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Banc of America

Deal Summary Report boa37g1v2
Assumptions Collateral
Setiement 29-Aug-2003|Prepay 100 PPC{ Balance WAM Age WAL Dur
1st Pay Date 25-Sep-2003|Default 0 CDR| $417,561,131.99 358 1 4.930
Recovery 0 months
Severity 0%
Tranche Balance Coupon Principal Avg Dur  Yield Spread Bench Price Accrued  NetNet Dated Notes
Name Window Life bp % IntM) (MM) Date
1PO 7,019,842.00 0.00000  09/03 - 06/33 4.905 01-Aug-03  XRS_PO
1o 218,588,114.65 0.33081 08/03 - 06/33 4.945 01-Aug-03  NTL_IO
1CB1 100,000,000.00 5.50000 08/03 - 06/33 4.644 01-Aug-03  FIX
1A1 117,096,000.00 5.50000  08/03 - 01/11 2.990 01-Aug-03  FIX
1A2 26,418,000.00 550000  01/11-06/33 11.629 01-Aug-03  FIX
1A3 1,317,500.00 550000  01/11-06/33 11.629 01-Aug-03  FIX
1A4 131,017,000.00 550000  09/03-01/14 3.600 01-Aug-03  FIX
1AS 600,631.00 0.00000  01/14 - 06/33 14.550 01-Aug-03  FIX
1A6 3,272,000.00 575000  01/14 - 04/15 11.038 01-Aug-03  FIX
1A7 1,281,000.00 575000  04/15-12/15 11.985 01-Aug-03  FIX
1A8 2,962,000.00 575000  12/15-09/17 13.127 01-Aug-03  FIX
1A8 5,698,869.00 575000  09/17 - 06/33 17.882 01-Aug-03  FIX
SUBORD 20,878,289.99 550000  09/03 - 06/33 10.277 01-Aug-03  FiX
Yield Curve
Mat  6MO  2YR 3YR 5YR 10YR 30YR

Yid 1.029 1.798 2.397 3.181 4.316 5.282




boa37_30yr_comp_mat - 1A2

Banc of America
Balante $26,418,000.00 Delay 24 WL 5.834209551
Copen 5.50000 Dated 08/01/2003 NET 5.58071
Setzle 08/29/2003 First Paywent 05/25/2003 M 358
Price 0 PPC 50 PPC 100 PPC 150 PPC 200 PPC
Yield Yieid Yield Yield Yield
93-12.00 6.0318| ° 6.1283 6.3627 6.6896 7.1049
93-16.00 6.0220 6.1165 6.3460 6.6662 7.0729
93-20.00 6.0122 6.1047 6.3293 6.6428 7.0409
93-24.00 6.0024 6.0829 6.3127 6.6194 7.0083
93-28.00 5.8926 6.0812 6.2962 6.5960 6.9770
94-00.00 5.8829 6.0695 6.2796 6.5727 6.9452
94-04.00 5.9732 6.0578 . 6.2631 6.5495 6.9134
94-08.00 5.9635 6.0461 5.2466 6.5263 6.8817
94-12.00 5.9538 6.0344 6.2301 6.5031 6.8500
94-16.00 5.9441 6.0228 6.2137 6.4800 6.8184
94-20.00 5.9345 6.0112 6.1973 6.4569 6.7868
WAL 28.432 19.735 11.629 7.374 4.992
Mod Durn 13.604 11.309 8.006 5,687 4.162
Mod Convexity 2.846 1.835 0.875 0.429 0.219
Principal Window Jui30 - Jun33 Sep17 - Jun33 Jani1 - Jun33 Jun08 - Jun33 Mar07 - Jun33
Yield Curve  Mat [3<0] 2YR 3YR SYR 10YR 30YR
¥ld 1.02% 1.798 2.397 3.181 4.316 5.282




boa37_30yr_comp_mat - 1A9

Banc of America
Balance $5,698,863.00 Delay 24 v 5.834209551
Cogpon 5.75000 Dated 08/01/2003 NET 5.58071
Settle 08/23/2003 First Paywent 08/25/2003 WM 358
Price 0 PPC 50 PPC 100 PPC 150 PPC 200 PPC
Yield Yieid Yield Yield Yield
96-28.00 8.0213 6.0316 6.0784 6.1647 6.3245
97-00.00 6.0119 6.0217, 6.0664 6.1487 6.3011
97-04.00 6.0026 8.0119 6.0543 6.1327 6.2777
97-08.00! 59832 6.0020 6.0424 6.1167 6.2544
97-12.00 5.9838 5.9922 6.0304 6.1008 6.2311
97-16.00 5.9745 5.9824 6.0184 6.0848 6.2078
97-20.00 5.9652 5.9726 6.0065 6.0689 6.1846
97-24.00 5.9559 5.9629 5.9946 6.0531 6.1614
97-28.00 5.9466 5.9531 5.9827 6.0372 6.1382
98-00.00 5.9374 5.9434 5.9709 6.0214 6.1151
98-04.00 5.9281 5.9337 5.9590 6.0058 6.0920
WAL 29.569 26.230 17.882 11.474 6.884
Mod Durn 13.695 13.038 10.691 8.024 5.489
Mod Convexity 2.922 2.570 1.602 0.852 0.372
Principal Window Nov32 - Jun33 Jan27 - Jun33 Sep17 - Jun3d Apri2 - Jun33 Jun09 - Jun33
Yield Curve Mat 6MO 2YR 3YR SYR 10YR 30YR
Yld 1.029 1.798 2.397 3.181 4.316 5,282




