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COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 to 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 immediatély by telephone and
return the original to such party by mail.




(N) e (M) 1D {N) 1D
%001 %001 %001
0 0 0
%004 %001 %004
%09 %09 %09
Ha0 9299 HAJ €168 Had9ez'Lt
0 0 0

feusd epnjy sefeuad apnjau) sagjeuad epojau)
3dd 001 Odd 004 Odd 001
0 0 0
saneliad epnjou| Sanjeudd apnjou| Sanjeuad apnjou)
¥dl 82 Hdd 82 Hdd 82
(U 0 0
safjjeuad epnjou] Sen[euad epnjay| SanEuSd epmoY|
0dd 00t 0dd 001 0dd 001
0 0 0
sanfeuad epnjou| Sanjeusd epnjou] sag(eusd epnju|
Hdl ez Hd0 82 ¥do 82
7005692 T 00569 1005692
TUTOLY0B0E T 92b060°C T 9.p060°€
TT00LbLT TT00IpLe B (118 744
TTT009EY2 TTT009Ek T T 0096k
dagoz
%¢80L %181 %Y1
%10°0 %3900 %00
12921 62°E81 88'G8l
titbireys osiq uibiepy 9510 uibie 910
2l 122 04

() neo

%001

el

%001

%09

Ha2 9¥0°9

0

sefjeuad epnju

Odd 001
0
SBIEUSd BpN[aY|

¥dO 82
0
safjeuad spnjou

Odd 004
0
sof|euad spnju;

Hdd 82
71005692
TTT9Lb060°E
(13744
7T 009€EVT
daogz

%4004
%828

89'8v1

uibsepy 9siq
6

95¢

N} 1D (N) red N 1o
%001 %001 %001
Zl 4 0
%0014 %001 %00}
%09 %09 %0y
Hao9v'L ¥aoes8e ¥aoeol
0 0 0
Sajeuad 9pnou] sanjeuad epnjoul setjeuad apnjuy|
0dd 001 3dd 001 Jdd 001
0 0 0
Safjeuad apnjouy sanjeusd apnjou] Safjeusd epnjou|
Hdd 8z ¥dd 82 ¥dO 82
0 0 0
sefjjeuad apnjou| sanjeusd epn(ou] Safjjeuad epnjou
0dd 00l 0dd 004 0dd 001
0 0 0
sanfeuad apnjou| Safleusd epnjou| Senjeusd pajdy|
Y¥dd 82 Hdd 82 ¥da 82
7009692 7700569 7100869
T 9.b060E 19060 T 9LY060°E
B 1}3 744 TT00LvLT IV 113 744
1T 09eEr e TTT009EYT TTT0098YT
dagoe
%E6 1L %0LEL %SE 0k
%008 %EL'L %300
06'8vl vl JrA913
utbie 951G uibirepy as1q uibiepy 351
8 / 9
VIVM €/98589 13N
WYM 9292.989¢ L avM

(N 1ed

%004

0

%001

%0F

A2 8I6°EL

0

sanjeuad apnju|

3dd 001
0
safjeuad epnjou|

Hdd 82
0
sefjeuad epnjau|

0dd 004

0
sai(euad epnju)

ddd 82
17005697
TTT9Lp060°C
TO0kLT
TT009Eke

%86'¢4
%200

8E'v8)
ubsepy 9sig
§

0/666
0L/
ol oWt yoan

(N) e

%004

0

%001

%0

a0 665°21

0

saijjeuad apnjau|

Jdd 001
0
Saj)eusd spnjouj

¥d0 82
0
senjeusd apnjou)

0dd 00}
0
saijleuad apnjoy|

Hdo8e
1100569
TTT9Lb060'E
0L
TTT00%€Ev'T

%625t
%900

69981
uibrep 951Q
12

J00(4 / de)

uibien 1NN
Xepy|

(N} e

%001

43

%001

%0t

¥ €9Y'6

0

$8IBUB4 BpNjoU)

0dd 00}
0
saljeuad 8pnjou|

Yo 82
0
saljeuad apnou|

0dd 00}

0
safeuad apnjay|

HdI 82
00969
T 9LH060'E
U O0LKLT
T O09EVT
daooz

%896
%1EL

G8'8Yl
uibreyy osiq
£

§002/52/1
y00zrELTy
0

(N} e (N) e uoydwiapay jeuosdo
%001 %001 buisq
z Fd8 Be uoepinbry
%001 %001 $90URADY J321MIES
%0 %0 Kuanag s507
yad Lzl Hadzeey Hnejeq
0 0 ey Ajeuad Aedald
sanjeusd epnjou]  Safeusd apnau)  SSINBUJ PUB INCYI0
shedald ON
Odd 00} Odd 00t (42) Aedaig
0 0 Jnatey Ajeuaq Aedald
solfeuad 8pnjdy|  SaNjeusd epnjou|  Safljeuad pue Jnoxyoo]
skedald oN
Hdd 82 Ud0 82 (ve) kedaug
0 0 jnasey Ajjeusd Aedaiq
Saljleuad 8pnjou|  Sapjeuad epnjou|  Saleudd PUE JN0oyoo)
shedaid oN
Odd 00} dd 001 (41) Aedaig
0 0 naieH Ajeus Aedaly
sanfeued SPROU]  SSEUS BpNOU]  SOREUD PUE INONI0T
shedasd ON
Hdo 82 HdO 82 (v1) fedaig
1700569 7T 00569°C HALLND
TTT9LK060'E T 9V060°E vALHoan
TTTO0MNLT TTo0LkLT ONg HodIT
TTT009EvT TTT009EYT ont goan
(sda)oous
%eyi1 %661 (Aumep 1el10D) ssojelio) eloL
%Z0L %EL9
7814 69°8Y1 000000004
ubep 9510 uiBrey asiq
4 } 8oud
Yuewiked 184 ¥o0zei el SMeS
paieq 89t uodno)
fereQ 00'000°052'6% aouejeg

9N - PIRIAJO3L - D-900Z JeNAPU|




N 1o

%001

0

%0

%09

A 959

0

memcwn_ epnjauy

Jdd 001
0
Sanjéus apnjouj

Hdd 8z
0
sapjeusy epnjou)

0dd 001
[
San[eUa apN|aY;

¥d3 82
""" 008692
U OLP060'S
U 00kbLT
T 009EYT
dagoz

%LL 0L
%500

82941
uisep s
Z

(N) reo

%001

0

%0

%09

Ao 2188

0

Saneuad spnjou)

3dd 001
0
safjjeusd apnfou

HdO 82
0
saf{euad epnjouj

Odd 00}
0
saffeuad apnjou|

- 0374

' 005692
T 94060
o0V
7T 009EVT

%69€L
%80°0

817788
uibsepy asiq

172

(N 1D

%001

0

%0

%09

HAd gL

0

sapjeuad epnjou|

3dd 001
0
saf(euad opnpy|

Hdd 92
0
safjeuad opnju)

0dd 001
(]
sajjjeuad epnpu|

¥dd 8z
1006692
1T 94b060°E
TTTO0LwLT
TT00%€Er e

%491
%00

86°58)
uie 950
04

(N} 112D

%00}

I3

%0

%09

olei0R 22740

0

sanjeuad epnjou)

3dd 001
0
soffeuad apnjouj

¥do 82
0
Sofjeuad epnjau)

0dd 001
a
safjeuag epnjou]

¥dJ 82
7700569
T OLPDB0E
B3 744
1TT009eyT
dqo0z

%068
%5b8

[ k143

utbiey 951G
[}

95¢

(N) heo (N 11eD
%00} %004

2 zl

%0 %0

%09 %09

HQ0 2099 D §56°L
0 0

S3fj{EUBY 8pnjou|

saQfeuad apnjau|

3dd 004 Jdd 001
0 0
safeusd spjau] sanjeuad spnjauy
Ydd 82 Hd0 82
0 0
sajeuad apnjou| sanjeusd epnjaul
0dd 004 0dd 004
1] (1]
Sanjeuad apnjauy safjeuad apnjouy
Hdo 82 HdO 82
T 005692 T 005692
1915060 1T OIp060°E
TTTO0LRLT o0
TTT009€PT TTO09Er T
%LLO} %8521
%1e8 %812
19'8%1 £6'8v1
by 951 uibieyy o8iQ
8 /

VIVM £29858°9

WVYM 92921989¢"2

(N) 1129
%00}
0

%0
%0

dassitoL

0

safjjeuad aphjou]

0dd 001

0

sajieuad opnju

HdO 82
0

Saijjeuad epnjou|

0dd 001

0

safjeusd apnjouy

HdO 82

71009692
T OL080°E
00T
100968 T

dagoz

%0204
%00

1898

-

ubiew os1q

9

13N
VM

N) e

%004

0

%0

%0p

O S89°EL

0

safjeuad sphju|

Odd 001
0
sanjeusd epnjau;

Hdd 82
0
safjjeuad epnjou]

3dd 001
0
safeuad apnjau|

Hdd 82
1008692
T 9LY060°E
TTo0VLe
TTTO09ErT

%e8'ey
%900

98'¢81
uibiew 9510
[

01666
051/
ol oWt ™yo8N

(N) red

%004

0

%0

%0%
¥aglen

0

SaNjeuad apniouj

Jdd 00}
0
senfeuad apniou]

ydo 82
0
Sonfeua  epnjou|

Jdd 004
0
sanjeusd apnjou|

¥dl 8z
11009692
" 9L¥060°E
TU00MWLT
TTT009EYT

%Z1'S)
%000

50284
ubrew as1g
14

004 / deg
UiBEN 13NN
xapu)

(N 11e9

%004

Z

%0

%0

QD yLL

0

Saneuad apnauj

Odd 004
0
safj{euad spnjou)

HdO 82
0
saljfeuad apnjau|

0dd 004

0
safjjeuad apnjou

ydo 82
700569
TTTOLY060'E
T00MLT
TTTO08Er T
dapoz

%28
%042

4:%:12%
ubey 9s1g

€

s00z/sei
¥o02eLL
0

(N) iieD

%001

7L

%0

%00

Y0 $8L6

0

seljjeuad epnjoy(

Odd 001
0
saijeusd apnjoup

YdO 82
0
safjeusd opnjoy|

0dd 001
0
safeuad spnjou|

¥d0 82
1009692
1 9L¥060°€
TT00LWLT
Toosere

%266
%¥S'L

0,8v}
ubrep 2510
Z

Juawhed 1414
pajeq
fepg

(N tien

%004

4%

%0

%0

dad €061y

0

seljjeuad pnjouj

Odd 001
0
sapjeuad apapu)

ud0 82
0
saf(euad apnjou|

Jdd 00L
]
Sanjeuad apnjou)

¥d0 82
7100569
T OLP060'S
00T
1T 008eYT

%ES 1Y
%6Y'9

65'8¥1
ubuew o510

}
yoOzIELIZL
89°¢
00'000'062'6$

uohdwapay [euondo
buyjeq

6e7 uoiepinbiy
SBIUBAPY JBOIBG
Ajuenag s507

Hnejpq

jnasie Aeusd Aedesd
S31){BUa ] pue Jnoxo0
skedaid oN

(42) Aedayg

nasiey Ajeuad Aedaid
Salifeuad pue o007
sheda)d oN

(ve) fedayyg

ey Aeuad Aedalyg
safifeuad pue Jnoxooy
shedaid oN

(4y) fedaig

ey Ajevad Aedaiyg
$aljjeuad pue Inoyo07
shedasd oy

(v1) fedaig

HAL IO

YA HoaN

ow9 Hoan

oWl doan
(sdqlyooug

(Aunjep 1e)l0D) $507 38110 (10

UMOPBIUM (edioutiy

000000004

8.:&

8as
uodno)
aoueleq

9W - PIBIA/RIMd - O-002 2eWAPU]




(N) 1eo (N)1ep (N) 1D (N) 1D (N 12D (N) 48D (N) 11e (N) 1en (N) 11ed (N)1ied (N) e (N) led uodwiepay [euodo

%00} %001 %001 %001 %004 %001 %001 %004 %004 %004 %001 %001 bulisg

0 0 0 A A Zl 0 0 0 4 Al 2 Bey uogepinbly

%0 %0 %0 %0 %0 %0 %00t %001 %004 %001 %004 %00t S90UBADY J20IAJ8S

%08 %05 %05 %05 %06 %05 %05 %05 %08 %05 %08 %0S Auerag ss07

HAJ §6'L ¥ad L0l HADISSEL  MADBZY Ha0 9882 HA0 £65°6 A0 €908 a2 69801 HAD6LLEL A 962 HAI 8116 YA ZHR0L unejeq

0 0 0 0 0 0 0 0 0 0 0 0 ey Ajeuad kedaid

Saflfeusd epnjou| senjeusd spnjou| sanfeusd apnjou) Safjeuad epnou| Ssnjeusd epnjou| safjeusd Spnjou| seijeusd epnjau| saljjeuad apnjou) saneusd epnjoy| Soljeusd apn(ou} Safjlleuad apnjouy| Salljeusd spnjouy Safjjeuad pue oy
skedaid ON

Odd 001 Odd 00} 0dd 004 0dd 001 Odd 001 Qdd 004 0dd 00} 0dd 00} 0dd 004 Odd 004 9dd 004 Jdd 00} (42) Aedasg

0 0 0 0 0 0 0 0 0 0 0 0 ey Aevad fedeid

mm.a—mcmn_ epnpuy| il d 8pnjauy ] d 8pRy( feuad spnjau| i d epnjou; saffeuad apnjau] saifeusd spnjouj sofjjeuad apnjouy Safifeuad apnjou; sailjieusd sprioy) Salieua apnjou} Safjjieuad apnjou} Saljeusd pue nexo0]
shedaig ON

¥dO 8z UdI 82 Hdo 82 )4 Hdo 82 Hd0 82 Hdo 82 4O 82 HdD 82 HdO 82 yd0 82 HdO 82 (v2) Aedasg

0 0 0 0 0 0 0 0 0 0 0 0 naueH Ajeusd Aedaid

safjjeuad 9pnjou) Sajjeuad epNju| SAfieUd ePNJoU] SBNIEUS] SPNIOL| SaNjEUSd SPIAL| SANjRUS OPNAU| Saeuad 3pNoU) SNEUS BPNIIU]  SejeUad OPNIOY|  SBHIRUSG APMIOY]  SONBUSJ SPNJOL|  SENRUS PROU|  SSHIEUSY PUE JNONIOT]

skedoid oN
OJdd 001 Odd 001 0Odd 00} Jdd 001 Jdd 001 Jdd 001 Jdd 004 Qdd 00} Jdd 001 Jdd 001 Odd 00} 3dd 001 (41) fedarg
0 0 0 0 0 0 0 0 0 0 0 0 IndlieH Ajeusd Aedaid
Saljjieuad spnjdu| ssneuad apnjouy safeusd opNjou| saf(euad apnjou) Sanjeusd Spnjoul Safjeuad apnjou| sanjjeusd 3PN(IU( saeUd apnfou| Safjjeusd apniou] Safjjeusd apnay| Salljieusd epnjouj sanjjeusd apnfaul Sallieusd pue jnoyaot
skedaid ON
Hdd 8z Hdd 82 HdD 82 HdD 82 Y¥dO 82 ddd 82 HdD 82 Hdo8e Hdd 82 Hdo 8z dd0 82 HdO 82 (v4) Aedaid
005692 008692 U 005892 11005697 71008692 17008692 7005697 1005692 T 00669°C 7005692 11005692 T 00569T HAFTIWD
T Lp060°E 94060 T 8Lk060°C TUOLV0B0'E  TTTOLPOBO'E T T9LV060C T UOLM0B0C T 90060 1T ALK060°E TTTOLK060°E T Ip060°E TTT9V060°C HAV Hodan
TTTO0LYLT T00ILe TokvLT 113744 113 744 113 744 owLe 00T 10T 00k T 11574 T 00MRLE OW9 dogan
1T 009EYe 0098V T 009EV'T TT009EVE TTTO09ERT TTT009€Er2 T 009V 1T 00%ere TTUT000EYT T 009ERT TTT009EYZ 1T 00%EY2 owL o8N
daoge dqoog dagoz dapoz (sda)yoous
%05°04 %ZEEL %18'S} %198 %Ly 0L %eL'TL %E9°04 %Ly'El %2091 %88 %TLL %IVEL (Aumep 1e1100) 5507181100 [R101
%000 %500 %00 %bL'8 %96°L %069 %500 %E00 %200 %E8'L %YL %969 UMOpaM fediouny
28941 S9Esl £6'581 68'8Y1 08'871 1681 €91 19€81 £2'981 ¥o'8¥L 88'8vL 00'6¥L 000000°004
ubiepy 0s1g uiBiey 9s1g uiueyy asig ubiepy 981G uibsep 3sta utbiep asia uibiep 2s1g ulBiey asiq wbew 9sia ubiep os1a ubrep as1q wbep 281q
4 24 0l [ 8 )3 9 G 14 € 4 } 83U
0/666 Joold / den S00Z/Sz/ Juoured 114 VOOZELIZL ames
I4 YIVYM £198589 13N 0s'L/t UiBIEW F 3NN Y00Z/ELTY pajeq 89t uodnod
96¢ WYM 0292.989¢°L ovM ol owyoan xapu) 0 kejpq 00°000'05L'6$ sauejeq

9I - PIdIA/331d - D400 deWifpul




(N} ed

%001

0

%001

%09

a0 206'5

0

senjeusd apnjou)

Jdd 001
0
soiffeuad apnjou)

Hd0 82
0
safjjeuad apnjy|

Odd 004
0
safjeuad apnjsy)

HdD 82
1008697
" QLV0BOE
TUO0LLT
1009k T
da00z

%486
%60°0

51912
uibreyy 9s1q

142

(N) e

%001

0

%004

%09

a0 2218

0

Sanjeuad apnjau|

0dd 004
Q
sefjeusd epnjou)

¥do 82
0
Sanfeus  epnjou)

2dd 001
0
$3f{eusy epnjau]

ydd e
*100569C
1T 9Lk060°E
(3744
1009V

%182t
%100

Y6'evT
uibrely dsiq
17

(N) 41D

%004

0

%00}

%09

¥ad iy ol

0

sonfeuad opMdu

3dd 001
0
safieusd epRjoUl

ydo e
0
safjjeuad apnjou}

0dd 004
0
sanjeuad epnjou

¥dd 82
1100569°¢C
TTUOLY060°E
T00MLeT
10096 T

%6561
%S00

W'ibe
ubiey 9510

04

(N 1.2

%001

z

%001

%09

HAD 2665

0

wwu_mcwa mu:_oc_

3dd 004
0
Sdnieuad spnjou]

HdO 82
0
saffeuad apnjou]

Jdd 004
0
saNjeuad epnjouy

UAO 82
"1 009692
" 9Ly060°E
T O0LbT
T 009EYT
dqgoz

%306
%061

°5'8hl

ubrey as1q
6

95¢

(N) e (N yed

%001 %001

Z Z

%004 %001

%09 %09

HAD §LL9 HADSELE

0 0

sonjeusd spnjduy senjeusd apn|oyy
2dd 001 0dd 001

0 0

Sonjeuad epnjou| sanjeuad apnjou|
dO 87 Y¥do ez

0 0

SoNjeuag apnjou| Sonjeuad epnjou|
0dd 001 0dd 001

0 0

sanjeuad apnjou| Soljjeusad spnjou|
HdO 82 UdD 82

** 1008692 005697
TUUOLP0B0E T 9/¥060°C

U o0LLT U O0MRLT

T 009EY'T T O09EVT
%00't1 %6224

%EY' 12 %2681

0L8yL ve'srl

uibep 951q uiBrep 251Q

8

L

VIYM ££98569
NYM 9292.989¢L

(N e

%001

0

%001

%0

HAO1IL'6

0

sonjeuag epnjau|

Odd 001
0
safeuag epnjou;

YHdD 82
0
safjeuad apnjay)

Ddd 004
0
SafeUsd epnjoy]

ydd 82

T 005692
TTTOLK060°E
TT00RLT
TTT008eYe
daooz

%6€ 6
%00

10812
uibuew 2510
9

13N
VM

(N) 1ed

%001

0

%001

%0k

HAD 16571

0

safjjeuad vv:_oc_

3dd 004
0
sanfeusd apnjoyj

Hdd 8z
0
sefeusd apnjauj

0dd 00}
0
safjleuad epnjou|

Hdd 8z
71009692
7T 9Lp060'E
U00MLE
TTT009EVC

%502}
%90°0

¥9'Spe
ubiep 9510
g

01666
00Z/1
ol oW woan

(N} 1.

