SECURITIES AND EXCHANGE COMMISSION

WASHINGTON, DC 20549
\\ 02013202 ‘
FORM SE
FORM FOR SUBMISSION OF PAPER FORMAT EXHIBITS
BY ELECTRONIC FILERS
ASSET BACKED SECURITIES | 0000797510
CORPORATION
(Exact Name of Registrant as Spewificd in Charter) " (Registrant CIK Number)
Form 8-K for January 24, 2002 333-44300
(Eloctronic Report, Schedule or Registration Statement of Which (SEC File Number, if Available)

the Documents Are a Part (Give Period of Report))

N/A
(Name of Person Filing the Document (if Other Than the Registrant))

PROCESSED
[ FEB 112002

THOMSON
FINANCIAL

NY1 5133598v2




Exhibit Index at page 3.

NY1 5133598v2




SIGNATURES

Filings Made by the Registrant. The registrant has duly caused this form to be signed on
its behalf by the undersigned, thereunto duly authorized, in the City of New York, State of New
York, on January 24, 2002.

ASSET BACKED SECURITIES CORPORATION

Nme: (pr ALichier |
Title: \/”c; ﬂfesyde,\{'




Exhibit Index

Exhibit
991

NY) 5133598v2

Computational Materials Prepared by Credit Suisse First Boston
Corporation ‘




IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THESE
COMPUTATIONAL MATERIALS ARE BEING FILED IN PAPER PURSUANT TO A
CONTINUING HARDSHIP EXEMPTION.

Exhibit 99.1

COMPUTATIONAL MATERIALS
PREPARED BY CREDIT SUISSE FIRST BOSTON CORPORATION

for

ASSET BACKED SECURITIES CORPORATION
Home Equity Loan Trust 2002-HE1
Asset Backed Pass-Through Certificates, Series 2002-HE1

NY1 5133598v2




TERM SHEET DATED December 14, 2001
++*UPSIZED REVISION / January 10, 2002****
Asset Backed Securities Corporation
Issuer

Credit Suisse First Boston Mortgage Capltal LLC

Seller

New CENTURY

MORTGAGE CORPORATION

and
ot
JongBeach Mortgage

and
M

(Ong/nators)

Fairbanks and Long Beach Mortgage
(Servicers)

***UPSIZED***
$950,000,000 (+/- 10%) (Approximate)
Asset Backed Securities Corporation
Home Equity Loan Trust, Series 2002-HE1

**Subject to Revision**

SELLER: Credit Suisse First Boston Mortgage Capital LLC ("Credit Suisse First Boston")
SERVICERS: Fairbanks Capital and Long Beach Moartgage
TRUSTEE: US Bank National Association
LEAD UNDERWRITER: Credit Suisse First Boston Corporation
CO-MANAGERS: J.P. Morgan Chase and Williams Capital
OFFERED SECURITIES
MODIFIED
CLASS TRANCHE TYPE  PRINCIPAL RATINGS ~ AVERAGELIFE  FIRST PAY LAST PAY" CURATION
SIFIM® (YRS (YRS
At Senior/FLT $235,258,000 AAA/AAA/Aaa 238 202 6/08 222
A2 Senior/FLT 543,742,000 AAA/AAA/Aaa 238 202 600 222
AlO Senior/FXD Notional AAA/AAA/Aaa 2.46 2102 7104
M1 Mezzanine/FLT 66,500,000 AA/AA/AR2 500 5105 809 458
M2 Mezzanine/FLT 54,625,000 A/AJA2 493 308 609 442
B Subordinate/FLT 49,875,000 B8B/BRB/Baal 4.87 208 8/08 4.23
(1) To 10% call.
(2) Rated by Standard & Poor’s, Fitch and Mocdy’s.
The abova analysis is not & ded to be a proep and any i d with respect to the security should be made by you based solely upon all of the information contained
in the final prospectus. Under no cl shall the inft ian p d itute an offer to sell or the sclicitation of an affer to buy noe shall there be any sale of the securities in
any jurisdiction tn which such offer, solicitation or sale would be undawful priof to reg ion or qualiication under the securitios laws of auch jurisdiction. The secuzities may not be
sold nor may an offer to buy be accepted prior to the delivery of & final p | tothz { Th--bcwpnlmnydamptbnoflheundﬂlymgmhnbm
pmddbylhhw“hamb«nwmlymhdbycmnsmﬂmhwnﬂ 3on d d above is peelimi ,lkmdmmmmdlubjmmmplmon
or amendmert. Credit Sisisse First Baston makes no representstions that tha above ref y will Lty perform as described in ary P

CREDIT FIRST
SUISSE | BOSTON . ABSC 2002-HE] Term Sheet Upsized/1




CUT-COFF DATE:

EXPECTED PRICING:

MORTGAGE ORIGINATORS:

EXPECTED SETTLEMENT:

RECORD DATE:
DISTRIBUTION DATE:

INTEREST ACCRUAL:

ERISA:

SMMEA.:

TAX STATUS:
CERTIFICATE RATING:

CLASS A CERTIFICATES:
STEP DOWN DATE:

TRIGGER EVENT:

The above analysis is not ded to be a p

January 1, 2002.
On or about December 14, 2001.

New Century Mortgage will have originated approximately 47%, WMC 34%
and Long Beach Mortgage 19% of the final pool, respectively.

January 30, 2002 (the actual date of closing, the “Closing Dats™).

With respect to any Distribution Date, the business day immediately preceding
the Distribution Date.

The 15% day of each month (or if such 15“‘-day is not a busincss day, the next
succeeding business day) commencing on February 15, 2002.

Interest on the Class A, Class M1, Class M2 and Class B Certificates will
accrue for the period beginning on the prior Distribution Date and ending the
day preceding the current Distribution Date; or in the case of the first accrual
period from the Closing Date to the day preceding the first Distribution Date.
Interest will be paid on the basis of the actual number of days during the
accrual peried, with a 360 day year.

Interest on the Class A-IO Certificates will accrue for the Calendar Month
preceding the month in which such Distribution Date occurs. Interest will be
paid on the basis of a 30-day month with a 360 day year.

Interest on the Class B-IO will accrue for the period beginning on the prior
Distribution Dale and erding the day preceeding the current Distribution Date;
or in the case of the first accrual period from the closing date to the day
preceeding the first Distribution Date. Interest will be paid on the basis of a 30-
day month with a 360 day year.

All of the Offered Certificates are ERISA cligible. Other classes may not be
ERISA eligible.

At the end of the pre-funding period, the Class A, Class A-IO and Class M1
Certificates are expected to constitute “mortgage related securities” for the
purposes of the Secondary Mortgage Market Enhancement Act of 1984
(“SMMEA”). Other classes will not be SMMEA eligible, -

Multiple REMICs for federal income tax purposes.

It is a condition to the issuance of the Class A Certificates that they receive
ratings of “AAA” from Standard & Poor’s ("S&P”), “AAA” from Fitch, Inc.
(“Fitch™) and “Aaa” from Moody's, that the Class ATIO Certificates receive a
rating of “AAA” from S&P, “AAA” from Fitch and “Aaa” from Moody’s, that
the Class M1 Certificates receive a rating of “AA” from S&P, “AA” from Fitch
and “Aa2” from Moody’s, that the M2 Certificates receive a rating of at least
“A” from S&P, “A” from Fitch and “A2” from Moody's, and that the Class B
Certificates receive a rating of at least “BBB™ from S&P, “BBB” from Fitch
and “ " from Moody's.

Class Al and Class A2 Certificates.

The later to occur of February 2005 and when the Credit Enhancement
Percentage is greater than 39.00%.

When the percentage of mortgage loans greater than 60 days or mere
delinquent exceeds 40% of the Credit Enhancement Percentage.

decizion with respect to the security should be made by you based solaly upon all of the information contained

in the fnal p Under no ci;
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ion or qualification under the securities laws of such jurisdiction. Tha securities mey not be
-o}dmmaymcﬁubbuybeu:eq&dmluthddiv:ryd-ﬁndpmpmmulm‘wthemm The above preliminary description of the underlying aseis hes been
provided by Lhe ssuer and has act besn independently verifiad by Credit Suisee First Boston. All ink described above is prelimi ,.lun#edinnd\lnlndmb;mwmpl&bn
or amendment. Credit Suisee First Boston makes no representations thas the above ref d ity will lly perform as d werib d in any




OPTIONAL REDEMPTION: Upon the mutual agreement of the Servicers, each Servicer has the right to
: exercise the 10% optional clean-up call with respect to the mortgage loans
serviced by it.

P&I ADVANCES: Unless the Servicers determine that anj proposed advance is not recoverable
from the related Home Equity Loan, the Servicers will be required to advance
principal and interest on the related Home Equity Loans.

SECTION 32 LOANS: No Mortgage Loan will be subject to the Home Ownership Equity Protection
Act (Section 32 Loans). CSFB conducts this review during due diligence and
each originator reps to this fact.

PREFUNDING : Approximately $150,000,000 will be prefunded within 45 days after the
_ Settlement Date. The final pool will be approximately $§950,000,000 (+/-10%).

CERTIFICATE STRUCTURE
CREDIT ENHANCEMENT:
Credit Enhancement Tables
AAA AAJAA2 AJA2 BBB/BAA3
ENHANCEMENT ENHANCEMENT ENHANCEMENT ENHANCEMENT
PERCENTAGE PERCENTAGE PERCENTAGE PERCENTAGE
Initially (After OC buildup)
Subordination 18.0 1L s
Overcollateralization ] L L 1 L
Tota} Enhancement 19.5 12 6 1
ARer Anticipated Stepdown
Subordination 36.0 22. 10.
Overcollateralization 3. 3 3 3
Total Enhancement 39.0 25. 13. 3
The sabove anslysis ia not irtended to be a prospactus and ary i decision with respect (o the security should be made by you based solely upon all of 1he information comaired
in the {inal prosp Under no o shall the informati d ituta an offer to sell or the solicitation of an offer to buy nar shell there be any sale of the securities in

my]umdn.onln which such offer, wh:uhmwuhMhmhw{u};mrtonmwwﬂ:mwuthmhhm of auch jurisdiction. The securities may not be
soid nor may an offer to buy be accapied prior to the delivery of a final peaun!nm\shohm.rm Th:lbovlpnhmi.nuy description of the underlying mcots hes been
provided by the issuer and has not been independently verifiad by Credit Suisse First Boston. All In i above is ,,Mdmmmud-ub,nbmyhm

P
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OVERCOLLATERALIZATION: An initial overcollateralization of 0% building to 1.50% of original principal balance,
: stepping down on the Stepdown Date to 3.00% of the then current principal balance,
subject to the Overcollateralization Floor.

