- 60.00 2 40,800.84 0.02 59.96 647
e. 60.01- 65.00 2 615,519.67 028 63.21 662
f. 65.01- 70.00 4 391,227.85 0.18 69.83 694
g. 70.01- 75.00 35 3,559,331.17 1.66 73.72 647
h. 75.01- 80.00 1,295 204,150,660.30 95.18 79.95 664
i. 80.01- 85.00 38 3,685,105.50 1.72 84.19 618
j. 85.01 - 90.00 25 1,888,697.70 0.93 90.00 586
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662
% ol Aggregatc
Principal Balance Principal Balance
Number of Qutstanding as of Outstanding as of
Note Rate Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico
04.501-5.000 10 2,884,118.78 1.34 80.00 701
05.001-5.500 80 18,146,781.58 8.46 79.71 684
05.501-6.000 161 32,220,609.96 15.02 79.57 676
06.001-6.500 137 24,082,934.94 11.23 79.66 666
06.501-7.000 94 16,544,351.25 7.71 79.77 668
07.001-7.500 122 18,504,693.17 8.63 79.98 664
07.504-8.000 197 29,721,303.84 13.86 79.82 675
08.001-8.500 83 7,437,286.55 3.47 80.08 661
08.501-9.000 25 3,567,445.33 1.66 80.02 662
08.001-8.500 219 27,638,760.58 12.89 79.92 651
09.501-10.000 156 17,863,855.37 8.33 80.24 632
10.001-10.500 70 8,268,524.78 3.85 80.24 631
10.501-11.000 49 5,291,100.95 247 81.53 616
11.001-11.500 20 1,502,635.48 0.70 81.88 597
11.501-12.000 9 713,439.47 0.33 85,25 584
12.001-12.500 1 101,800.00 0.08 84.99 564
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662
% of Aggregate
Principal Balance Principal Balance
Number of OQutstanding as of Outstanding as of
Maximum Rate Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico
10.501-11.000 2 240,697.57 o1 79.99 638
11.001-11.500 1 284,000.00 0.13 80.00 665
11.501-12.000 10 2,884,119.78 1.36 80.00 701
12.001-12.500 80 18,146,781.58 8.58 79.71 684
12.501-13.000 160 32,135,201.37 15.20 79.57 676
13.001-13.500 136 23,852,534.94 11.33 79.66 666
13.501-14.000 84 14,827,760.73 7.01 79.74 665
14.001-14.500 118 17,935,447.85 8.48 79.93 664
14.501-15,000 196 29,491,969.95 13.85 79.92 675
15.001-15.500 50 7,016,056.94 3.32 80.08 662
15.501-16.000 25 3,567,445.33 1.69 80.02 662
16.001-16.500 218 27,540,410.27 13.02 79.92 651
16.501-17.000 155 17,827,871.73 843 80.24 633
17.001-17.500 70 8,268,524.78 3.81 80.24 631
17.501-18.000 48 5,007,100.95 2.37 81.62 613
18.001-18.500 20 1,502,635.48 0.71 81.88 597
>18.5 10 815,339.47 0.38 86.22 581
TOTAL POOL 1,383 211,443,998.82 100.00 79.93 662
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The information contained herein has hoen prepared solely for the wse of Greenwich Capisal Markets, Inc. and has not been independently verified by Greenwich

Capital Markets, Inc. Accordingly, Greenwich Capital Markets, inc. makes no express or implied representations or warranties of any kind and expressly disclaims

all liahility for any use ar misase of the conients hereof. Greenwich Capital Markeis, Inc. assumes no responsibility for the accuracy of any material contained herein,

