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Item 5. Other Events.

CITICORP MORTGAGE SECURITIES, INC.
REMIC Pass-Through Certificates. Series 2003-9

Attached as Exhibit I are the Computational Materials (as defined in the no-action letter dated
May 20, 1994 issued by the Securities and Exchange Commission to Kidder, Peabody Acceptance
Corporation I, Kidder, Peabody & Co. Incorporated and Kidder Structured Asset Corporation) and/or
Structural Term Sheets (as defined in the no-action letter dated February 17, 1995 issued by the
Securities and Exchange Commission to the Public Securities Association) prepared by Banc of
America Securities LLC that are required to be filed pursuant to such letters.
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CMSI 03-9
. 10% Clean up call for the deal ‘

GROUPI: "
Allocation of Interest:(Use Libor = 1.12%)
, ‘ Class Coupon Subject to
Class Initia} Class Coupon Class Coupon Formula Min Rate  Max Rate
Al6 ‘ 1.62000% . Libor + 0.5000% 0.50000%  8.0000%
Al7 6.38000% 7.50000% - (1 x Libor) 0.00000%  7.50000%
AlS 1.62000% Libor + 0.5000% 0.50000%  8.0000%
6.38000% 7.50000% - (1 x Libor) . 0.00000%  7.50000%

Al9

A17(Inv_IO) pays notionally with A16
A19(Inv_IO) pays notionally with A18
Allocation of Principal

GROUP1:
Accrual allocation from A24: »
1. Pay pro rata 97.6% to A22 and 2.4% to A23 until outstanding

2. Payto A24

1.Pay as follows:
a)Pay to A5 its priority amount
b)Pay sequentially as follows:
a) Pay concurrently as follows:
~ 1)Pay 13.6529545230344% sequentially as follows:
i)Pay pro rata 96.6152458858008% to A2 and 3.38475411419922% to A3
ii)Pay to A4
2) Pay 86.3470454769656% pro rata as follows:
‘a)Pay 60.3436536044785% pro rata as follows:
i)Pay 90.909091459859% to Al and 9.09090854014101% to A16
b) Pay 39.6563463955215% sequentially as follows:
i)Pay concurrently as follows:
1)Pay 22.1787808779101% sequentially to Al14, A15 in this order
2)Pay 77.8212191220899% sequentially as follows:
a)Pay pro rata 83.3333333333333% to A20 and 16.6666666666667% to A18
b)Pay to Al3
ii)Pay to A6
b) Pay sequentially as follows:
1)Pay pro rata as follows:
i)Pay 62.0981881940386% sequentially as follows:
a)Pay pro rata 50% to A7 and 50% A8
b)Pay to A9
c)Pay pro rata 50% to A10 and 50% to Al1l
ii)Pay 37.9018118059614% pro rata 97.4653045489591% to A12 and 2.53465545104086% to A2}

2) Pay pro rata 97.6% to A22 and 2.4% to A23
3) Pay to A24
c)Pay ASto 0

E~ 00005



CMSI 20039
30 Yr Fixed Rate Pool
Collateral Summary Report

1. General Pool Characteristics

Pool Size: $349,314,886.10
Loan Count: 718 ,
Avg. Loan Balance: $486,510.98
W.A. Credit Score: 725

W.A. Orig. LTV: 64.50%

W.A. Gross Coupon: 5.780%
W.A. Orig. Term: 359.0 months
W.A. Rem. Term: 357.7 months
Earliest Origin. Date: 2003-02-06
Latest Origin. Date: 2003-09-16
% over 80 LTV:2.25%