Overcollateralization Floor: 0.50% of the pool balance at the Cut-Off Date.

INTEREST DISTRIBUTIONS: Interest Collections (net of the Servicing and Cap Fee) will generally be allocated in the
following priority:

1. Pari-Passu Class Al, Class A2 and Class A-IO Certificates current interest plus
unpaid interest shortfalls.
Class M1 current interest.
Class M2 current interest.
" Pari-Passu Class B current interest and unratcd Class B-IO current interest.
Carry Forward Amount sequentially to the Class A, Class M1, Class M2 and Class
B Certificates, subject to weighted average pass through rates on the certificates.
Build overcollateralization to the target level.
Carry Forward Amount {other than basis risk shortfalls paid in (5) above) and
reimbursements of principal write-downs in that order first to the Class M1, then to
the Class M2, then to the Class B Certificates and the Class B-10 Certificates.
8. Reimburscment for prepayment interest shortfalls first concurrently to the Class A
and Class A-IO Certificates, then to the Class M1, then to the Class M2 and then to
the Class B Certificates.

LeWe

~o

PRINCIPAL DISTRIBUTIONS: Collections of Principal before the Stepdown Date, or if a Trigger Event exists, will be
allocated in the following priority:
1. Pay the Class A Certificates to zero.
2. Pay Classes M1, M2 and B sequentially to zero.

Collections of Principel on and aficr the Stepdown Date, and if a Trigger Event does not
exist, will be allocated in the following priority:

i. Paythe Class A Certificales to their targeted enhancement level.
Pay the Class M1 Certificates to their targeted enhancement level.
Pay the Class M2 Certificates to their targeted enhancement level.
Pay the Class B Certificates to their targeted enhancement level.

A

The above analysis ls not intended to be a proep and any ier d decision with respact ta the securily shouki be made by you based solely upon all of the infarmation contained
in the final prospectus. Underns anoes shall the inf Hon p d itute an offer to sell or the sobicitetion of an offte to buy nor shall there be ary sale o€ the sacurities in
any jurisdiction in which such offar, solicitation or sale would be unlawful prior Lo registration or qualification under the sarurities laws of such jurisdiction. The securities may ot by
2aid nor may an offer to buy be accepted pricr to the delivery of a final p lating la the itise. The above preliminasry description of the underiying assels has been
pmndadbythoumr-ndh-wh-nmdcpqdmlyvmﬁndbnddnSuthlﬂutonAll formation described above s preliminary, limited in nature and subjact to complstion
or smendment Credit Suisse First Boston makes no representations that the abave ref ity will lly perform as described in any £io pr d
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PRICING SPEED: 26% CPR.

SERVICING FEE: The servicing fee of 0.50% will be paid before current interest on all Certificates.

TRUSTEE FEE: » The trustee fee will be zero. All compensation to the Trustee will be on float pnor to any
Distribution Date.

AVAILABLE ms CAP: The Certificates will generally be subject to an Available Funds Cap equal to

the WAC LESS the sum of (expressed as a percentage across outstanding balance):
a) Applicable portion of the Servicing and Cap Fee;

) For the first 30 Distribution Dates only, the product of (i) the Class A-IO Coupon
and (ii) the lesser of (x) $233 million and (y) the outstanding principel balance.

¢) For the first 24 Distribution Dates only, the product of (i) the Class B-IO Coupan
and (ii) the lesser of (x) $§27 million and (y) the outstanding principal balance.

AVAILABLE FUNDS CAP

CARRY FORWARD: If interest collections at a Distribution Date are insufficient to make required interest
payments to the Certificates due to the Available Funds Cap, amounts unpaid to the
Certificates will be carried forward to the next Distribution Date (the “Carry Forward
Amount™). Carry Forward Amounts at the next Distribution Date will include interest on
the Carry Forward Amount, calculated at the applicable Certificate Rate.

COUPON STEP-UPS: On the Distribution Datc after the earliest date on which the optional clean up call can be
exercised, the mergin on the Class Al Certificates will double and the margin on the
Class M1, Class M2, and Class B Certificates will go up by 50%.

CLASS A-IO: _ " The notional amount of the Class A-IO Certificates will be equal to the lesser of (i) $233
million and (ii) the outstanding principal balance.

The Class A-[O Coupon will be:

Month_ Coupon
1-10 6.50%
11-20 5.05%
21-30 3.60%
31+ 0.00%

UNRATED CLASS B-10: The notional amount of the Class B-IO Certificates will be equal to the lesser of (i) $27
million and (ii) the outstanding principal balance.

‘The Class B-IO Coupon for the first 24 Distribution Dates will be {7.00]%4, and then 0%
thereafter.

CAP CONTRACT: The Trust will include a one-month LIBOR Cap contract. The notional amount of the
Cap will equal approximately $950 million and will therealter amortize down. The one-
month LIBOR strike on the Cap will be 100bp over the 1 month LIBOR. forward curve as
of pricing. The Cap contract will be outstanding for 30 Distribution Dates.

The sbave analysis i not 1 ded to be & prosp and any i decision with respect to the security should be qade by you based solely upon all of the information containad
n the final prosp Under no ci shall tha inforonat d an offer ba sell or tha solicitation of an offer 10 buy nor shall there be any sale of the securities in
any jurisdiction in which such offer, solicitation or sale would be unl “‘pﬁoﬂo st ion or qualificstion under the securities laws of such jurisdiction. The sacurities may not be
scld nor may an offer ta buy be accepted prior to the delivery of a final prosp g Lo the iss. The above preliminary description of the underlying asocts has besn
prwtdedbyduuswmdhnmb«nmdppmdmlywnkdbycmasanBemAn fe tion described above is prelimi ,,lnmledmnntunmduub}eawmphﬁon
or amendment. Credit Suisse First Boston makas no represemiations that the above reft will Jty perform as described in any P
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PREPAYMENT SENSITIVITIES

0% CPR 15% CPR 26% CPR 35% CPR 45% CPR
FIRST LAST FIRST LAST FIRST LAST FIRST LAST FIRST LAST
WAL PAY PAY WAL PAY PAY WAL PAY PAY WAL PAY PAY WAL PAY PAY

To Call ‘
A1 1816 2/02 530| 428 202 1214 238 202 609 152 202 407 | 098 202 10/04
A2 1816 2002 530 428 2402 12114 | 236 202 6/08| 152 202 407| 099 202 10,04
M1 2672 10/23 5/30 | B49 208 1214 | 500 505 608 | 448 11/05 407 | 335 1004 11/05
M2 2572 10/23 530 | B840 206 1214 | 483 3405 6/09| 404 S5O5 407 378 905 11/05
Bt 2570 10/23 5/30| 644 206 12/14| 487 205 609 | 382 205 407 | 344 305 11/05
A-C 2468 2/02 7/04| 2468 202 74| 246 202 704 | 246 202 704 | 2468 202 704
To
Maturity
Al 1822 202 1231 | 458 202 327 | 257 202 718 167 202 1213 | 089 202 10/04
A2 1822 202 1731 | 4S8 202 37| 257 202 8| 187 202 1213 | 089 202 10/04
M1 2588 123 131 | 931 2006 424 | 552 505 1015 | 486 1105 11/11 ] 466 1004 10/10
M2 2587 10423 91| 922 206 722 539 A0S 614 | 437 S0S 1110 | 436 905 708
81 2578 10/23 S/31| 878 2006 11/19| 508 205 712 ) 398 205 709 | 355 05 707
Al-O 246 202 .704) 246 202 704 | 248 202 704 | 2458 202 04| 248 202 704

The above snalysis i not i dedtobeap and any i decision with reapent to the security shoukd be made by you based sclely upon all of the information contained

in the final proap Under no ci shall tha inf 1 an offer to sell or the solivitation of an offer to buy nor ahall there be any sale of the securities (n

anty jurisdiction i which such offar, salicitation or sale would be

14
ful prics Lo regh

s0ld nor may en offer to buy be acceptad prioe to the delivery of » final prospectus ralating to the securities. The abave

or qualification under the securities lawe of such jurisdiction. Ths securitius may not be
dencription of the underlying sseets has been

provided by the issuer and has not been independently verified by Credit Suisee First Boston All information described above fa profiminary, limited in aature and subjoct to completion
or amendment. Credit Suisss First Bosion mekss no represerdations that the sbove referanced security will actually parform as decribed in any scenario presented.
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Available Funds Cap (“AFC”)

Period Date AFC!" AFC? Period Date AFC" AFC®
1 2/15/2002 7.02% 15.79% - 43 8/15/2005 12.68% 12.68%
2 3/15/2002 8.97% 15.83% 44 9/15/2005 12.98% 12.98%
3 4/15/2002 5.92% 15.86% 45 10/1512005 12.98% 12.98%
4 5/15/2002 6.90% 15.83% 46 11/15/20086 12.98% 12.98%
5 6/15/2002 6.89% 15.86% 47 12/1512005 12.98% 12.98%
[ 741512002 6.87% 15.88% 48 1/15/2006 12.98% 12.88%
7 8/1542002 6.84% 15.60% 49 2/15/2006 13.40% 13.40%
8 9/15/2002  6.79% 15.42% 50 3/M1&8/2006 13.70% 13.70%
9 10/15/2002 8.73% 15.33% 51 4/15/2006 13.70% 13.70%
10 1141512002 6.69% 15.00% 52 5/15/2006 13.70% 13.70%
11 124152002 7.14% 15.21% 83 6/16/2008 13.70% 13.70%
12 1/15/2003 7.11% 15.09% 54 7/1542006 13.71% 13.71%
13 211512003 7.09% 14.80% 55 8/15/2008 13.73% 13.73%
14 3/15/2003 7.04% 14.60% 56 9/15/2006 14.03% 14.03%
15 4/15/2003 8.68% 14.40% 57 10/15/2008 14.04% 14.04%
16 5/15/2003 5.95% 14.22% 58 1171542008 14.04% 14.04%
17 6/15/2003 6.84% 14.06% ‘ 58 12/15/2008 14.04% 14.04%

