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SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has
duly caused this report to be signed on its behalf by the undersigned thereunto duly authorized.

Dated: /7%, 23,2005

NOMURA ASSET ACCEPTANCE
CORPORATION

Name: N. Dante LaRocca
Title: Authorized Agent




IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT IS
BEING FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.
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Nomura Asset Acceptance Corporation
Mortgage Pass-Through Certificates,
Series 2005-AR3

$550 Million (+/- 10%)
(Approximate)

Computational Materials
May 19, 2005
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NAAC 2005-AR3 Computational Materials May 19, 2005

INFORMATION STATEMENT

The attached tables, together with the summary information presented herein (the “Computational Materials”) are privileged
and confidential and are intcnded for use by the addressee only. These Computational Materials are furnished to you by Nomura
Securities International, Inc. (“NSI”) and not by Nomura Asset Acceptance Corporation (together with any of its other affiliates,
“NAAC™). NAAC has not prepared, reviewed or taken part in the preparation of these materials and makes no representation as
to the accuracy or completeness of the information herein. The information herein is preliminary. Although a registration
statement (including the prospectus) has been filed with the Securities and Exchange Commission and is effective, the final
prospectus supplement relating to the Nomura Asset Acceptance Corporation, Mortgage Pass-Through Certificates, Series 2005-
AR3 (the “Securities™) discussed in this communication has not been filed with the Securities and Exchange Commission.

Any investment decision should be based only on the data in the final prospectus and prospectus supplement (collectively, the
“Offering Documents”). The information hercin is being provided for informational use solely in connection with the
consideration of an investment in the Securities. Its use for any other purpose is not authorized. It may not be copied or
reproduced, in whole or in part, nor may it be provided or distributed nor any of its contents disclosed to any other third party
other than the addressee’s legal tax, financial and/or accounting advisors for the purposes of evaluating said material.

The information set forth in these Computational Materials, including the collateral tables which follow, may be based only on a
statistical sample of Mortgage Loans (defined below) (the “Statistical Poo)”) expected to be included in the trust along with
ather Mortgage Loans on the Closing Date (defined below). In addition, certain Mortgage Loans contained in the Statistical Pool
may be deleted from the pool of Mortgage Loans delivered to the trust on the Closing Date (the “Final Pool”). The Statistical
Pool may not necessarily represent a statistically relevant sample, notwithstanding any contrary references herein. Furthermore, it
is expected that the Statistical Pool will be larger than the Final Pool, and the aggregate principal balances of the Mortgage Loans
in the Final Pool will be reduced from the Statistical Pool as described in these Computational Materials. Although NSI believes
the information with respect to the Statistical Pool will be representative of the Final Pool (except with respect to aggregate
principal balance of the Mortgage Loans, as described above), the collateral characteristics of the Final Pool may nonetheless
vary from the collateral characteristics of the Statistical Pool.

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

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.

An investor or potential investor in the Securities (and each employee, representative, or other agent of such person or
entity) may disclose to any and all persons, without Jimitation, the tax treatment and tax structure of the transaction (as
defined in United States Treasury Regulation Section 1.6011-4) and ali related materials of any kind, including opinions or
other tax analyses, that are provided to such person or entity. However, such person or entity may not disclose any other
information relating to this transaction unless such information is related to such tax treatment and tax structure.

Recipients must read the infe i ined in the attached Information St on this page. Do not use or rely on this information if
you have not ived or reviewed the stat If you have not received the Information Statement, call your NSI account representative
Jor another copy. The coll ! and other information set forth in these Computational Materials supersedes any previously distributed
information relating to the Securities di: d in this ication. NSI is acting as underwriter/placement agent and not as agent for

the Depositor in connection with the proposed transaction.

-2-



NAAC 2005-AR3 Computational Materials May 19, 2003

COLLATERAL SUMMARY

The mortgage pool consists of one- to four-family adjustable-rate residential mortgage loans secured by first liens (the
“Mortgage Loans”). The Mortgage Loans are expected to have an aggregate principal balance as of June 1, 2005 of
approximately $550,305,176.53. Generally, after the initial fixed-rate period, the interest rate and monthly payment for the
Mortgage Loans adjust monthly, semi-annually or annually based on an index plus a margin. The mortgage pool consists of five
groups of Mortgage Loans. Group 1 is generally comprised of Mortgage Loans with an initial fixed rate period of two years,
Group II is generally comprised of Mortgage Loans with an initial fixed rate period of three ycars, Group [Il is generally
comprised of Mortgage Loans with an initial fixed rate period of five years, Group IV is generally comprised of Mortgage Loans
with an initial fixed rate period of five years and Group V is generally comprised of Mortgage Loans with an initial fixed rate
period of one month, six months, one year, two years, three years or five years.

The collateral information contained herein reflects the anticipated June 1, 2005 scheduled balances and is indicative only.

Characteristics of the Mortgage Loans

— o —
GROUPI GROUPII GROUP NI GROUP IV GROUP V TOTAL
JCurrent Mortgupe Rate? 6.0819 5.678% 6.066% 5.903% 6.738% 6.302%
ICurrent Net Mortgage Rate* 3.816% 5.413% 5.801% 5.638% 6.463% 6.031%
ICut-off Dute Mortgage Loan Principal Balance 48,148,339.90 83,343,780.60 44,577,638.15 | 107,817,105.85 | 266,418312.03 550,305,176.53
JCut-off Date Average Mortgage Loan Principsl Balance 275,133.37 304,174.38 594,368.51 201,151.32 260,428.46 264,188.75
ortgage Loap Count 125 274 75 538 1023 2083
Originat Term {months)* 360 360 360 360 360 360
[Months Since Origination* 2 3 3
[Stated Remaining Term {months)* 357 357 358 357 357 3s7
ortgage Loans with Interest Only Terms 71.93% 85.24% 92.83% 80.59% 7349% 78.10%
ortgage Loans with Prepay Penalty Terms 27.83% 56.18% 66.06% 53.20% 56.70% 54.17%
redit Score** bl 7 719 71 70 707
Origioal Loan to Value Ratio* 77.90% 76.87% 74.23% 76.45% 80.23% 78.29%
Originel Loan to Value Ratio Over 80% Without MI* 0.00% 0.16% 0.00% 0.00% 0.78% 0.40%
[Documentstion Type - Full/Alternative B 5! ,05% 20.62% 28. .85% 17.05%
[Loan Purpose - Purchase/Rate-Term 579 .1 2% 55.19% 75.00% .09% 78.57%
Occupancy Type - Primacy/Second Home 55! . 20% 92.56% 83. 69.60% 79.17%
[Property Typs - Single Family Residence/FUD 73.86% 79.78% 85.82% 16.57% 66.53% T271%
alifornis Concentration 8.40% 31.58% 39.55% 13.17% 21.55% 22.04%
oaths to Next Rate Adjustment* 21 33 58 57 27 36
First Periodic Rate Cap* 3.826% .447% 177% 5.714% 4.360° 4.858%
[Subsequent Periodic Rate Cap* 1.004% -383% .636% 515% 762 .580%
[Lifetime Rute Cap® 3.281% .856% .177% .733% .93 .815%
Margin® 2.512% .634% .865% .662% A490% 062%
[Net Margin® 2.247% ,369% .600% .397% .225% 197%
iMinimum Mortgage Rate* 2.520% .636% .868% .670% .536% 087%
[Maximom Maortgage Rate* 11.361% 11.534% 11.843% 11.636% 12.675% 11.116%

* Weighted Average
** Non-zero Weighted Average

Credit Scores s7¢ not availabk for ane Group IV Morigage Loa with an aggregate principal balance of approximately $ 103,200 (appeoximstely 0.07% of the
Group 1V Martgage Loans) end for two Group V Morigage Losns with a aggregate principal balence of i $373,22) (approxi ly 0.12% of the
Growp ¥ Mongage Loans).

Recipients must read the information contained in the attached Information Statement on page 2. Do not use or rely on this information if

you have not received or reviewed the If you have not received the Information Statement, call your NSI account representative
Jor another copy. The collateral and other information set forth In these Computational Materials supersedes any previously distributed
information relating to the Securities di d in this ication, NSI is acting as underwriter/placement agent and not as agent for

the Depositor in connection with the proposed transaction.
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NAAC 2005-AR3 Computational Materials May 19, 2005

PRICE/YIELD TABLES*

Class 1V-A-1 Certificates — Run to the earlier of balloon at weighted average reset (month 57) or 10% call
Balance - Contact Desk

Coupon ~ 5.638%; Coupon equal to Group IV Net WAC

Dated Date — 06/01/2005

Settle Date — 06/30/2005

First Payment Date — 07/25/2005

Delay Days - 24 days

Price 15 CPR 18 CPR 20 CPR 22 CPR 25 CPR 27 CPR 30 CPR 35CPR 40 CPR 50 CPR
101-22+ 4562 4504 4.864 4.822 4.755 4707 4.628 4.479 4.285 3.24)
101-23+ 4.95) 4,892 4852 4.809 4.741 4,692 4.612 4.461 4264 372
101-24+ 4940 4881 4,839 4.796 4927 46T 4.596 4.443 4243 3.683
101-25¢ 4929 4869 4827 4783 4713 4.662 4.580 4.425 4223 3.855
101-26+ 4918 4857 43815 4770 4.659 4548 4.564 4407 4.202 3826
101227+ 4.907 4,845 4.802 4757 4.685 4613 4549 4389 4.8 1597
101.28+ 4896 4833 4.7%0 4,744 4671 4618 4531 43N 4,160 1568
101-29+ 4.885 4.821 am 4731 4.657 4604 4.517 4351 4.139 1539
101.95518 4.573 4.809 4764 4.8 4642 4,538 4.500 4334 407 3509 Yhidi
101.95515 752 7y 683 65.2 60.0 56.0 493 379 232 «25.6 Spread