Max. Zipcode Conc.: 1.39%

2. Scheduled Current Balance

Scheduled Current Balance| Aggregate | Percent
$149,999 or less $779,0021 0.22%
$150,000 - $199,999 691,602 0.20
$200,000 - $249,999 679,963 0.19
$250,000 - $299,999 | 534,420 0.15
$300,000 - $349.999 | 15,898,821 4.55
$350,000 - $399,999 62,810,665 17.98
$400,000 - $449,999 56,183,025 16.08
$450,000 - $499,999 53,477,612 15.31
$500,000 - $549,999 33,072,2021 9.47
$550,000 - $599,999 29,529,915 8.45
$600,000 - $649,999 22,753,115| 651
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$650,000 - $699,999 25,315,386 7.25)
$700,000 - $749,999 7,253,761 2.08
$750,000 - $799,999 10,856,197 3.11
1$800,000 - $849,999 5,822,775 1.67
$850,000 - $899,999 6,990,409 2.00
$900,000 - $949,999 3,711,668 1.06
$950,000 - $999,999 12,954,346 3.7
Total: $349,314,886 |100.00%
Average: $486,510.98
Lowest: $53,014.16
Highest: $998,980.45
3. Coupon
Coupon Aggregate | Percent
4.501%-5.000% |  $638,196] 0.18%
5.001% - 5.500% | 26,025,163 745
5.501% - 6.000% | 296,412,141 84.86
6.001% - 6.500% | 24,464,546 7.00
6.501% - 7.000% 1,774,840 0.51
| Total: $349,314,886100.00%
W.A.:5.780
Lowest: 4.750
Highest: 6.750
4. Property Type
Property Type Aggregate | Percent
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Detached House  |$299,811,387 85.83%
Cooperative 22,107,484 6.33
2.4 Family 0399,562]  2.69
Condo (1-4 stories)| 7,435,337 2.13.
Condo (>4 stories) 5,858,246 1.68
Townhouse 4,702,870 1.35
Total: 11$349,314,886 1100.00%
S. State
\ State Aggregate %Percent
| California  |$121,583,830 | 34.81%
New York | 73,761,093 21.12
New Jersey 20,459,583 5.86
Massachussetts | 16,745,070 4.79
Virginia 12,884,456 . 3.69
Connecticut 11,965,074]  3.43
Maryland 11,819,475 3.38
Ilinois 11,615,573 3.33
Florida 055,467 273
Colorado 6,497,358 1.86
Georgia 5,418,903 . 1.55
Texas 4,851,162 1.39
Missouri 4,842,767 | 1.39
North Carolina |~ 4,737,492| 136
Washington 4,383,083 1.25
Pennsylvania 3,233,792 0.93
Michigan 2,806,230  0.80
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Arizona 2,636,395|  0.75
Alabama 2,584,507 0.74
| Tennessee 2259257  0.65
Other 14,677,320 4.20
Total: $349,314,886 |100.00%
6. Occupancy Status
Occupancy Status | Aggregate | Percent
Primary $338,004,041 | 96.76%
| Secondary | 11,310,845 3.24
| Total: $349,314,886 1100.00%
7. Original LTV
Original LTV Aggregate | Percent
60.000% or less $120,110,215] 34.38%
160.001% - 70.000% 92,562,381 26.50
70.001% - 80.000% 1| 128,796,133 36.87
80.001% - 90.000% 6,383,918 1.83
90.001% - 100.000% 1,462,239 0.42‘
Total: $349,314,886 | 100.00%

W.A.: 64.50%

Lowest: 11.18%
Highest: 95.00%
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8. Units

{Units | Aggregate | Percent
1 $339,915,324| 97.31%
2 8,337,725 2.39
3 634,337 0.18
4 427,500 0.12
Total: |$349,314,886 | 100.00%
9. Origination Year
Origination Year | Aggregate | Percent .
2003 $349,314,886 100.00%
Total: $349,314,886 100.00%
10. Credit Score
Credit Score | Aggregate | Percent
526 - 550 $398,357] 0.11%
551-575 949,279 0.27
576 - 600 5,897,721,  1.69
601 - 625 11,722,685 3.36
626 - 650 15,402,461 4.41
1651-675 23,148,414 6.63
676 - 700 39,775,838 11.39
g 00010



701 - 725 55,262,522]  15.82
726-750 | 61,745,094]  17.68
751-775 | 89.606,116]  25.65
776-800 | 44,561,582] 12.76
801 >= 844,818) 024
| Total: $349,314,886 100.00% |