18 7/15/2003 8.91% 13.89% : 60 1/15/2007 14.04% 14.04%
19 8/15/2003 6.87% 13.70% 61 2/15/2007 14.05% 14.05%
20 9/15/2003 6.81% 13.49% 82 3/15/2007 14.06% 14.06%
21 10/15/2003 7.35% 13.87% 83 411512007 14.07% 14.07%
22 1471512003 7.32% 13.69% 64 S/I15F2007 14.07% 14.07%
23 12/15/2003 7.32% 13.54% 65 6/15/2007 14.07% 14.07%
24 1/15/2004 7.58% 13.66% 66 711572007 14.07% 14.07%
25 2/15/2004 8.14% 14.681% 67 8/15/2007 14.07% 14.07%
26 3/15/2004 8.54% 14,.89% 68 871572007 14.07% 14.07%
27 4/15/2004 8.49% 14,74% 69 10/15/2007 14.07% 14.07%
28 511512004 8.45% 14.60% 70 1171512007 14.07% 14.07%
29 6/15/2004 8.42% 14.47% 71 12/15/2007 14.07% 14.07%
30 7/15/2004 8.39% 14.33% 72 1/15/2008 14.07% 14.07%
31 8/15/2004 10.84% 10.84% 73 2/15/2008 14.07% 14.07%
32 9/16/2004 11.13% 11.13% 74 3/15/2008 14 .08% 14.08%
33 10/15/2004 11.13% 11.13% 75 4/15/2008 14.08% 14.08%
34 114152004 11.13% 11.13% 76 51152008 14.08% 14.08%
35 12/15/2004 11.13% 11.13% 77 6/15/2008 14.08% 14.08%
38 1/15/2005 11.13% 11.13% 78 711572008 14.08% 14.08%
37 2/15/2005 11.74% 11.74% 79 8/15/2008 14.08% 14.08%
ki:} 3/15/2005 12.07% 12.07% 80 9/15/2008 14.08% 14.08%
39 4/15/2005 12.07% 12.07% 81 10/15/2008 14.08% 14.08%
40 5/158/2008 12.07% 12.07% 82 11/15/2008 14.08% 14,08%
41 6/15/2005 12.07% " 12.07% 83 12/15/2008 14.08% 14.08%
42 7/158/2005 12.07% 12.07% B4 1/15/2009 14.09% 14.09%

(1) Assumes that libor increases instantaneously by 1000 bps and the collateral is run at the Pricing Prepayment Speed.
(2) Assumes that libor increases instantaneousty by 1000 bps and the collatera] is run at the Pricing Prepayment Speed and
includes all projected cash proceeds from the Cap.

MORTGAGE LOANS

The sbove analynis is net i ded to be & p and any inv decisi mthmpecnotha‘ecumyshou]dbomudebyyoubuedwhlyuponmdth-mbmmncomlnd
in the Enal prosp Under no os shall the in: F d an offer to sell or the solicitation of an offer to buy noe shall there be arry sale of the securitics in
Any)nridldbnlnwhxh-udloﬂa solicitation or sale wouid ba unlawful pricy to regisiration or qualification under the securities laws of such jurisdiction. The securities may not be
mHnoruuymcﬂtrtobuybnmcepudmloth:ddwayvloﬂndpmpcdurdnﬁngtuﬂuucunhn. The above preliminary description of the underlying sssets has been
provided by the aver and has not been independently verified bry Credit Suisse First Boston. Allj th ibed above is prel Y, lunnedinnd\n-ndwb)eawmphmn

or anendment. Crwdit Suisse First Bosian makes no representations that the abave referenced sacurity will actually perform as dascribed in sy P
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The Mortgage Loans consist of first lien Six Month LIBOR, 2/28 and 3/27 adjustable rate loans and first lien Fixed Rate closed-
end home equity loans. The 2/28 and 3/27 adjustable mate loans are subject to semi-annual interest rate adjustments after an
initial twenty-four month or thirty-six menth period. The Six Month LIBOR loans adjust every six months. The obligations of
the Borrower under each mortgage are secured by the related real estate,

The information concerning the Home Equity Loans prescented below is based on actual balances of pools originated through
December 1st. The following characteristics are substantially representative of the final pool.

TOTAL HOME EQUITY LOANS
Wgt. Avg. Coupon: 9.363%
Range of Rates: 6.150% to 15.750%
Wet. Avg, Orig. Maturity: 356 months
Wgt. Avg. Rem. Maturity: 347 months
Avg. Rem. Principal Balance: $124,499
Wegt. Avg. FICO: 591
Wet. Avg. Margin: ' 6.502%
Wgt. Avg. Orig. LTV: 78.81%

Three sets of tables follow.

The first set of tables is the Total Pool.

The mezzanine and subordinate Classes are backed by the Total Pool.
The second set of tables is the Group 1 Pool which backs the Class Al.
The third set of tables is the Group 2 Pool which backs the Class A2.

The above analysis Is not irtended to be & prosp and any i decision with respect to the security should be made by you based solaly upon all of the information containad
in ths final prospectus. Undet no ciraratances shall the (nformation presented constitute an offer to sell or the solicitation of an offes to buy nor shall there be any sala of the sscurities
any jurisdiction in which such offar, solicitation ar sale would be unlawful pricr io registcation or qualification under the securities laws of such jurisdiction. The securities may not be
scld nar may sn offer to buy be accepted price to the debivery of a final prospectus relating to the ics. The sbove preli ry description of the undeslying esaets haa been
provided by the iszuar and has not been independently varified by Credit Suissa First Boston. All ink son doscribad abova is pral Yy, limited in aature and subject 1o completion
or amendmernt.  Credit Suises First Boston makes no reprasentations Lhat the sbove referenced security will actually perform as describod in any scenano presented.
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PRINCIPAL BALANCES AT ORIGINATION OF THE LOANS

Number of Aggregated Original % of Loans by Original

Prinicipal Balance at Origination Loans Principal Balance Principal Balance
<= 25,000.00 ' 103 $2,053,571 0.29%
25,000.01 - 50,000.00 829 ’ 33,666,050 474
50,000.01 - 75,000.00 ‘ 1,108 68,903,275 9.69
75,000.01 - 100,000.00 873 76,152,937 10.71
100,000.01 - 125,000.00 657 73,663,065 10.36
125,000.01 - 150,000.00 512 70,030,409 . 9.85
150,000.01 - 175,000.00 348 56,084,479 7.89
175,000.01 - 200,000.00 318 59,292,239 8.34
200,000.01 - 225,000.00 196 41,555,028 5.84
225,000.01 - 250,000.00 ' 164 138,940,865 5.48
250,000.01 - 275,000.00 128 33,571,150 4.72
275,000.01 - 300,000.00 118 34,001,134 478
300,000.01 - 400,000.00 228 77,513,204 10.90
400,000.01 - 500,000.00 84 37,179,940 523
500,000.01 - 600,000.00 14 7,887,688 1.08
700,000.01 - 900,000.00 1 711,984 0.10
Tetal: 6,672 711,004,108 100.00%

REMAINING PRINCIPAL BALANCES OF THE LOANS

Number of Aggregated Rermaining % Loans by Remaining

Remaining Principal Balance . Loans Principal Balance Principal Balance

<= 25,000.00 110 2,088,735 030

25,000.01 - 50,000.00 850 34,203,215 434

50,000.01 - 75,000.00 , 1,111 " 69,146,096 979

75,000.01 - 100,000.00 : 860 74,940,918 10.61

100,000.01 - 125,000.00 854 73,209,936 10.37

125,000.01 - 150,000.00 499 68,142,285 9.65

150,000.01 - 175,000.00 350 56,653,282 8,02

175,000.01 - 200,000.00 313 58,725,528 8.32

200,000.01 - 225,000.00 188 42,030,983 595

225,000.01 - 260,000.00 161 38,254,980 S.42

250,000.01 - 275,000.00 128 33,540,801 4.75

275,000.01 - 300,000.00 115 T 33,132,782 4.89

300,000.01 - 400,000.00 28 78,205,376 11.09

400,000.01 - 500,000.00 81 35,905,356 5.08

500,000.01 - 600,000.00 ' 13 7,178,046 ‘ 1.02

700,000.01 - 900,000.00 1 T 711,984 0.10

Total: 5,672 708,158,312 100.00
The above analysis is not inlended to be a prosp -nd-ny:. decision with respect to the security should be made by you based solely upon all of the information contained
in the final prosp Under no ci shall the i ion p ad consiitute an offer to sell or the solicitation of an offer 1o buy nor shall there be any sale of the securities in

]umd.xmn in which such offer, solicitation or sale would be unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securitira may not be

.olamrm.ymoanmbuyb.uapupmmundehvad.ﬁnummumzmgwm.xmm The above preliminary description of the underiying aasets has bosn
provided by the #suer mnd has 0ot been independently verified by Credil Suisse First Bostor. All information described sbove i preliminary, limited in nature and subject to completion
or srandmem. Credit Suisse First Boston makes na reprasantatians that the above referenced ity will ity parf nd-mbadmmymn.rbprmmnd.
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FICO SCORES

) Number of Aggregated Rernaining % of Loans by Remaining
Fico Scores Loans Principal Balance Principal Balance
Nat Avallable 124 11,021,243 1.56
378 - 400 4 301,684 0.04
428- 450 ) 5 ’ 671,944 0.10
451 - 475 16 1,332,545 Q.19
476 - 500 96 10,218,758 1.45
501 - 525 762 89,085,684 12.62
526 - 550 802 . 105,412,594 14.93
551.-575 901 105,925,635 15.00
576 - 600 T 98,869,420 14.00
601 - 625 ' 829 84,094,988 ' 11.81
626 - 650 631 84,549,431 11.97
651 - 675 390 52,905,738 ) 749
676- 700 203 28,496,939 404
701 -725 ' 115 16,296,438 231
726 - 750 62 8,414,797 1.19
751-775 Ll 6,532,305 0.93
776 - 800 13 1,993,145 0.28
801 - 825 1 37,023 0.0
Total: 6,672 708,168,312 100.00
Weighted Average: §90.9
ORIGINAL TERM
Number of Aggregated Remaining % of Loans by Remaining
Original Term Loans Principal Balance Principal Balance
<= 120 2 836,401 0.12
121 - 180 229 13,304,335 1.88
181 -240 59 4,429,324 0.83
241 - 300 8 550,316 0.08
301 - 360 5354 687,037,938 ) 97.28
Total: 5672 706,158,312 100.00

