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# name BALANCE GWAC | OTERM | ATERM | AGE | PP_TERM | Blank | Margin | MTR [ Freq | Max_Rate | Init_per cap | per_cap | min_rate | LTV | Flag| Position Index
1]1-2/ 6 MONTH LIBOR - 16-24 706,763.98| 8.0181 360 360 11 24 0} B.6762 13 8 14.2916 2.1797| 1 8.0181] 92.01 N 1 LIBOR 6MO
2]1-2/ 6 MONTH LIBOR - 17-24 495,882.18| 7.3204 360, 360 10 24 0] 6.5565 14 5 13.8204) 1.5 1 7.3204] 85.01 N 1 LIBOR 6MO
3[1-2/6 MONTH LIBOR - 18- 0 1,048,593.95| 8.4362) 360] 360 9 0, 0] 6.86186 15| & 14.7665) 1.609; 1 8.2665 89.61 N 1 LIBOR 6MO
4|1- 2/ 6 MONTH LIBOR - 18-12 95,559.43 8.5 360, 360 9 12 0] 7.375 15| B 15 1.5 1 8.5 100 N 1 LIBOR 6MO
5(1- 2/ 6 MONTH LIBOR - 18-24 1,268,911.26] 7.1919 360 360 9 24, 0] 5.9179 15 [§ 13.7398) 2.2486)] 1 7.1919] 82.51 N 1 LIBOR_6MO)|
6[1- 2/ 6 MONTH LIBOR - 19- 0 3,016,447.30] 8.2198] 360 360 8 0 0| 6.9081 16 &) 14.6864| 2.0882 1 8.1232| 81.51 N 1 LIBOR 6MO
711- 2/ 6 MONTH LIBOR - 19-12 179,017.20) 7.935 360 360 8| 12 0] 7.4345] 16 &) 14.173] 1.5 1 7.935] 92.62 N 1 LIBOR_6MO|
8]1- 2/ 6 MONTH LIBOR - 19-24 7,298,901.82| 7.1109] 360 360 8 24 [8) 6.088 16 [$) 13.6249 1.9545 1 7.1063| 80.64 N 1 LIBOR 6MO
9]1- 2/ 6 MONTH LIBOR - 20- 0 6,769,532.81] 7.5243 360 360 7] [8) 0| 6.4819 17 6] 13.8836 1.7797 1 7.5243| 84.17 N 1 LIBOR 6MO

10[1- 2/ 6 MONTH LIBOR - 20-12 2,417,919.53] 7.5244 360 360 7 12 0] 5.8739 17| 3 13.8884 2.2324 1 7.5244| 77.68 N 1 LIBOR_6MO;

11[1- 2/ 6 MONTH LIBOR - 20-16 129,266.43, 8.375 360 360 7 16 0| 8.325) 17 6| 14.875 1.5 1 8.375 80 N 1 LIBOR_6MO

12[1- 2/ 6 MONTH LIBOR - 20-24 26,869,259.44| 7.1425 360 360 7 24| 0 6.1513 17 8| 13.6382 1.8246 1 7.1273| 81.78] N 1 LIBOR_6MO,

13|1- 2/ 6 MONTH LIBOR - 20-36 3,488,753.76] 6.9561 360 360 7| 36 0f 5.7504, 17 B 13.4385 1.5 1 6.9561| 81.81 N 1 LIBOR_6MO

14]1- 2/ 6 MONTH LIBOR - 21-0 23,690,323.60] 7.3716 360 360, 6) 0| 0] 6.2421 18| & 13.8786) 1.6513 1.0032 7.3716| 81.33 N 1 LIBOR_6MO

15{1- 2/ 6 MONTH LIBOR - 21-12 3,240,365.12] 7.5646] 360, 360 & 12 0] 6.2928 18 3 14.0646 1.7006 1 7.5646| 82.33 N 1 LIBOR 6MO

16[1- 2/ 6 MONTH LIBOR - 21-24 76,397,768.90] 6.9948 360 360 6 24 0] 6.1094 18 6] 13.4888 1.6011 1 6.9918} 82.16 N 1 LIBOR 6MO

17[1- 2/ 6 MONTH LIBOR - 21-36 1,832,301.86] 7.8149 360 360 6| 36 0| 6.7584 18 3 14.3149 1.7599 1 7.8149| 88.73 N 1 LIBOR 6MO