102-00+ 4.852 4786 4740 4,692 4615 4,550 4470 4299 4077 3452
102-01+ 4.841 4714 4728 4679 4.601 4.545 4.454 4.281 4056 3.428
102-02+ 4.830 4763 4ne 4,667 4587 4.530 4.438 4263 4,036 3.3%
102-03+ 4.819 4,751 4.703 4.654 4.573 4516 4422 4.245 4015 3.367
102-04+ 4.808 4,739 4651 4.641 4,559 4.501 4.406 4 3.994 3.339
102-05+ 4.797 4177 4679 4628 4.546 4.486 4391 4209 3973 3310
102-06+ 4.786 4.5 4.666 4613 4.532 4472 4378 4191 3.953 3.281
WAL 316 29 .77 2.63 243 231 213 1.85 1.58 LR
Principal Window Jul0S - Marl0 Jul0S - Marl0 Jul0S - Mar10  Jul0S - Marl0 Jul0S - Marl0 Jui0S - Marl0  Jul0S5 - Marl0  Jul05 - Mar10 Jul0S - Dec09  Jul0S - Oct08

]SWAP Mat 3Mo 6Mo 1Yr 1.5Yr 2¥r 3Yr 4Yr 5Ye]
{ Yid 3284 3489 3.734 3.863 3992 4108 4195 4.267]

* 1 MONTH LIBOR 3.090%
6 MONTH LIBOR 3.489%
1 YEAR LIBOR 3.734%

Recipicnts must read the information contained in the anached Information Statemeni on poge 2. Do not use or rely on this information if

you have not received or reviewed the If you have not received the Information Statement, call your NSI account representative
JSor another copy. The collateral and other information set forth in these Computational Materlals supersedes any previously distributed
information relating to the Securitles di d in this icati NSI i3 acting as underwriter/placement agens and not as agent for

the Depositor in connection with the proposed transaction.
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NAAC 2005-AR3 Computational Materials _May 19,2005

Contacts

£ el SN oo E Y ;‘ i I oy N s >.~ L -, 3

Contact Phone Fax Email
Brett Marvin 212-667-1888 646-587-1888 bmarvin@us.nomura.com
Managing Director
Brian Murphy 212-667-1888 646-587-8960 brmurphy@us.nomura.com
Vice Presiden

I

Contact Phone
Hong Zhang 212-667-9118
Assistant Vice President

Ef

Contact )

John Lo
Vice ident
Fax ‘

John Graham 212-667-2376 646-587-9592 jgraham@us.nomura.com
Managing Director
Jeane Leschak 212-667-2316 646-587-9212 jleschak@us nomura.com
Vice President
Sameer Tikoo 212-667-2131 646-587-8631 stikoo@us.nomura.com
Assistant Vice President

Recipients must read the information contained in the attached Information Statement on page 2. Do not use or rely on this information if

you have not received or reviewed the statement. If you have not received the Infe ion Si t, call your NSI account representative
Jor another capy. The collateral and other information set forth in these Computational Materials supersedes any previously distributed
information relating to the Securities dit d in this ication. NSI is acting as underwriter/placement agent and not as agent for

the Depositor in connection with the proposed transaction,
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5 YEARS CONFORMING - TOTAL

PRINCIPAL BALANCE

LOAN

COUNT uPB ' UPB GWAC FICO
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DOC

Yo OWNER
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0.
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WALTY
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1 49,408.08] 0.05 45,408.00
g 587,134 .04 0.54 65,231
] 34 3.056.536.45 287 71 $1,133.00j
I 54 6,128,167.67 5 72 113,485.00)
X 9,042,496.] 5.3 718] 137,008.00]
0 71 11,524,028.3. 108 713] 162,310.00)
51 9,573,037.40] 8. 712] 187,707 .00} X ¥
.0 [X 13,352.358.8; 12. 723 211 .942.@ 76.33 28.44) 77 69
.00 45] 10,886,549, 9.91] 697, 237,479. 76.73] 30.90t 68.9
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00 5_-;{ 26,153,896 54 24 534 70 314%,357.01 75.50 20.24) 0,
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.00 2) 984,000.00, 0.8 5.229) 704) 482,000.] €9.9 52. 47.

?s OWNER

2,141,316.21]

237,924.00]

13,778,849.40)

225.883.00]
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71

16,821,533.81
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- 559 1 103,200.00] 0.1 .
620 - 839 20} 3,662,791 .QE! 3,0§ X
640 - 653 3 7.317,163.49; 8.7 X
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580 - 69 95} 18,889,412 18.46 .
00 - 71 B1) 17,992,385.0i 16.6% X
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780 - 79! 2 ,257.,886. M 187,782.00 2273
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1
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1

2, UPB GWAC

‘o FULL

24 OWRER

ad X

0 1,659,136.94 00]

0.01 - 60.0¢ 2 4.722,104.79 .00} A
60.01 - 70 X &3 11,277,148.37] X .00) ; ; 561
70.01 - 80.X 40 8,148,175.70 2611 X 710 261,058.00 7629 294 65
80.01 - 65.01 379,067 98] _ T. X 730 78 645, 82.79 11,08 I
65.01 - 50O B 11,064,575 93 10 563 714 12,780.00 79.64) 34,04 754
50.01 - 55,01 3 421,363.70 B.T 6.1 709 55,279.00] 54.66] 257 811
55.01-100.00 752 37.762,653.20 350 5. 711 95,680.001 51.67) 313 57,
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LOAN *o FULL % QWNER

SWENT SECONDS COUNT . UPB GWAC FICO AVG UPB WA LTY ooC oce
; 5359 -Z!E-ZZE—
50,043.673.09 3 ! —-IE
A OWNER
(W 0 B ] P8 A 0 A PB A 0 O
Ful (-A) 150) 30,204,847.24 2603 5.7 70! 185,905, 78, 100. 75.9
Reduted with VOA (ASI) 2 4724571095 43.82 5. FAK 214,753 755; 0 31,
[No Rato (A-NI) 4] 18,359.578.48) 1598 6194 7 794,818.00] 79, [ 75.7
Stiieg/Stoied Wit Vvoe (S-S] E 1,076,740.34 700l 643 73 179,290, Al 9.60) 504
INoNS (NI=NA! 12,901,218, 11.97| 6.0 721, 195,47 3.00] 69.1 [X 85.9.

2 FULL % OWNER
LOAN PURPOSE Ya UFB GWAC FICO AVG UPB WALTV DoC oce

-ZE 194,967, 00

YaFULL % OWNER

QCCUPANCY ., UPB GWAC FICO AVG UPB WALTY
Owner-Occupied 85,530,370.07] 78. 8 9
Second Home 6 4.561,025.84
Investor ,334,809. .08 8 ,571. 73.0

0 QWNER
PROPER p - B A o - A 00 o
Single Family Residence Fil 54,441,342.0! 504 s 877] 70 167,969,00 T4 26.57) 63.
2-F ami 8,083,812, 7 7 252,615.00 78 777 X
3Fami 10 2,231,170.13 21 3379 72 228,117.0 76 463 615
Fami 4 1,740,874.54 TEY 5648 720 435,206.00] . 9.2 26,
[Townhousa 7 103,950.00, 010 687 745 __ 103,950.00 79 10000 100,
FUD 137 26,116,262 18] 2.0 3 Ti 208 221.00) 78. 27 B6.71
[Condo 76l 12,514,774.2 175 5.02 720 769,831,00 80,0 32 77,
© 7 135 950 01 (K] 5500 787 135,950.00 9.5 0.0 X
OA O R
A PB oB A O A P& A Do 0
FL 14 23,406,756.84) FINE IKEE 708) 164,536.00] 82. 17.94] 760
cA 14,196,8014, 1317 5.5, 731 267,864.00 71.0% 132 Al
AZ 53 5.774,21508 807 5751 710 184,419.00, 78, 50.0 78.7.
RV 40 BATE,377.1 7. 5.700] 713 211,884 76, 42,8 X
NJ 3 1,m7,793.£1 724 e 048] 689 236.600.0 73, 228 744
WY 7] 7.613,560.81 713 281,985 2 0.1 7561
WA, — 32 6.562,916.9 o 11 7 20508100 76, 38.74) 5549
MA 24 5393,772.04 705 294,741.00 7538 4363 9161
A 3,181,825.24) 28 5831 708 244,756.00)
PA 2622841683 243 S.BTB! 718 187,346.,00
[Other 18,777,217.05{ 712 175,631.00]

LOAN "o FULL °s OWNER
ZiP CODES coumT °5 L.PB GWAC FICO AVG UPB WA LTV 0oc
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189.831.00) X
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5 YEARS CONFORMING - INTEREST ONLY
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[40.67 - 80.60 230,130,

150,01 - 60.60 158,058,00]
60.01 - 70.00 232,588,00]
70.01 - 80,04 205,105.00

1,183,550.00)

232,710.00

8,642,0086.