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of
Minimum Rate Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico
04.501-5.000 10 2,884,119.78 1.36 80.00 701
05.001-5.500 80 18,146,781.58 8.58 79.71 684
05.501-6.000 161 32,220,509.96 15.24 79.57 676
06.001-6.50Q 136! 23,952,534.94 11.33 79.66 666
06.501-7.000 84 14,827,760.73 7.01 79.74 665
07.001-7.500 117 17,837,097.64 8.44 79.93 664
07.501-8.000 196 29,491,969.95 13.95 79.92 875
08.001-8.500 51 7,171,345.92 3.3% 80.08 661
08.501-9.000 25 3,567,446.33 1.69 80.02 662
08.001-9.500 218 27,638,760.58 13.07 79.92 651
09.501-10.000 155 17,827,971.73 8.43 80.24 633
10.001-10.500 70 8,268,524.78 3.91 80.24 631
10.501-11.000 49 5,291,100.85 2.50 81.53 616
11.001-11.500 20 1,502,635.48 0.71 81.88 597
11.501-12.000 g 713,439.47 0.34 85.25 584
>12.000 1 101,800.00 0.05 84.99 564
TOTAL POOL 1,383 211,443,998.82 100.00 79.93 6§62
. % of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
Margin Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico
03.501-4.000 3 438,898.88 0.21 80.00 698
04.001-4.500 77 16,624,840.18 7.86 79.61 679,
04.501-5.000 225 43,200,836.36 20.43 79.70 673
05.001-5.500 200 32,561,756.81 15.40 79.78 667
05.501-6.000 152 25,412,289.95 12.02 79.71 662
06.001-6.500 126 19,649,103.11 9.29 79.92 675}
06.501-7.000 169 21,067,735.12 9.96 79.89 661
07.001-7.500 158 20,269,876.44 9.59 80.23 652
07.501-8.000 121 14,604,487 43 6.91 80,32 641
08.001-8.500 85 10,617,134.59 5.02 80.57 631
08,501-9.000 42 4,805,071.36 2.27 80.85 621
09.001-9.500 22 2,002,434.60 0.95 81.32 594
09:501-10.000 3 199,533.89 0.08 85.41 565
TOTAL POOL 1,383 211,443,998.82 100.00 79.93 6§62
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
Prepay Term Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico
0 234 25,661,672.99 11.96 79.88 646
12 28 §,775,511.34 269 79.25 672
21 217 53,064,626.14 24,74 79.82 675
24 507 66,413,106.07 30.96 80.08 656
33 73 16,008,347.18 7.46 79.77 672
36 343 47,566,579.31 22,18 80.03 663
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662




% RBS Greenwich Capital

The information contained herein has been prepared solely for the use of Greenwich Capiial Markels, Inc. and has not been independently verified by Greenwich

Capital Markets, Inc. Accordingly, Greenwich Capital Markets. Inc. makes na express or implied representations or warranties of any kind and expressly disclaims

afl iiability for any use or misuse of the contents hereaf. Greenwich Capital Markets, tac. assumes no responsibility fav the accuracy of any material contained herei.

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of
Licn Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico
[First Lien 1,403] 214,489,843.03| 100.00] 79.94] 662]
[ToTAL POOL | 1,403 214,489,843.03] 100.00] 79.94] 662
% of Aggregate
Principal Balance Principal Balance
Number of Qutstanding as of Gutstanding as of
Remaining Term (months) Mortgage Loans the Cutefl Date the Cutoff Date ‘WA-Lty WA-Fico
[341-360 1 1,403] 214,489,843.03] 100.00] 79.94] 662|
{TOTAL POOL 1,403 214,489,843.03] 100.00] 79.94] 662
Y% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
Property Type Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico
Condominium 50 6,038,312.63 2.82 79.94 870
PUD 220 40,175,507.26 18.73 79.77 659
Single Family 948 127,324,068.47 59.36 79.99 656
Townhouse 1 56,100.00 0.03 85.00 552
Two-Four Family 184 40,895,854.67 19.07. 79.90 683
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Qutstanding as of
Occupancy Mortgage Loans the Cutoff Date the Cuteff Date WA-Ltv WA-Fico
Non-owner 14 833,332.94 ’ 0.39 83.14 653
Primary 1,389 213,656,510.08 99.61 79.92 663
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662
% of Aggregate
Principal Balance Principal Balance
Number of [¢] ding as of L¢] ding as of
Loan Purpose Mortgage Loans the Cutoffl Date the Cutoff Date WA-Ltv WA-Fico
Cash Qut Refinance 105 18,404,207.82 8.58 79.68 656
Purchass 1,292 194,939,584.97 90.89 79.96 663
Rate/Term Remortgage 6 1,146,050.24 0.53 80.00 677
TOTAL POOL, 1,403 214,489,843.03 100.00 79.94 662
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The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has nol been independently verified by Greenwich

Cupital Markess, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or warranties of any kind and expressly disclaims

all liability for any use or misuse of the contenis hereof. Greenwich Capital Markets, inc. assumes no responsibiity for the accurncy of any material contained herein.