18[1- 2/ 6 MONTH LIBOR - 22- 0 26,016,713.75| 7.3829 360 360 5 0 0| 6.4061 19| S 13.8829, 1.5715] 1 7.3818] 84.24 N| 1 LIBOR_6MO

19[1- 2/ 6 MONTH LIBOR - 22-12 6,238,594.88| 6.7112) 360 360 5| 12| 0] 6.1074 19 [3) 13.1609 1.5 1 6.7112] 84.63 N| 1 LIBOR_6MO

20|1- 2/ 6 MONTH LIBOR - 22-24 93,435,227.03] 6.8548 360 360 5| 24 0] 6.0696] 19 6| 13.3384 1.6139 1.0005 6.8548| 82.4 N 1 LIBOR 6MO

21|1- 2/ 6 MONTH LIBOR - 22-36 297,082.68| 6.7805] 360 360 5] 36 0] 6.1311 19 6 13.2805] 1.5 1 6.7805 80 N 1 LIBOR_6MO|
22|1- 2/ 6 MONTH LIBOR - 23-0 29,851,740.43[ 6.9295 360 360 4 [ 0f 6.1955 20 6| 13.4295| 1.5631 1 6.9295| 81.89 N 1 LIBOR 6MO|
23|1- 2/ 6 MONTH LIBOR - 23-12 4,714,835.08 6.522] 360 360 4 12 0f 6.2461 20| 6| 13.022] 1.5 1 6.522| 84.83 N 1 LIBOR 6MQO
24|1- 2/ 6 MONTH LIBOR - 23-24 75.507,293.65] 6.609 360 360 4 24 0] 6.0095; 20 6 13.0975 1.549 1 6.6097] 82.47 N 1 LIBOR_6MO|

25(1- 2/ 6 MONTH LIBOR - 23-36 329,926.65( 6.9529 360 360 4 36] 0f 6.3175 20 6| 13.4529 1.5 1 6.9529| 85.4 N 1 LIBOR 6MO

26]1-3/6 MONTH LIBOR- 31-0 206,871.70, 5.9 360 360 8| 0 0 4.625 28 6| 12.4 3 1 59 85| N 1 LIBOR 6MO

27(1-3/6 MONTH LIBOR - 32-0 274,532.85 7.25] 360 360 7| 0] 0 6 29 [ 13.25 1 1 6| 85| N 1 LIBOR 6MO,

28(1- 3/ 6 MONTH LIBOR - 32-24 390,102.86 6.99 360 360 7 24 0 6.375) 29| 6| 13.49 3] 1 6.99 95 N 1 LIBOR 6MO;

29]1- 3/ 6 MONTH LIBOR - 32-36 1,089,198.47| 6.9851 360, 360 7 36 0] 6.0849 29| &) 13.4851 3| 1 6.9851] 84.03] N 1 LIBOR 6MO

30{1- 3/ 6 MONTH LIBOR - 33-0 3,917,927.73] 6.7561 360 360 5} 0| 0] 6.0738 30 [$) 13.2561 3 1 6.7561| 80.04 N| 1 LIBOR_6MO

31[1- 3/ 6 MONTH LIBOR - 33-12 346,222.60 75 360, 360 6 12] 0 B 30 6 14 3 1 7.5 70 N| 1 LIBOR _6MO

32[1- 3/ 6 MONTH LIBOR - 33-24 813,387.53] 6.6624 360! 360 6 24 0| 5.4595 30 6| 13.1624 3| 1 6.6624| 88.05 N 1 LIBOR 6MO

33{1- 3/ 6 MONTH LIBOR - 33-36 2,469,177.47] 6.5924 360, 360 6| 36| 0] 5.8724 30| 6| 13.0924 3| 1 6.5924| 78.7 N 1 LIBOR_6MO

34]1-3/6 MONTH LIBOR - 34-0 1,230,118.06] 7.2023 360 360 5| 0 0| 6.1612 31 6| 13.7023 3 1 7.2023| 79.02 N 1 LIBOR_6MO

35/1- 3/ 6 MONTH LIBOR - 34-12 734,546.75] 7.0352 360 360 5| 12| 0] 6.1275 31 6| 13.5352 3| 1 7.0352| 80.91 N 1 LIBOR_6MO