221,613.00)

7,742,069 64]

168,515.00]

204,875.004




SILENT SECONDS

LOAN
COUNT UPB % UPB GwaAC

2 #3,73.44997] 5033 5908

FICO

709

AVG UPB

WA LTV

“% FULL % OWNER

DoC

o I KN N WG

oce

OA C R
DO P 0 P8 » UPB A 0 A PB A DO 0
Fuil {I-A) 1 25,325,040.47| 28.14) 5.77 7 198,318.00] 78.0 100.00 75.0;
Reduced with VOA (A-S)) 181 40,182,856.57 48.24} 5834 T3 222,005.00f 78.9 [X B3.
No Ratio (A-NI) 81 12,172,788.07| 14.01 6.167] 70 169,554.004 79.79 0. 814
Stated/Stated with Vvoe (S-S) 3 482,800.00; 0.57] 8.321] 7. 164.,300.00] 76.20] 0.1 81!
None (NI-NA 44/ 8,720,623, 16 10.04{ 5875 72 188,188.00) 67.61 0. 886,
OA 0 R
OAN PURPO 0 PB » UPB A 0 A o A 0o 0
Purchase 289 58,659,238 67.51 5.9 fi 202,973, 80.8. 288 82,
Rateftern Refi 6,894,707.78] 7.9 5. 07, 202,786. 72, 32.94] 76.41
uity Refi 9 21,340,271.64] 24, 5.78! 70; 224,634, 68.04] 28, 77

% FULL °5 OWNER

AtORT TYPE
51 LIBOR

upP8 % UPB Gwac
6,293,251 4. 7.24 5.40

FiCO
708

AVG UPB
196,664.00)

WA LTV
75.41

% FULL
0oC
77.48

56 LIBOR

80,600,965.84] 92.761 5.914

71

208,811.00]

77.18

25.3

OCCUPANCY 7, UPB GWAC FICO AVG UPB WA LTV DOC oce
70.376,468.54)
3,399,173.23]
oA o O R
PROPER P 0 PB > UPB A Q A PB A DO 0
Single Family Residence 20 42,883,491.4 491 5.847] 710} 204,227.00 757 20.33] 84,21
2Family 24] 6.269,500.00] 7. B.088 71 26122000, 79.8 33.77] 634
3-Family E 1.343,766.48] TE5| 6353 113 268,757.00] 80, 55,05 B9.
4Famiy 4 1,740,824.84 200 5649 7 435,206.00] 635! 29.24) 48,
Townhouse 7) 703,850.00) 0.1 5875 74 703,650.00  70.98] _100.00] _ 100,
PUB 17] 24,311,460.27] 2708 58 71 207,780.00] __77. 26, 835
Condo 3 70,441,166.16] 12.0. 6039 7. 180,021, 80. 27,3, 78.
O b 0 O R
A 0 PB > UPB A G A PB A DO O
FL 110§ 18,711,653.7 21, 6. 71 170,106.00]  82.17]  18.58] 79.
CA 47 132,507,509 14.74 T41] 121 272,502, 188 13.09 78.
¥ 47| 8,865,931.1 10, 57 08 188,658.00] __ 76. 7. B1.
NV 33 7,164,149, 828 5707 71 218,605.00] 77, 20, 2.
WA 30) 8,377,218 7.22 XA 10 206,241.00] 76,48 3882 B4,
NY 17] 5,318,550.00 612 5. 1 312,856.00]  75.729] 12,60 74.
MA 29 5,230,149.21 602 6.127 7107 227,368.00] _ 75.23 __ 46.03 B4
[ 4.762,335.8 548 6,031 704 238,117, 75.04] _ 27.38] 804,
VA 2,230,186.87] 257 5885 710 247.5@% 76.18] 16038 74,
NN 1 ¥,807,755.98] 2.20] _ 5.605  704] 190,778, 76.87] __31.9 78.
Other 12 13,587,677.51 15.64] [X 7154 188,718, 77.50] 38.3 74,41
QA o R
P oD (@] P8 PB O A P A DO 0
89123 1,131,050.00) 1 6.217] 60 226,210 76,68 1. 75.2
85207 B 7.020,050.00] 117 54 790{__ 204,010.00| _ 76.71] _ 59,80{ 100,
89122 3| 767,250.00 0.9 5.7 7 196,813.00] __ 79.9 23.49] 100,
89438 3 776,768.2. 0.3 5.07: 258,933.00] __77.49 100 100.
58223 3 713,050.00 082 5. 718] 237,683, 80.00] 7412 100,
33414 E 810,300.00 G706 707} 203,433, 7344 R. iR
34708 3 9.482.74 0. =2 712} 189,831, 80,00} 0.00) 00;
98177 2 53,550.00 064 5. 75, 276,775, 80. €27 472
94580 7 500,000.00) 056 4875 751 509,000.00( 89,87 _ 100, 0.
183 Fi 3G6,400.00 0. 6. i 253,200, 8000 44.71] 100,
Bther 387 79,717,277 .28 o1, 5.3 11 205,688, 700 27 8.

%, OWNER




% FULL °» OWNER
% UPB  GWAC FICO  AVGUPB  WALTV _DOC _ OCC
| 5878

oL 712 207881000 __77.03! _29.14] __80.86

* FULL >, OWNER
% UPB GWAC  FICO AVG UPB waLTy  DOC occ
7

[ATH TO RESET

36 - 59

86,000,268 2

% FULL s OWNER
%UPB GWAC FICO AVGUPEB —waLlv DpOC _0CC
98.97] 5876 712  207,230.00)

893,950.00)

-ZIL“
10 nm 767,553 -ﬂ-

QA O R
2 . ~8 PR A 0O A B8
9,000 - 9.498 1 234,025, 0.2 4.000] 7 234,025.00]
3,500 - 5.999 3 7,074,550.00] 124] 4785 7 268,638.00]
0.000 - 10,499 23 5, I 5203 71 219,5693.00
10,500 - 10.999 28] 5652 717] '208,588.00
11,000 11,499 5
11.500 - 11,999 1§
12.000 - 12,469

12,500 - 12899

% FULL °©
GWAC FICO AVG UPB WALTV DOC
5,428

1£9,020.00)

227,074.00)

188,892.00)




§ YEARS CONFORMING - NON INTEREST ONLY

PR AL BALA PB PB A 0O A P8 A O
25,000.01 - 50,000.00 1 49,408.06] 0.24] 6375 76 49,408, 76.74] _100. 100,
50,660,01 - 75,000.00 527,134.64 Z5: B.277] 741 65,892 77 6318 3681
75,000.,01 - 100,000.00 ) 1,304,107 27] 6.23 s.gg 711 53,157, 66.08) 7 54,91
100,000.01 - 125,000.00 14 1,530,737.98] 7. EX 718 705,651 75. 354 55,70
125,000.01 - 150,000,060 13 1,751,370.7 837 8.067] 740 134,721, 514, 147 62.15
150,000.01 - 175,000,00 Kl 1,7e'z.s1z_q4 (X] 5974 687] 160,210, 75 26, 63.79]
175,000.01 - 200,000,060 12 2,225,569 2 10.62 5847 717 185,214, 75 31,44 75.03
260,000.01 - 225,000.00 73] 2.792,604%,0 73.3! 5072 720 37 8164 74 22.64] 53.94)
|225:000.01 - 250,060.00 9 2,161,186, 10. w 240,130, 7439 22.51 78,09)
250,000 01 - 275.000.00 7 uasa.oso%s 876 6.1 & 262 570, 71,6, T4.22 ___100.00]
275,000,01 - 350,000.00 4 4,261,161.61] ___20.37] __68.074] _ 681 304,370, 7233 19.78) 77.44)
350,000.01 - 450,000 00 2 713,153.5 341] 5748 690 356,577 51, 6,00, 100.00]
OA D R
RR RA O FB PB A O A PB A DO o
4.500 - 4,99 4 $00,766.21 4.31]  4850] 714 225, 192. 70. 100. 100,
5.000 - 5.49¢ 1,241,122, 59 5203 711 185,140, 6947) 61 77.38
5.500 - 5.99 Tg{ 5,865,354 .79) aéz.s — s“‘.rzs"l 703] 77508300 68.90] 164 72
[5.000 - 6.48: a4 7,500,787 5 36.8 6.180] _ 707 170,472, 76.26] 221 B1.
5.500 - 6,659 z. 3,416,876.4 21.19] 6,564 3,008, 75.1 7. 73,
OA o O R
RED OR O PB P8 A O A PB DO Q
620 - 63 10 1,622,444.3 77 6.130]  628) 152,244 75. 38.4 78.
640 - 1,540,874, 7. 5636 _ 649 230,125, 0. 1618 49.47]
660 - 1 3,783,206.84] 180 6068 _ 671 236,450 718 20,08 B9.87]
680 - 18] 3,062,814, 1450 5016 68 190,801 7198 21.7 84,32
700 - 22 3,533.88-3.88% 183 5918 71 174,267, [ R N
720 - 739 77 2,575.221.471 13.74] __ 6.138 186,131 74, 523 79.73
740 - 759 9 7,345,655.70) 643 5873 751 149,551.00 814 20, 76.68)
780 - 779 E 7,164,144 19 5716 nqo 132,663.00, __76.14] __13.5! 37.31
750 - 789 ki §97,695.73 a0 5627 Te7] 128,271.00_ 78.71] __ 43.0 773
800 - 818 5 776,447.14] an [X 155,288.00] 57.04] 45 27.89]

% FULL % OWNER

LIEN STATUS COUNT upP8 “ UPB GWAC FICO AVG UPB wa LTV DGC 0oCC
| 118l 20922,887.58 100.00] 003 704l 17731300 7404 2342 7243

0A o O R
OR Q P8 PB A O A B8 A Do O
<= 40.00 4 536,524.2 4. 5680 73 234,131 3481 36 B3,
20,01 - 50,00 3 543,465.9%, 262 568 2 182,620 aT52 000 100,
50.01 - 80.00 7| 1,253,758.3 5.91 5.88 B0 176,108, 55.76} 10.97] 89.0:
80,01 - 70.00 ] 3,985,030, 8.0 957 693 5361
70.01 - 80.00 65 13,706,360, 55.5 6,007 __704] 774
80.01 - 85.00 k] 215,517,568 1.0 8.82! 723] 215,518.00] X 100.
85.01 - 90.00 7] 1,188,468.5 5.59 8.1 7195 .86 62.!
90.01 - 95.00 4| 768,074.01 3.6 6.3B8] 7 18] 192,019. $5.00{ 22.84{ 486!
95,01 - 100.00 339,657,2 1.8. 8, 721 113,219. 100. 17.83 100.