%004

0

%004

%0p

A0 821°9)

0

$Salljeusd apnjouj

3dd 004
0
safeuad apnjou)

HdO 82
0
saijeuad apnjou]

Jdd 004
0
sanjeuad epnjaul

Hdd 82
1008692
T 9L4060°€
00T
11T 009EY2

%Lv'yL
%80°0

86'8¥C
uibep 0510
14

04 / dep

ublep / unp
¥apu|

(N) 13

%004

2

%004

%0

a0 2968

0

wmw_mcm& ou_.;oc_

Jdd 001
0
3 eLa  epnju]

4dO 87
0
sanjeuad apnjoy|

0dd 001
0
Saf[EUSd 8pnjay)

Udd 82
1005692
" 914060°C
o0
TTT00%EY T
dq00z

%9.'8
%162}

95804
uibren 9510
13

S00z/se/L
PODZIELIZL
0

(N gD

%004

13

%001

%0t

Yao 9550y

0

safjeuagd apnjou|

0dd 00}
0
safjeuad apnjou|

HdI 82
0
sajjeuad apnjou|

Odd 004
0
saijjeuad spnjou|

¥dd 82
11005692
11914060
U oolkLT
T 009Er2

%HES 0L
%9464

yo'gvi
ulBreny 9510
14

Juauded 15u4
paleq
fepaq

(N) 1ed uondwapay jeuosdo
%001 bueq
Zl Gej uonepinbry
%001 SO0UBAPY JBJIAI0S
%0V Auarag ss0y
Hao L2221 iinejeqQ
0 nuieH Aeuad Aedaig
safjfeuad apnjou| Sefjjeuad pue jnoo
shedasd oN
Jdd 001 (42) Aedarg
0 1naseH Aleusd Aedsiyq
Saljeuad epnjou| SoNeusd pue jnoydoy
shedaiq oN
¥4l 82 (v2) Aedard
0 ey Aeusd Aedaiyg
Ssijleuad apnjou} Sanjeusd pue jnoyd0y
shedaid oN
0dd 00} (41) Aedorg
0 Jnasiey Ajeusd fedaiy
Safjleuad apnjou| Soljeuad pue Jnoy0
skedeid oN
U482 (V1) Aedaig
1100969 HALIND
TTaLp080°E ¥AL Hoan
TTTo0MYLe OWg 04N
TTTO0SEVe OWLH0aN
(sda)yooys
%24 TN (Aunep 1e)100) 5507 1e109) [Ej0)
%9991 UMODSJUM [edIoULd
08°8vl 000000°004
uibrew 0s1q
i U4
YO0TEVEL omas
%% uodnoy
00°000'005'2$ ajuejeg

LI - PIBIA/39Ud - 9-$00Z deifpu|




(N 120

%004

0

%0

%09

A 668G

0

Safjeuad epnou}

Jdd 00}
0
salifeuad apnjouj

udd 82
c -
Sapjeuad Bpnjou|

Odd 00t
0
sanjeuad apnou;

¥dO 82
100969
T 9Lp060°¢
I A7X4
TT009ErT
daooz

%6
%000

£8'512
uibuep 0s1q
Zl

{N) yed

%001

0

%0

%09

¥A0 8608

0

soanjeuad spnjou)

Odd 004
0
sofjeuad epnjay|

Hd0 82
o -
sanjeuad epnjou;

dd 00}
0
53(1|BUB @pN{ou

Hdo 82
11005692
T 8Ly060°C
TT00LpLT
T T009EYT

%69CH
%ZH0

24474
uibepy os1g

H

(N) 1red

%004

i}

%0

%09

A0 S0E0L

6

Safjeusd epnjou|

Jdd 001
0
53RjEUD Bpnjou|

Hdd 82
0
SaIEUad 8pnjou|

0dd 001
0
safjjeuad apnfou|

HdO 82
77008692
11T 944060
TT00MLT
1 00%eY'e

%Ip'SL
%S00

69°2¥C
uiBrepy as1g
[1]3

(N reo

%004

Z

%0

%09

HGOBILLY

0

mw.a_m_._mn_ muz_o:_

Odd 001
1]
sagjeusd apnjoy|

HdO 82
0
Sa{EUBd BPN(OU|

0dd 004
0
safeuad epnjouy

¥dd 82
7009697
1T 9Lb060°E
TU00kLT
TTT009Ek2
dagoz

%908
%8y 64

vl

uibrepy 9siq
6

95¢

(N) 1o (N} e

%004 %004

2 2zl

%0 %0

%09 %09

G0 8009 A0 LIE'L

0 0

mm:_m:wm %:_oc_ woa_mcmm apnjou|
9dd 00} 0dd 001

0 0

SaNjEUDY BpNjaY

Hdd 82

0

584{EUad 3pnjou|

0dd 001

¢

safifeuad apnjoul

safjeusd 8pnjay|

HdD 82
4
soffeuad apnjoy|

0dd 001
4
SaQ|EUDd BPNJOY|

ddo 82 Hdd 82

1 00969°C 7100569
©T1924060°€ TTOLK060°E
00T Tootvle
T 000er2 11 0096¥'T
%E6'6 %L1t
%6612 %l 6L
28er! GE8Fl
uiBsepy os1q utbiep 3513
8 /

VIVM €9858'9
WYM 9297/989¢'L

(N) 1o (N) 1reD
%004 %004
0 0
%0 %0
%0y %0p
HAD 1568 MO S8ETL
0 0
Safjeusd 8pnjouj safjeusd epnjdu|
Odd 001 2dd 00}
0 0
Saifljeusd apnjouj sajjjeuad ovs_uz_
YO 82 44082
0 0
Ssiljeuad epnjou; seljleusd apnjou|
0dd 004 0dd 001
0 0
Saljjeuad epnjdu} sajjjeusd spnjou|
¥d0 82 HdO§Z
1009692 00569
TUOM060C T 9LM060'E
0L o0
U 009EYE T O09ErE
dagoz
%526 %0641
%200 %800
YUz 20ST
ulbiey 991G ubre 9519
9 §
0/666
13N 002/t
ovm  olowidoan

(N) reo

%001

0

%0

%0¥

YA $26'51

0

saleuad apnjou|

Odd 001
0
salljeuad apnjau|

HdI 8z
0
safjeuad apnjou|

Jdd 00L
0
saljjeuad apnju)

Hdd 82
11005692
7T 9Lp060°€
00T
1T 008ERT

%Pl
%r0'0

L4574
ubrep 2519
14

Jooid / de
bR /i
xepu|

N) e (N) e
%004 %00}
21 zl
%0 %0
%0Y %0Y
ya0 89 yao eee's
0 0
Sanjeuad apnjou|  sanjeusd spnjauj
Jdd 001 Odd 00}
0 0
Safjeuad spnjau]  Sanjeuad epnjou;
Hdo 8z Hdd 82
0 0
$3ijjeuad spnju| Sanjeuad epnjou}
Jdd 001 Jdd 004
0 0
Saijjeusd spnjou| Saneudd apnjouj
HdD 82 ddd 82
11005692 008692
11T 9LY060°C T OLV060E
00T o0
N 118 A TTT009%EY
daooz
%bb'L %¥i'6
%9€°81 %2102
[x:14% S6'8h1
wben os1q uiBep 2519
13 Z
sooz/sziL JuawAed 1514
v002/EL 2} paq
0 keppq

(N) tred uodwepay jeuondo
%001 buyeq
2 Ge] uogepinbi)
%0 $BIUBADY JBJIAIAG
%0y Auaneg sso
¥a0 12804 nejeq
0 Jnasey Aeuad Aedaiy
Sefjeudd 8pnau|  SaN[eUsd PUe 1N0%I0
shedaid oN
Jdd 001 (42) Aedaig
0 ey Aeuad Aedaly
Safjleusd apnjou|  Salljeuad pue Jnoyd07
shedaid oN
UdO 82 (ve) Aederg
0 naney Ajeuad Aedalg
Salljeusd apnjou| Salljeusd pue Jn0%o07
skedaud ON
Odd 004 (41) fedayg
0 navey Rjeuay Aedaiy
Sdijleusd apnjou| SaNjjeuad pue Jnoyo0Y
shedaiq oN
Hdl 8z (w1} Aedasg
005692 YAV IND
1194060 A HO8I1
TTUO0MWLT OW9 508N
1T 009Ere oW yeaNn
{sdahooys
%520} (Runeyy jejj00) $507 18100 [ejo)
%8Y° 24 UMOPRJUM fedjaunid
8.8 000000001
uiBiey 9810
} 8oud
Y00Z/ELTL omes
8L uodno)
00°000'005'2 sduejeq

LIN - PIRIA/R91Id - 9-1002 delfpu|




(N) 1eD

%001

0

%0

%08

Ha0 990°L

0

sanfeuag apRiov]

0dd 00}
0
Safjeuad apnjoy|

U408
0
sofjeusd apnjau|

Jdd 00L
0
safjeuad 6pnjaY|

Hdd 82
700969
11T9/p060°€
BV 37 A
T 00%€rT
dao0z

%256
%410

9x: k4
uibie osig
43

(N) hed

%00}

0

%0

%08

¥ao8yL6

0

sanjeuad apnjout

3dd 00}
0
SBIEUSY BpRIoY|

Hdd 82
0
sag(eus  epnjou|

3dd 001
0
Saffeuay epnjou|

Hdd 82
77009692
T 9Lh060°€
00k
TTT009eyT

%I Ch
%200

85¥T
uibsey 9sig
13

(N e

%001

0

%0

%05

YA SIS T

0

sanieusd opnju|

0dd 004
0
sanieuad epnjoy)

HdOo 82
0
senjeusd epnjsu)

0dd 001
0
safi{euag apnjau|

4d0 82
71005692
1 9L9060°C
00yl
TT00%€eve

%9671
%800

ov'8vZ
ubrey o513
[1]3

(N 11D N) 1o

%004 %001

1 Al

%0 %0

%05 %05

HAD 265°S Had 161,

0 0

Sanevad apnpy| mem_._m& wtu_uE
9dd 00} 0dd 00}

0 0

sofeusd apnjou) Safjeusd apnjou|

HdO 82 Hdo 82

0 0

sanleuad spnjou| safjeusd apnjou|
Jdd 001 Jdd 004

0 0

saRjeuad apnjou| senjeusd apnju
Ydd 82 ¥do 8z
71005697 7700963
TTTOLV060C T 9L¥060°€
TTT00LLT B 37

1T 009Ere 71009672
dqpoz

%6L°L %096

%E0°6¢ %Se'Ve

¥o8pl 1881

utBiepy 9819 uibepy 981

6 8

4 VIV
9s€ NYM

(N) e

%001

4

%0

%05

Haosv18

0

SONEUD BpN{U|

3dd 001
0
safjeuad spnjouj

¥dO 82
0
san{euad spnjouj

Odd 001

0
safeuad apnjauy

YHdd 82
7008692
1 8Ly060°€
ooy
1T009erT

%0EL
%ZS 8L

86°8Y1
utbireyy 251
1

£/9858'9
8292.989¢€'L

(N) 11e

%00}

0

%004

%05

HAO894L

0

w&xmcm& 8pnjov)

Odd 004
0
sal|euad apnjouj

HdO 82
0
Safeuad epnjou)

Odd 001
0
sanjeuad apnjau|

ddd 82
100569
1T 8LY060E
TTT00kbLT
T 00%ErT
dagoz

%96
%000

18912
uibie asiq
9

13N
ovm

{N) 1ed

%00

0

%001

%05

30886

0

sanjeuad epnow

Qdd 004
0
safjeuad spnjou|

Udo 82
4}
sanjeuad spnjou|

3dd 001
0
seffeuad epnjou|

Hdo 82

77T 005692
T 9LY060°C
oo
0098V

%05°Ch
%00

[ a474
wbrep 51
g

0/666
002/}
ol ow oA

(N) 1o

%00}

0

%004

%08

a2 14978

0

Saj)jeusd apnjou}

0dd 00}
0
sanjeusd apnjau|

Ydd 82
0
S3f[BUB BPN{OU|

Odd 001
0
saljjeuad 8pnjou;

¥dl 82
7100569
8lp060°C
00T
TTT00%Ere

%0161
%E00

Wweve
b 250
|4

10014 fde)
ubrep / InN
Xapy|

N yeo

%001

3

%008

%05

HI2 8999

0

Senjeuad apnjou)

Odd 004
0
sal[euad apnjoul

¥do 8z
0
saijjeusd apnjou

Jdd 004
0
sajjieusd epnjou|

Ud0 82
00969
"t 9Lb060'E
U O0MWLT
0096
daooz

%b6'8
%EY'8l

cosyi
uibieyy 9510
€

§002/52/1
yo0zELZL
0

(N) nea

%001

4}

%001

%05

HaJ3§5Z8

0

SafEUad 3pNjay)

dd 004
0
sanjeusy apnjou;

HdO 82

0
saijjeuad epnjou|

dd 00}
0
safjjeusad epnjou)

Hd)d 82
11009692
U 8Lk060E
3 7¥4
TT00%EYS

%1801
%EY 02

06'84
ubseps 9519
Z

JuawAhed 1sn4
peEq
Aepq

(N) e

%001

48

%001

%05

4aJ 976'6

0

Sanjeuad epnjau)

Jdd 004
0
saijfeuad epnjou)

¥dd g2
0
salljleuad epnjau}

3dd 004
0
saijjeuad epnjau)

Udd 82
71005692
T 92%060°C
13744
U009y

%1521

%hL6'LL

048yl
ubrep 051
3

VO0ZIELZL
8Ly
0000000528

uogdwspay [euoidp
buyeq

6e uonepinbry
SQOUBADY IBOINBS
RusAag 507

inesa

Inaney Ajeusd Aedaid
Saljjeuad pue noyso7
shedaid ON

(42) fedasg

nuiey Aeuad fedaid
Sanfeusd pue Inoyao
shedaid oN

(vz) hedasg

InasieH Aleusad Aedesd
SoNEUad U IN0Y20]
shedaid oN

(44) Redaug

nauey Aeuad Kedaid
Safjeuad pue Jnoyio
shedaid oN

(1) fedaq

YAV LWD
yALHOAN

Oowg goan
OWLH08N
(sdqyooyg

(Aumen 1ey100) s507 11100 [ej0L
Umopajupm [ediouly

000000001

8dUd

omes
uodnon
aduejeg

LIN - PIBIA/R31d - 9-p00Z deWApul




COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 to 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.




Ischus Capital Management Stress Runs, IndyMac 2004-C Class M6

NO PREAY STRESS

Min 0
Fwd LIBOR/Swap Shift -200 bp bp 200 bp
Prepay 1.00x Base Case 1.00x Base Case 1.00x Base Case

Loss Severity: 40%
Recovery Delay: 12 months

% Cum Loss Yield Break 12.99% 11.42% 9.68%

CDR -Yield Break 13.972CDR 11.727 COR 9.463 CDR

% Cum Loss 1st $ Principal Loss 15.29% 12.98% 10.35%
CDR - 1st $ Principal Loss 17.599 COR 13.918 CDR 10.3CDR

Loss Severity: 50% |

Recovery Delay: 12 months

% Cum Loss Yield Break

CDR -Yield Break

% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss

Loss Severity: 60%
Recovery Delay: 12 months

% Cum Loss Yield Break 13.70% 11.93% 10.01%

CDR - Yield Break 8.853 CDR 7.46 CDR 6.046 COR

% Cum Loss 1st $ Principal Loss 16.54% 13.81% 10.82%
CDR - 1st $ Principal Loss 11.236 CDR 8.913CDR 6.626 COR

Loss Severity: 40%
Recovery Delay: 12 months. NO ADVANCE

% Cum Loss Yield Break 11.53% 9.92% 8.22%

CDR - Yield Break 11.903 CDR 9.785CDR 7.747 CDR

% Cum Loss 1st $ Principal Loss 15.12% 12.82% 10.20%
CDR - 1st $ Principal Loss 17.317 CDR 13.685 CDR 10.115 CDR

Loss Severity: 50%1E

Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break

CDR - Yield Break

% Cum Loss 1st $ Principal Loss

CDR - 1st $ Principal Loss |

_ Loss Severity: 60%
Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break 12.55% 10.77% 8.90%
CDR -Yield Break 7.955 CDR 6.607 CDR 5.284 CDR




% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss

PREPAY STRESS

Fwd LIBOR/Swap Shift

16.41%
11.12CDR

Min 0
-200 bp

Prepay 2.00x Base Case

Loss Severity: 50%

Recovery Delay: 12 months

% Cum Loss Yield Break

CDR -Yield Break

% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss

Loss Severity: 50%

Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break

CDR -Yield Break

% Cum Loss 1st $ Principal Loss

CDR - 1st $ Principal Loss

13.41%
10.842 CDR
16.02%
13719 CDR

1212%
9533 CDR
15.87%
13.554 CDR

13.69%
8.817 CDR

bp
1.00x Base Case

11.72%
9.118 CDR
13.47%
10.869 CDR

10.41%
7.886 CDR
13.32%
10.722 CDR

10.71%
6.546 CDR

200 bp
0.50x Base Case

9.87%
7.378 COR
10.63%
8.063 CDR

8.61%
6.28 CDR
10.50%
7.945CDR




Ischus Capital Management Stress Runs, IndyMac 2004-C Class M7

NO PREAY STRESS

Min 0
Fwd LIBOR/Swap Shift -200 bp
Prepay 1.00x Base Case

Loss Severity: 40%
Recovery Delay: 12 months

% Cum Loss Yield Break 12.12%

CDR - Yield Break 12.727 CDR

% Cum Loss 1st $ Principal Loss 14.42%
CDR - 1st $ Principal Loss 16.178 CDR

Loss Severity: 50%[B

Recovery Delay: 12 months

% Cum Loss Yield Break

CDR -Yield Break

% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss 2

Loss Severity: 60%
Recovery Delay: 12 months

% Cum Loss Yield Break 12.79%

CDR - Yield Break 8135 CDR

% Cum Loss 1st $ Principal Loss 15.59%
CDR - 1st $ Principal Loss 10.411 CDR

Loss Severity: 40%
Recovery Delay: 12 months. NO ADVANCE

% Cum Loss Yield Break 10.75%

CDR - Yield Break 10.871 CDR

% Cum Loss 1st $ Principal Loss 14.27%
CDR - 1st $ Principal Loss 15924 COR

Loss Severity: 50% D6 N

Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break

CDR -Yield Break

% Cum Loss 1st $ Principal Loss

CDR - 1st $ Principal Loss|

Loss Severity: 60%

Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break 1.71%
CDR - Yield Break 7.317 CDR

bp

1.00x Base Case

10.53%
10.556 CDR
12.05%
12591 COR

11.00%
6.775 CDR
12.81%
8.127 CDR

9.14%
8.838 CDR
11.90%
12.385 CDR

9.93%
6.008 CDR

200 bp
1.00x Base Case

8.76%
8.367 CDR
9.39%
8.111COR

9.06%
5.392 CDR
9.81%
5.907 COR

7.44%
6.87 COR
9.25%
8.951 COR

8.06%
4718 CDR



% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss

PREPAY STRESS

Fwd LIBOR/Swap Shift

15.46%
10.305 COR

Min 0
-200 bp

Prepay 2.00x Base Case

Loss Severity: 50%

Recovery Delay: 12 months

% Cum Loss Yield Break

CDR - Yield Break

% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss

Loss Severity: 50%

Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break

CDR - Yield Break

% Cum Loss 1st $ Principal Loss

CDR - 1st $ Principal Loss

12.51%
9.926 COR
15.10%
12671 COR

11.30%
8.745 CDR
14.96%
12515CDR

12.69%
8.038 CDR

bp
1.00x Base Case

10.81%
8.255 CDR
12.50%
9.88 COR

9.60%
7.151 COR
12.36%
9.748 CDR

9.71%
5.838-CDR

200 bp
0.50x Base Case

8.94%
6.558 CDR
9.64%
7.168 CDR

7.79%
5.592 CDR
9.52%
7.066 COR




COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 to 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.




NO PREAY STRESS

Min 0
Fwd LIBOR/Swap Shift -200 bp bp 200 bp
Prepay 1.00x Base Case 1.00x Base Case 1.00x Base Case

Loss Severity: 40%
Recovery Delay: 12 months

% Cum Loss Yield Break 10.34% 8.71% 6.21%

CDR -Yield Break 10.341 CDR 8.327 CDR 5.568 CDR

% Cum Loss 1st $ Principal Loss 12.90% 10.50% 7.73%
CDR - 1st $ Principal Loss 13.841 CDR 10.514 CDR 7.197 CDR

Loss Severity: 50%

Recovery Delay: 12 months

% Cum Loss Yield Break

CDR -Yield Break}

% Cum Loss 1st § Principal Loss |
CDR - 1st $ Principal Loss &

Loss Severity: 60%
Recovery Delay: 12 months

% Cum Loss Yield Break 10.89% 9.10% 6.45%

CDR -Yield Break 6.715CDR 5433 CDR 3,684 CDR

% Cum Loss 1st $ Principal Loss 13.96% 11.18% 8.09%
CDR - 1st $ Principal Loss 9.059 CDR 6.903 CDR 4,742 CDR

Loss Severity: 40%
Recovery Delay: 12 months. NO ADVANCE

% Cum Loss Yield Break 9.16% 7.56% 5.28%

CDR -Yield Break 8.883 CDR 7.016 CDR 4633 CDR

% Cum Loss 1st $ Principal Loss 12.76% 10.37% 7.62%
CDR - 1st $ Principal Loss 13.64 CDR 10.345 CDR 7.073 CDR

' Loss Severity: 50% D
Recovery Delay: 12 months. NO ADVANCE¢
% Cum Loss Yield Break |

CDR -Yield Break §

% Cum Loss 1st $ Principal Loss §

CDR - 1st $ Principal Loss §

. Loss Severity: 60%
Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break 9.97% 8.21% 5.74%
CDR -Yield Break 6.058 CDR 4834 COR 3.246 CDR




% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss

PREPAY STRESS

Fwd LIBOR/Swap Shift

13.85%
8.97 CDR

Min 0
-200 bp

Prepay 2.00x Base Case

Loss Severity: 50%

Recovery Delay: 12 months

% Cum Loss Yield Break

CDR - Yield Break

% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss

Loss Severity: 50%

Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break

CDR - Yield Break

% Cum Loss 1st $ Principal Loss

CDR - 1st $ Principal Loss

8.144 CDR
10.66%
10.955 CDR
13.52%

7.203 CDR
9.63%
10.825 CDR
13.33%

11.08%
6.831 CDR

bp
1.00x Base Case

6.575 CDR
8.94%
8.336 CDR
10.80%

5.724 CDR
7.94%
8.23CDR
10.78%

8.01%
4.688 CDR

200 bp
0.50x Base Case

4433 CDR
6.35%
5.716 CDR
7.94%

3.817COR
5.55%
5638 CDR
7.85%




COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 to 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.




NO PREAY STRESS

Min 0
Fwd LIBOR/Swap Shift -200 bp

bp

Prepay 1.00x Base Case 1.00x Base Case

Loss Severity: 40%
Recovery Delay: 12 months

% Cum Loss Yield Break 10.34%

CDR - Yield Break 10.341 CDR

% Cum Loss 1st $ Principal Loss 12.90%
CDR - 1st $ Principal Loss 13.841 CDR

Loss Severity: 50%iB

Recovery Delay: 12 months

% Cum Loss Yield Break

CDR -Yield Break

% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss

Loss Severity: 60%
Recovery Delay: 12 months

% Cum Loss Yield Break 10.89%

CDR - Yield Break 6.715CDR

% Cum Loss 1st $ Principal Loss 13.96%
CDR - 1st $ Principal Loss 9.059 CDR

Loss Severity: 40%
Recovery Delay: 12 months. NO ADVANCE

% Cum Loss Yield Break 9.16%

CDR -Yield Break 8.883 CDR

% Cum Loss 1st $ Principal Loss 12.76%
CDR - 1st $ Principal Loss 13.64 CDR

Loss Severity: 50% Do

Recovery Delay: 12 months. NO ADVANC
% Cum Loss Yield Brea

CDR - Yield Brea

% Cum Loss 1st $ Principal Loss

CDR - 1st $ Principal Loss |’

Loss Severity: 60%

Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break 9.97%
CDR -Yield Break 6.058 CDR

8.71%
8.327 CCR
10.50%
10.514 CDR

9.10%
5433 CDR
11.18%
6.903 CDR

7.56%
7.018 CDR
10.37%
10.345 CDR

8.21%
4.834 CDR

200 bp
1.00x Base Case

6.21%
5.568 COR
7.73%
7.497 CDR

6.45%
3.684 CDR
8.09%
4742 CDR

5.28%
4633 CDR
7.62%
7.073 CDR

5.74%
3.246 COR




% Cum Loss 1st $ Principal Loss
CDR - 1st $ Principal Loss

PREPAY STRESS

Fwd LIBOR/Swap Shift
Prepay

Loss Severity: 50%

Recovery Delay: 12 months

% Cum Loss Yield Break

CDR - Yield Break

% Cum Loss 1st $§ Principal Loss
CDR - 1st $ Principal Loss

Loss Severity: 50%

Recovery Delay: 12 months. NO ADVANCE
% Cum Loss Yield Break

CDR - Yield Break

% Cum Loss 1st $ Principal Loss

CDR - 1st $ Principal Loss

13.85%
8.97 CDR

Min 0
-200 bp
2.00x Base Case

10.66%
8.144 CDR
13.52%
10.955 CDR

9.63%
7.203 CDR
13.39%
10.825 CDR

11.08%
6.831 CDR

bp
1.00x Base Case

8.94%
6.575CDR
10.90%
8.336 COR

7.94%
5724 CDR
10.78%
8.23CDR

8.01%
4.688 CDR

200 bp
0.50x Base Case

6.35%
4433 CDR
7.94%
5716 COR

5.55%
3.817 CDR
7.85%
5.638 CDR




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.




