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Deutsche Bank .L

Statement to Certificateholders

Distribution in Dollars - Current Period

Aames Mortgage Trust 2002-2

Mortgage Pass-Through Certificates
REMICI1I Series 2002-2

Certificate Payment Report for January 27, 2003 Distribution

Prior Current
Class Original Principal Total Realized Deferred Principal
Class Type Face Value Balance Interest Principal Distribution Losses Interest Balance
m @ ) @=2)+(3) © © (D=-B)-()+6)
I 255,356,214.97 | 255,356,214.97 1,556,218.74 1,149,128.31 2,705,347.05 - - 254,207,086.66
LA 44,643,785.03 | 44,643,785.03 272,072.86 - 272,072.86 - - 44,643,785.03
I-B 15,000,000.00 | 15,000,000.00 91,414.58 . 91,414.58 . . 15,000,000.00
P 100.00 100.00 . . . . . 100.00
R-I . . . . . . . .
Total 315,000,100.00 | 315,000,100.00 1,919,706.18 1,149,128.31 3,068,834.49 B B 313,850,971.69
Interest Accrual Detail Current Period Factor Information per $1,000 of Original Face
Orig. Principal Prior Current
Period Period (with Notional) Principal Total Principal
Class  Starting  Ending  Method Cusip Balance Balance Interest Principal Distribution Balance
m @ ) @=2)+3) ©
I A-30/360 255,356,214.97 1,000.000000 6.094305 4.500099 10.594405 995.499901
I-A A-30/360 44,643,785.03 1,000.000000 6.094305 - 6.094305 1,000.000000
I-B A-30/360 15,000,000.00 1,000.000000 6.094305 - 6.094305 1,000.000000
P F-30/360 AA020203P 100.00 1,000.000000 - - - 1,000.000000
R-I F-30/360 - - - - - -
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Deutsche Bank

Statement to Certificateholders

Distribution in Dollars - to Date

r4

Aames Mortgage Trust 2002-2

Mortgage Pass-Through Certificates

REMICTI Series 2002-2
Certificate Payment Report for January 27, 2003 Distribution

Current
Original Unscheduled Scheduled Total Total Realized Deferred Principal
Class Face Value Interest Principal Principal Principal Distribution Losses Interest Balance
m @ ) @ (5)=03)4) (©=2)(5) [0} ® O=-5)-(D+®)

I 255,356,214.97  1,556,218.74 . 1,149,128.31 1,149,128.31 2,705,347.05 . . 254,207,086.66
LA 44,643,785.03 272,072.86 - - - 272,072.86 - - 44,643,785.03
I-B 15,000,000.00 91,414.58 - - - 91,414.58 - - 15,000,000.00
P 100.00 - - - - - - - 100.00
R-I - - - - - - - - -

Total = 315,000,100.00  1,919,706.18 - 1,149,128.31 1,149,128.31 3,068,834.49 - - 313,850,971.69
Interest Detail
Pass- Prior Principal Non- Prior Unscheduled Paid or Current
Through (with Notional) Accrued Supported Unpaid Interest Optimal Deferred Unpaid
Class Rate Balance Interest Interest SF Interest Adjustments Interest Interest Interest
0] @ ) @ O=(-Q)3)+4) © (D=()-(6)

I 7.31317% 255,356,214.97 1,556,218.74 - - - 1,556,218.74 1,556,218.74 -
I-A 7.31317% 44,643,785.03 272,072.86 - - - 272,072.86 272,072.86 -
I-B 7.31317% 15,000,000.00 91,414.58 - - - 91,414.58 91,414.58 -

P 100.00 - - - - - - -
R-I - - - - - - - -

Total 315,000,100.00 1,919,706.18 - - - 1,919,706.18 1,919,706.18 -

Page 3 of 27

© COPYRIGHT 2003 Deutsche Bank




Deutsche Bank

r4

Statement to Certificateholders

Distribution in Dollars - Current Period

Aames Mortgage Trust 2002-2

Mortgage Pass-Through Certificates

REMIC II  Series 2002-2
Certificate Payment Report for January 27, 2003 Distribution

Prior Current
Class Original Principal Total Realized Deferred Principal
Class Type Face Value Balance Interest Principal Distribution Losses Interest Balance
0] @ ) @=2)+(3) © © (D=-B)-()+6)
1I-A-1 115,500,000.00 115,500,000.00 703,892.26 11,252.20 715,144.46 - - 115,488,747.80
1I-A-2 16,800,000.00 16,800,000.00 102,384.33 239.08 102,623.41 - - 16,799,760.92
[-M-1 8,662,500.00 8,662,500.00 52,791.92 - 52,791.92 - - 8,662,500.00
[-M-2 6,300,000.00 6,300,000.00 38,394.12 - 38,394.12 - - 6,300,000.00
[-M-3 5,512,500.00 5,512,500.00 33,594.86 - 33,594.86 - - 5,512,500.00
I-B 4,725,000.00 4,725,000.00 28,795.59 - 28,795.59 - - 4,725,000.00
-Q 157,500,000.00 |  157,500,000.00 959,853.09 1,137,637.03 2,097,490.12 - - 156,362,362.97
R-II - - - - - - - -
Total 315,000,000.00 | 315,000,000.00 1,919,706.17 1,149,128.31 3,068,834.48 B B 313,850,871.69
Interest Accrual Detail Current Period Factor Information per $1,000 of Original Face
Orig. Principal Prior Current
Period Period (with Notional) Principal Total Principal
Class  Starting  Ending  Method Cusip Balance Balance Interest Principal Distribution Balance
O] @ ) @=2)+3) ©
1I-A-1 A-30/360 115,500,000.00 1,000.000000 6.094305 0.097422 6.191727 999.902578
1I-A-2 A-30/360 16,800,000.00 1,000.000000 6.094305 0.014231 6.108536 999.985769
1I-M-1 A-30/360 8,662,500.00 1,000.000000 6.094305 - 6.094305 1,000.000000
1I-M-2 A-30/360 6,300,000.00 1,000.000000 6.094305 - 6.094305 1,000.000000
1I-M-3 A-30/360 5,512,500.00 1,000.000000 6.094306 - 6.094306 1,000.000000
1I-B A-30/360 4,725,000.00 1,000.000000 6.094305 - 6.094305 1,000.000000
1I-Q A-30/360 157,500,000.00 1,000.000000 6.094305 7.223092 13.317398 992.776908
R-II F-30/360 - - - - - -
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Deutsche Bank .L