Banc of America Securities LLC

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the
"material”), is for your private information, and Banc of America Securities LLC (the "Underwriter") is not
soliciting any action based upon it. This material is not to be construed as an offer to sell or the solicitation
of any offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal. This
material is based on information that the Underwriter considers reliable, but the Underwriter does not
represent that it is accurate or complete, and it should not be relied upon as such. By accepting this
material, the recipient agrees that it will not distribute or provide the material to any other person. The
information contained in this material may pertain to securities that ultimately are not sold. The
information contained in this material may be based on assumptions regarding market conditions and
other matters as reflected herein. The Underwriter makes no representation regarding the reasonableness
of such assumptions, or the likelihood that any of such assumptions will coincide with actual market
conditions or events, and this material should not be relied upon for such purposes. The Underwriter and
its affiliates, officers, directors, partners and employees, including persons involved in the preparation or
issuance of this material may, from time to time, have long or short positions in, and/or buy and sell, the
securities mentioned therein or derivatives thereof (including options). This material may be filed with the
Securities and Exchange Commission (the "SEC"), and incorporated by reference into an effective
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including
all cases where the material does not pertain to securities that are ultimately offered for sale pursuant to
such registration statement. Information contained in this material is current as of the date appearing on
this material only. Information in this material regarding any assets backing any securities discussed
herein supersedes all prior information regarding such assets. Any information in the material, whether
regarding the assets backing any securities discussed herein or otherwise, will be superseded by the
information contained in any final prospectus for any securities actually sold to you. This material is
Sfurnished solely by the Underwriter and not by the issuer of the securities. The issuer of the securities has
not prepared, reviewed or participated in the preparation of this material, is not responsible for the
accuracy of this material and has not authorized the dissemination of this material. The Underwriter is
acting as underwriter and not as an agent for the issuer in connection with the proposed transaction.
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Global Structured Finance