Pool Group:
Total Current Balance:

Total Original Balance:
Number Of Loans:

Average Current Balance:
Average Original Balance:

Weighted Average Note Rate:
Weighted Average Gross Margin:
Weighted Average Maximum Rate:
Weighted Average Minimum Rate:
Weighted Average Periodic Rate Cap:
Weighted Average First Rate Cap:
Weighted Average Fico Score:
Weighted Average Ltv Ratio:

Weighted Average Debt Ratio:

Weighted Average Original Term:

Weighted Average Stated Remaining Term:

Weighted Average Seasoning:

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

‘Weighted Average Prepay Orig Term:
Weighted Average Prepay Rem Term:

‘Weighted Average Io Term:
Weighted Average Io Rem Term:

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

First Pay Date:
Interest To Date:
Rate Change Date :
Mature Date:

INMC 2004-C

Group I1& Group II

398,250,507
398,894,969
2,050

$194,268.54
$194,582.91

7.45396 %

5.065 %
13.548 %
5157 %
1.112 %
2.994 %

606
79.18 %
40.24 %
360 months
358 months
2 months
27 months
7 months

25 months

25 months
23 months

33 months
31 months

Minimum
$17,191.25
$18,400.00

4.25000

2.250

10.000

27.95 % California, 10.29 % New York, 9.23 % Florida

0.41 % 11717 (Edgewood, NY)

Dec 01, 2003
Sep 01, 2004
Apr 01, 2005
Nov 01, 2033

2.250
1.000
1.500

12.15

0.00

360
347

(=

Maximum
$824,512.92
$825,000.00

13.00000 %

9.250 %
19.000 %
15.250 %

2.000 %

6.000 %

810

100.00 %

55.00 %

Jan 01, 2005
Jan 01, 2005
Sep 01, 2014
Dec 01, 2034

360 months
360 months
13 months

120 months
12 months
117 months

36 months
36 months

84 months
81 months




Table

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/6 MONTH LIBOR 1,550 272,980,463.47 68.54
2/6 MONTH LIBOR - 2dM IO 193 48,443398.89 12.16

3/l YR CMT - 36M IO 63 20,223,439.84 5.08

3/6 MONTH LIBOR 99 18,303,901.91 4.60

3/6 MONTH LIBOR - 36M IO 45 12,200,488.99 3.06

3/1 YRCMT 46 9,722,857.01 244

5/1 YR CMT - 60MO IO 22 7,189,138.90 1.81

5/6 MONTH LIBOR - 60M IO 15 4,898,869.65 1.23

5/1 YR CMT 6 1,699,368.06 0.43

1 YR CMT 3 745,159.70 0.19

5/1 YR LIBOR 3 456,245.00 0.11

10/6 MONTH LIBOR 1 442,698.76 0.11

7/6 MONTH LIBOR - 84M IO 1 412,500.00 0.10

3/1 YRLIBOR 2 401,306.84 0.10

5/6 MONTH LIBOR 1 130,669.79 0.03

Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DELINQUENT: Mortgage Loans the Cutoff Date the Cutoff Date
C 2,050 398,250,506.81 100.00

Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CA CONCENTRATION: Mortgage Loans the Cutoff Date the Cutoff Date
OUTSIDE CA 1,672 286,943,059.05 72.05

CA-SOUTH 275 81,612,822.60 20.49

CA-NORTH 103 29,694,625.16 7.46

Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
1 Year LIBOR 5 857,551.84 0.22

1 Year Treasury 140 39,579,963.51 9.94

6 MO LIBOR 1,905 357,812,991.46 89.85

Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LIEN POSITION: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 2,050 398,250,506.81 100.00

Total 2,050 398,250,506.81 100.00




% 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 1,711 304,882,670.54 76.56

Interest Only 339 93,367,836.27 23.44

Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CREDIT GRADE: Mortgage Loans the Cutoff Date the Cutoff Date

1+ 1,293 244,536,897.90 61.40

N/A 160 50,499,001.73 12.68

1 185 37,321,853.72 9.37

4 169 24,899,575.50 6.25

3 123 21,445,010.79 5.38

2 120 19,548,167.17 4.91

Total 2,050 398,250,506.81 100.00

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 TERM: Mortgage Loans the Cutoff Date the Cutoff Date

0 1,711 304,882,670.54 76.56

2% 193 48,443 398.89 12.16

36 108 32,423,928.83 8.14

60 37 12,088,008.55 3.04

84 1 412,500.00 0.10

Total 2,050 398,250,506.81 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 1,711 304,882,670.54 76.56

17 1 413,999.60 0.10
18 2 490,391.01 0.12
19 5 1,791,460.84 0.45
20 9 1,897,700.00 0.48
21 32 6,912,407.99 1.74
22 28 6,673,769.96 1.68
23 64 16,641,239.49 4.18
24 52 13,622,430.00 3.42
30 2 930,850.00 0.23
31 3 1,040,671.86 0.26
32 4 849,879.56 0.21
33 22 5,578,904.96 1.40
34 58 18,280,732.45 4.59
35 14 4,512,550.00 1.13
36 5 1,230,300.00 0.31
53 1 260,518.67 0.07
55 1 519,199.99 0.13
57 11 4,744,417.53 1.19
58 19 5,042,107.20 1.27
59 5 1,521,765.16 0.38
81 1 412,500.00 0.10
Total 2,050 398,250,506.81 100.00
% 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 1,576 302,929,494 89 76.07
Silent Second 474 95,321,011.92 23.93
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
No Prepayment Penalty 515 118,133,140.93 29.66
Prepayment Penalty 1,535 280,117,365.88 70.34
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 515 118,133,140.93 29.66
12" 87 21,213,504.90 533
24 1,229 220,961,182.44 55.48
36 219 37,942,678.54 9.53
Total 2,050 398,250,506.81 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
17,191 - 50,000 &7 3,422,566.23 0.86
50,001 - 100,000 372 28,795,459.70 7.23
100,001 - 150,000 461 57,700,225.45 14.49
150,001 - 200,000 365 64,009,340.50 16.07
200,001 - 250,000 240 53,872,709.67 13.53
250,001 - 300,000 184 50,541,463.17 12.69
300,001 - 350,000 111 35,870,672.44 9.01
350,001 - 400,000 97 36,289,651.41 9.11
400,001 - 450,000 44 18,666,001.19 4.69
450,001 - 500,000 39 18,933,826.89 4.75
500,001 - 550,000 16 8,446,507.08 2.12
550,001 - 600,000 12 6,955,496.54 1.75
600,001 - 650,000 13 8,272,808.09 2.08
650,001 - 700,000 4 2,728,465.48 0.65
700,001 - 750,000 4 2,920,770.05 0.73
800,001 - 824,513 1 824,512.92 0.21
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
18,400 - 50,000 86 3,405,404.98 0.86
50,001 - 100,000 371 28,695,518.26 7.21
100,001 - 150,000 461 57,650,263.26 14.48
150,001 - 200,000 365 63,961,641.18 16.06
200,001 - 250,000 242 54,087,503.87 13.58
250,001 - 300,000 184 50,541,463.17 12.69
300,001 - 350,000 110 35,520,952.03 8.92
350,001 - 400,000 98 36,639,371.82 9.20
400,001 - 450,000 44 18,666,001.19 4.69
450,001 - 500,000 39 18,933,826.89 4.75
500,001 - 550,000 16 8,446,507.08 2.12
550,001 - 600,000 12 6,955,496.54 1.75
600,001 - 650,000 13 8,272,808.09 2.08
650,001 - 700,000 4 2,728,465.48 0.69
700,001 - 750,000 4 2,920,770.05 0.73
800,001 - 825,000 1 824,512.92 0.21
Total 2,050 398,250,506.81 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
4250 - 4.500 3 568,586.27 0.14
4.501 - 5.000 9 2,412,551.97 0.61
5.001 - 5.500 47 15,260,844.45 383
5.501 - 6.000 101 29,512,460.43 7.41
6.001 - 6.500 209 51,304,617.66 12.88
6.501 - 7.000 301 64,613,914.65 16.22
7.001 - 7.500 312 65,872,188.19 16.54
7.501 - 8.000 376 68,969,022.22 17.32
8.001 - 8.500 221 35,924,428.84 9.02
8.501 - 9.000 189 28,080,339.97 7.05
9.001 - 9.500 78 9,979,571.81 2.51
9.501 - 10.000 72 9,137,363.50 2.29
10.001 -10.500 40 5,760,061.45 1.45
10.501 - 11.000 38 5,168,560.28 1.30
11.001 - 11.500 21 2,414,669.58 0.61
11.501 - 12.000 17 1,693,531.55 043
12.001 - 12.500 11 969,081.66 0.24
12.501 - 13.000 5 608,712.33 0.15
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

GROSS MARGIN: Mortgage Loans the Cutoff Date the Cutoff Date
2.250 - 2.500 5 857,551.84 0.22
2.501 - 3.000 147 47,205,933.18 11.85
3.001 - 3.500 10 2,391,710.87 0.60
3.501 - 4.000 5 1,240,003.63 0.31
4,001 - 4.500 303 63,218,376.24 15.87
4.501 - 5.000 511 95,817,556.48 24.06
5.001 - 5.500 334 61,192,100.71 15.37
5.501 - 6.000 241 45,102,026.46 11.33
6.001 - 6.500 188 36,944,362.91 9.28
6.501 - 7.000 209 31,106,989.84 7.81
7.001 - 7.500 47 5,658,747.70 142
7.501 - 8.000 37 5,356,546.92 1.35
8.001 - 8.500 7 1,074,281.16 0.27
8.501 - 9.000 3 412,954.74 0.10
9.001 - 9.250 3 671,364.13 0.17
Total 2,050 398,250,506.81 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MAXTMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
10.000 - 10.000 1 149,274.57 0.04
10.001 - 10.500 5 951,256.62 0.24
10.501 - 11.000 12 2,909,254.68 0.73
11.001 - 11.500 46 15,220,415.41 3.82
11.501 - 12.000 95 28,053,349.11 7.04
12.001 -12.500 181 44.,545,922.37 11.19
12.501 - 13.000 270 57.609,950.03 14.47
13.001 - 13.500 309 64,680,576.21 16.24
13.501 - 14.000 365 68,990,040.43 17.32
14.001 - 14.500 232 40,749,370.05 10.23
14.501 - 15.000 202 31,560,975.11 7.92
15.001 - 15.500 90 12,189,402.21 3.06
15.501 - 16.000 99 12,785,077.25 3.21
16.001 - 16.500 46 6,374,052.06 1.60
16.501 - 17.000 40 5,541,536.42 1.39
17.001 - 17.500 23 2,604,803.65 0.65
17.501 - 18.000 18 1,757,456.64 0.44
18.001 - 18.500 11 969,081.66 0.24
18.501 - 19.000 5 608,712.33 0.15
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MINIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
2250 - 2.500 5 857,551.84 0.22
2.501 - 3.000 146 47,117,669.18 11.83
3.001 - 3.500 8 2,001,321.29 0.50
3.501 - 4.000 4 1,090,100.00 0.27
4.001 - 4.500 293 60,976,146.13 15.31
4501 - 5.000 503 95,396,658.11 23.95
5.001 - 5.500 320 57,811,204.87 14.52
5.501 - 6.000 229 41,570,495.30 10.44
6.001 - 6.500 174 33,414,243.82 8.39
6.501 - 7.000 218 33,751,036.17 8.47
7.001 - 7.500 61 9,404,233.92 2.36
7.501 - 8.000 48 8,332,939.09 2.09
8.001 - 8.500 14 2,369,166.24 0.59
8.501 - 9.000 17 2,271,983.33 0.57
9.001 - 9.500 3 689,116.74 0.17
9.501 - 10.000 1 104,957.13 0.03
10.001 - 10.500 1 54,212.03 0.01
10.501 - 11.000 2 329,500.95 0.08
13.001 - 13.500 1 260,558.45 0.07
14.001 - 14.500 1 275,508.65 0.07
15.001 - 15.250 1 171,903.57 0.04
Total 2,050 398,250,506.81 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PERIODIC RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
1.000 1,852 349,779,256.89 87.83
1.500 48 7,450,759.65 1.87
2.000 150 41,020,490.27 10.30
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FIRST RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
1.500 26 5,411,283.95 1.36
2.000 138 26,034,217.06 6.54
3.000 1,835 351,144,176.42 88.17
5.000 49 15,229,490.16 3.82
6.000 2 431,339.22 0.11
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0 6 1,469,637.08 0.37
451 - 500 12 1,481,927.71 0.37
501 -550 451 75,405,032.88 18.93
551 - 600 586 102,835,191.99 25.82
601 - 650 647 142,122,016.68 35.69
651 - 700 254 54,728,008.21 13.74
701 - 750 71 15,654,425.29 3.93
751 - 800 21 3,876,870.36 0.97
801 - 810 2 677,396.61 0.17
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
12.15 - 15.00 1 64,951.76 0.02
20.01 - 25.00 1 24,992.65 0.01
25.01 - 30.00 3 343,535.06 0.09
30.01 - 35.00 8 1,280,071.18 0.32
35.01 - 40.00 7 1,121,217.09 0.28
40.01 - 45.00 13 2,358,322.75 0.59
45.01 - 50.00 40 7,308,363.09 1.84
50.01 - 55.00 34 5,130,446.68 1.29
55.01 - 60.00 46 9,670,586.42 243
60.01 - 65.00 82 15,420,266.11 3.87
65.01 - 70.00 174 32,987,420.06 8.28
70.01 - 75.00 159 33,664,393.77 8.45
75.01 - 80.00 705 147,942,112.54 37.15
80.01 - 85.00 223 39,868,046.15 10.01
85.01 - 90.00 357 67,384,448.18 16.92
90.01 - 95.00 144 - 25,770,216.75 6.47
95.01 - 100.00 53 7,911,116.57 1.99
Total 2,050 398,250,506.81 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DEBT RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.00 35 11,353,076.76 2.85

0.01 - 10.00 5 427,684.07 0.11
10.01 - 20.00 72 9,363,539.90 235
20.01 - 30.00 280 41,344,614.91 10.38
30.01 - 40.00 602 112,070,860.67 28.14
40.01 - 50.00 976 206,155,403.47 51.77
50.01 - 55.00 80 17,535,327.03 4.40
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
360 2,050 398,250,506.81 100.00
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

REMAINING TERM: Mortpage Loans the Cutoff Date the Cutoff Date
347 - 348 2 176,921.77 0.04
349 -360 2,048 398,073,585.04 99.96
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

SEASONING: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0 344 61,837,254.00 15.53
1-12 1,705 336,359,040.78 84.46
13 - 13 1 54,212.03 0.01
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

RATE ADJ FREQ: Mortgage Loans the Cutoff Date the Cutoff Date
6 1,905 357,812,991.46 89.85
12 145 40,437,515.35 10.15
Total 2,050 398,250,506.81 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

MONTHS TO ROLL: Mortgage Loans the Cutoff Date the Cutoff Date
4 1 364,940.16 0.09
10 1 167,631.38 0.04
11 2 266,800.19 0.07
12 1 122,709.74 0.03
13 2 344,664.08 0.09
14 3 486,156.17 0.12
15 7 1,100,497.50 0.28
16 8 1,428,133.59 0.36
17 15 3,025,072.51 0.76
18 24 4,854,997.07 1.22
19 38 8,580,120.91 2.15
20 81 17,099,101.18 4.29
21 165 32,544,789.68 8.17
22 318 60,201,430.40 15.12
23 762 133,595,687.50 33.55
24 318 57,986,290.00 14.56
27 3 490,727.47 0.12
28 3 238,332.74 0.06
29 2 237,167.59 0.06
30 3 1,136,866.41 0.29
31 10 2,014,807.74 0.51
32 14 2,939,435.65 0.74
33 41 9,391,025.65 2.36
34 94 28,418,026.75 7.14
35 59 12,134,640.59 3.05
36 26 3,850,964.00 0.97
51 1 184,487.79 0.05
53 1 260,518.67 0.07
55 1 519,199.99 0.13
56 2 271,757.21 0.07
57 12 4,864,098.17 1.22
58 23 6,258,183.76 1.57
59 7 2,016,045.81 0.51
81 1 412,500.00 0.10
117 1 442,698.76 0.11
Total 2,050 398,250,506.81 100.00
% 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 1,160 201,542,728.61 50.61
Stated Documentation 804 175,392,170.14 44.04
Limited Documentation 41 8,338,282.17 2.09
No Documentation 21 6,450,429.18 1.62
No Income No Asset 7 3,254,722.92 0.82
No Ratio 7 1,647,924.66 0.41
Alt Documentation 10 1,624,249.13 0.41
Total 2,050 398,250,506.81 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgage Loans the Cutoff Date the Cutoff Date
Refinance - Cashout 1,201 233,745,236.41 58.69
Purchase 768 147,322,649.47 36.99
Refinance - Rate/Term 81 17,182,620.93 4.31
Total 2,050 398,250,506.81 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Owner Occupied 1,834 365,466,508.45 91.77
Non-Owner Occupied 190 27,747,353.22 6.97
Second Home 26 5,036,645.14 1.26
Total 2,050 398,250,506.81 100.00
% 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 Residence 1,473 275,688,311.80 69.22
PUD 243 53,723,987.45 13.49
Condominium 143 26,077,277.47 6.55
2 Family 92 21,115.304.58 5.30
Townhouse 50 7,681,370.73 1.93
3 Family 25 7,167,786.42 1.80
4 Family 14 4,232,.491.38 1.06
Condo - High Rise>8 Floors 10 2,563,976.98 0.64
Total 2,050 398,250,506.81 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgage Loans the Cutoff Date the Cutoff Date
California 378 111,307,447.76 27.95
New York 168 40,995,390.59 10.29
Florida 226 36,765,922.72 9.23
New Jersey 118 28,553911.73 7.17
Virginia 87 16,404,925.53 4.12
Maryland 78 15,537,645.73 3.90
Michigan 97 11,748,724.00 2.95
Texas 97 11,414,997.99 2.87
Dlinois 56 11,384,786.08 2.86
Nevada 50 10,598,049.64 2.66
Massachusetts 40 9,125,879.63 2.29
Georgia 55 8,841,563.31 222
Colorado 31 7,471,784.58 1.88
Washington 38 7,300,051.62 1.83
Ohio 57 6,395,466.62 1.61
District of Columbia 29 5,915,603.72 1.49
Pennsylvania 50 5,852,757.57 1.47
Connecticut 30 5,638,461.82 1.42
Arizona 28 5,028,196.64 1.26
South Carolina 28 4,215,230.05 1.06
Alabama 35 3,597,084.55 0.90
Louisiana 26 3,348,766.69 0.84
New Hampshire 16 2,893,350.40 0.73
Indiana 27 2,640,437.55 0.66
Missouri 23 2,597,253.85 0.65
Minnesota 10 2,232,357.49 0.56
North Carolina 18 2,188,342.57 0.55
Oregon 11 1,886,896.28 0.47
Rhode Island 6 1,496,052.02 0.38
Arkansas 12 1,303,236.01 0.33
Kansas 10 1,202,200.25 0.30
Wisconsin 10 1,151,957.78 0.29
Tennessee 12 1,106,511.77 0.28
Utah 8 1,098,419.10 0.28
Oklahoma 13 1,074,880.12 0.27
West Virginia 10 1,026,929.58 0.26
New Mexico 8 984,459.62 0.25
 Alaska 6 968,337.40 0.24
Mississippi 7 709,335.84 0.18
Maine 5 708,441.86 0.18
Delaware 6 687,447.73 0.17
Kentucky 8 641,475.33 0.16
Towa 5 489,878.54 0.12
Vermont 4 489,402.87 0.12
Nebraska 5 474,843.15 0.12
Idaho 2 302,487.90 0.08
Montana 3 258,142.23 0.06
South Dakota 2 140,428.81 0.04
North Dakota 1 54,352.19 0.01
Total 2,050 398,250,506.81 100.00




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.