36(1- 3/ 6 MONTH LIBOR - 34-24 199,453.39, 6.74 360 360 5| 24 0] 6.125] 31 6| 13.24 3| 1 8.74] 63| N 1 LIBOR_6MO

37(1- 3/ 6 MONTH LIBOR - 34-36 3,352,013.33] 6.5487 360 360 5| 36| 0| 6.0065 31 6| 13.0487| 3| 1 6.5487 84| N 1 LIBOR_6MO]

38)1- 3/ 6 MONTH LIBOR - 35- 0 1,541,231.22] 7.0267 360 360 4 0| 0| 6.3503 32 6] 13.5267 2.8563 1 7.0267| 86.82 N 1 LIBOR 6MO

39(1- 3/ 6 MONTH LIBOR - 35-24 534,451.85| 8.1532 360 380 4 24 0f 7.8452 32 6| 14.6532 3| 1 8.1532 80| N 1 LIBOR 6MO]

40(1- 3/ 6 MONTH LIBOR - 35-36 3,914,958.76] 6.6494 360 360 4 36 0] 6.429] 32] [$) 13.1494| 2.9155 1 6.6494] 88.22] N 1 LIBOR_6MO

41]1-5/ 6 MONTH LIBOR - 55-0 260,368.05] 9.65] 360 360 8| 0, 0] 8.025 52 S 15.65 3 1 9.65] 90| N 1 LIBOR 6MO

42]1- 5/ 6 MONTH LIBOR - 55-36 235,594.28 6.875] 360 360 8 36 0] 6.1515 52] 6 13.375] 1.9476 1 6.875] 89.21 N 1 LIBOR_6MO|

43[1-5/6 MONTH LIBOR - 56- 0 317,669.60 6.875] 360 360 7 0 0] 3 53] 6| 13.375] 3 1 6.875] 85 N 1 LIBOR_6MO

44)1- 5/ 6 MONTH LIBOR - 56-36 1,891,506.59] 6.6878 360 360 7| 36| 0] 5.6272 53 [$} 13.1878 3.1329, 1 6.6878{ 79.36 N 1 LIBOR 6MO]

45|1- 5/ 6 MONTH LIBOR - 57-24 463,732.69] 6.5126 360 360 B 24 0| 6.0243 54| 6 13.0126 3 1 6.5126| 83.71 N 1 LIBOR 6MO

46{1- 5/ 6 MONTH LIBOR - 57-36 3,564,681.22 6.749 360 360 [3) 36 0] 5.9698 54 6 13.249 3] 1 6.749] 76.91 N 1 LIBOR_6MO

47(1-5/ 6 MONTH LIBOR - 58- 0 1,629,796.26] 6.1717 360 360 5| 0 0| 5.6918] 55 B 12.6717 3| 1 6.1717| 81.01 N 1 LIBOR_6MO

48|1- 5/ 6 MONTH LIBOR - 58-24 945,549.34] 6.2578 360 360 5| 24 0| 5.2003 55 B 12.7578] 3| 1 6.2578| 91.77 N 1 LIBOR_6MO

49]1- 5/ 6 MONTH LIBOR - 58-36 3,642,067.51] 6.7608 360 360 5| 36 0] 6.0724 55 B 13.2608| 3.0684/ 1 6.7608| 82.06 N 1 LIBOR_6MO

50]1-5/ 6 MONTH LIBOR - 59- 0 302,018.49 6.3492] 360 360 4 0 0f 60184 56 5] 12.8492 3| 1 6.3492] 79.12] N 1 LIBOR_6MO

51[1- 5/ 6 MONTH LIBOR - 59-12 413,587.07| 5.99 360 360 4 12 0] 4.3835 56 3 12.49] 3| 1 5.99] 71.83 N 1 LIBOR 6MO]

52|1-5/ 6 MONTH LIBOR - 69-24 1,254,038.93] 6.1879 360 360] 4 24 0] 5.7981 56| [$) 12.6879 3| 1 6.1879} 85.17 N 1 LIBOR 6MO

53(1- 5/ 6 MONTH LIBOR - 59-36 3,380,208.79; 5.919, 360, 360 4 36 0] 57227 56 &) 12.419] 3| 1 5.019| 78.89 N| 1 LIBOR 6MO]