boa37_30yr_comp_mat - 1A8

Banc of America
Balance $2,962, 000,00 Delay 24 WAC 5.834209551
Capon 5.75000 Dated 08/01/2003 NET 5.58071
Settle 08/29/2003 First Paywent 09/25/2003 WM 358
Price 0 PPC 50 PPC 100 PPC 150 PPC 200 PPC
Yield Yield Yield Yield Yield
96-28.00 6.0225 6.0474 6.1302 6.2634 6.4231
97-00.00 6.0131 6.0368 6.1158 6.2428 6.3951
97-04 .00 6.0036 6.0262 6.1014 6.2223 6.3672
87-08.00 5.9942 6.0156 6.0870 6.2018 6.3393
97-12.00 5.9848 6.0051 6.0726 6.1813 6.3115
97-16.00 5.9754 5.9946 6.0583 6.1608 6.2837
97-20.00 5.9661 5.9841 6.0440 6.1404 6.2559
97-24.00 5.9567 5.9736 6.0297 6.1200 6.2282
97-28.00 5.9474 5.9631 6.0155 6.0997 6.2005
98-00.00 5.9381 5.9527 6.0013 6.0793 6.1729
98-04.00 5.9288 5.9422 5.9870 6.0500 6.1453
WAL 29115 22.348 13127 8.052 5.533
Mod Durn 13.615 12441 8.917 6.245 4.594
Mod Convexity 2,876 2,138 1.037 0.481 0.256
Principal Window Aug32 - Nov32 Dec24 - Jan27 Dec15 - Sep17 Mar11 - Apr12 Nov08 - Jun09
Yield Curve  Mat 6MO 2YR 3YR SYR 10YR 30YR
Yld 1.029 1.798 2.397 3.181 4,316 5.282




boa37_30yr_comp_mat - 1A7

Banc of America
Balance $1,281,000.00 Delay 24 ' 5.834209551
Caupon 5.75000 Dated 08/01/2003 NET 5.58071
Settle 08/29/2003 First Payment 09/25/2003 WM 358
Price 0PPC 50 PPC 100 PPC 150 PPC 200 PPC
Yield Yield Yield Yield Yield
96-28.00; 6.0231 6.0547 6.1499 6.2945 £.4598
97-00.00 6.0137 6.0438 6.1346 6.2725 6.4301
97-04.00 6.0042 6.0329 6.1193 6.2505 6.4005
97-08.00 5.0947 6.0220 6.1040 6.2286 6.3709
97-12.00 5.9853 6.0111 ©.0887 6.2060 6.3413
97-16.00 5.9759 6.0002 6.0735 6.1848 6.3118
97-20.00 5.9665 5.9894 6.0583 6.1629 6.2824
97-24.00 5.9571 5.9786 6.0431 6.1411 6.2630
87-28.00 5.9478 5.9678 6.0280 6.1183 6.2236
98-00.00 5.9384 59570 6.0128 6.0976 6.1943
88-04.00 5.9291 5.9462 5.8977 6.0758 6.1651
WAL 28,883 20.963 11.985 7.392 5.164
Mod Durn 13.574 11.764 8.385 5.836 4.331
Mod Convexity 2.853 1.976 0.904 0.417 0.227
Principal Window Jun32 - Aug32 Mar24 - Dec24 Apr15 - Dec1s Nov10 - Mart1 Sep08 - Novis
Yield Curve  Mat 6MO 2YR 3YR SYR 10YR 30YR
vld 1.029 1.798 2.397 3.181 4.316 5.282
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boa37_30yr_comp_mat — 1A6