Pool Group:
Total Current Balance:

Total Original Balance:
Number Of Loans:

Average Current Balance:
Average Original Balance:

Weighted Average Note Rate:

Weighted Average Fico Score:

Weighted Average Ltv Ratio:

Weighted Average Debt Ratio:

Weighted Average Original Term:

Weighted Average Stated Remaining Term:

Weighted Average Seasoning:

Weighted Average Prepay Orig Term:
Weighted Average Prepay Rem Term:

Weighted Average lo Term:
Weighted Average Io Rem Term:

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

INMC 2004-C

Group 1& Group II

104,970,873
105,246,640
594

$176,718.64
$177,182.90

7.04509 %

641

73.30 %
38.96 %
348 months
345 months

3 months

33 months
31 months

120 months
117 months

Minimum
$11,996.84
$12,000.00

4.75000

12.50
0.00

180
158

24.48 % New York, 23.00 % California, 6.26 % New Jersey
1.07 % 11746 (Dix Hills, NY)

First Pay Date: Mar 05, 2003
Interest To Date: Sep 01, 2004
Mature Date: Feb 05, 2018
Table
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of OQutstanding as of
PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
30 YR Fixed 528 95,592,793.68 91.07
15 YR Fixed 49 6,935,346.30 6.61
30 YR Fixed - 60M 10 8 1,456,822.02 1.39
20 YR Fixed 3 328,616.77 0.31
30 YR Fixed - 120M IO 1 274,000.00 0.26
15 YR Balloon 3 196,931.24 0.19
40 YR Fixed 2 186,363.02 0.18
Total 594 104,970,873.03 100.00

Maximum

$868,460.59
$870,000.00

12.62500 %

799

100.00 %

54.93 %

Jan 01, 2005
Feb 01, 2005
May 01, 2044

480 months
473 months
22 months

60 months
57 months

120 months
118 months



Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

DELINQUENT: Mortgage Loans the Cutoff Date the Cutoff Date
C 594 104,970,873.03 100.00
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CA CONCENTRATION: Mortgapge Loans the Cutoff Date the Cutoff Date
OUTSIDE CA 491 80,825,918.58 77.00
CA-SOUTH 63 14,587,319.12 13.90
CA-NORTH 40 9,557,635.33 9.11
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
Fixed Rate 594 104,970,873.03 100.00
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LIEN POSITION: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 594 104,970,873.03 100.00
Total 594 104,970,873.03 100.00
% 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 582 103,043,119.77 98.16
Interest Only 9 1,730,822.02 1.65
Balloon 3 196,931.24 0.19
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CREDIT GRADE: Mortgage Loans the Cutoff Date the Cutoff Date
1+ 297 52,405,692.68 49.92
N/A 179 33,357,711.91 31.78
1 61 11,412,518.85 10.87
2 30 4,865,567.37 4.64
3 15 1,999,840.95 1.91
4 12 929,541.27 0.89
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 TERM: Mortgage Loans the Cutoff Date the Cutoff Date
] 585 103,240,051.01 98.35
120 9 1,730,822.02 1.65
Total 594 104,970,873.03 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

10 REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 585 103,240,051.01 98.35
115 1 89,999.96 0.09
116 3 445,022.06 0.42
117 4 938,000.00 0.89
118 1 257,800.00 0.25
Total 594 104,970,873.03 100.00
% 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 535 94,305,386.48 89.84
Silent Second 59 10,665,486.55 10.16
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
No Prepayment Penalty 308 53,905,936.19 51.35
Prepayment Penalty 286 51,064,936.84 48.65
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 308 53,905,936.19 51.35

12 26 5,201,048.30 4.95
24 19 3,243,724.87 3.09
36 237 42,003,260.19 40.01
60 4 616,903.48 0.59
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
11,997 - 50,000 33 1,230,355.55 1.17
50,001 - 100,000 110 8,662,292.00 8.25
100,001 - 150,000 143 17,622,998.03 16.79
150,001 - 200,000 106 18,292,251.29 17.43
200,001 - 250,000 84 18,931,826.09 18.04
250,001 - 300,000 53 14,528,746.02 13.84
300,001 - 350,000 34 10,954,439.22 10.44
350,001 - 400,000 10 3,782,989.98 3.60
400,001 - 450,000 9 3,902,188.81 3.72
450,001 - 500,000 5 2,345,072.30 2.23
550,001 - 600,000 2 1,149,604.55 1.10
600,001 - 650,000 2 1,265,005.37 1.21
650,001 - 700,000 1 659,643.23 0.63
750,001 - 800,000 1 775,000.00 0.74
850,001 - 868,461 1 868,460.59 0.83
Total 594 104,970,873.03 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
12,000 - 50,000 33 1,230,355.55 1.17
50,001 - 100,000 110 8,662,292.00 8.25
100,001 - 150,000 142 17,473,209.97 16.65
150,001 - 200,000 105 18,042,650.50 17.19
200,001 - 250,000 86 19,331,214.94 18.42
250,001 - 300,000 53 14,528,746.02 13.84
300,001 - 350,000 34 10,954,439.22 10.44
350,001 - 400,000 10 3,782,989.98 3.60
400,001 - 450,000 9 3,902,188.81 3.72
450,001 - 500,000 5 2,345,072.30 2.23
550,001 - 600,000 2 1,149,604.55 1.10
600,001 - 650,000 2 1,265,005.37 1.21
650,001 - 700,000 1 659,643.23 0.63
750,001 - 800,000 1 775,000.00 0.74
850,001 - 870,000 1 868,460.59 0.83
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
4750 - 5.000 6 1,790,297.35 1.71
5.001 - 5.500 8 1,793,763.64 1.71
5.501 - 6.000 37 9,116,019.49 8.68
6.001 - 6.500 121 24,797,229.25 23.62
6.501 - 7.000 145 29,140,034.95 27.76
7.001 - 7.500 74 12,914,323.28 12.30
7.501 - 8.000 69 11,204,692.31 10.67
8.001 - 8.500 39 5,544,494.56 5.28
8.501 - 9.000 33 3,330,235.86 317
9.001 - 9.500 17 1,920,718.63 1.83
9.501 - 10.000 13 1,121,610.98 1.07
10.001 - 10.500 9 713,187.25 0.68
10.50t - 11.000 11 608,063.28 0.58
11.001 - 11.500 3 410,518.42 0.39
11.501 - 12.000 3 276,372.69 0.26
12.001 -12.500 5 263,417.53 0.25
12.501 - 12.625 1 25,893.56 0.02
Total 594 104,970,873.03 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0 1 52,640.44 0.05
451 - 500 3 330,361.56 0.3}
501 - 550 37 4,117,906.77 392
551 - 600 124 21,953,727.64 20.91
601 - 650 193 33,748,882.99 32.15
651 - 700 181 31,735,047.06 30.23
701 - 750 35 7,617,563.36 7.26
751 -799 20 5,414,743.21 5.16
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
12.50 - 15.00 1 99,488.64 0.09
15.01 - 20.00 4 294,814.08 0.28
20.01 - 25.00 2 228,289.86 0.22
25.01 - 30.00 5 582,619.62 0.56
30.01 - 35.00 7 1,020,743.76 0.97
35.01 - 40.00 14 1,611,258.29 1.53
40.01 - 45.00 7 994,550.48 0.95
45.01 - 50.00 17 3,047,560.59 2.90
50.01 - 55.00 22 4,254 ,530.74 4.05
55.01 - 60.00 34 5,527,459.79 5.27
60.01 - 65.00 40 8,040,597.37 7.66
65.01 - 70.00 52 10,838,874.81 10.33
70.01 - 75.00 41 7,461,473.43 7.11
75.01 - 80.00 215 39,920,001.22 38.03
80.01 - 85.00 33 5,670,818.59 5.40
85.01 - 90.00 72 11,655,038.00 11.10
90.01 - 95.00 20 2,627,430.86 2.50
95.01 - 100.00 8 1,095,322.90 1.04
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DEBT RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.00 79 13,015,206.72 12.40
0.01 - 10.00 1 30,000.00 0.03
10.01 - 20.00 19 2,705,805.77 2.58
20.01 - 30.00 77 12,285,517.80 11.70
30.01 - 40.00 187 33,276,940.19 31.70
40.01 - 50.00 193 36,680,347.94 34.94
50.01 - 54.93 38 6,977,054.61 6.65
Total 594 104,970,873.03 100.00




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 52 7,132,277.54 6.79
240 3 328,616.77 0.31
360 537 97,323,615.70 92.71
480 2 186,363.02 0.18
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
158 - 168 1 111,788.13 0.1
169 - 180 51 7,020,489.41 6.69
229 -240 3 328,616.77 0.31
337 -348 1 161,982.40 0.15
349 - 360 536 97,161,633.30 92.56
469 - 473 2 186,363.02 0.18
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance . Principal Balance

Number of Outstanding as of Outstanding as of

SEASONING: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0 47 7,610,940.00 7.25
1-12 545 97,086,162.50 92.49
13 - 22 2 273,770.53 0.26
Total 594 104,970,873.03 100.00
% 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 293 51,372,092.37 48.94
Stated Documentation 215 39,520,680.46 37.65
No Documentation 56 9,240,440.32 8.80
No Ratio 17 2,717,208.29 2.59
No Income No Asset 6 1,057,558.11 1.01
Limited Documentation 5 781,517.31 0.74
Alt Documentation 2 281,376.17 0.27
Total 594 104,970,873.03 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgage Loans the Cutoff Date the Cutoff Date
Refinance - Cashout 399 71,054,969.98 67.69
Purchase 150 25,840,344.37 24.62
Refinance - Rate/Term 45 8,075,558.68 7.69
Total 594 104,970,873.03 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Owner Occupied 528 95,862,466.73 91.32
Non-Owner Occupied 59 8,159,952.48 7.77
Second Home 7 948.,453.82 0.90
Total 594 104,970,873.03 100.00
% 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 Residence 444 77,056,097.56 73.41
PUD 55 9,462,830.24 9.01
2 Family 37 8,340,331.51 7.95
Condominium 36 5,885,674.07 5.61
3 Family 9 2,211,243.73 2.11
4 Family 5 1,075,254.05 1.02
Townhouse 7 867,599.65 0.83
Co-Op 1 71,842.22 0.07
Total 594 104,970,873.03 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgage Loans the Cutoff Date the Cutoff Date
New York 107 25,691,625.15 24.48
California 103 24,144,954.45 23.00
New Jersey 31 6,574,134.50 6.26
Florida 44 5$,836,393.35 5.56
Texas 31 4,071,888.95 3.88
Massachusetts 17 4,002,290.07 3.81
Washington 18 2,683,771.06 2.56
Maryland 14 2,666,318.53 254
Michigan 22 2,564,616.33 2.44
Tllinois 14 2,268,689.13 2.16
Nevada 12 2,093,012.85 1.99
Connecticut 14 1,979,426.85 1.89
Virginia 14 1,922,801.55 1.83
Arizona 10 1,486,314.79 1.42
New Hampshire 7 1,335,023.93 1.27
Pennsylvania 13 1,264,333.34 1.20
District of Cotumbia 6 1,253,610.00 1.19
North Carolina 12 1,137,609.04 1.08
Oregon 6 885,979.47 0.84
Wisconsin 6 819,674.14 0.78
Tennessee 10 806,441.54 0.77
Georgia 8 789,499.29 0.75
Hawaii 2 766,870.68 0.73
Ohio 11 763,080.09 0.73
South Carolina 6 745,090.27 0.71
Minnesota 6 729,387.02 0.69
Alabama 4 592,414.21 0.56
Kansas 5 539,873.85 0.51
Missouri 5 445,542.23 0.42
New Mexico 3 413,976.47 0.39
Utah 2 375,965.90 0.36
West Virginia 3 366,798.41 0.35
Oklahoma 5 344103.14 0.33
Cotorado 3 341,608.93 033
Montana 2 304,401.06 0.29
Arkansas 2 290,691.10 0.28
Mississippi 3 288,427.66 0.27
Vermont 2 252,538.11 0.24
Louisiana 2 250,141.41 0.24
Rhode Island 2 199,436.91 0.19
Indiana 2 197,864.48 0.19
Maine 2 169,939.72 0.16
Idaho 1 166,312.63 0.16
Kentucky 2 148,000.44 0.14
Total 594 104,970,873.03 100.00




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.




Pool Group:
Total Current Balance:

Total Original Balance:
Number Of Loans:

Average Current Balance:
Average Original Balance:

Weighted Average Note Rate:
Weighted Average Gross Margin:
‘Weighted Average Maximum Rate:
Weighted Average Minimum Rate:
Weighted Average Periodic Rate Cap:
Weighted Average First Rate Cap:
Weighted Average Fico Score:
Weighted Average Ltv Ratio:

Weighted Average Debt Ratio:

Weighted Average Original Term:

Weighted Average Stated Remaining Term:

Weighted Average Seasoning:

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

Weighted Average Prepay Orig Term:
Weighted Average Prepay Rem Term:

Weighted Average Io Term:
Weighted Average Io Rem Term:

Top State Concentrations (8):
Maximum Zip Code Concentration ($):

First Pay Date:
Interest To Date:
Rate Change Date :
Mature Date:

INMC 2004-C

Group 1& Group 11
95,098,658
95,102,943
348
Minimum
$273,272.01 $57,000.00
$273,284.32 - $57,000.00
6.64931 % 475000
4.193 % 0.000
12.705 % 0.000
4254 % 0.000
1.297 % 0.000
3.250 % 0.000
642 0
78.99 % 37.60
41.02 % 0.00
360 months 360
358 months 353
2 months 0
33 months 0
8 months 0
31 months 0
25 months 0
24 months 0
35 months 24
33 months 17
49.92 % California, 8.16 % Florida, 5.87 % Virginia
1.44 % 85262 (Scottsdale, AZ)
Jun 01, 2004
Sep 01, 2004
Jan 01, 1900

May 01, 2034

Maximum

$749,250.00
$749,250.00

9.50000 %

7.875 %
15.500 %
8.000 %
2.000 %
5.000 %

795
100.00 %
54.98 %

360 months
360 months
7 months

84 months
12 months
81 months

60 months
57 months

120 months
118 months

Jan 01, 2005
Dec 01, 2004
Sep 01, 2011
Dec 01, 2034



Table

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/6 MONTH LIBOR - 24M IO 193 48,443,398.89 50.94
3/1 YR CMT -36M IO 63 20,223,439.84 21.27
3/6 MONTH LIBOR - 36M 1O 45 12,200,488.99 12.83
5/ YR CMT - 60MO IO 22 7,189,138.90 7.56
5/6 MONTH LIBOR - 60M IO 15 4,898,869.65 5.15
30 YR Fixed - 60M IO 8 1,456,822.02 1.53
7/6 MONTH LIBOR - 84M 10 1 412,500.00 0.43
30 YR Fixed - 120M IO 1 274,000.00 0.29
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DELINQUENT: Mortgage Loans the Cutoff Date the Cutoff Date
c 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CA CONCENTRATION: Mortgage Loans the Cutoff Date the Cutoff Date
OUTSIDE CA 210 47,630,152.71 50.08
CA-SOUTH 98 34,170,824.98 35.93
CA-NORTH 40 13,297,680.60 13.98
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
1 Year Treasury 85 27,412,578.74 28.83
6 MO LIBOR 254 65,955,257.53 69.35
Fixed Rate 9 1,730,822.02 1.82
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LIEN POSITION: Mortpgage Loans the Cutoff Date the Cutoff Date
First Lien 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Interest Only 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 TERM: Mortgage Loans the Cutoff Date the Cutoff Date
24 193 48,443,398.89 50.94
36 108 32,423,928.83 34.10
60 37 12,088,008.55 12.71
84 1 412,500.00 043
120 9 1,730,822.02 1.82
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

10 REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
17 1 413,999.60 0.44
18 2 490,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 7.27
22 28 6,673,769.96 7.02
23 64 16,641,239.49 17.50
24 52 13,622,430.00 14.32
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
32 4 849,879.56 0.89
33 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,550.00 4.75
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744,417.53 4.99
58 19 5,042,107.20 530
59 5 1,521,765.16 1.60
81 1 412,500.00 0.43
115 1 89,999.96 0.09
116 3 445,022.06 0.47
117 4 938,000.00 0.99
118 1 257,800.00 0.27
Total 348 95,098,658.29 100.00
% 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 183 51,107,793.67 53.74
Silent Second 165 43,990,864.62 46.26
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
No Prepayment Penalty 144 44,742 614.03 47.05
Prepayment Penalty 204 50,356,044.26 52.95
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 144 44,742,614.03 47.05
12 14 4,397,782.00 4.62
24 145 35,982,331.40 37.84
36 4 9,875,930.86 10.38
60 1 100,000.00 0.11
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 7.22
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824 .34 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 7.57
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 11 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749,250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 7.22
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824 84 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 7.57
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 11 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749,250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
4750 - 5.000 6 1,529,783.00 1.61
5.001 - 5.500 28 9,639,129.16 10.14
5.501 - 6.000 61 18,415,814.19 19.36
6.001 - 6.500 65 17,537,605.06 18.44
6.501 - 7.000 66 17,527,731.21 18.43
7.001 - 7.500 46 13,558,622.86 14.26
7.501 - 8.000 55 12,633,607.32 13.28
8.001 - 8.500 8 1,306,660.00 1.37
8.501 - 9.000 10 1,958,505.49 2.06
9.001 - 9.500 3 991,200.00 1.04
Total 348 95,098,658.29 100.00
% 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 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4.001 - 4.500 36 8,943,238.29 9.40
4501 - 5.000 65 16,216,029.67 17.05
5.001 - 5.500 54 11,832,627.00 12.44
5.501 - 6.000 20 7,042,775.49 7.41
6.001 - 6.500 19 5,763,471.43 6.06
6.501 - 7.000 12 2,293,066.00 241
7.001 - 7.500 1 142,800.00 0.15
7.501 - 7.875 3 411,600.00 0.43
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MAXIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
10.501 - 11.000 7 1,786,183.00 1.88
11.001 -11.500 28 9,639,129.16 10.14
11.501 -12.000 58 17,791,964.19 18.71
12.001 -12.500 60 16,235,605.06 17.07
12.501 - 13.000 61 16,003,159.15 16.83
13.001 -13.500 40 11,965,822.92 12.58
13.501 - 14.000 51 12,426,771.32 13.07
14.001 - 14.500 13 2,998,659.98 3.15
14.501 - 15.000 18 3,529,341.49 3.71
15.001 - 15.500 3 991,200.00 1.04
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MINIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4.001 - 4.500 35 8,747,238.29 9.20
4501 - 5.000 65 16,333,629.67 17.18
5.001 - 5.500 51 10,531,747.00 11.07
5.501 - 6.000 18 6,080,494.49 6.39
6.001 - 6.500 13 4,010,371.47 422
6.501 - 7.000 17 4,080,196.97 4.29
7.001 - 7.500 5 1,704,049.99 1.79
7.501 - 8.000 6 1,157,880.00 1.22
Total 348 95,098,658.2% 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PERIODIC RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
1.000 252 65,313,257.56 68.68
1.500 2 641,999.97 0.68
2.000 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FIRST RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
2.000 8 1,627,836.00 1.71
3.000 293 79,239,491.72 83.32
5.000 38 12,500,508.55 13.14
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
<=0 2 532,500.00 0.56
501 - 550 5 810,400.00 0.85
551 - 600 43 10,316,152.96 10.85
601 - 650 200 57,886,781.32 60.87
651 - 700 64 17,132,426.48 18.02
701 - 750 22 5,685,374.69 5.98
751 - 795 12 2,735,022.84 2.88
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
37.60 - 40.00 1 235,000.00 0.25
40.01 - 45.00 2 403,941.67 0.42
45.01 - 50.00 4 1,557,500.00 1.64
50.01 - 55.00 2 306,999.99 0.32
55.01 - 60.00 6 2,060,000.00 2.17
60.01 - 65.00 6 1,720,000.00 1.81
65.01 - 70.00 18 5,103,734.76 537
70.01 - 75.00 21 6,318,349.02 6.64
75.01 - 80.00 222 61,166,325.15 64.32
80.01 - 85.00 14 2,742,206.00 2.88
85.01 - 90.00 25 7,253,118.57 7.63
90.01 - 95.00 21 4,774,193.84 5.02
95.01 - 100.00 6 1,457,289.29 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DEBT RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.00 29 9,398,367.41 9.88
10.01 - 20.00 5 1,292,710.00 1.36
20.01 - 30.00 30 6,764,576.33 7.11
30.01 - 40.00 104 26,134,059.14 27.48
40.01 - 50.00 172 48,213,631.41 50.70
50.01 - 54.98 8 3,295,314.00 347
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
353 -360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

SEASONING: Mortgage Loans the Cutoff Date the Cutoff Date
<=0 57 14,852,730.00 15.62
1-7 291 80,245,928.29 84.38
Total 348 95,098,658.29 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

RATE ADJ FREQ: Mortgage Loans the Cutoff Date the Cutoff Date
0 9 1,730,822.02 1.82
6 254 65,955,257.53 69.35
12 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MONTHS TO ROLL: Mortgage Loans the Cutoff Date the Cutoff Date
0 9 1,730,822.02 1.82
17 1 413,999.60 0.44
18 2 490,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 7.27
22 28 6,673,769.96 7.02
23 64 16,641,239.49 17.50
24 52 13,622,430.00 1432
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
3 4 849,879.56 0.89
33 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,590.00 4.75
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744 417.53 4.99
58 19 5,042,107.20 5.30
59 5 1,521,765.16 1.60
81 1 412,500.00 0.43
Total 348 .95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DOCUMENTATION: Mortgage Loans the Cutoff Date the Cutoff Date
Stated Documentation 175 50,051,299.65 52.63
Full Documentation 140 34,699,949.56 36.49
No Documentation 17 4,938,875.33 5.19
No Income No Asset 7 3,254,722.92 342
No Ratio 5 1,204,769.16 1.27
Limited Documentation 3 878,991.67 0.92
Alt Documentation 1 70,050.00 0.07
Total 348 95.,098,658.29 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgage Loans the Cutoff Date the Cutoff Date
Purchase 196 51,217,572.03 53.86
Refinance - Cashout 131 37,003,738.26 38.91
Refinance - Rate/Term 21 6,877,348.00 7.23
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Owner Occupied 320 87,968,671.38 92.50
Non-Owner Occupied 20 4,370,243.25 4.60
Second Home 8 2,759,743.66 2.90
Total 348 95,098,658.29 100.00
% 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 Residence 217 59,879,145.84 62.97
PUD 71 19,971,424.02 21.00
Condominium 39 8,792,349.56 9.25
2 Family 7 1,954,810.83 2.06
3 Family 5 1,598,000.00 1.68
4 Family 4 1,468,641.04 1.54
Townhouse 4 946,287.00 1.00
Condo - High Rise>8 Floors 1 488,000.00 0.51
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgage Loans the Cutoff Date the Cutoff Date
California 138 47,468,505.58 49.92
Florida 34 7,763,078.39 8.16
Virginia 21 5,577,840.00 5.87
New York 11 3,589,960.34 377
Nevada 14 3,374,718.66 3.55
Georgia 18 3,214,120.00 338
Colorado 10 2,676,765.00 2.81
Tilinois 9 2,631,434.49 2.77
New Jersey 8 2,446,744.33 2.57
Michigan 10 2,011,882.29 212
Washington 12 1,964,930.00 2.07
Arizona 8 1,927,850.00 2.03
Maryland 9 1,608,616.86 1.69
Ohio 9 1,422,382.71 1.50
South Carolina 5 1,132,950.00 1.19
Minnesota 5 1,122,820.00 1.18
Connecticut 4 871,405.00 0.92
Texas 6 853,257.97 0.90
Massachusetts 2 796,800.00 0.84
Oregon 3 661,240.00 0.70
North Carolina 2 548,000.00 0.58
Utah 2 275,020.00 0.29
Idaho 1 256,500.00 0.27
Indiana 1 204,150.00 0.21
Pennsylvania 1 163,875.00 0.17
Alaska 1 150,000.00 0.16
Missouri 1 111,891.67 0.12
Arkansas 1 103,920.00 0.11
Towa 1 §9,600.00 0.09
Tennessee 1 78,400.00 0.08
Total 348 95,098,658.29 100.00




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.