OA o O R

O B D Q PB PB 0 O A P8 A DO 0

<3 40.00 3 837,0688.12 3.04| 5.26! 73. 212,356 35.51 53.7. 53.7:
40.01 - 50.00 3 548,485.04 2.6 5.88! 72! 182,829.00, 47,5 0.0 100.0!
50.01 - 60.00 E 7,563,215.51 74 8070] 60! 164,15200] __ 51.43) 86 o118
60.01 - 70.00 17} 2.805,897.32 7388 5. €9 170823.00 6634 1138 4454
[70.01 - 80,00 33 5.201,054.14] ___ 20.64| _ 6.074] _ 667 787 938, 7764 16.31 56.03
[86.01 - 85.00 1 215,517, .00 B.6; 753 215,518, 3%, 0.0 700,00
85.01 - 80.00 13 2,421,669.36] 11.57] 8.255 704 188,282.! 82.24] 27.24) 70.921
90.0' 15.00 9 1,679,324, 8.0y 6.303] 727 186,582.00 85891 14.5. 71,
85.01 - 100.00 31 4,761,655.1 22.7 5.84% 70! 153,602 80.44 45,7 100.4




SILENT SECONDS

" UPB

GWAC FiCO_ AVG UPB
{_ 703

)
Reduced with VOA (A-Sl)

" FULL % OWNER
WA LTV DOC

No Ratlo (A-N1)

Stated/Stated with Vvoe {(S-S)

DA 0 R
OAN PURPO Q PB PB A 0 A P8 A DO 0
Purchase 81 13,478,380.541 64.4. 8. 70: 168,400 78 23 74.0.
Rataterm Refl 10] 1,831,588, 8.7 5.51 72 183,157. 60.0. 43, At
Cashout/Equity Refi 271 5,812,927.. 26.83 B. 69! 207,888.00] 88.87] 15.60} 87.0!
OA e R
O PA 0 P8 PB A 0 A PB A DO 0
Owner-Occupied B! 15,153,001, 72.43 £.9! 7 184,804 74.04] 28.11 100,
Second Home 8{ 1,552,152.61] 7.4 8. 724 194,019.00] 82.79 10 0.00
Investor 28 4,216,833 20.15 8.1 71 150,601.00; 70.74/ 18.4 0.
OA 0 O R
ROPER P 0 PB PB A 0 A B A ole O
Single Family Residence 11,757,850, 58.20] 5.08: 70. 178,149.00] 71.7 18.5 78.5:
|2-Famity 8 1.814,312.23 8.67| 6.032] _ 684] 226,788 66.8 6.8 58.64]
3-Family 937,383.87] 4.48) 187,477.
PUD % 3,803,812.81
2,473,578.0

135,960,086

> UPB
8.

GWAC FICO

65 5453 69 10440500 734d odry 5.29

AVG UPB

WA LTV

OA 0 R
Q FB PFB DO O
FL 3 4,695,103.0 22.44 15 62.66]
NJ [E 3,045,457 62 14, 15.711 65.20]
NY 70, 2,295,038.81 70.87] 4.45] [TAD
CA 8 1,389,201.87) 6.64 73.70] 63,70
NV 7 1,285,227 62 614 55.79 83 8.
VA g 551,628 21 Q. [X 160
Az E 907,283.87] .34 71.45 54.24)
[PA E 589,477.84) 2. 5.60 20 77,8 371 [ B0
cT E 768, ,«_6Ie.1 3385 7. 735,483 8361 14, B5.7
T 4 B21.841.80 267 6.0 631] 155,460.00] 0.67] 0. 100,
Other 28 4,136,178.59) 18, D 79 147,721, 77 46.6 851
OA 0 R
P QD O F8 PB A Q A B O 0
0303 2 427,634 2. 2.04] 5689 70! 213817, .00 0.004 0,
70 E: 3506366 172 6928 658 179,518 60.00 .00} 0
541 7 m 172586 71 358,870, 49.74] 0.00] 100,
[783C 1 274, 18 5.87 3A.27400] 5400, 000 __100.
{705 1 34748135 168 6,62 680 347 481 77.78] 0.00] 0.
37931 3 42,2633 164 6.375  arg 342,263, 50.00 0.00] __ 100,
10850 3 324,508, Y [ 671 324,508, 70.00] [X 150
34746 ¥ 318.076.31 753 6.250, 643 318,076.00] __B0.00) 0. 0.
7206 T 315,117.28] 131 63715 689 315,117.00]__ 80.00) 0. 150
20170 3 300,024, 148 5.7 881 309,024, 75.01 0. 1004
Other T 17,464,894 2 85.47] 6,887 709 184,764, 74.4 28.08 75.2

“% FULL % OWNER
00C 0CcC

6085705 a0 007408 1057377




MTH YO MTY

PERIODIC CAP

LOAN
COUNT " UPB GWAC FICO

-m-m:‘-

Y% UPB GWAC FICO
10,388,671.24] 5

AVG UPB

AVG UPB

% FULL

WA LTV

DOC

% OWNER

% FULL % OWNER
DOC

WA LTV

10,533,218, 34]

% FULL % QWNER

MTH TO RESET COUNT %, UPB GWAC FICO AVG UPB WA LTV DoC oce
OA o s O R
A 0 PB B A 0 A ra A oo o
9.500 - 9,999 816,005. 2.94) 4.8 7 205,335 85,70 100.00) 100.
10.000 - 10.489 804,547,621 3. [X [ 180,910.00] 88,88 100.00| 85.11
10.500 - 10.999 8| 1,395.98!.52 6.87[ 5.58 887] 174,495 74,71 44,8 59.8'
11.000 - 11,450 18] 2,933,125.45 14.0; 6.034 718] 154,375, 73,74 45, 81.8,
11.500 - 11.899 4, 8,052,471.17] 38.4 5.8 7! 191,728, 88.68 9.8 76.3.
12.000 - 12.499 2%[ 5,004,233.114) 23.92 8.18. [ 178,723 81, 13.16] 83.
12.500 - 12,999 1 2,116,539.14) 10,1 £.58! 71 182,811.00] 80,4 3.18] 22,4
OA G R
AR O P8 %o PB A O A P8 A DO O
2.000 - 2.489 8,505,800, 31 40. 5,803 [ 193,309 88. 27.11 £8.04]
2.! 8,248 177. 149,985.00] 8
A
KE




OEAL TOTAL

R PA BALA QO FE PB A O A FB A He O
5,000.01 - 50,000.00 11 481,873.1 X 72377 43,807 80. 36.2 30,
000,01 - 765,000.00 [ 3,859,367 (4] 71 63,760, 7878 7.1 18.2
5,000.01 - 100,000.00 121 10.827,233.50 1.9?* s.szg 7&‘ 85,461.00 77, 734 35
100,000.01 - 125,000.00 151 17,125,308.7 31| 6414 718 113,413,00 5. 31, [}
125,000.01 - 150,000.00 197) 26,062,990, 4.9’0% 6454 71 138, 668.00 T, 28,0 56,
150,000.0% - 175,000.00 [ 1,540,767 5.75 ; 763 162,453.00 1, 26,
175,000,01 - 200,000.00 183 34,454,068 ¥ ) 717 188,279.00__ 79. 22,1
00,000,01 - 225,000.00 17 7,610,399.73 83 212,488 6061 20,
25,000.01 - 250,000.00 14 35,429,751.61 43 6 237,764, 78, 21,
50,00.01 - 275,000.00 133 3,997,366.57] ) 707 261,516 78, 21
76,000.01 - 350,000.00 281 58,064,160, 15, 5371701 300,552, 78.27] .7:
000,01 - 450,000.00 181 75,101,449 1369 6223 707 393,201, 79.07] )
000,01 - 560,000.0€ 701 49,856,263 Q 3717 494,022, 78,81 7]
G00.07 - 650,000.01 (% 40,555,058.7 % ,12% 7] B05,806.00 7431 12,
000,07 - 760,000.01 1 11,229,010, X KX B 701,813, 70.79 .00
'50,000.07 - 850,000.00 7 12,702,020.1 - 5156 765,502, 706 1212
000.07 - 850,000.00 1 11,769,589.2 X K B 606,500, 7. .
,000.01 >= 29,207,620.71 32 Xl 71 7,331,710 () 1831
oA 0
RR A, O PB PR A 0 A P8 A o O
1.500 - 1.899 E 17,500, 015 1.6 T 272,500. 7573 4.9 100,
500 - 2.999 L 2.721,639.71 (X5 il 388,548, 7647 0. 700,
3500 - 3.660 3 w‘wé 0.17] 3842 72 314,365, 75.8 [X 30.7
000 - 4.490 T B.012,607 71 081 4261 T 455,721, 75 6. 5.3
500 - 4.999 L5 | 12,801,330.8 FEE X 704] 320,033, 73. 8. [
000 - 5.499 1 35,844,815, 6.51 , 24 711 275,726 74. 31.314 BE.
.559 143,214,831.5' 26,01 .79 AE 270,217, 75. 18.04¢ 68.5
499 414 118,421,077.0 21.5: T 78] 266,041. 7833 10.75 62,
999 4a7] 119,049,944.76) 21 37070 266,330, 79.1 1.4 66.64
RE: 237] 54,620,180.47] 3. 1926 230,465 B2, 46 60,99
0% G| 40,371,734 48 734 8676 218,226, 82.1 7 38.24
5 12,330,325.1 72 165 6l 228,339 B 3 42,49
908 [l ,566,513.7 o.%: 7 76 187,711, 832 7. 21,
459 542,750, [X] 21566 2711281 90.7 B, 71,
999 T 46,531, 0.01 62 46,332. 8. X 0.
0 OWNER
RED OR O B PB A 0 PB A DO
- 559 476,422, X K 158,808 77. 54,8 45.4:
- 599 4 673,431.72 0.12] 21 163358000 82 0. 774
. 618 _j_ X 402,279.00___67.9 0. 902
- 639 0 8@ 261,056, 78. 26.1 78.8
- 659 5716 272,408, 78 25, 84,1
- 67 347} €6 257,181, 77. 18.81] 79,
- 6% FIE BT 287,742, 7837 19, 75,
700 71 2607 263,383, 79, 15, 48
20 - 73 2 86,543,021.81) 2.4t 513 72! 257,684, 78.64] 14.4 76.8
45750 221 6,396,196.90) 10.61 ¥ 74 257,252, 7814 13.3 €53,
60 - 770 1 Osg! 34,084,831, e.s‘sl 213 76 237,173, BO.10__ 21 6.2
30 - 799 1 29,568,845.03 5316261 7 287,006, 759116, 50.
818 X | 6,776,001 12 6.054 226,867, 70.7 18.0! 6.1,
>= 7 758,530.9! 0.0 6624 821 256,540 76.4 0. 0,

LIEN STATUS

LOAN

COUNT uprPg

- 550.306.176.53 100,004

UPB GWAGC

FICO
4 707]

AVG UPB
264,

WA LTV

“o FULL
DOC

®s OWNER




P@ A 0 A PB D

<= 40.00 4,465,306, 81 .7 7 223,485, 337 12, 70.4
01 - 60.00 1 3,681,575.16] 8 3 77 283,194, 48.2. 3. 55,14
.01 - 80.0C [ 18.082,878. ﬂ 70! 349,628.000 §7.2! 7.81 82.8(
.01 - 70.0C 75,895,478 13.7 X 7! 383,921.00 68.12{ 10.4 61.54

0.01 - 80.0C 1, 380,781,084 68.1 277707 260,096.000 7928 16.37] 7844

80.01 - 85.0C 5,082,560.8. 0.82 8,83 721 194,715.00 84.73 3.04 £6.0;

35.01 - 50.00 11 22,530,266.9, 4 6789 7 202976.00{ 898 18. 60.7

90.01 - 65.00 32 26,428,350.1 <. 8. 7 219,427 54, 28, 75.
01 - 100.00 7 15,573 585. Z. B.874 T 222,480 89. 18, 97.91)

0A 0 R
D O -] PB A 0 A FB 00 0

3 4,169.850.2: 0.7 . 74! 219,488, 33, 3. 88.