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Of ding as of

State Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico

Alabama 10 685,411.46 0.32 81.34 641
Arizona 171 23,109,528.67 10.77 79.69 658
Arkansas 1 96,699.55 0.05 80.00 561
California 306 73,995,956.53 34.50 79.76 675
Colorado 23 3,877,659.81 1.85 79.87 638
Connecticut 18 2,594,669.18 1.21 80.00 670
Delaware 2 179,945.55 0.08 78.87 638
Florida 74 9,372,088.11 4.37 80.01 667
Georgia 23 3,706,613.20 1.73 80.09 649
Idaho 15 1,349,291.80 0.63 79.66 638
Hinois 41 5,578,878.45 2.60 80.25 670
Indiana 45 3,074,182.76 1.43 81.08 621
lowa 18 1,078,951.18 0.50 80.16 649
Kansas 31 2,750,919.35 1.28 80.87 630
Kentucky 9 658,653.95 0.31 78.86 627
Louisiana 6 894,650.28 042 80.28 657
Maryland 18 3,114,403.87 1.45 80.00 652
Massachusetts 80 18,821,765.44 8.78 79.97 679,
(Michigan 42 3,622,674.21 1.69 80.58 638
Mississippi 6 350,733.38 0.16 8274 585
Missouri 63 4,895,644.45 228 81.30( 630
Montana 6 1,050,068.91 0.48 80.00 691
Nebraska 17 1,379,237.13 0.64 79.92 642
Nevada 36 5,993,637.56 279 79.99 663
New Hampshire 4 710,966.11 0.33 80.00 689
New Jersey 11 2,385,966,67 111 80.00 655
New Mexico 6 1,076,442.60 0.50 71.61 644
Ohio 42 3,840,092.18 1.79 80.27 626
Okiahoma 15 1,113,050.66 0.52 79.52 641
Oregon 85 11,720,099.81 5.46 80.00 670
Pennsylvania 38 2,482,895.60 1.16 80.13 631
Rhode Island 23 3,761,861.84 175 79.98 669
South Dakota 4 450,088.82 0.21 83.64 597
Tennessee 4 363,610.78 0.17 86.23 573
Texas 7 611,996.65 0.29 81.13 620
Utah 24 2,613,204.10 1.22 79.74 635
Virginia 17 2,033,634.61 0.95 80.00 642
Washington 57 8,554,972.27 3.99 80.00 651
Wyoming 5 427,624.54 0.20 80.53 633
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662
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The infarmation contained hereln has heen prepared solely for the useof Greenwich Capital Murkets, Inc. and has not been independenily verified by Greenwick

Capital Markets, Inc. Accordingly, Greenwich Capital Markets. Inc. makes no express or implied representations or warranties of any kind and expressly disclaims

alt liakility for any use or misuse of the contents hereaf. Greenwich Capital Markets, Inc. assimes no responsibility for the accuracy of any material contained herein.

Number of

Principal Balance
Outstanding as of

% of Aggregate
Principal Balance
Outstanding as of

Grade Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico
A- 1 124,781.89, 0.06 89.99, 528
B 1 96,903.56 0.05 74.99 578
MS1 730 128,957,796.00 60.12 79.78 690
Ms2 333 51,342,559.83 2394 79.83 636
Ms3 238 26,838,379.42 12.51 80.08 610,
MS4 34 2,693,744.59 1.26 85.78 586
Ms§ 39 2,925,269.52 1.36 82.36 562
MS6 26 1,5610,408.12 0.70 78.60 537
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662
% of Aggregate
Principal Balance Principal Balance
Number of o ding as of (¢} ding as af
PMI Provider Mortgage Loans the Cutoff Date the Cutolf Date WA-Ltv WA-Fico
[No M1 ] 1,403] 214,489,843.03] 100.00] 79.94( 662
|[TOTAL POOL 1,403 214,489,843.03] 100.00]  79.94] 662
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
Product Mortgage Loans the Cutoff Date the Cutoff Date WA-Ltv WA-Fico
2/28 6 Mo LIBOR ARM 899 141,511,016.10 65.98 79.97 663
3/27 6 Mo LIBOR ARM 483 68,700,982.72 32.50 79.85 661
5/25 6 Mo LIBOR ARM 1 232,000.00 0.1 80.00 751
Fixed Rate 20 3,045,844.21 1.42 80.31 688,
TOTAL POOL 1,403 214,489,843.03 100.00 79.94 662




Meritage Mortgage Loan Trust 2004-1
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COMPUTATIONAL MATERIALS DISCLAIMER

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

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

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

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

Please be advised that the securities described herein may not be appropriate for all investors. Potential investors must

be willing to assume, among other things, market price volatility, prepayment, yield curve and interest rate risks. Investors
should make every effort to consider the risks of these securities.