Pool Group:
Total Current Balance:

Total Original Balance:
Number Of Loans:

Average Current Balance:

Average Original Balance:

Weighted Average Note Rate:
Weighted Average Gross Margin:
Weighted Average Maximum Rate:
Weighted Average Minimum Rate:
Weighted Average Periodic Rate Cap:
Weighted Average First Rate Cap:
Weighted Average Fico Score:
Weighted Average Ltv Ratio:

Weighted Average Debt Ratio:

‘Weighted Average Original Term:

Weighted Average Stated Remaining Term:

Weighted Average Seasoning:

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

Weighted Average Prepay Orig Term:
Weighted Average Prepay Rem Term:

Weighted Average Io Term:
Weighted Average Io Rem Term:

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

First Pay Date:
Interest To Date:
Rate Change Date ©
Mature Date:

INMC 2004-C

Group I& Group II
95,098,658
95,102,943
348
Minimum
$273,272.01 $57,000.00
$273,284.32 - $57,000.00
6.64931 % 4.75000
4.193 % 0.000
12.705 % 0.000
4254 % 0.000
1.297 % 0.000
3.250 % 0.000
642 0
78.99 % 37.60
41.02 % 0.00
360 months 360
358 months 353
2 months 0
33 months 0
8 months 0
31 months 0
25 months 0
24 months 0
35 months 24
33 months 17
49.92 % California, 8.16 % Florida, 5.87 % Virginia
1.44 % 85262 (Scottsdale, AZ)
Jun 01, 2004
Sep 01, 2004
Jan 01, 1900

May 01, 2034

Maximum
$749,250.00
$749,250.00

9.50000 %

7.875 %
15.500 %
8.000 %
2.000 %
5.000 %

795
100.00 %
54.98 %

360 months
360 months
7 months

84 months
12 months
81 months

60 months
57 months

120 months
118 months

Jan 01, 2005
Dec 01, 2004
Sep 01, 2011
Dec 01, 2034



Table

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/6 MONTH LIBOR - 24M IO 193 48,443,398.89 50.94
3/1 YR CMT -36M IO 63 20,223,439.84 21.27
3/6 MONTH LIBOR - 36M IO 45 12,200,488.99 12.83

5/1 YR CMT - 60MO IO 22 7,189,138.90 7.56

5/6 MONTH LIBOR - 60M IO 15 4,898,869.65 5.15

30 YR Fixed - 60M 10 8 1,456,822.02 1.53

7/6 MONTH LIBOR - 84M 10 1 412,500.00 0.43

30 YR Fixed - 120M IO 1 274,000.00 0.29

Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DELINQUENT: Mortgage Loans the Cutoff Date the Cutoff Date
C 348 95,098,658.29 100.00

Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CA CONCENTRATION: Mortgage Loans the Cutoff Date the Cutoff Date
OUTSIDE CA 210 47,630,152.71 50.08

CA-SOUTH 98 34,170,824.98 3593

CA-NORTH 40 13,297,680.60 13.98

Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
1 Year Treasury 85 27,412,578.74 28.83

6 MO LIBOR 254 65,955,257.53 69.35

Fixed Rate 9 1,730,822.02 1.82

Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LIEN POSITION: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 348 95,098,658.29 100.00

Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Interest Only 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

10 TERM: Mortgage Loans the Cutoff Date the Cutoff Date
24 193 48,443.398.89 50.94
36 108 32,423,928.83 34.10
60 37 12,088,008.55 12.71
84 1 412,500.00 0.43
120 9 1,730,822.02 1.82
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

1O REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
17 1 413,999.60 0.44
18 2 490,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 7.27
22 28 6,673,769.96 7.02
23 64 16,641,239.49 17.50
24 52 13,622,430.00 1432
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
32 4 849,879.56 0.89
kK] 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,590.00 4.75
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744,417.53 4.99
58 19 5,042,107.20 530
59 5 1,521,765.16 1.60
81 1 412,500.00 0.43
115 1 89,999.96 0.09
116 3 445,022.06 0.47
117 4 938,000.00 0.99
118 1 257,800.00 0.27
Total 348 95,098,658.29 100.00
% 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 183 51,107,793.67 53.74
Silent Second 165 43,990,864.62 46.26
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of QOutstanding as of Outstanding as of

PREPAY PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
No Prepayment Penalty 144 44,742,614.03 47.05
Prepayment Penalty 204 50,356,044.26 52.95
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 144 44,742,614.03 47.05
12 14 4,397,782.00 4.62
24 145 35,982,331.40 37.84
36 44 9,875,930.86 10.38
60 1 100,000.00 0.11
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 7.22
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824.84 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 7.57
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 11 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749,250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 7.22
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824.84 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 7.57
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 11 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749,250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
4.750 - 5.000 6 1,529,783.00 1.61
5.001 - 5.500 28 9,639,129.16 10.14
5.501 - 6.000 61 18,415,814.19 19.36
6.001 - 6.500 65 17,537,605.06 18.44
6.501 - 7.000 66 17,527,731.21 1843
7.001 - 7.500 46 13,558,622.86 14.26
7.501 - 8.000 55 12,633,607.32 13.28
8.001 - 8.500 8 1,306,660.00 1.37
8.501 ~ 9.000 10 1,958,505.49 2.06
9.001 - 9.500 3 991,200.00 1.04
Total 348 95,098,658.29 100.00
% 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 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4.001 - 4.500 36 8,943,238.29 9.40
4501 - 5.000 65 16,216,029.67 17.05
5.001 - 5.500 54 11,832,627.00 12.44
5501 - 6.000 20 7,042,775.49 7.41
6.001 - 6.500 19 5,763,471.43 6.06
6.501 - 7.000 12 2,293,066.00 241
7.001 - 7.500 1 142,800.00 0.15
7.501 - 7.875 3 411,600.00 0.43
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MAXTMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
10.501 - 11.000 7 1,786,183.00 1.88
11.001 - 11.500 28 9,639,129.16 10.14
11.501 - 12.000 58 17,791,964.19 18.71
12.001 - 12.500 60 16,235,605.06 17.07
12.501 - 13.000 61 16,003,159.15 16.83
13.001 -13.500 40 11,965,822.92 12.58
13.501 - 14.000 51 12,426,771.32 13.07
14.001 - 14.500 13 2,998,659.98 3.15
14.501 - 15.000 18 3,529,341.49 37
15.001 - 15.500 3 991,200.00 1.04
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MINIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4,001 - 4.500 35 8,747,238.29 9.20
4.501 - 5.000 65 16,333,629.67 17.18
5.001 - 5.500 51 10,531,747.00 11.07
5.501 - 6.000 18 6,080,494.49 6.39
6.001 - 6.500 13 4,010,371.47 422
6.501 - 7.000 17 4,080,196.97 429
7.001 - 7.500 5 1,704,049.99 1.79
7.501 - 8.000 6 1,157,880.00 1.22
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PERIODIC RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
1.000 252 65,313,257.56 68.68
1.500 2 641,999.97 0.68
2.000 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FIRST RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
2.000 8 1,627,836.00 1.71
3.000 293 79,239,491.72 83.32
5.000 38 12,500,508.55 13.14
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0 2 532,500.00 0.56
501 - 550 5 810,400.00 0.85
551 - 600 43 10,316,152.96 10.85
601 - 650 200 57,886,781.32 60.87
651 - 700 64 17,132,426.48 18.02
701 - 750 22 5,685,374.69 5.98
751 - 795 12 2,735,022.84 2.88
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
37.60 - 40.00 1 235,000.00 0.25
40.01 - 45.00 2 403,941.67 0.42
45.01 - 50.00 4 1,557,500.00 1.64
50.01 - 55.00 2 306,999.99 0.32
55.01 - 60.00 6 2,060,000.00 2,17
60.01 - 65.00 6 1,720,000.00 1.81
65.01 - 70.00 18 5,103,734.76 537
70.01 - 75.00 21 6,318,349.02 6.64
75.01 - 80.00 222 61,166,325.15 64.32
80.01 - 85.00 14 2,742,206.00 2.88
85.01 - 90.00 25 7,253,118.57 7.63
90.01 - 95.00 21 4,774,193.84 5.02
95.01 - 100.00 6 1,457,285.29 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DEBT RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.00 29 9,398,367.41 9.88
10.01 - 20.00 5 1,292,710.00 1.36
20.01 - 30.00 30 6,764,576.33 7.11
30.01 - 40.00 104 26,134,059.14 27.48
40.01 - 50.00 172 48,213,631.41 50.70
50.01 - 54.98 8 3,295,314.00 347
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
353 -360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

SEASONING: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0 57 14,852,730.00 15.62
1-7 291 80,245,928.29 84.38
Total 348 05,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

RATE ADJ FREQ: Mortgage Loans the Cutoff Date the Cutoff Date
0 9 1,730,822.02 1.82
6 254 65,955,257.53 69.35
12 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MONTHS TO ROLL: Mortgage Loans the Cutoff Date the Cutoff Date
0 9 1,730,822.02 1.82
17 1 413,995.60 0.44
18 2 490,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 727
22 28 6,673,769.96 7.02
23 64 16,641,239.49 17.50
24 52 13,622,430.00 14.32
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
32 4 849,879.56 0.89
33 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,590.00 475
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744 417.53 4.99
58 19 5,042,107.20 5.30
59 5 1,521,765.16 1.60
81 1 412,500.00 0.43
Total 348 .95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DOCUMENTATION: Mortgage Loans the Cutoff Date the Cutoff Date
Stated Documnentation 175 50,051,299.65 52.63
Full Docurnentation 140 34,699,949.56 36.49
No Documentation 17 4,938,875.33 5.19
No Income No Asset 7 3,254,722.92 3.42
No Ratio 5 1,204,769.16 1.27
Limited Documentation 3 878,991.67 0.92
Alt Documentation 1 70,050.00 0.07
Total 348 95,098,658.29 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgage Loans the Cutoff Date the Cutoff Date
Purchase 196 51,217,572.03 53.86
Refinance - Cashout 131 37,003,738.26 38.91
Refinance - Rate/Term 21 6,877,348.00 7.23
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoffl Date the CutofT Date
Owner Occupied 320 87,968,671.38 92.50
Non-Owner Occupied 20 4,370,243.25 4.60
Second Home 8 2,759,743.66 2.90
Total 348 95,098,658.29 100.00
% 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 Residence 217 59,879,145.84 62.97
PUD 71 19,971,424.02 21.00
Condominium 39 8,792,349.56 9.25
2 Family 7 1,954,810.83 2.06
3 Family 5 1,598,000.00 1.68
4 Family 4 1,468,641.04 1.54
Townhouse 4 946,287.00 1.00
Condo - High Rise>8 Floors 1 488,000.00 0.51
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgace Loans the Cutoff Date the Cutoff Date
California 138 47,468,505.58 49.92
Florida 34 7,763,078.39 8.16
Virginia 21 5,577,840.00 5.87
New York 11 3,589,960.34 377
Nevada 14 3,374,718.66 3.55
Georgia 18 3,214,120.00 3.38
Colorado 10 2,676,765.00 281
Dlinois 9 2,631,434.49 2.77
New Jersey ' 8 2,446,744.33 2.57
Michigan 10 2,011,882.29 212
Washington 12 1,964,930.00 2.07
Arizona g 1,927,850.00 2.03
Maryland 9 1,608,616.86 1.69
Ohio 9 1,422,382.71 1.50
South Carolina 5 1,132,950.00 1.19
Minnesota 5 1,122,820.00 1.18
Connecticut 4 871,405.00 0.92
Texas 6 853,257.97 0.90
Massachusetts 2 796,800.00 0.84
Oregon 3 661,240.00 0.70
North Carolina 2 548,000.00 0.58
Utah 2 275,020.00 0.29
Idaho 1 256,500.00 0.27
Indiana 1 204,150.00 0.21
Pennsylvania 1 163,875.00 0.17
Alaska 1 150,000.00 0.16
Missouri 1 111,891.67 0.12
Arkansas 1 103,920.00 0.11
Towa 1 89,600.00 0.09
Tennessee 1 78,400.00 0.08
Total 348 95,098,658.29 100.00




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.




Pool Group:
Total Current Balance:

Total Original Balance:
Number Of Loans:

Average Current Balance:
Average Original Balance:

Weighted Average Note Rate:
Weighted Average Gross Margin:
Weighted Average Maximum Rate:
Weighted Average Minimum Rate:
Weighted Average Periodic Rate Cap:
Weighted Average First Rate Cap:
Weighted Average Fico Score:
Weighted Average Ltv Ratio:

Weighted Average Debt Ratio:

Weighted Average Original Term:

Weighted Average Stated Remaining Term:

Weighted Average Seasoning:

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

Weighted Average Prepay Orig Term:
Weighted Average Prepay Rem Term:

Weighted Average Jo Term:
Weighted Average JIo Rem Term:

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

First Pay Date:
Interest To Date:
Rate Change Date :
Mature Date:

INMC 2004-C

Group 1& Group II
95,098,658
95,102,943
348
Minimum
$273,272.01 $57,000.00
$273,284.32 $57,000.00
6.64931 % 4.75000
4.193 % 0.000
12.705 % 0.000
4.254 % 0.000
1.297 % 0.000
3.250 % 0.000
642 0
78.99 % 37.60
41.02 % 0.00
360 months ' 360
358 months 353
2 months 0
33 months 0
8 months 0
31 months 0
25 months 0
24 months ) 0
35 months 24
33 months 17
49.92 % California, 8.16 % Florida, 5.87 % Virginia
1.44 % 85262 (Scottsdale, AZ)
Jun 01, 2004
Sep 01, 2004
Jan 01, 1900

May 01, 2034

Maximum

$749,250.00
$749,250.00

9.50000 %

7.875 %
15.500 %
8.000 %
2.000 %
5.000 %

795
100.00 %
54.98 %

360 months
360 months
7 months

84 months
12 months
81 months

60 months
57 months

120 months
118 months

Jan 01, 2005
Dec 01, 2004
Sep 01, 2011
Dec 01, 2034




Table

% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/6 MONTH LIBOR - 24M IO 193 48,443,398.89 50.94
3/1 YR CMT - 36M IO 63 20,223,439.84 21.27

3/6 MONTH LIBOR - 36M IO 45 12,200,488.99 12.83
5/1 YR CMT - 60MO IO 22 7,189,138.90 7.56
5/6 MONTH LIBOR - 60M IO 15 4,898,869.65 5.15
30 YR Fixed - 60M IO 8 1,456,822.02 1.53
7/6 MONTH LIBOR - 84M IO 1 412,500.00 0.43

30 YR Fixed - 120M IO i 274,000.00 0.29
Total 348 95,098,658.29 - 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DELINQUENT: Mortgage Loans the Cutoff Date the Cutoff Date
C 348 95,098,658.29 100.00

Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CA CONCENTRATION: Mortgage Loans the Cutoff Date the Cutoff Date
OUTSIDE CA 210 47,630,152.71 50.08

CA-SOUTH 98 34,170,824.98 35.93

CA-NORTH 40 13,297,680.60 13.98

Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
1 Year Treasury 85 27,412,578.74 28.83

6 MO LIBOR 254 65,955,257.53 69.35

Fixed Rate 9 1,730,822.02 1.82
Total 348 95,068,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LIEN POSITION: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 348 95,098,658.29 100.00

Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Interest Only 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 TERM: Mortgage Loans the Cutoff Date the Cutoff Date
24 193 48,443,398.89 50.94
36 108 32,423,928.83 34.10
60 37 12,088,008.55 12.71
84 1 412,500.00 0.43
120 9 1,730,822.02 1.82
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

I0 REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
17 1 413,999.60 0.44
18 2 490,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 7.27
22 28 6,673,769.96 7.02
23 64 16,641,239.49 17.50
24 52 13,622,430.00 14.32
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
32 4 849,879.56 0.89
33 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,590.00 4.75
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744,417.53 4.99
58 19 5,042,107.20 5.30
59 5 1,521,765.16 1.60
81 1 412,500.00 043
115 1 89,999.96 0.09
116 3 445,022.06 0.47
117 4 938,000.00 0.99
118 1 257,800.00 0.27
Total 348 95.098,658.29 100.00
% 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 183 51,107,793.67 53.74
Silent Second 165 43,990,864.62 46.26
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
No Prepayrment Penalty 144 44,742,614.03 47.05
Prepayment Penalty 204 50,356,044.26 52.95
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 144 44,742,614.03 47.05
12 14 4,397,782.00 4.62
24 145 35,982,331.40 37.84
36 44 9,875,930.86 10.38
60 1 100,000.00 0.11
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 7.22
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824.84 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 757
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 11 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749,250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 7.22
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824.84 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 7.57
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 11 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749,250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
4750 - 5.000 6 1,529,783.00 1.61
5.001 - 5.500 28 9,639,129.16 10.14
5501 - 6.000 . 61 18,415,814.19 19.36
6.001 - 6.500 65 17,537,605.06 18.44
6.501 - 7.000 66 17,527,731.21 18.43
7.001 - 7.500 46 13,558,622.86 14.26
7.501 - 8.000 55 12,633,607.32 13.28
8.001 - 8.500 8 1,306,660.00 1.37
8.501 - 9.000 10 1,958,505.49 2.06
9.001 - 9.500 3 991,200.00 1.04
Total : 348 95,098,658.29 100.00
% 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 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4.001 - 4.500 36 8,943,238.29 9.40
4.501 - 5.000 65 16,216,029.67 17.05
5.001 - 5.500 54 11,832,627.00 12.44
5.501 - 6.000 20 7,042,775.49 7.41
6.001 - 6.500 19 5,763,471.43 6.06
6.501 - 7.000 12 2,293,066.00 241
7.001 - 7.500 i 142,800.00 0.15
7.501 - 7.875 3 411,600.00 0.43
Total 348 - 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MAXIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
10.501 - 11.000 7 1,786,183.00 1.88
11.001 - 11.500 28 9,639,129.16 10.14
11.501 - 12.000 58 17,791,964.19 18.71
12.001 -12.500 60 16,235,605.06 17.07
12.501 - 13.000 61 16,003,159.15 16.83
13.001 - 13.500 40 11,965,822.92 12.58
13.501 - 14.000 51 12,426,771.32 13.07
14.001 - 14.500 13 2,998,659.98 3.15
14.501 - 15.000 18 3,529,341.49 3.71
15.001 - 15.500 3 991,200.00 1.04
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MINIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4.001 - 4.500 35 8,747,238.29 9.20
4.501 - 5.000 65 16,333,625.67 17.18
5.001 - 5.500 51 10,531,747.00 11.07
5.501 - 6.000 18 6,080,494.49 6.39
6.001 - 6.500 13 4,010,371.47 422
6.501 - 7.000 17 4,080,196.97 429
7.001 - 7.500 5 1,704,049.99 1.79
7.501 - 8.000 6 1,157,880.00 1.22
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PERIODIC RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
1.000 252 65,313,257.56 68.68
1.500 2 641,999.97 0.68
2.000 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FIRST RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
2.000 8 1,627,836.00 1.71
3.000 293 79,239,451.72 83.32
5.000 38 12,500,508.55 13.14
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
<=0 2 532,500.00 0.56
501 - 550 5 810,400.00 0.85
551 - 600 43 10,316,152.96 10.85
601 - 650 200 57,886,781.32 60.87
651 - 700 64 17,132,426.48 18.02
701 - 750 22 5,685,374.69 5.98
751 - 795 12 2,735,022.84 2.88
Total 348 95,098,658.29 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
37.60 - 40.00 1 235,000.00 0.25
40.01 - 45.00 2 403,941.67 0.42
45.01 - 50.00 4 1,557,500.00 1.64
50.01 - 55.00 2 306,999.99 0.32
55.01 - 60.00 6 2,060,000.00 217
60.01 - 65.00 6 1,720,000.00 1.81
65.01 - 70.00 18 5,103,734.76 5.37
70.01 - 75.00 21 6,318,349.02 6.64
75.01 - 80.00 222 61,166,325.15 64.32
80.01 - 85.00 14 2,742,206.00 2.88
85.01 - 90.00 25 7,253,118.57 7.63
90.01 - 95.00 21 4,774,193.84 5.02
95.01 - 100.00 6 1,457,289.29 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DEBT RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.00 29 9,398,367.41 9.88
10.01 - 20.00 5 1,292,710.00 1.36
20.01 - 30.00 30 6,764,576.33 7.11
30.01 - 40.00 104 26,134,059.14 2748
40.01 - 50.00 172 48,213,631.41 50.70
50.01 - 54.98 8 3,295,314.00 3.47
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
353 - 360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

SEASONING: Mortgage Loans the Cutoff Date the Cutoff Date
<=0 57 14,852,730.00 15.62
1-7 291 80,245,928.29 84.38
Total 348 95,098,658.29 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

RATE ADJ FREQ: Mortgage Loans the Cutoff Date the Cutoff Date
] 9 1,730,822.02 1.82
6 254 65,955,257.53 69.35
12 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MONTHS TO ROLL: Mortgage Loans the Cutoff Date the Cutoff Date
0 9 1,730,822.02 1.82
17 1 413,999.60 0.44
18 2 450,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 7.27
22 28 6,673,769.96 7.02
23 64 16,641,239.49 17.50
24 52 13,622,430.00 14.32
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
32 4 849,879.56 0.89
33 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,590.00 475
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744,417.53 4.99
58 19 5,042,107.20 5.30
59 5 1,521,765.16 1.60
81 1 412,500.00 0.43
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of . Outstanding as of

DOCUMENTATION: Mortgage Loans the Cutoff Date the Cutoff Date
Stated Documentation 175 50,051,299.65 52.63
Full Documentation 140 34,699,949.56 36.49
No Documentation 17 4,938,875.33 5.19
No Income No Asset 7 3,254,722.92 342
No Ratio 5 1,204,769.16 1.27
Limited Documentation 3 878,991.67 0.92
Alt Documentation 1 70,050.00 0.07
Total 348 95,098,658.29 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgape Loans the Cutoff Date the Cutoff Date
Purchase 196 51,217,572.03 53.86
Refinance - Cashout 131 37,003,738.26 38.91
Refinance - Rate/Term 21 6,877,348.00 7.23
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Owner Occupied 320 87,968,671.38 92.50
Non-Owner Occupied 20 4,370,243.25 4.60
Second Home g 2,759,743.66 2.90
Total 348 95,098,658.29 100.00
% 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 Residence 217 59,879,145.84 62.97
PUD 71 19,971,424.02 21.00
Condominjum 39 8,792,349.56 9.25
2 Family 7 1,954,810.83 2.06
3 Family 5 1,598,000.00 1.68
4 Family 4 1,468,641.04 1.54
Townhouse 4 946,287.00 1.00
Condo - High Rise>8 Floors 1 488,000.00 0.51
Total 348 95,098,658.29 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of
STATE: Mortgage Loans the Cutoff Date the Cutoff Date
California 138 47,468,505.58 49.92
Florida 34 7,763,078.39 8.16
Virginia 21 5,5717,840.00 5.87
New York 11 3,589,960.34 3.77
Nevada 14 3,374,718.66 355
Georgia 18 3,214,120.00 338
Colorado 10 2,676,765.00 2.81
Ilinois 9 2,631,434.49 2.77
New Jersey 8 2,446,744.33 2.57
Michigan 10 2,011,882.29 2.12
Washington 12 1,964,930.00 2.07
Arizona 8 1,927,850.00 2.03
Maryland 9 1,608,616.86 1.69
Ohio 9 1,422,382.71 1.50
South Carolina 5 1,132,950.00 1.19
Minnesota 5 1,122,820.00 1.18
Connecticut 4 871,405.00 0.92
Texas 6 853,257.97 0.90
Massachusetts 2 796,800.00 0.84
Oregon 3 661,240.00 0.70
North Carolina 2 548,000.00 0.58
Utah 2 275,020.00 0.29
Idaho 1 256,500.00 0.27
Indiana 1 204,150.00 0.21
Pennsylvania 1 163,875.00 0.17
Alaska 1 150,000.00 0.16
Missouri 1 111,891.67 0.12
Arkansas 1 103,920.00 0.11
Towa 1 89,600.00 0.09
Tennessee 1 78,400.00 0.08
Total 348 95,098,658.29 100.00




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.