.00 1 3.381,575.1 XD 831 T 281,795, 45, .7 681

.00 4 16,208,517, X .02 338.250. 56.47] g 86
-70.00 1 37,410,420.04] .80 .891) 337,031, €649 10, 57.54

- 80.00 18.72 214 265,578. 77.27] 18.1 87.4
)} - 85.00 47 14,146,601 571 39471 300,532, 77.44) X 58.50
20.00 314 91,609,108, 1672 6.383 7 292,991, 5019 17.4 65.23

)3 - 85.00 381 97,056,763.0. 17. 6.61 i 248,227 83.27} 15. 70.
-160.00 7 164,800,004.21 33, €269 7 243,507 87,04 2121 £8.5

SILENT SECONDS

222,246,859.01

% FULL % OWNER

"o LIPB GWAC FICO AVG UPB WA LTV boC

OCC

hes 775 — 0wt T 5 7 O K WK

DO P O P8 PB A 0 PB A 0o 0

Full {I1-A) 4 63,845,450. 17.0¢ [} 70 215,737 78. 100. 88.34

[Roduced with VOA (A-S1) 8344 241,622,131, 43.81) 8.1 K 289,715 77.0: .00 78,1

Na Ratio (A-NI) 461 126,358,288 22 8.81 704 274,086, 60. .00 68.
ated/Stated with Vvos (S-S 71 17,728,818.54 3.2 6,721 655 248,675, 77.31 .00 78,

Nong (Ni-NA 2| 70,752,237, 12| 6.84. E 260,894 78,0 .00 77.7

LOAN PURPOSE
8!

% FULL " OWNER

" UPB GWAC FICO AVG UPB WA LTV 00C

LOAN
COUNT

*uFULL °0 OWNER

GWAC FICO AVG UPB WA LTY 00C

O PB B O A A 0O

1,07 285,477,620, 51 .2 7 266,602 77. 16,
| 48,526,110. X 531701 HXEX 76,01 12.0

2 27,026,024 1 491 880713 14,260, 7787 22,
Fami 16.012,508.7 201 72 714 333,504 76 263
e 2! 4,223,741, .77 .97 1! 7. 88,050. 80.9 24.7.

FUD 4 114,624 506.4 20,53 o737 774,221 79 77
267} 54,216,343, 0.85 48170 210,968, 50, 1%,

153,431,01 ) 054 7 96,711 72 D.




2! 121,284,175.! 71 415,357 75. 10.! 85,71
FL 47 710 815
INY 131 7! 9.47) 75.6
N ki 44,006,028.3 634) 12.54] 71.07
NV 20,438,788.71 704 ,081. , 23.14 81,
MA 28,327,517 .84] 7164 262,292,008 76.15 32, 70.
A o4 27,034,578.73 8¢’ 297,178.00) 81,87 11,4 8S.
IMD 1 27,331,151.54 69’ 262,800.00§ 78, 18, 1.1
% 20,281,168.93 721 227.579.a 771 351 78
4 10,105,706.23 il 215,015 77.6 35. 83.2
87,878,601 7 184,258 78. 8§ 2744 62, 41
0 R
PCO 0 PB PB A Q A PB A 0
9052 Eii 3,873,714.24
2648 2 ,549,400.
105 7 ,503,478.2
9928 3 ,378,378.
3160 & ,198,730.96(
13 [ ,166,811.64]
18 7} ,173,083.77]
. 2,140,200.00/
. 2,116,287.00)
E: 2,092,690.80
9 526,279,742.51

oA R
AMOR ¢ O PE PB A 0 a B A 00
¢ MG LIBOR 9 180,000. 0, 4, 74 180,000, 67. 0. 100
5 MO LIBOR 3 47,444,069 7. 5433 7 360.226.00 ___78.57___ 13.1 0.
171 LIBOR 5 3,565,237.08 0.6 4.687] 237,682, 8021 6.1 82,1
LIBOR 654 174,704,482.71 3175 67477 265,508, 78. 1% 655
3/1 LIBOR 3!5 5212 71 308,657.000 789 39. 93.9
LIBOR 1 6.026_ 11 269,237.00___ 78.0: 11, B1.
5/1 LIBOR q 566,483.71 16 5428 70 220,583.00 751 72. 78,
576 LIBOR =) 197,820,015.2 358 8. 7 238,051, 78. 15,71 754
WM 3 183,000,00, [X z. 74! 180,000, 67 0.0 100,
7 41,444,969 1 7. 64 7 380,229, 765 73,1 20,

MTH TOMTY

urB

“a UPB

GWAC

FICO

AVG UPB

7,083 550.306.176.5] 10000 6.004 707 264.185.00

WA LTV

°o FULL 2 OWNER

DOC

A X

PERIOD AP 0 PB B A 0 PE A DO
.751 - 1.000 1, 353,036,243 841 6. 704 283,857, 78.1 1. 78.2
1.251 - 1.500 5—93 409,912.87] [:X 412! 700 469,913 73. 100. 100.
1.751 - 2.000 178,417,037.41 32, 8.2 713 252,385 78.7! 18. 70.1
.751 - 8.000 34 13,584,346.41 2.4 5. 684 389,834 77.8 1. 8z,
11.751 - 12.000 1 6,757,837.54{ q. 5.721 891 676,784, 73. 36.1 74.3
0 PR P o B A 00
1 2 11,226,584 .4 2. 4.22: 7 400,549 78.2: 9.7 88,
1 4,511,565.21 0.8; X T 250,843.008 79.84{ 34, 541
= 26,281,259. 4.7 X 7000 1388,201.004 76. 10.74 84.7!
6-9 1 3,170,797.00 X B4 243,807.00 80. 18.1 724
13-23 174,704,482, 31.7 .74 7 265,508, 78. 14.. 685.
4 - 35 A 121,501,088 22, . 00: 711 289,200, 78.11 12. 82.2:
-59 [] 205.771,348.! 37.3 .31 7 235,706, B.4: 22.7 15,
- 83 3,137,150, 0.5] .85 448,184 88.11 0. 78.




LOAN
LIFE MAXIMUM RATE COUNT urs wure | owac |Fico| aveure
E 817,500, [XE KK 7 272,500.00]
7 2.721,939.70] 0% 2900 717 368,649.00
E: 984,025.00] o8 4191719 492,013.00
iF: 3,672,268.07] 0874631721 306,022.00
2768 4. 7 262,076.00
1 39,348,883, 7 7.1 3 7 285,144.00
55,776,078 10.14 8287 270,771.00
62 165.633,608.3; 30.83] 08’ 71 271,414.00
401 112,808,731.4 20.. .42 280,815.
16 74,185,667, 13, 3 T 734,765,
[x 32,161,232.11 58 7 ® 228,307
01 16,565,897 3.4 7814 701 187,821,
30 5,657,332.01 1.0: 8.2 186,573,
6 831,277.67] 0.1 8.7 138,548
152,750.00 0.0 9.12! 79 152,750,
1,011,000.00 0.1 4.8 [ 505,500.
1.928,936.84 3 5 [ 452,235, 7
15 7,019,667.70 3 5.6 487.876.00 7547 __16. &8,
B 3,853,364 59 ] 8.1 T 456,885, 7017262 56,1
7 3,927,369, 7 56787 562,484, 7 [ 76,
LOAN
ARGIN COUNT ueg %uPB | Gwac | Fco|  AvG UPB
1.500 - 1.998 3| 662,585, 00| 6428 7 148,149,
1000 - 2,480 445 125423,166.79 2.79 T 281,850.00
500 - 2.098 718 173,203,166, 31 LY X 70 241,804.00
000 - 3,499 758 62,277,624, 1.:% 2171 314,533.00
500 - 3.999 a7 133,455,603, 42, 6 70 278.705.00
1000 - 4,499 22,640,314.1 &1 _ T 0! 263,250.00
500 - 4.999 i 26,389,077 280 7.201 204,566.00
000 - 5,499 2! 5,740,857, I A T '249.,564.00,
500 - 5.998 i 765,509, X 712 185,599,
000 - 8.499 373,351 0.0 7812 64 168,676,