Statement to Certificateholders

Aames Mortgage Trust 2002-2

Mortgage Pass-Through Certificates

REMIC II Series 2002-2

Distribution in Dollars - to Date

Certificate Payment Report for January 27, 2003 Distribution

Current
Original Unscheduled Scheduled Total Total Realized Deferred Principal
Class Face Value Interest Principal Principal Principal Distribution Losses Interest Balance
m @ ) @ (5)=03)4) (©=2)(5) [0} ® O=-5)-(D+®)
1I-A-1 115,500,000.00 703,892.26 - 11,252.20 11,252.20 715,144.46 - - 115,488,747.80
1I-A-2 16,800,000.00 102,384.33 - 239.08 239.08 102,623.41 - - 16,799,760.92
II-M-1 8,662,500.00 52,791.92 - - - 52,791.92 - - 8,662,500.00
II-M-2 6,300,000.00 38,394.12 - - - 38,394.12 - - 6,300,000.00
II-M-3 5,512,500.00 33,594.86 - - - 33,594.86 - - 5,512,500.00
II-B 4,725,000.00 28,795.59 - - - 28,795.59 - - 4,725,000.00
I-Q  157,500,000.00 959,853.09 - 1,137,637.03 1,137,637.03 2,097,490.12 - - 156,362,362.97
R-II - - - - - - - - -
Total = 315,000,000.00  1,919,706.17 - 1,149,128.31 1,149,128.31 3,068,834.48 - - 313,850,871.69
Interest Detail
Pass- Prior Principal Non- Prior Unscheduled Paid or Current
Through (with Notional) Accrued Supported Unpaid Interest Optimal Deferred Unpaid
Class Rate Balance Interest Interest SF Interest Adjustments Interest Interest Interest
O] @ ) @ =(-Q) 3+ © (D=(5)6)
1I-A-1 7.31317% 115,500,000.00 703,892.26 - - - 703,892.26 703,892.26 -
I-A-2 | 7.31317% 16,800,000.00 102,384.33 - - - 102,384.33 102,384.33 -
II-M-1 | 7.31317% 8,662,500.00 52,791.92 - - - 52,791.92 52,791.92 -
II-M-2 | 7.31317% 6,300,000.00 38,394.12 - - - 38,394.12 38,394.12 -
II-M-3 | 7.31317% 5,512,500.00 33,594.86 - - - 33,594.86 33,594.86 -
1I-B 7.31317% 4,725,000.00 28,795.59 - - - 28,795.59 28,795.59 -
1I-Q 7.31317% 157,500,000.00 959,853.09 - - - 959,853.09 959,853.09 -
R-II - - - - - - - -
Total 315,000,000.00 1,919,706.17 - - - 1,919,706.17 1,919,706.17 -
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Deutsche Bank

r4

Statement to Certificateholders

Distribution in Dollars - Current Period

Aames Mortgage Trust 2002-2

Mortgage Pass-Through Certificates
REMIC III  Series 2002-2

Certificate Payment Report for January 27, 2003 Distribution

Prior Current
Class Original Principal Total Realized Deferred Principal
Class Type Face Value Balance Interest Principal Distribution Losses Interest Balance
0] @ ) @=2)+(3) © © (D=-B)-()+6)
A-1 231,000,000.00 | 231,000,000.00 870,100.00 1,881,509.63 2,751,609.63 - - 229,118,490.37
A-2 33,600,000.00 33,600,000.00 126,000.00 39,977.98 165,977.98 - - 33,560,022.02
M-1 17,325,000.00 17,325,000.00 81,571.88 - 81,571.88 - - 17,325,000.00
M-2 12,600,000.00 12,600,000.00 61,110.00 - 61,110.00 - - 12,600,000.00
M-3 11,025,000.00 11,025,000.00 57,330.00 - 57,330.00 - - 11,025,000.00
B 9,450,000.00 9,450,000.00 53,313.75 - 53,313.75 - - 9,450,000.00
C - - - - - - 730,348.69 730,348.69
R-III - - - - - - - -
Total 315,000,000.00 | 315,000,000.00 1,249,425.63 1,921,487.61 3,170,913.24 B 730,348.69 313,808,861.08
Interest Accrual Detail Current Period Factor Information per $1,000 of Original Face
Orig. Principal Prior Current
Period Period (with Notional) Principal Total Principal
Class  Starting  Ending  Method Cusip Balance Balance Interest Principal Distribution Balance
O] @ ) @=2)+3) ©
A-1 A-30/360 00253CHV2 231,000,000.00 1,000.000000 3.766667 8.145063 11.911730 991.854937
A-2 A-30/360 00253CHWO 33,600,000.00 1,000.000000 3.750000 1.189821 4.939821 998.810179
M-1 A-30/360 00253CHXS8 17,325,000.00 1,000.000000 4.708334 - 4.708334 1,000.000000
M-2 A-30/360 00253CHY6 12,600,000.00 1,000.000000 4.850000 - 4.850000 1,000.000000
M-3 A-30/360 00253CHZ3 11,025,000.00 1,000.000000 5.200000 - 5.200000 1,000.000000
B A-30/360 00253CJA6 9,450,000.00 1,000.000000 5.641667 - 5.641667 1,000.000000
C F-30/360 AA020203C - - - - - -
R-III F-30/360 - - - -
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Deutsche Bank .L