Weighted Average: 355.5

REMAINING MONTHS TO MATURITY OF THE LOANS

Number of Aggregated Remalning % of Loans by Remaining

Manths Remalning Loans Principal Balance Principal Balance

<= 180 - 251 14,140,736 2.00

181 - 348 1.681 156,321,968 214

349 - 360 3,740 535,695,808 75.88

Total: 5.672 ‘ 706,168,312 100,00

Weightad Average: 348.9
The above analysis is not t ded to'be & prosp and any t decision with rezpact to the securiry should be made by you based sokely upon all of the information cortained
in the final prospectus. Under no circumatances shall the information prasantod constitute an offer to sell or the solicHation of an offer to buy nar shall thers be any sale of the securities in
any jurisdictian in which such offer, solicitstion or sale would be unlawful prior ¢o ragis or qualification under the securities laws of such jurisdiction. The securitiss may not be

sold nor may an offer to buy be sccuptexd pnorhthed:hvnryo“fmdpfupodunlumghun-m Tha above preliminary descripiion of the underlying séets has been
provided by the issuer and hum not been independently varifisd by Cradit Suise First Boston. All information described above is preliminary, Ixm:udhmtunmdmbjaﬂmcumphtm
or amendment. Credit Suisee First Boston makes no representations that the above refe = ty will lly parform as described in any rio
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PROPERTY TYPES OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Property Type Loans Principal Balance Principal Balance
Single Family Residence 4,575 560,402,298 79.38
Townhouse 10 410,817 0.08
Condo 343 40,808,208 578

2-4 Family 248 34,566,320 489

PUD 205 31,186,987 4.42
Deminimus PUD 178 N ,101 ,599 440
Manufactured Housing 113 7,682,283 1.09

Total: 6,872 706,168,312 100.00

1

OCCUPANCY STATUS OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining
Occupancy Status Loans Principal Balance Principal Balance
Primary 5,111 656,481,795 92.98
Second Home ‘ 30 4,104,348 0.58
investment 531 45,592,169 6.46
Total: 6,672 706,158,312 100.00

PURPOSE OF THE LOANS

Number of 7 Aggregated Remalning % of Loans by Remaining
Purpose Loans Principal Balance Princlpal Balance
Purchase 1,505 188,238,565 26.66
Refinance - Rate Term 854 102,851,033 14,56
Reflnance - Cashout ' 3,313 415,070,714 58.78
Total: 5,672 708,188,312 100.00

ORIGINAL LOAN-TO-VALUE RATIO OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Original Loan to Value Ratio Loans Principal Balance Principal Balanca

<= 50.000 208 15,218,688 2.16

50.001 - 60.000 242 24,108,639 3.41

60.001 - 70.000 © 732 78,244,009 11.08

70.001 - 75.000 773 90,494,738 12.82

75.001 - 80.000 1,703 214,883,816 30.43

80.001 - 85.000 1,282 166,800,588 23.62

85.001 - 80.000 . 684 104,130,497 14.75

90.001 - 95.000 88 12,276,337 1.74

Total: 5,672 706,168,312 100.00

Weighted Average by Original Balance: 78.81
The above analysis is ot i ded 10 be & proep and any & ision with respect to the security should be made by you based solaly upon all of the informstion contained
in the final prosp Under no Mthemiuﬂmanprucmdconamuloﬂﬂwuﬂorhmmbndmuﬁabbwmmmhmynhdth:mmln

mypmldhtbnlnwl\ichnudlaﬂ-rmud-ﬂonwuhwuldho 1 ] priar to registration or g jon under the securities lnws of such jurisdiction. The securitiss may not be
sokd nor may an offer 1o buy be accopted prior to the delivery of & final prospectus mhﬂngho!!\nmurltis. The above preliminary descripiion of the underlying sssets hes been
provided by the issuer and has not been indepandantly verified by Credit Suisee First Boston Allmﬁomtnndncrﬂndabwebpulmmuy lxmhdmn-mnmdsulaeﬁtomphton
or amendment. Credit Suisse Finst Baston makes no representstions that the above rafarericed security will actually p o d d in any o pr
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GEOGRAPHIC DISTRIBUTION OF THE MORTGAGED PROPERTIES

Number of Aggregated Remaining % of Loans by Remaining

State Loans Principal Balance Principal Balance
California 1,491 281,693,426 39.89
Florida . 405 40,506,209 574
Michigan ) 379 34,607,261 490
linots 266 33,391,348 473
Texas 445 32,855,918 465
Colorado 194 27,023,325 383
Georgia 140 16,751,788 237
Nevada 137 16,424,230 233
Massachusetts 85 15,840,118 224
Ohlo 188 14,439,000 204
Other 1,941 182,625,688 27.28

B §é72 S TT Rt 166,66

LOAN PROGRAMS OF THE MORTGAGE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Program Loans Principal Balance Principal Balance

Full Doc -Asset and Income 3,751 424,806,479 60.18

Stated Documentation 1,598 232,162,088 32.68

LIMITED 323 49,189,765 6.987

Total: 5,872 708,168,342 100.00
The abova analysis is not intended to be a prospectus and any i 4 whhmpeﬂbth-mw&y-buldb.md-byyoubnodnoh}yuponauofd\cmfommnmmad
in the final prospectus. Under no cf ahall the inf i d itute an offer 10 sall or tha aclicitation of an offer to buy nor chall thare be any sale of the securities in
any jurisdiction in which such offer, salicitetion or sale would be wdnwhdpmrwnghtrmarqunhﬁ:ﬁwnund&rth:m laws ufsuch;umdm The securities may not bo
sold nor may an offer to buy be accepted prior to the dakivery of e final prosp it Th'lbovc it Y ipticn of the underlying maets has bean
pmxdwdbyﬁ-nmwhnnmbemwgpmdaﬂyvmﬁedbywsmﬂmmm " lion d lde!h Lisni ,,hmﬂsdmndmmdwbp:ﬂumplawn

or enendment. Cradit Suisse First Boston makes no reprasentations that the sbova referenced sacurity will actually perk as describ d in any
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CURRENT MORTGAGE RATES OF THE LOANS

. Number of Aggregated Remaining % of Loans by Remaining
Mortgage Rate . Loans Principal Balance Principal Balance
8.001 - 6.500 1S 2,495,648 0.35
8.501 - 7.000 100 16,962,730 2.40
7.001 - 7.500 156 30,137,610 427
7.501 - 8.000 486 83,405,897 11.84
8.001 - 8.500 485 83,073,282 11.78
8.501 - 9.000 . 781 113,698,969 16,10
9.001 - 9.500 © 850 82,558,570 11.69
9.501 - 10.000 877 101,265,277 14.34
10.001 - 10.500 608 60,287,855 8.54
10.501 - 11.000 681 67,587,717 857
11.001 - 11.500 343 29,783,625 422
11.501 - 12.000 340 24,580,095 348
12.001 - 12.500 91 5,868,424 0.83
12.501 - 13.000 55 3,316,750 047
13.001 - 13500 . 15 817,719 0.12
13.501 - 14.000 S 166,518 0.02
14.001 - 14500 2 ~ 101,589 0.01
14.501 - 15.000 1 41,692 0.01
15501 - 16000 SR o4d8 0.00
Total: 8672 708,168,312 100.00
Weighted Average: 9.363
The sbove analysis is not i ded tobe a p and any d with reapect to the security should be made by you based solaly upon all of the information contained

in the final prospectua. Under o circwnatances shatl the mfomnlcnpnmted constitute an offer to scll or the solicitation of an offer 10 buy nor shall there be any sale af the securitias in
any jurisdiction in which such offer, solicilation or sale would be uniawful prior to regisiration or qualificetion under Lhe securities hvn of such iunsdnm The secutities may not be
s0ld nor may an offer o buy be accepted prior to the delivery of a final prospectus relating to the socuritiea The above preii y dascripts derlying amsels has been
provided by the isausr and has not been independently verified by Credit Suisse First Boston. All information describ ’nbaveu limi A'y,hntodmnduncndlublmbmpldmm
or amandmerd. Credit Suisse Flrst Bawnmnk.mmpmuunﬁomtmuumdemmwmuwﬂypodam-dscnbodh-nysmurb presented.
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MAXIMUM RATES OF THE LOANS

: Number of Aggregated Remaining % of Loans by Remaining
Maximum Rate Loans Principal Balance Principal Balance
Not Applicable 1,694 152,264,088 21.56
12.501 - 13.000 7 983,139 0.14
13.001 - 13.500 58 9,785,711 1.39
13.501 - 14.000 97 16,807,119 238
14.001 - 14.500 208 51,546,683 7.30
14.501 - 15.000 428 74,924,858 10.81
15.001 - 15.500 498 80,731,314 11.43
15.501 - 16.000 €89 99,565,747 14.10
16.001 - 16.500 ) 530 69,115,757 9.79
16.501 - 17.000 589 72,039,388 10.20
17.001 - 17.500 328 35,004,488 4.96
17.501 - 18,000 223 23,471,425 3.32
18.001 - 18.500 116 10,322,029 1.46
18.501 - 19.000 62 5,365,106 0.76
19.001 - 19.500 3 2,102,118 0.30
19.501 - 20.000 17 1,473,023 0.21
20.001 - 20.500 5 444811 0.08
20.501 - 21.000 2 . 92,558 0.01
21.001 - 21.500 1 . 67,639 0.01
21.501 - 22.000 1 41,692 Q.01
Total: ’ 6,672 706,168,312 100.00

Weighted Average: 15.808

Thg.bow-m}yu-mtmhmdadbbcApmpenmmdunymmdm-wnwuhmpmw&ummty-tnuldbcmn.d-byyouhuedoolelyupond!chhelnﬁ:rmlﬁoncnmumd
in the final prospectus, Under no ci shall the infc an offer to sell or the solicitation of an offer to buy nar shall there be any sale of the pecurities in
any jurisdiction in which such offer, solicitation or vale would be unlawiul prmmu;-tuﬁmorqudxﬂcnmundn the securities laws of such jurisdiction. The sacurities may not be
sold nor may an offer to buy be accepied prioe (o the delivery of a final p g to the ritis. The above preliminary description of the underlying assets has been
provided by the iasusr aned has not been independently verified by Credit Sulsse First Boston. Auu\fnmmnd-cribd I.lpn].m’muy mb:dh\nmm“b]m to completian
or emendment. Credit Suisse First Boston makas no rapresertations that the sbove refi d security will lly porform as dascribed in any presented.
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GROSS MARGINS OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining
Gross Margin Loans Principal Balance i Principal Balance
Nat Appiicabie 1,897 152,697,554 21.62
3.501 - 4.000 2 62,823 0.01
4.001 - 4500 17 3,228,265 0.46
4.501 - 5.000 165 29,568,215 419
5.001 - 5.500 132 22,719,500 322
5.501 - 6.000 193 27,492,507 3.89
6.001 - 6.500 1,289 197,050,833 27.90
6.501 - 7.000 1,408 175,998 457 2492
7.001 - 7.500 706 83,184,503 12.63
7.501 - 8.000 53 6,863,967 Q.97
8.001 - 8.500 7 454,375 0.08
8.501 - 9.000 4 784,862 0.11
9.001 - 8.500 1 54,400 0.01
Total: 672 708,168,312 100.00
Weightad Average: 6.5018
MONTHS OF NEXT RATE ADJUSTMENT OF THE LOANS
: Number of Aggregated Remaining % of Loans by Remaining
Months of Next Rate Adjustment Loans Principal Balance Principal Balance
Not Applicable 1,654 152,264,098 21.568
January 2002 8 1,202,582 017
February 2002 32 - 3,377,753 0.48
March 2002 129 14,893,472 211
April 2002 188 19,820,311 281
May 2002 291 27,919,348 385
June 2002 200 19,438,164 275
August 2003 1 103,294 0.01
October 2003 9 1,452,564 0.21
Novemnber 2003 416 60,171,003 8.52
December 2003 2,012 289,103,223 4094
January 2004 560 98,448,365 13.94
October 2004 2 629,112 0.09
November 2004 18 2,540,194 0.36
December 2004 69 9,350,544 1.32
January 2005 33 5444 193 077
Total: 5672 708,158,312 100.00