If you have received this communication in error, please notify the sending party immediately by telephone and
return the original to such party by mai. ’ ‘
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* The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently verified by Greenwich
Capital Markets, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or warranties of any kind and expressly disclaims

all lability for any use or misuse of the contents hereof Greenwich Capital Markets, Inc. assumes no responsibility for the accuracy of any material contained herein.

Meritage Mortgage Loan Trust 2004-1
Excess Spread Analysis

FRM PPC: 115%
ARM PPC: 100%
Forward LIBOR
Excess Call Bond Balance
Period 1 Mo LIBOR 6 Mo LIBOR Spread . Eligible Outstanding
1 4.10000 1.18500 463183 No Yes
2 1.11900 1.22900 5.89136 No Yes
3 1.13800 1.28400 5.82016 No Yes
4 1.19500 1.35200 5.81175 No Yes
5 1.24100 1.42800 5.70993 No Yes
6 1.29700 1.51600 5.64974 No Yes
7 1.36700 1.61500 5.63301 No Yes
8 1.44800 1.72200 5.48883 No Yes
9 1.54100 1.83800 5.45411 No Yes
10 1.64800 1.96100 5.27731 No Yes
11 1.76700 2.08600 5.15215 No Yes
12 1.88600 2.21500 5.25349 No Yes
13 2.00600 2.34300 4.90050 No Yes
14 2.14100 2.46900 4.84310 No Yes
15 2.26800 2.59300 4.62540 No Yes
16 2.39400 2.71000 4.58557 No Yes
17 2.53100 2.81700 4.34907 No Yes
18 2.65000 2.90700 4.22338 No Yes
19 2.75500 2.98900 4.21680 No Yes
20 2.87400 3.06800 3.98690 No Yes
21 2.96700 3.14600 4.00410 No Yes
22 3.02600 3.22600 4.62460 No Yes
23 3.06700 3.31300 4.58808 No Yes
24 3.13000 3.41000 4.87424 No Yes
25 3.22800 3.51100 4.67225 No Yes
26 3.33600 3.61000 4.68402 No Yes
27 3.44100 3.70400 4.44989 No Yes
28 3.54200 3.79300 4.78236 No Yes
29 3.63800 3.87500 4.55145 No Yes
30 3.72800 3.94800 4.45357 No Yes
31 3.81400 4.01600 4.59212 No Yes
32 3.89200 4.07700 4.43287 No Yes
33 3.96300 4,13300 4.90165 No Yes
34 4.02500 4.18600 4.90324 No Yes
35 4.07900 4.23700 4.84712 No Yes
36 4.12400 4.28700 5.25431 No Yes
37 4.17000 4.33800 4.93579 No Yes
38 4,22300 4.38900 503732 No Yes
39 4.27400 4.43900 4.92928 No Yes
40 4.32500 4.48900 521773 No Yes
41 4.37500 4.53800 5.01681 No Yes
42 4.42400 4.58700 4,97245 No Yes
43 4.47200 4.63500 5.15878 No Yes
44 4.52000 4.68300 4.95889 No Yes
45 4.56700 4.73200 5.13019 No Yes
46 4.61400 4.78100 5.05781 No Yes
47 4.66100 4.82900 5.01181 No Yes
48 4.70700 4.87400 5.30557 No Yes
49 4.75800 4.91700 4.96872 No Yes
50 4.80800 4.95400 5.09902 No Yes
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*  The information contained herein has been prepared solely for the use of Greenwich Capital Markets, Inc. and has not been independently verified by Greenwich

Capital Markers, Inc. Accordingly, Greenwich Capital Markets, Inc. makes no express or implied representations or warranties of any kind and expressly disclaims

all liability for ary use or misuse of the contents hereof. Greenwick Capital Markets, Inc. assumes no responsibility for the accuracy of any material contained herein.