CMSI 2003-9
30 Yr Fixed Rate Pool -
Collateral Summary Report

General Pool Characteristics c State . Aggregate Percent Credit Score Aggregate Percent
Pool Size: $349,314,886.10 . 44 California $121,583,830 34.81% 526 - 550 $398,357 0,11%
Loan Count: 718 - New York 73,761,093 2112 551-575 949,279 027
Avg. Loan Balance: $486,510.98 : . New Jersey 20,459,583 586 . 576 - 600 5,897,721 1.69
W.A. Credit Score: 725 . Massachussetts 16,745,070 479 601 - 625 11,722,685 3.36
W.A. Orig. LTV: 64.50% . Virginia 12,884,456 3.69 626 - 650 15,402,461 4.41
W.A. Gross Coupon: 5.780% Connecticut 11,965,074 343 651 - 675 23,148,414 6.63
W.A, Orig. Term: 359.0 months , | Maryland ) 11,819,475 3.38 676 - 700 39,775,838 11.39
W.A. Rem. Term:  357.7 months 1llinois 11,615,573 333 701 -725 55,262,522 15.82
Earliest Origin. Date: 2003-02-06 . Florida 9,552,467 273 726- 750 61,745,094 17.68
Latest Origin. Date:  2003-09-16 . Colorado 6,497,358 186 751-775 89,606,116 25.68
% over 80 LTV: 2.25% Georgia 5,418,903 1.55 776 - 800 44,561,582 1276
Max. Zipcode Conc.: 1.39% Texas 4,851,162 1.39 801 >= 844,818 024
Missouri ' 4,842,767 1.39 ] )
‘ North Carolina 4,737,492 1.36 Total: $349,314,886  100.00%
Washington 4,383,083 1.25
Qehediled Aal Al ,383,
Current ggregate Percent Pennsylvania 792 09
$149,999 or less $779,002 0.22% Michigan 2,806,230 0.80
$150,000 - $199,999 691,602 020 Arizona 2,636,395 075
$200,000 - $249,999 679,963 0.19 Alabama 2,584,507 - 074
$250,000 - $299,999 534,420 0.15 Tennessee 2,259,257 0.65
$300,000 - $349,999 15,898,821 4.55 Other 14,677,320 4.20
$350,000 - $399,999 62,810,665 17.98 i
$400,000 - $449,999 . 56,183.025 16.08 Total; $349,314,886  100.00%
$450,000 - $499,999 53,477,612 15.31
$500,000 - $549,999 33,072,202 9.47
$550,000 - $599,999 29,529,915 845 Occupancy Status Aggregate  Percent
$600,000 - $649,999 22,753,115 651 Primary $338,004,041  96.76%
3650,000 - $699,999 15:313,386 125 Seconda 11,310,845 324
$700,000 - $749,999 7,253,761 2,08 4 210 -
$750,000 - $799,999 10,856,197 in Total: $349,314,886  100.00%
$800,000 - $849,999 5,822,775 1.67
$850,000 - $899,999 6,990,409 2.00
$900,000 - $949,999 3,711,668 1.06 L.
$950.000 - $999.999 . 12,954,346 a7l Original LTV Aggregate Percent
60.000% or less $120,110,215 34.38%
. 4 005 L0,
Towl: §319,312.886  100.00% £0.001% - 70.000% 92562381 2650
Average: $486,510.98 70.001% - 80.000% 128,796,133 36,87
Lowest: $53,014.16 . 80.001% - 90.000% 6,383,918 1.83
Highest: $698,980.45 90.001% - 100.000% 1,462,239 0.42
Total: $349,314,886  100.00%
WA 6450%
Coupon Aggregate Percent Lowest: 11.18%
4.501% - 5.000% $638,196 0.18% Highest: 95.00%
5.001% - 5.500% 26,025,163 745
5.501% - 6.000% 296,412,141 84.86
6.001% - 6.500% 24,464,546 7.00 Uits A N p ‘
6.501% - 7.000% 1,774,840 051 o BETCRRIC creen
) o 1 $339,915,324 97.31%
Total: $349,314,886  100.00% 2 $.337.725 239
W.A: 5780 3 634,337 0.18
Lowest: 4.750 4 427,500 0.12
Highest: 6.750 Total: $345,314,886  100.00%
Property Type Aggregate  Percent Originat Year Agaregate  Percent
Detached House $299,811,387 85.83%
Cooperative 22,107,484 633 2003 $349,314,886  100.00%
2-4 Family : 9,399,562 2.69 Total: $349,314,886  100.00%
Condo (14 stories) 7,435,337 213 j
Condo (>4 stories) 5,858,246 1.68
Townhouse 4,702,870 1.35
Total: $349,314,886  100.00%
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This Structursl Term Sheat, Collataral Term Sheet, or Computational Materisls, #s appropriate (the "material®), is for your private informsticn, and Banc of Americs Securities LLC (the "Underwriter®) is not soliciting any
action beaed upon it. This material is not to be construed as sn offer to sell or the sclicitation of any offer to buy any security in any jurisdiction where such an offer or solicitstion would be illegal. This materisl is
based on information thet the Underwriter considers reliable, but the Underwriter does not represent that it is accurate or complete, and it should not be relied upon as such. By accepting this materisl, the recipient
agrees that it will not distribute or provide the materisl to sny othar person. The informetion contained in this materjal mey pertain to securities that ultimstely #re not gold. The information contained in this matecial
say be baaed on sssumptions regarding market conditions ang other matters as reflected herein. The Underwriter makes no represencation regarding the ressonsbleness of auch sssumptions. or the likelihood that any of such
assumpeions will coincide with actual market conditions or evenis, and this material should not be relied upon for such purposes. The Underwriter and its affiliates, officers, directors, partners and employses, including
pergons involved in the preparation or issuance of this material may, from time to time, have long or short positions in, and/or buy and sell, the securities mentioned tharein or derjvatives thereof (including options).
This meterial may be filed with the Securities and Exchange Commission fthe “SEC*), and incorporated by reference into an effeccive registrotion statement previously filed with the SEC under Rule 415 of the Securitiss Act
of 1933, including all cases where the material does not pertain to securities that are ultimately offerad for aale pursuant to such registration statement. Information contained in chis materisl is current as of the date
appesring on this material only. Information in chis msterisl reqarding any assets backing any securities discussed herein supersedes all prior information regarding such assets. Any informstion in the material, whether
regarding the assets backing any securities discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any secuzities actuslly sold to you. This macerial is furnished solely
by the Underwriter and not by the issuer of the securities. The issuer of the securities has not prepared, reviewed or participated in the preparation of this material, is not responsible for the accurscy of this materiol
and has not suthorized the cdissemination of this material. The Undecwriter is acting as underwriter and not as an agent for the issuer in connection with the proposed transsction.
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