The above analysis is not

in the final prospectus. Undar no o3

y y
tances shall the informas d

wuhmpmblhemny-hauldbemadebyyuub-d solely upon all of the infomation contained
an.offer to sell artha solicitation of an offer to buy nor shall there be any sale of the securities in

any jurisdiction in which such offer, solicitation or sale mqﬂbewuawﬁdpmfmrvgmrnmorqu-hﬁ:mweth. securities lews of such jurisdiction. Tha securities may not be
scld nos may an offer to buy be accepted prior to the delivery of a final prospectus relating to the securities. The sbove praliminary description of the underlying asseis has been
provided by the issuer and has not been independently verified by Credit Suisee First Baston. All inf ion described above i prelimi J,Wmndmmsuhmlumplﬂnn
or umandment. Crodit Suissa First Boston makes no rrpresentations that the sbove referenced security will actually perform as described in any
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ORIGINAL TERM TO EXPIRATION OF PREPAYMENT PENALTY

. Number of Aggregated Remaining % of Loans by Remaining
Origlnal Number of Months to Explration Loans Principal Balance Principal Balance
<=0 2,198 215,332,630 30.49
1-12 141 26,505,679 3.75
13-24 2,372 357,356,128 50.61
31-36 408 51,352,911 - 727
43-48 9 942,762 0.13
49 - 60 544 54,668,201 7.74
Totak 6,872 708,158,312 100.00

PRODUCT TYPES OF THE LOANS
Number of Aggregated Remaining % of Loans by Remaining
Product Loans Principal Balance Principal Balance
Fixed Rated Mortgage 1,684 152,264,098 21.56
8 MO LIBOR 44 4,457,798 063
ARM 228 3,768 526,053,960 74.50
ARM 327 165 23,382,456 331
Taotal: §,872 706,158,312 100.00
The sbove analysis is not intended to be a p declaion with respect to the shoukd be madc by you based solely upon all of tha information contained

in the final prospectus. Under no

ary jurisdiction in which such offer, solicitation or sale would be lay vtul prior to reg

s0ld nor may an offar to buy be accepted prior to the dalivery of a final prospectus relating 1o the securiliss. The above p
provided by the insuer and has not heen indepandantly verified by Credit Suisse Pirst Boston. Allm.&m-mducnboduboveh puhmuury hm!udlnmmnndwbjesmmphhon

an offer to sell or the salicitation of an offer to buy nor shall there be sny sale of the securitins in
or qualification under the securitiss hwv of euch jurisdiction. Thnmmynal ba

ription of the underlying asasls has becn

or emendmaent, Credit Suisse First Boston makas no representationa thas the above referenced security will actually perform as described in any scenario prasenied.
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Group 1 Mortgage Loans

PRINCIPAL BALANCES AT ORIGINATION OF THE LOANS

Number of Aggregated Original % of Loans by Original

Prinicipal Balance at Origination Loans Principal Balance Principal Balance
<= 25,000.00 . 45 899,381 0.45
25,000.01 - 50,000.00 302 12,202,220 6.05
50,000.01 - 75,000.00 375 23,256,759 11.52
75,000.01 - 100,000.00 . 297 25,828,313 12.80
100,000.01 - 125,000.00 ' 175 19,261,839 954
300,000.01 - 400,000.00 222 76,082,044 37.70
400,000.01 - 500,000.00 81 35,901,440 17.79
504,000.01 - 800,000.00 . 14 7,587,688 3.81
700,000.01 - 500, 000.00 1 711,984 . 0.38

Total: 1,612 201,831,448 100.00

REMAINING PRINCIPAL BALANCES OF THE LOANS

Number of Aggregated Remaining % Loans by Remalning

Remaining Principal Balance Loans Principal Balance Principal Balance

<= 25,000.00 47 889,043 0.44

25,000.01 - 50,000.00 310 12,384,640 6.18

50,000.01 - 75,000.00 373 23,054,981 11.50

7S,000.01 - 10C,000.00 293 25,403,538 12.67

100,000.01 - 125,000.00 171 18,717,495 - 933

275,000.01 - 300,000.00 2 891,512 0.30

300,000.01 - 400,000.00 24 76,919,838 38.36

400,000.01 - 500,000.00 78 34,659,386 17.29

$00,000.01 - 630,000.00 13 7,178,048 358

700,000.01 - 900,000.00 1 711,984 0.368

Total; 1,512 200,810,582 100.00
The above analysis is nol intended to be & prosp and asty & daciai vmhrupoaeothcuﬂmty-buldbeuudnbyyouhuedwlulyuponsuoﬂhmfofmaﬁnu«muuud
in the final prospectus, Under no shall the info! ion p d maﬁenounoﬂhe-o}mtnmo{mofhtbbuythhzr:beu\ynhoilhancun:)um
any jurisdiction in which such offer, solicilstion or sals would be unl i prior to regi fication under the securiiies laws of such jurisdiction. The pecurities msy not be
-oldmmymuﬁatubuybewcep&dpmrbthddmnyof.ﬂmlpmpedunhlu\gwth- ities. The sbove preliminary description of the underlying asoets has been
provided by the weuer and has not beer indepandontly verified by Credit Swuisse First Boston. All mfommundumbed aboveh preliminary, limited in nelure and subject to campletion
or amendment. Credit Suisee First Boston makes no representations that the above referenced security will actually p &8 dencribed in any o p d

CREDIT | FIRST _
SUISSE | BOSTON o ABSC 2002-HE1 Term Sheet Upsized/17




FICO SCORES

Number of Aggregated Remaining % of Loans by Remaining
Fico Scores Loans Principal Balance Principal Balance
Not Available Q2 A 3,401,764 1.70
376 - 400 2 . 117549 0.08
428 - 450 1 80,419 0.03
451 - 475 4 588,575 0.29
476 - 500 35 3,855,019 1.92
501 - 525 207 24,646,795 12.28
528 - 550 243 27,274,728 13.80
551-57S 227 28,171,157 - 14.05
576 - 600 218 28,433,726 14.18
601 - 625 148 23,435,906 11.69
626 - 650 161 2,561,752 11.26
651 - 875 108 16,623,812 829
676 - 700 59 9,947,041 4.96
T01-725 32 5,783,024 288
726 - 750 16 2,210,713 1.10
751-775 ) 14 2,584,118 1.28
776 - 800 . 4 814,382 0.41
Total: 1,812 200,610,562 100.00
Weighted Average: 584.2 )

ORIGINAL TERM

Number of Aggregated Remaining % of Loans by Remaining
Original Term Loans Principal Balance Principal Balance
<= {20 8 273,067 014
121 - 180 83 3,798,943 1.89
181240 19 1,333,982 067
241 - 300 2 145,482 0.07
301 - 360 1,400 194 959 088 97.23
Total: 1,612 200,510,582 100.00

Weighted Average: 355.4

REMAINING MONTHS TO MATURITY OF THE LOANS

. Number of Aggregated Remaining % of Loans by Remaining

Months Remaining Loans Principal Balance Principal Balance

<= 180 : 51 4,072,011 203

181-348 495 43,577.413 2173

349.- 360 926 152,861,139 76.24

Total: 1,612 200,510,582 100.00

Weighted Average: 348.9
The above analysis is not L ded to be & prospect u\dmy decias wﬂ.huapeﬁto\hznwr&yn}nuﬂbemndebyyoubudsohlyuponlﬂoflhem&mnuwnmuimd
inthe Bnal prosp Under no cire ahall the j 3 d an offer to sall or the solicitetion of an offer to buy noe shall there be any sale of the secuitics in

u!y)umdthnnmwhxhludnuﬁer solicitation or sale wuuldb(\mhwfnlpnwbnmquuhﬁcmmmnmmﬂn lasws of euch jurisdiction. The securitiss may not be
sold nor may an offer to buy be accepted prios to the delivery of a final prospectus relating to the securities. The above praliminary description af the undarlying sssets ha been
pmnddbylhemmnndhumbmmdepmdumvarﬁdbycmﬁmﬂmhhnAlliniommdcmhd-bmnynhmmry Limited in nature and subject to completion
mmmcthMFmemMmMmmﬁum f d rity will lly periorm as describad in any scenari preseniad,
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PROPERTY TYPES OF THE LOANS

Number of Aggregated Remaining % of Loans by Remnaining

Property Type Loans Principal Balance Principal Balance
Single Family Residence 1,223 160,569,584 80.08
Townhouse 4 132,894 0.07
Condo 86 9,419,228 470

2-4 Family 72 9,563,592 4.76

PUD 45 7,886,737 3.93
Deminimus PUD 45 10,695,946 5.33
Manufactured Housing 37 2,252 482 112

Total: 1,612 200,510,562 100.00

'OCCUPANCY STATUS OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining
Occupancy Status Loans Principal Balance Principal Balance
Primary 1,346 184,625,282 92.08
Second Home 9 1,695017 0.85
Investment 187 14,190,264 7.08
Total: 1,612 200,510,582 100.00

PURPOSE OF THE LOANS

Number of Aggregatad Remaining % of Loans by Remaining
Purposa Loans Principal Balance Principal Balance
Purchase 415 568,175,623 28.02
Refinance - Rate Term 240 28,953,537 14.44
Reflnance - Cashout 837 115,381,503 57.54
Total: 1,612 200,510,862 100.00