54]1- 6 MONTH LIBOR - 2-24 407,64540] 7.0151 360 360 7 24 0] 5.9152] 0 &) 13.5151 1 1 7.0151] 77.97 N| 1 LIBOR 6MO

55{1- 6 MONTH LIBOR - 5-0 499,452.72 5.5 360 360 4 0] 0| 5 2] 6| 12, 1 1 5.5 75 N 1 LIBOR 6MO

56{1- FXD -0-0 18,222,454.65| 7.0554 331 331 5| 0| 0 0 0| [4) 0| 8 0| 78.48] N, 1 O]

57|1- FXD - 0-12 13,091,340.81] 7.0378 344 344 6| 12| O] 0| 0 1) 0 0| 0| 75.29 N 1 0|

58(1- FXD - 0-24 9,561,437.38] 6.9192 350 350 5 24 0j 0| 0 0| 0 0| 0| 81.64] N 1 0]

59|1- FXD - 0-36 61,182,465.81] 6.9045) 341 341 5| 36 0 0] 0 0| 0| 0| 0] 79.3] N 1 0|

60(1- FXD - 0-60 79,854.97 6.5] 360 360 5| 60 0| 0 0 0] 0 0 0| 80 N 1 0|

61[1-10-60-2/ 6 MONTH LIBOR - 18-24 192,000.00] 6.75 360 360, 9 24 0 4.625 15| 6] 13.25] 3] 1 6.75 80 N 1 LIBOR_6MO|

62}1-10-60-2/ 6 MONTH LIBOR - 19-24 500,000.00 5.856 360, 360 8| 24 0| 4.967 16 [§ 12.356) 3 1 5.856 80| N 1 LIBOR 6MO
63{1-10-60-2/ 6 MONTH LIBOR - 20- 0 448,800.00; 7.25 360, 360 7| [8) [ 5.125] 17 [3) 13.75 3| 1 7.25 80| N 1 LIBOR_6MO
64{1-10-60-2/ 6 MONTH LIBOR - 20-24 1,113,196.67| 6.2392 360 360 7| 24 0| 5.3035] 17 [$] 12.7392 3| 1 6.2392| 82.64 N 1 LIBOR_6MO
65;1-10-60-2/ 6 MONTH LIBOR - 20-36 290,494.32 6.125] 360 360 7 36 0| 6.125] 17| 6| 12.625] 3| 1 6.125] 80| N 1 LIBOR 6MO
66{1-10-60-2/ 6 MONTH LIBOR - 21-0 869,237.94] 7.3518 360 360 6| O 0] 6.9078 18] 6| 13.8518 3 1 7.3518] 95 N 1 LIBOR 6MO
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name BALANCE GWAC | OTERM| ATERM | AGE| PP_TERM | Blank | Margin | MTR | Freq | Max _Rate | Init_per_ca| per_cap | min_rate | LTV [ Flag| Position Index
1-10-60-2/ 6 MONTH LIBOR - 21-12 1,410,929.40] 6.5758 360, 360 6 12 0} 5.1682] 18 6] 13.0758| 3 1 6.5758| 87.37| N 1 LIBOR 6MO
1-10-60-2/ 6 MONTH LIBOR - 21-24 8,661,885.13] 6.1708 360 360 &) 24 0] 5.3844 18| 6} 12.6114 3| 1 6.1708] 82.18 N| 1 LIBOR_86MO|
1-10-60-2/ 6 MONTH LIBOR - 21-36 188,000.00] 6.876 360 360 6) 36 0] 4.625 18 6 13.376] 3 1 6.876) 80 N 1 LIBOR_6MO
1-10-60-2/ 6 MONTH LIBOR - 22-0 275479.91 5.75] 360 360 5| 0 0| 5.875| 19 6 12.25] 3 1 5.75) 95| N 1 LIBOR_6MO|
1-10-60-2/ 6 MONTH LIBOR - 22-12 755,856.57] 5.6126) 360 360 5! 12 0| 5.0483] 19 6] 12.1126) 3] 1 5.6126] 80 N 1 LIBOR_6MO
1-10-60-2/ 6 MONTH LIBOR - 22-24 10,269,375.66] 6.0762] 360, 360 5 24| 0| 5.4362 19 6 12.5543 3 1 6.0762 82.51 N 1 LIBOR_6MO,