Excess Call Bond Balance
Pericd 1 Mo LIBOR 6 Mo LIBOR Spread Eligible Outstanding
51 4.85400 4.98600 4.91919 No Yes
52 4.89400 5.01100 5.16207 No Yes
53 4.92800 5.03000 4.95058 No Yes
54 495700 5.04100 4.91897 No Yes
55 497900 5.04600 5.09844 No Yes
56 4.99400 5.04800 4.90371 No Yes
57 5.00200 5.05600 5.08471 No Yes
58 5.00300 5.07000 4.92978 No Yes
59 4.99600 5.08100 4.93405 No Yes
60 4.98200 5.12000 5.48607 No Yes
61 4.99500 5.15800 4.95210 No Yes
62 5.04000 5.20000 5.09037 No Yes
63 5.08400 5.24100 4.89142 No Yes
64 5.12600 5.27900 5.12792 No Yes
65 5.16700 5.31600 4.90071 No Yes
66 5.20500 5.35100 4.86026 No Yes
67 5.24200 5.38400 5.05060 No Yes
68 5.27800 5.41400 4.82839 No Yes
69 5.31100 5.44300 5.01462 No Yes
70 5.34200 5.46900 4.88306 No Yes
71 5.37100 5.49200 4.86428 No Yes
72 5.39700 5.51400 5.42621 No Yes
73 5.42200 5.53200 4.86162 No Yes
74 5.44400 5.54900 5.04833 No Yes
75 5.46400 5.56200 4.86608 No Yes
76 5.48100 5.57300 4.71595 Yes Yes
77 5.49500 5.58100 4.51425 Yes Yes
78 5.50700 5.58600 4.51896 Yes Yes
79 5.51700 5.58800 4.74063 Yes Yes
80 5.52300 5.58900 4.54888 Yes Yes
81 5.52600 5.59100 4.77279 Yes Yes
82 5.52700 5.59600 4.59567 Yes Yes
83 5.52400 5.60300 4.61711 Yes Yes
84 5.51900 5.61300 5.24682 Yes Yes
85 5.52300 5.62600 4.66373 Yes Yes
86 5.53800 5.64200 4.87235 Yes Yes
87 5.55300 5.65700 4.68855 Yes Yes
88 5.56800 5.67200 4.92975 Yes Yes
89 5.58300 5.68700 4.73900 Yes Yes
90 5.59800 5.70200 4.74880 Yes Yes
91 5.61300 5.71800 4.97458 Yes Yes
g2 5.62800 5.73300 4.78993 Yes Yes
93 5.64200 5.74800 5.01523 Yes Yes
94 5.65700 5.76300 4.86552 Yes Yes
85 5.67200 5.77900 4.87555 Yes Yes
96 5.68700 5.79500 5.27874 Yes Yes
97 5.70200 5.81000 4.91302 Yes Yes
98 5.71700 5.82600 5.12324 Yes Yes
99 5.73200 5.84300 4.95539 Yes Yes
100 5.74800 5.85900 5.20356 Yes Yes
101 5.76400 5.87600 5.02486 Yes Yes
102 5.77900 5.89300 5.04157 Yes Yes
103 5.79600 5.91000 5.26640 Yes Yes
104 5.81200 5.92800 5.09476 Yes Yes
105 5.82900 5.94600 5.31879 Yes Yes
106 5.84600 5.96500 5.19145 Yes Yes
107 5.86400 5.98400 5.21245 Yes Yes