Pool Group:
Total Current Balance:

Total Original Balance:
Number Of Loans:

Average Current Balance:

Average Original Balance:

Weighted Average Note Rate:
Weighted Average Gross Margin:
Weighted Average Maximum Rate:
‘Weighted Average Minimum Rate:
Weighted Average Periodic Rate Cap:
Weighted Average First Rate Cap:
Weighted Average Fico Score:
Weighted Average Ltv Ratio:

Weighted Average Debt Ratio:

Weighted Average Original Term:

Weighted Average Stated Remaining Term:

Weighted Average Seasoning:

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

Weighted Average Prepay Orig Term:
Weighted Average Prepay Rem Term:

Weighted Average Io Term:
Weighted Average Io Rem Term:

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

First Pay Date:
Interest To Date:
Rate Change Date :
Mature Date:

INMC 2004-C

Group I& Group 11
95,098,658
95,102,943
348
Minimum
$273,272.01 $57,000.00
$273,284.32 - $57,000.00
6.64931 % 4.75000
4.193 % 0.000
12.705 % 0.000
4.254 % 0.000
1.297 % 0.000
3.250 % 0.000
642 0
78.99 % 37.60
41.02 % 0.00
360 months 360
358 months 353
2 months 0
33 months 0
8 months 0
31 months 0
25 months 0
24 months 0
35 months 24
33 months 17
49.92 % California, 8.16 % Florida, 5.87 % Virginia
1.44 % 85262 (Scottsdale, AZ)
Jun 01, 2004
Sep 01, 2004
Jan 01, 1900
May 01, 2034

Maximum

$749,250.00
$749,250.00

9.50000 %

7.875 %
15.500 %
8.000 %
2.000 %
5.000 %

795
100.00 %
54.98 %

360 months
360 months
7 months

84 months
12 months
81 months

60 months
57 months

120 months
118 months

Jan 01, 2005
Dec 01, 2004
Sep 01, 2011
Dec 01, 2034




Table

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/6 MONTH LIBOR - 24M IO 193 48,443,398.89 50.94
3/1 YR CMT-36M IO 63 20,223,439.84 21.27
3/6 MONTH LIBOR - 36M IO 45 12,200,488.99 12.83
5/1 YR CMT - 60MO IO 22 7,189,138.90 7.56
5/6 MONTH LIBOR - 60M IO 15 4,898,869.65 5.15
30 YR Fixed - 60M IO 8 1,456,822.02 1.53
7/6 MONTH LIBOR - 84M 10 i 412,500.00 0.43
30 YR Fixed - 120M IO 1 274,000.00 0.29
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DELINQUENT: Mortgage Loans the Cutoff Date the Cutoff Date
C 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CA CONCENTRATION: Mortigage Loans the Cutoff Date the Cutoff Date
OUTSIDE CA 210 47,630,152.71 50.08
CA-SOUTH 98 34,170,824.98 35.93
CA-NORTH 40 13,297,680.60 13.98
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
1 Year Treasury 85 27,412,578.74 28.83
6 MO LIBOR 254 65,955,257.53 69.35
Fixed Rate 9 1,730,822.02 1.82
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LIEN POSITION: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Interest Only 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 TERM: Mortgage Loans the Cutoff Date the Cutoff Date
24 193 48,443,398.89 50.94
36 108 32,423,928.83 34.10
60 37 12,088,008.55 1271
84 1 412,500.00 0.43
120 9 1,730,822.02 1.82
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
17 1 413,999.60 0.44
18 2 490,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 727
22 28 6,673,769.96 7.02
23 64 16,641,239.49 17.50
24 52 13,622,430.00 14.32
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
32 4 849,879.56 0.89
33 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,590.00 475
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744 417.53 499
58 19 5,042,107.20 5.30
59 5 1,521,765.16 1.60
81 1 412,500.00 0.43
115 1 89,999.96 0.09
116 3 445,022.06 0.47
117 4 938,000.00 0.99
118 1 257,800.00 0.27
Total 348 95,098,658.29 100.00
% 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 183 51,107,793.67 53.74
Silent Second 165 43,990,864.62 46.26
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

PREPAY PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
No Prepayment Penalty 144 44,742 614.03 47.05
Prepayment Penalty 204 50,356,044.26 52.95
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

PREPAY TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 144 44,742,614.03 47.05
12 14 4,397,782.00 4.62
24 145 35,982,331.40 37.84
36 44 9,875,930.86 10.38
60 1 100,000.00 0.11
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 7.22
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824.84 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 7.57
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 1t 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749,250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 7.22
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824.84 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 7.57
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 11 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749,250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
4750 - 5.000 6 1,529,783.00 1.61
5.001 - 5.500 28 9,639,129.16 10.14
5.501 - 6.000 61 18,415,814.19 19.36
6.001 - 6.500 65 17,537,605.06 18.44
6.501 - 7.000 66 17,527,731.21 18.43
7.001 - 7.500 46 13,558,622.86 14.26
7.501 - 8.000 55 12,633,607.32 13.28
8.001 - 8.500 8 1,306,660.00 1.37
8.501 - 9.000 10 1,958,505.49 2.06
9.001 - 9.500 3 991,200.00 1.04
Total 348 95,098,658.29 100.00
% 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 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4.001 - 4.500 36 8,943,238.29 9.40
4.501 - 5.000 65 16,216,029.67 17.05
5.001 - 5.500 54 11,832,627.00 12.44
5.501 - 6.000 20 7,042,775.49 7.41
6.001 - 6.500 19 5,763,471.43 6.06
6.501 - 7.000 12 2,293,066.00 241
7.001 - 7.500 1 142,800.00 0.15
7.501 - 7.875 3 411,600.00 0.43
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MAXTMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
10.501 - 11.000 7 1,786,183.00 1.88
11.001 -11.500 28 9,639,129.16 10.14
11.501 - 12.000 58 17,791,964.19 18.71
12.001 - 12.500 60 16,235,605.06 17.07
12.501 - 13.000 61 16,003,159.15 16.83
13.001 -13.500 40 11,965,822.92 12.58
13.501 - 14.000 51 12,426,771.32 13.07
14.001 - 14.500 13 2,998,659.98 3.15
14.501 - 15.000 18 3,529,341.49 3N
15.001 - 15.500 3 991,200.00 1.04
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Prineipal Balance

Number of Outstanding as of Outstanding as of

MINIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4.001 - 4.500 35 8,747,238.29 9.20
4.501 - 5.000 65 16,333,629.67 17.18
5.001 - 5.500 51 10,531,747.00 11.07
5.501 - 6.000 18 6,080,494.49 6.39
6.001 - 6.500 13 4,010,371.47 422
6.501 - 7.000 17 4,080,196.97 4.29
7.001 - 7.500 5 1,704,049.99 1.79
7.501 - 8.000 6 1,157,880.00 1.22
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PERIODIC RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
1.000 252 65,313,257.56 68.68
1.500 2 641,999.97 0.68
2.000 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FIRST RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
2.000 8 1,627,836.00 1.71
3.000 293 79,239,491.72 8332
5.000 38 12,500,508.55 13.14
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0 2 532,500.00 0.56
501 - 550 5 810,400.00 0.85
551 - 600 43 10,316,152.96 10.85
601 - 650 200 57,886,781.32 60.87
651 - 700 64 17,132,426.48 18.02
701 - 750 22 5,685,374.69 598
751 -795 12 2,735,022.84 2.88
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
37.60 - 40.00 1 235,000.00 0.25
40.01 - 45.00 2 403,941.67 0.42
4501 - 50.00 4 1,557,500.00 1.64
50.01 - 55.00 2 306,999.99 0.32
55.01 - 60.00 6 2,060,000.00 2.17
60.01 - 65.00 6 1,720,000.00 1.81
65.01 - 70.00 18 5,103,734.76 5.37
70.01 - 75.00 21 6,318,349.02 6.64
75.01 - 80.00 222 61,166,325.15 64.32
80.01 - 85.00 14 2,742,206.00 2.88
85.01 - 90.00 25 7,253,118.57 7.63
90.01 - 95.00 21 4,774,193.84 5.02
95.01 -100.00 6 1,457,289.29 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

DEBT RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.00 29 9,398,367.41 9.88
10.01 - 20.00 5 1,292,710.00 1.36
20.01 - 30.00 30 6,764,576.33 7.11
30.01 - 40.00 104 26,134,059.14 2748
40.01 - 50.00 172 48,213,631.41 50.70
50.01 - 54.98 8 3,295,314.00 3.47
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
353 -360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

SEASONING: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0 57 14,852,730.00 15.62
1-7 291 80,245,928.29 84.38
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

RATE ADJ FREQ: Mortgase Loans the Cutoff Date the Cutoff Date
0 9 1,730,822.02 1.82
6 254 65,955,257.53 69.35
12 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MONTHS TO ROLL: Mortgage Loans the Cutoff Date the Cutoff Date
] 9 1,730,822.02 1.82
17 1 413,995.60 044
18 2 490,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 127
22 28 6,673,769.96 7.02
23 64 16,641,239.49 17.50
24 52 13,622,430.00 14.32
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
32 4 849,879.56 0.89
33 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,590.00 4.75
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744 417.53 4.99
58 19 5,042,107.20 530
59 5 1,521,765.16 1.60
81 1 412,500.00 0.43
Total 348 .95,098.,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DOCUMENTATION: Mortgage Loans the Cutoff Date the Cutoff Date
Stated Documentation 175 50,051,299.65 52.63
Full Documentation 140 34,699,949.56 36.49
No Documentation 17 4,938,875.33 5.19
No Income No Asset 7 3,254,722.92 3.42
No Ratio 5 1,204,769.16 1.27
Limited Documentation 3 878,991.67 0.92
Alt Documentation 1 70,050.00 0.07
Total 348 95,098,658.29 100.00




Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgage Loans the Cutoff Date the Cutoff Date
Purchase 196 51,217,572.03 53.86
Refinance - Cashout 131 37,003,738.26 38.91
Refinance - Rate/Term 21 6,877,348.00 7.23
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Owner Occupied 320 87,968,671.38 92.50
Non-Owner Occupied 20 4,370,243.25 4.60
Second Home 8 2,759,743.66 2.90
Total 348 95,098,658.29 100.00
% 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 Residence 217 59,879,145.84 62.97
PUD 71 19,971,424.02 21.00
Condominium 35 8,792,349.56 9.25
2 Family 7 1,954,810.83 2.06
3 Family 5 1,598,000.00 1.68
4 Family 4 1,468,641.04 1.54
Townhouse 4 946,287.00 1.00
Condo - High Rise>8 Floors 1 488,000.00 0.51
Total 348 95,098,658.29 100.00




% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgage Loans the Cutoff Date the Cutoff Date
California 138 47,468,505.58 49.92
Florida 34 7,763,078.39 8.16
Virginia 21 5,577,840.00 5.87
New York 11 3,589,960.34 3.77
Nevada 14 3,374,718.66 355
Georgia 18 3,214,120.00 3.38
Colorado 10 2,676,765.00 2.81
Mlinois 9 2,631,434.49 2.77
New Jersey 8 2,446,744.33 2.57
Michigan 10 2,011,882.29 212
Washington 12 1,964,930.00 2.07
Arizona 8 1,927,850.00 2.03
Maryland 9 1,608,616.86 1.69
Ohio 9 1,422 382.71 1.50
South Carolina 5 1,132,950.00 1.19
Minnesota 5 1,122,820.00 1.18
Connecticut 4 871,405.00 0.92
Texas 6 853,257.97 0.90
Massachusetts 2 796,800.00 0.84
Oregon 3 661,240.00 0.70
North Carolina 2 548,000.00 0.58
Utah 2 275,020.00 0.29
Idaho 1 256,500.00 0.27
Indiana 1 204,150.00 0.21
Pennsylvania 1 163,875.00 0.17
Alaska 1 150,000.00 0.16
Missouri 1 111,891.67 0.12
Arkansas 1 103,920.00 0.11
Iowa 1 89,600.00 0.09
Tennessee 1 78,400.00 0.08
Total 348 95,098,658.29 100.00




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.



Pool Group:
Total Current Balance:

Total Original Balance:
Number Of Loans:

Average Current Balance:
Average Original Balance:

Weighted Average Note Rate:
Weighted Average Gross Margin:
Weighted Average Maximum Rate:
Weighted Average Minimum Rate:
Weighted Average Periodic Rate Cap:
Weighted Average First Rate Cap:
Weighted Average Fico Score:
Weighted Average Ltv Ratio:

Weighted Average Debt Ratio:

Weighted Average Original Term:

Weighted Average Stated Remaining Term:

Weighted Average Seasoning:

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

Weighted Average Prepay Orig Term:
Weighted Average Prepay Rem Term:

Weighted Average Io Term:
Weighted Average Io Rem Term:

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

First Pay Date:
Interest To Date:
Rate Change Date :
Mature Date:

INMC 2004-C

Group 1& Group 11

95,098,658
95,102,943
348

$273,272.01
$273,284.32

6.64931 %

4193 %
12.705 %
4.254 %
1.297 %
3.250 %

642
78.99 %
41.02 %
360 months
358 months
2 months
33 months
8 months

31 months

25 months
24 months

35 months
33 months

Minimum
$57,000.00
$57,000.00

4.75000
0.000
0.000
0.000
0.000
0.000

0
37.60
0.00

360
353

SO

<

24
17

49.92 % California, 8.16 % Florida, 5.87 % Virginia

1.44 % 85262 (Scottsdale, AZ)

For internal use only. All Amounts subject to change.

Jun 01, 2004
Sep 01, 2004
Jan 01, 1900
May 01, 2034

Maximum

$749,250.00
$749,250.00

9.50000 %

7.875 %
15.500 %
8.000 %
2.000 %
5.000 %

795
100.00 %
5498 %
360 months
360 months
7 months
84 months
12 months

81 months

60 months
57 months

120 months
118 months

Jan 01, 2005
Dec 01, 2004
Sep 01,2011
Dec 01, 2034
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Table

% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Qutstanding as of
PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/6 MONTH LIBCR - 24M IO 193 48,443,398.89 50.94
3/1 YR CMT - 36M IO 63 20,223,439.84 21.27
3/6 MONTH LIBOR - 36M IO 45 12,200,488.99 12.83
5/1 YR CMT - 60MO IO 22 7,189,138.90 7.56
5/6 MONTH LIBCR - 60M IO 15 4,898,869.65 5.15
30 YR Fixed - 60M IO 8 1,456,822.02 1.53
7/6 MONTH LIBOR - 84M 10 1 412,500.00 0.43
30 YR Fixed - 120M IO 1 274,000.00 0.29
Total 348 95,098,658.29 100.00
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
DELINQUENT: Mortgage Loans the Cutoff Date the Cutoff Date
C 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of

CA CONCENTRATION: Mortgage Loans the Cutoff Date the Cutoff Date
OUTSIDE CA 210 47,630,152.71 50.08
CA-SOUTH 98 34,170,824.98 35.93
CA-NORTH 40 13,297,680.60 13.98
Total 348 95,098,658.29 100.00
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
1 Year Treasury 85 27,412,578.74 28.83
6 MO LIBOR 254 65,955,257.53 69.35
Fixed Rate 9 1,730,822.02 1.82
Total 348 95,098,658.29 100.00
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
LIEN POSITION: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate
Principal Balance Principal Balance
Number of Outstanding as of Outstanding as of
AMORTIZATION: Mortgage Loans the Cutoff Date the Cutoff Date
Interest Only 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00

For internal use only. All Amounts subject to change.
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% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 TERM: Mortgage Loans the Cutoff Date the Cutoff Date
24 193 48,443,398.89 50.94
36 108 32,423,928.83 34.10
60 37 12,088,008.55 12.71
84 1 412,500.00 0.43
120 9 1,730,822.02 1.82
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
17 1 413,999.60 0.44
18 2 490,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 727
22 28 6,673,769.96 7.02
23 64 16,641,235.49 17.50
24 52 13,622,430.00 1432
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
32 4 849,879.56 0.89
33 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,590.00 4.75
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744,417.53 499
58 19 5,042,107.20 530
59 5 1,521,765.16 1.60
81 1 412,500.00 0.43
115 1 89,999.96 0.09
116 3 445,022.06 047
117 4 938,000.00 0.99
118 1 257,800.00 0.27
Total 348 95,098,658.29 100.00
% 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 183 51,107,793.67 53.74
Silent Second 165 43,990,864.62 46.26
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
No Prepayment Penalty 144 44,742,614.03 47.05
Prepayment Penalty 204 50,356,044.26 52.95
Total 348 95,098,658.2% 100.00

For intemnal use only. All Amounts subject to change.
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% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 144 44.,742.614.03 47.05
12 14 4,397,782.00 4.62
24 145 35,982,331.40 37.84
36 44 9,875,930.86 10.38
60 1 100,000.00 0.11
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the CutofT Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 722
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824.84 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 7.57
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 11 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of OQutstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
57,000 - 100,000 24 2,041,945.09 2.15
100,001 - 150,000 53 6,868,065.71 7.22
150,001 - 200,000 56 9,981,286.83 10.50
200,001 - 250,000 47 10,572,415.28 11.12
250,001 - 300,000 44 12,052,502.65 12.67
300,001 - 350,000 29 9,474,824.84 9.96
350,001 - 400,000 35 13,158,828.17 13.84
400,001 - 450,000 17 7,195,349.59 7.57
450,001 - 500,000 17 8,313,203.32 8.74
500,001 - 550,000 11 5,805,608.83 6.10
550,001 - 600,000 2 1,137,500.00 1.20
600,001 - 650,000 10 6,354,627.98 6.68
650,001 - 700,000 1 692,000.00 0.73
700,001 - 749,250 2 1,450,500.00 1.53
Total 348 95,098,658.29 100.00

For intemal use only. All Amounts subject to change. (Mon Nov 29 16:19:22 EST 2004) [rmg] Page: 4 of 10



% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
4750 - 5.000 6 1,529,783.00 1.61
5.001 - 5.500 28 9,639,129.16 10.14
5.501 - 6.000 61 18,415,814.19 19.36
6.001 - 6.500 65 17,537,605.06 18.44
6.501 - 7.000 66 17,527,731.21 18.43
7.001 - 7.500 46 13,558,622.86 14.26
7.501 - 8.000 55 12,633,607.32 13.28
8.001 - 8.500 8 1,306,660.00 1.37
8.501 - 9.000 10 1,958,505.49 2.06
9.001 - 9.500 k) 991,200.00 1.04
Total 348 95,098,658.29 100.00
% 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 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4.001 - 4.500 36 8,943,238.29 9.40
4.501 - 5.000 65 16,216,029.67 17.05
5.001 - 5.500 54 11,832,627.00 12.44
5.501 - 6.000 20 7,042,775.49 741
6.001 - 6.500 19 5,763,471.43 6.06
6.501 - 7.000 12 2,293,066.00 241
7.001 - 7.500 1 142,800.00 0.15
7.501 - 7.875 3 411,600.00 0.43
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MAXIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
10.501 -11.000 7 1,786,183.00 1.88
11.001 - 11.500 28 9,639,129.16 10.14
11.501 - 12.000 58 17,791,964.19 18.71
12.001 - 12.500 60 16,235,605.06 17.07
12.501 - 13.000 61 16,003,159.15 16.83
13.001 - 13.500 40 11,965,822.92 12.58
13.501 - 14.000 51 12,426,771.32 13.07
14.001 - 14.500 13 2,998,659.98 3.15
14.501 - 15.000 18 3,529,341.49 371
15.001 - 15.500 3 991,200.00 1.04
Total 348 95,098,658.29 100.00

For internal use only. All Amounts subject to change.
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Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

MINIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 9 1,730,822.02 1.82
2.501 - 3.000 122 38,866,916.39 40.87
3.001 - 3.500 3 765,212.00 0.80
3.501 - 4.000 4 1,090,100.00 1.15
4.001 - 4.500 35 8,747,238.29 9.20
4.501 - 5.000 65 16,333,629.67 17.18
5.001 - 5.500 51 10,531,747.00 11.07
5.501 - 6.000 18 6,080,494.49 6.39
6.001 - 6.500 13 4,010,371.47 422
6.501 - 7.000 17 4,080,196.97 4.29
7.001 - 7.500 5 1,704,049.99 1.79
7.501 - 8.000 6 1,157,880.00 1.22
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PERIODIC RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
1.000 252 65,313,257.56 68.68
1.500 2 641,999.97 0.68
2.000 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FIRST RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 9 1,730,822.02 1.82
2.000 8 1,627,836.00 1.71
3.000 293 79,239,491.72 83.32
5.000 38 12,500,508.55 13.14
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0 2 532,500.00 0.56
501 - 550 5 810,400.00 0.85
551 - 600 43 10,316,152.96 10.85
601 - 650 200 57,886,781.32 60.87
651 -700 64 17,132,426.48 18.02
701 - 750 22 5,685,374.69 5.98
751 - 795 12 2,735,022.84 2.88
Total 348 95,098,658.29 100.00

For internal use only. All Amounts subject to change.
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% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LTV RATIO: Mortgase Loans the Cutoff Date the Cutoff Date
37.60 - 40.00 1 235,000.00 0.25
40.01 - 45.00 2 403,941.67 0.42
45.01 - 50.00 4 1,557,500.00 1.64
50.01 - 55.00 2 306,999.99 0.32
55.01 - 60.00 6 2,060,000.00 2.17
60.01 - 65.00 -6 1,720,000.00 1.81
65.01 - 70.00 18 5,103,734.76 5.37
70.01 - 75.00 21 6,318,349.02 6.64
75.01 - 80.00 222 61,166,325.15 64.32
80.01 - 85.00 14 2,742,206.00 2.88
85.01 - 90.00 25 7,253,118.57 7.63
90.01 - 95.00 21 4,774,193.84 5.02
95.01 - 100.00 6 1,457,289.29 1.53
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DEBT RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.00 29 9,398,367.41 9.88
10.01 - 20.00 5 1,292,710.00 1.36
20.01 - 30.00 30 6,764,576.33 7.11
30.01 - 40.00 104 26,134,059.14 2748
40.01 - 50.00 172 48,213,631.41 50.70
50.01 - 54.98 8 3,295,314.00 3.47
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
353 - 360 348 95,098,658.29 100.00
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

SEASONING: Mortgage Loans the Cutoff Date the Cutoff Date
<=0 57 14,852,730.00 15.62
1-7 291 80,245,928.29 84.38
Total 348 95,098,658.29 100.00

For internal use only. All Amounts subject to change.
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% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

RATE ADJ FREQ: Mortgage Loans the Cutoff Date the Cutoff Date
0 9 1,730,822.02 1.82
6 254 65,955,257.53 69.35
12 85 27,412,578.74 28.83
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MONTHS TO ROLL: Mortgage Loans the Cutoff Date the Cutoff Date
0 9 1,730,822.02 1.82
17 1 413,999.60 0.44
18 2 490,391.01 0.52
19 5 1,791,460.84 1.88
20 9 1,897,700.00 2.00
21 32 6,912,407.99 7.27
22 28 6,673,769.96 7.02
23 64 16,641,239.49 17.50
24 52 13,622,430.00 14.32
30 2 930,850.00 0.98
31 3 1,040,671.86 1.09
32 4 849,879.56 0.89
33 22 5,578,904.96 5.87
34 58 18,280,732.45 19.22
35 14 4,512,590.00 4.75
36 5 1,230,300.00 1.29
53 1 260,518.67 0.27
55 1 519,199.99 0.55
57 11 4,744,417.53 4.99
538 19 5,042,107.20 5.30
59 5 1,521,765.16 1.60
81 1 412,500.00 0.43
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DOCUMENTATION: Mortgage Loans the Cutoff Date the Cutoff Date
Stated Documentation 175 50,051,299.65 52.63
Full Documentation 140 34,699,949.56 36.49
No Documentation 17 4,938,875.33 5.19
No Income No Asset 7 3,254,722.92 3.42
No Ratio 5 1,204,769.16 1.27
Limited Documentation 3 878,991.67 0.92
Alt Documentation 1 70,050.00 0.07
Total 348 95,098,658.29 100.00

For internal use only. All Amounts subject to change.
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Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgage Loans the Cutoff Date the Cutoff Date
Purchase 196 51,217,572.03 53.86
Refinance - Cashout 131 37,003,738.26 38.91
Refinance - Rate/Term 21 6,877,348.00 7.23
Total 348 95,098,658.29 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Owner Occupied 320 87,968,671.38 92.50
Non-Owner Occupied 20 4,370,243.25 4.60
Second Home 8 2,759,743.66 2.90
Total 348 95,098,658.29 100.00
% 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 Residence 217 59,879,145.84 62.97
PUD 71 19,971,424.02 21.00
Condominium 3% 8,792,349.56 9.25
2 Family 7 1,954,810.83 2.06
3 Family 5 1,598,000.00 1.68
4 Family 4 1,468,641.04 1.54
Townhouse 4 946,287.00 1.00
Condo - High Rise>8 Floors 1 488,000.00 0.51
Total 348 95,098,658.29 100.00

For internal use only. All Amounts subject to change.
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% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgage Loans the Cutoff Date the Cutoff Date
California 138 47,468,505.58 49.92
Florida 34 7,763,078.39 8.16
Virginia 21 5,577,840.00 5.87
New York 11 3,589,960.34 3.77
Nevada 14 3,374,718.66 - 355
Georgia 18 3,214,120.00 3.38
Colorado 10 2,676,765.00 2.81
Nlinois 9 2,631,434.49 2.77
New Jersey 8 2,446,744.33 2.57
Michigan 10 2,011,882.29 2.12
Washington 12 1,964,930.00 2.07
Arizona 8 1,927,850.00 2.03
Maryland - 9 1,608,616.86 1.69
Ohio 9 1,422,382.71 1.50
South Carolina 5 1,132,950.00 1.19
Minnesota 5 1,122,820.00 1.18
Connecticut 4 871,405.00 0.92
Texas 6 853,257.97 0.90
Massachusetts 2 796,800.00 0.84
Oregon 3 661,240.00 0.70
North Carolina 2 548,000.00 0.58
Utah 2 275,020.00 0.29
Idaho 1 256,500.00 0.27
Indiana 1 204,150.00 0.21
Pennsylvania 1 163,875.00 0.17
Alaska 1 150,000.00 0.16
Missouri 1 111,891.67 0.12
Arkansas 1 103,920.00 0.11
Towa 1 89,600.00 0.09
Tennessee 1 78,400.00 0.08
Total 348 95,098,658.29 100.00

For intemal use only. All Amounts subject to change. (Mon Nov 29 16:19:22 EST 2004) [rmg]} Page: 10 of 10



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.