Statement to Certificateholders

Distribution in Dollars - to Date

Aames Mortgage Trust 2002-2

Mortgage Pass-Through Certificates

REMIC III Series 2002-2

Certificate Payment Report for January 27, 2003 Distribution

Current
Original Unscheduled Scheduled Total Total Realized Deferred Principal
Class Face Value Interest Principal Principal Principal Distribution Losses Interest Balance
m @ ) @ (5)=03)4) (©=2)(5) [0} ® O=-5)-(D+®)
A-1 | 231,000,000.00 870,100.00 - 1,881,509.63 1,881,509.63 2,751,609.63 - - 229,118,490.37
A2 33,600,000.00 126,000.00 - 39,977.98 39,977.98 165,977.98 - - 33,560,022.02
M-1 17,325,000.00 81,571.88 - - - 81,571.88 - - 17,325,000.00
M-2 12,600,000.00 61,110.00 - - - 61,110.00 - - 12,600,000.00
M-3 11,025,000.00 57,330.00 - - - 57,330.00 - - 11,025,000.00
B 9,450,000.00 53,313.75 - - - 53,313.75 - - 9,450,000.00
C - - - - - - - 730,348.69 730,348.69
R-III - - - - - - - - -
Total = 315,000,000.00 |  1,249,425.63 - 1,921,487.61 1,921,487.61 3,170,913.24 - 730,348.69 313,808,861.08
Interest Detail
Pass- Prior Principal Non- Prior Unscheduled Paid or Current
Through (with Notional) Accrued Supported Unpaid Interest Optimal Deferred Unpaid
Class Rate Balance Interest Interest SF Interest Adjustments Interest Interest Interest
O] @ ) @ =(-Q) 3+ © (D=(5)6)
A-1 4.52000% 231,000,000.00 870,100.00 - - - 870,100.00 870,100.00 -
A-2 4.50000% 33,600,000.00 126,000.00 - - - 126,000.00 126,000.00 -
M-1 5.65000% 17,325,000.00 81,571.88 - - - 81,571.88 81,571.88 -
M-2 5.82000% 12,600,000.00 61,110.00 - - - 61,110.00 61,110.00 -
M-3 6.24000% 11,025,000.00 57,330.00 - - - 57,330.00 57,330.00 -
B 6.77000% 9,450,000.00 53,313.75 - - - 53,313.75 53,313.75 -
C - - - - - - 730,348.69 -
R-III - - - - - - - -
Total 315,000,000.00 1,249,425.63 - - - 1,249,425.63 1,979,774.32 -
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7 Aames Mortgage Trust 2002-2
Deutsche Bank Mortgage Pass-Through Certificates

Statement to Certificateholders

Collection Account Report for January 27, 2003 Distribution

Collection Account Report

SUMMARY GROUP 2 GROUP 1 TOTAL
Principal Collections 23,908.47 1,125,219.84 1,149,128.31
Principal Withdrawals 0.00 0.00 0.00
Principal Other Accounts 0.00 0.00 0.00
TOTAL NET PRINCIPAL 23,908.47 1,125,219.84 1,149,128.31
Interest Collections 246,424.36 1,811,780.65 2,058,205.01
Interest Withdrawals 0.00 0.00 0.00
Interest Other Accounts 0.00 0.00 0.00
Interest Fees (3,154.08) (33,266.00) (36,420.08)
TOTAL NET INTEREST 243,270.28 1,778,514.65 2,021,784.93
TOTAL AVAILABLE FUNDS TO BONDHOLDERS 267,178.75 2,903,734.49 3,170,913.24

PRINCIPAL - COLLECTIONS GROUP 2 GROUP 1 TOTAL
Scheduled Principal 23,908.47 266,844.67 290,753.14
Curtailments 0.00 0.00 0.00
Prepayments in Full 0.00 651,375.17 651,375.17
Repurchases/Substitutions Shortfalls 0.00 207,000.00 207,000.00
Liquidations 0.00 0.00 0.00
Insurance Principal 0.00 0.00 0.00
Other Additional Principal 0.00 0.00 0.00
Delinquent Principal 0.00 0.00 0.00
Advanced Principal 0.00 0.00 0.00
Realized Losses 0.00 0.00 0.00
Mortgage Replacement Amount 0.00 0.00 0.00
TOTAL PRINCIPAL COLLECTED 23,908.47 1,125,219.84 1,149,128.31
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7 Aames Mortgage Trust 2002-2
Deutsche Bank Mortgage Pass-Through Certificates

Statement to Certificateholders

Collection Account Report for January 27, 2003 Distribution

Collection Account Report

PRINCIPAL - WITHDRAWALS GROUP 2 GROUP 1 TOTAL

SPACE INTENTIONALLY LEFT BLANK

PRINCIPAL - OTHER ACCOUNTS GROUP 2 GROUP 1 TOTAL
Prefunded Release Amount 0.00 0.00 0.00
TOTAL OTHER ACCOUNTS PRINCIPAL 0.00 0.00 0.00