—
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Excess Call Bond Balance
Period 1 Mo LIBOR 6 Mo LIBOR Spread Eligible Outstanding
108 5.88100 6.00300 5,79962 Yes Yes
109 5.90000 6.02300 5.27375 Yes Yes
110 5.91800 6.04400 5.48445 Yes Yes
111 5.93800 6.06500 5.33592 Yes Yes
112 5.95700 6.08700 5.59338 Yes Yes
113 5.97800 6.10900 5.43293 Yes Yes
114 5.99800 6.13200 5.45849 Yes Yes
115 6.02000 6.15500 5.68591 Yes Yes
116 6.04200 6.17700 5.53344 Yes Yes
117 6.06400 6.19300 5.75885 Yes Yes
118 6.08700 6.20500 5.65480 Yes Yes
119 6.11100 6.21200 5.68563 Yes Yes
120 6.13600 6.21400 6.24418 Yes Yes
121 6.14500 6.21200 576934 Yes Yes
122 6.13900 6.20600 6.00099 Yes Yes
123 6.13400 6.20100 5.88918 Yes Yes
124 6.12900 6.19700 6.11104 Yes Yes
125 6.12400 6.19300 6.00083 Yes Yes
126 6.11900 6.18900 6.06089 Yes Yes
127 6.11500 6.18600 6.27995 Yes Yes
128 6.11100 6.18300 6.18061 Yes Yes
129 6.10700 6.18100 6.39987 Yes Yes
130 6.10500 6.18000 6.30153 Yes Yes
131 6.10200 6.17900 6.36976 Yes Yes
132 6.10000 6.17900 6.88985 Yes Yes
133 6.09900 8.17900 6.51026 Yes Yes
134 6.09900 6.18000 6.72857 Yes Yes
135 6.09800 6.18200 6.65982 Yes Yes
136 6.09900 6.18500 6.87987 Yes Yes
137 6.10100 6.18900 6.82066 Yes Yes
138 6.10300 6.19300 6.90378 Yes Yes
139 6.10600 6.19900 7.12133 Yes Yes
140 6.11000 6.20600 7.07683 Yes Yes
141 6.11500 6.21600 7.29426 Yes Yes
142 6.12100 6.22800 7.27634 Yes Yes
143 6.12700 6.24300 7.37117 Yes Yes
144 6.13500 6.26000 7.69811 Yes Yes
145 6.14900 6.27700 7.57705 Yes Yes
146 6.16900 6.29500 7.78591 Yes Yes
147 6.18800 6.31200 7.79318 Yes Yes
148 6.20600 6.32800 8.03709 Yes Yes
149 ) 6.22300 6.34300 8.05039 Yes Yes
150 6.23900 © 6.35700 8.16911 Yes Yes
151 6.25400 6.36900 8.39460 Yes Yes
152 6.26800 6.38100 8.43720 Yes Yes
153 6.28100 6.39100 8.66110 Yes Yes
154 6.29300 6.40100 8.74664 Yes Yes
155 6.30300 6.40900 8.89340 Yes Yes
156 6.31300 6.41600 89.23929 Yes Yes
157 6.32100 6.42100 9.21038 Yes Yes
158 6.32900 6.42600 9.42891 Yes Yes
159 6.33500 6.42900 9.54973 Yes Yes
160 6.34000 6.43000 9.77773 Yes Yes
161 6.34400 6.43100 9.91850 Yes Yes
162 6.34600 6.43000 10.10782 Yes Yes
163 6.34700 6.42800 10.32754 Yes Yes
164 6.34700 6.42400 10.50703 Yes Yes

—
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Excess Call Bond Balance
Period 1 Mo LIBOR 6 Mo LIBOR Spread Eligible Outstanding
165 6.34500 6.41900 10.72433 Yes Yes
166 6.34200 6.41200 10.92558 Yes Yes
167 6.33800 6.40400 10.97605 Yes No
168 6.33200 6.39400 10.96774 Yes No
169 6.32500 6.38300 10.95370 Yes No
170 6.31600 6.37000 10.94434 Yes No
171 6.30600 6.35600 10.92920 Yes No
172 6.29500 6.34000 10.89880 Yes No
173 6.28100 6.32200 10.89017 Yes No
174 6.26700 6.30300 10.88198 Yes No
175 6.25000 6.28200 10.86137 Yes No
176 6.23200 6.26200 10.79906 Yes No
177 6.21300 6.24700 10.72750 Yes No
178 6.19100 6.23600 10.66716 Yes No
179 6.16800 6.23100 10.65559 Yes No
180 6.14400 6.23100 10.64460 Yes No
181 6.13500 6.23600 10.57819 Yes No
182 6.14400 6.24400 10.56546 Yes No
183 6.15200 6.25100 10.55366 Yes No
184 6.16000 6.25800 10.54963 Yes No
185 6.16700 6.26500 10.53739 Yes No
186 6.17400 6.27100 10.52485 Yes No
187 6.18100 6.27700 10.51853 Yes No
188 6.18700 6.28200 10.50673, Yes No
189 6.19300 6.28700 10.49867 Yes No
190 6.19900 6.29200 10.49846 Yes No
191 6.20400 6.29600 10.48571 Yes No
192 6.20800 6.29900 10.47267 Yes No
193 6.21200 6.30300 10.46347 Yes No
194 6.21600 6.30500 10.45082 Yes No
195 6.21800 6.30800 10.44026 Yes No
196 6.22200 6.30800 10.43311 Yes No
197 6.22500 6.31000 10.41979 Yes No
198 6.22700 6.31100 10.40631 Yes No
199 6.22800 6.31100 10.39385 Yes No
200 6.22900 6.31100 10.38017 Yes No
201 6.23000 6.31000 10.36652 Yes No
202 6.23000 6.30900 10.35254 Yes No
203 6.22800 6.30700 10.33844 Yes No
204 6.22800 6.30500 10.32429 Yes No
205 6.22600 6.30200 10.30878 Yes No
206 6.22400 6.29800 10.29421 Yes No
207 6.22200 6.29400 10.27791 Yes No
208 6.21900 6.29000 10.25693 Yes No
209 6.21500 6.28500 10.24234 Yes No
210 6.21100 6.27900 10.22781 Yes No
211 6.20600 6.27200 10.20904 Yes No
212 6.20100 6.26500 10.19369 Yes No
213 6.19500 6.25800 10.17472 Yes No
214 6.18800 6.25000 10.14651 Yes No
215 6.18100 6.24100 10.13147 Yes No
216 6.17400 6.23200 10.11663 Yes No
217 6.16500 6.22100 10.09481 Yes No
218 6.15700 6.21100 10.07875 Yes No
219 6.14700 6.19900 10.05697 Yes No
220 6.13700 6.18800 10.02167 Yes No
221 6.12600 6.17500 10.00627 Yes No