Pool Group:
Total Current Balance:

Total Original Balance:
Number Of Loans:

Average Current Balance:

Average Original Balance:

Weighted Average Note Rate:
Weighted Average Gross Margin:
Weighted Average Maximum Rate:
Weighted Average Minimum Rate:
Weighted Average Periodic Rate Cap:
Weighted Average First Rate Cap:
Weighted Average Fico Score:
Weighted Average Ltv Ratio:

Weighted Average Debt Ratio:

Weighted Average Original Term:

Weighted Average Stated Remaining Term:

Weighted Average Seasoning:

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

Weighted Average Prepay Orig Term:
Weighted Average Prepay Rem Term:

Weighted Average Io Term:
Weighted Average Io Rem Term:

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

First Pay Date:
Interest To Date:
Rate Change Date :
Mature Date:

INMC 2004-C

Group 1& Group 11

214,655,002
215,172,848
1,018

$210,859.53
$211,368.22

7.36806 %

5.018 %
13.532 %
5.090 %
1.123 %
3.014 %

631
77.07 %
39.76 %
356 months
354 months
2 months
28 months
7 months

26 months

26 months
24 months

34 months
32 months

Minimum
$17,191.25
$27,000.00

4.75000
0.000
0.000
0.000
0.000
0.000

500
12.50
8.00
180
173

0

0
0

31.05 % California, 13.99 % New York, 8.70 % Florida

0.65 % 11368 (Corona, NY)

For internal use only. All Amounts subject to change.

Jan 01, 2004
Sep 01, 2004
Jan 01, 1900
May 01, 2019

Maximum

$824,512.92
$825,000.00

13.00000 %

8.
19.
9.
2.
5.

000 %
000 %
250 %
000 %
000 %

810

100.00 %

55.00 %

Jan 01, 2005
Feb 01, 2005
Sep 01, 2014
May 01, 2044

480 months
473 months
12 months

120 months
12 months
117 months

36 months
36 months

120 months
117 months

(Mon Nov 29 16:19:22 EST 2004) {rng] Page: 1 of 11



Table

Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PRODUCT: Mortgage Loans the Cutoff Date the Cutoff Date
2/6 MONTH LIBOR 573 110,365,042.93 51.42

30 YR Fixed 179 33,987,066.86 15.83

2/6 MONTH LIBOR - 24M IO 98 25,766,799.52 12.00

3/1 YR CMT-36M IO 33 10,008,478.83 4.66

3/6 MONTH LIBOR 39 8,811,578.75 4.10

3/6 MONTH LIBOR - 36M IO 21 6,835,790.00 3.18

3/1 YR CMT 16 5,024,993.77 2.34

15 YR Fixed 31 4,916,923.17 2.29

5/1 YR CMT - 60MO 10 12 4,124,501.35 1.92

5/6 MONTH LIBOR - 60M IO 7 2,616,229.99 1.22

5/1 YR CMT 2 618,616.08 0.29

10/6 MONTH LIBOR 1 442.698.76 0.21

7/6 MONTH LIBOR - 84M IO 1 412,500.00 0.19

1 YR CMT 1 364,940.16 0.17

30 YR Fixed - 60M 10 3 286,999.96 0.13

40 YR Fixed 1 71,842.22 0.03

Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DELINQUENT: Mortgage Loans the Cutoff Date the Cutoff Date
o 1,018 214,655,002.35 100.00

Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CA CONCENTRATION: Mortgage Loans the Cutoff Date the Cutoff Date
OUTSIDE CA 783 148,013,812.40 68.95

CA-SOUTH 170 50,010,561.02 23.30

CA-NORTH 65 16,630,628.93 7.75

Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

INDEX: Mortgage Loans the Cutoff Date the Cutoff Date
1 Year Treasury 64 20,141,530.19 9.38

6 MO LIBOR 740 155,250,639.95 72.33

Fixed Rate 214 39,262,832.21 18.29
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LIEN POSITION: Mortgage Loans the Cutoff Date the Cutoff Date
First Lien 1,018 214,655,002.35 100.00
Total 1,018 214,655,002.35 100.00

For internal use only. All Amounts subject to change.
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% 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 843 164,603,702.70 76.68
Interest Only 175 50,051,299.65 23.32
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 843 164,603,702.70 76.68
24 98 25,766,799.52 12.00
36 54 16,844,268.83 7.85
60 19 6,740,731.34 3.14
84 1 412,500.00 0.19
120 3 286,999.96 0.13
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

10 REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 843 164,603,702.70 76.68

18 1 127,391.04 0.06
20 3 604,800.00 0.28
21 16 3,834,307.9% 1.79
22 14 3,449,377.00 1.61
23 30 8,265,133.49 3.85
24 34 9,485,790.00 442
30 2 930,850.00 0.43
31 2 395,679.86 0.18
32 4 849,879.56 0.40
33 11 2,909,442.81 1.36
34 25 8,587,726.60 4.00
35 8 2,279,190.00 1.06
36 2 891,500.00 0.42
55 1 519,199.99 0.24
57 6 2,593,250.95 1.21
58 9 2,692,280.40 1.25
59 3 936,000.00 0.44
81 1 412,500.00 0.19
115 1 89,999.96 0.04
116 1 57,000.00 0.03
117 1 140,000.00 0.07
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Qutstanding as of

SILENT SECOND: Mortgage Loans the Cutoff Date the Cutoff Date
No Silent Second 773 157,998,207.90 73.61
Silent Second 245 56,656,794.45 26.39
Total 1,018 214,655,002.35 100.00

For intemal use only. All Amounts subject to change.

(Mon Nov 29 16:19:22 EST 2004) [rmg] Page: 3 of 11



% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY PENALTY: Mortgage Loans the Cutoff Date the Cutoff Date
No Prepayment Penalty 333 77,554,136.32 36.13
Prepayment Penalty 685 137,100,866.03 63.87
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PREPAY TERM: Mortgage Loans the Cutoff Date the Cutoff Date
0 333 77,554,136.32 36.13
12 47 12,571,995.91 5.86
24 468 92,263,253.14 42.98
36 170 32,265,616.98 15.03
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

CURRENT BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
17,191 - 50,000 32 1,296,304.91 0.60
50,001 - 100,000 165 12,857,843.00 5.99
100,001 - 150,000 193 24,030,063.52 11.19
150,001 - 200,000 176 30,819,087.02 14.36
200,001 - 250,000 132 29,670,728.95 13.82
250,001 - 300,000 110 30,341,774.59 14.14
300,001 - 350,000 76 24,561,618.09 11.44
350,001 - 400,000 55 20,610,794.75 9.60
400,001 - 450,000 28 11,932,129.02 5.56
450,001 - 500,000 20 9,658,094.14 4.50
500,001 - 550,000 9 4,737,916.02 2.21
550,001 - 600,000 7 4,054,309.79 1.89
600,001 - 650,000 9 5,767,066.09 2.69
650,001 - 700,000 3 2,042,000.14 0.95
700,001 - 750,000 2 1,450,759.40 0.68
800,001 - 824,513 1 824,512.92 0.38
Total 1,018 214,655,002.35 100.00

For interna! use only. All Amounts subject {o change.
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Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL BALANCE: Mortgage Loans the Cutoff Date the Cutoff Date
27,000 - 50,000 31 1,279,113.66 0.60
50,001 - 100,000 165 12,857,843.00 5.99
100,001 - 150,000 192 23,880,159.89 11.12
150,001 - 200,000 176 30,771,387.70 1434
200,001 - 250,000 134 29,885,523.15 13.92
250,001 - 300,000 110 30,341,774.59 14.14
300,001 - 350,000 76 24,561,618.09 11.44
350,001 - 400,000 55 20,610,794.75 9.60
400,001 - 450,000 28 11,932,129.02 5.56
450,001 - 500,000 20 9,658,094.14 4.50
500,001 - 550,000 9 4,737,916.02 221
550,001 - 600,000 7 4,054,309.79 - 1.89
600,001 - 650,000 9 5,767,066.09 2.69
650,001 - 700,000 3 2,042,000.14 0.95
700,001 - 750,000 2 1,450,759.40 0.68
800,001 - 825,000 1 824,512.92 0.38
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MORTGAGE RATE: Mortgage Loans the Cutoff Date the Cutoff Date
4.750 - 5.000 5 1,488,026.97 0.69
5.001 - 5.500 23 7,699,330.52 3.59
5.501 - 6.000 61 - 17,352,949.04 8.08
6.001 - 6.500 122 30,692,553.72 14.30
6.501 - 7.000 148 35,264,376.24 16.43
7.001 - 7.500 152 34,531,202.48 16.09
7.501 - 8.000 184 37,226,680.46 17.34
8.001 - 8.500 104 19,834,348.43 9.24
8.501 - 9.000 108 17,606,321.62 8.20
9.001 - 9.500 31 4,277,656.20 1.99
9.501 - 10.000 31 3,008,982.19 1.40
10.001 - 10.500 19 2,556,242.34 1.19
10.501 - 11.000 11 859,826.84 0.40
11.001 - 11.500 6 685,883.90 0.32
11.501 - 12.000 3 432,765.33 0.20
12.001 - 12.500 5 529,143.74 0.25
12.501 - 13.000 5 608,712.33 0.28
Total 1,018 214,655,002.35 100.00

For intemal use only. All Amounts subject to change. (Mon Nov 29 16:19:22 EST 2004) {rmg] Page: 5 of 11



% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

GROSS MARGIN: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 214 39,262,832.21 18.29
2.501 - 3.000 74 24,555,976.20 11.44
3.001 - 3.500 4 1,071,709.01 0.50
3.501 - 4.000 4 1,092,753.63 0.51
4.001 - 4.500 16 3,936,036.59 1.83
4.501 - 5.000 249 59,555,495.50 27.74
5.001 - 5.500 165 31,848,007.99 14.84
5.501 - 6.000 121 23,893,829.76 11.13
6.001 - 6.500 61 12,109,803.06 5.64
6.501 - 7.000 75 12,815,545.97 5.97
7.001 - 7.500 20 2,603,835.11 1.21
7.501 - 8.000 15 1,909,177.32 0.89
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MAXIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 214 39,262,832.21 18.29
10.501 - 11.000 5 1,433,948.72 0.67
11.001 - 11.500 21 7,339,664.90 342
11.501 - 12.000 40 12,374,881.00 577
12.001 - 12.500 70 19,650,726.49 9.15
12.501 - 13.000 90 22,363,522.77 10.42
13.001 - 13.500 120 28,495,576.21 13.28
13.501 - 14.000 145 31,078,102.43 14.48
14.001 - 14.500 94 19,835,915.15 9.24
14.501 - 15.000 104 18,027,241.93 8.40
15.001 - 15.500 35 5,327,363.35 2.48
15.501 - 16.000 39 4,354,828.87 2.03
16.001 - 16.500 16 2,385,170.15 1.11
16.501 - 17.000 7 713,747.92 0.33
17.001 - 17.500 6 605,032.90 0.28
17.501 - 18.000 3 318,991.28 0.15
18.001 - 18.500 4 478,743.74 0.22
18.501 - 19.000 5 608,712.33 0.28
Total 1,018 214,655,002.35 100.00

For intemal use only. All Amounts subject to change.
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Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

MINIMUM RATE: Mortgage Loans the Cutoff Date the Cutoff Date
<= 0.000 214 39,262,832.21 18.29
2.501 - 3.000 74 24,555,976.20 11.44
3.001 - 3.500 4 1,071,709.01 0.50
3.501 - 4.000 3 942,850.00 0.44
4.001 - 4.500 14 3,424,954.70 1.60
4.501 - 5.000 248 59,265,545.93 27.61
5.001 - 5.500 155 29,805,981.41 13.89
5.501 - 6.000 118 22,373,915.57 10.42
6.001 - 6.500 58 11,656,996.82 543
6.501 - 7.000 74 13,074,085.27 6.09
7.001 - 7.500 27 4,520,075.45 2.11
7.501 - 8.000 12 2,284,891.26 1.06
8.001 - 8.500 7 1,294,885.08 0.60
8.501 - 9.000 9 997,593.70 0.46
9.001 - 9.250 1 122,709.74 0.06
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

PERIODIC RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 214 39,262,832.21 18.29
1.000 720 152,372,535.62 70.98
1.500 20 2,878,104.33 1.34
2.000 64 20,141,530.19 9.38
Total 1,018 214,655,002.35 100.00
% of Aggregate

. Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FIRST RATE CAP: Mortgage Loans the Cutoff Date the Cutoff Date
0.000 214 39,262,832.21 18.29
1.500 7 1,650,355.18 0.79
2.000 59 11,490,884.04 5.35
3.000 715 153,996,384.74 71.74
5.000 23 8,214,546.18 3.83
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

FICO SCORE: Mortgage Loans the Cutoff Date the Cutoff Date
500 - 500 5 675,379.10 0.31
501 - 550 108 19,376,723.20 9.03
551 - 600 184 38,058,859.64 17.73
601 - 650 359 80,074,715.62 37.30
651 - 700 275 57,481,345.24 26.78
701 - 750 67 14,998,004.32 6.99
751 - 800 18 3,312,578.62 1.54
801 - 810 2 677,396.61 0.32
Total 1,018 214,655,002.35 100.00

For intemal use only. All Amounts subject to change.
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% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

LTV RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
12.50 - 15.00 1 99,488.64 0.05
25.01 - 30.00 4 560,994.88 0.26
30.01 - 35.00 7 1,056,118.18 0.49
35.01 - 40.00 12 1,876,218.67 0.87
40.01 - 45.00 12 2,281,432.09 1.06
45.01 - 50.00 26 4,633,443.84 2.16
50.01 - 55.00 26 3,874,732.32 1.81
55.01 - 60.00 26 6,761,598.12 3.15
60.01 - 65.00 45 9,851,653.29 4.59
65.01 - 70.00 73 16,987,528.64 791
70.01 - 75.00 g8 21,262,070.18 991
75.01 - 80.00 397 89,766,740.32 41.82
80.01 - 85.00 77 14,788,972.00 6.89
85.01 - 90.00 161 29,485,818.51 13.74
90.01 - 95.00 44 8,294,148.74 3.86
95.01 - 100.00 19 3,074,043.93 1.43
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DEBT RATIO: Mortgage Loans the Cutoff Date the Cutoff Date
8.00 - 10.00 1 48,728.43 0.02
10.01 - 20.00 48 6,273,143.66 2.92
20.01 - 30.00 138 22,716,238.37 10.58
30.01 - 40.00 342 68,226,018.28 31.78
40.01 - 50.00 459 110,165,406.56 51.32
50.01 - 55.00 30 7,225,467.05 337
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

ORIGINAL TERM: Mortgage Loans the Cutoff Date the Cutoff Date
180 31 4,916,923.17 229
360 986 209,666,236.96 97.68
480 1 71,842.22 0.03
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

REMAINING TERM: Mortgage Loans the Cutoff Date the Cutoff Date
173 - 180 31 4,916,923.17 2.29
337 - 348 1 122,709.74 0.06
349 -360 985 209,543,527.22 97.62
469 - 473 1 71,842.22 0.03
Total 1,018 214,655,002.35 100.00

For intemal use only. All Amounts subject to change.
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% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

SEASONING: Mortgage Loans the Cutoff Date the Cutoff Date
<=0 155 30,043,194.00 14.00
1-12 863 184,611,808.35 86.00
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

RATE ADJ FREQ: Mortgage Loans the Cutoff Date the Cutoff Date
0 214 39,262,832.21 18.29
6 740 155,250,639.95 72.33
12 64 20,141,530.19 9.38
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

MONTHS TO ROLL: Mortgage Loans the Cutoff Date the Cutoff Date
0 214 39,262,832.21 18.29
4 1 364,940.16 0.17
12 1 122,709.74 0.06
15 3 388,168.86 0.18
16 4 675,150.03 0.31
17 7 1,139,722.29 0.53
18 4 909,185.89 0.42
19 12 3,111,068.81 1.45
20 26 5,151,878.67 2.40
21 78 15,933,242.20 7.42
22 135 27,853,036.49 12.98
23 268 54,287,635.47 25.29
24 133 26,560,044.00 12.37
28 2 180,965.50 0.08
29 1 68,021.08 0.03
30 2 930,850.00 0.43
31 4 810,742.53 0.38
32 9 2,290,604.62 1.07
33 21 4,898,166.70 2.28
34 42 14,758,766.79 6.88
35 20 5,045,124.13 2.35
36 8 1,697,600.00 0.79
55 1 519,199.99 0.24
57 7 2,712,931.59 1.26
58 10 3,191,215.84 1.49
59 3 936,000.00 0.44
81 1 412,500.00 0.19
117 1 442,698.76 0.21
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

DOCUMENTATION: Mortgage Loans the Cutoff Date the Cutoff Date
Stated Documentation 1,018 214,655,002.35 100.00
Total 1,018 214,655,002.35 100.00

For internal use only. All Amounts subject to change.
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Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

PURPOSE CODE: Mortgage Loans the Cutoff Date the Cutoff Date
Refinance - Cashout 540 114,686,130.70 53.43
Purchase 444 91,812,751.13 42.77
Refinance - Rate/Term 34 8,156,120.52 3.80
Total 1,018 214,655,002.35 100.00
% of Aggregate

Principal Balance Principal Balance

Number of Outstanding as of Outstanding as of

OCCUPANCY: Mortgage Loans the Cutoff Date the Cutoff Date
Owner Occupied 858 190,375,107.54 88.69
Non-Owner Occupied 142 20,772,182.57 9.68
Second Home 18 3,507,712.24 1.63
Total 1,018 214,655,002.35 100.00
% 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 Residence 696 140,762,303.31 65.58
PUD 123 28,315,759.13 13.19
Condominium 76 15,915,879.46 7.41
2 Family 62 14,872,785.69 6.93
3 Family 19 5,650,522.08 2.63
Townhouse 25 4,396,851.00 2.05
4 Family 9 2,900,137.29 1.35
Condo - High Rise>8 Floors 7 1,768,922.17 0.82
Co-Op 1 71,842.22 0.03
Total 1,018 214,655,002.35 100.00

For internal use only. All Amounts subject to change.
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Principal Balance

% of Aggregate
Principal Balance

Number of Outstanding as of Outstanding as of

STATE: Mortgage Loans the Cutoff Date the Cutoff Date
California 235 66,641,189.95 31.05

New York 117 30,025,361.68 13.99

Florida 112 18,682,941.10 8.70

New Jersey 64 16,955,660.43 7.90

Texas 69 8,858,451.50 413

Virginia 40 7,973,138.09 37

Michigan 48 5,887,397.12 2.74

Nevada 25 5,593,234.12 2.61

Maryland 27 5,486,343.68 2.56

Tllinois 24 5,373,468.49 2.50

Colorado 14 4,484,734.05 2.09

District of Columbia 14 3,556,220.41 1.66

Massachusetts 13 3,413,158.59 1.59

Washington 18 3,411,293.39 1.59

Georgia 18 3,164,040.84 147

Pennsylvania 20 2,684,923.64 1.25

Connecticut 14 2,662,494.44 1.24

Arizona 15 2,602,797.19 1.21

Ohio 22 1,981,223.89 0.92

South Carolina 11 1,527,334.51 0.71

New Hampshire 7 1,498,223.72 0.70

Minnesota 7 1,444,681.87 0.67

Alabama 10 1,182,792.92 0.55

Missouri 8 988,391.17 0.46

North Carolina 7 981,266.03 0.46
Louisiana 6 860,309.86 0.40

Hawaii 2 766,870.68 0.36

Indiana 8 738,489.19 0.34
Oregon 4 644,310.89 0.30

Wisconsin 4 561,234.22 0.26
Kansas 4 543,280.31 0.25
Idaho 2 422,812.63 0.20
Mississippi 4 405,765.56 0.19
Utah 2 356,628.61 0.17
New Mexico 2 312,229.85 0.15
Montana 2 304,401.06 0.14
Oklahoma 3 258,403.36 0.12

Arkansas 3 203,656.94 0.09
Tennessee 2 182,880.53 0.09
Kentucky 2 169,968.20 0.08
Vermont 1 153,553.17 0.07
Alaska 1 150,000.00 0.07
Maine 2 131,888.71 0.06
Rhode Island 1 119,146.04 0.06
West Virginia i 117,500.00 0.05
lIowa 1 95,957.53 0.04
North Dakota 1 54,352.19 0.03
Nebraska 1 40,600.00 0.02
Total 1,018 214,655,002.35 100.00

For internal use only. All Amounts subject to change.
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COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials”) 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 to 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.
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COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials”) 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
Cornputational 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 to 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.