DEAL - INTEREST ONLY

[25,000.01 - 50,000.00 259,557.2 0. 8.99! 738 43,260.00 82.| 18.8 37.9
50,000.01 - 75,000.00 1 1,206,609 0.28] 1.145 7;% 63,508, 77.2 38.4 21.2
75,000.01 - 100,000.00 7 6,911,028.10] 161 6830 7 89,785.00 77.21 25.5. 28.0
100,000.01 - 125,000.00 110] 12,562,711.72 2494 6.419  720] 114,208.00) 79.73] 318! 49.
125,000.01 - 150,000.00 147] 20,126,354 .90 4,68 6. 712 136,914, 81.284 32,91 58.54
$0,000.01 - 175,000.00 145 23.500.082.8—9] 5.47) 6.376) 713 162,070. 81.72 29.6; 65.53
75,000.01 - 200,000.00 143] 26,866,160.15] §.27] 8.352 712 188,575.01 78.75 21,42 72.82
1200,000.01 - 225,000.00 13—6] 28,886,011.47 8.72) 8.372 7_9% 212,397,00 81.34] 22,% 72.09
225,000.01 - 250,000.00 114 27,085,440.91 8.30] 8.214] 68 237 878.00; 80.32] 24. 77.13
250,000.01 - 275,000.00 10! 27,710,784.04) 8.4 8.243  701] 281,423.004 Wﬂ 23,40 77.41
275,000.01 - 350,000.00 221 68,408,960.75 15.9. 6.110] 704 308,547 79.53 14.92] 84.5
50,000.01 - 450,000.00 151 69,408.863.34 13.82] 6.1221 709 383,437.004 79.14 14.73 89.8
450,000.01 - 550,000.00 78] 37,585,908.70 8.75] 6.248]  707] 484,551,00 79.50] 10.7¢] 89.,
550,000.01 - 850,000.00 57| 34,449,203 93 8.02 6.084] 714 604,372.00 74.2. 12.82 82.7
- 750,000.00 8,169,570.00) 2.13 5.84 713 705,352.00}
- 850,000.00 .498,860.00] 2.21 8.7§a 7@ 7081,673.0]
- 950.000.00 10,011,114.84] 010,301.00]
>z 26,002,624.3 1,368,569.00)

RR RA 0 PB PB A O A PB
1.500 - 1.99¢ 3 817,500.00} Q.1 1.9 7.
2.500 - 2.998 7| 2,721,839.7 [X 2.9 71
3.500 - 3.859 2 £52,800.00} 0.15 3921 7,
J4.000 - 4.459 11 5,012,991.7§ 1.17] 4.261] 708§
.500 - 4.999 32 10,578,282.13] 2.45( 4717 704
.000 - 5.499 112 31,248,526.9 7.27] 5257 712 284,078
- 5989 4 120,108,101 2795 5719 __ 714 K
-68.499 3164 95,978,356.68) 22,33 8.181] 707
- 6.999 319 88,014,567.14 20.71 8. 709)
K -7.499 171 37,989,389.02 8.84] 7181 89 3
7.500 - 7.998 124 25,682,724.24| 5.91 7
000 - 8.488 33} 7,671,586.00] 1.79)] 8.1
1,744,850.00]
542,250.00)

- 659 2] 363,200.00 0.0 7.03; 181,600.00) 80.00)
560 - 508 F: 414,400.00 0.1 71 207,200.00] 80.00
600 - 819 E 1,208,837.54 o,zg s‘aaa soa ]
520 - 639 B4 15,506,604, 12) 361 8. 255,
640 - 650 08¢ 28.674,765.18) 8.67]
880 - 679 214 B8, 179,423.66] 13.54)
E80 - 688 318] B3,723,602.02 21,81 !
70011 245 B8,715,757.64) 701
720 - 73 2085 B6,435,237.43) 131 7&5‘3{ 1347
746~ 75 152_;[ 49,217,571.12 174, 7766, 16.21
760 - 77 7 30,144,238 41 761 80.14] 22,67
22,188,771.67] 5.16) 74.5‘9*’"7.94
3,580,848.34) 116 70.9 8.7

LIEN STATUS

COUNT up

° UPB

GWAC  FICD

AVG UPB

WA LTV

% FULL
DOC

%« OWNER
occ

B
| 1563 429761.875.31) _100.00 6221 709 74950000 78371 1833 77.77



OR 0 PB P8 A 0 A PB A DO »
<= 40.00 1 3,532,782.11 0.8; 5.7 75. 220,799.! 33.5. 6. 70.9f
40.01 - §0.00 El 2,983,650.00] 0.89] . 718} 320,284 46.13) 4. 88.!
E,O - 80.00 3_0‘ 13,892,849.79) 3.19 8.043( 704 402,731, 57.30 6. 87.7:
.01-70.00 138] 58,723,838.80] 13.20] 5.867|  707| 411,042.00 B7.8 12.69 84,
170.01 - 80.00 1,110] 208,152,622.88 68.91 6.164 70! 266,804.00] 78,2 19.64] 80.07)
80.01 - 85.00 18] 4,017,297.% 0.93] 6.684 7. 223,183, 34, 3.804 66.93
85.01 - 80.00 80 16,809,886, 3.91 6.600] 70 210,124.00 89.91] 21.33 60.31)
80.01 - 85.00 104 22,534,506.16‘ 5.2! X 70 216,873.00 54.7¢ 25.7 77.
95.01 - 100.00 54/ 13,314,131.71 3.1 6.8 70 246,558.0 £9.9 19. 97.;
OA o O 4
O PB PB O A PB A DO 0
16 3,532,782.11 0.8 5.7 75, 220,769. 33.5: 8. 70.
8 2,683,650 0.8 5628 717, 332,856.00} 45.69; 4.8 84.8
30 12,049,849.79] 2.804 6. 702 401,862, 57 .01 7. 88.1
[F: 29,839,2685.38) 6.94 5. 707] 363,883, 86,1 12.1 54.9!
2734 74,789,198.16] 17.40] 6.03: 7 273,9! 77. 18.3: 67.8
33 10,324,459.87} 2.40) 712 312,862, 76. 10. 85.4!
214 86,884,171.53] 15.51 711 308,830.00) 80.28 20.62 73.4
2 73,807,797.49) 17.20, 70! 258,419, 83.91 18.83 78.0
5.01 - 100.00 819 155,890,700.98] 36.30 710 252,004.00 81.1 2110 8.

SILENT SECONDS

AVG UPB

WA LTV

"% FULL

‘s OWNER

DA (3 O R
DO P O Fa PB A 0O A PB 0 Do O
Full {i-A) 76,767,363.78) 18. 70 227,651.00) 80.16] 100 70.5
Reduced with VOA (A-SI) 3 200,085 469,40, 2B. 719 305,474.00) 77.03 0. 82.31)
[No Ratio (A-NI) 3;%1 06,677.067.72 22.50 707} 278,611,00) 81.30) 0. 70.
Stated/Stated with Vvoe (S-5) 8,522,226 76 1.88 658} 224,269.00, 77.75) 0. 83,7
[None (NI-NA' 17 45,708,777.6 10.64] 715 258,242.00) 75.00) 0. B4,
OA 8] R
QA PURPO O PB PB A 0 A PB A DO O
Purchase 1,19 312,276.426.4 72. 6311 1 261,102 811 18.2 77.5.
Rateftarm Refi 8 23,108,339, 540 5881 7 260,656.0 73.30) 26.0 87.3
[CashoulEquity Refl 27 ©4,285,109,39) 21.04 6,005 700 339,155.0 70.4 16.61 76.
OA o O
O PA O PB PB A O A P8 A 0O O
Owner-Occupied 1,118] 334,211.815.6 77.77 6087 7! 298,937.0 78.81 18. 100.
[Second Homa 75 20,361,371, 4.74] 6. 719 271,485.00] 70.30) 23 0.
investor 370] 75,158,865 0 77. 86771 203,213, iX 4. 0.
gA v ¢ O R
PROPER P O PB PB 0 A PB A DO O
ingle Family Residence 80 226,234,377, 52.84] 6.167] 70 280,340.00 77.56) 18 80.9.
-Family 11 31,877,254, 7426478 7 284,618, 78.64] 751 67.4
-Farmily 14,753,308.41 343 €707 710, .302.00) 77567 21 70
4-Family %L 8,685,124.94] 202 657 724] 347,405.00, 73.5 28.1 25.1
[Townhouse 3.618,850,00 084 6.062 717 164,403.00) 70.59 25.79) B1.1
FUD 35% 100,631,713.04] 234 6 710 2865,886.00) 79,51 17.90 B2.1
Condo 207 43,0661,240.42, 0.2 641 709 218,713.00) 8111 19.37] 711




CA 244 103,381,352.58| 24. 583! 715 423,694 .00} 75.4i 11.37] 88.5
FL 380) 81,077,882.62 18.8 8515 71 213,383.00] 83. 12.13 63.1
INY 30,271,757.23 7.04} 8,11 7! 445,173, 74.47] 10.27] 87.2
NJ 97] 26,469,189.97] 6.18  6.53 698 272,878.00 7710 18.94] 78.47
MD 93] 24,804,584.23 5 6,541]  697] 266,718.00] 79.88] 17.94] 80.71
NV 87 24,169,289.07 563 5671 704; 278,153.0 79. 22,83 B7.07)
[VA 81 23,853,782.91 5.57] 6.826) 697 285,767.004
FMA 22,137,857.57] K 717] 268,574.00)
[AZ 78 18,631,412,51 720) 237,582.00

9,820,008.00 218,222.00|

GWAG

FICO

211,385.00

AVG UPB

WA LTV

S FULL
00C

"» OWNER

531,068.00 7740 17.21 100.09
2 1,274,700.00) 75.00] 0.00, 106.00
3 792.792.o§ 67.73 0.00} 504
2 2,140,200.00 1,670.100. 76,64 67,11 106.69
2 2,116,287 1,058,134.00) (X 17.07
2 7,048,345.00) 31.0 3701
T 782 2.000,00000 0.00) 100,00
5] 745 308 ,234.0 13.12] 441
C 701 3z ,792,3__47. .00 3047
7 i 733 1.872,500. ; 0.00) .00
v 1,533 407,204,110, 94.79 6237708 265,026, 76.6: 8.5
OA 0 R
AMOR p 0 PB PB A 9] A PB A DO 0
1 MO LIBOR 1 780,000. 0.04] 4950 74 180,000. 67.9: 0.00} 100,01
6 MO LIBOR 34,693,030.6! 807 53377 385,478, 764 5.3 80.47
171 UBOR [E 3,565,237.09 083 ___4681] 689 237,662.00) 80.2 6.1 5211
278 LIBOR K 718,114,728.1 2774 6877] _ 708) 268,852, 7858 17, 72.34
5TUBOR i1 3,600,212.87] 084 5214 711 327,202.00] 768 40,7, 9380
376 LIBOR 323 58,372,463.30 2896014 712 304,559.00] 7788, 1.0 827
5/1 LIBOR 37] 8,775,042.09 20454 758 337,271.00] 75. 74 832
575 LIBOR 3 761,457,1471.2 3761 6303 711 251,100.00] 78.58] 2068 773

MTH TO MTY

PERIODIC CaP

LOAN
COUNT

uPR
| __1.563] 429,761,875.31

455,812.87]

% UPB  GWAC

% UPB

FICO

GWAC FICO

708

AVG UPB

AVG UPB

WA LTV

| 50000 b2z 709 27456000l 7837 833 7773

WA LTV

150,127,306.5

8,080,150,

6,757,637.54

o, FULL
DOC

° FULL
DOC

% OWNER
Qce

%% OWNER

OA 0 O R
OR 0 PH PB A 0 A Pe A DO 0

1 10,718,066.64] 2.4 4.1 70 412,156.00] 75.8! 8.1 88.3

2 17| 4,073,702.71 0.9 5.80 7 239,635.00} 79.60 37.98] 49.1

3-5 50; 20,477,611.03 £9 409,552.00] 79.44, 13.7. 85.