INTEREST - COLLECTIONS GROUP 2 GROUP 1 TOTAL
Scheduled Interest 246,424.36 1,810,552.82 2,056,977.18
Repurchases/Substitutions 0.00 1,227.83 1,227.83
Liquidations 0.00 0.00 0.00
Month End Interest (PPIS) 0.00 (2,168.46) (2,168.46)
Delinquent Interest 0.00 0.00 0.00
Realized Losses 0.00 0.00 0.00
Compensating Month End Interest 0.00 2,168.46 2,168.46
Other Interest Shortfall (Relief Act) 0.00 0.00 0.00
Interest Advanced 0.00 0.00 0.00
Prepayment Penalties 0.00 0.00 0.00
Gain on Liquidation 0.00 0.00 0.00
TOTAL INTEREST COLLECTED 246,424.36 1,811,780.65 2,058,205.01
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Deutsche Bank 4

Statement to Certificateholders

Aames Mortgage Trust 2002-2

Mortgage Pass-Through Certificates

Collection Account Report for January 27, 2003 Distribution

Collection Account Report

INTEREST - WITHDRAWALS

GROUP 2 GROUP 1 TOTAL
SPACE INTENTIONALLY LEFT BLANK

INTEREST - OTHER ACCOUNTS GROUP 2 GROUP 1 TOTAL
Capitialized Interest Requirement 0.00 0.00 0.00
TOTAL OTHER ACCOUNT INTEREST 0.00 0.00 0.00
INTEREST - FEES GROUP 2 GROUP 1 TOTAL
Current Servicing Fees 2,472.41 26,425.30 28,897.71
Trustee Fee 266.07 1,833.65 2,099.72
PMI Premium 415.60 5,007.05 5,422.65
TOTAL INTEREST OTHER FEES 3,154.08 33,266.00 36,420.08
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7 Aames Mortgage Trust 2002-2
Deutsche Bank Mortgage Pass-Through Certificates

Statement to Certificateholders

Credit Enhancement Report for January 27, 2003 Distribution

Credit Enhancement Report

ACCOUNTS GROUP 2 GROUP 1 TOTAL
SPACE INTENTIONALLY LEFT BLANK
INSURANCE GROUP 2 GROUP 1 TOTAL

PMI Premiums (415.60) (5,007.05) (5,422.65)
STRUCTURAL FEATURES GROUP 2 GROUP 1 TOTAL
Overcollateralization Amount 772,359.30
Overcollateralization Requirement 10,389,564.34

Excess Interest 772,359.30
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Deutsche Bank 4

Statement to Certificateholders

Aames Mortgage Trust 2002-2
Mortgage Pass-Through Certificates

Collateral Report for January 27, 2003 Distribution

Collateral Report
COLLATERAL GROUP 2 GROUP 1 TOTAL
Loan Count:
Original 120 2442 2562
Prior - - -
Prefunding - - -
Scheduled Paid Offs - - -
Full Voluntary Prepayments - (7) (@)
Repurchases - 2) 2)
Liquidations - - -
Current 120 2,433 2,553
Principal Balance:
Original 39,910,844.29 275,047,145.10 314,957,989.39
Prior - - -
Prefunding - - -
Scheduled Principal (23,908.47) (266,844.67) (290,753.14)
Partial and Full Voluntary Prepayments - (651,375.17) (651,375.17)
Repurchases - (207,000.00) (207,000.00)
Liquidations - - -
Current 39,886,935.82 273,921,925.26 313,808,861.08
PREFUNDING GROUP 2 GROUP 1 TOTAL
SPACE INTENTIONALLY LEFT BLANK
—©— Group | —
—{1 Group 2 —_
Current Prin Balance by Groups (in millions of dollars) Total Current Principal Balance (in millions of dollars)
350
- 300
F 250
F 200
F 150
F 100
I 50
0
Jan-03 Jan-03
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7 Aames Mortgage Trust 2002-2
— Mortgage Pass-Through Certificates

Deutsche Bank

Statement to Certificateholders

Collateral Report for January 27, 2003 Distribution

Collateral Report
CHARACTERISTICS GROUP 2 GROUP 1 TOTAL
Weighted Average Coupon Original 7.409245% 7.904597% 7.841827%
Weighted Average Coupon Prior
Weighted Average Coupon Current 7.409245% 7.904597% 7.841827%
Weighted Average Months to Maturity Original 338 325 327
Weighted Average Months to Maturity Prior - - -
Weighted Average Months to Maturity Current 338 325 327
Weighted Avg Remaining Amortization Term Original 344 335 336
Weighted Avg Remaining Amortization Term Prior - - -
Weighted Avg Remaining Amortization Term Current 344 335 336
Weighted Average Seasoning Original 2.56 2.96 291
Weighted Average Seasoning Prior - - -
Weighted Average Seasoning Current 2.56 2.96 291
Note: Original information refers to deal issue.
—©— Group | —
—{1 Group 2 —_
WAC by Groups Total WAC
8.00% 8.00%
¢ 7.90% r 7.90%
e
I 7.80% I 7.80%
F 7.70% - 7.70%
| 7.60% I 7.60%
| 7.50% I 7.50%
T 7.40% 7.40%
Jan-03 Jan-03
WARAT by Groups Total WARAT
O 344 - 344
F 343 343
F 342 r 342
F 341 r 341
F 340 r 340
L339 339
L 338 - 338
L 337 - 337
L 336 T 336
© 335 + 335
Jan-03 Jan-03

Note: Dates correspond to distribution dates.
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Deutsche Bank .L