ORIGINAL LOAN-TO-VALUE RATIO OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Original Loan to Value Ratio Loans Principal Balance Principal Balance

<= 50.000 64 4,575,643 228

§0.001 - 60.000 89 8,010,912 4.00

60.001 -~ 70.000 208 23,388,179 11.65

70.001 - 75.000 23 29,508,068 1472

75.001 - 80.000 435 . 57,438,660 28.65

80.001 - 85.000 336 45,903,460 2289

85.001 - 80.000 150 27,680,822 13.81

90.001 - 95.000 19 4026 821 2.01

Total: 1,512 200,510,862 100.00

Welghted Average by Original Balance: 78.33
The above analyuis is not intended to be a prospectus and any decision with respect to the security should be madle by you based salely upon all of the information containad
in the final prospectus. Undernourmmmahaﬂth:mbmymcudmmmmoﬁc&uﬂmthﬁnlﬁdﬁnﬁono‘moffumbuymnh.nu\mbemyubofth:m:n
any jurisdiction in which such offer; solicitation or sale would be unl i prior to registration or qualification under the secusities laws of such jurisdiction. The securities may not be

sold nor may an affer to buy be accepted prior to the delivery of a final prospectus relating (o the securitiss. The above preliminary description of the undartying assets has baan
p:wﬂdby&n“mh-nnhmwlyvmﬁodbycmn&whssm Auﬁmmndu:nbndabuwlpnlknmuy lmnedmnnmudoub)edtcmphm
or amenctmerd. Credit Suisse First Boston makes no representstiors that the above referenced will y perform as d bed in any pr
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GEOGRAPHIC DISTRIBUTION OF THE MORTGAGED PROPERTIES

Number of Aggregatad Remaining % of Loans by Remaining

State Loans - Principal Balance Principal Balance
California 345 87,987,742 43.87
Flarida 111 12,354,883 8.16
Michigan 122 11,257,437 5.81
Texas 155 10,960,184 5.47
Minois 64 7,503,428 3.74
Georgia 33 4,635,838 2.31
Colorado 34 4,569,727 228
vVirginia ’ 22 4,136,581 208
Massachusetts 1S 4,038,843 201
Ohio 55 3,438,558 ) 1.1

_Other 556 49 847 145 24.76

Totai: 1,812 200,510,582 100.00

LOAN PROGRAMS OF THE MORTGAGE LOANS

Number of Aggregated Remmnaining % of Loans by Remaining

Program Loans Principal Balance Principal Balance

Full Doc -Asset and income 1,024 112,896,909 56.30

Stated Documentation 404 72,453,189 36.13

LIMITED 84 15,160,465 7.56

Total: 1,512 200,510,562 100.00
The sbove mnalysis is not intended to be a prosp and any decisi wmhmpdwmmywkwbyycubn.dmklyupenmdhmmmm
i the firal prosp Under no shall the ink d an offer Lo sell o7 the soliclimtion of an cffer to buy nor shall thers be any sale of the securities in
-rty]umdldwnlnwhkh such offer, mam«mw&hmwmmumgmquun&mw«w securiline lx\vn of such jurisdiction. The aecurities muy not be
soldnoruuyu\aifermbuyhmptcdpnortothcd.hvuyo{nfmdympemurdmsloihgucum-& The sbave prelt "y descriplion of the underlying assets has been
pm«dbytthMMmbmmelymeyMSMFmenAll format it nbm- e ,,lnnmdlnnduuu\dlub’mbmhnon
or amendmert. Credit Suisse First Boston makes no representations that the above ref y will tly perk ud-:ﬁbodinmymampmmud.
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CURRENT MORTGAGE RATES OF THE LOANS

Number of Aggregated Remaining % of Loans by Remalning

Mortgage Rate Loans Principal Balance Principal Balance

6.001 - 8.500 T 3 846,549 0.42

6.501 - 7.000 18 3,398,828 1.70

7.001 - 7.500 45 11,809,256 5.89

7.501 - 8.000 87 22,727,788 11.33

8.001 - 8.500 . 122 27,383,443 13.66

8.501 - 9.600 192 32,719,482 16.32

9.001 - 9.500 171 23,005,469 11.47

9.801 - 10.000 21 24,821,414 12.38

10.001 - 10.500 184 15,226,179 7.59

10.501 - 11.000 184 18,804,336 9.38

11.001 - 11.500 : 114 9,330,948 485

11.501 - 12.000 109 6,788,240 3.38

12.001 - 12.500 25 1,582,398 0.79

12.501 - 13.000 27 1,822,996 0.81

13.001 - 13.500 4 213,038 a.11

13.501 - 14.000 3 111,422 0.06

14.001 - 14.500 1 67,638 0.03

14.501 - 15.000 1 41,692 0.02
15,501 18000 N 9,446 ...000

Yotai: 1,512 200,510,562 100,00

Woeighted Average: 9.333
*The above analysis i not interued to be & prosp and any i d with respect ta the security should be made by you basad solsty upon all of the informatton contained
in she final prospectus. Under no ci shail the Informats d titute an offar t0 sell or the solicitation of an offer to buy nce shall thare be any sale of the sacuritics in

any jusisdiction in which such offer, wkﬂ&mcrsﬁhmddbewﬂnwmpnwwnmmunw qualification under the securities laws of such jurisdiction. The securities oy not be

lcldnurmlymoﬂerbbuybeucep‘edpﬂotlothﬂdehveryof.fmﬂ P lating to the #ties. The ebove preliminary description of the underlying essets has been
provided by the jssuer and has not been independently veriGed by Credit Suisee First Boston, Al mfmmnmd-m’bed -bovespn.hnunuy limited in nature and subject to compietion
or amandmant Credit Suisse First Boston makes no represercations that the above ref d y will ty performn se described in any scenasio presented.
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MAXIMUM RATES OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Maximum Rate Loans Principal Balance Principal Balance

Not Applicable 509 42,068,555 20.98

12,501 - 13.000 2 347,907 0.17

13.001 - 13.500 " 2,824,409 1.46

13.501 - 14.000 2 4,812,139 2.40

14.001 - 14.500 62 13,765,822 6.87

14.501 - 15.000 108 25,358,532 A 12.65

15.001 - 15.500 115 24,748,929 12.34

15.501 - 16.000 184 30,820,841 15.42

16.001 - 16.500 121 17,403,573 8.68

16.501 - 17.000 145 16,787,814 8.37

17.001 - 17.500 99 10,696,390 533

17.501 - 18.000 54 4,530,478 226

18.001 - 18.500 37 2,922,284 1.48

18.501 - 18.000 20 1,649,812 0.82

19.001 - 18.500 7 491,817 0.25

19.501 - 20.000 8 768,404 0.38

20.001 + 20.500 1 112,968 Q.08

20.501 - 21.000 2 62,558 0.05

21.001 - 21.500 1 87,639 0.03

21,501 - 22.000 1 41,692 ~0.02

Total: 1,512 200,610,662 100.00

Weighted Average: 15.833
The shove analysis is not i ded to be s proep ard any i decisi wnh_pmhlhmmfymldhmodnb’ryouwachlynponlnoﬁhnm&m\nmmmuned
in the final prosp Under no ahall the info i d an offer to sell or the sclicitation of an offer to buy nor ahall there be any sale of the serurilies in
nnypnhdxcﬁmlnwhld\ such cffer, solichatlon or sale wouldbo\mhwful prior 1o ragi.-tr-uommquh&mon under the pecurities laws dou:h]mdnwn The securities may not be
sold not mey en offer to Buy be acceptod prior to the delivery of a final pr lating to the The above. preliminary iption of the underlying essets has been
Pr:mdodbythnmcmdh-nctbemmdzpmdnﬁlynﬂﬁedbnddﬂSuuuFuﬂm " All information deacrid “lbmh Liri ,.hmﬂ-edmndmcndeubjedhmplebon

or emendment. Credit Suisee First Boston makes no representations that tha above nwmmmmpem-dmmwmmpm

CREDIT | FIRST
SUISSE | BOSTON , ABSC 2002-HE1 Term Sheet Upsized/22




GROSS MARGINS OF THE LOANS

. Nurmber of Aggregated Remaining % of Loans by Remalning
Gross Margin Loans Principal Balance Principal Balance
Not Applicable 510 42,384,878 21.14
3.501 - 4.000 2 62,823 0.03
4,001 - 4500 . 4 1,263,832 0.83
4501 - 5.000 23 6,281,268 313
§.001 - 5.500 35 8,255,454 o 412
5.501 - 6.000 52 9,012,488 4.49
6.001 - 6.500 1328 59,017,333 28.43
6.501 - 7.000 364 49,323,049 24.60
7.001 -¢.500 181 22,878,514 11.41
7.501 - 8.000 k) 1,473,302 073
8.001 - 8,500 3 : 243,125 012
8.501 - 9.000 1 324,558 0.16
Total: 1,812 200,510,662 100.00
Weighted Average: 6.487
. Number of Aggregated Remaining % of Loans by Remaining
Months of Next Rate Adjustment Loans Principal Balance Principal Balance
Not Applicable 509 42,068,555 20.98
17172002 4 843307 042
2172002 10 1,080,646 . 053
172002 38 ~ 5,093,699 254
41/2002 52 4,664,734 . 233
§/1/2002 88 8,000,048 399
6/1/2002 56 4,822,065 240
10/1/2003 4 878,352 044
14/1/2003 123 17,944,692 8.95
12/1/2003 485 79,389,116 39.59
1/1/2004 ) 110 29,793,251 14,88
10/1/2004 1 388,034 0.18
11/1/2004 3 510,730 0.25
12/1/2004 : z 3,483,808 1.74
1/1/2005 <] 1,569,528 0.78
Total: ’ 1,512 200,510,562 100.00
The above analysis i not intended to be & prospectus and any decision with respect to the sacurity should be made by you bascd salely upon ail of the information contained

int the final prospectus. Undarnod.mum|mcgih-n1h:miomwmpmsenhdmmuhano&rhnuwunwmmno!mnﬂarlobuy ror shall there ba any sake of the securities in
any jurisdiction in which such offer, solicitstion or sala would be unlawful prior to registration or qualification under 1he securities laws of such jurisdiction. The securities may not be
sold nor may an offsr 10 buy be accepiad prior to the delivery of o final prospectus relating to the itiee. The above preliminary description of the underlying asscts ha been
provided by the issusr tnd has not been indapand ently verified by Credit Suises First Boaton. ATl ink tion deserbed above is pral y, lonited in nature and subject to completion
or smendment. Credit Sulses First Boston makes no reprmentations that the sbove referenced security will actually perforrm as described in any scenario presented.
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ORIGINAL TERM TO EXPIRATION OF PREPAYMENT PENALTY