(A ed
0

(A 1o
0

(A) 118D
0

saljleuad apnjou] Saljeuad apniou|  safjjeuad apnjoul

8009 - gouer
€0v0'1
LAY
LT
0252
61€¢
1112
G161
vl
€151
PIBIA
09210401

6092 - ouer

[4¢%

Shvel
065°¢
Gvee
6ELe
ye6e
6cLe
yesc
61E€¢
yiLLe
PIRIA

0§ 240101

016ny - gouep
B36L°1
£80'Y
GI8¢
199°€
8st°e
05z°¢
e
8T
1297
pIoIA
0y Z 1010}

VIvM
NYM

(A} 118D

0
sal)euad apnjov|

2198Q - Gouer

RETARA
WSt
oeey
6Ly
806°¢
169°¢
18V°¢
8¢t
990°¢
PIatA

0€ ¢ 404 04

6916/0L¥1°9
900£0€€€L'9

(A 1eo
0

{AV D
0

Solifeusd epnauj  SapjeuSd apnju|

p1dag - gouep 11994 - ouer

1060°€ 1668°€
1784 L6y
Gesy 8cly
gLy 1450
23 10EY
668°€ 880y
889°€ 9/8t
a/ve £99°¢
y9ce 05¥'¢
PlaIA PiaiA

gz z40101 0z 24040}

y00Z/52/01

13N y002/1/6

am B 74

98] [1:%] (A 1reo

0 0
SaNjeUad 8pNpY|  SajeUSd apniou;

0zdas - Gouer 9¢4e4 - souer

EVEL'S 19¢2°L
ecLs 162'S
106’y 910's
€69y 098y
6L¥y oY
S9Cy Levy
150y gicy
8€8°€ 100V
y29e 98¢
PIBIA PIBIA
§1Z40101 01 24010}

UdH U1 spaadg Aedasg

JuswAed 1si14 yo0zierel
pajeq iveo9seesy
e;p@  00°000'000'002$

uondwapsy jeuondo
nouieH Ajeusd Aedaid
SajeUsd pue Jnoxa0T

MOPUIA _ma_oc:n_

TYM
daooz
dqogL
dapol
dapg

dap
dqog-
daool-
4q0G4-

G120} =9d2lid

82°C = 10g1
8es
uodno)
aoueleq

dS IWoZ}+v [1Wo0Z 110 LTWO



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.
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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.
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COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 to 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.
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COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 to 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.



IndyMac 2004-C - PricefYield - 2A2

Balance $115,770,000.00
Coupon 253
Setle 12/13/2004
Price A-lI-2 Breakeven
WAL for Princ Pmts 372
Principal Writedown 0.12%
Total Collat Loss (Coltat Maturity) 30.05%
LIBOR Fwd +200
Prepay see vector
No Prepays
Lockout and Penalties  Include Penalties
Prepay Penalty Haircut 0
Default 29.05COR
Loss Severity 50%
Servicer Advances 100%
Liquidation Lag 24
Deling 100%
Opticnal Redemption Call {N)
Period CPR
1 18
2 18
3 18
4 18
5 18
6 18
. 7 18
8 18
9 18
10 18
1 18
12 18
13 18
14 18
15 18
16 18
17 18
18 18
19 18
20 18
21 18
2 18
23 18
24 18
25 50
26 50
27 50
28 50
2 50
30 50
31 12
ongoing 12

Delay
Dated
First Payment

0
12/13/2004
1/25/2005



IndyMac 2004-C - Price/Yield - 2A3

Balance $34,480,000.00 Delay 0
Coupon 2.68 Dated 12/13/2004
Settie 12/13/2004 First Payment 1/25/2005
Price A-II-3 Breakeven
WAL for Princ Pmts 8.62
Principal Writedown 0.01%
Total Collat Loss (Collat Maturity) 24.80%
LIBOR Fwd +200
Prepay see vector
No Prepays
Lockout and Penalties  Include Penalties
Prepay Pénalty Haircut 0
Default 19.535 COR
Loss Severity 50%
Servicer Advances 100%
Liquidation Lag 24
Deling 100%
Optional Redemption Call (N)
Period CPR
1 18
2 18
3 18
4 18
5 18
6 18
7 18
8 18
9 18
10 18
1 18
12 18
13 18
14 18
15 18
16 18
17 18
18 18
19 18
20 18
21 18
22 18
23 18
24 18
25 50
26 50
27 50
28 50
28 50
0 50
A 12
ongoing 12



COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 to 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.



IndyMac 2004-C - Price/Yield - 2A2

Balance
Coupon
Settle

Price

WAL for Princ Pmts
Principal Writedown

Total Collat Loss (Collat Maturity)

Shock(bps)

LIBOR

Prepay

Default

Loss Severity
Servicer Advances
Liquidation Lag
Deling

Optional Redemption

Period

W o ~N OO W AW PN

[ ST LS T NG I G T NG T (N TR N G O U G e G
N B W a2 O WO~ oW bW -~ O

$115,770,000.00
253
12/13/2004

A-ll-2 Breakeven

3.95
0.01%
31.53%

200bp

Fwd

See ramp

2221 *hsh_def_curve
50%

100%

24

100%

Call (N)

Voluntary
CPR
18
18
18
18
18
.18
18
18
18
18
18
18
18
18
18
18
18
18
18
18
18
18
18
18
50

Delay
Dated
First Payment

0
12/13/2004
112512005

Default Dist

e
©OCooooocoo0ooooOs

0.769231
0.769231
0.769231
0.769231
0.769231
0.769231
0.769231
0.769231
0.769231
0.769231
2.564103
2.564103
2.564103
2.564103




Period
26

27

28

2

30

Ky
ongoing

Voluntary
CPR

50

50

50

50

50

12

12

Default Dist
Curve
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735



IndyMac 2004-C - Price/Yield - 2A3

Balance $34,480,000.00 Delay 0
Coupon 2.68 Dated 12/13/2004
Settle 12/13/2004 First Payment 1/25/2005
Price A-II-3 Breakeven
WAL for Princ Pmts 5.84
Principal Writedown 0.04%
Total Collat Loss (Collat Maturity) 23.19%
Shock{bps) 200bp
LIBOR Fwd
Prepay See ramp
Default 52.99 *hsh_def _curve
Loss Severity 50%
Servicer Advances 100%
Liquidation Lag 24
Deling 100%
Optional Redemption Call (N)
Voluntary Defautt Dist
Period CPR Curve
1 18 0]
2 18 0
3 18 0
4 18 0
5 18 0
6 18 0
7 18 0
8 18 0
9 18 0]
10 18 0
11 18 0]
12 18 0.769231
13 18 0.769231
14 18 0.769231
15 18 0.769231
16 18 0.769231
17 18 0.769231
18 18 0.769231
19 18 0.769231
20 18 0.769231
2 18 0.769231
22 18 2.564103
23 18 2.564103

24 18 2.564103



Period
25

26

2

28

29

30

K
ongoing

Voluntary
CPR

50

50

50

50

50

50

12

12

Default Dist
Curve
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
0.42735
0.42735
0.42735
'0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735



IndyMac 2004-C - Price/Yield - 2A3

Balance $34,480,000.00 Delay - 0
Coupon 2.68 : Dated 12/13/2004
Settle 12/13/2004 First Payment 1/25/2005
Price A-lI-3 Breakeven
WAL for Princ Pmts 5.84
Principal Writedown 0.04%
Total Collat Loss (Collat Maturity) 23.18%
Shock(bps) 200bp
LIBOR Fwd
Prepay See ramp
Default 52.99 *hsh_def_curve
Loss Severity 50%
Servicer Advances 100%
Liquidation Lag 24
Deling 100%
Optional Redemption Call(N)
Voluntary Default Dist
Period CPR Curve
1 18 0
2 18 0]
3 18 0
4 18 0
5 18 0
6 18 0
7 18 0
8 18 0
9 18 0
10 18 0]
11 18 0
12 18 0.769231
13 18 0.769231
14 18 0.769231
15 18 0.769231
16 18 0.769231
17 18 0.769231
18 18 0.769231
19 18 0.769231
20 18 0.769231
21 18 0.769231
22 18 2.564103
23 18 2.564103
24

18 2.564103




Period
25

26

27

28

29

30

31
ongoing

Voluntary
CPR

50

50

50

50

50

50

12

12

Default Dist
Curve
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
2.564103
0.42735
0.42735
0.42735
0.42735
042735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735
0.42735



COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 assurme 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 to 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.



Indy Mac Mortgage Loan Trust 2004-C Indy Mac Mortgage Loan Trust

Effective NetWAC Rate Schedule-- Class Sub Excess Spread Schedule
(2)3)
" Effective Excess
NetWac Rate Spread
Period

1 3.828 1 1.812

2 9.961 2 3.902

3 9.934 3 4,119

4 9.878 4 3.678

5 9.859 5 3.638

6 9.823 6 3.400

7 9.816 7 3.413

8 9.787 8 2.231

9 9.774 9 2.158
10 9.782 10 2.231
11 9.767 11 2.026
12 9.785 12 2.116
13 9.773 13 1.898
14 9.778 14 1.838
15 9.829 15 2.250
16 9.787 16 1.735
17 9.804 17 1.848
18 9.794 18 1.656
19 9.810 19 1.781
20 9.798 20 1.589
21 9.800 21 1.561
22 9.814 22 1.724
23 9.850 23 2.529
24 9.894 24 2.814
25 9.913 25 2.572
26 9.962 26 2.845
27 9.932 27 3.307
28 10.007 28 2720
29 9.918 29 2.930
30 9.945 30 2.713
31 9.905 31 2.842
32 9.931 32 2.641
33 9.930 33 2.600
34 9.842 34 2.801
35 9.745 35 2.745
36 9.788 36 2.916
37 9.692 37 2.692
38 9.693 38 2724
39 10.035 39 3.062
40 9.680 40 2.653
41 10.038 41 2.874
42 9.767 42 2.657

A
w

43 10.064 2.811



Period
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63

65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83

85
86
87
88
89
90

Effective
NetWac Rate

9.837
9.818
10.163
9.934
10.257
9.910
9.938
10.983
9.912
10.248
9.904
10.221
9.886
9.877
10.241
9.962
10.288
9.945
9.966
11.020
9.944
10.265
9.922
10.239
9.898
9.886
10.205
9.868
10.184
9.842
9.832
10.871
9.806
10.119
9.779
10.092
9.753
9.740
10.054
9.716
10.027
9.690
9.678
10.331
9.652
9.960
9.626

44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
89
90

Excess
Spread

2.611
2.577
2.732
2.581
2.741
2.521
2.506
3.040
2.450
2.639
2.469
2.610
2.456
2.452
2.617
2.504
2.664
2.515
2.523
3.047
2.509
2.676
2.537
2.671
2.542
2.542
2.682
2.587
2726
2.606
2.625
3.004
2670
2.826
2.742
2.594
2.594
2.644
2.731
2.765
2.842
2.884
2.950
3.020
3.094
3.180
3.261



Period
91
92
93
94
95
96
97
o8
99

100
101
102
103
104
105
106
107
108
109
110
111
112
113
114
115
116
117
118
119
120
121
122
123
124
125
126
127
128
129
130
131
132
133
134
135
136
137

Effective
NetWac Rate

9.933
9.600
9.587
9.893
9.561
9.866
9.535
9.522
10.528
0.496
9.799
9.470
9.772
9.444
9.431
9.732
9.406
9.706
9.380
9.367
10.357
9.342
9.640
9.316
9.614
9.291
9.278
9.576
9.255
9.550
9.230
9.217
10.191
9.193
9.487
9.168
9.461
9.143
9.131
9.423
9.107
9.398
9.082
8.070
9.683
9.046
9.335

91

92

93

94

95

96

97

98

99
100
101
102
103
104
105
106
107
108
109
110
111
112
113
114
115
116
117
118
119
120
121
122
123
124
125
126
127
128
129
130
131
132
133
134
135
136
137

Excess
Spread

3.343
3.430
3.516
3.605
3.706
3.801
3.896
3.997
4.097
4.200
4.316
4.426
4.536
4.653
4.769
4.888
5.023
5.151
5.279
5414
5.549
5.688
5.845
5.994
6.142
6.301
6.457
6.618
6.799
6.970
7.143
7.325
7.507
7.693
7.893
8.091
8.292
8.500
8.601
8.593
8.593
8.585
8.576
8.570
8.560
8.552
8.548




Period
138
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176
177
178

179 -

180
181
182
183
184

Effective
NetWac Rate

9.022
9.310
8.998
8.986
9.273
8.962
9.249
8.938
8.927
9.870
8.903
9.188
8.880
9.164
8.857
8.845
9.128
8.822
9.105
8.800
8.788
9.718
8.766
9.047
8.744
9.024
8.722
8.711
8.990
8.689
8.968
8.668
8.657
9.573
8.636
8.912
8.614
8.891
8.593
8.582
8.858
8.561
8.834
8.538
8.527
9.103
8.504

138
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184

Excess
Spread

8.539
8.530
8.523
8.514
8.506
8.506
8.499
8.490
8.487
8.478
8.470
8.479
8.473
8.464
8.460
8.451
8.444
8.449
8.442
8.434
8.428
8.420
8.411
8.408
8.400
8.391
8.383
8.374
8.367
8.357
8.348
8.340
8.330
8.322
8.313
8.295
8.285
8.276
8.264
8.255
8.246
8.228
8.218
8.209
8.201
8.192
8.183



Period
185
186
187
188
189
190
191
192
193
194
195
196
197
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
227
228
229
230
231

Effective
NetWac Rate

8.775
8.481
8.752
8.458
8.447
8.717
8.424
8.694
8.402
8.391
9.278
8.369
8.636
8.347
8.614
8.325
8.314
8.580
8.292
8.558
8.271
8.260
9.133
8.239
8.503
8.218
8.481
8.197
8.187 -
8.449
8.166
8.427
8.145
8.135
8.996
8.115
8.375
8.095
8.355
8.075
8.065
8.324
8.046
8.304
8.026
8.017
8.559

185
186
187
188
189
190
191
192
193
194
195
196
197
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
227
228
229
230
231

Excess
Spread

8.182
8.174
8.165
8.159
8.150
8.142
8.141
8.133
8.125
8.118
8.109
8.101
8.096
8.087
8.079
8.071
8.062
8.054
8.047
8.039
8.031
8.022
8.014
8.005
7.995
7.986
7.978
7.968
- 7.960
7.952
7.940
7.931
7.923
7.913
.7.905
7.897
7.881
7.872
7.864
7.853
7.845
7.837
7.820
7.810
7.803
7.792
7.784



Period
232
233
234
235
236
237
238
239
240
241
242
243
244
245
246
247
248
249
250
251
252
253
254
255
256
257
258
259
260
261
262
263
264
265
266
267
268
269
270
271
272
273
274
275
276
277
278

Effective
NetWac Rate

7.998
8.254
7.979
8.235
7.960
7.951
8.206
7.932
8.187
7.914
7.905
8.742
7.887
8.140
7.869
8.122
7.851
7.842
8.095
7.825
8.077
7.808
7.799
8.625
7.782
8.033
7.765
8.015
7.748
7.740
7.990
7.724
7.973
7.707
7.699
8.515
7.683
7.931
7.668
7.915
7.652
7.644
7.891
7.629
7.875
7.614
7.606

232
233
234
235
236
237
238
239
240
241
242
243
244
245
246
247
248
249
250
251
252
253
254
255
256
257
258
259
260
261
262
263
264
265
266
267
268
269
270
271
272
273
274
275
276
277
278

Excess
Spread

7.776
7.755
7.745
7.738
7.726
7.719
7.711

7.692
7.683
7.676
7.667
7.660
7.653
7.643
7.636
7.629
7.622
7.615
7.609
7.601

7.594
7.587
7.580
7.574
7.567
7.559
7.552
7.546
7.539
7.532
7.527
7.519
7.512
7.506
7.500
7.494
7.488
7.480
7473
7.467
7.461

7.455
7.450
7.442
7.436
7.431

7.425



Period
279
280
281
282
283
284
285
286
287
288
289
290
291
292
293
294
295
296
297
298
299
300
301
302
303
304
305
306
307
308
309
310
311
312
313
314
315
316
317
318
319
320
321
322
323
324
325

Effective
NetWac Rate

8.123
7.591
7.836
7.576
7.821
7.562
7.554
7.799
7.540
7.784
7.526
7.519
8.317
7.505
7.748
7.491
7.734
7.478
7.471
7.713
7.457
7.699
7.444
7.438
8.228
7.425
7.666
7.412
7.653
7.400
7.394
7.634
7.382
7.621
7.370
7.364
8.146
7.3562
7.591
7.340
7.579
7.329
7.323
7.562
7.312
7.551
7.302

279

. 280

281
282
283
284
285
286
287
288
289
290
291
292
293
204
205
296
297
298
299
300
301
302
303
304
305
306
307
308
309
310
311
312
313
314
315
316
317
318
318
320
321
322
323
324
325

Excess
Spread

7.419
7.413
7.406
7.400
7.395
7.389
7.383
7.378
7.371
7.366
7.361
7.355
7.350
7.345
7.338
7.333
7.328
7.322
7.317
7.312
7.306
7.301
7.296
7.291
7.287
7.282
7.276
7.271
7.266
7.261
7.256
7.252
7.246
7.242
7.237
7.233
7.228
7.224
7.218
7.214
7.210
7.205
7.201
7.197
7.192
7.188
7.184



Period
326
327
328
329
330
331
332
333
334
335
336
337
338
339
340
341
342
343

345
346
347
348
349
350
351
352
353
354
355
356
357
358
359
360
361
362
363
364
365
366
367
368
369
370
371
372

Effective
NetWac Rate

7.296
7.794
7.286
7.523
7.276
7513
7.266
7.261
7.498
7.251
7.488
7.242
7.238
8.009
7.230
7.467
7.222
7.459
7.215
7.212
7.450
7.207
7.446
7.204
7.204
7.977
7.207
7.453
7.221
7.476
7.261
7.313
7.691
7.338
7.521
7.364
7.712
8.535
7.698
7.945
7.681
7.931
7.669
7.664
7.914
7.654
7.905

326
327
328
329
330
331
332
333
334
335
336
337
338
339
340
341
342
343

345
346
347
348
349
350
351
352
353
354
355
356
357
358
359
360
361
362
363
364
365
366
367
368
369
370
371
372

Excess
Spread

7.180
7.176
7.172
7.167
7.163
7.158
7.155
7.152
7.148
7.144
7.141
7.137
7.134
7.131
7.127
7.124
7.121
7.118
7.115
7.112
7.110
7.108
7.106
7.104
7.103
7.102
7.102
7.103
7.107
7.112.
7.124
7.149
7.212
7.086
7.018
6.993
6.909
6.909
6.909
6.909
6.910
6.911
6.911
8.911
6.912
6.912
8.913



Period
373
374
375
376
377
378
379
380
381
382
383
384
385
386
387
388
389
390
391
392
393
394
385
396
397
398
399
400
401
402
403
404
405
406
407
408
409
410
411
412
413
414
415
416
417
418
419

Effective
NetWac Rate

7.646
7.643
8.166
7.636
7.887
7.630
7.882
7.625
7.623
7.875
7.619
7.871
7.615
7.613
8.428
7.611
7.863
7.608
7.861
7.607
7.6086
7.859
7.605
7.859
7.605
7.605
8.421
7.606
7.860
7.607
7.862
7.609
7.611
7.866
7.614
7.869
7.617
7.619
8.438
7.624
7.881
7.630
7.888
7.637
7.641
7.899
7.649

373
374
375
376
377
378
379
380
381
382
383
384
385
386
387
388
389
390
391
392
393
394
395
396
397
398
399
400
401
402
403
404
405
406
407
408
409
410
411
412
413
414
415
416
417
418
419

Excess
Spread

6.913
6.914
6.914
6.914
6.915
6.915
6.916
6.916
6.917
6.917
6.918
6.918
6.919
6.919
6.920
6.920
8.921
6.922
6.922
6.923
6.923
6.924
6.924
6.925
6.926
6.926
6.927
6.928
6.928
6.929
6.930
6.930
6.931
6.932
6.932
6.933
6.934
6.934
6.935
6.936
6.937
6.938
6.938
6.939
6.940
6.941
6.942



Period
420
421
422
423
424
425
426
427
428
429
430
431
432
433
434
435
436
437
438
439
440
441
442
443
444
445
448
447
448
449
450
451
452
453
454
455
456
457
458
459
460
461
462
463

Effective
NetWac Rate

7.908
7.658
7.663
8.198
7.674
7.937
7.687
7.950
7.701
7.709
7.974
7.726
7.993
7.745
7.755
8.598
7.778
8.049
7.803
8.077
7.831
7.847
8.125
7.881
8.163
7.920
7.941
8.817
7.988
8.282
8.043
8.342
8.106
8.141
8.452
8.221
8.542
8.316
8.370
9.333
8.496
8.856
8.652
9.036

420
421
422
423
424
425
426
427
428
429
430
431
432
433
434
435
436
437
438
439
440
441
442
443
444
445
446
447
448
449
450
451
452
453
454
455
456
457
458
459
460
461
462
463

Excess
Spread

6.943
6.944
6.945
6.945
6.946
6.947
6.948
6.949
6.951
6.952
6.953
6.954
6.955
6.956
6.958
6.959
6.960
6.962
6.963
6.965
6.966
6.968
6.970
6.972
6.974
6.976
6.978
6.980
6.982
6.985
6.987
6.990
6.993
6.997
7.000
7.004
7.008
7.013
7.018
7.024
7.030
7.038
7.046
7.056



COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials”) 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 to 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.
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COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 to 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.




IndyMac 2004-C - KBC Stress Runs, Class - M9

Balance

Coupon

Settle
Prepay (1A)
Prepay (1F)

Principal Writedown
Total Collat Loss (Collat Maturity)

LIBOR_1MO
LIBOR_BMO
LIBOR_1YR

CMT_1YR

Default

Loss Severity
Servicer Advances
Liquidation Lag
Triggers

Optional Redemption

$7,500,000.00

12/13/2004

28 CPR
100 PPC

0.04%
8.52%

Fwd
Fwd
Fwd
Fwd

8.109 CDR
40%

100%

12

FAIL

Call (N)

First Payment

28 CPR
100 PPC

0.06%
9.01%

Fwd
Fwd
Fwd
Fwd

451 CDR
70%
100%

12

FAIL

Call (N)

12/13/2004
1/25/2005

28CPR
100 PPC

0.04%
6.74%

Fwd + 200 bps
Fwd + 200 bps
Fwd + 200 bps
Fwd + 200 bps

6.114 CDR
40%

100%

12

FAIL

Call (N)

28 CPR
100 PPC

0.12%
7.03%

Fwd + 200 bps
Fwd + 200 bps
Fwd + 200 bps
Fwd + 200 bps

3.42 CDR
70%
100%

12
FAIL
Call (N)



COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials™) 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 to 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.
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COMPUTATIONAL MATERIALS DISCLAIMER

The attached tables and other statistical analyses (the “Computational Materials”) 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 to 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.
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