Statement to Certificateholders

Aames Mortgage Trust 2002-2
Mortgage Pass-Through Certificates

Collateral Report for January 27, 2003 Distribution

Collateral Report

ARM CHARACTERISTICS GROUP 2 GROUP 1 TOTAL
Weighted Average Margin Original 0.594% 0.605%

Weighted Average Margin Prior
Weighted Average Margin Current 0.594% 0.605%
Weighted Average Max Rate Original 1.389% 1.342%
Weighted Average Max Rate Prior
Weighted Average Max Rate Current 1.389% 1.342%
Weighted Average Min Rate Original 0.819% 0.814%
Weighted Average Min Rate Prior
Weighted Average Min Rate Current 0.819% 0.814%
Weighted Average Cap Up Original 0.095% 0.088%
Weighted Average Cap Up Prior
Weighted Average Cap Up Current 0.095% 0.088%
Weighted Average Cap Down Original 0.095% 0.088%
Weighted Average Cap Down Prior
Weighted Average Cap Down Current 0.095% 0.088%

Note: Original information refers to deal issue.

SERVICING FEES / ADVANCES GROUP 2 GROUP 1 TOTAL
Current Servicing Fees 2,472.41 26,425.30 28,897.71
Delinquent Servicing Fees 14,157.11 88,177.68 102,334.79
Trustee Fees 266.07 1,833.65 2,099.72
TOTAL SERVICING FEES 16,895.59 116,436.63 133,332.22
Total Servicing Fees 16,895.59 116,436.63 133,332.22
Compensating Month End Interest 0.00 2,168.46 2,168.46
Delinquent Servicing Fees (14,157.11) (88,177.68) (102,334.79)
COLLECTED SERVICING FEES 2,738.48 30,427.41 33,165.89
Prepayment Interest Shortfall 0.00 2,168.46 2,168.46
Total Advanced Interest 0.00 0.00 0.00

ADDITIONAL COLLATERAL INFORMATION GROUP 2 GROUP 1 TOTAL

Net Rate

6.888790%

7.368470%

7.307500%
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Deutsche Bank

r4

Statement to Certificateholders

Aames Mortgage Trust 2002-2
Mortgage Pass-Through Certificates

Delinquency Report for January 27, 2003 Distribution

Delinquency Report - Total

CURRENT 1 PAYMENT 2 PAYMTS 3+ PAYMTS TOTAL
DELINQUENT Balance 452,214.09 59,935.09 - 512,149.18
% Balance 0.14% 0.02% 0.00% 0.16%
# Loans 7 1 - 8
% # Loans 0.27% 0.04% 0.00% 0.31%
FORECLOSURE Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
BANKRUPTCY Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
REO Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
TOTAL Balance - 452,214.09 59,935.09 - 512,149.18
% Balance 0.00% 0.14% 0.02% 0.00% 0.16%
# Loans - 7 1 - 8
% # Loans 0.00% 0.27% 0.04% 0.00% 0.31%
Note: Current = 0-29days, 1 Payment =30-59days, 2 Payments = 60-89days, 3+ Payments = 90+
- 6 Months Moving Average
1 or 2 Payments Delinquent 3 or More Payments Delinquent
0.18% 100%
M 0.16% r 90%
- 0.14% - 80%
- 0.12% 0%
F 60%
F0.10%
F 50%
I 0.08%
F 40%
- 0.06% 30
- 0.04% | 20%
L 0.02% r 10%
0.00% 0%
Jan-03 Jan-03
Total Foreclosure Total Bankruptcy and REO
100% r 100%
OBankruptcy IREO
L 90% L 90%
L 80% L 80%
L 20% - 70%
L 60% - 60%
L 50% - 50%
F 40% I 40%
L 30% - 30%
r20% - 20%
r10% - 10%
. . . . 0% 0%
Jan-03 Jan-03

Note: Dates correspond to distribution dates.
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Deutsche Bank

r4

Statement to Certificateholders

Aames Mortgage Trust 2002-2
Mortgage Pass-Through Certificates

Delinquency Report for January 27, 2003 Distribution

Delinquency Report - Group 1 Group

CURRENT 1 PAYMENT 2 PAYMTS 3+ PAYMTS TOTAL
DELINQUENT Balance 452,214.09 59,935.09 - 512,149.18
% Balance 0.17% 0.02% 0.00% 0.19%
# Loans 7 1 - 8
% # Loans 0.29% 0.04% 0.00% 0.33%
FORECLOSURE Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
BANKRUPTCY Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
REO Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
TOTAL Balance - 452,214.09 59,935.09 - 512,149.18
% Balance 0.00% 0.17% 0.02% 0.00% 0.19%
# Loans - 7 1 - 8
% # Loans 0.00% 0.29% 0.04% 0.00% 0.33%
Note: Current = 0-29days, 1 Payment =30-59days, 2 Payments = 60-89days, 3+ Payments = 90+
= 6 Months Moving Average
1 or 2 Payments Delinquent 3 or More Payments Delinquent
0.20% 100%
[T 0.18% r90%
L 0.16% - 80%
F 0.14% F 70%
L 0.12% - 60%
L 0.10% r50%
L 0.08% - 40%
L 0.06% r30%
F 0.04% F20%
L 0.02% r 10%
0.00% 0%
Jan-03 Jan-03
Total Foreclosure Total Bankruptcy and REO
100% r 100%
OBankruptcy EREO
L 90% [ 90%
L 80% [ 80%
L 70% [ 70%
L 60% [ 60%
L 50% [ 50%
F 40% F 40%
L 30% [ 30%
L 20% [ 20%
L 10% [ 10%
0% 0%
Jan-03 Jan-03