Number of Aggregated Remaining % of Loans by Remaining

Original Number of Months to Expiration ) Loans Principal Balance Principal Balance
<a(Q 655 63,296,849 31.57

7-12 38 10,270,443 512

13-24 556 98,277,915 49.01

31-368 113 14,640,495 7.30

48 - 60 149 14,024 761 6.99

Total: 1,512 : 200,610,562 100.00

PRODUCT TYPES OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Product ' Loans Principal Balance Principal Batance

Fixed Rated Mortgage 508 42,068,555 20.98

6 MO - 13 1,457 921 0.73

ARM 228 945 148,013,310 74.32

ARM 327 45 7,970,777 3.98

Total: 1512 200,510,562 100.00
The above analysis is not intended to be a prosp and any i decision with respect to the security should be madle by you based solely upon all of the information corained
in the final p Under no shall the information presentsd constituta an offer to sell ar the solicitation of an ofler to buy nar shall there bo sny sale of the securities in

myjumdhbnlnwh:h-u:haﬁu solictation ar sale would be unlawful prior (o registration or qualification under the securities laws of such jurisdiction. The securities may nok be
sold nor may an offer to buy be accepted prior to the dalivary of a final prospectus relating ta the securitine. The above preliminary duscription of the underlying mseta hm been
provided by the issuer and has not been indspandently verified by Credit Suisse First Boston, All inks described above is prelimninary, limited in neture and subject to comnpletion
onmel\duuﬁ.MMFMB«!MMMWMWQMWIMEWMmﬂmuﬂypﬁomudwﬂhdmmymrbpmd
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Group 2 Mortg‘ age Loans

PRINCIPAL BALANCES AT ORIGINATION OF THE LOANS

Number of Aggregated Original % of Loans by Original

Prinicipal Balance at Origination Loans Principal Balance Prin¢clpal Balance
<= 25,000.00 58 . 1,154,210 0.23
25,000.01 - 50,000.00 5§27 21,463,830 422
§0,000.01 - 75,000.00 730 45,646,518 8.96
75,000.01 - 100,000.00 - 578 50,324,624 9.88
100,000.01 - 125,000.00 482 54,401,426 10.68
125,000.01 - 150,000.00 : 512 70,030,408 13.75
150,000.01 - 175,000.00 346 56,081,479 . 14.01
175,000.01 - 200,000.00 318 £8,292,239 11.64
200,000.01 - 225,000.00 196 41,555,028 8.16
225,000.01 - 250,000.00 164 38,840,865 7.65
250,000.01 - 275,000.00 128 33,571,150 859
275,000.01 - 300,000.00 118 34,001,134 - 6.68
300,000.01 - 400,000.00 4 1,431,250 0.28
400,000.01 - 500,000.0Q . 3 . 1,278 500 0.25

Total: 4,180 509,172,661 100.00

REMAINING PRINCIPAL BALANCES OF THE LOANS

: Number of Aggregated Remaining % Loans by Remaining

Remaining Principal Balance - Loans Principal Balance Principal Balance

<= 25,000.00 63 1,197,682 0.24

25,000.01 - 50,000.00 540 : 21,818,575 4.31

50,000.01 - 75,000.00 ' 738 48,091,115 9.12

75,000.01 - 100,000.00 567 49,537,379 9.80

100,000.01 - 125,000.00 483 54,492,441 10.78

125,000.01 - 150,000.00 ’ 499 68,142,285 13.48

150,000.01 - 175,000.00 350 56,653,282 11.20

175,000.01 - 200,000.00 313 58,725,528 11.61

200,000.01 - 225,000.00 198 42,030,983 8.31

225,000.01 - 250,000.00 161 38,254,990 7.57

250,000.01 - 275,000.00 128 33,540,801 883

275,000.01 - 300,000.00 113 32,541,270 6.44

300,000.01 - 400,000.00 4 1,375,438 0.27

400,000.01 - S00,000.00 3 1,245,970 0.25

Total: 4,180 505,647,749 100.00
The above analysis is not i dedtobeap and any dec with respect to the security should be mada by you besed solely upon all of the information contained
in the final prosp Under no nhnlhh.mfcmmynoauedconmmmoﬂermlﬂﬂorthoaolkitmmcfmoﬁrwbuynmlhﬂthembn-nyukdlhemm
say juriediction in which such offer, solicitation or sals would be unlewful prior o registration or qualification under the securitiss laws of such jurisdiction, The securilios may not be
scld nor may an offer to buy be accapted pricr to the dalivery of a final prospectus relating to the securities. The above preli y description of the undarlying assets hes been
provided by the issuer and han nct been independantly verified by Credit Suisae First Boston. All informetion described above i prel ,,umnedmnnuumdsub]mwmtplam

or amendment. Credit Suisqe First Boston makes no reprasentations that the above referenced security will sctually perform as described in any scenario presented.
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FICO SCORES

: Number of Aggregated Remaining % of Loans by Remaining
Fico Scores Loans Principal Balance Principai Balance
Nat Available 81 7,619,479 1.51
376 - 400 2 184,135 0.04
426 - 450 4 611,525 012
451 - 475 12 743,970 0.15
478 - 500 61 6,361,740 1.28
501 - 528 5§55 64,438,888 12.74
528 - 550 . 659 78,137,866 15.45
551 -.575 674 77,754,478 16.38
576 - 600 $58 70,435,694 13.93
601 - 626 481 60,858,082 12.00
628 - 850 480 61,987,679 12.28
651 - 675 282 36,281,824 7.8
§78- 700 144 18,546,898 387
701725 83 10,513,414 208
728 . 750 48 6,204,084 1.23
751-775 27 3,548,188 0.78
778 - BOO 9 1,178,783 0.23
801 - 825 1 37,023 0.01
Total: 4,160 508,647,749 100.00
Welghted Average: 589.6
ORIGINAL TERM
Number of Aggregated Remaining % of Loans by Remaining
Original Term Loans Principal Balance Principal Balance
<= 120 14 - 563,334 0.11
121-180 . : 148 9,508,392 . 1.88
181 - 240 40 3,095,338 0.84
241 - 300 6 404,834 0.08
301 - 380 3,854 492,078,851 g97.32
Total: 4,160 505,647,749 100.00

Waeighted Average. 355.6

REMAINING MONTHS TO MATURITY OF THE LOANS

Number of Aggregated Remalning % of Loans by Remaining

Months Remaining Loans Principal Balance Principal Balance

<=180 ' 160 10,068,725 199

181 -348 1,188 112,744,554 230

349 - 360 2814 392,834,470 75.71

Total: 4,180 505,847,749 100.00

Weighted Average: 346.9
T'hnlbov!andylhnnot““ ded to be a prosp and any @ decision with respect 10 Lthe security ahould be made by you basad calety upan all of the information cortained
in the final prospectus. Under no ci shall the informati d ituta an offer to sell or the solicilation of an offer to buy nor shall there be any sale of the aecurities in
any jurisdiction in which such offer, solicitetion or sale would be -.ml-wf\dpnw to registration or qualification under tha securities laws of such jurisdiction. The securitiss may not be
scld nor may an offer to buy be accepted prior to the delivery of s final prospuctus relsting to the securities. The sbove preliminary description of the undarlying asasts has been

provided by the issusr and has not been independently verified by Credit Suisee Pirst Boston. Aﬂmkumnﬁondumbodnb&wipn&nhuy,lknmdlnnmmmdwbjxtbmpm
or amendmerd. Credit Suisse First Boston makas no represantations that the above referenced security will actually perform as described in any scenario presented.
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PROPERTY TYPES OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining
Property Type Loans Principal Balance Principal Balance
Single Family Residence 3,352 399,832,714 79.07
Townhouse 6 277,623 005
Condo 257 31,388,980 8.21
2.4 Family 176 25,012,728 495
PUD ’ 160 23,300,251 461
Deminimus PUD 133 20,405,653 404
Manufactured Housing 76 5,429,801 1.07
Total: 4,160 506,847,749 100.00
OCCUPANCY STATUS OF THE LOANS
Number of Aggregated Remaining % of Loans by Remaining
Occupancy Status Loans Principal Balance Principal Balance
Primary 3,765 471,836,514 93.31
Sacond Home 21 2,409,330 048
Investment 374 31,401,905 621
Total: 4,160 508,647,749 100.00
PURPOSE OF THE LOANS
Number of Aggregated Remaining % of Loans by Remaining
Purpose Loans Principal Balance Principal Balance
Purchase 1,090 132,061,042 26.12
Refinance - Rate Term 614 73,897,496 14.61
Reflnance - Cashout 2,456 299,689,211 59.27
Total: 4,160 506,647,749 100.00
ORIGINAL LOAN-TO-VALUE RATIO OF THE LOANS
Number of Aggregated Remaining % of Loans by Remaining
Original Loan to Value Ratio Loans Principal Balance Principal Balance
<z 50,000 144 10,643,044 210
.50.001 - 60.000 : 173 16,098,727 3.18
60.001 - 70.000 ‘ 524 54,875,830 - 10.85
70.001 - 75.000 542 60,988,673 12.06
75.001 - 89.000 1,268 157,445,156 31.14
B0.001 - 85.000 946 120,897,128 2391
B85.001 - 80.000 514 76,449,675 15.12
80.001 - 85.000 48 8,249,516 1.63
Total: 4,160 508,847,749 100.00

Weighted Average by Original Balance: 79.01

The above analysis is not intended to be & prospectus and any decies

in the final proap Undar no e shall the informatian p

any jurisdiction in which such offes, solicitation or sale would be ful prios to ion or qualifi

sold nor may an offar to buy be accepted prior to the delivery of a final
pm:dndbythnmmrmdhnmb-mindtpmdmlymﬁdbyCmdﬂSmFinletot\Al.l & desctibed above is prelimi
or amendmert, Credit Swisse First Boston makes no reprasentations that the sbove reds d security will

CREDIT | FIRST

SUISSE | BOSTON

\\dthmp«uomnmy.twuidham-dsbyyuubued-oh!yupon-uddumhuh.ﬂonm
an cfur to sell or the solicitation of an offer to buy nor shall there be any sale of the securities in

ion undar the securities laws of such jurisdiction, The securities may not be
nldn\s to the securities. The sbove preliminary description of the underlying aseets has been
y, limited in nature and subject to completion
pcrfcm\ndnmbedmmymnmpﬂumed.
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GEOGRAPHIC DISTRIBUTION OF THE MORTGAGED PROPERTIES