3.170,797.00

119,114,728.17]

243,807.00|
288,882.00]

101.472,696.17}

167,599,033.28

304,723 00}

3,137,150.00




1.990 724

7.500 - 7.988 3 817,500. 0.1
8.500 - 8.999 7] 2,721,938.7 0.63 2980 717
8.000 - 0,499 2 984,025.00| 0.23 4.181 719]
9.500 - 9.999 7] 2.408,250.00, X 4637, 721
10.000 - 10.498 a9 13,556,808.70) 3,15 4953 708!
10.500 - 10.958 107} 32,141,333.42] 7.4 5.49 711 I
11.000 - 11.49¢ 153 44,167,213 10.28] 5704  707| 288,871.00) *
11.500 - 11.998 471 132,422,141.98) 30.81 B.03 7171 281,151.00
.000 - 124 30 88,128,612.99 20.74) 8.344) 7051 280,321.0¢|
.500 - 12.9¢ 227] 55,565,320.2! 12.93] 8.887] 704 244,751.00}
000 - 13.499 103 23.028,304.08 5. 7.203 701 223,576.00]
.500 - 13.889 7! 14,135,842, 3. 74 708} 188,475.00
14.000 - 14.498 2: 5,088, 196. 1.18] 8.25! 88 211,175, 84.
14.500 - 14.898 3 644,850.00] 0.15] 8.828{ 891 214,850.00] 82.44]
15.000 - 15.489 1 182,750.00] 0.04] 9.1 719 152,750, 80.00)
.5C0 - 16.899 2 1,011,000.00] 0.24) 4.65 674 505,500 71273
7.000 - 17.499 3 1,288,250, D,ﬂ 5212 719 428,417.00) 75.
7.500 - 17.998 11 5,580,887.54 1.30 5880 679 507,353 74,
18.000 - 18.499 4l 2,422,550.00; 0. 6.227] 704 605,638. 80,
18.500 - 18.969 4| 2,488,300.0! 0. 6.63 (5 621,575.00] 78,2

105, 185,40

139,372,877.

GWAC

FICO

AVG UPB WALTY

% FULL
DoC

74614500 8153 10000

269,674.00

% OWNER

251,576,00]

48,486,462 84] 325,413.00 . !
100,722,196.70} 8.670; 703 286,432.00) 81. 15. 77,
4.000 - 4.498 11,847,788.17 7083 703 243,832.00 78.89] 9.2 49.81)
14.500 - 4.999 20,141,518.8! X 7.147] 68 203.450.00; 794, 18.87 53 .81
5.000 - 5.499 3,313,050 0.7 8.0200 70! 368,117.00 82. 0.00; 67,




DEAL - NON INTEREST ONLY

PR PAL BALA O PB P8 A O A P8 A DO O
5,000.01 - 50,000.00 51 222,315.8 0.18]  7.516]  735| 44,463, 78.57]  58.6: 22.2.
1000.01 - 75,000.00 IR 2.882,757.76) 223 7,056 71 63,876,001 79.41] 3739 16.8
75.000.01 - 100,000.00 24 3,015,307.20) 3.2215 5.821] _ 703] B5,984.00__76.51 187
100,000.01 - 125,000,00 31 4,562,567.00 3.78 300]__704 111,283.00, __79.24 __ 30.88]
[125.000.01 - 150,000.00 EY 5.,536,625.40 5B7| 6675716 136,733.00] __ B2.33,__13.74]
50,000.01 - 175,000.00 51 3.340,684.53‘ 6.92] 6.472] 163,543.00] 79,19 17.56]
75,000.01 - 200,000.00 0] 7.488,808.4 6.21] _ 6.207] 187,220.00] __ B043 _ 24.72
2050001 225,000 00 5! 5,724,35173 7.24] __ 6.456) 312,760.00__ 78.20] _ 12.20
[225,000.01 - 250,000.00 ﬂ 8,334,310.8! 6.91 [] 428 238,123, 78 11.6!
250,600,017 - 275,000,00 24 €,286,572.5 532 6729709 941, 76,82 12.46)
1275.0600.01 - 350,000.60 60} 18,574,199, 7541 6.395 ] 570, 78. 9.3
[350,000.01 - 450,000.00 A 15,892,485.87] 13.02] 6.607| 651 362,312.001 79.2! 4.72]
50,000.01 - 550,000.00 pl 12,310,364 90] 10.21] _6.746, 71 q02414.000 7712 421
000,01 - 650,000.00 0 e,14:5,as1.ael 510 6432 69 §14,56500 7477 9.
50,000.01 - 750,000.00 3] 2,059,440.59 1.71___6.648 669 686,480000 _ 71.71 0.00
750,000.01 - 850,000.00 4 3,203,149.14] 273 7.371] 644 823,287.000 __73.66 __ 0.00)
[§50,000.01 - 550,000.00 17764544 148 7115671 889,227 03] ;
550,000.01 >= E 3,264,996 2.74 6539 691  1,006,332000 7472 34,
OA £
RR RA G PB PB A 0 A PE8 A DO
500 - 3,999 1 250,204.06) 0.24] 3990 740 250,254 78. 00 100
500 - 4.999 2,223,056.73] 184] _ 4.784] 707 277,862 7508 56.61 83,67
5,600 - 5,499 fgi 4,555 888.09] 381 5.193] 709 229,704 71.79]  31.24 831
5.500 - 5.999 104 23.108,820.81 18.47] __ 5.716] 70 222,20000 7408 7.0 78.1
1600 - 6.409 58] 22,442,720,37 7862 6.194] _ 704 329,007 7860, 15.19] 76.1
500 - 6.999 128 30,035,377 6 2492 6.681] 700 234.651.00] __7828] 95 59.9
§7600-7.499 76,630,799.46] 13, 7.218] _ 691 251882000 80.10] _21.00, 5467
7566 - 7.999 ) 14,689,010.2) 12.19] _ 7.671] _ 68 240,803,00] _ 80.84] 401 35,
600 - 8.499 21 4,658,720 15 386 8165 696 221,344.00, __B088| 3.4 3151
500 - 8.699 12| 1,821,663.71 151] 6632 681 151,805. 155 577 32.29
500 - 9,999 1 46,091.90 004 9.625 63 46,032000 __78.33] _ 0.00] 0.0
0A R
RED OR 0 PB PB A O A PB A DO
- 559 1 113,222.54 0.0 7.25 0] 113,223, 70.000 0.0 100.
580 - 559 i 259,001.7 0.21] 7,305 584 120,516, 8542 0.00, 100,
620 - 639 42 12,260,332.50 1017 6.837 627 781,815, 7774 14.58 764
640 - 659 44 712,166,532.00) T0.17] _ 6.178] _ 650) 278,987,% nﬂog( 14.09 76.74
660 - 679 90} 19,907 434.73] 6.5 66671 670) 222,194, 77.39 1051 66.74
-689 85| 22,235938.50 T8.45] 6490 690] 261,599
[766-719 B4 17,937,277.93 14.3'5'—*3,431 710] 213,539.00]
720 - 738 il 12,107 ,664.39 1004] _ 6470 730, 188,487.00)
740 - 758 3 G,178,585.78] 781 6.710] _ 750]
760 - 779 2 4,uo,asz.egl 4.02[ __6.631] _ 767]
780 - 799 30] 7,381,073, 36| 8.12 8.38
00- 819 B 1,786,155.20 148 5403 B0
20 >= 7 255,539.9 0.20]  6.625 621 359,540,

LIEN STATUS

O

LOAN

COUNT urs

L5200 120.543301.220  100.00] 6550

"o UPB
00

GWAC  FICO AVG UPB

% FULL % OWNER

WALTV  DQOC




<= 40.00 936 ,524,2 0.78] 5680 73 234,131.00f 34,81  38.56 68.5
0.01 - 50.00 3 717,025.16] 0.5 5644 72 T76481.00] 4650 0.00] 100,
01 60.00 72) 2.390,026.21 108 5793 711 198,160.00  57.23] _13.60) 545
01 - 70.00 70 78,677,640.09 1574 6241 68 271,023.00 66,94 364 5222
70.01 - 60.00 354 84,628,451.37 70.21 6671 697 230,08300 _79.12 __13.9! §3.6
0.01 - 85.00 8] 7,045,293.67) 087 6532 6_9_5} 130.862.00, 8500 _ 000 6254
5.01-90.00 3 5.720,390.27 475 6,780 _ 718 184,500, 00] _ 80.68] 14.7 62,11
5.01 - 65.00 pil 3,673,584 01 321 6841 706 184,456.00]  85.00]  19.95 8350
5.01 - 100,00 7§ 2.258 454 21 187 6840 710) 141,216.00| _100.00] _ 11.46] _100.00
; y . GWNER
OMBINED PB . UPB A a) A P8 A DO 0
= 40.00 3 637,068.12) 053 5295 73 212,356,000 35.51]  53.74 53.7
0.01 - 50.00 4 717,925.16] 060 5.644] 723 176,48100] _ 46.5 0.00, 100,
Eo.os ~60.00 7 7,156,668.17 77 5564 703) 179,72200, _ 53.29] _ 15.07 7434
01-70.00 29 7,571‘163.6_5I 5.8 6.0 683] 261076000 67.87| _ 4.34 AL |
70.01- 80,00 715 28.355.128.78] _ 23.44,  6.560] 697 245,097.00, _77.84] __10.51] _ 66.2]]
0.01 - 85.00 7 382214147 347]_ 6591 659 273,001000] __74.85]  0.00) 3663
5.01 - 90.00 5 25,334,937.06’ 21.02] 6802 700] 26852000 79.79] 6,01 3362
01 - 95.00 7 73,148,06554] 18,20 6.863 70 220.468.00]  B1.26] _ 11.00] _ 53.24
65,01 - 100.00 140} 8,899,303.2. 23907] 6441 699 206,424.00 _B80.60]  21.74 834