Note: Dates correspond to distribution dates.
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Deutsche Bank

r4

Statement to Certificateholders

Aames Mortgage Trust 2002-2
Mortgage Pass-Through Certificates

Delinquency Report for January 27, 2003 Distribution

Delinquency Report - Group 2 Group

CURRENT 1 PAYMENT 2 PAYMTS 3+ PAYMTS TOTAL
DELINQUENT Balance - - - -
% Balance 0.00% 0.00% 0.00% 0.00%
# Loans - - - -
% # Loans 0.00% 0.00% 0.00% 0.00%
FORECLOSURE Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
BANKRUPTCY Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
REO Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
TOTAL Balance - - - - -
% Balance 0.00% 0.00% 0.00% 0.00% 0.00%
# Loans - - - - -
% # Loans 0.00% 0.00% 0.00% 0.00% 0.00%
Note: Current = 0-29days, 1 Payment =30-59days, 2 Payments = 60-89days, 3+ Payments = 90+
6 Months Moving Average
1 or 2 Payments Delinquent 3 or More Payments Delinquent
100% 100%
L 90% [ 90%
L 80% [ 80%
L 70% [ 70%
L 60% [ 60%
L 50% [ 50%
F 40% F 40%
L 30% [ 30%
L 20% [ 20%
L 10% [ 10%
0% 0%
Jan-03 Jan-03
Total Foreclosure Total Bankruptcy and REO
100% r 100%
OBankruptcy IREO
F 90% r 90%
F 80% r 80%
L 70% - 70%
F 60% r 60%
b 50% r 50%
F 40% r 40%
F 30% r 30%
F 20% r20%
F 10% r 10%
0% . . ; . 0%
Jan-03 Jan-03

Note: Dates correspond to distribution dates.
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7 Aames Mortgage Trust 2002-2
Mortgage Pass-Through Certificates

Deutsche Bank

Statement to Certificateholders

REO Report for January 27, 2003 Distribution

REO Report - Mortgage Loans that Become REO During Current Distribution

SUMMARY LOAN GROUP
Total Loan Count= 0 Loan Group 1 = Group 1 Group; REO Book Value = 000.00
Total Original Principal Balance = 000.00 Loan Group 2 Group 2 Group; REO Book Value = 000.00

Total Current Balance = 000.00
REO Book Value = 000.00

REO Book Value reported corresponds to total REO loans, including loans that become REO during current distribution.

Loan Number Original Stated Current State &
& Principal Principal Paid to Note LTV at Original Origination
Loan Group Balance Balance Date Rate Origination Term Date

SPACE INTENTIONALLY LEFT BLANK
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/ Aames Mortgage Trust 2002-2
— Mortgage Pass-Through Certificates

Deutsche Bank

Statement to Certificateholders

Prepayment Report for January 27, 2003 Distribution

Prepayment Report - Voluntary Prepayments

VOLUNTARY PREPAYMENTS GROUP 2 GROUP 1 TOTAL
Current
Number of Paid in Full Loans - 7 7
Number of Repurchased Loans - 2 2
Total Number of Loans Prepaid in Full - 9 9
Paid in Full Balance - 651,375.17 651,375.17
Repurchased Loans Balance - 207,000.00 207,000.00
Curtailments Amount - - -
Total Prepayment Amount - 858,375.17 858,375.17
Cumulative
Number of Paid in Full Loans - 7 7
Number of Repurchased Loans - 2 2
Total Number of Loans Prepaid in Full - 9 9
Paid in Full Balance - 651,375.17 651,375.17
Repurchased Loans Balance - 207,000.00 207,000.00
Curtailments Amount - - -
Total Prepayment Amount - 858,375.17 858,375.17

SPACE INTENTIONALLY LEFT BLANK

Total Prepayments by Groups (in thousands of dollars) Total Prepayments (in thousands of dollars)

1,000
- 900
- 800
- 700
- 600
- 500
- 400
- 300
- 200
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0
Jan-03
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7 Aames Mortgage Trust 2002-2

Deutsche Bank Mortgage Pass-Through Certificates

Statement to Certificateholders

Prepayment Report for January 27, 2003 Distribution

Prepayment Report - Voluntary Prepayments

VOLUNTARY PREPAYMENT RATES GROUP 2 GROUP 1 TOTAL
SMM 0.00% 0.31% 0.27%
3 Months Avg SMM
12 Months Avg SMM
Avg SMM Since Cut-off 0.00% 0.31% 0.27%
CPR 0.00% 3.68% 3.22%
3 Months Avg CPR
12 Months Avg CPR
Avg CPR Since Cut-off 0.00% 3.68% 3.22%
PSA 0.00% 621.70% 553.54%
3 Months Avg PSA Approximation
12 Months Avg PSA Approximation
Avg PSA Since Cut-off Approximation 0.00% 621.70% 553.54%

—©— Group | —

—{+ Group 2 e

CPR by Groups Total CPR
4.0% (L 3.5%
[ 3.5% - 3.0%
F3.0% L 250
F2.5%
r2.0%
F2.0%
r1.5%
F1.5%
L 1.0% r 1.0%
L 0.5% L 0.5%
0.0% - 0.0%
Jan-03 Jan-03
PSA by Groups Total PSA
i 700% (L 600%
[ 600% - 500%
r 500%
F 400%
r 400%
F 300%
r 300%
F 200%
r 200%
L 100% L 100%
0% - 0%
Jan-03 Jan-03
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7 Aames Mortgage Trust 2002-2
— Mortgage Pass-Through Certificates