. Number of Aggregated Remaining % of Loans by Remaining

State Loans Principal Balance Principal Balance :
California 1,146 T 183,725683 38.31

Florida 294 28,151,226 5.57

Ninois 202 25,887,923 5.12

Michigan 287 23,349,824 ‘ 462

Colorado 160 22,453,589 4.44

Texas 290 21,895,734 433

Nevada . 113 ’ 13,557,318 268

Georgla 107 12,115,951 240
Massachusetts 70 11,801,175 233

Ohio 134 11,000,442 218

Other o e 8T 141,708,874 2803
Total: . 4,160 506,647,740 - 100. 00

LOAN PROGWS OF THE MORTGAGE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Program Loans Principal Balance Principal Balance

Full Doc -Asset and Income 2,727 314,909,571 61.89

Stated Documentation ) 1,194 159,708,879 31.58

LIMITED 239 34,028,299 6.73

Total: ' 4,160 806,647,749 100.00
The sbove analysis is 6ot intendad to be a prosp and any & decision with respect to the security should be made by you based solely upon all of the information contained
io the final preapectus. Under no shall the (nfr o p: d an offer to sell or the solicitation of an affer to buy nor shall there be any sale of the securities in
any jurisdiction in which such offer, solicitation or sale would be unlawful prior to regy jon or qualificati W\deltnmmlallmo‘lu:hlmdmnn Tha sacurities may not be
soid nor may an offer to buy be accepted prior lo the delivary of a final proep lating to the itiss, Tha above preli iption of the underlying sssets has bean
provided by the issuer and has not been independenily verified by Credit Suisse First Bonon. Al uﬁomdumbedaboveupnhmnmry limniled in nature and subject to completion
or amendment. Credit Suisse First Boston makas no representations that the above ref; y will Ily perform as described in any scenario presented.
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CURRENT MORTGAGE RATES OF THE LOANS

i Number of Aggregated Remaining % of Loans by Remaining

Mortgage Rate Loans Principal Balance Principal Balance

6.001 - 6.500 : 12 B 1,649,098 0.33

8.501 - 7.000 82 13,563,902 268

7.001 - 7.500 . 111 18,328,364 362

7.501 - 8.000 369 60,678,109 12.00

§.001 - 8.500 383 55,689,839 11.01

8.501 - 8.000 589 80,979,488 16.01

9.001 - 9.500 479 59,551,101 11.78

9.501 - 10.000 ’ 656 76,443,862 15.12

10.001 - 10.500 444 45,081,677 8.91

10.501 - 11.000 487 48,783,381 9.65

11.001 - 11.500 228 20,452,877 : 404

11.501 - 12.000 231 17,802,755 352

12.001 - 12.500 66 4,288,028 0.85

12.501 - 13.000 - 28 1,693,754 0.33

13.001 - 13.500 11 604,681 012

13.501 - 14.000 2 45,097 0.01

14,001 - 14500 1 33850 . 001 ..

Total: : 4,160 803, 647 743 100.00

Waeighted Average: 8.375
The above analysis is not intended to be & prosp and ary L decision with respect tn the security shoukd be made by you based solely upon all of the information sonained
in the final prosp Under no ci ahall the trdormat d an offer to sell or the solicitation of an offer to buy nor ahall there be any sale of the securtties in

miji.ld)dmmwhk:hnd\ofﬁt solicitation or sale wold be unlawful prior tv registration or qualification undar the sacunties lews of such jurdiction. The sacurities mey not be
sold nor may an offer to buy be accepted prior 1o the delivery of & final prospecius relating to the securites. The above preliminary description of the underlying ssagts has besm
provided by the tssuer and has not been independently verified by Credit Suinsa Firat Bostan, Allmionn&wndmibd aboveis pnlmdnuy,lxnﬂedmndmmdwb)edtomphtnn
or amerdment. Credit Suisse First Boston makss no repraserations that the abova referenced security will actually p 03 described in any s

1 4
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MAXIMUM RATES OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Maximum Rate Loans Principal Balance Principal Balance

Not Applicable 1,185 110,195,544 21.79

12,501 - 13.000 5 845,232 013

13.001 - 13.500 45 6,861,302 138

13.501 - 14.000 72 11,994,980 237

14.001 - 14.500 236 37,780,860 7.47

14.501 - 15.000 320 49,566,125 S.80

15.001 - 15.500 383 55,082,386 1.07
- 15,501 - 16.000 508 68,644,906 13.58

16.001 - 18.500 409 61,712,184 10.23

16.501 - 17.000 444 55,261,585 10.93

17.001 - 17.500 29 24,308,097 481

17.501 - 18.000 : 169 © 18,940,948 375

18.001 - 18.500 79 7,399,744 1.48

18.501 - 19.000 42 3,715,284 0.73

19.001 - 19.500 24 1,610,301 032

19.501 - 20.000 9 706,619 014

20.001 - 20.500 4 331,642 007

Total: 4,160 506,847,749 100.00

Weighted Average: 15.924
‘The above analysis is not i ded to be & prosy and ary & decision with respect to the security should be made by you basad solaly upen all of the inforrmation contained
in the fnal prospectus. Under no shall the indormuti 1 jtute an offer to sell or the solicitation of an offer to buy nor shall there be anty sale of the securities in

any jurisdiction in which such offer, solicitation or sale would be uﬂhwﬁdpﬂofmm@lh:&murqunhﬁrnm under the securities laws of such jurisdiction. The securities may not be

wlﬂmmnoﬁetlobuyhmep&dpﬂor&oﬂbdnhwqa{nfmd p g to the iss. The above preliminary description of the underlying asors has bean
provided by the lssusr and h-notbunudcpw\dmt}yvgnﬁedbnddﬂSuhan Bouon. “All information d«cnbd abova is preliminary, limited in nature u\d subject to completion
or mardmant. Credit Suisse First Baston malus no representations that the above r y will ly pertk as described in any rio p

CREDIT | FIRST
SUISSE | BOSTON ABSC 2002-HE! Term Sheet Upsized/30




GROSS MARGINS OF THE LOANS

’ Number of Aggregated Remaining % of Loans by Remaining

Gross Margin Loans Principal Balance Principal Balance
Nct Applicable 1,187 110,312,879 21.82

4.001 - 4.500 13 1,972,363 039

4501 - 5.000 142 ) 23,288,947 4.61

5.001 -5.500 97 14,464,008 286

5.501 - 8.000 141 18,480,019 3.65

8.001 - 6,500 861 138,033,500 27.30

6.501 - 7.000 1,042 126,675,408 25.05

7.001 - 7.500 525 66,305,989 13.11

7.501 - 8.000 . 44 } 5390,665 1.07

8.001 - 8.500 4 211,250 ' 0.04

8.501 - 9.000 3 460,324 0.09

9.001 - 9.500 1 54,400 0.01

Total: 4,160 505,647,749 100.00

Woeighted Average: 6.508

MONTHS OF NEXT RATE ADJUSTMENT OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Months of Next Rate Adjustment Loans - Principal Balance Principal Balance
Not Applicabls 1,185 110,185,544 ) 21.79
1/1/2002 5 359,275 0.07
2/4/2002 2 2317107 0.46
3/1/2002 91 9,799,773 1.84
4/1/2002 147 15,155,577 3.00
5/1/2002 203 18,919,300 394
6/1/2002 144 14,616,009 i 2.89
8/1/2003 : 1 103,294 0.02
10/1/2003 5 574212 0.11
11/1/2003 293 42,226,401 8.35
12/1/2003 1,527 209,714,108 4.47
1172004 450 68,655,115 13.58
10/1/2004 1 241,079 0.05
117172004 13 2,029,484 0.40
12/1/2004 : 48 5,866,737 - 1.16
1/1/2005 7 3,874,685 0.77

Taotal: 4,160 505,647,749 100.00

The above analysis is nod i ded to be & prosp md.nnytnvuw\emdedmwhnlputtoduumﬂydouhbem.debyywbn-dwh}yupennuoﬂhwmmm
in ths final prospectus. Undaer no circ shall the i b muﬁenolanwthewbcnlﬂmohnoﬂutohuynmshl.ltherebeu\yukolth-ncurmuln
any jurisdiction in which such offer, salicitation or sale would be unl "'prior x or ioa under the securities laws of such jurisdiction. The sacuritias may not be
ml.dnormzyu\nﬁueobqybe-«uptedpﬂmtuthnduhvuyo(aﬁmlpm-p-dmnlutngﬁoﬁuuc\m The above preliminary descriptian of the underlying msets has been
provided by the issusr and has not been (ndependertly verifid by Credit Suisea First Boston, All information described abave is preliminary, Limited in nature and subject 1o completion
or tmendment. Cradit Suisse First Boston makes no reprasantations that 1he above referenced sacurity will actually perform as described in any scenario presented.
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ORIGINAL TERM TO EXPIRATION OF PREPAYMENT PENALTY

Number of Aggregated Remaining % of Loans by Remaining

Original Number of Months to Expiration Loans Principal Balance Principal Balance .
<=0 1,543 152,035,881 30.07

7-12 102 16,235,238 321

13-24 1,816 259,078,213 51.24

31-36 285 38,712,417 7.26

43-48 9 942,762 0.19

49 - 80 395 40,643 440 8.04

Total: 4,180 505,847,749 100.00

PRODUCT TYPES OF THE LOANS

Number of Aggregated Remaining % of Loans by Remaining

Produet "~ Loans Principal Balance Principal Balanca

Fixed Rated Mortgage 1,185 110,195,544 21.79

6 MO LIBOR kil 2,999,877 0.59

ARM 228 2824 377,040,650 7457

ARM 327 120 15.411,679 3.05

Total: 4,160 608,647,749 100.00
The abave enalysis is not i ded to be @ prusp and any t decision with respect (o the security should be made by you based solely upon all of ihe information contained
in the final prospectus. Under noci shall the inf presented itute an offer to sall or 1he solicitation of an offer to buy nor shall thera be any sals of the securities in
any jurisdiction in which such offes, solicitation or ¢ala would be unlawful prior to registration or qualification under the sscurities Jaws of such jurisdiction. The securities may not be
sold mar may an offer to buy be accepted prior to the delivery of a final prosp 1 o the The ebove preliminary description of the underlying amsets hes been
provided by the insuer and has not been independently verified by Credit Suisse First Boston. AJ.I umumwlnndeunbed sbwah mhu\bwy lhnitedm nature and subject to completion
or amendment. Credit Suisse First Bosion makes no representations thet the above ref d ity will Ly ibed in any P
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