1-10-60-2/ 6 MONTH LIBOR - 23-0 1,934,395.00) 6.406] 360 360 4 0| 0} 6.0036] 20| 6| 12.906] 3 1 6.406| 81.89 N 1 LIBOR 6MO
1-10-60-2/ 6 MONTH LIBOR - 23-12 456,000.00 5.5 360 360 4 12 0 5.875| 20 5 12 3 1 5.5 80| N 1 LIBOR_6MO]
1-10-60-2/ 6 MONTH LIBOR - 23-24 8,737,233.00] 57759 360 360 4 24 0| 5.489 20 6| 12.2149 3| 1 5.7759! 81.57 N 1 LIBOR 6MO
1-10-60-5/ 6 MONTH LIBOR - 55-36 289,750.00 6.375] 360 360 8| 36 0, 6.375 52 5} 12.875] 5/ 1 8.375 95 N 1 LIBOR 6MO]
1-10-60-5/ 6 MONTH LIBOR - 56-36 85,280.00 6.626] 360, 360 7 36 0| 5.36 53] [3) 13.126] 5 1 6.626| 80 N 1 LIBOR 6MO
1-10-60-5/ 6 MONTH LIBOR - 57-24 1,471,600.00] 6.3599 360 360 & 24 0 5.409| 54 [3) 12.8599 4.7108| 1 6.3418| 74.09 N 1 LIBOR 6MO|
1-10-60-5/ 6 MONTH LIBOR - 57-36 951,100.00f 5.7002] 360 360 &) 36 0] 5.2809 54 6| 12.2002, 5 1 5.7002| 78.4 N 1 LIBOR 6MO
1-10-60-5/ 6 MONTH LIBOR - 58-24 269,280.00; 6.625 360, 360, 5| 24| 0] 6] 55| 6| 13.125] 5| 1 6.625] 80 N 1 LIBOR 6MO
1-10-60-5/ 6 MONTH LIBOR - 58-36 1,314,670.00] 5.817 360, 360 5 36 0] 5.5528 55 [§) 12.317] 5| 1 5.817] 87.42 N 1 LIBOR 6MO|
1-10-60-5/ 6 MONTH LIBOR - 59-36 2,428,247.00] 5.7055 360 360 4 36| 0] 5.4701 58] 6 12.2055 5| 1 5.7055| 76.74 N 1 LIBOR 6MO
2- 15YR BALLOON - 0-0 11,221,657.37 10.934 180 360 5| 0] 0| 0| 0 0 0| 0| 0) O 20.12 Y| 2 0
2- 15YR BALLOON - 0-12 2,320,053.28| 10.3354) 180, 360 5 12 0| 0| 0] 0 0 0 0] 0| 19.57 Y 2 0
2- 15YR BALLOON - 0-24 16,516,891.62] 10.3198| 180 360 5 24 0 [ 4] 0| %) O O 0} 19.64 Y] 2] 0
2- 15YR BALLOON - 0-36 11,277,629.00{ 10.4081 180 360 E) 36 3] 0 [0} 0] o) [ 0| 0| 19.58 Y| 2 0|
2-FXD-0-0 2,546,551.52] 11.3299 180 180 6] 0] 0 0] 0] 0| 0] 0 0] 0] 19.19 N 2 0
2-FXD-0-12 263,772.44] 9.6026 180 180 6| 12) 0 0] [ 0] 0| 0 0] 0| 19.17] N 2] 0
2-FXD - 0-24 4,063,900.11| 10.4156] 180 180, & 24 0, 0 0, 0, 0 0| 0] 0 19.49, N 2] 0|
2- FXD - 0-36 2,318,784.56] 10.6493 183 183] 6 36 0 0 0) 0 0, 0 0 0] 19.82 N 2 0
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Top 5 States Top 5 Prop Doc Type Purpose OCC Codes Orig Prepay Penalty

CA 40% SFR 66% Reduced 36% PUPCHASE 50% Owner 87% Omo 25%
FL 9% PUD 18% Full 25% REFI 38% 2nd Home 12% 12mo 29%
Invest. 2% 24mo 22%
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