Deutsche Bank

Statement to Certificateholders

Prepayment Report for January 27, 2003 Distribution

Prepayment Report - Voluntary Prepayments

—©— Group | —
—{1— Group 2 —_
CPR Avg since Cut-Off by Groups Total CPR Avg since Cut-Off
4.0% (l) 3.5%
[ 3.5% [ 30%
F3.0%
F2.5%
F2.5%
F2.0%
F2.0%
r 1.5%
L 1.5% ’
b 1.0% r 1.0%
b 0.5% F0.5%
0.0% + 0.0%
Jan-03 Jan-03
PSA Avg since Cut-Off by Groups Total PSA Avg since Cut-Off
l 700% (L 600%
[ 600% F 500%
r 500% 400%
[ o
r 400%
F 300%
r 300%
F 200%
r 200%
L 100% r 100%
0% - 0%
Jan-03 Jan-03

PREPAYMENT CALCULATION METHODOLOGY

Single Monthly Mortality (SMM):  (Voluntary partial and full prepayments + Repurchases)/(Beg Principal Balance - Sched Principal)

Conditional Prepayment Rate (CPR):  1-((1-SMM)"12)

PSA Standard Prepayment Model: CPR/(0.02*min(30,WAS))

Average SMM over period between nth month and mth month (AvgSMMn,m):  [(1-SMMn) * (1-SMMn+1) *....... *(1-SMMm)]*(1/months in period n,m)
Average CPR over period between the nth month and mth month (AvgCPRn,m):  1-((1-AvgSMMn,m)"12)

Average PSA Approximation over period between the nth month and mth month:  AvgCPRn,m/(0.02*Avg WASn,m))

Average WASn,m: (min(30,WASn)+min(30,WASn+1)+....... +min(30,WASm)/(number of months in the period n,m)

Weighted Average Seasoning (WAS)

Note: Prepayment rates are calculated since deal issue date and include partial and full voluntary prepayments and repurchases.
Dates correspond to distribution dates.
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Deutsche Bank

/

Statement to Certificateholders

Aames Mortgage Trust 2002-2

Mortgage Pass-Through Certificates

Prepayment Detail Report for January 27, 2003 Distribution

Prepayment Detail Report - Loans Prepaid in Full During Current Distribution

SUMMARY

Total Loan Count = 9
Total Original Principal Balance = 908,400.00
Total Prepayment Amount = 858,375.17

LOAN GROUP

Loan Group 1

Group 1 Group

Loan Group2 = Group 2 Group

Loan Number Original Current State & Type Prepayment
& Loan Principal Prepayment Prepayment Note LTV at & Origination

Loan Group Status Balance Amount Date Rate Origination Original Term Date
1340689 1 181,200.00 180,946.85 Dec-18-02 13.750% MD - 62.40% Paid Off - 360 Mar-13-02
2213516 1 63,750.00 63,633.70 Dec-17-02 10.980% FL - 75.00% Paid Off - 360 May-30-02
2373483 1 203,000.00 202,502.61 Dec-30-02 8.500% MI - 70.00% Paid Off - 360 Jul-02-02
2549964 1 41,000.00 34,880.22 Dec-27-02 9.950% CA - 30.70% Paid Off - 121 Jan-26-93
2552396 1 89,950.00 74,819.75 Dec-12-02 9.950% CA - 60.70% Paid Off - 181 Feb-24-93
2583615 1 62,500.00 34,727.29 Dec-26-02 9.950% CA - 55.50% Paid Off - 180 Sep-21-93
3318869 1 60,000.00 59,864.75 Dec-09-02 12.875% CA - 11.60% Paid Off - 240 Oct-11-02
3569004 1 146,000.00 146,000.00 Dec-31-02 7.000% CA - 65.00% Repur/Subs - 240 Oct-23-02
3981983 1 61,000.00 61,000.00 Dec-31-02 7.400% NM - 85.00% Repur/Subs - 360 Nov-29-02
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7 Aames Mortgage Trust 2002-2
Deutsche Bank Mortgage Pass-Through Certificates

Statement to Certificateholders

Realized Loss Report for January 27, 2003 Distribution

Realized Loss Report - Collateral

COLLATERAL REALIZED LOSSES GROUP 2 GROUP 1 TOTAL

Current

Number of Loans Liquidated - - -
Collateral Realized Loss/(Gain) Amount - - -
Net Liquidation Proceeds - - -

Cumulative

Number of Loans Liquidated - - -
Collateral Realized Loss/(Gain) Amount - - -
Net Liquidation Proceeds - - -

Note: Collateral realized losses may include adjustments to loans liquidated in prior periods.

Supplemental Gains/(Losses) 0.00 0.00 0.00
—@— Group 1 —_— 3 Months Moving Average
—— Group 2 _ -_—

Collateral Loss Severity Approximation by Groups Collateral Loss Severity Approximation
100.0% 100.0%
- 90.0% F 90.0%
- 80.0% F 80.0%
- 70.0% F 70.0%
- 60.0% F 60.0%
- 50.0% F 50.0%
- 40.0% r 40.0%
- 30.0% F 30.0%
- 20.0% F 20.0%
- 10.0% F 10.0%
HHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHI 0.0% 0.0%
Jan-03 Jan-03
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7 Aames Mortgage Trust 2002-2
Deutsche Bank Mortgage Pass-Through Certificates

Statement to Certificateholders

Realized Loss Report for January 27, 2003 Distribution

Realized Loss Report - Collateral

DEFAULT SPEEDS GROUP 2 GROUP 1 TOTAL
MDR 0.00% 0.00% 0.00%
3 Months Avg MDR
12 Months Avg MDR
Avg MDR Since Cut-off 0.00% 0.00% 0.00%
CDR 0.00% 0.00% 0.00%
3 Months Avg CDR
12 Months Avg CDR
Avg CDR Since Cut-off 0.00% 0.00% 0.00%
SDA 0.00% 0.00% 0.00%