% FULL % OWNER

SILENT SECONDS UPB % UPB  GWAC FICO AVGUPB  walLTv DOC 0cC
51,058,682.04] 42.36]  8.527] 698 216.350.00]  78.61
69,484,619.18] §7.64 244,664.00 7755 13.29] 58,61
0 Y, o OV R
DO P O PB a UPB A O A PB 00 0
Full (I5A) 89| 15,078,098.27] 1251  6.378] 609 169.417.000 78, 100. 56.4
[Reduced with VOA (A-SI) 78] 47,636,641.69 3448 6470 65h 23204800 77.0. 0. 8
G Ratio (A-NI) 114] 29,660,410.35 2486 6.648] 69! 260,354.000 _ 79.49) 0.00] 54 52
Etatedlsmted with Vvoe (S-S) 9,204 £9278] 278.930.000  76.01]
[None (NI-NA] 238,500.000 — 77.87]

LOAN PURPOSE

* UPB

GWAC

FICO

AVG UPB

upPB
5

GWAC

FICO

WA LTV

% FULL % QOWNER

DOC

occ

7981 1298  59.8

)

20.27|

PROPER P O P8 PB A Q A P A DO .
ingle Family Residence 26! 59,243,242.74 49.15]  6.498 69 225259, 77.08]  8.24)
-Famiy 6 16,648,556.7 13.61] _ 6.636 688 256,136 76.81 .30)

[3-Famay 72 13.275,617.70 10.18] _ 7.087 714, 292,277.00| __78.24] 2457

[4-Famiy 23] 7,327,383.89) €08 _6.007] 70, 31BER2.00] 7747|2419

if 3] 604,691.53] 0.50) - 761 1631.000 8681 18.27]

Fuo g 13,992,793.43) 11.61] _ 6.267] 7 21201200 81.54] _ 15.30)
ICondo 10,257,094, 20] 8.51 s,eHsse —183,162.00]
193,421.01 36| 6.094] 753 1




o]
61..

NY 63 24,677.816.82] 2047) 6718 69 381,711, 7558 B.4B)

| 78] 18,437,726.43 15, 6.749] 68 242,60200] _ 76.19] _ 6.21 60.64
[ 17,902,827 3 738 §420{ 694 372,97600]____75.71 4.69l 8110

Fi 18,688,672.26) 1384 6.703] 700 173,84300] 835! 8.44]  53.47]

MA 78 §,189,660.27 5,13 6.808 715 238,064.00] __76.49] 3304 37

NV 72, 5230,517.64 435 6089 707| 238,160.00 __ 75.84] _ 24.08) 56,

A 73 3.575,795.81 330] 6405 697 30583000 81.21 __ 4.35 774
cT 18 3,852,968.06] 328 6125 71 219,600.00] 7483 _ 6.60) 4.2
Ic 37 3.565.783.40] 73 B5.330] 704 16857500 _ 8083 _ 663 73.6
| ) 1 3,526,567.3, 210 6.481] 700 27068800 7048|2539 5.
Gther 130) 18,085,505.65 1500 6.564] 711 138,321.00_ _ 80,04] _ 28.72 57.2

OA " 0 R

P oD O PB PB A 0 A B DO O
7105 5| 1,799,479.28) 14 7.185] 67 359,896, 76.87] 000  88.2

2860 2] 7,526,544 16] 727 020|628 763,172.00] _ 75.00] 0.0 100,
11963 i 7,177,361 0.5 6500, 676, 1,177.362.00| __70.00 __ 0.00] _ 100.00
11231 7 1,123,195.37] 053] 7.125] 685  1,123.19500 __ 75.00 100,00 100,04
1516 2 7,108,188.87 062, e‘e'lsl 744 583,004.00 7555 0.00 .00
11208 3] 1,059,111.27 088 6.135 687 353,037 BO.00] __0.00] 6619
2015 2] 1.085,123.11 088 6480 722 527,562.00, 77.84 __0.00] _ 100.00
11223 2 1.051,563.41 087]  6.201 664 525,702.00) se.ss‘l 0.00] __100.04
11559 7 §54,439.36] 082 _ 7.250 _710] ¥94,439.00] 8000, __ 0.0 100.00

904 2 66.556.72) 080 7.500] 784 483,279.00__ 60, 0.00) 0,09
108,683,016.0 8.540) 217,803,00)

8,751,938.45]

GWAC

55,689,754.54

FICO

AVG UPB
3585,365.00)

WALTY

% FULL % OWNER

DOC

258,557 .00

103,675.46]

103,675.00]

925817 : 75 731,603.00
T.808,447, . 5 783 ,495.00)

36,382,874.00 183,420.00)

LOAN
ATHTO MTY COUNT UP % UPB

B
Bso__ | 520 120.543,301.221 10000

% FULL % OWNER
GWAC FICO AVG UPB WALTY  DOC occ

T O S N N P

% FULL % OWNER

PERIQDIC CAP

" UPB

GWAC

FICO

WALTV

DOC

occ

AVG URB

WALTV

20,020,292.55

4.81| 8.120{ 716§
46.1 6.899;  694]
16.6: 6.085] 703,

38,172,315.68

31.67]

6.522

701




.500 -9.999

1.05

4818 721

20,237,758.34

* UPB

33,830,309.05]

GWAC FICO

8,183

13,791,161.23]

6.892)

AVG UPB

% FULL

1,264,016.97] 252,803.00] 72.7 77.03 71.7
10.000 - 10.489 1. 534" 7 182,633 00| 72,24 55.50) 52.!
10.500 - 10.999 31 5.98) 5.546) B! 232,534,00 74.08 10.97 55.2.
11.000 - 11.499 53 9.61 §.9! 711 218,543.00 75.35]  20.92] 76.7.
11.500 - 11,999 154 37,211,466.34] 30.87) 6.27. 7| 241,633.00] 75.2 9.0 74
12.000 - 12,488 94| 23,478,118.43 19.48) 6.727] 69 248,767.00) 79.80} 15.07] 65.6
12.500 - 12,999 89 18,620,577 .13 15.45) 72826 209,220.00{ 8177} 5.7 36.22
13.000 - 13.499 9,162,828.04| 7.60 7.506] 6 241,130.00; 82.06 15.81 .77
13.500 - 13.999 2 4,834,255.6 4.01 8.000] 67 185,933.00] 82.73 6.7! 48.53
14.000 - 14.499 2] 589,136.01 0.49 8.18 721] ©8,189.00 B4.4 26.21) 36.73
14.500 - 14.999 3 186,427 .67] Q.15 9.017] 657 62,143.00; 8515 — 37.11 0.00
17.000 - 17.499 1 640,688.84 0.53] 5.125] 640,689.00] 65.00; 0.00; I
17.500 - 17.999 4 1,438,780.16] 1.1 57411 713 359,885.00f 78.35) 0.004 88.5
18.000 - 18.499 4] 1,230,804.53] 102 6.143 715 307,701.00] 77. 0.00) 64.8
18.500 - 18.999 3 1,451,088.92] 1.2 6.750) 733 483,697,001 0.00] 72,

281,452.001

131

32,777 .406.83]

6.784] 701

10.892,545.99]

7852 68

250,209,001
288,888

7.375 877 208,252.00|
7.346( 7

188,678.00)




Nomura Asset Acceptance Corporation,
Alternative Loan Trust, Series 2005-AP2

Issuer

Nomura Asset Acceptance Corporation

Depositor

The collateral information contained herein reflects the anticipated May 1, 2005 scheduled balances and is indicative only.
It is anticipated that the aggregate mortgage loan principal balance as of the closing date will be different that shown below.

All Loans
Loan | Cument | % of % | FullAlt | LimJRed. | Stated No| % | % | %
Count uPB urB | GWAC |FICO| LTV [TERM| AVGBAL | (0 | Doc Doc Doc_| NoRatio | Doc | NY | FLA] CA
investor Loans 455 } 76,075,276 ] 276 7.339 ] 693] 76.36 349 167,198 | 20.1 20.4 31.2 10.2 242 | 140§ 279 119 4.2
2nd Homes 41 1 10,592,155 3.9 7.070 | 690] 74.03 352 258,345 | 27.3 10.3 41.8 6.6 1481 2651 164 { 33.5 6.1
Loans > 900k 14 | 16,326,490 59 7.109 | 682} 6295 349] 1,166,178 | 56.2 250 37.8 12.2 - 250 ] 241 64 246
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NAAC 2005-AP2

Balance
$600.000-650,000
$650,001-700,000
$700,001-750,000
$751,001-800,000
$800,001-850,000
$850,001-900,000
$900,001-950,000
$950,001-1,000,000
>$1,000,000

5 of

# of loans WAC WA FICO WALTV __OwnerQOcc % Cashout Refi% Full Doc%
18 7.135 687 76.00 3.0 0.7 0.2 Please populate appropriate loan
3 7.039 683 71.70 0.5 0.5 0.3 characteristics for each loan bucket.
7 7.226 675 74.39 1.3 0.5 0.3 :
8 7.141 690 70.53 1.7 0.6 0.3
1 8.125 626 80.00 0.3 03 -
4 7.225 690 7472 13 1.0 -
1 6.000 649 6.50 - 0.3 -
6 6.759 683 66.54 18 14 0.4
7 7.431 685 66.10 3.5 2.1 1.1

L
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