_«
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Excess Call Bond Balance
Period 1 Mo LIBOR 6 Mo LIBOR Spread Eligible Outstanding
222 6.11500 6.16200 9.99121 Yes No
223 6.10300 6.14800 9.96658 Yes No
224 6.09000 6.13300 9.95030 Yes No
225 6.07700 6.11800 9.92653 Yes No
226 6.06300 6.10200 9.88451 Yes No
227 6.04900 6.08500 9.86948 Yes No
228 6.03300 6.06800 9.85495 Yes No
229 6.01700 6.04900 9.82772 Yes No
230 6.00100 6.03100 9.81118 Yes No
231 5.98300 6.01100 9.78506 Yes No
232 5.96500 5.99100 9.73644 Yes No
233 5.94700 5.97000 9.72142 Yes No
234 5.92700 5.94800 9.70703 Yes No
235 5.90700 5.92500 9.67724 Yes No
236 5.88600 5.90400 9.66046 Yes No
237 5.86500 5.88500 9.63292 Yes No
238 5.84200 5.87000 9.58268 Yes No
239 5.81900 5.85700 9.56792 Yes No
240 5.79500 5.84800 9.55388 Yes No
241 5.78100 5.84200 8.52988 Yes No
242 5.77700 5.83800 9.51469 Yes No
243 5.77300 5.83400 9.49558 Yes No
244 5.76900 5.83000 9.47018 Yes No
245 5.76500 5.82600 9.45614 Yes No
246 5.76100 5.82200 9.44226 Yes No
247 575700 5.81700 9.42549 Yes No
248 5.75300 5.81300 9.41118 Yes No
249 5.74900 5.80900 9.39489 Yes No
250 5.74500 5.80500 9.37414 Yes No
251 5.74100 5.80000 9.36019 Yes No
252 5.73700 5.79600 9.34639 Yes No
253 5.73300 5.79200 9.32979 Yes No
254 5.72800 5.78700 9.31556 Yes No
255 5.72400 5.78300 9.29336 Yes No
256 5.72000 5.77900 9.27869 Yes No
257 5.71600 5.77400 9.26486 Yes No
258 5.71200 5.77000 9.25117 Yes No
259 5.70700 5.76600 9.23469 Yes No
260 5.70300 5.76100 9.22060 Yes No
261 5.69900 5.75700 9.20462 Yes No
262 5.69400 5.75200 9.18411 Yes No
263 5.69000 5.74800 9.17043 Yes No
264 5.68600 5.74400 9.15689 Yes No
265 5.68100 5.73900 9.14057 Yes No
266 5.67700 5.73500 9.12667 Yes No
267 5.67300 5.73000 9.11087 Yes No
268 5.66900 5.72600 9.09107 Yes No
269 5.66400 5.72100 9.07757 Yes No
270 5.66000 5.71700 9.06422 Yes No
271 5.65600 5.71200 9.04821 Yes No
272 5.65100 5.70800 9.03451 Yes No
273 5.64700 5.70400 9.01910 Yes No
274 5.64300 5.69800 8.99955 Yes No
275 5.63800 5.69500 8.98628 Yes No
276 5.63400 5.68000 8.97316 Yes No
277 5.63000 5.68600 8.95758 Yes No
278 5.62500 5.68200 8.94415 Yes No
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Excess Call Bond Balance
Period 1 Mo LIBOR 6 Mo LIBOR Spread Eligible Outstanding
279 5.62100 5.67700 8.92901 Yes No
280 5.61700 5.67300 8.91020 Yes No
281 5.61200 5.66800 8.89719 Yes No
282 5.60800 5.66400 8.88433 Yes No
283 5.60400 5.66000 8.86912 Yes No
284 5.60000 5.65600 8.85598 Yes No
285 5.59500 5.65100 8.84128 Yes No