3 Months Avg SDA Approximation
12 Months Avg SDA Approximation
Avg SDA Since Cut-off Approximation 0.00% 0.00% 0.00%

Loss Severity Approximation for Current Period
3 Months Avg Loss Severity Approximation

12 Months Avg Loss Severity Approximation
Avg Loss Severity Approximation Since Cut-off

—©@— Group 1 e
—— Group 2 _
CDR by Groups Total CDR
100.0% 100.0%
- 90.0% - 90.0%
- 80.0% - 80.0%
- 70.0% - 70.0%
- 60.0% - 60.0%
- 50.0% - 50.0%
- 40.0% - 40.0%
- 30.0% - 30.0%
- 20.0% - 20.0%
- 10.0% - 10.0%
CHHHHHHHHHHH HHHHHOH HOHHOHOHHOHOHHOHOHHEHHEHHOHEHD 0.0% 0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0 0.0%
Jan-03 Jan-03
SDA by Groups Total SDA
100% 100%
L 90% - 90%
L 80% - 80%
L 70% 70%
L 60% - 60%
L 50% - 50%
F 40% F 40%
F30% F 30%
F20% F20%
F10% F 10%
HHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHOHOHHTHD 0% 0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0 (0%
Jan-03 Jan-03
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7 Aames Mortgage Trust 2002-2
— Mortgage Pass-Through Certificates

Deutsche Bank

Statement to Certificateholders

Realized Loss Report for January 27, 2003 Distribution

Realized Loss Report - Collateral

—©@— Group 1 —
—+— Group 2 e
CDR Avg since Cut-Off by Groups Total CDR Avg since Cut-Off
100.0% 100.0%
- 90.0% F 90.0%
- 80.0% F 80.0%
- 70.0% F 70.0%
- 60.0% F 60.0%
- 50.0% F 50.0%
- 40.0% F 40.0%
- 30.0% F 30.0%
- 20.0% F 20.0%
- 10.0% F 10.0%
HHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHI 0.0% 0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0 0.0%
Jan-03 Jan-03
SDA Avg since Cut-Off by Groups Total SDA Avg since Cut-Off
100% 100%
r 90% F 90%
r 80% F 80%
r 70% F 70%
r 60% F 60%
r 50% F 50%
r 40% F 40%
r 30% F 30%
r20% F20%
r10% - 10%
HHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHHI 0% 0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0-0 (%
Jan-03 Jan-03

COLLATERAL REALIZED LOSS CALCULATION METHODOLOGY

Monthly Default Rate (MDR): (Beg Principal Balance of Liquidated Loans)/(Total Beg Principal Balance)
Conditional Default Rate (CDR):  1-((1-MDR)"12)
SDA Standard Default Assumption: CDR/IF(WAS<61,MIN(30,WAS)*0.02,MAX(0.03,MIN(30,WAS)*0.02-0.0095*(WAS-60)))
Average MDR over period between nth month and mth month (AvgMDRn,m): [(1-MDRn) * (1-MDRn+1) *....... *(1-MDRm)]*(1/months in period n,m)
Average CDR over period between the nth month and mth month (AvgCDRn,m):  1-((1-AvgMDRn,m)"12)
Average SDA Approximation over period between the nth month and mth month:
AvgCDRn,m/IF(Avg WASn,m<61,MIN(30,Avg WASn,m)*0.02,MAX(0.03,MIN(30,Avg WASn,m)*0.02-0.0095*(Avg WASn,m-60)))
Average WASn,m: (WASn+ WASn+1 +....... + WASm )/(number of months in the period n,m)
Loss Severity Approximation for current period: sum(Realized Loss Amount)/sum(Beg Principal Balance of Liquidated Loans)
Average Loss Severity Approximation over period between nth month and mth month: Avg(Loss Severityn,m)

Note: Default rates are calculated since deal issue date and include realized gains and additional realized losses and gains from prior periods.
Dates correspond to distribution dates.
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Deutsche Bank 4

Statement to Certificateholders

Aames Mortgage Trust 2002-2
Mortgage Pass-Through Certificates

Realized Loss Detail Report for January 27, 2003 Distribution

Realized Loss Detail Report - Loans Liquidated During Current Distribution

SUMMARY

LOAN GROUP

Total Loan Count= 0

Total Original Principal Balance = 0.00
Total Prior Principal Balance = 0.00
Total Realized Loss Amount = 0.00
Total Net Liquidation Proceeds = 0.00

Loan Group 1 Group 1 Group
Loan Group2 = Group 2 Group

Loan Number Original Prior Current State &
& Loan Principal Principal Realized Note LTV at Original Origination
Loan Group Status Balance Balance Loss/(Gain) Rate Origination Term Date

SPACE INTENTIONALLY LEFT BLANK
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7 Aames Mortgage Trust 2002-2
Deutsche Bank Mortgage Pass-Through Certificates

Statement to Certificateholders

Triggers, Adj. Rate Cert. and Miscellaneous Report for January 27, 2003 Distribution

Triggers, Adj. Rate Cert. and Miscellaneous Report

TRIGGER EVENTS GROUP 2 GROUP 1 TOTAL
Delinquency Event Occurring? No No
Cummulative Loss Event Occurring? No No

ADJUSTABLE RATE CERTIFICATE INFORMATION GROUP 2 GROUP 1 TOTAL

SPACE INTENTIONALLY LEFT BLANK

ADDITIONAL INFORMATION GROUP 2 GROUP 1 TOTAL

SPACE INTENTIONALLY LEFT BLANK
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