Banc of America
Balance $3,272,000.00 Delay 24 WA 5.834209551
Coupen 5.75000 Dated 08/01/2003 NET 5.58071
Settle 08/29/2003 First Payment 09/25/2003 e 358
Price 0PPC 50 PPC 100 PPC 150 PPC 200 PPC
Yield Yield Yield Yield Yield
96-28.00 6.0238 6.0625 6.1697 6.3239 6.4937
§7-00.00 6.0143 6.0512 6.1534 6.3005 6.4625
97-04.00 6.0048 6.0399 6.1372 6.2772 6.4313
97-08.00 5.9953 6.0287 6.1210 6.2539 6.4001
97-12.00 5.9859 6.0174 6.1048 £.2306 €.3630
97-16.00 §.9764 6.0062 6.0887 6.2073 6.3380
97-20.00 5.9670 5.9950 6.0728 6.1841 6.3070
97-24.00 5.8576 5.9838 6.0565 6.1610 6.2760
97-28.00 5.9482 5.9727 6.0404 6.1379 6.2451
98-00.00 65,9388 5.9616 6.0244 6.1148 6.2142
98-04.00 5.9285 5.9504 6.0084 6.0917] - 6.1834
WAL 28.640 19.708 11.039 6.864 4.864
Mod Durn 13.530 11.389 7.913 5497 4.113
Mod Convexity 2.828 1.827 0.797 0.369 0.205
Principal Window Feb32 - Jun32 Jui22 - Mar24 Jan14 - Apri5 Mar10 - Nov10 Apr08 - Sep08
Yield Curve Mat BMO 2YR 3YR SYR 10YR 30YR
yld 1.029 i.798 2.397 3,181 4.316 5.282




boa37_30yr_comp_mat - 1A4

Bang of America
Balance $131,017,000.00 Pelay 24 WAL 5.834209551
Copen 5.50000 Dated 08/01/2003 NET 5.58071
Settle 08/29/2003 First Payment 09/25/2003 VM 358
Price 0 PPC 50 PPC 100 PPC 150 PPC 200 PPC
Yield Yield Yield Yield Yield
99-21.00 5.5612 5.5588 5.5558 5.5527 5.5497
99-25.00 5.5493 5.5339 5.5149 5.4950 5.4752
99-29.00 55374 5.5081 5.4740 5.4374 5.4009
100-01.00 5.5256 5.4844 5.4332 5.3798 5.3267
100-05.00 £.5138 5.4597 53925 53225 5.2527
100-09.00 5.5020 5.4350 53519 5.2652 51789
100-13.00 5.4902 5.4104 53114 5.2080 5.1052
100-17.00 5.4784 5.3859 5.2708 5.1510 5.0317
100-21.00 5.4667 5.3614 5.2306 5.0941 4.9583
100-25.00 5.4550 5.3369 51903 5.0373 4.8851
100-29.00 5.4433 53125 5.1501 4.9807 4.8121
WAL 17.998 6.657 3.600 2433 1.841
Mod Durn 10.527 5.040 3.060 2170 1.683
Mod Convexity 1.733 0.448 0.162 0.081 0.049
Principal Window Sep03 - Feb32 Sepd3 - Jul22 Sep03 - Janid Sep03 - Mar10 Sep03 - Apr08
Yield Curve Mat 6MO  2YR 3YR 5YR 10YR 30YR
¥ld 1.029 1.798 2.397 3.181 4.316 5.282




boa37_30yr_comp_mat - 1CB1

Banc of America
Balanoe $100,000,000.00 Delay 24 WaC 5.834209551
Gopen 5.50000 Dated 08/01/2003 NET 5.58071
tle 08/29/2003 First Payment 09/25/2003 WEM 358
Price 0 PPC 50 PPC 100 PPC 150 PPC 200 PPC
Yield Yield Yield Yield Yield
98-23.00 5.6483 5.7237 5.8146 5.9163 6.0283
98-27.00 5.6366 5.7016 5.7800 5.8677 5.9643
98-31.00 5.6250 5.6796 5.7455 5.8192 5.9004
$9-03.00 5.6134 5.6576 57110 5.7708 5.8367
99-07.00 5.6017 5.6357 5.6767 5.7226 5.7731
99-11.00 5.5902 5.6138 5.8424 5.6744 §.7097
99-15.00 5.5786 5.5920 5.6082 5.6264 5.6464
99-19.00 5.5670 5.5703 5.5742 5.5785 5.5833
98-23.00 5.5555 5.5486 5,5401 5.5307 5.5203
98-27.00 5.5440 5.5269 5.5062 5.4830 5.4575
98-31.00 5.5326, 5.5053 54724 5.4355 5.3948
WAL 19.064 8.238 4.644 3.075 2.230
Mod Durn 10.822 5.736 3.661 2.606 1.978
Mod Convexity 1.846 0.623 0.264 0.131 0.072
Principal Window Sepl3 - Jun33 Sepd3 - Jun33 Sep03 - Jun33 Sep03 - Jun33 Sep03 - Jun33
Yield Curve  Mat 6MO  2YR 3YR SYR 10YR 3QYR
Yld 1.029 1.798 2.397 3.181 4.316 5.282