286 5.59100 5.64700 8.82302 Yes No
287 5.58700 5.64300 8.81030 Yes No
288 5.58300 5.63800 8.79772 Yes No
289 5.57900 5.63400 8.78291 Yes No
290 5.57400 5.63000 8.77009 Yes No
291 5.57000 5.62600 8.75586 Yes No
292 5.56600 5.62200 8.73836 Yes No
293 5.56200 5.61800 8.72596 Yes No
294 5.55800 5.61400 8.71370 Yes No
295 5.55400 5.61000 8.69947 Yes No
296 5.55000 5.60500 8.68700 Yes No
297 5.54600 5.60100 8.67318 Yes No
298 5.54200 5.59800 8.65645 Yes No
299 5.53800 5.58400 8.64438 Yes No
300 5.53400 5.59000 8.63247 Yes No
301 5.53000 5.58600 8.61867 Yes No
302 5.52700 5.58200 8.60657 Yes No
303 5.52300 5.57800 8.59332 Yes No
304 5.51900 5.57400 8.57717 Yes No
305 5.51500 5.57100 8.56547 Yes No
306 5.51200 5.56700 8.55389 Yes No
307 5.50800 5.56300 8.54061 Yes No
308 5.50400 5.56000 8.52891 Yes No
309 5.50100 5.55600 8.51615 Yes No
310 5.49700 5.55300 8.50112 Yes No
311 5.49400 5.54900 8.48979 Yes No
312 5.49000 5.54600 8.47858 Yes No
313 5.48700 5.54200 8.46589 Yes No
314 5.48300 5.53900 8.45458 Yes No
315 5.48000 5.53600 8.44238 Yes No
316 5.47700 5.53300 8.42808 Yes No
317 5.47400 5.52900 8.41713 Yes No
318 5.47000 5.52600 8.40830 Yes No -
319 5.46700 5.52300 8.39419 Yes No
320 5.46400 5.52000 8.38328 Yes No
321 5.46100 5.51700 8.37158 Yes No
322 5.45800 5.51400 8.35799 Yes No
323 5.45500 5.51100 8.34743 Yes No
324 5.45200 5.50900 8.33697 Yes No
325 5.45000 5.50600 8.32542 Yes No
326 5.44700 5.50300 8.31492 Yes No
327 5.44400 5.50100 8.30381 Yes No
328 5.44200 5.49800 8.29120 Yes No
329 5.43900 5.49600 8.28101 Yes No
330 5.43600 5.49300 8.27091 Yes No
331 5.43400 5.49100 8.25991 Yes No
332 5.43200 5.48900 8.24980 Yes No
333 5.42900 5.48600 8.23914 Yes No
334 5.42700 5.48400 8.22730 Yes No
335 5.42500 5.48200 8.21745 Yes No
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Excess Call Bond Balance
Period 1 Mo LIBOR 6 Mo LIBOR Spread Eligible Outstanding
344 5.40800 5.46700 8.12746 Yes No
345 5.40700 5.46600 8.11760 Yes No
346 5.40500 5.46400 8.10699 Yes No
347 5.40400 5.46300 8.09744 Yes No
348 5.40300 5.46200 8.08784 Yes No
349 5.40200 5.46100 8.07770 Yes No
350 5.40000 5.46000 8.06778 Yes No
351 5.39900 5.45900 8.05740 Yes No
352 5.39900 5.45900 8.04631 Yes No
353 5.39800 5.45800 8.03511 Yes No
354 5.39700 5.45800 8.02281 Yes No
355 5.39600 5.45700 8.00809 Yes No
356 5.39600 5.45700 7.98907 Yes No
357 5.39500 5.45600 7.97377 Yes No
358 5.39500 5.45600 8.11883 Yes No
359 5.39500 5.45600 8.03069 Yes No
360 5.39400 5.45600 8.02121 Yes No




